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Report of Forsign Issuer

Pursuant ta Ritle 13a.16 or 154-16 of
Securities Exchange Ast of 1924

For the moath of August 2002

PROCESSED

HOLMES FINANCING (No 4) PLC /
‘mm?oﬂb‘-‘@—lmc LIMITED\~ SEP 25 2002

HOLMES TRUSTEES LIMITED)_~~
' THOMSOIAT

' {Translation of regiswrant’s name into English) £l
Abbey House, Baker Street

Landoo W1 6X1., Eagland
(Addrsss of principal executive affices)

Indicatz by cheok mark whethur the registrent files or will fils ansual reperts under cover
Form 20-F ot Form 40-F.

Form 20-F... . X....Form4Q.F ... ... ..
Indisate by check mark whether the regiscrant by furnishing the informadon contained in this

Form 1§ also thereby furnishing the information 1 the Commission pursuant to Rule 1223-2(b) uader
the Securities Exchange Act of 1934,
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All values are in thowsands of pounas stenting unleas otherwise stated

Ma A2z is
nalvaip nf A e T Mav: :
Curent Feriod
_Number £000's
Braught Farward 287,441 17,057,380
Repienisnmen? 12,811 835,227
Repurchased ' (5.343) (374,5¢¢)
Rudampiens (8,888) (4B85,833)
Lossas (10} (3%)
Qther Mevements 0 (3168,525)
Carded Forwara 288,0 17,765,990
Curnulathve
Nurnger __EQOD=2
Braught Forwors 114,193 €,39),214
Regientshman $38, 305 22,824,715
Repurchasad (71,387) (4.846,858B)
Redemptians {82, 22¢) (@.513.738)
g:sss {337) (345)
ot Movemants °) 5
Carrigd Forwara 238,035 17159.@2
Annyalised 1 Month CPR Ta4a%| ~( Inciucing
Anmualicod 3 Month CPR d7%| tedsmptienp and
Annualised 12 Mo CPR 45.74%! repureninses)

~ The anmualised CPR'a are axpressed a3 a cancanisge of the
ausignding dalance gt the end of the pariod

il
waghad Average Seasoning 40.d8

Weighted Average Ladn size { £61.68) 64

veigniad Avarage LTV V8% " (588 Oelow)

Waighied Average Ramsining Term 10 01

Braduct Tvga Anabaly £0008 i)

Vangbis Rate 11,812,000 S6.97%

Fixed Rale 3418,313 30.48%

Trocher Raie 335877 3.04%

Flaxibte Mortaades 4 0.00%
LA e 20 L
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All valyes are in thoussnds of pounds sterling unless otherwise stated
n Sizrdar sble ¥
va O Rate
01 December 2001 8.10%
{1
Ragisn Nurnser £000's %
a3t Anglia 14,172 619,113 TA6%
Eest Midlgmac 15528 806,316 4.50%
Greater London 53,391 4152588 23.37%
Nerth Wast 18,704 622,039 5.50%
Nantn aL703 1,798,657 8.76%
South Easl 78,258 5,875,642 21 34%
South Wast 22,688 1.388,913 7.83%
Waley 15,234 708,946 3.98%
was! Midiands 15,838 1,048,799 5.90%
Yarkshite and Humberslde 20,413 ele.844 5.27%
UAknown 2.03% 138,832 1.78%
Taal ZBB.038 77,765,650 100,
s
Qtiginp! LIV Bands
Range Number £000'8 Y%
0.00 . 25.00 : 4,187 183.81 [R-F5
28,01 - 5008 27,822 1,383,638 7.78%
30.01 « 75.00 €3.788 4,409,711 25.27%
75.01 . 30.00 14,805 1.008.453 5.68%
30.04 - 85.00 18,808 1,813,022 7.33%
85.04»90C.00 41,034 2,947,989 16.89%
30.01 -85.00 112,243 8,482,285 38.37%
Tals! _&88,03 _17.769, 100.00%
~~7 ThB BIIBNCS is M6 curranmt suizlanging balange on e account
including acerued Intcrest Tha LTV Ig thal at origiration and
axciudes any capllafisad high oan b2 valua foog. valuation fewx
ar bocklng feca,
Arreary ——
Band NymBat _ Asnclsal Qveardua ¥ {
Current \ 17,318,865 (2,596) ST.08%
1.00 » 1.99 monins §5% 298,234 2,517 1,88%
2.00- 2.99 monihs 1,233 88,948 1,001 0.39%
3.00 - 3,99 months 584 32,844 981 0.18%
2.00 - 4.99 months M2 16,887 469 0.40%
5.00 - 5.38 months 216 11,817 $15 0.07%
§.0C -11,08 months 303 15,981 756 0.08%
12 menlhe pnd cuer 26 1,127 108 0.01%
Proprrliuy in Possegeion 44 1.2 135 0.01%
Total b 288558 Y1.758. —3gat 160,00
Dafnition of Armaary
This aro3m mulliplier is calcutaled as the arrcars 8mounl { which is
the diffarence betwedn the expected monthly mpayments and the
emdunt that hse sciublly bean pald, e, @ total of under andfor
over payments ) dvided by the monmiiy amgurt repayabhe, itis
Mcalauiatad evary time the arreers amaunt changes, ie o0 tha
daic whom 8 payment (3 due.
Paga 2 of 3
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All vatues are it thausangs of peunds sterling unless otherwise statad

al =i la iz LA n Dalg (08 S ber 2007
£000'a
Funding Share 10,808,84C
Salior Share | 7.284.150
‘ 17.788.980
Minimum Seligr Snare C 740.660
Cash Accuudeon LEdCEr
£000's
Brought Farwacd K i
Aggditonal Ameunts Acsurnularad 21
Psyment of Noles ]
Carrieg Forward 413.87 |
e
Quarter o 15/%/2002 o%Esim
Quaner to 15/4/2002 C,2414%
Quarer 0 15/1/2002 T 0.9487%
Guartet to 1674272001 04581 %
Bererva Eungs [ Sacond Reserve |
Batange as at 19/7/2002 ; £30 osg\ass.ss
Requirag Ameunt as u! 1%7/2002 10,0 £73,825,687.
Percentage o7 Notes i 0.28%
Proorfiips N Po3eession
Sk
Qurrent Fared
NUmgar £000's
Brought Ferward € 1,958
Rupatssesed in Pedod : 70 |
Sald In Pariad (738
Caripd Forward 1,42
Cumytalive
umoaf s
RegOSSESION © dale 184 8,182
Soid to date {140) (6786
Cacrizd Foreard a4 1,926
apo lon Sal
Avarage fme Pogsession lo Sale Days
Avoruge arrsars & Ume of 3aie 021,00
MIC Glgim Sialys
| Nyrmber £000%
MG Claimes made )
MIG Claims autstanding ]
Average Ugne walm to payment [ 23]

Trgger Bvgnls

There has been NQ oabi 0 the AAA Pringipal Oeflcieney Ladger
™8 Sallar has not sulfersd an |nseivency Bvent

The Saller is siill the Senvicer

The Qusianding Prinsigal balanes i in extses of €48 bilfion
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SIGNATURES

Pursuant to the requiremnenta of the Securities Exchange Act of 1924, the registrant has duly
caused this report 10 be signed on ite bahslf by the underasigned, thereuntc duly suthorized.

HOLMES FINANCING (No 4) PLC

Dated: 23™ September, 2002 /
By

P J Lott (Authorised Signatery)
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