02051228

(2
o
<z

A
[
~

[N
L_a3
~>

— SECURITIES A.N: ::2;::13 COMMISSION M(é_/‘ MOZ
FUMRY e T
Report of Foreign Issuer ggg’ / g ée_zé
Pursuant to Rale 13a-16 or 15d-16 of s / / / o2
|~ }10;?;125 ::":)2 PLC ° \

~ ~ AOLMES FUNDING LIMITED ~6/
2 —HOLMES TRUSTEES LIMITED ~62_

(Translaton of regiztrant's geme into English)
Abbey Houss, Baker Street

London NW1 6XL, England
(Address of principal executive offices)

Indicate by ciieck mark whether the registramt files or will file znnual reports under cover
Form 20-F or Foun 40-F.

Form20-F... X....Fom40-F........
Indicats by check mark whether the registrant by furmishing the informetion cortained in this

Form is also thereby furniching the information to the Commission pursuant to Rule 12¢3-2(b) under
the Securities Exchanpe Act of 1934,

PBOCESSED

| AUG T 6 2002

! - THOMSON
FINANCIAL

L



{oAuh Luid

SIGNATURES

Pursient 1o the requirements of the Ses

urities Bxchange Act of 1934, e ragistrant has duly
cawsed this repart w be signed on itg behalf by

the undersigned, thereuvnic dely suthorized.

HOLMES FIN, ING (No 4) PLC

Dated 2% Aunpust, 2002

By -
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Holmes Financing {No. 4) PLC
Profit & Loss Account
Period ended 15 July 2002

Interest recelvable - Inter-company |oan
_ Interest receivable - Cash deposits

Interest payable - Notes
Interest payabla
Net operating income

Other income
Operating expenses

Profit on ardinary activities before taxation
Taxatien

Profit on ordinary activities after taxation
Dividend

Retained profit braught forward

Retained profit carried forward

This Quarter  Prior Quarter
£9000 £'000
30,723 29,643
10,702 39,643
(30,723) (25,643)
(30,729 (25,643)
42 42
(42) (42)
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Holmes Financing (No. 4) PLC

Balance Sheet
Period ended 15 July 2002

Fixed asset investments
Loans to Funding

Current assels

. Sundry debters

Cash at bank

Creditors: Amounts falling due within one year
Sundry creditars

Net current assets

Total 2ssets less current liahilities

Creditars: Amounts falling due after more than one year
Amounts due to noteholders

Net assets

Capital and reserves
Share aapital
Reserves

ALY
£'000
2,717,000
22
—_ 2
34
21
-
13
2,717,813
(2,717,000)
13
13
==m1
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Holmes Finanelng (Ns, 4) pLC
Notes utstaading
Petiod ended 15 July 2002

Moody’s cyrrant rating
S&P cunent raung

fih Ratlngt cument rating

Moady's eurent miing
SEP wrrenl rabng
Fitzhy Ratings custedt rating

Maody's curren) rating
550 eyreni rating
fitch Ratings current radng

Moody's cumrent ratihg
SEP Nt mdng
Fitch Radngs current fating

inftal nore balance

Pevious quarters npte pringpal
Note redemptions

Qutstanding aoie princlpal

nlual note balance

Previgus quartars note panclpal
Note redempiang

Quistynding nole pracipal

Initial noee halanee

Fraviaus quarter's nale pncipal
Noie redempasns

Sultanding nole pclpal

Inkiz| nele balance

Previnus quartars neie prncipal
Note idemplions
Duisanding note arincpal

Not interast maiglns
Step up dates
Step up masging

Naig |nlerest marging
Scep up dates
$tapap marging

Nate intesi margins
Step up dates
Step up muging

NaLe iyt mangins
Steo up dares
STep vp marging

Nrerest payment cycke
Inierest pEymeni data
Nt interes) payment date

Algidity facitity Hemit
Uguidity heilty arawn
Liguidity fagiily avafable

Serles 1 lass A Sedes I Closs A
A2y Ada
MA AAA
AAR AAR
Series 1(lBss T Sotigs 2 Oase §
AR Azl
AA AA
AA AA
Serias 1 aam ¢ series AcRssC
8aa2 8aa2
Beg hon
8pa 288
Serias Y@ass A Sarfer2 Qs A
§ []
1,353,800,000 800,000,000
1.080,000,000 800,003,009
1,488,500,000 800,000,000
Serles Y hass 8 desies 2¢hxs B
H £
36,500,600 35,800,008
Js.508,000 35,200,000 -
36,500,000 35,800,000
Series 1 (Jass ¢ Sefies2 Qass €
H [
§4,580,000 §3,800,000
54,500,000 £,000,000
54,500,000 £3,800,000
sertes TAas3 A Sefics 2 Class A
19 N/A
1470772008 1¢/07/2006
28 Q
Seres 1€lxc 8  Sarkas2 Qased
39 a0
14/07/2004 16/07/2006
74 80
Saries 1Cass ¢ Series2¢psx ¢
120 "5
16/07/3006 16/07/3006
220 245
Quartrry
15th or nexs dunsipess day
13/10,/2002
3 25,000,000
Nl
£ 25,000,000

Serier 3 Qazzat
Ana

Series 3 Class ¢
LV

BER

L[]

Safias 3 das Oy
a

2]

