Backgrount

FsD Mandatory/Cond Background i o " Background i i
RTS field code Field name Boxto complete Field format Field description Technical guidance RS field name RTS Content to be reported o ol
reference itional/Optional P &L el i P Arice of regulation (EV) 2017/2402 4o, % € P Articl of Regulati
STS notification identifierfor STS notifications reported before the release of the new
ESMA Register of STS notifications. This field should be the same as the entry in STSS4 -
Securitisation unique identifer.
in ptional case of STS for which multiple STS
The unique identifier as assigned by ESMA tothe | notifications were submitted by different reporting entities on the same securiisation Where reporting an update, the unique
No sTss3 c STS notification identifier {NOTIFICATION ID} ° ey v poring en Notification identifier reference number assigned by ESMAto [ N/A General Information
previously notified STS notification. identifier - STSS4 - Securitisation unique identifier (as it may be the case for master trust
the previously notified STS notification.
securitisations or ABCP transactions with multiple sponsors), his field should contain the
unique identifier of the ST: by ESMA (TS54 - unique
identifier suffixed by a 2-digits classification code)
Ths feld should be left blank otherwi
Public
Only possible values in Box to complete are "Public” and "Private”
N M Securitisation type (st} Securitisation type may be ‘Public’or Private’ Securitisation type N/A General Information
Field codes are highlighted in amber f the field s left blank or has errors i format.
Only one LEI should be reported in Box to complete and it should be one of the originators
or sponsors. This LEl should exist at the GLEIF database.
The NRE code assigned to the STS notification reporting entity should be authorised for this Legal Entity Identifier (LEI) of the entity
t i i i i inal. i i i :
. srsso “ R — S —— ) The LEI of the Designated Entity in accordance with | Designated Entity LEI for the date at which the notification will be submitted as fina st contact point desgnated asthefirt contact pointand | oo eneral information Item 3.2 of Annex 19 of Commission Delegated
Artcle 27(1) of Regulation (EU) 2017/2402 name of the relevant competent Regulation (EU) 2013/980
Field codes are highlighted in amber f the field s left blank or has errors in format. authority
Note: The relevant competent authority of the Designated entity s requested during the
registration process of that Designated Entity into the STS register system
ISIN (12-character alphanumeric code) should be reported in Box to complete where
available.
Where available, the international
Where multiple ISIN codes are reported, ";" separator should be used without any space. securiy identification code (ISIN) or
codes. I no ISIN s available, then any
Where available, the international security
N3 sTSs1 c Instrument ISIN FRO014010812 (sin) ol (5 The same ISIN should not be reported multiple times, Instrument code |other de assigned to
- this securitisation.
Field codes are highighted in amber where
- the field has errors in format; or
- the fields STSS1-ISIN, STSSL-Instrument code type and STSS1- Instrument code are left
blank
Instrument code type and Instrument code should be reported in Box to complete where
I5IN is not available.
o be used to define the instrument code type (such as CUSIP).
Where no international code is assigned to this securitisation, at least one internal code
should be reported n field STSS1-Instrument code and "INTERNAL" should be reported in
this ield.
If o I5IN is available, the name of the unique
N stsst ¢ IEANIEEC 0 ) de assigned to thi Where are reported, ;" separator should be used without any space
between each code type. That may lead to repetition of the same code type (CUSIP,CUSIP).
Field codes are highlighted in amber where:
- STSSL-Instrument code type is left blank whereas STSS1-Instrument code i reported; or
 the fields STSSI-ISIN, STSSL-Instrument code type and STSS1- Instrument code are left
blank; or
- field has errors in format
Instrument code type and Instrument code should be reported in Box to complete where
I5IN is not available.
To be used to report the instrument code that i not ISIN (such as CUSIP).
Where no international code is assigned to this securitisation, at least one internal code.
should be reported in this field
NS sTss1 c Instrument code. {TExT-100) such as v petl VP
(CUSIP_Value;CUSIP_Value).
2 CUSIP, assigned to this securitisation
Field codes are highlighted in amber where:
- STSSL-Instrument code isleft blank whereas STSS1-Instrument code type i eported; or
 fields STSSLISIN, STSS1-Instrument code type and STSS1- Instrument code areleft
blank; or
~ the number of Instrument code types i different from the number of Instrument codes;
or
 field has errors in format.
o I Originator LEI should be reported in Box to complete for each originator in that
i securitisation. At least one Sponsor LEI or Originator LEI should be provided.
o Reported LEls should exist at the GLEIF database.
101 The LEl of the originators) and Item 4.2 of Annex 9 of Commission Delegated
3 sTss2 ¢ Originator LEI * [wen The LEI of the originator(s) Where multiple LEI are reported, " separator should be used without any space Legal Entity Identifier (LEI) sponsor(s) and, where available, original [N/A General Information on Dele
9695001 o Regulation (EU) 2018/980
ANMT 12171 lender(s),
] Field codes are highighted in amber where
Nt i ~neither Sponsor LEI nor Originator LEi is reported; or
- field has errors in format.
When only one originator is reported, please use this Box to complete to report the unique
country.
Select the relevant EEA country in the drop-down list of Box to complet
elect the relevant EEA country i the drop-down lst of Box to complete. Where avaiabl,the county of
N7 i NTRY_E The country of establishment of the originats Country of the originator(s), Article 18 and 27(3 General Informati /A
sTss8 c Originator country {COUNTRY_EU) e country of establishment of the originator(s) el codes ae highlghted inamber where. ountry o csmartof e otgrat, s saan @) eneral Information /
- both Originator country and Originator country (if multiple countries) are let blank > d € g
where Originator LEIis reported; or
- both Originator country and Originator country (if multiple countries) are filled-in; or
field has errors in forma.
When several originators are reported, please use this Box to complete to report the full
list of countries. ;" separator should be used between each EEA country (in the same
order used for the originator LEI). That may lead to repetition of the same country
(IRELANDATALY;IRELAND;CZECHIA).
originator country (f FRANCE;FRANCE;FRANCE;FRANCE;FRANCE;FRANCE;FRANCE;FRANCE;FRANCE FRANCE;FRANCE; e country of establshment of the oriinata(s) | 1914 €045 e highighted n amber where: Where available, the country of
N7 STss8 c m”lg"‘"? " “:’"r' 'V' 4 FRANCE;FRANCE;FRANCE;FRANCE; FRANCE; FRANCE; FRANCE; FRANCE; FRANCE; FRANCE; FRANCE; | {COUNTRY_EU_LIST} mj:‘“‘“e";’ “’H:;:S {‘;;“:";f;e“!i::‘:::is‘)" s - both Originator country and Originator country (if multiple countries) are left blank Country of of the originator(s), Article 18 and 27(3) General Information N/A
LHASELAS FRANCE; FRANCE; FRANCE;FRANCE; FRANCE ple oriel where originator LEI s reported; or sponsor(s), SSPE(s) and original lender(s).
~both Originator country and Originator country (f multiple countries) are fillec-in; or
-~ the number of Originator LEls i different from the number of Originator countries (i
multiple countries); or
~only one country s reported; or
field has errors in forma.
Sponsor LEI should be reported in Box to complete for each sponsor in that securitsation.
At least one Sponsor LEI or Originator LEI should be provided.
Reported LEls should exist at the GLEIF database.
The LEl of the orginators) and Item 4.2 of Annex 9 of Commission Delegated
Ne sTss2 c Sponsor LEI 9695005 MSKIOVEMGDF46 [ The LEI of the sponsor(s) Where multiple LEI are reported, " separator should be used without any space Legal Entity Identifier (LEI) sponsor(s) and, where available, original [N/A General Information oo (b0 2019700
lender(s) egulation
Field codes are highighted in amber where
-~ neither Sponsor LEI nor Originator LEi is reported; or
- field has errors in format
When only one sponsor s reported, please use this Box to complete to report the unique
country.
Select the relevant EEA country in the drop-down list of Box to complete.
N sTss c Sponsor country FRANCE {COUNTRY_EU} | The country of establishment of the sponsor(s)
Field codes are highiighted in amber where:
~both Sponsor country and Sponsor country (f multiple countries) are left blank where
Sponsor LEI i reported; or
- both Sponsor country and Sponsor country (f multiple countries) are filled-in; or
- field has errors in format.
When several sponsors are reported, please use this Box to complete to report the ful st Where available, the country of
of countries. " separator should be used between each EEA country (in the same order | Country of of the originator(s), Article 18 and 27(3) General Information NA
used for the sponsor LEI). That may lead to repetition of the same country sponsor(s), SSPE(s) and original lender(s).
(IRELAND;ITALY;IRELAND;CZECHIA)
Field codes are highlighted in amber where:
Sponsor country (if multiple: The country of establishment of the sponsor(s) (if
N9 sTss8 c P T {COUNTRY_EU_LIST) o . ponsors) ~both Sponsor country and Sponsor country (f multiple countries) are left blank where
counties) multiple sponsors from different countries)
Sponsor LEI i reported; or
~both Sponsor country and Sponsor country (f multiple countries) are filled-in; or
 the number of Sponsor LEls i different from the number of Sponsor countries (f
multiple countries); or
~only one country s reported; or
 field has errors in format.
Original lender LEI should be reported in Box to complete where available. Where reported,
this LEI should exist at the GLEIF database.
‘ e The LEl of the oiginators) and Item 4.2 of Annex 9 of Commission Delegated
N10 stss2 o Original Lender LE1 [ The L ofthecrginal lender(s) (where available) |,y e, separatorshould be used without any spacel Legal Entity Identifier (LEI) Is:::es:rs()s) and, where available, original | N/A General Information Reaulanon (E0) 20157950
Field codes are highlighted in amber where the field has errors in forma.
Griginal lender country should be reported In Box to complete where available
When only one original lender s reported, please use this Box to complete to report the
unique country.
Select the relevant country in the drop-down list of Box to complete.
Ni1 sTsss o Original Lender Country {COUNTRY_WORLD} | The country of the original lender(s) (where available)

Field codes are highlighted in amber where:
- Original Lender Country and Multiple countries Box to complete is left blank whereas
Original Lender LEI s filled-in; or
- both Original lender country and Original lender Country (if multiple countries) are
filled-in; or

- field has errors in format.

Whera availahle. the cauntry of




When several original lenders are reported, please use this Box to complete to report the

of the originator(s),

notification.

X).

k Country of Aticle 18 and 27(3) General Information N/A
fulllist of counties. sponsor(s), SSPE(s) and original lender(s).
;" separator should be used between each country (in the same order used for the
original lender LEI). That may lead to repetition of the same country
(IRELAND; TALY;IRELAND; CZECHIA).
v (S Oros e e 1 [COUNTY MMttt ) e s [t e e aer e
- the original lender country is not consistent with the Original lender LET; or
- both Original lender country and Original lender Country (if multiple countries) are
filleckin; or
- the number of Original lender LEIs s different from the number of Original lender
countries (if multiple countries); or
~only one country is reported; o
- feld has errors in format.
SSPE country should be reported in Box to complete where available.
When several SSPEs exist and they have the same country, please fillin the country only
once.
N2 sTss8 SSPE Country FRANCE {COUNTRY_EU} [ The country of establishment of the SSPE(s)
Select the relevant EEA country in the drop-down lst.
Field codes are highlighted in amber where the field has errors in format
When several SSPEs exist and they do not have the same country, please use this Box to Where available, the country of
complete to report the full list of EEA countries. Country of establishment establishment of the originator(s), Article 18 and 27(3) General Information N/A
sponsor(s), SSPE(s) and original lender(s).
;" separator should be used between each country. That may lead to repetition of the
N1z sTsss SSPE Country (if multiple {COUNTRY.EUL ST} The country of establishment of the SSPE(s) (if same country (IRELAND;ITALY;IRELAND;CZECHIA).
countries) VLT couitiple SPEs from different countries)
Field codes are highlighted in amber where:
- both SSPE country and SSPE Country (f multiple countries) are fllecin; or
~only one country is reported; or
- feld has errors in format.
The unique non-ABCP securitisation identifier which remains unchanged throughout the
entire securitisation life cycle — consists of the following components:
2) The Legal Entity Identifier (LE] of the initial disclosure reporting entity under the
disclosure reports which submitted the initial information;
b) The letter ‘N for non-ABCP securitisation;
| <) The four-digit year that the first securities of the securitisation were issued (e.g. 2009);
The unique identifier assigned by the reporting entity
o srssa Non-ABCP ac s | —— ) The two-igi sequential umber corresponding to the order in which nformation
i Remtation () 202071224 about each securitisation is made available under the disclosure reports (with the same
identifier as referred to in points (a), (b) and (c)), for example 01 if this is the first
securitisation in that year, 03 if this is the third securitisation in that year, and so on. I the
event of template reporting entity can
define the order of each securitisation at its discretion.
Field codes are highlighted in amber if the ield isleft blank or has errors in format.
v Box to complete should contain "Y" where several STS notifications may be issued for the
s srssa Multiple STS notifications - Indicates whether several TS notifications may be [ same securitisation identifier by the same reporting entity. The unique identifier assigned by the
flag issued for this securitisation identifier e dentier reporting enity in accordance with | General Information VA
Field codes are highlighted in amber i the field isleft blank or has errors in format. Article 11(1) of Delegated Regulation
Master Trust Box to complete should contain the reason why several STS notifications may be issued for (£U) 2020/1226.
the same securitisation identifier by the same reporting entity.
Only possible values in Box to complete are:
e sssa Multiple STS notifications T - - Master Trust
reason - Other
Indicates the reason for which several STS Field codes are highlighted in amber where:
notifications may be issued for this securitisation ~feld is left blank and Multiple STS notifications flag is equal to “Y"; or
identifier - field has errors in format.
80x to complete should contain additional explanation when several STS notifications may
be issued for the same securitisation identifier by the same reporting entity.
Multiple STS notifications
N7 e comment Rlasioiies ) Field codes are highlighted in amber where:
~field i left blank and Multiple STS notifications flag is equal to "Y"; or
- feld has errors in format
Mandatory for public securitisations that are not exempt from the obligation to publish a
prospectus.
For all private and public securi that are exempt from &
For public securitisations that are not exempt from | 1© PUPIsh 3 prospectus this field may be lft blank.
the obligation to publish a prospectus, the country of
Ni8 sTsss Prospectus Country FRANCE (COUNTRY_EU} ! For public securitsations that are not exempt from the obligation to publish a prospectus,
the relevant competent authority issuing the iy
select the relevant EEA country in the drop-down list.
prospectus should be provided
Field codes are highlighted in amber for public securitisations where:
- STSS5-prospectus country is left blank and no exemption on prospectus is reported; or
- field has errors in forma.
Mandatory for public securitisations that are not exempt from the obligation to publish a
prospectus.
For all private d that are exempt from
o publish a prospectus, this field may be left blank
Where the prospectus identifier is not yet available at the initial notification date, then the
For public securitisations that are not exempt from | o o dentifer should be reported as soon as possible and at the latest no later
N19 sTss5 Prospectus identifier Approbation FCT no. 25-{+] {TEXT-100} the obligation to publish a prospectus, the prospectus g
dentier should be provided than 15 days after the closing of the transaction.
Where the relevant competent autharity does not provide a prospectus identifier, the Where available, the prospectus
prospectus identifier field should be filled-in with “Not provided by the relevant competent Prospectus identifier identifier as provided by the relevant  |N/A General Information N/A
authority”. competent authority.
Field codes are highlighted in amber for public securitisations where:
- STSS5-prospectus country isleft blank and no exemption on prospectus is reported; or
- feld has errors in format
Mandatory for that are exempt from topublish
prospectus.
Forall pt from to publish a prospectus, this
fild should be left blank.
80x to complete should contain a concise explanation describing the reason for such an
Where the public securiisation is exempt from exemption
N20 sTsss Exemption on Prospectus {TEXT-5000} publishing a prospectus, concise explanation Field codes are highlighted in amber where fields STSSS-Exemption on prospectus, STSS5-
explaining why this i the case making reference to
Prospectus Country and STSSS-Prospectus identifier are filled.
the relevant article of the prospectus regulation
Field codes are highlighted in amber for public securiisations where:
- o pectus Country and 2
identifier are left blank; or
- ption on prospectt pectus Country and o
identifier are filed; or
- field has errors in format
The notification may be submitted as a draft notification in advance of the issue date but Where a prospectus is drawn up in
with |should as a final T: at the issue date at the earlest compliance with Regulation (EU)
Nt stssit —— — {DATE_TEXT-YYYY- [ Regulation (EU) 2017/1129, the date on which the s date 2017/1129014), the date on whichthe | eneral information wa
0D} prospectus was approved. If not, the closing date of | Example: 2020-01-31 (text format) prospectus was approved.
the most recent transacti Inall other cases, the closing date of the
Field codes are highlighted in amber where field is left blank or has errors in format most recent transaction.
Mandatory only to public securitisations.
The field may be left blank for private securitisations.
Select the name of the registered securitisation
Securitisation Repository repository as itis alale nder th st of registered | €12 N the drop-down st the elevant name of the Securiisation Repository as t s Where available, the name of the
N2z sTSs6 European DataWarehouse GmbH [ e avalable under the lst of reistered Securitisation Repositories published on the ESMA [ Securitsation Repository , N/A General Information N/A
name Securitisation Repositories published on the ESMA registered securitisation repository.
website at _register_secrxlsx
website.
Field codes are highlighted in amber where field is left blank for public securitisations o
field has errors in format.
Box to complete should contain the name of the securiisation.
N3 sTss7 Securitisation name. (OPHELIA MASTER SME FCT (TExT-100} The securitisation name. The field should be filledin with "Not availabl” for private securitisations that do not have | .. iicion name The securitisation name. N/A General Information Section 4 of Annex 9 of Commission Delegated
any securitisation name. Regulation (EU) 2019/980
Field codes are highlighted in amberif the field is left blank or has errors in format.
TIE TYPE OT UNGENyINg EXpOSUreS
including:
1) residential loans that are
either secured by one or more
mortgages on residential immovable
property or that are fully guaranteed by
an eligible protection provider among
Only possible values in Box to complete are: those referred to in Article 201(1) of
- residential mortgages Regulation (EU) No 575/2013 and
The type of underlying exposures including: - commercial mortgages qualifying for the credit quality step 2 or
1) residential mortgages; - credit facilties provided to for personal, family or househ above as set out in Part Three, Title Il
2)  commercial mortgages; purposes; Chapter 2 of that Regulation;
3)  credit facilities provided to individuals for - credit facilties, including loans and leases, provided to any type of enterprise o 2) commercial loans that are
Undertying exposures personal, family or household consumption purposes; | corporation; Underlying exposures secured by one or more mortgages on
N2s sTss10 s credit facilties, including loans and leases, provided to any type of enterprise or corporation | {LIST} 4)  credit facilties,including loans and leases, |- auto loans/leases it commercial immovable property, N/A General Information N/A
provided to any type of enterprise or corporation; |- credit-card receivables including offices or other commercial
auto loans/leases; - trade receivables premises;
6)  credit card receivables; ~others 3) credit facilities provided to
7)  trade receivables; individuals for personal, family or
5) others. Select n the drop-down lst the relevant Underlying exposures classification. household consumption purposes;
credit facilties, including
Field codes are highlighted in amber if the field isleft blank or has errors in format. loans and leases, provided to any type of
enterprise o corporation;
s) auto loans/leases;
6) credit card receivables;
7 trade receivables;
8) other underlying
exposures that are considered by the
The initial notification date should be left empty.
For STS notifications reported before the new Register goes live, the initial nofification date
x will be automatically retrieved from the list of traditional securitisations meeting the STS.
N6 otfication \ :\\\ NN e imtial date of notification to EsMa of the STs. 15, o ur\v\s.:v\umﬁdm\gnv:trH:1\Jh’ann)mJ)]’O]’ZDl‘?Jrgu\‘mnn72402;12§;772 xls

