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INFORMACION CORRESPONDIENTE AL MES DE JUNIO DE 2006:
INEORMATION CORRESPONDING TO THE MONTH OF JUNE 2006:

La Saciadad Gestora informa da las siquisntas conceplas:
The Eocieded Gestora provides fhe falizwing informaron:

*  Baleo Vivo de Participaciones Hipolecarias & 01/08/06: §9.092.463,52 Euros
Quistanding Bafance of the Morigage Share Cerfificates on 01/06/06:

' Salde Vivg de Participacicnes Hipotecarias a 30/08/06: E7.B42.477.62 Euroe
Outstanding Balance of the Mortgage Share Certificatas on 30/06/06:

*  Tasaf1ide Amortizacion Anticipada (TAA) comespondiente al mas da JUNIO:

Frepayment Rafe(1)corresponding te the monih of JUME ! 11,30 %
* o TAA {12 meses])y GFR (12 monthe): 13.50 %
*  Tipedz interds madia penderade’ Weighted average inlares! mie 175 %
* wanomientd resicual mediod Weighied quarage maiurly. 803

T Vida Media bonoa (TAMN 108 f Avgrage Life of bonds (CPR 10%):

-Bones Al Bonds AT (PACHK 0,65

- Bonos A2 7 Roncls A2 243

-Bonos B f Bords 5: 343
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