MBS BANCAJA 3 Fondo de Titulizacion de Activos

Cartera de Activos Titulizados / Portfolio of Securitised Assets
Tasa de morosidad +3 meses

Analisis de morosidad:

Delinquency analysis: 3+ months delinquency rate

Activos / Assets: Préstamos hipotecarios (CTHs) / Mortgage loans (PTCs)
Fecha / Date: 31/05/2024

Divisa / Currency: EUR

Esta serie histérica calculada a esta fecha puede diferir de las series histéricas 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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MBS BANCAJA 3 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 (CTHs) / Mortgage loans (PTCs)

31/05/2024
EUR

Esta serie histérica calculada a esta fecha puede diferir de las series histéricas 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 | . Principal total Activos sobre Principal titulizado
Date Delinquent Asset Out.sta.ndmg On total Asset Principal on Principal securitised
Balance (€ thou. Principal) Outstanding Balance
30/04/2006 0,000 0,00% 0,00%
31/05/2006 0,000 0,00% 0,00%
30/06/2006 0,000 0,00% 0,00%
31/07/2006 0,000 0,00% 0,00%
31/08/2006 256,187 0,03% 0,03%
30/09/2006 237,090 0,03% 0,03%
31/10/2006 391,573 0,06% 0,05%
30/11/2006 607,748 0,09% 0,08%
31/12/2006 1.240,132 0,18% 0,16%
31/01/2007 911,144 0,13% 0,11%
28/02/2007 1.242,757 0,19% 0,16%
31/03/2007 1.728,395 0,27% 0,22%
30/04/2007 1.936,501 0,30% 0,24%
31/05/2007 2.183,726 0,35% 0,27%
30/06/2007 2.323,381 0,38% 0,29%
31/07/2007 1.939,779 0,32% 0,24%
31/08/2007 2.352,045 0,40% 0,29%
30/09/2007 2.256,268 0,38% 0,28%
31/10/2007 2.090,145 0,36% 0,26%
30/11/2007 2.266,291 0,40% 0,28%
31/12/2007 2.264,606 0,40% 0,28%
31/01/2008 2.905,457 0,52% 0,36%
29/02/2008 3.502,979 0,63% 0,44%
31/03/2008 3.651,648 0,67% 0,46%
30/04/2008 4.694,564 0,87% 0,59%
31/05/2008 4.391,584 0,82% 0,55%
30/06/2008 4.836,659 0,92% 0,60%
31/07/2008 5.115,750 0,98% 0,64%
31/08/2008 5.743,820 1,11% 0,72%
30/09/2008 5.889,534 1,15% 0,74%
31/10/2008 6.126,128 1.21% 0,77%
30/11/2008 7.439,437 1,48% 0,93%
31/12/2008 8.506,044 1,71% 1,06%
31/01/2009 10.110,843 2,06% 1,26%
28/02/2009 11.058,670 2,28% 1,38%
31/03/2009 11.525,824 2,40% 1,44%
30/04/2009 12.307,179 2,58% 1,54%
31/05/2009 12.625,594 2,67% 1,58%
30/06/2009 11.275,697 2,40% 1.41%
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MBS BANCAJA 3 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 (CTHs) / Mortgage loans (PTCs)

