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HOLMES FINANCING (No 5) PLC

Dated 2“4 Angust, 2002 /
By .
P JLott (Autharised Sfpnatery)




Halmes Financing (No. 5) PLC
Prafit & Loss Account
Period ended 15 july 2002

interas{ receivable - Intercompany loan
Intarest receivable - Cash deposits

Interest payable - Notes
Interest payable
Net operating income

Other Incame
Operating expenses

Prefit en ordinary activities before taxation
Taxation

Profit on ardinary actlvitigs after taxation
Dividend

Retained profit brought forward

Retained profit carried forward

RAVIERVEE S
This Quarter  Prior Quarter
£'000 £'000
27,088 26,105
27,080 26,108
(27,080) (26,108)
(27,080 (25,105)
42 42
{42) {42)
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Holmes Financing (No. 5) PLC
Balance Sheet
Period ended 15 July 2002

Fixed assat investments
Laans to Funding

Current assets

Sundry debters
Cash at bank

Creditors: Amounts falling due within ane year
sundry creditors

Net current assats

Tatzl assets less currant lighilities

Creditors: Amounts falling dve after more than one year
Amounts due ta notefiolders

Net agsefs

tapital and reserves
share capital
Reserves

Page 2 of 8
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£'000

2,127,00¢
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2,127,013

(2,127,000)
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Holmes Finansing (Na, 5) PLC
Notes Quistdnding
Period anded 15 july 2002

irondy's carrent rating
B&P cument ralng
FiREN Raungs curment rling

MBddy's current ’RINg
S&p curant ratng
Fiteh RALNGS curent raling

masdy's tuirent rafng
59 curfent Ating
Fiteh Rarings euitent r3eng

Moady's cutfant r3ting
SBP CJTENL 1AhNg
Fitzh Rating? Lutreni (2¢ag

I8t nere balanea

Previous quiarters noie phneipal
Nalg fadampuens

Outitandng nete prncipal

(nitlal natn balanee

Pievious quarers nste prntipal
Neze redemplions

Sulsanding neta prseipal

|nidal nate balance

Breviows quariers ol prinsipal
Nate redeeptions

Cu1ntanting note princpal

Initial note bakance

Pravious qubrtars now prinapel
Nale fagemptons

Suistanding Aot Mindipel

Note Intesess marging
SwoLpdates -
Sreg up marging

Neleslntotest marging
Stag up Sles
Steg upg margins

Mota Intesese marging
Stap up dates
Scap up maeging

Nota infarest margins
Srap up dsied
Steg yp marglas

Interest payment cygle
{niatas] amymant 430
Next inferest payment date

Liguidicy racitey {imil
\iquidity fatility drawn
Uquidity /iRy svailavle

Sarles 1Class A Saries 3 dass Al
a1 A3s

Asle AAA

F1+ AAA

Seriec 2 Clags A2

AR

AAA

ASA

Serles 1 Class B Serles 2(lass 8
aa? A3

Ap A4

AL Ay

seres i Oays€ Serlg2Oamt
B2 9832

388 298

1] L1

Saried ¢ Clase 2 Series 2 Uass AY
H

1,400,000,020 750,800,300
7,800,608,060 750,808,500
{500,069,000) .
$90,000,000 750,300,000
Sarfen 2 Clas A1

OHF

400,000,000

400,809,009

400,000,000

Satias T Class B Serfes 2 Class @

§

36,800,000 35,000,320
35,000,008 35,000,000
35,000,000 15,060,800
Serles 1 ¢tlass ¢ Serdes 2 Qass C
5 $

§2,000,000 ' 52,000,000
52,000,000 £2,00¢,000
52,000,300 51,000,220
ieries 9 Cats A Series ) Clam A
1 Pl
15/11/2006 16/11/2006
N7A N/A

Serigs 2 Class A2

N/A
18731 /2008

2
sesies 1 dass Bs saries 2 dass 53
3 4
1871172004 1871172006
79 13
Scrids 108K ¢ Serias 2 Anes ¢
135 148
18/11/2008 16/13/2008
228 248
Quarerly
15th of nelll dusinass Ady
15/01 /200

£ 45,000,000
N

4 25,008,000

Scries 3 Class A1
A

AAA

VY

Serles 3 dlass A2
Al

AAA

ARA

Serles 3 Chwss 8
Ad3

aA

M

Seriesd Ouss ¢
8232

388

fo1l:|

Series 1 Clase A1
3

600,000,000
600,000,009

soo,ncn,nﬁé
Sevies 1 Class A2
scu‘coc.oo:
500,000,000
suﬁ.oaa.ucc;
Serias 3 gase 2

