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C-BASS Mortgage Loan :
Asset-Backed Certificates, Series 2006-CB8

STATEMENT TO CERTIFICATEHOLDERS
Distribution Date: Oct 25, 2023

[Ebank

Accrual Periods: Begin End

Determination Date: Oct 16, 2023 Adjusted SOFR Certificates Sep 25, 2023 Oct 24, 2023
Record Date Adjusted SOFR Certificates: Oct 24, 2023 Fixed Certificates, Class CE Sep 01, 2023 Sep 30, 2023
Record Date Other Certificates: Sep 29, 2023
Original Beginning Class Interest Net WAC Applied Realized Ending
Certificate Certificate Principal Interest Carryover Total Rate Carryover Loss Certificate
Class Face Value Balance Distribution Distribution Shortfall Distribution Amount Amount Balance
A-l 183,951,000.00 17,372,113.28 62,627.37 43,708.68 84,487.74 106,336.05 283,733.52 0.00 17,309,485.91
A-2A 144,285,000.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00
A-2B 29,890,000.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00
A-2C 38,412,000.00 20,775,963.87 168,486.60 29,419.94 232,105.85 197,906.54 332,113.57 0.00 20,607,477.27
A-2D 10,796,000.00 10,796,000.00 0.00 15,287.75 118,484.06 15,287.75 188,519.59 0.00 10,796,000.00
M-1 22,296,000.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00
M-2 30,012,000.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00
M-3 11,436,000.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00
M-4 11,719,000.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00
M-5 13,720,000.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00
M-6 8,003,000.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00
M-7 10,576,000.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00
M-8 2,858,000.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00
B-1 15,435,000.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00
B-2 10,576,000.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00
B-3 9,718,000.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00
CE-1* 18,014,969.78 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00
CE-2 0.00 0.00 0.00 6,388.50 0.00 6,388.50 0.00 0.00 0.00
P 0.00 0.00 0.00 0.00 0.00 0.00 0.00 N/A 0.00
R 0.00 0.00 0.00 0.00 0.00 0.00 0.00 N/A 0.00
R-X N/A 0.00 0.00 0.00 0.00 0.00 0.00 N/A 0.00
Total 553,683,000.00 48,944,077.15 231,113.97 94,804.87 435,077.66 325,918.84 804,366.68 0.00 48,712,963.18
* Notional Balance
AMOUNTS PER $1,000 UNIT
Principal Interest Carryover Total Rate Carryover Loss Certificate Pass Through
Class Cusip Distribution Distribution Amount Distribution Amount Amount Balance Interest Rate
Al 1248P1AA2 0.34045681 0.23761045 N/A 0.57806726 1.54244076 0.00000000 94.09835179 3.60769%
A-2A 1248P1ABO 0.00000000 0.00000000 N/A 0.00000000 0.00000000 0.00000000 0.00000000 3.60769%
A-2B 1248P1AC8 0.00000000 0.00000000 N/A 0.00000000 0.00000000 0.00000000 0.00000000 3.60769%
A-2C 1248P1AD6 4.38630116 0.76590493 N/A 5.15220608 8.64608905 0.00000000 536.48540222 3.60769%
A-2D 1248P1AE4 0.00000000 1.41605687 N/A 1.41605687 17.46198460 0.00000000 1,000.00000000 3.60769%
M-1 1248P1AF1 0.00000000 0.00000000 N/A 0.00000000 0.00000000 0.00000000 0.00000000 3.60769%
M-2 1248P1AGY 0.00000000 0.00000000 N/A 0.00000000 0.00000000 0.00000000 0.00000000 3.60769%
M-3 1248P1AH7 0.00000000 0.00000000 N/A 0.00000000 0.00000000 0.00000000 0.00000000 3.60769%
M-4 1248P1AJ3 0.00000000 0.00000000 N/A 0.00000000 0.00000000 0.00000000 0.00000000 3.60769%
M-5 1248P1AK0 0.00000000 0.00000000 N/A 0.00000000 0.00000000 0.00000000 0.00000000 3.60769%
M-6 1248P1AL8 0.00000000 0.00000000 N/A 0.00000000 0.00000000 0.00000000 0.00000000 3.60769%
M-7 1248P1AM6 0.00000000 0.00000000 N/A 0.00000000 0.00000000 0.00000000 0.00000000 3.60769%
M-8 1248P1AN4 0.00000000 0.00000000 N/A 0.00000000 0.00000000 0.00000000 0.00000000 3.60769%
B-1 1248P1AP9 0.00000000 0.00000000 N/A 0.00000000 0.00000000 0.00000000 0.00000000 3.60769%
B-2 1248P1AQ7 0.00000000 0.00000000 N/A 0.00000000 0.00000000 0.00000000 0.00000000 3.60769%
B-3 1248P1AR5 0.00000000 0.00000000 N/A 0.00000000 0.00000000 0.00000000 0.00000000 3.60769%
CE-1* 1248P1AS3 0.00000000 0.00000000 N/A 0.00000000 0.00000000 0.00000000 0.00000000 N/A
CE-2 1248P1AT1 0.00000000 0.00000000 N/A 0.00000000 0.00000000 0.00000000 0.00000000 N/A
P 1248P1AU8 0.00000000 0.00000000 N/A 0.00000000 0.00000000 0.00000000 0.00000000 N/A
R 1248P1AV6 0.00000000 0.00000000 N/A 0.00000000 0.00000000 0.00000000 0.00000000 N/A
R-X 1248P1AW4 0.00000000 0.00000000 N/A 0.00000000 0.00000000 0.00000000 0.00000000 N/A
| Index I Value
[ AdustedSOFR | 5.43420%
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L/
C-BASS Mortgage Loan

b ank Asset-Backed Certificates, Series 2006-CB8
‘"’ STATEMENT TO CERTIFICATEHOLDERS

Distribution Date: Oct 25, 2023

Pooling and Servicing Agreement Dated October 1, 2006

Index + Interest Allocation of Cap Carryover Deferred Total Cumulative

Margin or Accrued @ Net PPIS & Cap Carryover Cap Carryover Carry Forward Amount Interest Interest

Class Fixed Rate PT Rate (1) Relief Act Amount Paid Amount Paid Paid (2) Shortfall
A-l 3.60769% 128,196.42 0.00 283,733.52 0.00 283,733.52 0.00 43,708.68 84,487.74
A-2A 3.60769% 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00
A-2B 3.60769% 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00
A-2C 3.60769% 261,525.79 0.00 332,113.57 0.00 332,113.57 0.00 29,419.94 232,105.85
A-2D 3.60769% 133,771.81 0.00 188,519.59 0.00 188,519.59 0.00 15,287.75 118,484.06
M-1 3.60769% 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00
M-2 3.60769% 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00
M-3 3.60769% 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00
M-4 3.60769% 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00
M-5 3.60769% 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00
M-6 3.60769% 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00
M-7 3.60769% 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00
M-8 3.60769% 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00
B-1 3.60769% 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00
B-2 3.60769% 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00
B-3 3.60769% 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00

(1) Includes interest shortfalls from previous payment dates plus interest thereon