\\

For STS notifications reported after the new Register goes live, the initial notification date
will be retrieved from the first successful submission date of the final TS notification.




The last notification date in Box should be filled in with the date when the notification file
iis submitted as a draft STS notification.

The notification date as published in the public register of STS notifications will be Notification date The date of notification to ESMA. N/A General Information N/A
computed by the system from the date when the draft STS notification will be submitted as
final.
The notification may be submitted as  draft notification in advance of the issue date of
vy he securi i i inal STS notifcati
N27 Gom - bnmen (OATETEXTAWY- || e 675 notifcation was submitted: the securitisation but will be submitted as a final STS notification at the ssue date at the
MM-DD} earliest
Example: 2020-01-31 (text format)
Field codes are highlighted in amber where;
field s left blank; or
 last notification date is in the future; or
- field has errors in format
Where an authorised third-party has provided STS
ficat dance with Article 27(2
verification services in accordance with Article 27(2) | g, 1, corpete should contain *Y* where an authorised third party has provided STS
of Regulation (EU) 2017/2402, indicator that the
verification services and confirmed the compliance with the STS criteria
Nz8 sTss13 Authorised Third party flag. [¥ (N} compliance with the STS citeria was confrmed by Where an authorised third-party has
that “‘:W"“’”‘;“h‘";m ey firm Nd . 'E"""E‘: WhEe | iold codes are highiighted in amber f the field s left blank or has errors in format. provided STS verification services in
no authorised third party has provided STS verification accordance with Article 27(2) of
Aonices “Third party Regulation (EU) 2017/2402, a statement | Article 27(2) General Information N/A
Field is mandatory in box to complete when Authorised Third Party flag for STSSI3 s
X ton that compliance with the STS criteria
Where an authorised third-party has provided STS | reported with "Y". was confimed by that authorised third
T —— Compliance with STS criteria provided for in Articles 19 to 22 of the STS Regulation was Verification services in accordance with Article 27(2) vty fim
N29 sTss13 o A confirmed by Prime Collateralised Securities (PCS) EU SAS acting as third party verification | (TEXT-5000} of Regulation (EU) 2017/2402, a statement that Field codes are highlighted in amber where
agent pursuant to Articles 27(2) and 28 on 30 June 2025 compliance with the STS criteria was confirmed by ~feld is left blank and "Y" is reported for the authorised third party flag; or
that authorised third party firm. ~field i filleckin and "N" is reported for the authorised third party flag; or
- feld has errors in format
Field is mandatory in box to complete when Authorised Third Party flag for STSS13 s
ted with "Y".
Where an authorised third-party has provided sTs |7 "
ficat dance with Article 27(2
N30 sTss14. Authorised Third Party name | Prime Collateralised Securities (PCS) EU SAS {TEXT-100) verification services in accordance with Atticle 27(2) | 1 e e highlighted in amber where
of Regulation (£U) 2017/2402, the name of the
s it ot ~field isleft blank and "Y" is reported for the authorised third party flag; or
party - field is filled-in and "N" is reported for the authorised third party flag; or Where an authorised third-party has
 field has errors in format. provided STS verification services in
Field is mandatory in box to complete when Authorised Third Party flag for STSSI3 s accordance with Article 27(2) of
Authorised Third part Article 27(2) General Informat N/A
reported with "Y". horised Third party Regulation (EU) 2017/2402, the name of [ 12 2712) eneral Information /1
the third party’s name and the country
Where an authorised third-party has provided STS
Select the relevant EEA country in the drop-down lst. of establishment
Authorised Third party Verification services in accordance with Article 27(2)
N31 sTss14 FRANCE {COUNTRY_EU}
country of Regulation (EU) 2017/2402, the country of
establishment of the authorised third part Fld codes 2re highlighted in amber where
party ~field is left blank and "Y" is reported for the authorised third party flag; or
~field i filleckin and "N" is reported for the authorised third party flag; or
- feld has errors in format.
Field is mandatory in box to complete when Authorised Third Party for STSS13 i reported
with
The name of the competent authority that has
authorised the third party as available on ESMA Select in the drop-down lst the relevant name of the competent authority related to the
Where an authorised third-party has
website under the list of Competent authority country as reported in the Authorised Third party country as available on ESMA website e e rention s
. supervising compliance of third parties with Article 28 | under the lst of Competent authority supervising compliance of third parties with Article o il 212) of
N32 STSS15 el PRl France - Autorité des Marchés Financiers (AMF) {CA_CODE} of SecReg 28 of SecReg esma.europa. f 28- | Authorised Third party accordance with Article o Article 27(2) General Information N/A
Competent Authority Regulation (EU) 2017/2402, the name of
777_lit_of_designated_competent_authorities_under_securitisation_regulation.pdf)
the competent authority that has
v/esma33-126- authorised i
777_list_of_designated_competent_authorities_under | Field codes are highlighted in amber where
_securitisation._regulation.pdf) ~feld is left blank and "Y" is reported for the authorised third party flag; or
~field i filleckin and "N" is reported for the authorised third party flag; or
- feld has errors in format
N
Check box in Box to complete should contain "N" where the originator or original lender is
" y . acredit institution o investment firm established in the Union. AYes’ or ‘Nof statement as to whether
Originator (or original A check box as to whether the originator or original originator ende) ot |on . e
N33 sTss17 lender) is not a Credit (N} lender is a credit insttution or investment firm riginator {or originallender) not | the originator or original lender s N0t | ¢ 573) Confirmation /A
K Check box in Box to complete should contain "Y" where the originator or original lender s [a credit institution creditinstitution or investment firm
institution established in the Union. .
ot a credit institution nor investment firm established in the Union. established in the Union.
Field codes are highlighted in amber if the field i left blank or has errors in format.
2 Box to complete should contain the confi indicator (C:
“N/A" should be reported where the originator or original lender is a credit institution or
investment firm established in the Union (STSS17 check-box is N')
Credit granting crit Confi f
N3a sTSs18. 'ed".m" pb f o ‘,:"rd/”"”" " Field codes are highlighted in amber where;
gaelanseoniacor me Confirmation and optional comment that the - "Unconfirmed" is reported; or Where the answer to field STS17 is
originator's or original lender's credit-granting criteria, | - field i left blank; or "Yes", confirmation that the originator's
processes and systems in place are executed in _"N/Avis not reported in Box to complete and STSS17 field is "N"; or Confirmation that the credit or original lender’s credit-granting Artice 2703) Confirmation )
accordance with Article 9 of Regulation (EU) - "N/A'is reported in Box to complete and STSS17 field s "Y'; or granting complies with Article 9 | criteria, processes and systems in place
2017/2402 where the Originator (or original lender) is | - field has errors in format are executed in accordance with Article
a Credit institution. - 9 of Regulation (EU) 2017/2402.
Box to complete may contain additional explanation.
Field should be left blank where STSS18-Credit granting criteria compliance confirmation is
Credit granting criteria
N3s sTss18 h (TEXT-5000) equal to N/A
compliance comment
Field codes are highlighted in amber where it i not the case or the field has errors in
format.
N/A §
Box to complete should contain the confi indicator (C:
“N/A" should be reported where the originator or original lender is a credit institution or
investment firm established in the Union (STSS17 field is "N").
Credit granting crit Confi f
N36 sTSs19 redit granting crieria [Py Field codes are highlighted in amber where
U esvision canfmation med/N/AY o d_
-"Unconfirmed” i reported; or Where the answer to field STS17 is
Confirmation and optional comment that the creit. |~ field s left blank; or - Confirmation that the credit "Yes", confirmation that the credit-
granting as referred to in Article 27(3)(a) of ~N/Ais not reported in Box to complete and STSS17 field s "N or bt o e granting as referred to in Article Article 27(3) Confirmation N/A
Reaulaton (E0) 2017/2403 issujct to supendsion, |~ VA" reported i Box to complete and STSS17 feld i Y'; or ranting i subject tosupenvison | 5100 78 SRRt P S e
- field has errors in forma. Lo subfect to supervision.
Box to complete may contain additional explanation.
Field should be left blank where STS519-Credit granting criteria supervision confirmation is
Credit granting criteria
N37 sTss19 b {TEXT-5000) equal to N/A
supervision comment
Field codes are highlighted in amber where it i not the case or the field has errors in
format.
Confirmed Box to complete should contain the confl indicator (C
n38 sTSs20 [rRElREr BT {Confirmed/unconfir Field codes are highlighted in amber where:
transfer confirmation med) ~field i left blank; or
~field is equal to "Unconfirmed"; or
- field has errors in forma.
The sale of the SME Loans under the Master SME Loans Purchase and Servicing Agreement
and each Transfer Document has been structured to qualify as  true sale under French law. Confirmation and concise explanation on how the A concise explanation of how the
Please refer to the Clause 5.1 "Assignment of SME Loans" of the Master SME Loans Purchase
transfer of the underlying exposures is made by means ansfer of the undert transfer of the underlying exposures is
and Servicing Agreement of true sale or transfer with the same legal effect ina ransfer of the underlying made by means of true sale or transfer tem 3.3 of Annex 19 of Commission Delegated
5.1.1 The assignment of the SME Loans subject to any SME Loans Purchase Offer shall take exposures by true sale or © Article 20(1) Concise Explanation ’
. y h manner that is enforceable against the seller or any N with the same legal effect in a manner Regulation (EU) 2019/980
effect between the Issuer and the relevant Seller and be enforceable against third parties (for v party pursaant to Article 20(1)of Regulation assignmen that s enfereeable againt the saler o
the avoidance of doubt, including, without limitation, the Borrowers) at the date affixed by Box to complete should contain the concise explanation.
True sale or assignment (£U) 2017/2402 any third party.
N3 sTs520 o the Management Company on the relevant Transfer Document upon its delivry by the (TEXT-10000)
P Programme Agent, acting on behalf of such Sellr, irrespective of the date on which the said Field codes are highlighted in amber if the ield i left blank or has errors in format.
SME Loans came into existence or their maturity or due date, without any further formalities
being required, and irrespective of the law governing the said SME Loans or the debtor's place
of residence (quelle que soit la date de naissance, d'échéance ou d'exigibiité des créances,
sans quiil soit besoin d'autre formalité, et ce quelle que soit Ia loi applicable aux créances et
0 loi du pays de residence des débiteurs ) in accordance with the provisions of artiles L. 214~
168 and D. 214-227 of the French Monetary and Financial Code.”
N Check box in Box to Y where any of the
provisions referred to in points (a) o (b) of Article 20(2) of Regulation (EU) 2017/2402 are
A check box as to whether any of the severe clawback | found in the securitisation and "N" otherwise
. provisions referred to in Article 20(2) (a)or (b) of
Nao sTss21 Subject lawback N
RIEEEDEEEREREE (YN} Regulation (EU) 2017/2402 are found in the Field codes are highlighted in amber where:
securitisation. ~field s left blank; or
~field is equal to "Y"; or A concise explanation on whether any of
= feldhas enors n format. he severe clawback provisions referred Item 3.3 of Annex 19 of Commission Delegated
ete shoutd N ' No severe clawback to1in Article 20(2)(a) or (b) of Regulation [Article 20(2) Concise Explanation Reaution (E0) 20167650 &
Box to complete should contain the concise explanation. 160) 2013/2402 are faund nthe egul
securitisation
A concise explanation on whether any of the severe | The field should be left blank when "Subject to severe clawbask” check-box is "N'.
1 I jsions ref in Article 20(2)
Nt stssa Subject to severe clawback rexr-10000) clawback provisions referred to in Article 20(2) a) or
explanation (b) of Regulation (EU) 2017/2402 are found in the | Field codes are highlighted in amber where:
securitisation.  field s left blank and "Subject to severe clawback” check box s "Y'; or
~field is not left blank and "Subject to severe clawback” check-box is "N'; or
field has errors in format.
R Box to complete should contan th indicator (G
ez stssz2 Clawback provisions {Confirmed/Unconfir Field codes are highlghted in amber where
exemption confirmation med/N/A) - field s left blank; or
- field is equal to *Unconfirmed”; or
Confirmation and optional comment on whether the | _ field has errors in format. Exemption for clawback A confirmation whether the provisions
- " f Annex 1 ission D
Article 20(3) of Regulation (EU) in national insolvency  [in Article 20(3) of Regulation (EU) Article 20(3) Confirmation '::”:‘é 3:" éme:miz;;m'" ssion Delegated
2017/2402 apply. Box to complete may contain additional explanation. laws 2017/2402 apply. 8!
e srssn Clawback provisions ome Field should be left blank where STSS22-Clawback provisions exemption confirmation is
exemption comment equal to N/A
Field codes are highlighted in amber where it is not the case or field has errors in format.
v Check box in Box to complete should contain
N -"¥" where the seller is not the original lender
Naa stss23 s & (N} Indicator that the selleris not the original lender - N" where the seller is the original lender
Field codes are highlighted in amber if the field s left blank or has errors in format.
i
Confirmed Box to complete should contain the indicator (C
“N/A" should be reported where the seller is the original lender and STSS23 check-box is
e
Transfer where the seler is
(Confirmed/Unconfi
Nas stss23 not the original lender f“e:/:'/:j ety Field codes are highlighted in amber where: Where the seller is not the original
X : lender, a statement confirming that th
[EfImEEEn field s left blank; or Transfer where the seller is not |11 @ statement confirming that the tem 3.3 of Annex 19 of Commission Delegated
~“Unconfirmed" is reported; or securitisation complies with Article | Article 20(4) Confirmation

