RURAL HIPOTECARIO GLOBAL | Fondo de Titulizacion de Activos

Cartera de Activos Titulizados / Portfolio of Securitised Assets

Analisis de morosidad:

Delinquency analysis:

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

Tasa de morosidad +3 meses
3+ months delinquency rate

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

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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RURAL HIPOTECARIO GLOBAL | 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)

30/06/2023
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
30/11/2005 0,000 0,00% 0,00%
31/12/2005 0,000 0,00% 0,00%
31/01/2006 476,445 0,05% 0,04%
28/02/2006 621,665 0,06% 0,06%
31/03/2006 752,680 0,08% 0,07%
30/04/2006 1.387,695 0,14% 0,13%
31/05/2006 1.672,560 0,17% 0,16%
30/06/2006 1.372,412 0,14% 0,13%
31/07/2006 1.787,454 0,19% 0,17%
31/08/2006 1.962,937 0,21% 0,18%
30/09/2006 2.255,770 0,25% 0,21%
31/10/2006 2.406,382 0,27% 0,23%
30/11/2006 1.622,106 0,18% 0,15%
31/12/2006 1.414,094 0,16% 0,13%
31/01/2007 1.575,519 0,18% 0,15%
28/02/2007 1.961,713 0,23% 0,18%
31/03/2007 1.682,270 0,20% 0,16%
30/04/2007 2.533,149 0,30% 0,24%
31/05/2007 2.200,569 0,27% 0,21%
30/06/2007 3.078,673 0,38% 0,29%
31/07/2007 2.524,849 0,32% 0,24%
31/08/2007 2.319,538 0,29% 0,22%
30/09/2007 2.794,529 0,36% 0,26%
31/10/2007 2.264,927 0,29% 0,21%
30/11/2007 2.426,026 0,32% 0,23%
31/12/2007 1.821,642 0,24% 0,17%
31/01/2008 1.664,724 0,22% 0,16%
29/02/2008 1.827,193 0,25% 0,17%
31/03/2008 2.782,681 0,38% 0,26%
30/04/2008 2.277,933 0,32% 0,21%
31/05/2008 2.522,148 0,35% 0,24%
30/06/2008 2.443,828 0,35% 0,23%
31/07/2008 3.503,663 0,50% 0,33%
31/08/2008 3.681,626 0,53% 0,35%
30/09/2008 4.209,377 0,61% 0,40%
31/10/2008 4.806,371 0,71% 0,45%
30/11/2008 5.164,130 0,77% 0,48%
31/12/2008 5.541,966 0,83% 0,52%
31/01/2009 6.188,833 0,93% 0,58%
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RURAL HIPOTECARIO GLOBAL | 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)

30/06/2023
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
28/02/2009 6.267,754 0,96% 0,59%
31/03/2009 7.403,657 1,14% 0,70%
30/04/2009 8.438,324 1,31% 0,79%
31/05/2009 8.533,484 1,34% 0,80%
30/06/2009 8.184,152 1,30% 0,77%
31/07/2009 8.225,164 1,32% 0,77%
31/08/2009 8.740,036 1,42% 0,82%
30/09/2009 9.254,370 1,51% 0,87%
31/10/2009 8.627,826 1,42% 0,81%
30/11/2009 8.611,854 1,43% 0,81%
31/12/2009 7.395,942 1,25% 0,69%
31/01/2010 7.607,594 1,29% 0,71%
28/02/2010 7.184,436 1,24% 0,67%
31/03/2010 7.413,665 1,29% 0,70%
30/04/2010 7.414,212 1,30% 0,70%
31/05/2010 7.230,523 1,28% 0,68%
30/06/2010 7.241,964 1,29% 0,68%
31/07/2010 8.244,318 1,49% 0,77%
31/08/2010 8.448,612 1,54% 0,79%
30/09/2010 8.237,391 1,51% 0,77%
31/10/2010 8.141,802 1,50% 0,76%
30/11/2010 7.723,766 1,44% 0,73%
31/12/2010 7.412,997 1,40% 0,70%
31/01/2011 7.302,282 1,39% 0,69%
28/02/2011 7.313,137 1,40% 0,69%
31/03/2011 7.359,516 1,43% 0,69%
30/04/2011 7.552,976 1,48% 0,71%
31/05/2011 7.170,502 1,41% 0,67%
30/06/2011 6.922,543 1,38% 0,65%
31/07/2011 7.726,937 1,55% 0,73%
31/08/2011 7.115,167 1,44% 0,67%
30/09/2011 7.650,406 1,56% 0,72%
31/10/2011 8.251,871 1,70% 0,77%
30/11/2011 8.505,789 1,76% 0,80%
31/12/2011 8.112,808 1,70% 0,76%
31/01/2012 9.327,393 1,97% 0,88%
29/02/2012 9.655,894 2,06% 0,91%
31/03/2012 10.400,553 2,23% 0,98%
30/04/2012 10.953,637 2,37% 1,03%
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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)