(2) Includes Deferred Amounts |

U S Bank Global Corporate Trust p 2 0f 25
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C-BASS Mortgage Loan
b ank Asset-Backed Certificates, Series 2006-CB8
@ STATEMENT TO CERTIFICATEHOLDERS

Distribution Date: Oct 25, 2023

ACCOUNT ACTIVITY
MISCELLANEOUS RECONCILIATION
Recoveries 6,242.03
Current Advances 207,370.94 Available funds (A):
Outstanding Advances 618,529.04 Remittance/Collection Account Beginning Balance 342,269.05
HAMP investor incentive, cost share and depreciation funds 0.00 Net Payments to Trust from Swap Counterparty 0.00
Net Funds from Supplemental Interest 0.00
SUPPLEMENTAL INTEREST TRUST Net Funds from Interest Rate Cap Agreement 0.00
Swap Account Settlement Payment 0.00
Swap Notional Balance 0.00 342,269.05
Deposit: Investment Income 0.00 Distributions (B):
Deposit: Net Counterparty Payment 0.00 Trustee Fee 174.41
Deposit: Counterparty Termination Payment 0.00 Extraordinary Expense and Legal Fees 16,175.80
Deposit / Withdrawal : Net Trust Payment to Counterparty 0.00 Net Payments to Counterparty from Swap Trust 0.00
Deposit / Withdrawal : Swap Termination Payment to Counterparty 0.00 Total Interest distributed 94,804.87
Dep / Withdrwl : Defaulted Swap Termination Pmnt to Counterparty 0.00 Total Principal distributed 231,113.97
Withdrawal : to pay interest on certificates 0.00 342,269.05
Withdrawal : to Principal Remittance, Net Realized Losses 0.00
Withdrawal : to CE, remaining amounts 0.00 (A)-(B): 0.00
Collection Account Ending Balance 0.00
Interest Rate Cap Account
Interest Rate Cap Notional Balance 0.00 EEES
Deposit: Investment Income 0.00 Total Fees 4,783.43
Deposit: Beginning Balance Deposits 0.00 Servicng Fee 4,609.02
Withdrawal : Withdrawal to cover Floating Rate Certificate Carryovers 0.00 Trustee Fee 174.41
Withdrawal : to Principal Remittance, Net Realized Losses 0.00
Withdrawal : to CE, remaining amounts 0.00

U S Bank Global Corporate Trust
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C-BASS Mortgage Loan k
b ank Asset-Backed Certificates, Series 2006-CB8
@ STATEMENT TO CERTIFICATEHOLDERS

Distribution Date: Oct 25, 2023

CREDIT ENHANCEMENT AND TRIGGERS

TRIGGER EVENT EXCESS INTEREST DISTRIBUTIONS
Relevant Information: Excess Reserve Fund Beginning Balance 0.00
A) Rolling 6-Month Delinquency Average 10.59214% Excess available interest (includes OC Release Amount)(A): 0.00
B) Ending Collateral Balance 41,650,775.44
C) 27.85% of prior period Senior Enhancement % 0.00000% 1) as additional principal to certificates 0.00
D) Cumulative Loss Amount 250,090,362.96 2) Required Cap Carryover Reserve Account Deposit 0.00
E) Cumulative Realized Losses/Cut-off Balance 43.74519% 3) Remaining Amounts to CE 0.00
F) Applicable Cumulative Loss % 8.30000%
G) Cumulative Loss % 43.74519% (B): 0.00
H) Aggregate Outstanding Balance of 60+ day Delinquent Loans 4,992,345.66
(A)-(B) 0.00
A Trigger Event will occur if either (1) or (2) is True:
(1) Rolling 6 Mo Delg. Avg equals or exceeds 27.85% of prior Senior Enhancement %(A >= C) YES Excess Reserve Fund Ending Balance 0.00
(2) Cumulative Real Loss/Cut-Off Balance equals or exceeds Applicable Cumulative Loss %(D >= E) YES
YES
STEPDOWN DATE
OVERCOLLATERALIZATION Relevant Information:
Overcollateralization Amount (before distributions) 0.00 Senior Enhancement Percentage 0.00000%
Overcollateralization Release Amount 0.00
Overcollateralization Deficiency 18,014,969.78 The earlier of:
Overcollateralization Target Amount 18,014,969.78 x) Distribution after Class A balances reduced to zero NO
Overcollateralization Amount (after distributions) 0.00 y) later of (A) Distribution in November 2009 YES
(B) Date when Senior Enhancement % >=57.50% NO
NO

U S Bank Global Corporate Trust
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C-BASS Mortgage Loan
b ank Asset-Backed Certificates, Series 2006-CB8
@ COLLATERAL / REMITTANCE SUMMARY - GROUP

Distribution Date: Oct 25, 2023

TOTAL Group 1 Group 2
POOL BALANCE INFORMATION:

Beginning Balance 41,859,513.72 20,993,974.01 20,865,539.71
Less: Principal Remittance 231,113.97| 62,627.37| 168,486.60
Plus: Negative Amortization 0.00 0.00 0.00
Plus: Draws (If Applicable) 0.00 0.00 0.00
Less: Net Realized Losses -22,375.69 -6,109.76 -16,265.93

Ending Balance 41,650,775.44 20,937,456.40| 20,713,319.04|

PRINCIPAL REMITTANCE:

Scheduled Principal 103,216.64| 48,504.71 54,711.93)

Prepayments 70,973.93 0.00 70,973.93

Curtailments 50,681.37| 8,012.90 42,668.47|

Net Liquidation Proceeds 6,242.03 6,109.76 132.27|

Repurchase Principal 0.00 0.00 0.00

Total Principal Remittance (A) 231,113.97| 62,627.37| 168,486.60

INTEREST REMITTANCE:

Gross Interest 133,682.90 69,586.03 64,096.87|
Less: Total Retained Fees 4,609.02 2,239.37| 2,369.65
Less: Deferred Interest 0.00 0.00 0.00
Less: Relief Act Interest Shortfall 0.00 0.00 0.00
Less: Net Prepayment Interest Shortfall 0.00 0.00 0.00
Less: Net Nonrecoverable Advances 17,918.80 12,534.41 5,384.39
Less: Interest Loss 0.00 0.00 0.00

Net Interest Remittance From Servicer(s) (B) 111,155.08 54,812.25 56,342.83

Prepayment Premiums (C) 0.00 0.00 0.00
Other Funds (D) 0.00 0.00 0.00
REMITTANCE TO TRUST (A+B+C+D): 342,269.05 117,439.62 224,829.43
OTHER INFORMATION:

Beginning Loan Count 323 168 155

Ending Loan Count 322 168 154

Ending Pool Factor 0.0735635751 0.0816184787| 0.0668907165|

Weighted Average Coupon 3.96853%) 4.11760%)| 3.81855%)

Weighted Average Net Coupon 3.60769%) 3.76983%) 3.44455%)

