ANNEX C

The Hong Kong Mortgage Corporation Limited

Bauhinia MBS Limited 

HK$2,000,000,000 Series 2002-1 Mortgage Backed Securities due April 2023

issued under US$3 Billion Mortgage-Backed Securitisation Programme
Major Characteristics of the Underlying Mortgage Pool


Provisional Pool Information



Number of Mortgages


1,802

Aggregate Outstanding Principal Balance


HK$2,000,048,502

Average Outstanding Principal Balance


HK$1,109,905

Maximum Outstanding Principal Balance


HK$4,548,911

Minimum Outstanding Principal Balance


HK$230,613

Maximum remaining term to maturity (in months)


238

Minimum remaining term to maturity (in months)


14

Weighted average original term to maturity (in months)


204

Weighted average remaining term to maturity (in months)


144

Weighted average original loan to value ratio


61.78%

Percentage of Mortgages that bear interest based on Prime


100.00%

Weight average current margin for Mortgages that bear interest based on Prime


Prime Rate -1.66%