30/06/2023
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
31/05/2012 11.642,220 2,54% 1,09%
30/06/2012 10.845,440 2,39% 1,02%
31/07/2012 11.128,488 2,48% 1,04%
31/08/2012 11.606,023 2,61% 1,09%
30/09/2012 12.605,094 2,86% 1,18%
31/10/2012 12.961,495 2,97% 1,22%
30/11/2012 13.177,614 3,04% 1,24%
31/12/2012 14.047,839 3,28% 1,32%
31/01/2013 14.154,292 3,33% 1,33%
28/02/2013 14.135,719 3,36% 1,33%
31/03/2013 15.071,505 3,62% 1,41%
30/04/2013 14.071,488 3,41% 1,32%
31/05/2013 13.995,600 3,42% 1,31%
30/06/2013 13.982,261 3,46% 1,31%
31/07/2013 14.126,527 3,54% 1,33%
31/08/2013 13.766,747 3,48% 1,29%
30/09/2013 14.450,785 3,69% 1,36%
31/10/2013 14.148,106 3,65% 1,33%
30/11/2013 13.917,618 3,62% 1,31%
31/12/2013 13.579,259 3,58% 1,27%
31/01/2014 13.376,769 3,57% 1,26%
28/02/2014 13.318,689 3,59% 1,25%
31/03/2014 13.327,647 3,64% 1,25%
30/04/2014 13.420,546 3,70% 1,26%
31/05/2014 13.382,420 3,72% 1,26%
30/06/2014 13.190,465 3,71% 1,24%
31/07/2014 13.185,335 3,75% 1,24%
31/08/2014 13.559,050 3,89% 1,27%
30/09/2014 13.158,150 3,82% 1,24%
31/10/2014 13.027,444 3,82% 1,22%
30/11/2014 13.040,396 3,87% 1,22%
31/12/2014 11.951,911 3,60% 1,12%
31/01/2015 12.284,681 3,73% 1,15%
28/02/2015 12.250,988 3,76% 1,15%
31/03/2015 12.097,233 3,75% 1,14%
30/04/2015 11.997,327 3,77% 1,13%
31/05/2015 11.651,859 3,69% 1,09%
30/06/2015 11.699,731 3,75% 1,10%
31/07/2015 10.821,883 3,51% 1,02%
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RURAL HIPOTECARIO GLOBAL | 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)

30/06/2023
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
31/08/2015 10.938,692 3,59% 1,03%
30/09/2015 11.043,988 3,66% 1,04%
31/10/2015 10.829,092 3,63% 1,02%
30/11/2015 10.584,690 3,59% 0,99%
31/12/2015 10.315,180 3,55% 0,97%
31/01/2016 10.534,468 3,67% 0,99%
29/02/2016 10.211,612 3,60% 0,96%
31/03/2016 10.152,289 3,62% 0,95%
30/04/2016 9.615,445 3,47% 0,90%
31/05/2016 9.676,798 3,52% 0,91%
30/06/2016 9.615,786 3,54% 0,90%
31/07/2016 9.388,240 3,51% 0,88%
31/08/2016 9.202,740 3,47% 0,86%
30/09/2016 8.858,428 3,39% 0,83%
31/10/2016 8.634,067 3,34% 0,81%
30/11/2016 8.115,129 3,18% 0,76%
31/12/2016 7.953,095 3,16% 0,75%
31/01/2017 7.925,218 3,19% 0,74%
28/02/2017 7.963,876 3,24% 0,75%
31/03/2017 7.862,625 3,24% 0,74%
30/04/2017 7.930,087 3,30% 0,74%
31/05/2017 7.721,548 3,25% 0,72%
30/06/2017 7.263,767 3,10% 0,68%
31/07/2017 6.927,097 3,00% 0,65%
31/08/2017 6.796,636 2,97% 0,64%
30/09/2017 6.561,266 2,91% 0,62%
31/10/2017 6.422,023 2,88% 0,60%
30/11/2017 6.130,552 2,78% 0,58%
31/12/2017 5.727,030 2,64% 0,54%
31/01/2018 5.855,173 2,75% 0,55%
28/02/2018 5.182,500 2,46% 0,49%
31/03/2018 5.069,877 2,44% 0,48%
30/04/2018 5.115,489 2,49% 0,48%
31/05/2018 4.867,351 2,40% 0,46%
30/06/2018 4.551,146 2,28% 0,43%
31/07/2018 4.741,010 2,40% 0,45%
31/08/2018 4.798,955 2,46% 0,45%
30/09/2018 4.940,993 2,56% 0,46%
31/10/2018 4.682,031 2,46% 0,44%
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RURAL HIPOTECARIO GLOBAL | 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)