31/05/2024
EUR

Esta serie histérica calculada a esta fecha puede diferir de las series histéricas 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 | . Principal total Activos sobre Principal titulizado
Date Delinquent Asset Out.sta.ndmg On total Asset Principal on Principal securitised
Balance (€ thou. Principal) Outstanding Balance
31/07/2009 12.801,605 2,74% 1,60%
31/08/2009 13.122,430 2,83% 1,64%
30/09/2009 13.948,971 3,03% 1,74%
31/10/2009 14.501,963 3,18% 1,81%
30/11/2009 14.636,280 3,23% 1,83%
31/12/2009 13.454,371 2,99% 1,68%
31/01/2010 14.133,116 3,16% 1,77%
28/02/2010 14.869,676 3,35% 1,86%
31/03/2010 14.513,725 3,29% 1,81%
30/04/2010 14.448,872 3,31% 1,81%
31/05/2010 13.998,437 3,24% 1,75%
30/06/2010 12.641,744 2,96% 1,58%
31/07/2010 13.130,161 3,10% 1,64%
31/08/2010 13.445,467 3,19% 1,68%
30/09/2010 12.232,331 2,93% 1,53%
31/10/2010 13.474,914 3,25% 1,68%
30/11/2010 13.610,187 3,31% 1,70%
31/12/2010 12.132,495 2,98% 1,52%
31/01/2011 13.066,770 3,23% 1,63%
28/02/2011 13.159,460 3,27% 1,64%
31/03/2011 11.950,231 3,00% 1,49%
30/04/2011 11.865,245 3,00% 1,48%
31/05/2011 13.304,696 3,39% 1,66%
30/06/2011 13.584,006 3,48% 1,70%
31/07/2011 14.428,594 3,72% 1,80%
31/08/2011 13.688,471 3,57% 1,71%
30/09/2011 13.726,677 3,59% 1,72%
31/10/2011 13.084,262 3,46% 1,64%
30/11/2011 12.563,570 3,34% 1,57%
31/12/2011 13.046,875 3,50% 1,63%
31/01/2012 13.563,053 3,66% 1,70%
29/02/2012 12.401,107 3,38% 1,55%
31/03/2012 12.646,660 3,47% 1,58%
30/04/2012 13.898,481 3,84% 1,74%
31/05/2012 15.594,588 4,33% 1,95%
30/06/2012 16.470,282 4,63% 2,06%
31/07/2012 16.525,747 4,69% 2,07%
31/08/2012 17.032,233 4,87% 2,13%
30/09/2012 17.029,389 4,90% 2,13%
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MBS BANCAJA 3 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 (CTHs) / Mortgage loans (PTCs)

31/05/2024
EUR

Esta serie histérica calculada a esta fecha puede diferir de las series histéricas 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 At Outetori Principal total Af:tiY°s sobre Principal titulizado
Date eB’a,;g:j: € f:ju. Fl’lrifr;Za;)ng Og:;’st: :;iz:t : ; ;Z:Z:" on Principal securitised
31/10/2012 17.749,682 5,14% 2,22%
30/11/2012 18.078,121 5,29% 2,26%
31/12/2012 18.283,051 5,40% 2,29%
31/01/2013 18.147,710 5,41% 2,27%
28/02/2013 17.826,081 5,37% 2,23%
31/03/2013 18.941,609 5,76% 2,37%
30/04/2013 17.754,409 5,46% 2,22%
31/05/2013 17.898,302 5,58% 2,24%
30/06/2013 17.503,753 5,51% 2,19%
31/07/2013 17.796,837 5,66% 2,22%
31/08/2013 18.069,994 5,78% 2,26%
30/09/2013 18.522,776 5,98% 2,32%
31/10/2013 18.207,068 5,94% 2,28%
30/11/2013 17.913,969 5,89% 2,24%
31/12/2013 17.008,237 5,66% 2,13%
31/01/2014 17.987,110 6,04% 2,25%
28/02/2014 18.010,087 6,09% 2,25%
31/03/2014 18.144,927 6,18% 2,27%
30/04/2014 17.849,507 6,13% 2,23%
31/05/2014 17.374,237 6,01% 2,17%
30/06/2014 16.822,044 5,87% 2,10%
31/07/2014 17.280,126 6,08% 2,16%
31/08/2014 17.429,358 6,18% 2,18%
30/09/2014 17.413,721 6,22% 2,18%
31/10/2014 17.605,798 6,35% 2,20%
30/11/2014 16.684,154 6,09% 2,09%
31/12/2014 16.227,590 6,00% 2,03%
31/01/2015 16.229,912 6,06% 2,03%
28/02/2015 15.738,113 5,95% 1,97%
31/03/2015 15.250,824 5,83% 1,91%
30/04/2015 15.221,212 5,88% 1,90%
31/05/2015 15.380,577 5,99% 1,92%
30/06/2015 15.123,156 5,97% 1,89%
31/07/2015 15.160,336 6,06% 1,90%
31/08/2015 15.699,284 6,33% 1,96%
30/09/2015 14.915,050 6,08% 1,86%
31/10/2015 14.772,165 6,09% 1,85%
30/11/2015 14.583,739 6,07% 1,82%
31/12/2015 14.353,681 6,05% 1,79%