Confirmation and mandatory explanation that the
securitisation complies with Article 20(1) to 20(3) of
Regulation (EU) 2017/2402 (where the seller is not
lender)

- "N/A"is not reported and STSS23 check-box is "N"; or
- "N/A"is reported and STSS23 check-box is "Y"; o
~field has errors in format.

the original lender

20(1) to 20(3) of Regulation (EV)
2017/2402

Regulation (EU) 2019/980




Transfer where the seller is

Pursuant to the SME Loan Eligibility Criteria (1), the SME Loan has been originated in its
ordinary course of business in accordance with applicable laws and regulations by an original
lender, being either the Seller or any other entity of the BPCE Group which has transferred the

Box to complete should contain the concise explanation where STSS23-Transfer where the
seller s not the original lender confirmation is not "N/A".

Nag sTss23 not the original lender EXT-10000)
e SME Loan to the Sellr through merger [..J. Under French [aw, a transfer of any SME Loan | D Field should be left blank where STSS23-Transfer where the seller is not the original lender
P Receivable from any entity of the BPCE Group to a Seller through a merger enables a true sale confirmation is equal to N/A
of such SME Loan.
Field codes are highlighted in amber where it s not the case or feld has errors in format.
A Box to complete should contain indicator (C:
“N/A" should be reported in Box to complete only where the transfer of the underlying
exposures is not performed by means of an assignment and perfected at a later stage than
at the closing of the securitisation.
"Confirmed" should be reported where that perfection (at a later stage than at the closing
. srssza Transfer at a later stage {Confirmed/Unconfir of the securitisation) is effected at least through the required minimum pre-determined
confirmation med/N/A} \Where the transfer of the underlying exposuresis | €Yent trigers aslsted in Article 20(5) of Regulation (EU) 2017/2402.
performed by means of an assignment and perfected
2t a lter stage than at the closing of the Field codes are highlighted in amber where:
" ~ field s left blank; or
on how and whether that perfection is effected at - field is equal to "Unconfirmed
least through the required minimum pre-determined |~ field has errors in format. Where the transfer of the underlying
event triggers as lsted in Article 20(5) of Regulation exposuresis performed by means of an
(EU) 2017/2402. assignment and perfected at a later
Box to complete should contain the concise explanation where STSS24-Transfer at a later
° stage than at the closing of the
stage confirmation is not *N/ securitisation, a concise explanation on
Nag sTss24. eraetetoe {TEXT-10000} how and whether that perfection is
explanation Field should be left blarik where STSS24-Transfer at a ater stage confirmation is qual to [ o1 ce e tored by means of  |effected at least through the required e of Aot 19 ofComision gt
an assignment and perfected ata | minimum pre-determined event triggers | Article 20(5) Concise Explanation § &
Regulation (EU) 2019/980
later stage as lsted in Article 20(5) of Regulation
Field codes are highlighted in amber where it is not the case or field has errors in format. (€0) 201772402
/A Box to complete should contain the confi indicator (C: Where alternative mechanisms of
“N/A" should be reported in Box to complete only where alternative mechanisms of transfer are used, a confirmation that an
transfer are not used, insolvency of the originator would not
Nag sTss2a [ETEETES AT [Tt prejudice o prevent the SSPE from
confirmation med/N/A) Field codes are highlighted in amber where enforcing its rights
~ feld s left blank; or
Where alternative mechanisms of transfer are used, | _field is equal to "Unconfirmed"; or
confirmation and optional comment that an - field has errors in format.
insolvency of the originator would not prejudice or
prevent the SSPE from enforcing its rights pursuant to ' " ' N ’
aticle 20(5) of Regulation (EU) 2017/2402 Box to complete may contain the concise explanation where STSS24-Alternative
mechanism confirmation is not "N/A".
Alternative mechanism
NSO sTss24 EXT-5000)
comment fu L Field should be left blank mechanism is equal to
N/A
Field codes are highlighted in amber where it is not the case or field has errors in format.
Confirmed Box to complete should contain the confi indicator (C:
51 stssas Representations and {Confirmed/Unconfir Field codes are highlighted in amber where:
ss2 warranties confirmation med} field is left blank; or
- field is equal to "Unconfirmed”; or
- field has errors in format.
As indicated in section "SME LOAN WARRANTIES" of the Base Prospectus A concise explanation on how and
Confirmation and concise explanation on how and
Pursuant to the Master SMIE Loans Purchase and Servicing Agreement, each Seller shall § whether there are representations and
whether there are representations and warranties
represent and warrant on each Purchase Date in respect of any Purchased SMIE Loans warranties provided by the seller that
provided by the seller that the underlying exposures
originated by it which are to be assigned by that Seller to the Issuer on such date that (the the underlying exposures included in the
included in the securitisation are not encumbered or
"SME Loan Warranties”): securitisation are not encumbered or Item 2.2.8 of Annex 19 of Commission
otherwise in a condition that can be foreseen to Representations and warranties Article 20(6) Concise Explanation
otherwise in a condition that can be Delegated Regulation (EU) 2019/980
. . adversely affect the enforceability of the true sale or
(i) the relevant Seller has full title to the SME Loans and the related Ancillary Rights § foreseen to adversely affect the
. assignment or transfer with the same legal effect Box to complete should contain the concise explanation.
prior to their assignment and the status and enforceability of neither the enforceability of the true sale or
Ns2 sTss25 ° {TEXT-10000) pursuant to Article 20(6) of Regulation (EU)
warranties explanation Purchased SME Loans nor the related Ancillary Rights are subject to, either in whole or in part, assignment or transfer with the same
2017/2402 Field codes are highlighted in amber if the field s left blank or has errors in format.
any assignment, delegation or pledge, attachment, warranty claims, set-off or encumbrance of legal effect.
whatever type such that there is no obstacle, in particular any rights of third parties, to the
assignment of the SME Loans or any related Ancillary Right;
"(g) the SME Loan Agreement does not require the relevant Borrower's consent to be obtained
before an assignment of the relevant SME Loan and the associated Ancilary Rights to the
Issuer can occur;”
Confirmed Box to complete should contain the confi
Undering exposures {Confirmed/Unconfi Field codes are highlighted in amber where:
N3 e bty crters nfirmed/Unconfir feld codes are highlighted in amber where:
e med) ~field is left blank; or
- field is equal to "Unconfirmed"; or
- field has errors in format.
The SMIE Loans transferred by the Seller to the SSPE have to fulfll several selection criteria in
relation to which each Seller provides representations and warranties.
As indicated in section "SME LOANS WARRANTIES" of the Base Prospectus:
Pursuant to the Master SMIE Loans Purchase and Servicing Agreement, each Seller shall
represent and warrant on each Purchase Date in respect of any Purchased SMIE Loans Confirmation and concise explanation on how the
originated by it which are to be assigned by that Seller to the Issuer on such date that (the underlying exposures transferred from, or assigned by,
"SME Loan Warranties”): the seller to the SSPE meet predetermined, clear and
(a)Bach SME Loan offered for purchase under the Master SME Loans Purchase and Servicing documented eligibility criteria which do not allow for
Agreement meets the SME Loans Eligiblity Criteria, as of the Selection Date or, as the case active portfolio management of those exposures on a
— may be, the relevant date specified in the SME Loans Eligibilty Criteria;" discretionary basis pursuant to Article 20(7) of Box to complete should contain the concise explanation.
Nsa 515526 I" E"V‘"‘ “""“"ei {TEXT-10000} Regulation (EU) 2017/2402.
ibility criteri ion
eligibility criteria explanation |\ . sicated in section "REPURCHASE OF THE PURCHASED SME LOANS" of the Base Field codes are highlighted in amber if the field is left blank or has errors in format.
Prospectus;
For the avoidance of doubt, re-transfers of Purchased SMIE Loans by the Issuer shall only occur A concise explanation on how:
in the circumstances pre-defined above or in case of liquidation of the Issuer, and in any such  the underlying exposures transferred
case of re-transfer, the Management Company shall not carry out any active management of from, or assigned by, the seller to the
leEREC SSPE meet predetermined, clear and
that would make the performance of the securitisation dependent both on the performance of documented eligibility criteria which do
the Purchased SME Loans and on the performance of the portfolio management of the ot allow for active portfo
(b)a performed for aiming to achieve management of those exposures on a
better performance, increased yield, overall financial returns or other purely financial or Eligibility criteria which donot | . oo basis;
o allow for active portfolio g Section 2 of Annex 19 of Commission Delegated
economic benef - the selection and transfer of the Article 20(6) Concise Explanation !
management of the underlying Regulation (EU) 2019/980
underlying exposures in the
exposures on a discretionary basis
securitisation is based on clear processes
Confirmed Box to complete should contain the confi indicator (C: which facilitate the identification of
which exposures are selected for or
Ui TC RS {Confirmed/unconfir Field codes are highlighted in amber where: transferred into the securitisation and
NS5 STSS26 selection processes b ~field s oft blank: or that they do not allow for their active
- ;
it field is equal to "Unconfirmed”; or portfolio management on a
- field has errors in format. discretionary basis.
s indicated in section "Procedure" of the Base Prospectus: "The procedure for the purchase
of SME Loans from the Sellers on any Purchase Date is as follows: [..]
2. each Seller shall at the latest on the first Payment Date and may, at the latest on any
Confirmation and concise explanation on how the
Subsequent Purchase Date, offer SME Loans randornly selected by it (or, the Programme
> ! selection and transfer of the underlying exposures in
Agent, on its behalf) on the previous Selection Date, which satisfy individually the SME Loan
the securitisation s based on clear processes which
Eligibility Criteria as at the Selection Date, or, as applicable, on the relevant date specified
e e ahE Lo 1 i oo o O : facilitate the identification of which exposures are
under the SME Loan Eligibiity Criteria for purchase on each Purchase Date selected for or transferred into the securitisation and
§ that they do not allow for their active portfolio §
Underlying exposures As indicated in section "REPURCHASE OF THE PURCHASED SME LOANS" of the Base o Box to complete should contain the concise explanation.
Ns6 sTss26 selection processes. Prospectus: {TEXT-10000) management on a dscretionary basis pursuant to
. : Article 20(7) of Regulation (EU) 2017/2402.
explanation "For the avoidance of doubt, re-transfers of Purchased SME Loans by the Issuer shall only Field codes are highlighted in amber if the field s left blank or has errors in format.
occur in the circumstances pre-defined above or n case of liguidation of the Issuer, and in any
such case of re-transfer, the Management Company shall not carry out any active
management of the portfolio of P Loans ona y basis (i ) (2)a
management that would make the performance of the securitisation dependent both on the
erformance of the Purchased SME Loans and on the performance of the portfolio
of i (b)a performed for sps purpor
aiming to achieve better performance, increased yield, overallfinancial returns or other purely
financial or economic benefit)."
Confirmed Box to complete should contain th indicator (C:
N7 P Homogeneity of assets. {Confirmed/unconfir Field codes are highlighted in amber where
confirmation med) field is left blank; or
- field is equal to "Unconfirmed"; or
- field has errors in format.
s indicated in section "Other and Warranties of the Sellers relating to the
SME Loans" of the Base Prospectus:
Confirmation and detailed explanation as to the A detailed explanation as to the
*(e) Homogeneity of the Purchased SME Loans: the portfolio of Purchased SMIE Loans homogeneity of the pool of underlying exposures homogeneity of the pool of underlying
transferred to the Issuer on each Purchase Date satisfies the homogeneity conditions of Article backing the securitisation pursuant to Article 20(8) of exposures backing the securitisation. For
1(a), (b) and (c) of the Commission Delegated Regulation (EU) 2019/1851 of 28 May 2019 Regulation (EU) 2017/2402. For that purpose, include that purpose, include a reference to the tem 2.2.7 of Annex 19 of Commission
supplementing Regulation (EU) 2017/2402 of the European Parliament and of the Council a reference to the EBA RTS on homogeneity Homogeneity of assets EBA RTS on homogeneity (Commission | Article 20(8) Detailed Explanation Detegmed Regulation (£0) 2019/980
with regard to regulatory technical standards on the homogeneity of the underlying exposures (Commission Delegated Regulation (EU) [2019/1851], Delegated Regulation (EU) [XX/XXXX], ® ®
Homogeneity of assets in securitisation (the Homogeneity Commission Delegated Regulation), as the SME Loans (i) and explain in detail how each of the conditions Box to complete should contain the detailled explanation. and explain in detail how each of the
Nsg sTss27 poe have been underwritten according to similar underwriting standards which apply similar (TexT-32767) specified in the Article 1 of that Delegated Regulation conditions specified in the Article 1 of
e approaches to the assessment of credit risk associated with the SMIE Loans (as described in the are met. Field codes are highlighted in amber if the field s left blank or has errors in format. that Delegated Regulation are met.
SME Loans Purchase and Servicing Agreement) and without prejudice to article 9(1) of the EU
Securitisation Regulation, (i) are serviced according to similar servicing procedures with
respect to monitoring, collection and administration of SME Loans (as described in the SME
Loans Purchase and Servicing Agreement) and (ii) fall within the same asset type, being that
of “credit facilites, including loans and leases, provided to any type of enterprise or
corporation” and comply with homogeneity factor of Article 2(3)(b)(i) of the Homogeneity
Commission Delegated Regulation, being “jurisdiction, whereby the pool consists of only
exposures to obligors with residence in the same jurisdiction’’, such jurisdiction being France;"
Confirmed Box to complete should contain th indicator (C:
i i Fiel re highlighted in amber wh
N9 o No e tisation (Co:ﬂrmed/Uncon v e .; c‘o:es‘ e ighted in amber where
confimaticn =D Confirmation and optional comment that the - eldis left blanic or A confirmation that the underlying
underlying exposures do not include any securitisation | fieldis equal to "Unconfirmed; or Underlying € Obligations: | *Posures do notinclude any tem 2.2 of Annex 19 of Commission Delegated
p and that the notified is - field has errors in format. naerlying Exposure OBIBANIONS: | securitisation positions and that the [ Article 20(9) Confirmation om 2.2 of Annex 19 o1 ommission Delegate
no re securitisation Regulation (EU) 2019/980
s indicated in section "Other and v f the Sellers relating to the therefore not a re-securitisation pursuant to Article notified securitisation is therefore not a
SME Loans" of the Base Prospectus: "(f) No transferable security, securitisation position nor 20(9) of Regulation (EU) 2017/2402. Box to complete may contain additional explanation re-securitisation.
N6O sTss28 No for the purpose of compl articles 20(8), 20(9) and 21(2) of the EU {TExT-5000)

Securitisation Regulation, the SME Loan is not a transferable security, as defined in point (44)
of Article 4(1) of Directive 2014/65/EU nor a securitisation position nor a derivative;"

Field codes are highlighted in amber where the field has errors in format.




