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Holmes Financing {No. 4) PLC
Profit & Loss Account
Period anded 15 july 2002

Interest recelvabie - inter-company loan
_ Interest receivable - Cash deposits

Interest payable ~ Notes
Interest payabla
Net operaling Income

Other income
Operating expenses

Prafit on atdinary activities befare taxation

Taxatian

Profit on ordinaty activities after taxation
Dlvidend

Retained profit braught forward

Retained profit carried forward

This Quarter  Prior Quarter
£000 £'000
30,723 29,643
30,723 - 29,643
(30,723) (25,843)
(30,723 (25,643)

42 42
(42) (42)




Holmes Financing (No. 4) PLC

Balance Sheet
Pericd endad 15 July 2002

Fixed asset investmente
Loans to Funding

Current assels

- Sundry debtars

Cash at bank

Creditors: Amounts falling due within one year
Sundry creditors
Ner currant assats

Total assets less current liahilities

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

Net assets

Capital and reserves
Share eapital
Reserves

AV,
£'000
2,717,000
22
—_—12
34
21
—_— 2
13

2,717,013

(2,717,000)

13

—
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Holmes Financdng (Ns, 4) pLC
Notes Ouistanding
Period ended 15 july 2002

f

Maody*s Gurrent rating
5&P curtent raiing

#ieh Rarlngs cument rating

Moody's tunent tating
SBP wrenl tating
RAtch Ranings custent rating

Maody's curren! rating
586 wirrenii rating
Fitch Ratings current radng

Maody's current rating
SEP currant r3dng
Fiteh Racngs curtes! fitlng

lyal hata bakince

Previous quartars note prngpal
Nate fedamplicns

Outstanaing aote principal

wnkal nete Sance

Previous quartar's note pancips)
Note redempilans

Quistanding note phacpa!

Inkial noca balanee

Plaviqus quarter's note pnndpal
Néle redempaans

Qultanding noie printipd

inkial nete balante

Previvys quarers nole pancipal
Natz nidemplions
TuisAAANg hote prindpal

N3 [nlerast margins
Step up dates
Siep up marging

Nelg [nlerest marging
Scep up dxtes
Sea4p margins

Ngte inturest marging
Step up dakes
Steg up macging

Nats lnigrast margine
Step up darey
siep vp marglng

Nretest paymant cydee
inierest paymens datg
NeXt nteresi paymend date

Anwidity facillly Nipmit
Uquidity ety drawa
Liquidhy fectlity avadable

Sedes 1 Class A Sefles 2 Qoss A
A2y Adg
AMA Adp
AAA AAR
feries 1Class B Sotias 3 ax
AR3 Aa3
Ar AA
A AA
Sefdas 1 ¢ Series 2 Class(
8aa2 gaa2
BBR LLL]
aga 288
Serias Y (lass A Sarics 2 QJasd A
$ 3
1,452,800,000 808,204,908
1,620,80%,000 200,000,000
4,080,000 000 800,000,000
Sefles 1 Sass 8 ferica 2 Cs B
5 [
36,500,000 38,800,008
18,500,000 35,800,000
36,500,300 35,80¢,000
Series 1 Qasa ¢ Senies2Cass €
H €
54,500,000 3,800,000
34,500,060 3,300,000
54,500,000 £),880,000
serfes T Gass A Sefics2dasc A
18 N/A
1470771006 16/07/1506
38 4
SoresICasel Sares2 Qass B
39 &0
14/07/2006 16/07/2006
78 80
Saims1Cass € Seres2 sy ¢
128 145
16/07/3008 16/07/2004
220 245
Quarterly
15t or nex busingss day
18/10/2602
£ 24,000,008
N
£ 285,000,000

Setlerd Qass A1
Aza

28

Sertes 3 Class A1
550,000.305
£218,000,800
SSD,DM,QDE.I
Saeries 3 Qass 8

§
34,508,000
34,500,000

34,508,000
Sefing 3 Qass €

S
46,200,050
9,500,008

45,500,000
Seties 3 closs 01
£

36,040,000
30,000,000

30,500,000
Sarias 3 D223 A1
A )
16/07/72004

as

Serias 3 O3 5
4
16/07/2006
28

Seflesd s €
135
16/07 /2008
230

Sofics 1 tlasz 0y

475
15/87/2006
575

Pagedalg

Series 3 Qass AY
AR

AAL
AAA

saries 3 Qs 02
832

88

BB

Serles 3 s A2

)
410,000,008
410,000,008

70,000,000

Sexies 3 Qass 02
€

47,048,000
22,000,060

27,000,000
Series 3 Class A2
23

16/07/3006
46

Sakies 3 Cass D2

14/97 /72008
550

=
o
<IN
Lad

Serles 3 Qlass 02
-]