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

Pagina4 de 7



MBS BANCAJA 3 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 (CTHs) / Mortgage loans (PTCs)

31/05/2024
EUR

Esta serie histérica calculada a esta fecha puede diferir de las series histéricas 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 At Outetori Principal total Af:tiY°s sobre Principal titulizado
Date eB’a,;g:j: € f:ju. Fl’lrifr;Za;)ng Og:;’st: :;iz:t : ; ;Z:Z:" on Principal securitised
31/01/2016 13.898,876 5,93% 1,74%
29/02/2016 13.197,166 5,70% 1,65%
31/03/2016 13.405,572 5,84% 1,68%
30/04/2016 12.954,493 5,70% 1,62%
31/05/2016 12.817,326 5,71% 1,60%
30/06/2016 12.135,489 5,47% 1,52%
31/07/2016 12.062,098 5,49% 1,51%
31/08/2016 12.341,220 5,67% 1,54%
30/09/2016 11.806,013 5,47% 1,48%
31/10/2016 11.543,917 5,40% 1,44%
30/11/2016 11.467,266 5,41% 1,43%
31/12/2016 11.754,321 5,60% 1,47%
31/01/2017 12.549,594 6,04% 1,57%
28/02/2017 11.782,785 5,72% 1,47%
31/03/2017 11.709,491 5,74% 1,46%
30/04/2017 11.661,179 577% 1,46%
31/05/2017 11.468,474 5,75% 1,43%
30/06/2017 10.965,466 5,55% 1,37%
31/07/2017 11.280,085 5,76% 1,41%
31/08/2017 10.938,263 5,65% 1,37%
30/09/2017 11.293,050 5,90% 1,41%
31/10/2017 10.294,625 5,45% 1,29%
30/11/2017 10.167,953 5,44% 1,27%
31/12/2017 10.023,631 5,41% 1,25%
31/01/2018 10.239,679 5,58% 1,28%
28/02/2018 10172177 5,60% 1,27%
31/03/2018 10.288,579 5,73% 1,29%
30/04/2018 10.133,341 571% 1,27%
31/05/2018 9.898,579 5,64% 1,24%
30/06/2018 9.876,503 5,70% 1,23%
31/07/2018 9.769,635 5,70% 1,22%
31/08/2018 9.780,989 5,76% 1,22%
30/09/2018 9.742,076 5,79% 1,22%
31/10/2018 9.815,736 5,91% 1,23%
30/11/2018 9.557,682 5,81% 1,19%
31/12/2018 9.437,632 5,80% 1,18%
31/01/2019 9.678,842 6,02% 1,21%
28/02/2019 9.645,446 6,07% 1,21%
31/03/2019 9.725,748 6,20% 1,22%
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MBS BANCAJA 3 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 (CTHs) / Mortgage loans (PTCs)