Soundness of the

Confirmed

Box to complete should contain

indicator (Ct

et srssao underwriting standards {Confirmed/Unconfir Field codes are highlighted in amber where:
(ordinary course of business) med) field is left blank; or
confirmation - field is equal to "Unconfirmed"; or
- field has errors in format.
s indicated in section "SME LOANS ELIGIBILITY CRITERIA” of the Base Prospectus:
“In order for a SME Loan to be offered for sale to the ssuer on each Purchase Date, the SME Confirmation and detailed explanation as to whether
Loan together with the related Borrower and the underlying SME Loan Agreement, must the underlying exposures were originated n the
satisfy the SME Loans Elgibility Criteria as of the Selection Date immediately preceding such lender's ordinary course of business and whether the
Purchase Date or, as the case may be, the relevant date specified below: applied underwriting standards were no less stringent
soundnes of the (a)2the SME Loan has b d inits ordinary course of business in accordance with that those applied at the same time of origination to
e dargs | 222licable laws and regulations by an orinal lender, being ether the Seller o any other exposures that were not securitised pursuant to Box to complete should contain the detailled explanation
Ne2 sTS529 [T entity of the BPCE Group which has transferred the SMIE Loan to the Seller through merger  |{TEXT-32767) Article 20(10) of Regulation (EU) 2017/2402.
(ordinary course of business) |, Field codes are highlighted in amber f the field s left blank or has errors in format.
xianaton i irior to the date upon which the SME Loan had been made available to the Borrower, all
lending criteria and preconditions as applied by the originator of the SME Loan pursuant to s
customary lending procedures (including, without imitation, the usual procedures for
ini itworthi Loans b d, where relevant, for amending,
renewing and refinancing credits) were satisfied; the lending procedures applied to the SME
Loan was not less stringent than the lending procedure applied to similar exposures which are
ot securitsed; . A detailed explanation
e - a5 to whether the underlying
exposures were originated in the
lender's ordinary course of business and
Confirmed Box to complete should contain the conf indicator (C
whether the applied underwriting
Soundness ofthe {Confirmed/Unconfir Field codes are highlighted in amber where: standards were no less stringent that
N63 sTss29 underwriting standards those applied at the same time of
) med) - field is left blank; or
(disclosure) confirmation N N origination to exposures that were not
- field is equal to "Unconfirmed"; or o
firmation and detailed explanation as to whether ~ [ —field has errors in format. 25 to whether the undenwriting
The underwriting standards are described in Section “CREDIT GUIDELINES AND SERVICING T s o0 oy Moterl charees standards and any material changes
L rom prior underwriting standards have been or will from prior underwriting standards have
PROCEDURESof the Basq Prospectts. be full disclosed to potential investors without undue
been or wil be fully disclosed to
Soundness of the Each Seller covenants in the Master SME Loans Purchase and Servicing Agreement (see g;‘;,y/;’::;m fo Artice 20(10)of Regulation (EU) | complete should contain the detailled explanation. Soundness of the underwriting | 0rer ) I7Vesters without undue defay. Item 2.2.7 of Annex 19 of Commission
Nea sTss29 underwriting standards Schedule 12 "COVENANTS OF EACH SELLER - (i) to comply with its Credit Guidelines with (TEXT-32767) g standard - on how securitisations where the Article 20{10) Detalled Explanation Delegated Regulation (EU) 2018/380
(disclosure) explanation | respect to each Borrower, SMIE Loan Agreement, Purchased SME Loan and Ancillary Right as if Field codes are highlighted in amber f the field s left blank or has errors in format. undartying exposures ara residential
loans, the pool of underlying exposures
interests in such Purchased SME Loans would not be sold and assigned and had not been sold
and assigned hereunder and (i) inform the Rating Agencies and the Management Company of mast the requirament of the secand
any material amendment to the Credit Guidelines;" paragraph of Article 20(10) of
Regulation (EV) 2017/2402.
) - a5 to whether an assessment of the
Box to complete should contain the confl indicator (C borrower's creditworthiness meets the
“N/A" should be reported only for non Residential oans. requirements set out i Article 8 of
Directive 2008/48/EC[3] or paragraphs 1
Nes srssa Residential Loan {Confirmed/Unconfir Field codes e mgnlgied inamber where t04, point (s) of paragraph 5, and
e e o) med/N/A} i paragraph 6 of Article 18 of Directive
-"Unconfirmed" is reported; or 2014/17/EU14)] or, where applicable,
Confirmation and detalled explanation on haw ~"N/As not reported and STSS10 field is not * residential mortgage: equivalent requirements in third
cenurtisations where the underying exposures are | - N/A"Isreported and STSS10 fleld i “residential mortgages'; or countries
residentialloans, the pool of underlying exposures | ~field has errors n format.
meet the requirement of the second paragraph of
Artcle 20(10) of Regulation (EU) 2017/2402 )
Box to complete should contain the concise explanation where STSS28-Residential Loan
requirement confirmation is not "N/A".
Residential Loan
nee sTSs29 requirement explanation ) Field should be left blank where STSS29-Residential Loan requirement confirmation is equal
o N/A
Field codes are highlighted in amber where it is not the case or ield has errors in format.
Confirmed Box to complete should contain the confi indicator (C
67 srssa Borrower's creditworthiness {Confirmed/Unconfir Field codes are highlighted in amber where:
R G [ Confirmation and detailed explanation as to whether | ~field s eft blank; or
an assessment of the borrower'screditworthiness - fieldis equal to "Unconfirmed"; or
_ e of - field has errors in format.
ol e e ey and ties of the Sell tothe Directive 2008/48/EC[3] or paragraphs 10 4, point
SME Loans’ of the Base Prospectus: (2) of paragraph 5, and paragraph 6 of Article 18 of
) I Directive 2014/17/EU(4] or, where applicable, Box to complete should contain the detailed explanation.
es srssao Borrower' creditworthiness |*Under the Master SME Loans Purchase and Servicing Agreement, each Seller willalso calont
assessment explanation | represent and warrant on each Purchase Date that
Field codes are highlighted in amber if the field s left blank or has errors n format.
(] s French licensed credit institution, it has applied principles in line with the
requirements set out in Artcle 8 of Directive 2008/48/EC when assessing the credit
of the relevant Borrower. where applicable”
Confirmed Box to complete should contain the confi
Originator/Lender Expertise. {Confirmed/Unconfir Field codes are highlighted in amber where:
N6 575530
confirmation med) - field is left blank; or
- field is equal to "Unconfirmed"; or
- field has erors in format.
s Indlicated In section "0 and v f the Sellers relating to the Confirmation and detailed explanation as to whether A detailed explanation as to whether
SME Loans" of the Base Prospectus: the originator or original lender have expertise in
the originator or original lender have Item 2.2.7 of Annex 19 of Commission
originating exposures of a similar nature to those Originator/Lender Expertise Article 20(10) Detailed Explanation
expertise in originating exposures of a Delegated Regulation (EU) 2019/980
"Under the Master SME Loans Purchase and Servicing Agreement, each Seller will also securitised pursuant to Article 20(10) of Regulation Similar nature to those securitised.
oviinator/Lender Expertise |EPTESEnt and warrant on each Purchase Date that (£U) 2017/2402 Box to complete should contain the detaled explanation.
N70 sT530 e " (b) Professional expertise: in compliance with artile 20(10) of the EU Securitisation (TExT-32767)
Regulation, its b the business of group it belongs for Field codes are highlighted in amber if the field s left blank or has errors n format
accounting or prudential purposes has included the origination of receivables of a similar
nature as the SMIE Loans transferred by it to the lssuer, for at least five (5) years prior to the
Issuer Establishment Date, where the expression “of a similar nature” refers to any credit
faclities provided to r personal, family or purposes;”
Confirmed Box to complete should contain the contl indicator (C
- srssat Defaulted or restructured (Confirmed/Unconfir Field codes are highighted in amber where
exposures confirmation med) - field is left blank; or
- field is equal to "Unconfirmed"; or
- field has errors in format.
T SEE TEpFESETS 3 WATTANTS Tt [SWIE oA ENEIDITRY CFera (3 e Tai GO ower
under that SMIE Loan is an Elgible Borrower [.] and the definition of Eligible Borrower refers
to someone who complies with the following as of the Selection Date immediately preceding
such Purchase Date or, as the case may be, the relevant date specified below: [..]
A detailed explanations as to whether.
(g)R is not a credi where a credi bligor is any obligor that, to ~the transferred underlying exposures.
the best of the relevant Seller’s knowledge: A detailed explanations as to whether: do ot include, at the time of selection,
()2) has been declared insolvent {meaning for the purpose of this SME Loan Eligibility the transferred underlying exposures do not include, defaulted exposures (or restructured
(Criteria, being subject to judgment for its safeguard (sauvegarde), accelerated safeguard at the time of selection, defauited exposures (or exposures) as defined in Article 20(11)
R judiciaire) or restructured exposures) as defined in Article 20(11) of of Regulation (EU) 2017/2402.
liquidation (liquidation judiciire) nor, to the Seller's knowledge, subject to conciliation Regulation (EU) 2017/2402. - the requirements referred to in Article !
Transferred underiying exposures Item 2.2.8 of Annex 19 of Commission
@ e e apesma 1 e e - the requirements referred to i Artcle 20 (11) (a) (i ot cupomre i eataoe < |20111) (@) ) and i) of Regultion (€0)[aricle 20(11) Detailed Explanation Deleganed remtinion (E0) 310/oe
review by a jurisdiction pursuant to article 1343-5 of the French Civil Code (or, before the 1st and (i) of Regulation (EU) 2017/2402 are met; 2017/2402 are met.
Defaulted or restructured of October 2016, article 1244-1 of the French Civil Code) before a court); or - the requirements referred to in Article 20 (11) (b) of |Box to complete should contain the detailed explanation. - the requirements rEferred toiin Article.
N72 stssa1 e (2) had a court grant his creditors a final non-appealable right of enforcement or mat (TexT-32767) Regulation (EU) 2017/2402 are met ; 20 (11) (b) of Regulation (EU)
damages as a result of a missed payment, - the requirements referred to i Article 20 (1) (c) o | Fild codes are highlighted in amber f the field is left blank or has errors in format 2017/2402 are met ;
in relation to each of items (1) and (2), within three (3) years prior to the date of origination Regulation (EU) 2017/2402 are met. - the requirements referred to in Article
of the relevant SME Loan; or 20 (11) (c) of Regulation (EV)
(3) has undergone a deb restructuring process with regard to his non-performing expostrres 2017/2402 are met.
within three years prior to the Purchase Date, except f: (A) o receivable from such Borrower
has presented new arrears since the date of the last restructuring, which must have taken
place at least one year prior to the Purchase Date; and (8) the information provided by the.
Sellers, the sponsor and the lsuer in accordance with points (a) and (e)i) of the first
subparagraph of Article 7(1) of the EU Securitisation Regulation explicitly sets out the
proportion of restructured receivables, the time and details of the restructuring as well as
their performance since the date of the restructuring;
(iivas, at the time of origination, on an official registry of persons with adverse credit
history (meaning for the purpose of this SME Loan Elgibility Criteria: (1) being registered in
Confirmed Box to complete should contain the contl indicator (C
“Unconfirmed" should be reported in Box to complete where no payment was made at the
—— N time of the transfer of the exposres. In that case, at least one of the exemptions should be
N73 sTssa2 . reported below.
time of transfer confirmation med)
Confirmation and optional comment on whether, at
the time of transfer of the exposures, the debtors | Feld codes are highlighted in amber where:
have made at least one payment pursuant to Article | - field i left blank; or
20(12) of Regulation (EU) 2017/2402. - field has errors in format.
e srssn2 At least one payment atthe | lease rfer to SME Loan bty Criteri o)) the relevant Borrower has made atleast |10 oo Box to complete may contain additionsl exlanation
[IrCROEEEmER (@t e Field codes are highlighted in amber where the field has errors in forma.
Only possible values in Field are:
-0 exemption
- single instalment for revolving securitisations backed by exposures payable in a single
instalment
- maturity of less than 1 year for revolving securitisations having a maturity of less than 1 A confirmation whether, at the time of
year, including without limitation monthly payments on revolving credits transfer of the exposures, the debtors
-N/A At least one payment at the time | have made at east one payment. Items 3.3 and 3.4.6 of Annex 19 of Commission
The payment exemption should be consistent with the confirmation indicator populated |of transfer A confirmation whether or notthe | A7le 20(12) Confirmation Detegared Regtion (£0) 2019/980
75 sTss32 Payment exemption (ws) for STSS32 indicating whether, at the time of transfer of the exposures, the debtors have exemption under Artcle 20(12) of
made at least one payment pursuant to Article 20(12) of Regulation (EU) 2017/2402. Regulation (EU) 2017/2402 applies.
Select the exemption tha applis under Arice 20(12) | Feld codes are highighted in amber where:
of Regulation (EV) 2017/2402 for revolving - "Atleast one payment at the time of transfer" is "Unconfirmed” for STSS32 and field is
securitsations backed by exposures payable in a single [1eF blank or equal to "No exemption” or "N/A'; or
instalment or having a maturity ofless than one year, | - "Atl€ast one payment at the time of transfer" is "Confirmed" for STSS32 and feld s
including without limitation monthly payments on not left blank; or
revolving credits. field has errors in format.
Box to complete may contain additional explanation.
Field should be left blank where "At least one payment at the time of transfer" for STS532
Payment exemption is Confirmed.
76 sTssa2 ] (TEXT-5000)
explanation

Field codes are highlighted in amber where:

- field is not left blank and "At least one payment at the time of transfer" is "Confirmed"
for STSS32; or

~field has errors in format.




