BANCAJA 8 Fondo de Titulizacion de Activos

Cartera de Activos Titulizados / Portfolio of Securitised Assets

Analisis de morosidad: Tasa de morosidad +3 meses

Delinquency analysis: 3+ months delinquency rate

Activos / Assets: Préstamos hipotecarios vivienda (CTHs) / Residential mortgage loans (PTCs)
Fecha / Date: 30/09/2021

Divisa / Currency: EUR

Esta serie histérica calculada a esta fecha puede diferir de las series histdricas calculadas con anterioridad a consecuencia de cobros de los activos titulizados
comunicados o modificados por el Administrador correspondiente con posterioridad a sus fechas de efectividad / This historical series calculated as at today’s date
may differ from previously calculated historical series following collections of the securitised assets communicated or modified by the relevant Servicer after their
effective dates
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sobre Saldo vivo de Principal total Activos _._ sobre Principal titulizado

On total Asset Principal Outstanding Balance on Principal securitised

Europea de
Titulizacion http://www.edt-sg.com - info@edt-sg.com Pagina 1 de 7



BANCAJA 8 Fondo de Titulizacion de Activos

Cartera de Activos Titulizados / Portfolio of Securitised Assets

Analisis de morosidad: Tasa de morosidad +3 meses

Delinquency analysis:

Activos / Assets:
Fecha / Date:
Divisa / Currency:

3+ months delinquency rate

Préstamos hipotecarios vivienda (CTHs) / Residential mortgage loans (PTCs)

30/09/2021
EUR

Esta serie histérica calculada a esta fecha puede diferir de las series histdricas calculadas con anterioridad a consecuencia de cobros de los activos titulizados

comunicados o modificados por el Administrador correspondiente con posterioridad a sus fechas de efectividad /

This historical series calculated as at today’s date

may differ from previously calculated historical series following collections of the securitised assets communicated or modified by the relevant Servicer after their

effective dates

Europea de
Titulizacion

Saldo vivo de Activos en
mora (Ppal. Miles €)

% morosidad +3 meses

3+ months delinquency %

sobre Saldo vivo de

Fecha Deli e Outetori Principal total A.cti\./os sobre Principal titulizado
Date eBIanIg::: € :::u. ’; :‘Z:iZa;)ng og:;)st:al :;::t : a’ ;;';z::l on Principal securitised
30/04/2005 0,000 0,00% 0,00%
31/05/2005 0,000 0,00% 0,00%
30/06/2005 251,415 0,02% 0,02%
31/07/2005 288,693 0,02% 0,02%
31/08/2005 1.333,994 0,09% 0,08%
30/09/2005 2.316,505 0,15% 0,14%
31/10/2005 3.202,975 0,21% 0,19%
30/11/2005 2.894,394 0,20% 0,18%
31/12/2005 3.924,685 0,27% 0,24%
31/01/2006 4.502,703 0,32% 0,27%
28/02/2006 4.753,159 0,34% 0,29%
31/03/2006 4.151,207 0,30% 0,25%
30/04/2006 4,192,305 0,31% 0,25%
31/05/2006 3.712,115 0,28% 0,22%
30/06/2006 4.368,884 0,34% 0,26%
31/07/2006 4.754,315 0,37% 0,29%
31/08/2006 5.732,475 0,46% 0,35%
30/09/2006 6.471,745 0,52% 0,39%
31/10/2006 6.104,423 0,50% 0,37%
30/11/2006 5.925,143 0,50% 0,36%
31/12/2006 5.789,805 0,50% 0,35%
31/01/2007 6.262,229 0,55% 0,38%
28/02/2007 5.432,675 0,48% 0,33%
31/03/2007 5.916,831 0,53% 0,36%
30/04/2007 6.741,691 0,62% 0,41%
31/05/2007 6.303,702 0,59% 0,38%
30/06/2007 7.169,200 0,68% 0,43%
31/07/2007 7.720,608 0,75% 0,47%
31/08/2007 7.948,119 0,78% 0,48%
30/09/2007 8.168,484 0,81% 0,50%
31/10/2007 8.346,479 0,84% 0,51%
30/11/2007 7.836,919 0,80% 0,47%
31/12/2007 8.288,613 0,85% 0,50%
31/01/2008 8.231,784 0,85% 0,50%
29/02/2008 8.916,054 0,94% 0,54%
31/03/2008 9.491,443 1,01% 0,58%
30/04/2008 10.615,801 1,14% 0,64%
31/05/2008 11.842,692 1,28% 0,72%
30/06/2008 12.245,298 1,34% 0,74%
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BANCAJA 8 Fondo de Titulizacion de Activos

