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HOLMES FINANCING (No 4) PLC |
HOLMES PUNDING LIMITED Sgp 2 5 2002
HOLMES TRUSTEES LIMITEDy_~~
{Translation of regisant's name inte English) P ;mm

33%" l qOD a ) 09— Abbey House, Baker Street

Londoo NW|{ 6X1., Eagland
(Addrsss of principsl executive offices)

Indicate by check mark whether the regisment files ot will fils ansual reports wnder cover

Fom 20-F or Form 4Q-F.
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Indisate by check mack whether the regisrant by furnishing the information contained in this
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Afl vatues ars in theusands of pounds stsrting untess otherwise staled

Ma Asg is

Analvaiy of Mafgpae Trjat Mevemegms

Cutrant Perlod

_Nymber ]
Braught Farwoard 287,401 17,837,380
Replenishment 12,511 835,237
Repuretased ' (5,343) (374,0CE)
Rudemplions (8,589) {4BE,833)
Losses (19) (3%}
Qther Meovements o (103,525}
Carried Porward 258,0 17,769,990

Curaylative
Nurnoer 00’2
Braugm Forware 118 18y 2,359,214
Reglentshmaent 538,508 22,834,715
Repurchassd {71,397) (4.848.858)
Redemplions {82, 226) (8,513.738)
Lobaes (L7 (345)
Other Movemenls ') a
Carriad ForwWAT 28§, 034 17,783,
Anngalised 1 Mgnth CPR T4,44% | " Including

Anmualizod 2 Monlh CPR
Annualised 12 Momn CPR

F____1_.ﬂ&1 rademptiens and

45,74%| repurehases )

~ The annuglizsd CPR'a are axpressad ay & parcaniage of he
outstanding bglance & the end of the pariod

]
wgimgﬁ'ﬂhﬁ Average Saassning 9048

Weighted Average Laan size i £B1.683 64

vieighied Avaraga LTV 288%™ (588 DElpw)

Walghled Avarage Ramsining Term 10.01

Brasuct Tyge Anatvgls 0008 %

Vsfigbis Res 11,812,000 98,4

Fxed Rale 3,418,313 30.45%

Teachee Rate 535.677 3.04%

Flaxitte Mortpages ] 0 0.00%
37, [ 7c0.00% G000 |
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23 Finmngi dn

erioe} Ja ioirnes Trustesa Limitad a E mring timitad
Epr Periog 08 Agyst 2007 te 00 Sistember 2002
All vaiyes are in thousands of pounds sterilng uniess otherwise stated
Jal mrdar abila K
a B Ratg
01 December 2001 8.10%
__Numger £000's %
ast Angflia 14,172 613,113 Ta5%
foct Midiends 16.529 800 316 4.50%
Greater London 53,381 4152 988 23.37%
Nerth Wast 18,704 b22,03%9 3.50%
Neornn %703 1,795,657 8.76%
South East 78,258 5,875,842 21 94%
South Wost 22,8688 1,338,913 7.93%
Walcy 15,334 706,948 3.98%
[W&c\ Midiands 19,838 1.048, 729 5.90%
iYcrkshife and Humberside 20,4;3 Eg:.g;—zi g;g;:
ynknpwn 2,091 1 .
(ol 288.038 17,763,590 700.
Qrigine L TV Baeds
Range Number £000°s o
0.00 - 25.00 - 4,157 A 8S.d1 0. 52%
28.81- 5000 27,822 1,363,6%8 7.79%
5Q.91 « 75.00 €8,78¢ 4,489,711 25.27%
75.0% . 20.08 14,805 1.008 453 5.68%
B80.01 - 85.00 18,806 1.313,022 7.38%
85,04+ 90.Q0 41,034 2.947,888 1€.80%,
30.01-$5.00 912,841 8,462,285 36.37%
Tolal 596.03 17.769.§§§ 150.00%
~= Tha B3anca is tne curmant suizianding balange on Mo ascount
including acerued Intcrest Tha LTV 18 thal at originatian and
axciudes any capllgfised high oan & valua foos. valuation fees
ar booking fecs,
Arresry e
Bend Numpa? Asncieal Cvardua ¥
Current 209, 17.318,865 (2.526) - e
1.06 = 1.99 monlns &5% 228,234 2,817 1,68%
2.00 » 2,98 months 1,233 88,848 1,004 0.3%%
3.00 - 3,62 monthy Sed 32,844 CED 0.18%
4.00 - 2,99 months 312 15,897 469 0.10%
§.00 - 5.8 months 218 11,817 413 Q.07%
6.6C -11,09 monim3 303 15,981 756 0.08%
12 menths pnd over 26 1,127 108 0.01%
Propurliay in Fosseseen 44 1,291 135 0.01%
Tetal P EL] V7758 5497 20,90
Defaition of
Thig amroarm rulliplisr is calcyinied a5 the amears emoun| { which is
e differanca betwedn the expedted monthly repgyments and the
gmoun! thet hse scrunlly begn pald, Le. & total of under andfor
over payments } divided by the momthly amount fepayable, tis
retalculatad evary me the arreers amount changes, ie on the
datc whom 8 paynieat s duc,
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Hnimpe Fimancing Na d ole

Par I imited and 8 Fu Li d
r Par [1] uat 2 ta r2

All valugs are in thousongs of pounds sterling uniess atherwise stated

aNg /07 1

Al Trustis iz LA n Daig (09 & Der Z
s [
Sunging Share - '@1 0,506,840 | 59.12145%
Sallgr Share 7.284.150 40.87875%
‘ 17.785.950 100.00500%
Mintmum Sellgr Sham ] 71?@50 | 4.§o§|
Cash AccuARion LCURer
E0C0'S
Breught Farward . i
Adgiuional Amounts Agsumulame 21
Pgyment of Notes q
Carmmed Forward 41“‘.57 |
=
Quarie* ta 18/7/2002 0.5881
Quenmer (o 15/4/2002 C.%414%
Quarer (o 15/1/2002 Q.5487%%
Quarter ta 16/1372001 4
BenereaEungs nd
Balanee &s at 18/7/2002 £30,088,853.58
Requirad Amaunt as a! 15/7/2002 £73 878 687.60
Fercentage of Notes 8.28

Prosenies i Pmesslon
Sinck

8rougnl Ferward
Repsseocsad in Pedsd
Sald In Paricd

Carries Forward

ROpOS585500 O date
S0id to date
Garned Forward

280 lon Sal
Avarage Ime Pogsession ta Sale
Average arrears 31 Ume of 3gie

MIC Glaim Siatye

MG Clyime made
MIG Claims outstanding

Average U(ne dalm to payment
Trigqer Evgnis

There has been no aubi 0 the AAA Pringipal Deficiency Ladger
Tha Sellar has nat suffered an Inseivency Bvent

Tha Saliar ig still the Sesvicer

The QusiBnging Pringigal balanes is in exages of €16 bilfion

10RO AN

Curment Poriod
Nurmoer £000's
§ 1.4?!"
& 708 ]
(738
826 ]
Cumylialive
Numear TCL0s
154 81R2
{140) (5,788
[T 1,346
60 |Days
021.0
Number 000
) B58
o4
m
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SIGNATURES

Pursuant to the requirementa of the Securities Exchange Act of 1934, the Tegistrant has duly
caused this report 1o be signed an its bahalf by the undersigned, thereuato duly authorized.

HOLMES FINANCING (No 4) PLC

Dated: 23™ September, 2002 /

By —
PJ Lott (Autharised Signatory)
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