Confirmed Box to complete should contain indicator (Ct
7 srssaa Degree of dependence on {Confirmed/Unconfir Field codes are highlighted in amber where:
repayments confirmation med) field is left blank; or
- field is equal to "Unconfirmed"; or
- field has errors in format.
Only SME loans are securitised and there is no residual value risk.
Please refer to the definitions of "Available Distribution Amount" and *Programme Legal Final
Maturity Date" in Section "GLOSSARY" of the Base Prospectus and to the Cash Flow Model
made available by the Programme Agent to the Noteholders on an ongoing basis.
Please also refer to Section "DESCRIPTION OF THE MASTER SME LOANS PURCHASE AND
[ A = B E BN e GRS Confirmation and detailed explanation o the degree A detailed explanation of the degree of
Prospectus: Repayment of the holders shall
) of dependence of the repayments of the holders of the dependence of the repayments of the
“Before pricing, BPCE, as sponsor and in ts capacity as Programme Agent, on behalf of the ot have been structured to Item 3.4.1 of Annex 19 of Commission
e T securitisation position on the sale of assets securing epend predominantyon th sale | 114 f the seuritisation positon on|Arile 20(13) Detailed Explanation Delegated Regulation (£0) 2019/080
the underlying exposures pursuant to Article 20(13) of the sale of assets securing the
UL E Ty ik 2 e G B et e S s Regulation (EV) 2017/2402 80x to complete should contain the detailed explanation. of asets. underlying exposures.
s srssas Degree of dependence on  [patform, which preciely repesents the contractual rlationship between the Purchased SME | -+
repayments explanation  |Loans and the payments flowing between the Sellers, the Programme Agent, the Noteholders,
LRBIE Field codes are highlighted in amber f the field s left blank or has errors i format.
other third parties and the ssuer (the Cash Flow Model);
(iiin relation to exposures substantially similar to the pool of SME Loans to be transferred to
the Issuer on any Purchase Date, data on static and dynamic historical default and loss:
performance, such as delinquency and default data, covering a period of at least ive (5) years.”
“Furthermore, pursuant to the Master SME Loans Purchase and Servicing Agreement, BPCE, as
sponsor and in its capacity as Programme Agent, on behalf of the Sellers, as originators, has
undertaken to:
(i) make available the Cash Flow Model through Bloomberg and/or any other relevant
modelling platform, to the relevant Noteholders on an ongoing basis and to potentia
investors upon request (which Cash Flow Model shall be updated, in case of significant
changes in the cash flow structure of the transaction described in the Programme Documents);
Confirmed Box to complete should contain the conf indicator (G
Compliance with isk (Confirmed/Unconfir Field codes are highighted in amber where
N7 sTss34 retention requirements
o med) field is left blank; or
- field is equal to "Unconfirmed"; or
- field has errors in format.
Confirmation and concise explanation as to how the
originator, sponsor or original lender of a non-ABCP
During the life of the transaction, the Sellers will comply with Artcle 6(3) of Regulation (EU) :
2017/2402 and retain on an ongoing basis a material net economic interest in the transaction securitisation comply with the risk retention
requirement as provided for in Article 6 of Regulation
Compliance with risk [ e I G A ST U T T (£U) 2017/2402, Box to complete should contain the concise explanation.
N8O sTss3a. i e (d) of such Article 6, through the subscription of the Class B Notes in relation to the proportion (rext-10000}
of the total securitised exposures for which it s the originator.
explanation Field codes are highlighted in amber f the field s left blank or has errors i format.
For further details, please refer to Section "REGULATORY ASPECTS - Securitisation
Regulations" of the Base Prospectus.
LEIfield should be reported n Box to complete where available. Where reported, this LEI
should exist at the GLEIF database.
LEI of the entity (where available) that retains the | Only one LEI should be reported.
81 sTss3a Retaining entity LEI [ material net economic interest pursuant to Article
21(1) of Regulation (EV) 2017/2402. Field codes are highlighted in amber where:
neither entity name nor entity LE1is reported
- ield has errors in format
Entity name should be reported in Box to complete where LEI s not available for STSS34-
Name of the entity (where LEIis not available) that | "Ct21""8 entity LEL.
&2 sTss3a Retaining entity name ach of the Sellers (TEXT-100} FeinS the mateial et eCOnOMIC NSt PUSUANED Ly oo
Artcle 21(1) of Regulation (EU) 2017/2402.
~neither entity name nor entity LE1is reported
- ield has errors in format
N Only possible values in Box to complete are " or "N" A concise explanation as to how the
Box to complete should contain "Y" where vertical slice i used for retaining the risk and originator, sponsor or original lender of
"N otherwise. a non-ABCP securitisation comply with
Is vertical sice in accordance with Article 6(3)(a) of the risk retention requirement as
a3 S feRalics {Y/N} Regulation (EU) 2017/2402 used for retaining the risk? |Field codes are highlighted in amber where: provided for in ot of Regulation
 field s left blank or (£U) 2017/2402
- all options are filled-in with "N"; or An indication which entity retains the
- field has errors in format. material net economic interest and
N Only possible values in Box to complete are Y or "N" which option s used for retaining the
Box to complete should contain "Y" where seller’s share is used for retaining the risk and Jisk including
“N" otherwise. (1) vertical slice in accordance with
) Is seller’s share in accordance with Artcle 6(3)(b) of
nNea SISSet [Pl Y/} Regulation (EU) 2017/2402 used for retaining the risk? |Field codes are highlighted in amber where: :S,‘j;ig,la) offeautaton (€0)
 field s left blank’ or
 feld has errors in format. e, Article 21(1) Concise Explanation of Commission Delegated Regulation (EU)
N Only possible values in Box to complete are 'Y or "N" (3) randomly-selected exposures kept on 2019/980
Box to complete should contain "Y" where randomly-selected exposures kept on balance balance sheet, In accordance with
e s randomlyselected exposures ket on . |sheet s used orreainin the risk and "N otherwise Artice §(3) (¢) (3 of Regulation (EU)
ith Acti /2402;
Nes sTss3a pr /) e o el 1 g SHOM | il coesar ighlgted n amber where () fistloss tranche in accordance with
- field is left blank; or Article 6(3)(d) of Regulation (EU)
- all options are filled-in with "N o 2017/2402;
- field has errors in format (5)firstloss exposure in each asset in
v Only possible values in Box to complete are " or "N" accordance with Asticle 6{3)e) of
Box to complete should contain "Y" where fist loss tranche is used for retaining the risk Reguiation (EU) 2017/2402;
Is irt losstranche in accordance with Article 6(3)(d) | ™" OPerise (6) no compliance with risk retention
N86 STSS34 First loss tranche. {Y/N} :'s:?egulanon EU) 2017/2402 used for retaining the | 1y oo iahiighted in amber where: ;:“..'(:ﬂ,f."{éﬁﬁ;}%"{de 6(3) of
- field s left blank; or (7) other options used.
- all options are filled-in with "N o
- ield has errors in format.
N Only possible values in Box to complete are V" or "N"
Box to complete should contain "Y" where fist loss exposure in each asset is used for
, , retaining the risk and "N" otherwise.
s loss exposure i ach Isfirst loss exposure in each asset in accordance with
7 STSs34 asset indicator oD Article G(3)(e) of Regulation (EU) 2017/2402 used for |y e e ighiighted in amber where:
retaining the risk?
- field s left blank or
- al options are filled-in with "N o
- ield has errors in format.
N Only possible values in Box to complete are " or "N"
Box to complete should contain "Y" where there is no compliance with risk retention
requirements and "N" otherwise.
A Is there no compliance with risk retention
Nes sTss3a e /N requirements set out in Article 6(3) of Regulation (EU) |Field codes are highlighted in amber where:
2017/2402? - field s left blank or
field sfllecin with *Y'; or
all options are filled-in with "N'; or
- field has errors in format
N Only possible values in Box to complete are V" or "N"
Box to complete should contain "Y" where other options is used for retaining the risk and
“N" otherwise.
a9 G [Eéimres it ==y {Y/N} Field codes are highlighted in amber where:
Is other options used for retaining the risk pursuant to | - field i left blank; or
Artcle 21(1) of Regulation (EU) 2017/24027 If Yes - al options are filled-in with "N o
please provide the used option. - ield has errors in format.
Value should be reported in Box to complete when Other option indicator" i reported with
NS0 sTss3a Other options used comment {TEXT-5000} Y for TS
Field codes are highlighted in amber where it is not the case or ield has errors in format.
e Box to complete should contain the confi indicator (C
o1 stss3s ::i:‘::;f :"‘si'es' rates {Confirmed/Unconfir Field codes are highlighted in amber where:
med/N/A} - field is left blank; or
confirmation
- field is equal to "Unconfirmed"; or
- field has errors in format.
There is no currency risk since both the SME Loans and the Notes are denominated in Euros.
As to interest rate risk, please refer to sub-section "Hedging Strategy of the Issuer". in Section
" GENERAL DESCRIPTION OF THE ISSUER” of the Base Prospectus: "In order to hedge its
exposure with respect to the floating Rate of Interest of the Class A Floating Rate Notes Confirmation and concise explanation as to whether A concise explanation as to whether the
against the fixed interest rate of some of the Purchased SME Loans, the hedging strategy the interest rates and currency risks are appropriately interest rates and currency risks are
(stratégie de couverture) of the Issuer i to enter into one or several Hedging Transaction(s) in mitigated and that measures are taken to mitigate Mitigation of Interest rates (IR)  [appropriately mitigated and that e 212) Concise Explanaton Items 3.4.2 and 3.8 of Annex 19 of Commission
relation to each Series of Class A Floating Rate Notes, unless, s indicated in the relevant final such risks and confirm that such measures are and currency risks (FX) Risks measures are taken to mitigate such Delegated Regulation (EU) 2019/980
Terms, () the relevant Class A Floating Rate Notes are Class A Notes with Additional Coupon available to investors under Artile 21(2) of Regulation tisks and confirm that such measures
Interest rates (i) the Rate of Interest of the relevant Class A Floating Rate Notes is capped (£U) 2017/2402. Box to complete should contain the concise explanation. are available to investors.
N92 STSS35 and currency risks. (whether this cap results from the inclusion in the relevant Final Terms of: (a) a cap on the. {TEXT-10000}
explanation applicable EURIBOR or (b) a Maximur Interest Rate) at the required level, provided that in Field codes are highlighted in amber f the field s left blank or has errors in format.
the latter case the Issuer may still enter into a Hedging Transaction in respect of that Series.
A summary of the principal terms of the Hedging Agreements s set out in the section entitled
“THE HEDGING AGREEMENTS but reference should be made to the relevant Hedging
Agreement for the specific ble thereto. The Hedging C es) appointed
by the Programme Agent on behalf of the Sellers in respect of the relevant Class A Notes will
be indicated in the applicable Final Terms,
In accordance with Article 21(2) of the EU Securitisation Regulation, the Management
Company will not make the Issuer party to any derivative instrument except for the purpose of
hedging the interest rate risk of any Class A Notes."
Exemption on derivatives Box to complete should contain the o indicator (No on
(o derivatives/Unconfirmed)
Derivatives not derivatives/Exemptio
No3 sTS536. purchased/sold by SSPE non Field codes are highlighted in amber where

confirmation

derivatives/Unconfir
med}

 field is left blank; or
- field is equal to "Unconfirmed"; or

- field has errors in format.




Derivatives not

Please refer to sub-section "Hedging Strategy of the Issuer” in Section "GENERAL
DESCRIPTION OF THE ISSUER" of the Base Prospectus

Confirmation and concise declaration that the SSPE
has not entered into derivative contracts except in the
circumstances referred to in Articles 21(2) of
Regulation (EU) 2017/2402.

Box to complete should contain the concise explanation.

Derivatives Purchased/Sold by
P

A concise declaration that the SSPE has
not entered into derivative contracts
except in the circumstances referred to
in Articles 21(2) of Regulation (EU)
2017/2402

Article 21(2)

