BANCAJA 10 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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BANCAJA 10 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
31/01/2007 0,000 0,00% 0,00%
28/02/2007 0,000 0,00% 0,00%
31/03/2007 0,000 0,00% 0,00%
30/04/2007 0,000 0,00% 0,00%
31/05/2007 962,168 0,04% 0,04%
30/06/2007 1.379,243 0,06% 0,05%
31/07/2007 2.543,822 0,11% 0,10%
31/08/2007 4.248,261 0,18% 0,16%
30/09/2007 4.172,210 0,18% 0,16%
31/10/2007 5.590,866 0,24% 0,22%
30/11/2007 7.338,183 0,31% 0,28%
31/12/2007 7.913,333 0,34% 0,30%
31/01/2008 10.796,933 0,47% 0,42%
29/02/2008 13.411,393 0,59% 0,52%
31/03/2008 16.550,846 0,73% 0,64%
30/04/2008 20.745,812 0,92% 0,80%
31/05/2008 27.113,667 1,21% 1,04%
30/06/2008 33.398,767 1,50% 1,28%
31/07/2008 40.193,888 1,82% 1,55%
31/08/2008 46.770,543 2,13% 1,80%
30/09/2008 56.264,429 2,57% 2,16%
31/10/2008 68.038,742 3,13% 2,62%
30/11/2008 78.719,592 3,63% 3,03%
31/12/2008 85.679,257 4,01% 3,30%
31/01/2009 103.020,287 4,89% 3,96%
28/02/2009 113.274,733 5,47% 4,36%
31/03/2009 128.165,311 6,23% 4,93%
30/04/2009 144.129,780 7,04% 5,54%
31/05/2009 142.231,626 7,00% 5,47%
30/06/2009 133.260,274 6,58% 5,13%
31/07/2009 130.258,103 6,46% 5,01%
31/08/2009 133.813,003 6,66% 5,15%
30/09/2009 136.498,457 6,82% 5,25%
31/10/2009 140.507,247 7,05% 5,40%
30/11/2009 143.168,580 7,21% 5,51%
31/12/2009 133.665,491 6,78% 5,14%
31/01/2010 137.604,965 7,01% 5,29%
28/02/2010 139.774,447 7,15% 5,38%
31/03/2010 136.714,069 7,04% 5,26%
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BANCAJA 10 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
30/04/2010 138.570,951 7,16% 5,33%
31/05/2010 137.485,636 7,15% 5,29%
30/06/2010 126.212,781 6,61% 4,85%
31/07/2010 126.812,571 6,67% 4,88%
31/08/2010 126.022,444 6,67% 4,85%
30/09/2010 119.164,815 6,35% 4,58%
31/10/2010 118.352,521 6,34% 4,55%
30/11/2010 113.235,856 6,12% 4,35%
31/12/2010 102.779,588 5,61% 3,95%
31/01/2011 106.146,935 5,83% 4,08%
28/02/2011 106.388,120 5,88% 4,09%
31/03/2011 92.174,297 5,14% 3,54%
30/04/2011 97.742,458 5,48% 3,76%
31/05/2011 98.266,251 5,54% 3,78%
30/06/2011 100.730,602 5,71% 3,87%
31/07/2011 107.496,605 6,12% 4,13%
31/08/2011 92.346,328 5,34% 3,55%
30/09/2011 91.911,588 5,33% 3,53%
31/10/2011 91.003,395 5,32% 3,50%
30/11/2011 86.888,661 5,12% 3,34%
31/12/2011 87.093,356 517% 3,35%
31/01/2012 85.915,750 5,14% 3,30%
29/02/2012 87.977,407 5,30% 3,38%
31/03/2012 85.399,345 517% 3,28%
30/04/2012 91.498,708 5,57% 3,52%
31/05/2012 93.452,316 5,72% 3,59%
30/06/2012 92.942,193 5,72% 3,57%
31/07/2012 97.872,723 6,06% 3,76%
31/08/2012 102.731,254 6,39% 3,95%
30/09/2012 108.896,736 6,80% 4,19%
31/10/2012 110.309,939 6,93% 4,24%
30/11/2012 113.502,419 717% 4,37%
31/12/2012 115.977,990 7,38% 4,46%
31/01/2013 114.031,306 7,32% 4,39%
28/02/2013 115.411,334 7,45% 4,44%
31/03/2013 117.186,064 7,63% 4,51%
30/04/2013 116.500,633 7,65% 4,48%
31/05/2013 114.062,663 7,56% 4,39%
30/06/2013 112.975,876 7,54% 4,34%
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BANCAJA 10 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
31/07/2013 114.598,009 7,70% 4,41%
31/08/2013 116.608,272 7,88% 4,48%
30/09/2013 118.518,214 8,05% 4,56%
31/10/2013 118.363,675 8,09% 4,55%
30/11/2013 118.190,953 8,13% 4,55%
31/12/2013 117.498,623 8,15% 4,52%
31/01/2014 117.833,202 8,21% 4,53%
28/02/2014 117.110,416 8,21% 4,50%
31/03/2014 115.598,194 8,15% 4,45%