Cartera de Activos Titulizados / Portfolio of Securitised Assets

Analisis de morosidad: Tasa de morosidad +3 meses

Delinquency analysis:

Activos / Assets:
Fecha / Date:
Divisa / Currency:

3+ months delinquency rate

Préstamos hipotecarios vivienda (CTHs) / Residential mortgage loans (PTCs)

30/09/2021
EUR

Esta serie histérica calculada a esta fecha puede diferir de las series histdricas calculadas con anterioridad a consecuencia de cobros de los activos titulizados

comunicados o modificados por el Administrador correspondiente con posterioridad a sus fechas de efectividad /

This historical series calculated as at today’s date

may differ from previously calculated historical series following collections of the securitised assets communicated or modified by the relevant Servicer after their

effective dates

Europea de
Titulizacion

Saldo vivo de Activos en
mora (Ppal. Miles €)

% morosidad +3 meses

3+ months delinquency %

sobre Saldo vivo de

Principal total Activos

Fecha Deli ¢ Asset Outstandi L sobre Principal titulizado
Date eBIanIg::: € :::u. ’; ifr:iZa;)ng og:;)st:al :;::t : a’ ;;';z::l on Principal securitised
31/07/2008 13.846,269 1,53% 0,84%
31/08/2008 14.035,910 1,57% 0,85%
30/09/2008 15.390,261 1,73% 0,93%
31/10/2008 18.032,537 2,04% 1,09%
30/11/2008 21.221,339 2,43% 1,29%
31/12/2008 22.484,872 2,60% 1,36%
31/01/2009 25.864,302 3,03% 1,57%
28/02/2009 27.509,186 3,26% 1,67%
31/03/2009 30.599,739 3,65% 1,85%
30/04/2009 33.476,176 4,02% 2,03%
31/05/2009 32.214,846 3,90% 1,95%
30/06/2009 27.190,373 3,32% 1,65%
31/07/2009 27.544,309 3,39% 1,67%
31/08/2009 26.948,561 3,34% 1,63%
30/09/2009 27.618,616 3,44% 1,67%
31/10/2009 28.775,895 3,61% 1,74%
30/11/2009 29.216,340 3,69% 1,77%
31/12/2009 28.046,401 3,58% 1,70%
31/01/2010 29.415,762 3,77% 1,78%
28/02/2010 28.985,158 3,74% 1,76%
31/03/2010 29.535,701 3,84% 1,79%
30/04/2010 30.576,526 4,00% 1,85%
31/05/2010 30.109,416 3,96% 1,82%
30/06/2010 27.665,501 3,67% 1,68%
31/07/2010 29.092,051 3,89% 1,76%
31/08/2010 29.948,691 4,02% 1,82%
30/09/2010 29.023,245 3,93% 1,76%
31/10/2010 28.883,910 3,94% 1,75%
30/11/2010 28.636,565 3,93% 1,74%
31/12/2010 26.022,237 3,62% 1,58%
31/01/2011 26.643,264 3,72% 1,61%
28/02/2011 26.442,190 3,72% 1,60%
31/03/2011 23.988,179 3,40% 1,45%
30/04/2011 24.806,248 3,54% 1,50%
31/05/2011 25.031,941 3,60% 1,52%
30/06/2011 24.266,640 3,51% 1,47%
31/07/2011 25.995,563 3,78% 1,58%
31/08/2011 23.288,685 3,42% 1,41%
30/09/2011 24.473,230 3,61% 1,48%

http://www.edt-sg.com - info@edt-sg.com

Pagina3de 7



BANCAJA 8 Fondo de Titulizacion de Activos

Cartera de Activos Titulizados / Portfolio of Securitised Assets

Analisis de morosidad: Tasa de morosidad +3 meses

Delinquency analysis:

Activos / Assets:
Fecha / Date:
Divisa / Currency:

3+ months delinquency rate

Préstamos hipotecarios vivienda (CTHs) / Residential mortgage loans (PTCs)

30/09/2021
EUR

Esta serie histérica calculada a esta fecha puede diferir de las series histdricas calculadas con anterioridad a consecuencia de cobros de los activos titulizados

comunicados o modificados por el Administrador correspondiente con posterioridad a sus fechas de efectividad /

This historical series calculated as at today’s date

may differ from previously calculated historical series following collections of the securitised assets communicated or modified by the relevant Servicer after their

effective dates

Europea de
Titulizacion

Saldo vivo de Activos en
mora (Ppal. Miles €)

% morosidad +3 meses

3+ months delinquency %

sobre Saldo vivo de

Fecha Deli e Outetori Principal total A.cti\./os sobre Principal titulizado
Date eBIanIg::: € :::u. ’; :‘Z:iZa;)ng og:;)st:al :;::t : a’ ;;';z::l on Principal securitised
31/10/2011 24.682,815 3,67% 1,50%
30/11/2011 23.022,093 3,45% 1,40%
31/12/2011 23.154,484 3,50% 1,40%
31/01/2012 22.274,664 3,39% 1,35%
29/02/2012 22.531,809 3,44% 1,37%
31/03/2012 22.864,678 3,52% 1,39%
30/04/2012 23.990,946 3,71% 1,45%
31/05/2012 26.852,249 4.17% 1,63%
30/06/2012 27.321,762 4,28% 1,66%
31/07/2012 27.308,997 4,31% 1,66%
31/08/2012 29.065,463 4,60% 1,76%
30/09/2012 29.843,737 4,76% 1,81%
31/10/2012 30.447,179 4,89% 1,85%
30/11/2012 30.479,700 4,92% 1,85%
31/12/2012 30.542,841 4,99% 1,85%
31/01/2013 30.930,412 5,09% 1,87%
28/02/2013 30.849,880 5,12% 1,87%
31/03/2013 31.217,202 5,22% 1,89%
30/04/2013 30.588,962 5,17% 1,85%
31/05/2013 29.794,927 5,09% 1,81%
30/06/2013 29.148,564 5,02% 1,77%
31/07/2013 29.289,438 5,09% 1,78%
31/08/2013 30.114,655 5,27% 1,83%
30/09/2013 29.615,867 5,22% 1,79%
31/10/2013 29.307,311 5,21% 1,78%
30/11/2013 28.660,790 5,14% 1,74%
31/12/2013 28.231,548 511% 1,71%
31/01/2014 29.136,007 5,31% 1,77%
28/02/2014 28.999,197 5,33% 1,76%
31/03/2014 29.700,211 5,49% 1,80%
30/04/2014 29.728,547 5,54% 1,80%
31/05/2014 29.579,705 5,55% 1,79%
30/06/2014 28.706,929 5,43% 1,74%
31/07/2014 29.000,775 5,52% 1,76%
31/08/2014 29.961,623 5,75% 1,82%
30/09/2014 29.955,521 5,80% 1,82%
31/10/2014 29.913,678 5,85% 1,81%
30/11/2014 29.056,293 5,74% 1,76%
31/12/2014 27.869,680 5,57% 1,69%
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BANCAJA 8 Fondo de Titulizacion de Activos

Cartera de Activos Titulizados / Portfolio of Securitised Assets

Analisis de morosidad: Tasa de morosidad +3 meses

Delinquency analysis:

Activos / Assets:
Fecha / Date:
Divisa / Currency:

3+ months delinquency rate

Préstamos hipotecarios vivienda (CTHs) / Residential mortgage loans (PTCs)