Concise Explanation

Items 3.4.2 and 3.8 of Annex 19 of Commission
Delegated Regulation (EU) 2019/980

Noa sTS536. urchased/sold by SSPE i (TEXT-10000)
s ey In accordance with Article 21(2) of the EU Regulation, the fi b
explanation . Field codes are highlighted in amber f the ield s left blank or has errors in format.
Company will not make the Issuer party to except for the purpose of
hedging the interest rate risk of any Class A Notes."
(i) Box to complete should contain the confi indicator (C
“N/A" should be reported only where no derivatives are used.
Field codes are highiighted in amber where:
Common standards - field is left blank; or
(Confirmed/Unconfir
Nos sT537 underwriting derivatives [ e 1 field s equal to "N/A" and ot by SSPE confi
confirmation is not equal to "No derivatives"; or
Confirmation an conciseexplanation on whether any |~ ieldisnot caual to 'j:"‘ sy Derathves ot purchased/sold by SSPE A concise explanation on whether any
hedging instruments used are underwritten and confirmation is equal to "No derivatives"; or hedging instruments used are
&g Derivatives using common e | Items 3.4.2 and 3.8 of Annex 19 of Commission
documented according to commony accepted R underwritten and documented Article 21(2) Concise Explanation Delegaret Regulation (E0) 2019/980
standards pursuant to Article 21(2) of Regulation (gu) | - field has errorsin format. according to commonly accepted & 8!
2017/2402. standards,
Box to complete should contain the concise explanation where STSS37-Common standards
Common standards Please refer to section entitled "THE HEDGING AGREEMENTS" of the Base Prosectus: "Each undeririing derivatives confinmation s nat *N/A'
96 sT537 underwriting derivatives | Hedging Agreement will be documented by an FBF Master Agreement or an ISDA Master (TEXT-10000)
B g Agre v e ¢ d Field should be left blank where STSS37-Common standards underwriting derivatives
explanation Agreement
confirmation is equal to N/A.
Field codes are highlighted in amber where it is not the case or field has errors i format.
[eiitiii Box to complete should contain indicator (C:
o7 srssas Referenced interest {Confirmed/Unconfir Field codes are highiighted in amber where:
ss3 payments confirmation med/N/A) - field is left blank; or
- field is equal to "Unconfirmed"; or
- field has errors in format.
s for assets, according to SME Loan Eligibility Criteria (a)in Section "SME LOAN ELIGIBILITY
CRITERIA" of the Base Prospectus, the interest rate on the SME Loan i fixed rate or foating
rate (t being specified that with respect of SMIE Loans with floating interest rate, the floating
interest rate is based on generally used market nterest rates, or generally used sectoral rates Confirmation and condise explanaton on whether and A concis explanation on whether and
reflective of the cost of funds,including Euribor and Livret A (within the meaning of articles L.
oo o o et ! ! how any referenced interest payments under the how any referenced interest payments
Rl e cthe Morelaerg RancialCeasiandide e ot i sncs compled securitsation assets and liabiltes are calculated by Referenced interest payments | under the securitisation assets and tem 2.2.2 and 2.2.13 of Annex 19 of
[emules crderiatives): reference to generally used market interest rates or based on generally used interest  |liabilties are calculated by reference to |Article 21(3) Concise Explanation Commission Delegated Regulation (EU)
generally used sectoral rates reflective of the cost of rates generally used market interest rates o 2019/980
Asfor liabilties
| e oo ) Jeabled funds pursuant to Article 21(3) of Regulation (EU) ete should " generally used sectoral rates reflective
Referenced interest - the annual rate of interest applicable to a given Series of Class A Notes applicable during 201775400 Box to complete should contain the concise explanation. st e
s sTss3s. s sxmiomation each Interest Period will be equal to: ) for Class A Fixed Rate Notes, the Rate of Interest (or | {TEXT-10000)
= 2 the Step-up Interest Rate, as the case may be) specified in respect of such Class A20xc-yy Field codes are highlighted in amber if the feld i left blank or has errors in format.
Notes in the corresponding Final Terms and Issue Documents (which in any event shall be.
equal o or higher than zero per cent (0%)) and (i) for Class A Floating Rate Notes, the higher
of zero per cent (0%) and the result o the agaregate of (aa) EURIBOR for the relevant Interest
Period (subject to a cap if specified in the applicable Final Terms and Issue Document) plus
(bb) the applicable Relevant Margin (or the Step-up Margin, as the case may be), as calculated
by the Management Company. The Class A Floating Rate Notes may be subject to a Maximum
Interest Rate or a Minimum Interest Rate as specified in the applicable Final Terms and Issue
Document ; and
- the rate of interest applicable to the Class B Notes s a fixed rate.
Confirmed Box to complete should contain the conl indicator (C
Acceleration noti
ST (Confirmed/Unconfir Field codes are highlighted in amber where
Nog sTss39 enforcement requirement
o med) - field is left blank; or
Confirmation and declaration in general terms that - field is equal to "Unconfirmed"; or No trapping of cash following | A declaration in general terms that each e 3,45 of Annex 19 of Commission
each of the f Artcle 21(4) of - field has errors in format. or an acceleration | of the requirements of Article 21(4) of | Article 21(4) Concise Explanation -
Delegated Regulation (EU) 2019/980
Regulation (EU) 2017/2402 are met. notice Regulation (EU) 2017/2402 are met.
Acceleration noti B0x to complete should contain the declaration in general terms.
ST Each of the requirements of Article 21(4) of Regulation (EU) 2017/2402 are met as detailed ! &
N100 sTss39 enforcement requirement [, %1% 1R {TEXT-10000)
explanation ST g Field codes are highlighted in amber if the field s left blank or has errors n format.
Confirmed Box to complete should contain the confi indicator (C
ot stssa0 No trapping of cash {Confirmed/Unconfir Field codes are highlighted in amber where:
s confirmation med) field is left blank; or
- field is equal to "Unconfirmed"; or
- field has errors in format.
Post the occurrence of an Accelerated Amortisation Event, the structure exhibits a full ash Confirmation and optional comment that no cash
h favor of he of lenishment of th Id be trapped following the delivery of (aIN t of cash shall b Confirmation that no cash would be Item 3.4.5 of Annex 19 of Commi
sweep mechanism in favor of the most senior tranche of Notes, with replenishment of the would be trapped following the delivery of @INoamount o cash shall be [T e SRR LT e 216)s) Confirmation em 3.4.5 of Annex 19 of Commission
(General Reserve (to permit payment of interest due to the most senior tranche of Notes (and enforcement or an acceleration notice pursuant to trapped e e Delegated Regulation (EU) 2019/980
amounts ranking in priority thereto) until redemption in ull of that most senior tranche of Artcle 21(4)(a) of Regulation (EU) 2017/2402. ) -
Notes). Please refer to the Accelerated Priority of Payments in Section "OPERATION OF THE Box to complete may contain additional explanation.
N102 sTssa0 No trapping of cash comment |2 2. Eebe e v {TEXT-5000)
& Field codes are highlighted in amber where the field has errors in format.
The Commingling Reserve i also avalable but not fully debited during the Accelerated
Amortisation Period. An amount will be trapped to cover any loss resulting from a default of
the Servicer to perform their payment obligations
Confirmed Box to complete should contain the confi
103 srssa Sequential amortisation {Confirmed/Unconfir Field codes are highiighted in amber where:
s confirmation med) field is left blank; or
- field is equal to "Unconfirmed"; or
- field has erors in format.
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fully subordinated to all the Notes during the Revolving Period, the Amortisation Period and
the Accelerated Amortisation Period.
Please refer to Section "OPERATION OF THE ISSUER - Operations of the Issuer during the
Accelerated Amortisation Period" of the Base Prospectus:
“During the Accelerated Amortisation Period, the Issuer will operate as follows: [..]
(c) on each Payment Date, the Class A Noteholders and the Class B Noteholders will receive,
e Priority of Payments the Accelerated Period, Confirmation and optional comment that principal Confirmation that principal recelpts
payments of Class A Notes Interest Amounts (and, as the case may be, the Class A20xk-yy Note
i fore . ? receipts from the nderlying exposures are passed to from the underlying exposures are
A o arthenclbal o CONGad e e Cas the investors via sequential amortisation of the (5) principal receipts shall be | passed to the investors via sequential . Item 3.4.5 of Annex 19 of Commission
A Notes, of Class B Note Interest Amounts and of the Principal Amount Outstanding of the ) . rticle 21(4)(b) Confirmation
otes o tote| " 3 securitisation positions, as determined by the seniority passed to investors amortisation of the securitisation Delegated Regulation (EU) 2019/980
= s calchiateby e e len TR, of the securitisation position pursuant to Article o . saitionsl exol positions, as determined by the seniority
sequentialamortsation | RS AND CONDITIONS OF THE NOTES ~ nteret and Redemption),provded tha: ey o Remlation () 200772402 ox to complete may contain additional explanation i
N104 sTssa1 e ()ach Class A Notes of al Series shall be subject to a mandatory redemption, on a prorata | {TEXT-5000}
and pari passu basis (rrespective of the relevant ssue Dates and Expected Maturity Dates), in Field codes are highlighted in amber where the field has errors in format.
an amount equal to the Class A20xc-yy Note Amortisation Amount, to the extent of the
Available Distribution Amount available for that purpose and in accordance with and subject
to the Accelerated Priority of Payments, untilthe earler of (i) the date on which the Principal
Amount Outstanding of each Class A Note is reduced to zero, (i) the Programme Legal Final
Maturity Date and (i) the Issuer Liquidation Date;
(iijance all Class A Notes of al Series have been redeemed in full, each Class B Notes shall be
subject to a mandatory redemption on a pro rata and pari passu basis,in an amount equal to
the Class B Nots t, to the extent of the
avalable for that purpose, in accordance with and subject to the Accelerated Priority of
Payments, untilthe eariierof (i) the date on which the Principal Amount Outstanding of each
(Class B Note is reduced to zero, (i the Programme Legal Final Maturity Date and (i) the
Issuer Liquidation Date;
Confirmed Box to complete should contain the conf indicator (C
1o srssaz Reversed repayment on {Confirmed/Unconfir Field codes are highlighted in amber where:
s seniority confirmation med) field is left blank; or
- field is equal to "Unconfirmed"; or
- field has errors in format.
During the Accelerated Amortisation Period, nterest and principal on the Class A Notes will be
paid prior to interest and principal on the Class B Notes.
Confirmation and optional comment that the
(c) repayment shall not be Confirmation that the repayment of the
Please refer to Section "OPERATION OF THE ISSUER - Main Operations of the Issuer during the repayment of the securitisation position is ot to be Item 3.4.5 of Annex 19 of Commission
reversed with regard to their  |securitisation position i not to be ricle 21(4)(c) Confirmation
Accelerated Amortisation Period" of the Base Prospectus: reversed with regard to their seniority pursuant to Delegated Regulation (EU) 2019/980
8 seniority reversed with regard to their seniority.
During the Accelerated Amortisation Period, the Issuer will operate notably as follows: [..] Artcle 21(4)(c) of Regulation (EU) 2017/2402
Box to complete may contain additional explanation
o srssaz Reverse repaymenton () on each Payment Date, the Class A Noteholders and the Clas B Noteholders will recive, [0
seniority comment according to the Priority of Payments applicable during the Accelerated Amortisation Period, e codes are highlighted i amber where the field s erors i format,
payments of Class A Notes Interest Amounts and of Class B Notes Interest Amounts, of the ! ghlightedt " ! !
(Class A Principal Amount Outstanding and of the Class B Principal Amount Outstanding
respectively as calculated by the Management Company (see Section “TERMS AND
(CONDITIONS OF THE NOTES ~ Interest and Redemption”), provided that no payment of
interest or principal in respect of the Class B Notes shll take place before the redemption in
ful of the Class A Notes;”
Confirmed Box to complete should contain th indicator (C
ic liquidati fi Fiel highlighted i wh
Nio7 srssas No automatic liquidation (Confirmed/Unconfir eld codes are highiighted in amber where
confirmation med) - field is left blank; or
Confirmation and optional comment that not any ‘, . (¢) no provisions shall require:
- field is equal to "Unconfirmed"; or Confirmation that not any provisions
provisions require automatic liquidation of the automatic liquidation of the : Item 3.4.5 of Annex 19 of Commission
- field has errors in format. require automatic liquidation of the | Article 21(4)(d) Confirmation
— = underlying exposures at market value pursuant to underying exposures at market | 1% % el Delegated Regulation (EU) 2019/980
Please refer to Section "LIQUIDATION OF THE ISSUER, CLEAN-UP OFFER AND RE-PURCHASE OF Artee 210121 of Regulatlon EU) 201772402 o underlying exposures at market value.
No automatic iquidation | THE SME LOANS" of the Base Prospectus, the Management Company i entitled to declare the Box to complete may contain additional explanation
N108 sTssa3 a dissolution (or,in the case mentioned in tem (¢) below, shall declare) of the Issuer and start | {TEXT-5000}

comment

the liquidation of the Issuer in case of the occurrence of any Issuer Liquidation Event, but has
o obligation to do so.

Field codes are highlighted in amber where the field has errors in format.




Non-sequential priority of

N/A

Box to complete should contain the confi indicator (C

Field should be "N/A" where transaction featuring non-sequential priority of payments

i the priority of payment reverting to sequential payments in order of seniority pursuant

does not include triggers relating to the performance of the underlying exposures resulting

(Confirmed/Unconfir
N109 sTssaa payments triggers fﬂe A 1 to Article 21(5) of Regulation (EU) 2017/2402.
[EetimEim Confirmation and optional comment that transaction
featuring non-sequential priority of payments include ~|Fi¢ld codes are highlighted in amber where:
triggers relating to the performance of the underlying | - field isleft blank; or
exposures resulting in the priority of payment - fieldis equal to "Unconfirmed"; or
reverting to sequential payments in order of seniority | ~ f1€19 has errors in format.
pursuant to Article 21(5) of Regulation (EU)
2017/2402.
Box to complete may contain the concise explanation where STSS44-Non-sequential
priority of payments triggers confirmation is not "N/A" Confirmation that transaction featuring
Non-sequential priority of non-sequential priority of payments
N110 sTssaa (TEXT-5000)
payments triggers comment fi L Field should be left blank where STSS44-Non-sequential priority of payments triggers include triggers relating to the
confirmation is equal to N/A. performance of the underlying
exposures resulting in the priority of
Field codes are highlighted in amber where it i not the case or field has errors n format.  [Securitisations featuring non- | payment reverting to sequential tice 2105 Confirmation Item 3.4.5 of Annex 19 of Commission
VA equential priority of payments | payments in order of seniority. Delegated Regulation (EU) 2019/980
Box to complete should contain the confi indicator (C
Confirmation that such triggers include
Field should be "N/A" where transaction featuring non-sequential pricrity of payments at least the deterioration in the credi
does not include triggers relating to the performance of the underlying exposures resulting quality of the underlying exposures
in the priority of payment reverting to sequential payments n order of seniority pursuant below a predetermined threshold,
o Article 21(5) of Regulation (EU) 2017/2402
it srssan Credit quality deterioration {Confirmed/Unconfir e (E0) 2017/
s trigger confirmation med/N/A)
Confirmation and optional comment that such triggers |Field codes are highiighted in amber where:
include at least the deterioration in the credit quality | - field s left blank; or
of the underlying exposures below a predetermined | - field is equal to "Unconfirmed"; or
threshold pursuant to Article 21(5) of Regulation (EU) | - field is equal to "N/A" and "Confirmed" is reported for STSS44 - Non-sequential priority
2017/2402 of payments triggers confirmation; or
~field has errors in format.
Credit quality deterioration Box to complete may contain the concise explanation.
N112 sTssaa . {TEXT-5000)
trigger comment
Field codes are highlighted in amber where the field has errors n format.
Confirmed Box to complete should contain the confi indicator (C:
i i i :
iz srsssa Servicer expertise {Confirmed/Unconfir ield codes are highlighted in amber where:
confirmation med) - field s left blank; or
- field is equal to "Unconfirmed’; or
- field has errors in format.
Please refer to Section "DESCRIPTION OF THE MASTER SME LOANS PURCHASE AND SERVICING Confirmation and detailed explanation on how the A detailed explanation on how the
|AGREEMENT - PURCHASE OF THE SME LOANS - Other Representations and Warranties of the requirements of Article 21(8) are met. As part of the Required expertise from the requirements of Article 21(8) are met.
Sellers relating to the SME Loans" of the Base Prospectus: explanation, include references to any policies and servicer and policies and As part of the explanation, include Avtice 21(8) detailed Explanat Item 3.4.6 of Annex 19 of Commission
procedures intended to ensure compliance with these adequate procedures and risk references to any policies and cle etalled Bxplanation Delegated Regulation (EU) 2019/980
"Under the Master SME Loans Purchase and Servicing Agreement, each Seler will also requirements pursuant to Article 21(8) (b) of management controls in place | procedures intended to ensure
. . Box to complete should contain the detailled explanation
Nize srsssa Servicer expertise represent and warrant on each Purchase Date that: ... Freren Regulation (EU) 2017/2402 compliance with these requirements.
explanation (b)erofessional expertise: in compliance with article 20(10) of the EU Securitisation
Field codes are highlighted in amber if the field isleft blank or has errors in format.
Regulation, its business or the business of the consolidated group to which it belongs for
accounting or prudential purposes has included the origination of receivables of a similar
nature as the SME Loans transferred by it to the Issuer, for at least five (5) years prior to the
Issuer Establishment Date, where the expression “of a similar nature” refers to any credit
facilites orovided 0
feii Box to complete should contain the confi indicator (C
“N/A" should be reported in Box to complete only where the securitisation s not a
revolving securitisation.
Early termination {Confirmed/Unconfir ¢
Nits SIS confirmation med/N/A)
Field codes are highlighted in amber where
Confirmation and concise explanation, where .
ik e i with carl field s eft blank; o N Revolving securitisation with early | A concise explanation, where applicable,
S eation o o o ot vovetne, - field is equal to "Unconfirmed"; or amortisation events for on how the provisions n Art 21(6)a) of |, oo oo Concise Explanation Items 2.3 and 2.4 of Annex 19 of Commission
. inati vne - field has errors in format. termination of revolving period |Regulation (EU) 2017/2402 are reflected planat Delegated Regulation (EU) 2019/980
period based on prescribed triggers pursuant to Article
based on prescribed triggers in the transaction documentation,
21(6) of Regulation (EU) 2017/2402
B0x to complete should contain the concise explanation where STSS45-Early termination
confirmation is not "N/A".
Each of the requirements of Article 21(6) of Regulation (EU) 2017/2402 are met as detailed
N116 sTssas Erly termination explanation| 2% 107 rt 1 ersca o) et B2 e metas detalled ) rexr-10000)
e © Field should be left blank where STSS45-Early termination confirmation is equal to N/A.
Field codes are highlighted in amber where it is not the case or field has errors in format
ez Box to complete should contain the confi indicator (C
“N/A" should be reported in Box to complete only where the securitisation is not a
revolving securitisation.
Credit quality deteriorat (Confirmed/Unconfi
N117 STS546. ""e 'er"(‘fn‘mymfni:m on f“: /:'/“:) =il Field codes are highlighted in amber where:
<2 - field is left blank
- "Unconfirmed" is reported; or
Confirmation and concise explanation where NjA ' i A" A concise explanation where applicable,
e expl v N/A" is not reported and STSS45-Early termination confirmation is "N/A' (o) deterioration Inthe eredit o pol )
applicable, on deterioration in the credit quality of the | - *N/A" s reported and STSS45-Early termination confirmation is not"N/A" e o on how the provisions in Art 216)() of |, s Concise Explanati Items 2.3 and 2.4 of Annex 19 of Commission
underlying exposures pursuant to Article 21(6) (a) of | - field has errors in format. :::‘:" o e naerng Regulation (EU) 2017/2402 are reflected | ' ¢ #(°)(® neise Explanation Delegated Regulation (EU) 2019/980
(£U) 2017/2402 posdt in the transaction documentation.
Box to complete should contain the lanation where STSS46-Credit quality
Please refer to the definition of Amortisation Event which includes the following events: 1 to complete should contain the concse explanation where redit quality
[ deterioration trigger confirmation is not "N/A".
Credit qualty deteroration | 17B three (3) consecutive Calulation Dates, the Management Company has determined
N118 sTss46 oot aually oo that the Class B PDL (taking into account amounts to be credited to the Class B PDLas per | {TEXT-10000)
trigger explanation Field should be left blank where STSS46-Credit quality deterioration trigger confirmation is
item (7) of the Interest Priority of Payments on the next Payment Date) is in debit on the e oA
immediately following Payment Date;" a
Field codes are highlighted in amber where it i not the case or field has errors in format
[esitrr Box to complete should contain the confi indicator (Cc
“N/A" should be reported in Box to complete only where the securitisation s not a
revolving securitisation.
Insolvency- i i
N119 sTssa7 e [EEE Field codes are highlighted in amber where
confirmation med/N/A)
- field is left blank
Confirmation and concise explanation, where il /A A concise explanation, where applicable,
sopiable, an occurence of an nsovency-reated VA A A {6} occurrence of an insolvency- o how the provisions or triggers in Art tems 2.3 and 2.4 of Annex 19 of Commission
pplicable, on occ Y - "N/A" s reported and STSS45-Early termination confirmation is not"N/A"; or related event of the originator or | 21(6)(b) of Regulation (EU) 2017/2402 | Article 21(6)(b) Concise Explanation
event of the originator or servicer pursuant to Article | - field has errors in format ecton et Delegated Regulation (EU) 2019/980
2116) 1) of Reguation £0) 2017/2402 servicer are reflected in the transaction
documentation
B0x to complete should contain the concise explanation where STSS47-Insolvency-related
event confirmation is not "N/A"
nsovency.rlated event|P1225 efer t the definiion of Amortistion Event whic inclues the following event /
N120 7 . "th irrence of an Insolvency Event in r f any Servicer, any Seller or the Programme |{TEXT-1(
° sTesa explanation A;:;“‘“ T e e D e e R G | MSAFEi) Field should be left blank where STSS47-Insolvency-related event confirmation is equal to
Field codes are highlighted in amber where it i not the case or fild has errorsin format
[ Box to complete should contain the confi indicator (C
“N/A" should be reported in Box to complete only where the securitisation s not a
revolving securitisation.
Pre-determined threshold (Confirmed/Unconfir
N121 sTssa8 i e B Field codes are highlighted in amber where:
b=ty [ty ~field i left blank A concise explanation, where applicable,
" on how the provisions o triggers in Art
Confirmation and concise explanation, where "Unconfirmed” s reported; or o 2316)c)of Regultion (4] 2017/2402
appcable, o value o the nderting exposres held |~ 1 o eberesland S8 S e aen S ion s TS of (c) value ofthe underlying e reflete n the ransacion Items 2.3 and 2.4 of Annex 19 of Commission
by the SSPE falls below a pre-determined threshold | /A" s reported and STSS4S-Early termination confirmation is not"N/AT; or exposures held by the SSPE falls Article 21(6)(c) Concise Explanation .
 field has errors in format documentation, using cross-references Delegated Regulation (EU) 2019/980
pursuant to Article 21(6) (c) of Regulation (EU) below a pre-determined threshold
o the relevant sections of the
2017/2402
underlying documentation where the
B mpl 1d contai Janation where STSS48-Pre-determin information can be found
Please refer to the definition of Amortisation Event which includes the following events: ox to complete should contain the concise explanation where STSS48-Pre-determined
i threshold value confirmation is not "N/A".
pre-cetermined threshold |/ (e filure by the lssuer to repay the Class A Notes upon the occurrence of a Mandatory
N122 sTssa8 " Partial Amortisation Event for an amount equal to the Mandatory Partial Amortisation {TEXT-10000)
value explanation " Field should be left blank where STSS48-Pre-determined threshold value confirmation is
Amount for more than ten (10) Business Days following the Payment Date on which such equal to N/A
amount was initially due to be repaid;” v
Field codes are highlighted in amber where it is not the case or field has errors in format.
(Emimr=) Box to complete should contain the confi indicator (C
“N/A" should be reported in Box to complete only where the securitisation s not a
revolving securitisation.
New underlying exposures
(Confirmed/Unconfir
N123 sTss49 failure generation ‘med s i Field codes are highlighted in amber where
confirmation - field is left blank
Confirmation and concise explanation, where ~“Unconfirmed" i
° Unconfirmed" s reported; or (¢) 2 failure to generate sufficient
applicable, on a failure to generate sufficient new _"NJA" i not reported and STSS45-Early termination confirmation is "N/A" or e A concise explanation, where applicable,
underlying exposures meeting pre-determined credit | "N/A" is reported and STSSd5-Early termination confirmation is not"N/A" or s e oo et |07 how the provisions in Art 21(6)(d)of |, 0610 Concise Explanation tems 2.3 and 2.4 of Annex 19 of Commission
quality (rigger for termination of the revolving  feld has errors in format. e P mined @ Regulation (EU) 2017/2402 are reflected | """ cise Bxplan Delegated Regulation (EU) 2019/980
quality (trigger for termination of
under Article 21(6) (d) of Regulation (EU) herevoling period) in the transaction documentation.
2017/2402 VoNIng p
Box to complete should contain the concise explanation where STSS49-New underlyin
Please refer to the definition of Amortisation Event which includes the following events: enosuren aiure generation sonfheration s mat "N/A vine
New underlying exposures | "(kJehe failure by the Issuer to repay the Class A Notes upon the occurrence of a Mandatory xposul ure & n confirmation &
N124 sTssag fail t Partial Event for an amount equal to the Mandatory Partial Amortisation (TEXT-10000)
v o iy i d Field should be left blank where STSS49-New underlying exposures failure generation
explanation Amount for more than ten (10) Business Days following the Payment Date on which such
. confirmation is equal to N/A.
amount was initially due to be repaid;
Field codes are highlighted in amber where it is not the case or feld has errors in format.
Confirmed Box to complete should contain the confl indicator (C
25 stssso {Confirmed/Unconfir Field codes are highlighted in amber where:
confirmation med) field is left blank; or