Weighted Average Maximum Net Coupon 11.68364 %] 11.66790%| 11.69947%|

Liquidated Loans - Balance 71,115.98 0.00 71,115.98

Negative Amortization - Count 0 0 0

Negative Amortization - Balance 0.00 0.00 0.00

Substitution In Loans 0.00 0.00 0.00

Substitution Out Loans 0.00 0.00 0.00

Substitution Adjustment - Principal 0.00 0.00 0.00

Loans w/ Prepayment Penalties - Balance 0.00 0.00 0.00

Loans w/ Prepayment Penalties - Count 0 0 0

Repurchase Loans - Count [0} [0} [0}

Subsequent Recoveries 6,242.03 6,109.76 132.27|

NON-RETAINED FEES:
Excess Servicing Fee 6,388.50| 2,903.38 3,485.12
RETAINED FEES:

Servicing Fee 4,609.02 2,239.37, 2,369.65

LPMI 0.00 0.00 0.00

Special Servicing Fee 0.00 0.00 0.00

Additional Master Servicing Fee 0.00 0.00 0.00

Backup Servicing Fee 0.00 0.00 0.00

Supplemental Insurance Fee 0.00 0.00 0.00

Retained Interest 0.00 0.00 0.00

U S Bank Global Corporate Trust
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C-BASS Mortgage Loan

b ank Asset-Backed Certificates, Series 2006-CB8 \
& MORTGAGE LOAN CHARACTERISTICS :

Distribution Date: Oct 25, 2023 A .
Remaining Principal Balance
. TOTAL Group 1 Group 2
Count Balance % Count Balance % Count Balance %

0K to 99.99K 138 8,677,009.26 20.59% 70 4,817,497.60 23.01% 68 3,759,511.66 18.15%)
100K to 199.99K 131 18,190,356.68 43.67% 75 10,330,789.61 49.34% 56 7,859,567.07 37.94%
200K to 299.99K 39 9,433,948.86 22.65% 20 4,790,688.05 22.88% 19 4,643,260.81 22.42%
300K to 399.99K 10 3,476,759.82 8.35%) 3 998,481.14  4.77% 7 2,478,278.68 11.96%)
400K to 499.99K 2 910,345.35 2.19% O 0.00 0.00% 2 910,345.35  4.39%
500K to 599.99K 2 1,062,355.47 2.55%) 0 0.00  0.00% 2 1,062,355.47 5.13%]
Total 322 41,650,775.44 100.00%| 168 20,937,456.40 100.00% 154 20,713,319.04 100.00%j

12.00M

10.00M

8.00M

6.00M

Balance

4.00M

2.00M

0.00M

Group 1 Group 2

[l 0K to 99.99K 100K to 199.99K [l 200K to 299.99K [M 300K to 399.99K [l 400K to 499.99K 500K to 599.99K
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C-BASS Mortgage Loan :
Asset-Backed Certificates, Series 2006-CB8 |

MORTGAGE LOAN CHARACTERISTICS
Distribution Date: Oct 25, 2023

[Ebank

Gross Rate
TOTAL Group 1 Group 2
Gross Rate Count Balance ($) % Count Balance ($) % Count Balance ($) %
2.00% - 2.49% 138 17,095,627.62 41.05% 66 7,261,524.29 34.68% 72 9,834,103.33  47.48%
2.50% - 2.99% " 997,723.15 2.40%] 5 595,177.91 2.84% 6 402,545.24 1.94%
3.00% - 3.49% 21 3,232,535.48 7.76% 16 2,194,567.46 10.48% 5 1,037,968.02 5.01%
3.50% - 3.99% 21 2,696,803.32 6.47% 14 1,773,129.62 8.47% 7 923,673.70 4.46%
4.00% - 4.49% 29 4,032,096.59 9.68% 13 1,683,864.81 8.04% 16 2,348,231.78  11.34%
4.50% - 4.99% 38 5,346,656.30 12.84% 20 2,862,169.92 13.67% 18 2,484,486.38  11.99%
5.00% - 5.49% 14 1,946,325.77 4.67%] 9 1,160,576.57 5.54% 5 785,749.20 3.79%
5.50% - 5.99% 1 153,106.50 0.37%] 1 153,106.50 0.73% 0 0.00 0.00%
6.00% - 6.49% 3 110,394.08 0.27%] 1 78,881.27 0.38% 2 31,512.81 0.15%
6.50% - 6.99% 4 478,409.19 1.15% 2 152,099.38 0.73% 2 326,309.81 1.58%
7.00% - 7.49% 4 643,305.75 1.54% 3 623,887.58 2.98% 1 19,418.17  0.09%
7.50% - 7.99% " 819,316.86 197% 5 362,633.05 1.73% 6 456,683.81 2.20%
8.00% - 8.49% 6 732,211.33 1.76% 2 319,564.80 1.53% 4 412,646.53 1.99%
8.50% - 8.99% 1 21,495.41 0.05% 1 21,495.41 0.10% 0 0.00 0.00%
9.00% - 9.49% 2 488,020.41 1.17%] 1 232,333.00 1.11%) 1 255,687.41 1.23%
9.50% - 9.99% 7 1,413,255.24 3.39% 3 460,578.96 220% 4 952,676.28 4.60%
10.00% - 10.49% 3 466,979.29 112% 2 355,538.95 1.70% 1 111,440.34  0.54%
10.50% - 10.99% 5 682,586.12 1.64%| 2 416,175.50 1.99% 3 266,410.62 1.29%
11.00% - 11.49% 2 249,337.11 0.60%] 1 185,561.50 0.89% 1 63,775.61 0.31%
11.50% - 11.99% 1 44,589.92 0.11%] 1 44,589.92 021% 0 0.00 0.00%
Total 322 41,650,775.44 100.00% 168 20,937,456.40 100.00% 154 20,713,319.04 100.00%
Group 1 Weighted Average Rate: 4.12%
Group 2 Weighted Average Rate: 3.82%
Property Type
TOTAL Group 1 Group 2
Type Count Balance ($) % Count Balance ($) % Count Balance ($) %
2 Units 8 1,248,642.41 3.00% 6 941,145.10 4.50% 2 307,497.31 1.48%)
3 Units 4 430,408.53 1.03% 1 103,125.23  0.49% 3 327,283.30 1.58%)
4 Units 2 362,384.43 0.87% 2 362,384.43 1.73% 0 0.00 0.00%|
Condominium 20 2,537,960.69 6.09% 10 1,130,714.03 5.40% 10 1,407,246.66 6.79%
Manufactured Housing 12 632,869.25 1.52% 0 0.00 000% 12 632,869.25  3.06%
Planned Unit Development 35 4,153,768.66 9.97% 17 1,889,874.67 9.03% 18 2,263,893.99 10.93%)
Single Family 241 32,284,741.47 77.51% 132 16,510,212.94 78.85% 109 15,774,528.53  76.16%)
Total 322 41,650,775.44 100.00%| 168 20,937,456.40 100.00% 154 20,713,319.04 100.00%)
Year of First Payment Date
TOTAL Group 1 Group 2
Year Count Balance ($) % Count Balance ($) % Count Balance ($) %
2005 27 2,448,892.26 5.88% 7 808,071.94 3.86% 20 1,640,820.32 7.92%|
2006 295 39,201,883.18  94.12%) 161 20,129,384.46  96.14% 134 19,072,498.72 92.08%)
Total 322 41,650,775.44 100.00%, 168 20,937,456.40 100.00%)| 154 20,713,319.04 100.00%)
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C-BASS Mortgage Loan
b ank Asset-Backed Certificates, Series 2006-CB8
@ MORTGAGE LOAN CHARACTERISTICS

