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Halmes Financing (No, 5) PLC
| Profit & Loss Accoupt
} Period ended 15 July 2002

t . This Quarter Prior Quarter

£'000 £'000
Interest receivable - Intercompany loan 27,080 26,108
Interest recelvable - Cash deposlts - -

27,080 26,1058
Interest payable « Notas (27,080) (26,103)

Interest payabie

(27,080) (25,105)

Net aperating income

T e e

Other income 42 42
Operating expenses (42) (42)

Prefit on ordinary activities before taxation

Taxation

; Profit on ardinary activities after taxaticn ' ‘ -

Qividend

Retained profit brought farward

Retalned profit carried forward
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Holmes Financing (No. 5) PLC
Balance Sheet
Period ended 15 July 2002

Fixed assat investments
Leans to Funding

Current assets
Sundry debtars
Cash at bank

Creditors: Amounts falling due within one year

sundry creditors

Net current assets

Tota! assets lass current liabjlitias

Craditors: Amounts falling due after more than one year

Amounts dye ta hoteholders

Net gssets

Capital and reserves
share capital
Reserves

-
C
[
e
~>

£'000
2,127,G0g
7
13
20
M
' 7
7
E
13
2,127,013
(2,127,000)
13
ST ——
13
13
e —
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Bohmes Finanting (Ns, 5) PLC
Nates Questanding
Reriod onded 18 july 2002

Moady's aurent rating
SEP eutreny railng
Fiteh Raungs cument raling

Meddy's purrent rRling
S&P cumen( racing
Flteh RaLInGs current caling

teady's Surrent rifing
S9P curtent A ting
fitch Rarings cutrent rafing

Moedy's cyrrant ratng
SEP turrens fatng
Fitzh Ratinge tutrent RRY¥Ag

Intlist nete Salance

Previous quarter's ngle phingipal
Nale resampiiens

agtitanding nete sdngipal

taitlal nate balanze

Pravieus quartars acle principal
Nege redamgtions

Sulsianting nete prineipal

inittal nate hatance

Brivvious quanors ote principal
Nale rederptions

Ouretaneing note principal

Initial nota balance.

Previous qurtars nota prrcigal
Nale fagemptians

Auistanding pote prndpal

Note Interest marging
Slepup dales -~
Srep up marging

Natelnterest marging
Step up Sdtes
Step up margins

Note Inlerese marging
Stap up daleg
Scep up Marging

Nate interest marging
arap up 8oied
§tas up macglns

Interes! payment cycfe
{niecast saymant S3lg
NEXT reresi payment date

Liguidity failiey Himit
\lquidity fatility drawn
Uquidity raciiRy evallablg

Sorles 1Class A Saries 2 Qas AY
a1 Aag

AsTn BAA

Fie AAA

Series 2 Klass A2

A22

AAA

ARA

Serles 1Class B Sertes 2(latx @
apd Aai

AA AA

AA A4

Series 1 Uass ¢ Serls 2 fams €
B 32

88 B8

BED e

Sariea 1 aass? series 2 Wass A1
[

1,800,000,080 750,029,200
1,000,004,000 750,000,600
(400,060,040) .
500,590,000 750,090,000
Saries 2 Clas A1

CHF

400,000,068

4€0,009,0¢9

450,000,000

Setias 7 Class B Serfes 2 Clms 0
3 §

36,300,000 15,000,200
35,000,000 15,000,000
24,000,000 15,000,000
Seffes Y tlass ¢ SeHes2 Qams €
S $

52,008,000 ' 52,000,008
52,004,000 §2,00€,000
52,000,000 2,030,000
Seezydiata A Sarfas Y Clata A
1 ab
18/11/200§ 16/11/2006
N/A N/A

Secigs 2 Clase A2

N/A
1831 /2008

2

Safies 1 Qa8 Sarles 2Class 8
35 [ik|
16/11/2004 16/44,72006
70 13

Scrits 1T Serder 2 cdnss¢
135 145
1511/3006 16/77 /2486
25 8
Quarearly
15th ur nedi dusinase Ady
15/01/3002

£ 45000,0%
Ni)

11 65,000,000

Scries 3 Class A1
AN
AAA
AN

Series 3 dass A2
Add
AAA
AAA

Serlasd Clms 8
Aa3

aA

A

Serles 3 Cluxs ¢
822

B8p
Eld:)

Sefies 3 Class AT
EDD,DOD.DDE
600,000,209
ann,nnn,nm;