- field is equal to "Unconfirmed"; or
- field has errors in format.




The programme documentation specifies all of the requirements under Article 21(7) (a) of
Regulation (EU) 2017/2402,

The contractual obligations, duties and responsibilities of the Management Company are
documented in Clause 7 of the Issuer Regulations.

Confirmation and optional comment that the
transaction documentation specifies all of the
under Article 21(7) (a) of Regulation

(a)information regarding

Confirmation that the transaction

specifies all of the

Item 3.2 of Annex 19 of Commission Delegated

contractual obligations of the Article 21(7)(a) Confirmation
" o a ’ iltiesof the Custodian are d | (£U) 2017/2402 on the contractual obligations, duties . requirements under Article 21(7) (a) of 76 Regulation (EU) 2019/980
T e S e and responsibiliies of the servicer and the trustee, if Regulation (EU) 2017/2402.
Clause 8 of the Issuer Regulations. Box to complete may contain additional explanation.
) any, and other ancillary service providers.
N126 sTSs50 Participant duties comment (7EXT-5000)
The contractual obligations, duties and responsibilties of the Servicers are documented in the Fild codes are highlighted in amber where the field has errors in format.
Master SME Loans Purchase and Servicing Agreement.
The contractual obligations, duties and responsibilties of the Sellers are documented in the
Master SME Loans Purchase and Servicing Agreement.
The contractual obligations, duties and responsibilties of the Account Bank are documented in
the Account Bank an Cash Agreement.
Confirmed Box to complete should contain indicator (C
i i i :
27 srssst Servicing Continuity (Confirmed/Unconfir feld codes are highlighted in amber where:
med) - field is left blank; or
- field is equal to "Unconfirmed"; or
- field has errors in format.
Please refer to Section "SERVICING OF THE SMIE LOANS - Termination of the the Master SME
Loans Purchase and Servicing Agreement” of the Base Prospectus:
“Each Servicer has undertaken not to request the termination of the Master SME Loans
Purchase and Servicing Agreement, so that the administration, the recovery and the collection
of the SME Loans will be carried out and continued by the same servicers until the date on
which the ssuer no longer owns any Purchased SME Loans transferred by such Servicer n its
capacity as Seller. Confirmation and optional comment that the
securitsation documentation expressly satisfies the
Following the occurrence of a Servicer Termination Event: requirements of Article 21(7) (b) of Regulation (EU) Confirmation that the securitisation
2017/2402 on the processes and responsibilties documentation expressly satisfes the Item 3.2 of Annex 19 of Commission Delegated
(i) within a period of thity (30) calendar days, replace suich Servicer with any entity it for 1 o ponsivl b)servicng Continuity provsions | pressly e 21(7)0) Confirmation 2 2
that purpose, duly authorized to carry out such activity in France and which shall, for the necessary to ensure that a default by or an insolvency requirements of Article 21(7) (b) of Regulation (EU) 2019/980
purpose of article 21(8) of the EU Securitisation Regulation, be able to represent and warrant of the servicer does not result i a termination of ! Regulation (EU) 2017/2402.
; : ° Box to complete may contain additional explanation.
iz srsssi Servicing Continuity o th ssuer that,on the date it will star o carry out on behlfofth fsuerts dutesas | -0 oo servicing, such as a contractual provision which
comment servicer of the SME Loans, it has had expertise in servicing exposures of a similar nature as the enables the replacement of the servicer in such case.
) . Field codes are highlighted in amber where the field has errors in forma.
SME Loans for at least five (5) years prior to such date (such replacement servicer being
appointed with respect to the Purchased SME Loans whose servicing s the responsibility of
such Servicer only), in accordance with article L.214-172 of the French Monetary and Financial
(Code (provided that, any replacement Servicer with respect to any SMIE Guaranteed Loan
whose repayment is secured in ful o in part by Bpifrance shall be duly approved or abelled
by Bpifrance), it being provided that any other Servicer in respect of which no Servicer
Termination Event and no event which could, through the passage of time o the giving of a
notice, become a Servicer Termination Event, has occurred, may be appointed as a
replacement servicer."
Please also refer to the definition of "Servicer Termination Event" in Section "GLOSSARY" of
the Aase Prasnectus
Confirmed
Box to complete should contain the confi indicator (C
N/A should be reported in Box to complete when the transaction does not have derivatives.
iz srss2 Derivative Counterparty (Confirmed/Unconfir
5s5 Continuity confirmation med/N/A} Field codes are highlighted in amber where
~field is left blank; or
- field is equal to "Unconfirmed"; or
Confirmation and optional comment that the - field has errors in format.
fies all of the
- o Confirmation that the transaction
The programme documentation includes provisions relating to the replacement of the information referred to in Artcle 21(7) (c) o
4 ud  downgrade of such ) d Regulation (EU) 2017/2402 on provisions that ensure terpar satisfes allof the Aticle 21(7)(c) Confirmation ttem 3.8 of Annex 19 of Commission Delegated
lerivatives counterparty (including in case of downgrade of such counterparty, insolvency an ulat provisions t! Continuity Provisions information referred to in Article 21(7) Hrmati Regulation (EU) 2019/980
some other events). the replacement of derivative counterparties in the
() of Regulation (EU) 2017/2402.
case of their default, insolvency, and other specified
Please refer to the ection entitied "THE HEDGING AGREEMENTS of the Base Prosectus for events, where applicable.
Derivative Counterparey | 10T detals and please also refer o tem (o) sub-section *Role of the Management Company” 5 o complete may contain additional explanation
N130 stsss2 erivative COUNterPary | of the Base Prospectus, pursuant to which the Management Company i in charge of {TEXT-5000} plete may contain additional expl
Gertruiytomney “replacing (and for this purpose endeavouring to find a replacement entity within ninety (90)
2= G i & v Y Field codes are highlighted in amber where the field has errors in format.
calendar days for), if applicable, any Hedging Counterparty in accordance with the terms of
the relevant Hedging Agreement and nder the terms and conditions provided by applicable
laws at the time of such replacement and in particular if the relevant Hedging Counterparty
becomes insolvent, or fais to make a payment under the relevant Hedging Agreement when
due and such failure is not remedied after the notice of such falure being given;"
e Box to complete should contain the confi indicator (C
“N/A" should only be reported where not applicable.
N131 e Liquidity Provider Continuity {Confirmed/Unconfir [Confirmation and optional comment that the
confirmation med/N/A) transaction documentation satisies al of the Field codes are highighted in amber where
information under Article 21(7 (c) of Regulation (EU) | - fieldisleft blank; or
2017/2402 on provisions tht ensure the replacement | - field is equal to "Unconfirmed’; or
of liquidity providers in the case of their defaut, - field has errors in format.
insolvency, and events, where
applicable.
Liquidity Provider Continuity | There is no liquidity provider in the contemplated transaction as the cash deposit of th Box to complete may contain additional explanation
ni32 stoss3 IRy L @ contemplate epositolthe | rexr.s000) plete may @
comment (General Reserve is paid upfront.
Field codes are highlighted in amber where the field has errors in format.
Confirmed Box to complete should contain the contl indicator (C
i srsss Account Bank Continuity {Confirmed/Unconfir Field codes are highlighted in amber where Confirmation that the transaction
[t =D - field s left blank; or (c)Account Bank Continuity documentation satisfies all of the artide 210 Confirmati Item 3.8 of Annex 19 of Commission Delegated
- field is equal to "Unconfirmed"; or Provisions information under Article 21(7 (c) o idle 21(7)(c nfirmation Regulation (EU) 2019/980
- field has errors in format. Regulation (EU) 2017/2402.
The transaction documentation includes provisions relating to the replacement of the Account
T ST G T30 ST LTy i s oy Confirmation and optional comment that the
payment and some other events): pusuant to the Account Bank an Cash Management e totion sotefon al of the
e i information under Artcle 21(7 (c) of Regulation (EU)
(a)the Management Company shal () s soon as possible i an Account Bank Termination 20177240 o provistons thet seure the veplacerent
el ey e e e e ) o the atcoumt bank i the vate of their dofadls.
nt Bank Required Ratings, termin intment nt Bank; an
) Lo e e O o R e insolvency, and other specified events, where Box to complete may contain additional explanation.
iz srssss Account Bank Contin (b)the Account Bank may resignon gving a sty (60)-calendar day priorwriten notce tothe | - o el
comment Management Company and the Custodian, provided that the conditions precedent set out
; e . . Field codes are highlighted in amber where the field has errors in format.
therein are satisfied (and in particular but without limitation that a new account bank with
the Account Bank Required Ratings has been effectively appointed).
Pursuant to Clause 7.1.2(N) of the gulations, the c
endeavour to find a replacement entity for, if applicable, the Account Bank under the terms
and conditions provided by applicable laws at the time of such replacement and by the
Account Bank and Cash Management Agreement
Confirmed Box to complete should contain the contl indicator (C
o i fi Field codes are highighted in amber where
N135 sTssss ebt situation : [EmEE fghle Confirmation that the underlying
documentation confirmation med) Confirmation and optional comment that the - field is left blank; or
documentation sets out in clear and
underlying documentation sets ot in clear and - field is equal to "Unconfirmed"; or Clear and consistent definitions !
: . . consistent terms, definitions, remedies Item 2.2.2 of Annex 19 of Commission
consistent terms, definitions, remedies and actions - field has errors in format. relating to the treatment of rticle 21(9)
and actions relating to the debt Delegated Regulation (EU) 2019/980
relating to the deb situations set out in Article 21(9) problem loans !
situations set out in Article 21(9) of
debt situation The programme documentation sets out in clear and consistent terms the treatment of of Regulation (EV) 2017/2402. Box to complete may contain additional explanation Regulation (EU) 2017/2402
N136 sTssss et comment | Problem loans. A ulldesciption of the procedures s given n Schecule 15 "SERVICING (TEXT-5000)
PROCEDURES" of the Master SME Loan Purchase and Servicing Agreement. Field codes are highlighted in amber where the field has errors in format.
e conf ©
Confirmed Box to complete should contain dicator onfiration that the securitoation
documentation sets out the priorites of
Priorities of payment and {Confirmed/Unconfir Field codes are highlighted in amber where: P
N137 sTSss6. payment and trigger events pursuant to
d med) - field is left blank; or
¢ . Articles 21(9) of Regulation (EU)
- field is equal to "Unconfirmed"; or
2017/2402.
- field has erors in format.
The priorities of payments are set outin clause 17 (Priorities of Payments) of the Issuer
Regulations. There are three priorities of payments: the Interest Priority of Payments, the
Principal Priority of Payments and the Pririty of Payments applicable followin the Confirmation and optional comment that the
T B AR A R securitsation documentation sets out the priorities of Priorites of payment and triggers ) Item 3.4.7 of Annex 19 of Commission
rticle 21(9) Confirmation
payment and trigger events pursuant to Articles 21(9) nts - Delegated Regulation (EU) 2019/980
. Confirmation that the securitisation
Pursuant to the provisions of the lssuer Regulations, the Management Company s specifcally of Regulation (EU) 2017/2402
Box to complete may contain additional explanation documentation sets out the priorites of
Priorties of payment and |in charge of, among others, determining, and giving effect to, the occurrence of an
N138 sTsss6. A P (TEXT-5000) payment and trigger events pursuant to
d Event, an Accelerated Event, an Issuer Liquidation Event, a Seller
‘ ‘ Field codes are highlighted in amber where the field has errors in forma. Articles 21(9) of Regulation (EU)
Termination Event, a Servicer Termination Event or a Central Servicing Entity Termination Sorsfaion
Event and informing the Noteholders of the same without undue delay.
s regards any amendment to the Priorities of Payments, please refer to Clause 54.2
(Amendments to the Issuer Regulations and to any other Transaction Document ) of the Issuer
Confirmed Box to complete should contain the conf indicator (C
Confirmation that the provisions under
iz srsssy Timely resolution of conflicts {Confirmed/Unconfir Field codes are highlighted in amber where: rticle 21(10) of Regulation (EU)
confirmation med) field is left blank; or 2017/2402 relating to the timely
- field is equal to "Unconfirmed"; or resolutions of conflicts are met.
- field has errors in format.
Pursuant to Article L 213-6-3 1 of the French Monetary and Financial Code, the Noteholders of
each Class shall not be grouped in a masse having separatelegal personaility and acting in part
through a representative (représentant de la masse) and trough general meetings. However,
the provisions of the French Commercial Code relating to general meetings of noteholders
shall apply but whenever the words “masse” or “représentantls) de Ia masse” appear in those
provisions they shall be deemed unwritten.
See “GENERAL TERMS AND CONDITIONS OF THE NOTES ~ 8. MEETING OF THE
NOTEHOLDERS",in particular:
(2)Introduction “(b) General Mestings of the Noteholders of each Series of Class A Notes, of
2 Confirmation and optional comment that the
e AT O DS g “General Meetings of the Notehold oions ander Ao 21(10) of Regulaton (E0) Timely resolution of confiicts Items 3.4.7 and 3.4.8 of Annex 19 of
(b) the maximum timeframe for setting up 2 meeting: *General Meetings of the Noteholders provisions under Artic 8! between classes of investors & rticle 21(10) Confirmation Commission Delegated Regulation (EV)
of each Series of Class A Notes, of the Class A Notes or of the Class B Notes” 2017/2402 relating to the timely resolutions of responsibilties of trustee 2019/980
I, following a requisition from Noteholers of (i) any Series of Class A Notes and/or i the conflcts are met Confirmation that the provisions under
Timely resolution of conflicts Class A Notes and/or (i) the Class B Notes, such General Meeting has not been Boxto complete may contain adeitonal explanation Article 21(10) of Regulation (EU)
N140 sTsss7 g o H {TEXT-5000} -~

