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

Interest recelvable - Inter-company loan
. Interest receivable - Cash deposits

interest payable - Notes
Interast payabla
Net operaling Income

Other income
Operating expensas

Profit on otdinary activities before taxation
Taxaton

Prafit on ordinary activities after taxation
Oividend

Retained profit braught forward

Retained profit carried forward
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o
[
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"
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~
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This Quarter  Prior Quarter
£000 £'000
30,723 25,643
16,7232 29,643
(30,723) (25,643)
(30,723) (25,643)
42 42
(42) (42)
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Holmes Financing (No. 4) PLC

Balance Sheet
Pericd endad 15 July 2002

Fixed asset investments
Loans to Funding

Current assets

- Sundry debters

Cash at bank

Creditars; Amounts falling due within ene year
Sundry creditars

Net current assets

Total assets less current liabilities

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

Net assets

Capital and raserves
Shara eapital
Reserves

Wodil o 7 3300
£'000
2,717,000
22
_—2
34
21
_—
13

ohe year
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Halmes Finandng (N, 4) fLC
Notes Qutstanding
Period ended 15 July 2002

Mardy's curcent rating
5EP current raiing

FIkh Ratlngs eument rating

Moody's eurcent eazing
SEP wirenl rating
Fltsh Ratings custent rating

Moody's curreni rating
586 tirren| rating
Fitch Ratings ¢ucrent fadng

Mondy's current rating
SER curant ratdng
Fitesh Racings curtent rining

nlyalagie balenee

Previous quarters note prindpal
Nato redamplions

outstanding aoie principal

salal nete Salance

Previous quarters note pancipel
Note redempuang

Quistanding nele pancipal

Initinl noce Aalanee

Pravieus quarter's ate pncipal
Noie redempaans

Sulitanding nole pindpd

inltial noie balnee

Previous quarters oole prncipal
Nota (sdemplions
Dulman2ng note principal

Not4 Interast margins
Stap up e
step up murging

Nelg [nlerst manging
Scep up dates
Stapasp margns

Ngte interesi marging
Step up dates
Sep up myging

Nete lnicrut mangies
Steg up darey
Step vp marglng

Interest paymant cyde
Inierest paymen: datg
NaxG Intefest payment date

Uquidity facitlly Hmil
Liquidity faeifty aeawn
Liquidity facllily avaifable

Serics 1 (ass e SeresQdowsa
Aay Aty
AR AdA
AAA YY)
Series1(ass 0 Sories 2 tax Q
AR Azl
AA AA
Al Aa
Serfag § Ulase ¢ Series 2 ClRss €
gaa 8aal
8BB Ber
apa B
Serias Y (lass A Serfez 2 Qs A
5 ¢
1,52,800,000 800,060,000
1.286,080,020 200,000,000
1,880,000,00¢ 09,000,000
Serles 1 Qass@  Scrics 2 ¢ B
5 €
36,500,009 38 800,000
36,500,000 35,800,000 -
36,580,000 35,800,000
Series 1 (Jass ¢ Sarjes2 Qass €
H €
34,500,000 $3,880,000
34,506,300 3,300,000
54,300,000 £3,200,008
Sertes T Cass A4 Serics2Clasc A
18 N/A
1470771006 1640771508
28 4
SoriwsICye ) Sares2 Qassd
39 hi
v4/07/2086 16/07/2006
78 a0
Sqries1Cass ¢ Serfes 2 Cpas
120 145
18/07/3005 16/07/3006
20 248
Quanary
15th or mexs dusiness day
13/10/2002
£ 28,000,000
L}
£ 25,000,000

Serles 3 Qass Al
Aaz

Series 3 Qass ¢
157
BAG
LEL]

Safies 3 daa O
an
88
L]

Series 3 dass AY
8

550,000,000
588,000,800

ssu,nnn,nnc}
Saries 3 Jass 8
355000
34,500,000
3&50&,0&0-
Serins 3 Qass ;