30/09/2021
EUR

Esta serie histérica calculada a esta fecha puede diferir de las series histdricas calculadas con anterioridad a consecuencia de cobros de los activos titulizados

comunicados o modificados por el Administrador correspondiente con posterioridad a sus fechas de efectividad /

This historical series calculated as at today’s date

may differ from previously calculated historical series following collections of the securitised assets communicated or modified by the relevant Servicer after their

effective dates

Europea de
Titulizacion

Saldo vivo de Activos en
mora (Ppal. Miles €)

% morosidad +3 meses

3+ months delinquency %

sobre Saldo vivo de

Fecha Deli e Outetori Principal total A.cti\./os sobre Principal titulizado
Date eBIanIg::: € :::u. ’; :‘Z:iZa;)ng og:;)st:al :;::t : a’ ;;';z::l on Principal securitised
31/01/2015 29.105,441 5,86% 1,76%
28/02/2015 28.718,370 5,83% 1,74%
31/03/2015 29.291,243 6,01% 1,78%
30/04/2015 28.799,443 5,96% 1,75%
31/05/2015 29.121,296 6,07% 1,76%
30/06/2015 27.689,782 5,84% 1,68%
31/07/2015 27.251,860 5,80% 1,65%
31/08/2015 27.517,539 5,91% 1,67%
30/09/2015 26.736,714 5,80% 1,62%
31/10/2015 25.923,256 5,68% 1,57%
30/11/2015 25.904,484 5,73% 1,57%
31/12/2015 24.526,180 5,49% 1,49%
31/01/2016 24.058,594 5,45% 1,46%
29/02/2016 23.254,846 5,33% 1,41%
31/03/2016 23.168,213 5,36% 1,40%
30/04/2016 22.469,812 5,25% 1,36%
31/05/2016 21.503,591 5,08% 1,30%
30/06/2016 20.623,226 4,92% 1,25%
31/07/2016 19.854,882 4,78% 1,20%
31/08/2016 19.862,439 4,82% 1,20%
30/09/2016 19.788,146 4,83% 1,20%
31/10/2016 19.747,273 4,87% 1,20%
30/11/2016 19.383,729 4,82% 1,17%
31/12/2016 19.718,184 4,95% 1,19%
31/01/2017 19.409,468 4,91% 1,18%
28/02/2017 18.911,910 4,83% 1,15%
31/03/2017 18.937,326 4,89% 1,15%
30/04/2017 18.162,705 4,72% 1,10%
31/05/2017 18.450,539 4,84% 1,12%
30/06/2017 17.902,647 4,75% 1,08%
31/07/2017 18.150,193 4,86% 1,10%
31/08/2017 18.759,709 5,06% 1,14%
30/09/2017 18.651,550 5,07% 1,13%
31/10/2017 18.224,191 5,01% 1,10%
30/11/2017 17.928,462 4,98% 1,09%
31/12/2017 17.554,803 4,94% 1,06%
31/01/2018 17.653,233 5,01% 1,07%
28/02/2018 17.439,669 5,00% 1,06%
31/03/2018 16.918,099 4,91% 1,03%

http://www.edt-sg.com - info@edt-sg.com

Pagina5de 7



BANCAJA 8 Fondo de Titulizacion de Activos

Cartera de Activos Titulizados / Portfolio of Securitised Assets

Analisis de morosidad: Tasa de morosidad +3 meses

Delinquency analysis:

Activos / Assets:
Fecha / Date:
Divisa / Currency:

3+ months delinquency rate

Préstamos hipotecarios vivienda (CTHs) / Residential mortgage loans (PTCs)

30/09/2021
EUR

Esta serie histérica calculada a esta fecha puede diferir de las series histdricas calculadas con anterioridad a consecuencia de cobros de los activos titulizados

comunicados o modificados por el Administrador correspondiente con posterioridad a sus fechas de efectividad /

This historical series calculated as at today’s date

may differ from previously calculated historical series following collections of the securitised assets communicated or modified by the relevant Servicer after their

effective dates

Europea de
Titulizacion

Saldo vivo de Activos en
mora (Ppal. Miles €)