88

Series 3 Cass AY

[
$§50,000,ac0
523,800,800

550,080,804
Series 3 Qa8

§
34,500,000
34,500,000

34,500,000
Serios 3 Qass ¢

H
49,808,000
48,500,000

45,508,000
Seties 3 Clyss 1
£

34,808,000
39,000,000

30,000,000
Saries 3 Gasy A1

23
16/07/2006
a6

Serias 3 Omis 9
44

16/07/2008

88

Sefles 3 Qass €

138
16/07 /2006
30

Saties 3 elagz 0y
a7
15/07/2006
575

Page 3 alg

Safies 3 Class A2
AR
AAL

AAA

Saries 3 ass D2
82

88

BB

Series 1 (han A2

5
410,000,908
410,000,000

119,000,000

Sexies 3 Qass D2
€

27,006,000
27,000,800

27,000,068
Series 3 Class A2

23
16/07/2006
46

Sakies 3 Claes 02
a8

16/V7 /2004

550

Sertes 2 Class 03
Ba

Sefles 4 Cass ¢
Baa2
98B
828

2
a8
88

Series 4 Juss A
4,14
50,000,000
853,000,000

890,000,000

Serles 4 Quss 8
£

11,000,000
14,000,000

11,800,000
‘Saries & Qass ¢
£

19,680,000
19,000,040

75,000,000

Serfes 3 Gz D3
$

5,000,008
$,006,000

£.000.000
Setles 4 Qass A

N/a
16/47 /2008
36

Serlns 4 Qaes @

43
14/67/2006
26

Series 4 Class €
1

50
1670712006
250

Sarias 3 Class 03

&0
14/97/2004
550
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Holmes Trustees Limited
Profit & Loss Account
Period ended 15 july 2002

Interest receivable - Mortgages
Interest receivable - Cash Deposits

Interast payable - Mortgages
interest payable - ¢ash Depasits

Net aperating income

Fees receivable
Fees payable

Operating expenses

Provisian charges

Other income

Profit on ardinary activitles befare taxation
Texatan

Profit on ordinary aciivities after taxation
Dlvidend

Retained proflt brought farward

Retained profit carried forward

RV

This Quarter  Prior Quarter
£'000 £'000
262,046 241,368
2,880 2,382
365,026 243,747
(262,046) (241,365)
(2,980) (2,382)
(265,026) (243,727)
3,109 2,336
(3,109) (2,336)
(2,659) (3,582)
{1,631) (178)
5,290 3,760
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Holmes Trustees Limited
Balance Sheet
Period ended 15 july 2002

Fixed asset iﬁvestrnents
Mortgage loans securad on rasidential property

Current assets

Bank interast recaivable
Cash at bank

Amounts due fram Funding

Creditors: Amounts fzlling due within ohe year
Amounts due to Seller
Sundry creditors

Net current assets

Total 35sets [ess current liabilities

Creditars: Amounts falling after more than one year
seller share of mortgage loans

Funding share of martgage loans

Net assats

Capital and reserves

Share capital {£2)
Reserves

£'00Q

17,637,705
545
183,447
33,024
277.016
(745,122)
(22)
(745,144)

(468,128)

17,169,581

(6,201,065)

(10,568,516

L
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Holmes Funding Limited
Profit & Loss Account
Period ended 15 July 2002

Intarest receivable - Mongages
Interest recaivable - Cash Depasits

intarest payable - Inter-company leans
Interest payable « 5tart up loans

Net operating income

Othef income

operating expenses
Deferred consideration

Prafit/(loss) on ordinary activities before taxation

Taxation

Profit/(Joss) on ardinary activities after taxation
Dividand

Retained prafit/(Joss) braught farward

Retained profit/(loss) carmied forward

NU, 034

This Quarter  Priar Quarter
£900 £000
145,262 132,358
9,719 2,486
154,981 © 135,344
{132,758) (128,013)
{654) (624)
(133,412)  (128,637)
21,569 8,707
3,928 3,102
{6,111) (5,211)
(20,592) (4,566)
(1,209) 32
Y (7)
(1,216) 15
(2,862) (2.877)
(975 (2,862)
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Halmes Funding Limited

Balance Sheet '
Period ended 15 July 2002
-
£'000
Fixed asset Investments
Beneficial Interest in Trust martgage portfolio 10,968,516 - .
Cutrent assats
Oefarred expenditure (costs of securing) 24,566
Cash at bank:
Reserve funding 185,000
Transaction account 2,284
Funding GIC account 36,349 .
248;299
Creditors: Amounts falling dua within one year
Deferred cansideration creditar 97,803
Interest payable accrual 4,246
Amounts due to Trustee 53,024
Sundry creditors 939
Taxat{on 16
196,028
Net cufrent assets 52,27
Total assets less current liabilities 11,020,787
Creditors: Amounts falling due after more than ane year
intes-company loans {10,968,516)
Start up loans (56,350)
Net assets (4,079)
Capital and reserves
Share capital (£2) .
Reserves 4,079
- 4,079
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Holmes Funding Limited

First tssyet Naotes to Balance Sheet

Petiod ended 15 july 2002

Balance on tash accumulation ledger

Available eredit enhancement
Flrst reserve fund at closing

initia| closing first reserve funds

Drawings ta make bullet repayment

Other drawings
Transfers from revenua receipts
Closing first raserve balance

Targat first reserve funds

Principal deficiency ladger

Opening PDL balance

Losges this quarter

POL top up fram revenue Income
Closing POL baiance

Start up loan outstanding
Initizl balanca

Initial closing outstanding
Second start up lsan
Third start up fean

Fourth starvup loan

Fifth start up loan
Accrued interest
Repayments made -
Closing balance

Liquidity facility
Llquidity facility fimit

Liquidity faciiity drawn
Liquidity facility available

Page B of &

NU. 034

£000

Nil

185,000

154,310

30,650

—
185,000

185,000

AAA

Nil

£'000

Beg

-Nil

Nil

Nil

26,250

13,000
13,250
17,500
7,500
5,100
4,248

60,596

25,000

25,000

Nl