Distribution Date: Oct 25, 2023

Remaining Term to Maturity

TOTAL Group 1 Group 2
Month Count Balance ($) % Count Balance ($) % Count Balance ($) %
0-24 1 20,460.39  0.05% O 0.00 0.00% 1 20,460.39  0.10%)
25-48 1 21,495.41 0.05%| 1 21,495.41  0.10% O 0.00  0.00%
121 - 144 13 1,316,253.95 3.16% 3 442,134.98 211% 10 874,118.97 4.22%)
145 - 168 303 40,012,994.70  96.07%| 162 20,283,417.94 96.88%| 141 19,729,576.76  95.25%)
169 - 192 3 229,393.96 0.55% 2 190,408.07 0.91% 1 38,985.89 0.19%)
265 - 288 1 50,177.03 0.12% 0 0.00 0.00%| 1 50,177.03 0.24%)
Total 322 41,650,775.44 100.00%| 168 20,937,456.40 100.00% 154 20,713,319.04 100.00%)

Group 1 Weighted Average Remaining Months: 154
Group 2 Weighted Average Remaining Months: 155

U S Bank Global Corporate Trust
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C-BASS Mortgage Loan k
b ank Asset-Backed Certificates, Series 2006-CB8 |
@ MORTGAGE LOAN CHARACTERISTICS

Distribution Date: Oct 25, 2023

Geographic Distribution by State

TOTAL Group 1 Group 2

State Count Balance ($) % Count Balance ($) % Count Balance ($) %
ALABAMA 3 298,671.31 0.72% 3 298,671.31 1.43% 0 0.00  0.00%
ARIZONA 1 786,677.20 1.89% 7 580,511.13  2.77% 4 206,166.07  1.00%)
CALIFORNIA 87 13,498,124.91  32.41%| 39 5,393,865.71 25.76% 48 8,104,259.20  39.13%|
COLORADO 9 1,027,359.78 247% 7 911,435.08 4.35% 2 115,924.70 0.56%)
CONNECTICUT 9 2,019,589.59 4.85% 6 877,313.66 419% 3 1,142,275.93 5.51%)|
DELAWARE 2 178,851.12 0.43% 2 178,851.12 0.85% O 0.00 0.00%|
FLORIDA 63 6,817,023.63 16.37%| 26 3,426,917.68 16.37% 37 3,390,105.95 16.37%|
GEORGIA 4 300,594.03  0.72% 1 61,569.33  0.29% 3 239,024.70  1.15%
ILLINOIS 7 857,266.09 2.06% 6 655,564.05 3.13%| 1 201,702.04 0.97%]
INDIANA 4 512,536.67 1.23% 3 438,505.18 2.09%| 1 74,031.49 0.36%|
KENTUCKY 1 95,839.64 0.23%| 1 95,839.64 0.46% O 0.00 0.00%j
LOUISIANA 4 355,623.32 0.85% 2 135,221.46 0.65% 2 220,401.86 1.06%)
MAINE 2 268,817.22 0.65%) 1 116,065.44 0.55%| 1 152,751.78 0.74%)
MARYLAND 5 548,514.03 1.32% 2 228,737.29  1.09% 3 319,776.74  1.54%
MASSACHUSETTS 4 403,172.10 0.97% 3 293,768.72 1.40%) 1 109,403.38 0.53%]
MICHIGAN 7 716,217.79 1.72% 5 644,599.00 3.08% 2 71,618.79 0.35%]
MINNESOTA 2 195,529.85 0.47% 1 37,651.88 0.18%] 1 157,877.97 0.76%)
MISSOURI 6 567,930.36 1.36% 3 300,125.23 1.43% 3 267,805.13 1.29%)
NEBRASKA 1 98,434.01 0.24% 1 98,434.01  0.47% O 0.00  0.00%
NEVADA 8 1,197,827.02  2.88% 4 429,790.43  2.05% 4 768,036.59  3.71%
NEW JERSEY 6 950,278.37 2.28% 5 837,104.30 4.00%) 1 113,174.07 0.55%]
NEW MEXICO 1 107,693.56 0.26%| 1 107,693.56 0.51% 0 0.00 0.00%j
NEW YORK 15 2,874,919.37 6.90% 9 1,639,343.74 7.83% 6 1,235,575.63 5.97%|
NORTH CAROLINA 4 271,863.94 0.65% 2 215,227.61 1.03% 2 56,636.33 0.27%)
OHIO 1 12947410  0.31% 1 129,474.10  0.62% O 0.00  0.00%
OKLAHOMA 2 147,822.18  0.35%| 1 105,454.96  0.50% 1 42,367.22  0.20%|
OREGON 3 337,532.71 0.81%] 1 162,271.29 0.78% 2 175,261.42 0.85%]
PENNSYLVANIA 19 2,383,281.64 572% 1 1,293,267.26 6.18% 8 1,090,014.38 5.26%|
RHODE ISLAND 1 114,082.65 0.27% 0 0.00 0.00%| 1 114,082.65 0.55%)
TEXAS 18 1,692,376.08 4.06% 8 665,357.77 3.18% 10 1,027,018.31 4.96%)
UTAH 1 82,207.80  0.20% O 0.00 0.00% 1 82,207.80  0.40%)
VIRGINIA 3 447,921.93 1.08% 1 79,31859  0.38% 2 368,603.34  1.78%
WASHINGTON 7 1,183,602.29 2.84% 4 410,308.77 1.96% 3 773,293.52 3.73%]
WISCONSIN 1 93,922.05 0.23% 0 0.00 0.00%| 1 93,922.05 0.45%)
WYOMING 1 89,197.10 0.21%] 1 89,197.10 0.43% 0 0.00 0.00%j

Total 322 41,650,775.44 100.00%| 168 20,937,456.40 100.00% 154 20,713,319.04 100.00%)
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http://www.usbank.com/abs

C-BASS Mortgage Loan
Asset-Backed Certificates, Series 2006-CB8

MORTGAGE LOAN CHARACTERISTICS

[Ebank

GROUP1

Distribution Date: Oct 25, 2023

Collateral Balance Distribution by State
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GROUP 2
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[Ebank