30/04/2014 114.654,298 8,13% 4,41%
31/05/2014 113.669,837 8,11% 4,37%
30/06/2014 109.320,138 7,85% 4,20%
31/07/2014 109.784,836 7,93% 4,22%
31/08/2014 112.241,328 8,14% 4,32%
30/09/2014 111.189,662 8,11% 4,28%
31/10/2014 110.016,922 8,08% 4,23%
30/11/2014 108.840,485 8,04% 4,19%
31/12/2014 107.902,553 8,04% 4,15%
31/01/2015 110.359,647 8,26% 4,24%
28/02/2015 109.611,587 8,26% 4,22%
31/03/2015 110.632,613 8,39% 4,25%
30/04/2015 111.199,526 8,48% 4,28%
31/05/2015 112.380,844 8,62% 4,32%
30/06/2015 112.382,792 8,67% 4,32%
31/07/2015 112.021,888 8,70% 4,31%
31/08/2015 114.340,926 8,93% 4,40%
30/09/2015 113.355,682 8,91% 4,36%
31/10/2015 110.387,231 8,74% 4,25%
30/11/2015 109.362,268 8,72% 4,21%
31/12/2015 107.070,304 8,61% 4,12%
31/01/2016 100.913,092 8,21% 3,88%
29/02/2016 98.590,986 8,08% 3,79%
31/03/2016 97.835,359 8,06% 3,76%
30/04/2016 96.822,556 8,02% 3,72%
31/05/2016 91.144,648 7,63% 3,51%
30/06/2016 89.332,318 7,53% 3,44%
31/07/2016 88.363,061 7,49% 3,40%
31/08/2016 87.693,453 7,48% 3,37%
30/09/2016 88.745,451 7,61% 3,41%
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BANCAJA 10 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
31/10/2016 88.870,262 7,67% 3,42%
30/11/2016 88.505,915 7,69% 3,40%
31/12/2016 89.060,636 7,79% 3,43%
31/01/2017 88.215,845 7.77% 3,39%
28/02/2017 87.936,832 7,79% 3,38%
31/03/2017 87.582,445 7,81% 3,37%
30/04/2017 87.911,804 7,88% 3,38%
31/05/2017 87.757,157 7.91% 3,38%
30/06/2017 87.335,114 7,92% 3,36%
31/07/2017 86.997,925 7,94% 3,35%
31/08/2017 88.549,377 8,12% 3,41%
30/09/2017 88.847,758 8,19% 3,42%
31/10/2017 85.959,389 7,99% 3,31%
30/11/2017 84.205,639 7,89% 3,24%
31/12/2017 81.944,002 7,76% 3,15%
31/01/2018 81.307,463 7,76% 3,13%
28/02/2018 81.321,242 7,81% 3,13%
31/03/2018 79.881,842 7,73% 3,07%
30/04/2018 79.299,331 7,72% 3,05%
31/05/2018 79.114,822 7,76% 3,04%
30/06/2018 78.193,566 7,74% 3,01%
31/07/2018 78.064,669 7,77% 3,00%
31/08/2018 78.428,931 7,85% 3,02%
30/09/2018 77.954,595 7,85% 3,00%
31/10/2018 77.542,515 7,87% 2,98%
30/11/2018 77.153,142 7,88% 2,97%
31/12/2018 75.063,544 7,74% 2,89%
31/01/2019 75.103,896 7,81% 2,89%
28/02/2019 74.694,923 7,83% 2,87%
31/03/2019 73.085,386 7,72% 2,81%
30/04/2019 73.342,603 7,80% 2,82%
31/05/2019 72.903,119 7,81% 2,80%
30/06/2019 72.029,316 7,78% 2,77%
31/07/2019 71.310,210 7,77% 2,74%
31/08/2019 71.466,924 7,83% 2,75%
30/09/2019 71.946,319 7,93% 2,77%
31/10/2019 71.225,323 7,91% 2,74%
30/11/2019 70.015,839 7,84% 2,69%
31/12/2019 69.262,285 7,83% 2,66%
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BANCAJA 10 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
31/01/2020 68.188,944 7,77% 2,62%
29/02/2020 67.231,211 7,72% 2,59%
31/03/2020 67.152,637 7,76% 2,58%
30/04/2020 68.707,175 7,99% 2,64%
31/05/2020 69.619,679 8,15% 2,68%
30/06/2020 70.656,166 8,33% 2,72%
31/07/2020 72.307,935 8,59% 2,78%
31/08/2020 69.889,820 8,36% 2,69%
30/09/2020 68.576,267 8,55% 2,64%
31/10/2020 67.054,379 8,43% 2,58%
30/11/2020 67.121,918 8,50% 2,58%
31/12/2020 65.604,940 8,73% 2,52%
31/01/2021 65.334,739 8,75% 2,51%
28/02/2021 64.695,385 8,76% 2,49%
31/03/2021 64.237,574 8,77% 2,47%
30/04/2021 64.302,428 8,85% 2,47%
31/05/2021 64.166,099 8,90% 2,47%
30/06/2021 63.480,552 8,89% 2,44%
31/07/2021 60.429,135 8,59% 2,32%
31/08/2021 59.662,219 8,56% 2,29%
30/09/2021 56.137,427 8,15% 2,16%
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