Sevies 3 Jass A2

£
5£0,800.000
560,000.000

£09,000,000
Series 1 Casy B
53,%0,002
£3,000.000
SE,ODO,GGS
Sefly Y as &

€
74,000,800
26,000,000

L}

76,008,000
S0r{es Y Cinss AY
N/A
161172604

42

Sartes 3 Claus A2
a3

16/11/3006
4

Serms 3 Qass 4
40

1641172008

a0

Sarics 3 E!a:: 11

147
15/M /2008
247
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Helmes Trusteas limited
Prafit & Lass Account
Periad ended 15 July 2002

Inzerest receivable - Mortgages
Interest receivable - Cash Deposits

Interest payable - Martgages
Interest payable - Cash Daposits
Net aperating incame

Fees raceivable
Fees payable

Operating expenses

Pravisian charges

Other income

Profit on ordinary activities befare taxation
Taxation

Profit on ardinary actlvities after taxation
Qividend

Retained prefit brought forward

Retslned oroflt carrled farward

WL v L ' 7 \

This Quarter  Prier Quarter
£'000 £'0090
262,046 241,365
2,980 2,382
265,026 243,747
{262,045) {241,365)
_(2,580) _(2,322)
(265,02€) (243,747)
3,109 2,336
(3,109) (2,336)
(3,655) (3,582)
(1,431) (178)
5,250 3,760
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Holmes Trustees limited
Balance sheet
Period ended 15 July 2002

Fixed asset investmaents
Mortgage leans secured on residential property

Current assats

Bank interest recaivable
Cash at bank

Amounts due from Funding -

Creditors: Amounts falling due within one year
Amounts due to Seljer
Sundry creditors

Nat current assets

Tatal assets less current liabilities

Creditors: Amounts falling after more than ane year
Seller share of mortgage foans

Funding share of martgage loans

Net assets

C2pital and reserves

Share capital (£2)
Resarvas

£'000
17,637.709

548
183,447
93,024
277,016

(745,122)
22

(745, 144)

(458,128)

17,168,581

(8,201,065)
(10,868,516)

L]
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Holmes Funding Limited
Profit & Lass Account
Periad ended 15 july 2002

Interest receivable - Mortgages
Interest recetvable - Cash Daepasits

Interast payable « inter~company loans
interest payable - Start yp loans

Net operating income

Other income

Qperating expenses
Oaferred cansidecatian

Profit/{loss) on ardinary activitles before taxatlon
Taxation

Prefit/(lass) an ardinary activities after taxation
Dividend

Retalned prafit/(lass) braught forward

Retained profit/(loss) carried farward

SV v gl

This Quartar  Prer Quartar
£'000 £000
145,262 132,853
9,713 2,486
154,581 135,344
(132,756) (128,013)
{556) {624)
(138,412) (12¢,637)
21,565 6,707
3,526 3,102
(6117 {5.211)
(20,552) {4,566)
(1,209) 32
) (17)
(1,216) 1§
(2,862) (2,877)
(4,073) (2,862)
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Holmes Funding Limited
Balance Sheet
Period ended 15 July 2002
£'900
Fixed asset investments
Beneflclal interest in Trust mortgage portfalia 10,868,516
Current assets
Deferred expenditure (costs of securing) 24,668
Cash at bank:
Reserve funding 185,000
Transaction account 2,284
Funding GIC account 36,349
248,259
e
Creditors: Amaunts falling due within one year
Deferred cansideration creditar 97,803
!nterest payable accrual 4,246
Amaunts due to Trustee 83,024
sundry craditors 939
Taxation 18
156,028
Net current assets 52,271

Total assets less eurrant liabilities

Creditors: Amounts falling due after more than ane year
Inter-company laans
Start Lp [nans

Net assets
Capital and reserves

Share capital (£2)
Neservas
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11,020,787

(10,368,516)
(56,350)

54,0792

4,079

— (4.079)
(3,079)
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Halmes Funding Limited
First lssuer Nates to Balance Sheet
Periad ended 15 july 2002

Balance on cash accumulation ledger

Available tredit enhancement
Fitst resarve fund at dosing

Initial closing first reserve funds
Drawings to make bullat repayment
Other drawlings

Transfers from revenue receipts
Closing first reserve balance

Target first reserve funds

Principal deficiency ledger

Opening POL balance

Losses this quarter

POL tap up fram revenye income
Closing POL balance

Start up loan outstanding
Initial balence

Initial closing outstanding
Second start up loan
Thisd start up laan

Fourth start yp loan

Fitth start up loan
Accrued Interest
Repayments mada
Closing balance

Liquidity facility
Liquldity facility limit

Liquidity facility drawn
Liquidity fadlity avallable

Page 8 cf 3

185,000

15¢,310

30,690

185,000

185,000

AAA

Nil

£'000

898

Nil

NI Nil

Nil

28,250

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

60,536

25,000

25,000