Asset-Backed Certificates, Series 2006-CB8
DELINQUENCY SUMMARY REPORT

C-BASS Mortgage Loan

Distribution Date: Oct 25, 2023

|

All Groups Current 30 - 59 days 60 - 89 days 90 - 119 days 120 + days TOTAL
Delinquent Loan Count 270 17| 9 3 10 309
Sched Bal 34,590,699.20 2,067,730.58 1,063,591.65 182,294.08 1,299,822.25 39,204,137.76
Percentage* 83.05%) 4.96%| 2.55% 0.44%] 3.12%| 94.13%|
Actual Bal 34,684,951.18 2,078,067.60 1,072,773.64 185,264.47| 1,318,682.35 39,339,739.24
Bankruptcy Loan Count 5 1 1 0 1 8|
Sched Bal 1,235,542.18 52,929.21 61,168.64 0.00 109,937.17| 1,459,577.20
Percentage* 2.97% 0.13%] 0.15%] 0.00%| 0.26%| 3.50%]
Actual Bal 1,235,662.98 52,929.21 61,168.64 0.00 109,937.17| 1,459,698.00
Foreclosure Loan Count 0 0 0 0 4 4
Sched Bal 0.00 0.00 0.00 0.00 847,821.46) 847,821.46
Percentage* 0.00%) 0.00%) 0.00%) 0.00% 2.04%) 2.04%|
Actual Bal 0.00 0.00 0.00 0.00 956,498.75 956,498.75
REO Loan Count 0 0 0 0 1 1
Sched Bal 0.00 0.00 0.00 0.00 139,239.02 139,239.02
Percentage* 0.00%| 0.00%| 0.00%| 0.00%| 0.33%] 0.33%
Actual Bal 0.00 0.00 0.00 0.00 139,239.02 139,239.02
TOTAL Loan Count 275 18 10 3| 16 322
Sched Bal 35,826,241.3 2,120,659.79 1,124,760.29 182,294.08 2,396,819.90 41,650,775.44
Percentage* 86.02% 5.09% 2.70% 0.44%, 5.75%] 100.00%,
Actual Bal 35,920,614.1 2,130,996.81 1,133,942.28 185,264.47| 2,524,357.29 41,895,175.01
Group 1 Current 30 - 59 days 60 - 89 days 90 - 119 days 120 + days TOTAL
Delinquent Loan Count 134 12 [¢ 2 7 161
Sched Bal 16,912,166.00) 1,371,094.81 537,576.14 147,963.99 1,115,193.10 20,083,994.04
Percentage* 80.77%| 6.55%) 2.57% 0.71%) 5.33%) 95.92%
Actual Bal 16,957,053.68| 1,377,332.09 540,308.22 150,604.64 1,130,653.34 20,155,951.97)
Bankruptcy Loan Count 2 1 1 0 1 5
Sched Bal 376,474.01 52,929.21 61,168.64 0.00 109,937.17| 600,509.03
Percentage* 1.80%| 0.25%) 0.29%) 0.00% 0.53% 2.87%|
Actual Bal 377,443.56) 52,929.21 61,168.64 0.00 109,937.17| 601,478.58
Foreclosure Loan Count 0 0 0 0 1 1
Sched Bal 0.00 0.00 0.00 0.00 113,714.31 113,714.31
Percentage* 0.00%)| 0.00%)| 0.00% 0.00% 0.54%) 0.54%
Actual Bal 0.00 0.00 0.00 0.00 117,878.73 117,878.73
REO Loan Count 0 0 0 0 1 1
Sched Bal 0.00 0.00 0.00 0.00 139,239.02 139,239.02
Percentage* 0.00%| 0.00%| 0.00%| 0.00%| 0.67%] 0.67%
Actual Bal 0.00 0.00 0.00 0.00 139,239.02 139,239.02
TOTAL Loan Count 136 13 7 2 10 16
Sched Bal 17,288,640.01 1,424,024.02 598,744.78 147,963.99 1,478,083.60 20,937,456.4
Percentage* 82.57%) 6.80%] 2.86%) 0.71%j 7.06%, 100.00%
Actual Bal 17,334,497.24 1,430,261.30 601,476.86 150,604.64 1,497,708.26 21,014,548.3

Current

120 + days
90 - 119 days—

60 - 89 days—
30 - 59 days

M Current 86.0%
30 - 59 days 5.1%
M 60 - 89 days 2.7%
M 90-119days  0.4%
Il 120 + days 5.8%
Total: 100.0%

120 + days

Current

90 - 119 days
60 - 89 days
30 - 59 days:

Ml Current 82.6%
30-59days  6.8%
W 60 - 89 days 2.9%
M 90-119days  0.7%
Il 120 + days 7.1%
Total: 100.0%
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http://www.usbank.com/abs

[Ebank

C-BASS Mortgage Loan
Asset-Backed Certificates, Series 2006-CB8

DELINQUENCY SUMMARY REPORT

Distribution Date: Oct 25, 2023

Group 2 Current 30 - 59 days 60 - 89 days 90 - 119 days 120 + days TOTAL
Delinquent Loan Count 136 5 3 1 3 148
Sched Bal 17,678,533.20 696,635.77| 526,015.51 34,330.09 184,629.15 19,120,143.72
Percentage* 85.35%) 3.36%) 2.54% 0.17%)| 0.89% 92.31%|
Actual Bal 17,727,897.50 700,735.51 532,465.42, 34,659.83 188,029.01 19,183,787.27
Bankruptcy Loan Count 3 0 0 0 0 3
Sched Bal 859,068.17| 0.00 0.00 0.00 0.00 859,068.17)
Percentage* 4.15%) 0.00%| 0.00%] 0.00%| 0.00%| 4.15%
Actual Bal 858,219.42 0.00 0.00 0.00 0.00 858,219.42
Foreclosure Loan Count 0 0 0 0 3 3
Sched Bal 0.00 0.00 0.00 0.00 734,107.15) 734,107.15
Percentage* 0.00%) 0.00%) 0.00%) 0.00%) 3.54% 3.54%
Actual Bal 0.00 0.00 0.00 0.00 838,620.02 838,620.02
REO Loan Count 0 0 0 0 0 0
Sched Bal 0.00 0.00 0.00 0.00 0.00 0.00
Percentage* 0.00%| 0.00%| 0.00%| 0.00%| 0.00%| 0.00%
Actual Bal 0.00 0.00 0.00 0.00 0.00 0.00
TOTAL Loan Count 13 5 3| 1 6 154
Sched Bal 18,537,601.3 696,635.77 526,015.51 34,330.09 918,736.30 20,713,319.04
Percentage* 89.50% 3.36%) 2.54% 0.17%, 4.44% 100.00%
Actual Bal 18,586,116.9. 700,735.51 532,465.42 34,659.83 1,026,649.03 20,880,626.71

* Percentages are based on scheduled balance as a percent of total pool scheduled balance.