comment

convened within sixty (60) calendar days after such requisition, the Noteholders of (i) such
Series of Class A Notes and/or (ii) the Class A Notes and/or (iii) the Class B Notes may
commission one of their members to petition a competent court in Paris to appoint an agent
(mandataire) who will call the General Meeting"

(c) the required quorum: see “(iii) Ordinary Resolutions - (A) Quorum” and “(iv) Extraordinary
Resolutions - (A) Quorum”.

(d) the minimum threshold of votes to validate such a decision, with clear differentiation
between the minimum thresholds for each type of decision. See statement in (i) Ordinary
Resolutions - (B) Required majority” and “(iv) Extraordinary Resolutions - (B) Required
majority”.

(e) where applicable, a location for the meetings which should be in the EU: The location shall
be in France. See: “(c) Powers of the General Meetings of the Noteholders of each

Series of Class A Notes and of the Class B Notes - (i) Convening of General Meeting”: "General

Meetings of Noteholders shall be held in France. (...)"

Field codes are highlighted in amber where the field has errors in format.

2017/2402 relating to the timely
resolutions of conficts are met.




Historical Default and Loss

Confirmed

Box to complete should contain indicator (C

Should potential investor ask for historical data, then the originator should confirm that
the information will be available on demand.

i i
wer | et (et
confirmation Field codes are highlighted in amber where
- field s left blank; or
- field is equal to "Unconfirmed; or
Confirmation and optional comment that the data - field has errors in format.
Pursuant to Clause 19.10 of the Master SMIE Loans Purchase and Servicing Agreement, "before required to be made available under Article 22(1) of
pricing of each Series of Class A Notes, BPCE, as sponsor and i its capacity as Programme Regulation (EU) 2017/2402 is available on static and
Agent, on behalf of the Sellers, as originators, has made available: dynamic historical default and loss performance. Confirmation that the data required to
be made available under Article 22(1) of
(2  abiity cash flow model through Bloomberg and/or any otherrelevant modeling ‘ oo istorical Default and Loss e made vl urder e a\lz\l‘zb]le e trmaton tem 222 of Annex 19 of Commission
istorical Defult and Loss | PI3tform, which precisely represents the contractual relationship between the Purchased SME Box to complete may contain additional explanation. rerformance bt 5 3 Delogated Regulation (FU) 2019/980
N142 sTsss8 Performanee oats comment |L020S and the payments flowing between the Selers, the Programme Agent, the Noteholders, | (TEXT-5000} stating clearly where the information
" other third parties and the Issuer (the Cash Flow Model); and Field codes are highlighted in amber where the field has errors n format. can be found,
(8) data on static and dynamic historical default and loss perf such as del
il to the pool of SME Loans to be transferred to the ssuer on the
Purchase Date."
Box to complete should indicate where the data required to be made available under
i «
e Dot o Stotement where the data required o be made Article 22(1) of Regulation (EU) 2017/2402 can be found.
N143 sTsss8 " Atticle 22(1) of Regulation (EU)
Datalocation Field codes are highlighted in amber where:
2017/2402 can be found.
~feld i left blank for public securitisations; or
~field has errors in format.
Confirmed Box to complete should contain indicator (C:
Confirmation that a samle of the
underlying exposures was subject to
Sample external verification {Confirmed/Unconfir Field codes are highlighted in amber where: VB e "
N144 sTss59 external verification prior to the
confirmation med) Confirmation and optional comment that a sample of | - feld is left blank; or N
v . issuance of the securities by an
the underlying exposures was subject to external - field is equal to "Unconfirmed’; or Sample of the underlying
appropriate and independent party.
Verification prior to the issuance of the securities by | - field has errors in format. exposures subject to external Article 22(2) Confirmation N/A
an appropriate and independent party pursuant to verifications Confirmation that a samle of the
Please refer to the Final Terms (section "EU SECURITISATION REGULATION COMPLIANCE e “ ot . "
! Article 22(2) of Regulation (EU) 2017/2402 Box to complete may contain additional explanation. underlying exposures was subject to
Sample external verification | External verification of a sample of Eligible Receivables") the statement that the Sellers have
N14s sTss59 e . y {TEXT-5000) external verification prior to the
comment confirmed the absence of any significant adverse finding to the external verification of the N
Field codes are highlighted in amber where the field has errors in format. issuance of the securities by an
sample of underlying exposures.
appropriate and independent party.
Confirmed Box to complete should contain the confl indicator (C:
16 srssen Liabilty cash flow mode (Confirmed/Unconfir Field codes are highlighted in amber where
ss6 confirmation (prior pricing) med) - field s left blank; or
- field is equal to "Unconfirmed”; or
- field has errors in format.
'As of the date of this notice, iabilty cash flow model is available on the modelling platforms
of Bloomber (ticker: OMSME_2025-2) and Intex (code: OPHE).
Confirmation that a lability cash flow model is
Please also refer to Clause 19.10 of the Master SME Loans Purchase and Servicing Agreement, available to potential investors prior to pricing and
S e A el LR focation where this information is available pursuart | . co1olete should contain the location where alability cash flow model s avallable
Programme Agent, on behalf of the Sellers, as originators, has made available: to Article 22(3) of Regulation (EU) 2017/2402. Pl " Y
§ e . and may contain any additional explanation.
. srsseo Location of Lia (A) a liability cash flow model through Bloomberg and/or any other relevant modelling. (rexr-10000)
S8 flow model platform, which precisely represents relationship between the Purchased SME
Field codes are highlighted in amber where:
Loans and the payments flowing between the Sellers, the Programme Agent, the Noteholders,
~feld i left blank for public securitisations; or
other third parties and the Issuer (the Cash Flow Model); and
. 0 ~field has errors in format.
(8) data on static and d historical default and loss perf such as del Confirmation that a lability cash flow
and default data, covering a period of at least five (5) years i relation to exposures model is available to potential investors
substantially similar to the pool of SME Loans to be transferred to the Issuer on the - prior to pricing and state clearly where
i, D Availability of a liability cash flow
Purchase Date. this information is available. After Article 22(3) Confirmation N/A
Confiromesd model to potential investors o e
Box to complete should contain the confi indicator (C: pricing, confirmation that suc
Field should be equal to "Confirmed" where the STS notification is submitted before pricing. information has been made available to
potential investors upon request.
N148 STSS60 t‘a’:‘r':“v:’: ;“’: :“"r“’el'n ) f?;‘;‘"“e"/u"“’""' Field codes are highlighted in amber where:
© ENEETAED © - field s left blank; or
- field is equal to "Unconfirmed”; or
- field has errors in format.
Confirmation and optional comment that after pricing,
such information has been made available to potential
investors upon request pursuant to Article 22(3) of
Pursuant to Clause 19.11 of the Master SME Loans Purchase and Servicing Agreement, "BPCE,
Regulation (EU) 2017/2402.
2s sponsor and i its capacity as Programme Agent, on behalf of the Sellers, as originators,
bty cash flow model _|!ndertakes o: [.] (B) make available the Cash Fow Model through Bloomberg and/or any B0x to complets i the Janati
N149 sTss60 tfmm;‘:; P, T other relevant modeling platform, to the relevant Noteholders on an ongoing basis and to | (TEXT-5000} O t0 complete may contain the concise explanation
er pricne) potential investors upon request (which Cash Flow Model shall be updated, in case of
Field codes are highlighted in amber where the field has errors i format.
significant changes in the cash flow structure of the transaction described in the Programme
Documents); [..1".
N/A Box to complete should contain the confirmation indicator:
- *Available" where information is avalable
- "Not Available" where information is not available and STSS10-Underlying exposures
classification is equal to "residential mortgages" or "auto loans/leases”
~"N/A" only where STSS10-Underlying exposures classification is not equal to
“residential mortgages" or "auto loans/leases"
Environmental performan (N/A/Available/N
N150 sTss61 |°h_‘_e S i /|/b| LRI Field codes are highlighted in amber where:
bty aeer iy Confirmation and concise explanation on whether the | - field is left blank, or A concise explanation on whether the
information related to the environmental  feld is equal to "Not available"; or information related to the
performance of the assets financed by residential - "N/A" is reported and STS$10-Underlying exposures classification is equal to Publication on e the
loans, or auto loans or leases is available pursuant to | i "or . erformance of underlyin assets financed by residential loans, or
3 o residential mortgages” or "auto loans/leases” o o ying v Article 2204) concise Explanation WA
Article 7 (1)(a) of Regulation (EU) 2017/2402anda | - "N/A" s not reported and STSS10-Underlying exposures classification is not equal to | exposures consisting of residential [auto loans o leases is available
statement where that information is to be found “residential mortgages" or "auto loans/leases" loans or car loans or leases* pursuant to Article 7 (1)(a) of Regulation
pursuant to Article 22(4) of Regulation (EU) - feld has errors in format. (£U) 2017/2402 and a statement where
2017/2402 that information is to be found,
When Environment performance confirmation for STSS61 is ‘Available', box to complete
should contain a statement indicating the section where the information is disclosed.
N151 sTss61 E"":":‘""'“:'a‘ performance {TEXT-10000) When Environment performance confirmation for STSS61 is different from ‘Available’, box
[FREEEE to complete should be left empty.
Field codes are highlighted in amber where it is not the case or fild has errors in format
Confirmed Box to complete should contain the confi indicator (C:
Nis2 stssez Article 7 compliance {Confirmed/Unconfir Field codes are highlighted in amber where:
56 confirmation med) - field s left blank; or
Confirmation and optional comment that the i .
- field is equal to "Unconfirmed’; or
originator and the sponsor are complying with Article
- field has errors in format.
- - — 7 of Regulation (EU) 2017/2402 pursuant to Article
Please refer to Section "INFORMATION RELATING TO THE ISSUER" - "EU Securitisation 22 (5)of Regulation (EU) 20172402
. Regulation and UK Securi Regulation of the Base Box to complete may contain additional explanation.
N153 sTss62 S Prospectus. (TEXT-5000)
Data s available on the internet website of European Data Warehouse Field codes are highlighted in amber where the field has errors in format.
(https://editor.eurodw.eu/).
Confirmed Box to complete should contain the confl indicator (C:
Where no potential investor makes such a request prior to pricing, confirmation should be
provided that the information would be made available to any potential investor upon such
ise srssez Underlying information (Confirmed/Unconfir arequest.
med}
Field codes are highlighted in amber where
- field s left blank; or
- field is equal to "Unconfirmed”; or
= o . - - onfirmation and optional comment that the = field has errors in format.
; o U securi o UK ramewor information required by Article 7(1) (a) has been made
ransparency Requirements" of the Base Prospectus. available to potential investors before pricing upon Confirmation that:
h . . request pursuant to Article 22 (5) of Regulation (EU) - the originator and the sponsor are
In each case, information shall be made available by the Management Company on behalf of 01772402 complying with Article 7 of Regulation
the ssuer to the Noteholders, the competent authorities referred to in article 29 of the EU (£U) 2017/2402;
Securitisation Regulation and, upon request, to potential investors and shal be published by 50 to complete may contan additonal xplanation citor ang  the information required by Article
Underlying information | means of the Securitsation Repository, as follows: riginator and sponsor
Niss G ) responsible for compliance with |7\ (¢) has been made availableto oy N/A
comment (1)8iefore pricing of each Series of Class A Notes, the Management Company has made el codes are ighlighted in amber where the feld has erors i format, respons otential investors before pricing upon
available to the competent authorities referred to in article 29 of the EU Securitisation ricle request;
Regulation and, upon request, potential investors:  the information required by Article
L 7(1) (b) to (d) has been made available
(c)ipon request, loan-level data with respect to the Purchased SME Loans, as required by and before pricing atleast in draft or niial
in accordance with Articles 7(1)(z) and 22(5) of the EU Securiisation Regulation using the form.
then apolicable temolate for disclosure:”
Confirmed Box to complete should contain the confi indicator (C:
Nis6 stssez Before pricing (Confirmed/Unconfir Field codes are highlighted in amber where:
556 documentation confirmation med} - field s left blank; or
- field is equal to "Unconfirmed; or
- field has errors in format.
"EU Regulation and UK Framework
N, e avalable by he ator Confirmation and optional comment that the
DENED, be Brite CEME T information required by Article 7(1) (b} to (d) has
the Issuer to the Noteholders, the competent authorities referred to in article 29 of the EU
“ ’ : e o e been made available before pricing at least in draft or
Securms:(‘w:n:egu :no(n an:, B DT ) ished by initial form pursuant to Article 22 (5) of Regulation
means of the Securiisation Repository, as follows:
—— postteny (£U) 2017/2402 Box to complete may contain additional explanation
N157 sTsse2 (e (TExT-5000)

documentation comment

(1) before pricing of each Series of Class A Notes, the Management Company has made
available to the competent authorities referred to in article 29 of the EU Securitisation
Regulation and, upon request, potential investors:

(a) all underlying that s essential for of the transaction
described in this Base Prospectus (being, the Base Prospectus, any supplement thereto, the
Final Terms of any Series of Class A Notes, the Programme Documents (other than any Class A
Notes Subscription Agreement) (at least in draft or initial form) s required by and in
accordance with Articles 7(1)(b) and 22(5) of the EU Regulation: [..)"

Field codes are highlighted in amber where the field has errors in format.
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