30/06/2023
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
30/11/2018 4.838,728 2,57% 0,45%
31/12/2018 4.923,034 2,65% 0,46%
31/01/2019 4.757,140 2,61% 0,45%
28/02/2019 4.555,690 2,53% 0,43%
31/03/2019 4.394,973 2,47% 0,41%
30/04/2019 4.523,933 2,58% 0,42%
31/05/2019 4.632,179 2,67% 0,43%
30/06/2019 4.590,676 2,68% 0,43%
31/07/2019 4.571,254 2,70% 0,43%
31/08/2019 4.721,879 2,82% 0,44%
30/09/2019 4.847,579 2,94% 0,46%
31/10/2019 4.533,514 2,78% 0,43%
30/11/2019 4.377,687 2,72% 0,41%
31/12/2019 4.521,288 2,86% 0,42%
31/01/2020 4.478,181 2,87% 0,42%
29/02/2020 4.515,393 2,93% 0,42%
31/03/2020 4.474,425 2,94% 0,42%
30/04/2020 4.479,061 2,98% 0,42%
31/05/2020 4.237,747 2,86% 0,40%
30/06/2020 4.111,158 2,81% 0,39%
31/07/2020 4.176,244 2,90% 0,39%
31/08/2020 4.123,814 2,89% 0,39%
30/09/2020 3.708,867 2,64% 0,35%
31/10/2020 3.386,517 2,45% 0,32%
30/11/2020 3.194,670 2,34% 0,30%
31/12/2020 2.927,598 2,18% 0,27%
31/01/2021 2.916,594 2,21% 0,27%
28/02/2021 2.848,370 2,18% 0,27%
31/03/2021 2.880,887 2,24% 0,27%
30/04/2021 2.697,955 2,13% 0,25%
31/05/2021 2.253,420 1,81% 0,21%
30/06/2021 2.089,960 1,71% 0,20%
31/07/2021 2.158,831 1,79% 0,20%
31/08/2021 2.095,073 1,76% 0,20%
30/09/2021 2.095,005 1,79% 0,20%
31/10/2021 2.112,091 1,83% 0,20%
30/11/2021 2.073,108 1,83% 0,19%
31/12/2021 2.032,469 1,83% 0,19%
31/01/2022 1.940,249 1,77% 0,18%
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RURAL HIPOTECARIO GLOBAL | 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)

30/06/2023
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

Principal total Activos

Fecha Deli ¢ Acset Outstandi CH sobre Principal titulizado
Date eB’a,;g:j: € f:ju. Fl’lrifr;Za;)ng Og:;’st: :;iz:t : ; ;Z:Z:" on Principal securitised
28/02/2022 1.943,092 1,81% 0,18%
31/03/2022 1.946,664 1,84% 0,18%
30/04/2022 1.944,577 1,87% 0,18%
31/05/2022 2.070,048 2,02% 0,19%
30/06/2022 2.007,442 1,99% 0,19%
31/07/2022 1.883,542 1,90% 0,18%
31/08/2022 1.931,057 1,99% 0,18%
30/09/2022 1.991,819 2,08% 0,19%
31/10/2022 1.895,813 2,02% 0,18%
30/11/2022 1.943,192 2,11% 0,18%
31/12/2022 1.942,388 2,15% 0,18%
31/01/2023 1.822,763 2,06% 0,17%
28/02/2023 1.888,515 2,18% 0,18%
31/03/2023 1.637,991 1,94% 0,15%
30/04/2023 1.634,906 1,97% 0,15%
31/05/2023 1.712,869 2,09% 0,16%
30/06/2023 1.710,468 2,14% 0,16%
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