120 + days
90 - 119 days—;
60 - 89 days—

30 - 59 days—

M Current
30 - 59 days
H 60 - 89 days
M 90 - 119 days
Il 120 + days
Total:

89.5%
3.4%
2.5%
0.2%
4.4%

100.0%

Current
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http://www.usbank.com/abs

[Ebank

C-BASS Mortgage Loan
Asset-Backed Certificates, Series 2006-CB8

DELINQUENCY SUMMARY REPORT
Distribution Date: Oct 25, 2023

P

30 - 59 days 60 - 89 days 90 - 119 days 120 + days TOTAL
All Groups Count Balance ($) % of Bal* | Count Balance ($) % of Bal* | Count Balance ($) % of Bal* | Count Balance ($) % of Bal* | Count Balance ($) % of Bal*
Delinquent 17 2,067,730.58 35.50%) 9 1,063,591.65 18.26%) 3 182,294.08 3.13% 10 1,299,822.25 22.32%) 39 4,613,438.56 79.21%)
Bankruptcy 1 52,929.21 0.91% 1 61,168.64 105% 0 0.00 0.00% 1 109,937.17 1.89% 3 224,035.02 3.85%
Foreclosure 0 0.00 0.00% 0 0.00 0.00% 0 0.00 0.00% 4 847,82146  1456% 4 847,821.46 14.56%)
REO 0 0.00 0.00% 0 0.00 0.00%| 0 0.00 0.00% 1 139,239.02 2.39% 1 139,239.02 2.39%)
TOTAL 18 2,120,659.79 36.41%) 10 1,124,760.29 19.31% 3 182,294.08 3.13% 16 2,396,819.90 41.15%) 47 5,824,534.06 100.00%)
30 - 59 days 60 - 89 days 90 - 119 days 120 + days TOTAL
Group 1 Count Balance ($) % of Bal* | Count Balance ($) % of Bal* | Count Balance ($) % of Bal* | Count Balance ($) % of Bal* | Count Balance ($) % of Bal*
Delinquent 12 1,371,094.81 37.58%) 6 537,576.14 14.73%| 2 147,963.99 4.06%| 7 1,115,193.10 30.56%) 27 3,171,828.04 86.93%)
Bankruptcy 1 52,929.21 145% 1 61,168.64 168% 0 0.00 0.00% 1 109,937.17 301% 3 224,035.02 6.14%
Foreclosure 0 0.00 0.00% 0O 0.00 0.00% 0 0.00 0.00% 1 113,714.31 3.12% 1 113,714.31 3.12%
REO 0 0.00 0.00%| 0 0.00 0.00% 0 0.00 0.00%] 1 139,239.02 3.82% 1 139,239.02 3.82%
TOTAL 13 1,424,024.02 39.03%)| 7 598,744.78 16.41%] 2 147,963.99 4.06%) 10 1,478,083.60 40.51%)| 32 3,648,816.39 100.00%)
30 - 59 days 60 - 89 days 90 - 119 days 120 + days TOTAL
Group 2 Count Balance ($) % of Bal* | Count Balance ($) % of Bal* | Count Balance ($) % of Bal* | Count Balance ($) % of Bal* | Count Balance ($) % of Bal*
Delinquent 5 696,635.77  32.02% 3 526,015.51 24.18% 1 34,330.09 158% 3 184,629.15 8.49% 12 1,441,610.52 66.26%
Bankruptcy 0 0.00 0.00% 0 0.00 0.00% 0 0.00 0.00% 0 0.00 0.00% 0 0.00 0.00%
Foreclosure 0 0.00 0.00% 0 0.00 0.00% 0 0.00 0.00% 3 73410715 33.74% 3 734,107.15  33.74%
REO 0 0.00 0.00%| 0 0.00 0.00% 0 0.00 0.00%] 0 0.00 0.00%| 0 0.00 0.00%,
TOTAL 5 696,635.77 32.02%)| 3 526,015.51 24.18%) 1 34,330.09 1.58%| 6 918,736.30 42.23%) 15 2,175,717.67 100.00%)
% % % %
28 28 60
24\ 24 6:0 50
20 20 40 40
16 16

30 - 59 days
60 - 89 days

Group 1

90 - 119 days

Group 2 120 + days

Distribution of Delinquencies By Group and Days. (total 100%)

* Percentages are based on scheduled balance as a percent of total pool scheduled balance.

Delinquent

Group 1 Bankruptcy

Foreclosure

REO

Distribution of Delinquencies By Group and Status Type. (total 100%)
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http://www.usbank.com/abs

[Bbank

C-BASS Mortgage Loan
Asset-Backed Certificates, Series 2006-CB8

DELINQUENCY HISTORY REPORT - SIX MONTHS
Distribution Date: Oct 25, 2023

* Delinquency counts and amounts include loans in Bankruptcy, Forclosure and REO's

All Groups May 2023 June 2023 July 2023 August 2023 September 2023 October 2023
Count Balance ($) Count Balance ($) Count Balance ($) Count Balance ($) Count Balance ($) Count Balance ($)
30 - 59 days 14 1,816,016.51 22 2,708,926.62 20 2,252,209.45| 21 2,601,129.19 18 2,459,553.63| 18 2,120,659.79
60 - 89 days 5 500,643.90, 4 347,190.66| 6 714,354.41 7 586,188.16| 8 737,110.25| 10 1,124,760.29
90 - 119 days 1 62,846.31 1 69,068.08 2 125,019.05 3 460,955.82| 3 288,321.20, 3 182,294.08
120 + days 18 3,141,129.59 16 2,635,225.72 16 2,591,908.21 14 2,251,781.52| 16 2,601,802.38| 16 2,396,819.90|
Bankruptcy 9 1,375,003.00 8 1,007,069.49 8 1,404,425.31 9 1,437,031.79 10 1,744,709.14 8 1,459,577.20
Foreclosure 4 762,997.26| 3 734,890.73| 5 974,829.94 2 369,376.43 2 369,376.43 4 847,821.46
REO 1 139,239.02 1 139,239.02 1 139,239.02 1 139,239.02 1 139,239.02 1 139,239.02
30 - 59 days 60 - 89 days 90 - 119 days 120 + days
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http://www.usbank.com/abs

C-BASS Mortgage Loan
Asset-Backed Certificates, Series 2006-CB8

DELINQUENCY HISTORY REPORT - SIX MONTHS
Distribution Date: Oct 25, 2023

[Bbank

* Delinquency counts and amounts include loans in Bankruptcy, Forclosure and REO's

Group 1 May 2023 June 2023 July 2023 August 2023 September 2023 October 2023
Count Balance ($) Count Balance ($) Count Balance ($) Count Balance ($) Count Balance ($) Count Balance ($)
30 - 59 days 8 890,092.55 15 1,726,611.65 12 1,434,648.84 13 1,470,570.64 1" 1,269,584.67 13 1,424,024.02
60 - 89 days 3 263,378.30 2 78,322.49 5 426,683.02 6 520,216.43| 6 561,258.76) 7 598,744.78
90 - 119 days 1 62,846.31 1 69,068.08 2 125,019.05| 2 173,996.69 2 222,420.00) 2 147,963.99
120 + days 8 1,333,904.85| 7 1,195,721.86) 7 1,154,925.23 7 1,192,969.31 8 1,257,697.31 10 1,478,083.60
Bankruptcy 5 606,833.88| 5 605,501.59 5 604,443.68 5 603,088.03| 5 601,875.46) 5 600,509.03|
Foreclosure 0 000 0 0.00 1 168,759.43 0 0.00 0 0.00 1 113,714.31
REO 1 139,239.02 1 139,239.02 1 139,239.02 1 139,239.02 1 139,239.02 1 139,239.02
30 - 59 days 60 - 89 days 90 - 119 days 120 + days
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http://www.usbank.com/abs