T

88

Serlea 3 thzs B8
5

5,000,000
$,200,000

3,000,008

Saries 3 Class 03
450

14/07/2004

550

~3

o

Series 4 (ass A
CHF
850,000,000
850,060,000

90,000,000

Series 4 Quss A
g

11,000,200
14,000,000

11,804,590
'Saries 4 Cass €
£

14,800,000
13,000,000

19,000,000

Setles 4 Qasy A

N/a
16/47/2004
36

Seles 4 Qas R

q
14/87/2006
8¢

Sorics 4 Clags €
150

14/07 /2006
250

L
LS ]



=

_{.‘E

~ ol

x>
~>
—

Holmes Trustees Limited
Profit & Loss Account
period ended 15 july 2002

Interest receivable - Mortgages
interast receivable - Cash Deposits

Intecest payable - Mortgages
interest payable - Cash Depasits

Net oparating income

Fees receivable
Fees payable

Operating expenses
Provision charges
Other income

Frofit on ordinary activitles befare taxatian

Taxaton

Profit on ordinary activitles after taxaticn

Dlvidand

Retained profit brought farwatd

Retained profit carried farward

RAVARVIN Y

This Quarter  Prior Quarter
£'000 £'000
262,046 241,365
2,580 2,382
265,026 243,747
(262,046) (241,365)
~(2,980) {2,382)
(265,028) (243,747)
3,109 2,336
(3,109) (2,336)
(3,659) (3,582)
{1,631) {178)
5,290 3,760
A
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Holmes Trustees Limited
Balance Sheet
Period ended 15 july 2002

Fixed asset investments
Mortgage lzans secured on rasidential property

Current assets

Bank interast receivable
Cash at bank

Amounts due fram Funding

Crediters: Amounts falling due within one year
Amounts due {o Seller
sundry creditors

Net current agsets

Total assets |ess current liabilities

==
[
<IN
LAl

£'00Q
17,637,709

545
183,447
33,024
277,014

(745,122)
22

—_— 2D
(745,144)
(468,128)

17,160,581

Creditars: Amounts falling after mare than one year

saller share of mortgage loans
Funding share of martgage loans

Net assats

Capital and reservas
Share @pital (£2)
Rasarves

(5,201,065)
(10,568,516)

L
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Holmes Funding Limited
Prafit & Loss Account
Petiod ended 15 july 2002

Interest recaivable -~ Mattgages
Intecest recaivable - Cash Depasits

Interest payable - Inter-company leans
Interest payable - Start up laans

Net operating income

Other income

Operating expenses
Qeferred consideration

Prafit/(loss) on ardinary activities before taxation

Taxation

Profit/(loss) on ardinary activities after taxation
Dividend

Retained prafit/{loss) brought forward

Retained profit/(loss) carried forward

N 034

This Quarter  Prior Quarter
£000 £'000
145,262 132,858
9,719 ' 2,488
154,981 135,344
(132,756) (128,013)
{556) (624)
(133,412) {128,637)
27,569 6,707
3,924 3,102
{s,111) {5,211)
(20,532) (4,566)
(1,209) 32
M (17)
(1,216) 15
(2,862) (2.877)
(4.G75) _(2.862)
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Halmes Funding Limited
Balance Sheet
Periad ended 15 july 2002

Fixed asset Investments
Beneflcial interest in Trust martgage partfolio

Current assats
Defarred expenditure (costs of securlng)
Cash at bank:

Reserve funding

Transaction account

Fonding GIC account

Creditors: Amounts falling due within one yeas
Daferred consideration creditar

Interest payable accrual

Amounts due to Trustee

Sundry creditors

Taxatlon

Net current assets

Total assets [ess current fiabilities

Creditors: Amounts (alling due after more than
Intej-company leans

Start up loans

Net assels

Capital and reserves
Share capital {£2)
Reserves

N, Do A AP R

£'000
10,968,516 - '
24,666
188,000
2,284
36.349 )
248299
97,803
4,246
93,024
539
.‘-—1—6—
196,028
52,271
11,020,787
ane yeay
{10,968,516)
{56,350)
T 54;0'7'92
4,079
(4,079)
\ T
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Holmes Funding Limited
First lssuer Notes to Balance Sheet
Period endid 15 july 2007

Balance on cash accumulation ledger

Available eredit enhancement
Fitst raserve fund at closing

nitial closing first raserve funds
Drawings to make bullet repayment
Other drawings

Transters from revenye recaipts
Closing first reserve balance

Targat first reserve funds

Principal deficiency ledger

Opening POL balance

Losses this quarter

POL top up fram revenue Income
Closing POL baiance

Start up lean outstanding

Initial balance

Initial ciosing outstanding
Second start up loan
Third start up |ogn

Fourth startyp Joan

Fifth start up loan
Accrued interest
Repayments made -
Closing balance

Liquidity facility
Liquidity facility limit

Liquidity facility drawn
Liquidity faeifity available

Page B of §
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£'000

Nil

185,000
-—iy

154,310

30,690
185,000

185,000

AAA
Nil

N
Lad
M~

41/5

A

£'00p

Bee

- Nil

26.250

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

60,536

25,000

25,000

Nil