49,308,000
49,500,000

45,300,000
Seried 3 clyss 01
sn,oao,uug
38,000,000
au.nou,mc;
Saries 3 iy AY

3
16/07 /2006
a8

Swrias 3 Olngs 9
44

16/07/2006

28

Seflesd ags €
130
16/07,/2006
220

Sevies 3 clagr 0y
475
18/87/20%6
75

Pageaalg

Saries 3 Class A2
AN

Saries 3 dass 02
832
88
BB
Series 1 (s A2

5
410,000,504
410,000,008

410,000,000

Sestes 3 Cass D2
€

27,008,000
71.000000

37,000,000
Series 3 Class A2
23

16/07/3006
a6

Saries 3 Clnes D2

14/7 /72006
550

_
o
(AN
Lad
~2
w
Lad

Sefles 4 Caxs €
Baa2
BER
BEA

Serfes 3 class 03

Bal2
88
88

Series 4 Jass A
CHF
854,000,000
850,000,000
50,000,500
Serles 4 Qass 4
19

11,000,000
11,000.000
11,000,000
‘Sarins & Cass ¢
£

19,800,000
19,000,000

19,008,080

Serird 3 tnsy 018
$

5,000,000
$,200,000

2.000.000
Setles 4 Qasy A
N/a
16/07 /2008
3
Serey 4 Qant @

4
14/07/2006
8%

Sores 4 Class €

150
18707 /200§
25Q

Saries 3 Class D3

0
14/97/2654
550



Holmes Trustees Limited
Profit & Loss Account
Period ended 15 July 2002

Interest receivable - Morgages
interest recaivable - Cash Qeposits

interast payable - Mortgages
Interest payable - Cash Deposits

Net operating income

Fees receivable
Fees payable

Operating expenses
Provisian chatgas
Other income

Profit on ardinary activitles befare taxatian

Taxatlon

Profit on ordinary activitlas after taxatian

Dividend

Retained proflt brought forward

Retained profit carried farward

NU, 23
This Quarter  Prior Quarter
£'000 £'000
262,046 241,368
2,580 2,332
265,026 243,747
(262,046) (241,365)

(2,980) {2,382)
(265,028) 243,747)

3,108 2,336
{3,109) {2,336)
(3,659) (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 investments
Mortgage leans secured an residential property

Current assets

Bank interest receivable
Cash at bank

Amounts due from Funding

Creditors: Amounts falling due within one year
Ameunts due to Seiler
Sundry ¢reditors

Net current assets
Total assets less cuirent liabilities
Creditars: Amounts falling after more than one year

seller share of mortgage loans
Funding share of martgage loans

Net assats

Capital and resarvas
Share capital (£2)
Raesarves

e
o
N
Lad

£'aon
17,637,709

545
183,447
83,024
277,018

(745,122)
22

— (2
!745,1442

(468,128)

17,168,581

(6,201,085)
{10,368,516)

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

Interest receivable - Mofigages
Interest recaivable - Cash Dapasits

Intarest payable - Inter-company leans
Interest payable - Start up loans

Ne! operating income

Othef income

Operfating expenses
Oeferred consideration

Prafit/{loss) on ordinary activities before taxation

Taxation

Profit/(Joss) on ardinary activities after taxation
Dividend

Retained prafit/({loss) braught forward

Retained profit/(loss) camied forward

NO. 034

This Quarter  Prior Quarter
£000 £'000
145,262 132,858
9,719 ' 2,438
154,981 © 135,344
(132,786) {(128,013)
{656) (624)
(133,412)  (128,637)
21,569 5,707
3,926 3,102
{6,111) (5,211)
{20,592) (4,566)
(1,209) 32
M (17)
(1,216) 18
(2,862) (2.877)
(407%) “(2,862)

34/

3
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Holmes Funding Limited
Balance Sheet
Period ended 15 July 2002

Fixed asset Investments
Beneficial Interest in Trust martgage portfolio

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

Reserve funding

Transaclion account

Funding GIC account

Creditors: Amounts falling dua within one year
Deferred consideration creditor

(nterest payable accrual

Amounts due o Trustee

sundry creditors

Taxation

Net current 3ssets

Total assets less current liabilities

Creditars: Amounts falling due after more thao
inter-company loans

Start up loans

Net assats

Capital and reserves
Share capital {£2)
Reserves

W, 024 reo =S40

£'000
10,968,516 - :
24,666
185,000
2,284
36,349 ,
248299
97,803
4,246
93,024
939
16
156,028
52,271
11,020,787
ane yaar
{10,968,516)
(56,350)
— (4079)
4,079
(4,079)
\ ° m—ap
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Holmes Funding Limited
First Issuer Notes to Balance Sheet
Period ended 15 July 2002

Balance on tash accumulation ledger

Available credit enhancement
Fitst reserve fund at dosing

(nitial closing first raserve funds
Drawings ta make dullet repayment
Other drawings

Transfers from revenue receipts
Closing first reserve balance

Target first reserve funds

Principal deficiency ledger

Opening PO\ batance

Losses this quarter

POL top up fram revenue ncome
Closing POL balance

Start up loan outstanding
Initia! balanca

initial clasing outstanding
Second start up loan
Third start up loan

fourth starvup loan

Fifth start up loan
Accrued interest
Repayments made -
(losing balance

Liquidity facility
Uquidity facility fimit

Liquidity facility drawn
Liquidity tacility available

£'000

Nil

|

185,000

e

154,310

30,690
185,000

185,000

AAA

Nil

£'000

gee

- Nil

26.250

13,000
13,250
17,500
7,500
5,100
4,246

e e

60,596

} 25,000

25,000
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