[Bbank

C-BASS Mortgage Loan
Asset-Backed Certificates, Series 2006-CB8

DELINQUENCY HISTORY REPORT - SIX MONTHS
Distribution Date: Oct 25, 2023

* Delinquency counts and amounts include loans in Bankruptcy, Forclosure and REO's

Group 2 May 2023 June 2023 July 2023 August 2023 September 2023 October 2023
Count Balance ($) Count Balance ($) Count Balance ($) Count Balance ($) Count Balance ($) Count Balance ($)
30 - 59 days 6 925,923.96| 7 982,314.97, 8 817,560.61 8 1,130,558.55 7 1,189,968.96 5 696,635.77|
60 - 89 days 2 237,265.60| 2 268,868.17| 1 287,671.39 1 65,971.73 2 175,851.49 3 526,015.51
90 - 119 days 0 0.00 0 0.00 0 0.00 1 286,959.13] 1 65,901.20 1 34,330.09
120 + days 10 1,807,224.74 9 1,439,503.86) 9 1,436,982.98 7 1,058,812.21 8 1,344,105.07 6 918,736.30)
Bankruptcy 4 768,169.12 3 401,567.90| 3 799,981.63 4 833,943.76) 5 1,142,833.68 3 859,068.17|
Foreclosure 4 762,997.26| 3 734,890.73 4 806,070.51 2 369,376.43] 2 369,376.43] 3 734,107.15
REO 0 0.00 0 0.00 0 0.00 0 0.00 0 0.00 0 0.00
30 - 59 days 60 - 89 days 90 - 119 days 120 + days
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C-BASS Mortgage Loan

E b an k Asset-Backed Certificates, Series 2006-CB8

BANKRUPTCY LOAN DETAIL REPORT
Distribution Date: Oct 25, 2023 )

ROUP 1

Bankruptcy ‘
Count Balance ($) % |
®m GROUP1 41.1%
GROUP 1 5 600,509.03 41.14%)| | GROUP2 58.9%
GROUP 2 3 859,068.17  58.86% | Towl  1000%
TOTAL: 8 1,459,577.20  100.00%
GROUP
GROUP 1
Loan Number Original Balance Ending Balance Rate % Next Due Date Orig Term State Lien
15826597 183,750.00 338,822.13 2.00% 09/01/2023 360 FL 1
15850381 266,548.00 109,937.17 3.50% 05/01/2023 360 PA 1
15952088 177,750.00 61,168.64 4.63% 07/01/2023 360 FL 1
17272022 129,050.00 37,651.88 2.00% 11/01/2023 360 MN 1
30015200 78,000.00 52,929.21 2.00% 08/01/2023 360 LA 1
Total: 5 835,098.00 600,509.03
GROUP 2
Loan Number Original Balance Ending Balance Rate % Next Due Date Orig Term State Lien
15979438 165,000.00 77,317.03 2.00% 08/01/2024 360 FL 1
17237439 468,000.00 470,725.22 4.59% 10/01/2023 360 NV 1
30000897 351,000.00 311,025.92 5.21% 10/01/2023 360 CT 1
Total: 3 984,000.00 859,068.17
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C-BASS Mortgage Loan
Asset-Backed Certificates, Series 2006-CB8

Ebank® FORECLOSURE LOAN DETAIL REPORT

Distribution Date: Oct 25, 2023

-GROUP 1

Foreclosure
Count Balance ($) %
B GROUP 1 13.4%
| GROUP2 86.6%

GROUP 1 1 113,714.31 13.41%)
| Total: 100.0%
GROUP 2 3 734,107.15 86.59%
TOTAL: 4 847,821.46  100.00%
GROUP
GROUP 1
Loan Number Original Balance Ending Balance Rate % Next Due Date Orig Term State  Lien
15915671 180,000.00 113,714.31 2.00% 05/01/2023 360 CA 1
Total: 1 180,000.00 113,714.31
GROUP 2
Loan Number Original Balance Ending Balance Rate % Next Due Date Orig Term State  Lien
30000558 494,000.00 364,730.72 4.38% 10/01/2011 360 NY 1
30001713 284,905.00 144,988.64 4.52% 12/01/2018 360 NY 1
30043616 230,000.00 224,387.79 8.30% 08/01/2012 360 NY 1
Total: 3 1,008,905.00 734,107.15
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C-BASS Mortgage Loan
b ank Asset-Backed Certificates, Series 2006-CB8
N REO LOAN DETAIL REPORT

Distribution Date: Oct 25, 2023

REO

Count All ($) % Count New ($) % = GROUP 1 100.0%

GROUP 1 1 139,239.02 100.00% 0 0.00 0.00% Total:  100.0%

TOTAL: 1 139,239.02 100.00% 0 0.00 0.00%)
GROUP *
GROUP 1
Loan Number Original Balance  Ending Balance Rate % Next Due Date Orig Term New REO? Book Value  State Lien Scheduled Principal REO Date Actual Ending Balance (UPB)
15910532 153,000.00 139,239.02 3.38% 09/01/2016 360 Not Available  PA 1 0.00 Not Available 139,239.02

Total: 1 153,000.00 139,239.02
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C-BASS Mortgage Loan
b ank Asset-Backed Certificates, Series 2006-CB8
N PREPAYMENT & LIQUIDATION LOAN DETAIL REPORT

Distribution Date: Oct 25, 2023

[y
Original Prepayments Group
Count Balance Incl Curtail Liquidation Begin Balance

GROUP 1 2 350,750.00 0.00 6,109.76 20,993,974.01

GROUP 2 3 419,775.00 68,911.76 15,732.27 20,865,539.71

TOTAL: 5 770,525.00 68,911.76 21,842.03

sosr s0ss
M Prepayment M Liquidation B Beginning Balance
GROUP 1
Loan Num Original Beginning Scheduled  Prepayments  Liquidation Loss Add'l Loss Payoff Description Paid Off Add'lLoss Loan Loss Prepay State Lien
Balance Balance Principal Incl Curtail Proceeds Date Date Rate Severit Penaltv
15953102 223,250.00 0.00 0.00 0.00 5,822.55 -5,822.55 0.00 Voluntary PIF 08/07/2023 0.000% 0.00 CT 1
17280470 127,500.00 0.00 0.00 0.00 287.21 -287.21 0.00 Liquidation 09/25/2013 0.000% 0.00 FL 1
Total: 2 350,750.00 0.00 0.00 0.00 6,109.76 -6,109.76 0.00 0.00
GROUP 2
Loan Num Original Beginning Scheduled  Prepayments  Liquidation Loss Add'l Loss Payoff Description Paid Off Add'lLoss Loan Loss Prepay State Lien
Balance Balance Principal Incl Curtail Proceeds Date Date Rate Severit Penaltv

15979081 189,000.00 71,115.98 142.05 70,973.93 15,600.00 -15,600.00 0.00 Modification Loss 09/28/2023 2.000% -21.940% 0.00 FL 1
30000384 66,750.00 0.00 0.00 0.00 132.27 -132.27 0.00 Liquidation 06/30/2020 0.000% 0.00 Ml 1
30002182 164,025.00 133,731.98 186.75 -2,062.17 0.00 -533.66 0.00 Modification Loss 2.000% -0.400% 0.00 MO 1
Total: 3 419,775.00 204,847.96 328.80 68,911.76 15,732.27 -16,265.93 0.00 0.00
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C-BASS Mortgage Loan