£3,000,a00
53,000,000

43,000,000
Serley Y Qaes ¢

e
7,000,800
35,000,800

74,009,000
Sores 3 chss A1
N/A
V61 /2006
42
Saries 3 Gavs A2
x|
16/11/2006
44

sefigs 3 Qass A
48

18/11/2006

&g

farics 3 tasz ¢

147
18/11/2004
247
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Holmes Trustees Limjted
Profit & Loss Account
Period ended 15 July 2002

Interest receivable - Mortgages
Interast receivable - Cash Deposits

Interest payable - Martgagas
Interest payable - Cash Deposits

Net aperating incame

Fees recaivable
Fees payable

Operating expenses
Pravision charges
Qther income

Profit on ardinary activities befare taxation

Taxation

Profit on ardlnary activities after taxation

Qividend
Retained profit brought forward

Retalned orofit carried forward

This Quarter

054

Prior Quarter

£'000 £'000
262,046 241,365
2,580 2,382
265,026 243,747
(262,045) (241,385)
(2,580) (2,322)
(265,02¢6) (243,747)
3,109 2,336
(3,109) (2,336)
(3,655) (3,582)
(1,831) (178)
5,290 3,760
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Holmes Trustees limited
Balance Sheet
Period ended 15 July 2002

Fixed asset invastments
Mortgage loans seeured on residential property

Current assets

Bank interest receivabie
Czsh at bank

Amaunts due from Funding -

Creditars: Amaunts falling due within one year
Amounts due to Saljer
sundry craditors

Net current assets

Total assets less current liahilities

Creditors: Amounts falling after more than one year
Seller share of mortgage loans

Funding share of martgage loans

Net assets

Capital and reserves

Share capital (£2)
Resarves

£'000
17,637,709

545
183,447
93,024
277,016

{745,122)
22

_
(745 144)

(468,128)

17,169,581

(6,201,065)
(10,568,516)
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Holmes Funding Limited
Profit & Lass Account
Periad ended 15 july 2002

Interest receivable - Mortgages
Interest recetvable - Cash Depasits

Interast payable « Inter~company lcans
Interest payable - Start up loans

Net operating income

Other jncome

Operating expenses
Oeferred cansideration

Prafit/(loss) on ardtnary activitles befare taxation
Taxation

Prafit/(lass) an ordinary activities after taxation
Dividend

Retalned profit/(lass) braught farward

Retained profit/(loss) carried farward

This Quartar  Prior Quarter
£'000 £'000
145,262 132,858
5,719 1,486
154,981 135,344
(132,756) (128,013)
(656) (624)
(133,472) (128,637)
21,569 6,707
3,926 3,102
{(£,111) {(5,211)
{20,592) {4,566)
(1,205) 32
(7) (17
(1,216) 1S
(2,862) (2,877)

N0 I VX))
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Halmes Funding Limited
8alance Sheet
Pariod ended 15 July 2002

Fixed asset investments
Beneflclal interest in Trust mertgage partfalio

Current assets
Deferred expenditure (costs of sacuring)
Cash at bank:

Reserve funding

Transaction account

Funging GIC account

Crediters: Amaunts falling due within ane yaar

Deferred consideration creditor
Interest payable accrual
Amaunts due te Trustee
Sundry creditors

Taxation

Net cyrrent assets

Total assets less current liabilities

=y
<o
[ 2%
P
~3
.
)
~)

£'000
10,868,516

24,666

185,000
2,284
36,349
248,299
97,803
4,246
83,024
938

18
196,028

52,271

11,020,787

treditorss Amounts falling due after mare than one year

Intes-company leans
Start up [oans

Net assets

Capital and reserves
Share capital {£2)
Resarvas

-

{10,368,516)
(56,330)

34,0792

4,079

{4,079)
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Holmes Funding Limited
Fisst Issuer Notes 1o Balance Sheet

Periad ended 15 July 2002

£000 £'000
Balanca on cash accumulation ledger Nil

[ —— ]

Available credit enhancement
First raserva fund at closing 185,000
Initia] clasing first reserve tunds 154,319
Drawings to make bullet repayment -
Other drawings -
Transfers from revenue receipts 30,690
Closing first reserve balance 185,000
Target first reserve funds 185,000
Principal deficiency ledger AAA 888
Qpening POL balance Nil Nil
Losses this quarter - C.
PDL top up from revenue income - -
Closing POL balance NI Nil Nil
5tart up loan outstanding
Initial balance 26,250
Initial clesing outstanding 13,000
Second start up loan 13,250
Third start up loan 17,500
Fourth start up loan 7,500
Fifth start up loan 5,100
Accrued ntarest 4,246
Repayments made -

Closing balance

Liquidity facility

Liquldity facility limit ' 25,000
Liguidity facility drawn .
Liquidity facliity available 25,000

Page 8 of 3
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