% morosidad +3 meses

3+ months delinquency %

sobre Saldo vivo de

Fecha Deli e Outetori Principal total A.cti\./os sobre Principal titulizado
Date eBIanIg::: € :::u. ’; :‘Z:iZa;)ng og:;)st:al :;::t : a’ ;;';z::l on Principal securitised
30/04/2018 16.691,297 4,88% 1,01%
31/05/2018 16.293,896 4,81% 0,99%
30/06/2018 16.236,944 4,84% 0,98%
31/07/2018 16.167,908 4,87% 0,98%
31/08/2018 16.186,231 4,91% 0,98%
30/09/2018 16.178,990 4,96% 0,98%
31/10/2018 15.944,257 4,94% 0,97%
30/11/2018 15.444,086 4,83% 0,94%
31/12/2018 15.229,853 4,82% 0,92%
31/01/2019 15.273,395 4,88% 0,93%
28/02/2019 15.280,706 4,94% 0,93%
31/03/2019 14.722,677 4,80% 0,89%
30/04/2019 15.072,309 4,96% 0,91%
31/05/2019 14.962,788 4,98% 0,91%
30/06/2019 14.603,441 4,92% 0,89%
31/07/2019 14.511,519 4,93% 0,88%
31/08/2019 14.737,611 5,06% 0,89%
30/09/2019 14.650,280 5,08% 0,89%
31/10/2019 14.557,964 5,10% 0,88%
30/11/2019 14.356,999 5,08% 0,87%
31/12/2019 14.222,241 5,10% 0,86%
31/01/2020 14.405,855 5,21% 0,87%
29/02/2020 14.114,533 5,16% 0,86%
31/03/2020 14.414,350 5,33% 0,87%
30/04/2020 14.561,194 5,43% 0,88%
31/05/2020 14.629,171 5,50% 0,89%
30/06/2020 15.320,211 5,82% 0,93%
31/07/2020 15.336,493 5,90% 0,93%
31/08/2020 14.804,878 5,75% 0,90%
30/09/2020 14.500,318 5,79% 0,88%
31/10/2020 14.606,894 5,90% 0,89%
30/11/2020 14.423,636 5,89% 0,87%
31/12/2020 14.181,794 5,87% 0,86%
31/01/2021 14.124,228 5,90% 0,86%
28/02/2021 13.966,198 6,04% 0,85%
31/03/2021 13.748,365 6,01% 0,83%
30/04/2021 13.520,069 5,97% 0,82%
31/05/2021 13.372,557 5,98% 0,81%
30/06/2021 13.077,848 5,92% 0,79%
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BANCAJA 8 Fondo de Titulizacion de Activos

Cartera de Activos Titulizados / Portfolio of Securitised Assets

Analisis de morosidad: Tasa de morosidad +3 meses

Delinquency analysis:

Activos / Assets:
Fecha / Date:
Divisa / Currency:

3+ months delinquency rate

Préstamos hipotecarios vivienda (CTHs) / Residential mortgage loans (PTCs)

30/09/2021
EUR

Esta serie histérica calculada a esta fecha puede diferir de las series histdricas calculadas con anterioridad a consecuencia de cobros de los activos titulizados
comunicados o modificados por el Administrador correspondiente con posterioridad a sus fechas de efectividad / This historical series calculated as at today’s date
may differ from previously calculated historical series following collections of the securitised assets communicated or modified by the relevant Servicer after their

effective dates

Europea de
Titulizacion

Saldo vivo de Activos en

% morosidad +3 meses

3+ months delinquency %

sobre Saldo vivo de

Fecha mora (Ppal. Miles €) Principal total Activos sobre Principal titulizado
Date Delinquent Asset Outstanding On total Asset Principal on Principal securitised
Balance (€ thou. Principal) Outstanding Balance
31/07/2021 11.917,233 5,49% 0,72%
31/08/2021 11.847,566 5,52% 0,72%
30/09/2021 11.568,997 5,46% 0,70%
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