Eb ank Asset-Backed Certificates, Series 2006-CB8

MATERIAL MODIFICATIONS, EXTENSIONS, WAIVERS LOAN DETAIL REPORT
Distribution Date: Oct 25, 2023

Effective Loan Interest Current Current
Distrib Date Number Group Rate P&l Balance* Scheduled Bal Actual Bal Maturity Date Delinquency Loan Status
Ocwen
10/25/2023 30002182 2 Original Amounts: 2.000% 414.11 133,731.98 10/01/2036 Current Current
Modified Amounts: 2.000% 413.96 136,700.38 136,141.06 136,141.06 10/01/2036 Current Current
OcwenLoan Count: 1+ OcwenSub-Totah: - 13373198
Ocwen Sub-Total: 136,700.38 136,141.06 136,141.06
Total Loan Count: 1 Grand Total: 133,731.98 Modified Balance / Pool Balance 0.33%
Grand Total: 136,700.38 136,141.06 136,141.06

* Original Amounts represent Beginning Scheduled Balance as of the effective Due Period . Current Balance and Modified Amounts for Delinquency and Loan Status are reported for the current Due Period .

* As of 1/1/2010, historical modifications will no longer be reported as part of the payment date statement.
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C-BASS Mortgage Loan
b ank Asset-Backed Certificates, Series 2006-CB8
‘"’ MATERIAL MODIFICATIONS, EXTENSIONS, WAIVERS LOAN DETAIL REPORT - PART 2

Distribution Date: Oct 25, 2023

First Mod Loan Period Life Initial Next Int Loan 10 Balloon Balloon Capitalized Forgiven Forgiven Deferred
Paymt Dt Number Margin Cap Cap Reset Date Reset Date Reset Type Period Payment Date Amount Principal Interest Principal
Ocwen
8/01/2023 30002182 Original Amt: 0.000%  0.000% 4.375% 6/01/2009 6/01/2009 O FIX 0

Modified Amt: 0.000% 0.000%  4.375% 6/01/2009 6/01/2009 0 FIX 0 102,845.95 10/01/2036 1,862.97 0.00 0.00 -533.66
Ocwen Loan Count: 1 Ocwen Sub-Total: 1,862.97 0.00 0.00 -533.66
Total Loan Count: 1 Grand Total: 1,862.97 0.00 0.00 -5633.66

* Information only reported to the extent provided by the underlying Servicer(s) and or Sub-Servicer(s).
* As of 1/1/2010, historical modifications will no longer be reported as part of the payment date statement.
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C-BASS Mortgage Loan
b ank Asset-Backed Certificates, Series 2006-CB8
@ HOME AFFORDABLE MODIFICATION PROGRAM LOAN DETAIL REPORT

Distribution Date: Oct 25, 2023

Principal Pay for One-Time Monthly Pmt
Program Incentive Deferred Reduction Deferred Modified Bonus Performance Bonus Reduction PRA HAFA
Loan Participatio Terminatio Principal Alternative Interest Interest Incentive Admin House Price Pmt Incentive Cost Share Incentive Incentive
Number n End Date n Date Amount (PRA) Amount Rate Cap Eligibility Fees Depreciation Received Pmt Amt Pmt Pmt
Litton No Current Activity on HAMP Loans
Sub- Total Current: 0.00 0.00 0.00 0.00 0.00 0.00 0.00
Sub- Total Prior: 0.00 60,702.17 0.00 1,500.00 198,988.75 0.00 0.00
Sub- Total Cumulative: 0.00 60,702.17 0.00 1,500.00 198,988.75 0.00 0.00
Ocwen No Current Activity on HAMP Loans
Sub- Total Current: 0.00 0.00 0.00 0.00 0.00 0.00 0.00
Sub- Total Prior: 0.00 2,576,625.36 0.00 12,000.00 1,169,819.79 0.00 53,576.61
Sub- Total Cumulative: 0.00 2,576,625.36 0.00 12,000.00 1,169,819.79 0.00 53,576.61
Total Current 0.00 0.00 0.00 0.00 0.00 0.00 0.00
Total Prior: 0.00 2,637,327.53 0.00 13,500.00 1,368,808.54 0.00 53,576.61
Total Cumulative 0.00 2,637,327.53 0.00 13,500.00 1,368,808.54 0.00 53,576.61
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C-BASS Mortgage Loan
b ank Asset-Backed Certificates, Series 2006-CB8
@ MATERIAL BREACHES REPORT

Distribution Date: Oct 25, 2023

Information with respect to material breaches of pool asset representations or warranties or transaction
covenants will be included on this page only to the extent required under the governing transaction documents
and based solely on data provided to U.S. Bank, as Trustee and/or Securities Administrator, by the party(ies)

obligated to provide such information.

Additional information with respect to demands for repurchase as required by Rule 15Ga-1, adopted by the
Securities and Exchange Commission pursuant to Section 943 of the Dodd-Frank Wall Street Reform and
Consumer Protection Act, may be available from the Issuing Entity, Depositor or Sponsor.
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[Ebank

C-BASS Mortgage Loan
Asset-Backed Certificates, Series 2006-CB8

SUPPLEMENTAL INFORMATION
Distribution Date: Oct 25, 2023

Notice Date

July 1, 2023

Notes

As has been widely reported, LIBOR ceased to be available after June 30, 2023. Accordingly, with respect to this transaction, LIBOR has been replaced, or will be replaced at
the applicable time, with a new SOFR-based benchmark pursuant to the contractual terms and/ or the Adjustable Interest Rate (LIBOR) Act and related regulation promulgated
by the Board of Governors of the Federal Reserve System (together such Act and regulations, the “Federal LIBOR Law”). To the extent this report includes terms from the
transaction’s governing documents that reference LIBOR, such references should be deemed references to the applicable replacement index, subject to conforming changes

made to the contractual terms, if any, in connection with the replacement of LIBOR. Information regarding the LIBOR transition and the Federal LIBOR Law is readily available in
the public domain.

Ocwen Financial Corporation or certain of its affiliates or subsidiaries (collectively, “Ocwen”), as servicer or subservicer of the mortgage loans subject to this transaction, has
granted certain borrowers a deferral for payments of principal, interest, and/or taxes/insurance in connection with the COVID-19 pandemic. All amounts related to such
COVID-19 deferrals are presently being treated as principal losses on the securities. This loss treatment is provisional at this time. U.S. Bank continues to be in contact with
Ocwen concerning COVID-19 deferrals, and the reporting and/or treatment of such amounts may be subject to change or adjustment in connection with further guidance

received from Ocwen, including any additional information or related developments. For additional information, please refer to Ocwen’s reported loan level data (where available)
and U.S. Bank’s informational notice (accessed at https://pivot.usbank.com/wmss/web/pivot/home, or https://usbtrustgateway.usbank.com/portal/login.do).
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