31/05/2024
EUR

Esta serie histérica calculada a esta fecha puede diferir de las series histéricas 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 | . Principal total Activos sobre Principal titulizado
Date Delinquent Asset Out.sta.ndmg On total Asset Principal on Principal securitised
Balance (€ thou. Principal) Outstanding Balance
30/04/2019 9.983,871 6,45% 1,25%
31/05/2019 9.759,794 6,39% 1,22%
30/06/2019 9.709,943 6,41% 1,21%
31/07/2019 9.758,440 6,52% 1,22%
31/08/2019 9.865,578 6,67% 1,23%
30/09/2019 9.745,146 6,66% 1,22%
31/10/2019 9.564,062 6,63% 1,20%
30/11/2019 9.794,952 6,86% 1,22%
31/12/2019 9.773,429 6,93% 1,22%
31/01/2020 9.758,810 7,00% 1,22%
29/02/2020 9.963,062 7,23% 1,25%
31/03/2020 9.875,788 7,24% 1,23%
30/04/2020 9.828,323 7.27% 1,23%
31/05/2020 9.998,669 7.47% 1,25%
30/06/2020 10.844,007 8,18% 1,36%
31/07/2020 10.601,202 8,08% 1,33%
31/08/2020 10.412,807 8,02% 1,30%
30/09/2020 9.927,092 7,74% 1,24%
31/10/2020 10.137,126 7,99% 1,27%
30/11/2020 9.875,249 7,88% 1,23%
31/12/2020 9.782,828 7,93% 1,22%
31/01/2021 9.536,714 7,82% 1,19%
28/02/2021 9.192,835 7,66% 1,15%
31/03/2021 9.305,963 7,84% 1,16%
30/04/2021 9.355,606 7,98% 1,17%
31/05/2021 9.161,957 7,93% 1,15%
30/06/2021 9.341,253 8,18% 1,17%
31/07/2021 8.959,980 7.97% 1,12%
31/08/2021 8.866,431 8,00% 1,11%
30/09/2021 8.850,812 8,09% 1,11%
31/10/2021 8.321,181 7,76% 1,04%
30/11/2021 8.009,466 7,60% 1,00%
31/12/2021 7.842,293 7,54% 0,98%
31/01/2022 7.848,053 7,67% 0,98%
28/02/2022 8.130,537 8,05% 1,02%
31/03/2022 7.729,181 7,77% 0,97%
30/04/2022 8.095,687 8,26% 1,01%
31/05/2022 7.960,418 8,23% 1,00%
30/06/2022 7.718,691 8,09% 0,96%
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MBS BANCAJA 3 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 (CTHs) / Mortgage loans (PTCs)

31/05/2024
EUR

Esta serie histérica calculada a esta fecha puede diferir de las series histéricas 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 | . Principal total Activos sobre Principal titulizado
Date Delinquent Asset Out.sta.ndmg On total Asset Principal on Principal securitised
Balance (€ thou. Principal) Outstanding Balance
31/07/2022 7.713,731 8,21% 0,96%
31/08/2022 7.577,114 8,16% 0,95%
30/09/2022 7.520,633 8,25% 0,94%
31/10/2022 7.686,208 8,57% 0,96%
30/11/2022 7.028,548 7,99% 0,88%
31/12/2022 6.926,230 8,02% 0,87%
31/01/2023 7.306,086 8,61% 0,91%
28/02/2023 6.638,729 7,99% 0,83%
31/03/2023 6.487,431 7,96% 0,81%
30/04/2023 6.536,893 8,14% 0,82%
31/05/2023 6.571,092 8,36% 0,82%
30/06/2023 6.551,584 8,46% 0,82%
31/07/2023 6.456,183 8,50% 0,81%
31/08/2023 6.443,340 8,62% 0,81%
30/09/2023 6.380,290 8,69% 0,80%
31/10/2023 6.292,540 8,69% 0,79%
30/11/2023 6.307,528 8,84% 0,79%
31/12/2023 6.224,251 8,90% 0,78%
31/01/2024 6.034,815 8,81% 0,75%
29/02/2024 6.023,490 8,95% 0,75%
31/03/2024 5.893,654 8,90% 0,74%
30/04/2024 5.569,531 8,60% 0,70%
31/05/2024 5.258,086 8,42% 0,66%
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