FSD.
reference

RTS field code

Mandatory/Condi
tional/Optional

Field name

Box to complete

Field format

Field description

Technical guidance

RTS field name

RTS Content to be reported

Background informatioin:
Article of regulation (EU) 2017/2402

Background information:
applicable explanation type
for this field

Background information:
Article of Regulation (EU) 2019/980

No

sTss3

STS notification identifier

{NOTIFICATION ID}

The unique identifier as assigned by
ESMA to the previously notified STS
notification.

f identifier for ST ted before the release of the new

ESMA Register of STS notifications. This field should be the same as the entry in STSS4 -
Securitisation unique identifier.

In ptional case of TS notif for which multiple STS
notifications were submitted by different reporting entities on the same securitisation
identifier - STSS4 - Securitisation unique identifier (as it may be the case for master trust
securitisations or ABCP transactions with multiple sponsors), this field should contain the
unique identifier of the STS notification as assigned by ESMA (STSS4 - Securitisation unique
identifier suffixed by a 2-digits classification code).

This field should be left blank otherwise.

Notification identifier

Where reporting an update, the unique
reference number assigned by ESMA to
the previously notified STS notification.

General Information

N1

Securitisation type

Public

{UIST}

Securitisation type may be 'Public’ or
Private’

Only possible values in Box to complete are "Public” and "Private”

Field codes are highlighted in amber if the field is left blank or has errors in format.

Securitisation type

N/A

General Information

N2

Designated Entity LI

AGNZLYKYN1UV7VVGFX65.

{LEI}

The LEI of the Designated Entity in
accordance with Article 27(1) of
Regulation (EU) 2017/2402

Only one LEI should be reported in Box to complete and it should be one of the originators.
or sponsors. This LEI should exist at the GLEIF database.

The NRE code assigned to the STS notification reporting entity should be authorised for this
Designated Entity LEI for the date at which the notification will be submitted as final

Field codes are highlighted in amber if the field is left blank or has errors in format.

Note: The relevant competent authority of the Designated entity is requested during the
registration process of that Designated Entity into the STS register system.

First contact point

Legal Entity Identifier (LEI) of the entity
designated as the first contact point and
name of the relevant competent
authority

Article 27(1)

General Information

Item 3.2 of Annex 19 of Commission Delegated
Regulation (EU) 2019/980

N3

sTss1

Instrument ISIN

X53081335088,X53081335757,X53081335831

{ISIN}

Where available, the international
security identification code(s) (ISIN).

ISIN (12-character alphanumeric code) should be reported in Box to complete where
available.

Where multiple ISIN codes are reported, ";" separator should be used without any space.
The same ISIN should not be reported multiple times.
Field codes are highlighted in amber where:

- the field has errors in format; or

- the fields STSS1-ISIN, STSS1-Instrument code type and STSS1- Instrument code are left
blank

N4

Instrument code type

{ALPHANUM-35}

1f no ISIN is available, the name of the
unique securities code assigned to this,
securitisation

Instrument code type and Instrument code should be reported in Box to complete where.
ISIN is not available.

To 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 in field STSS1-Instrument code and "INTERNAL" should be reported in
this field.

Where multiple codes 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:
- STSS1-Instrument code type is left blank whereas STSS1-Instrument code is reported; or
- the fields STSS1-ISIN, de type and STSS1- I de are left
blank; or
 field has errors in format.

N5

Instrument code

{TEXT-100)

If N0 ISIN is available, any other unique
securities code such as
a CUSIP, assigned to this securitisation

Instrument code type and Instrument code should be reported in Box to complete where.
ISIN is not available.

To be used to report the instrument code that is 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.

Where multiple codes are reported, ";" separator should be used without any space
between each code. That may lead to repetition of the same code type
(CUSIP_Value;CUSIP_Value).

Field codes are highlighted in amber where:
- code is left blank whe
de type and STSS1- I

code type s reported; or
 fields STSSLISIN, de are left
blank; or

- the number of Instrument code types i different from the number of Instrument codes;
or

~field has errors in format.

Instrument identification code

Where available, the international
security identification code (ISIN) or
codes. I no ISIN s available, then any
other unique securities code assigned to
this securitisation.

N6

Originator LEI

AGNZLYKYN1UV7VVGFX65.

{LEI}

The LEI of the originator(s)

Originator LEI should be reported in Box to complete for each originator in that
securitisation. At least one Sponsor LEI or Originator LEI should be provided.
Reported LEIs should exist at the GLEIF database.

Where multiple LEI are reported, *;" separator should be used without any space
Field codes are highlighted in amber where:

- neither Sponsor LEI nor Originator LEi i reported; or

 field has errors in format.

Legal Entity Identifier (LEI)

The LEI of the originator(s) and
sponsor(s) and, where available, ori
lender(s).

General Information

Item 4.2 of Annex 9 of Commission Delegated
Regulation (EU) 2019/980

N7

Originator country

BELGIUM

{COUNTRY_EU}

The country of establishment of the
originator(s)

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 complete.

Field codes are highlighted in amber where:
- both Originator country and Originator country (if multiple countries) are left blank
where Originator LEI is reported; or
- both Originator country and Originator country (if multiple countries) are filled-in; or
 field has errors in format.

Where available, the country of

Country of

sponsor(s), SSPE(s) and original lender(s).

Article 18 and 27(3)

General Information

N/A

N7

Originator country (if
multiple countries)

{COUNTRY_ EU_LIST

The country of establishment of the
originator(s) (if multiple originators.
from different countries)

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
(IRELAND;ITALY;IRELAND;CZECHIA).

Field codes are highlighted in amber where:
- both Originator country and Originator country (if multiple countries) are left blank
where originator LEI s reported; or
- both Originator country and Originator country (if multiple countries) are filled-in; or
- the number of Originator LEIs is different from the number of Originator countries (if
multiple countries); or
- only one country is reported; or
 field has errors in format.

Where available, the country of

Country of

o g 3
sponsor(s), SSPE(s) and original lender(s).

Article 18 and 27(3)

General Information

N/A

sTss2

Sponsor LEI

{LET}

The LEI of the sponsor(s)

Sponsor LEI should be reported in Box to complete for each sponsor in that securitisation.
At least one Sponsor LEI or Originator LEI should be provided.
Reported LEls should exist at the GLEIF database.

Where multiple LEI are reported, ";" separator should be used without any space
Field codes are highlighted in amber where:

- neither Sponsor LEI nor Originator LEi is reported; o
~field has errors in format.

Legal Entity Identifier (LEI)

The LEI of the originator(s) and
sponsor(s) and, where available, original
lender(s).

N/A

General Information

Item 4.2 of Annex 9 of Commission Delegated
Regulation (EU) 2019/980

sTsss

Sponsor country

{COUNTRY_EU)

The country of establishment of the
sponsor(s)

When only one sponsor 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 complete.

Field codes are highlighted in amber where:
- both Sponsor country and Sponsor country (if multiple countries) are left blank where
Sponsor LEI s reported; or
- both Sponsor country and Sponsor country (if multiple countries) are filled-in; or
 field has errors in format.

sTsss

sponsor country (if multiple
countries)

{COUNTRY_EU_LIST
}

| The country of establishment of the
sponsorfs) (if multiple sponsors from
different countries)

When several sponsors are reported, please use this Box to complete to report the fulllist
of countries. ";" separator should be used between each EEA country (in the same order
used for the sponsor LEI). That may lead to repetition of the same country
(IRELAND; TALY; RELAND; CZECHIA)

Field codes are highlighted in amber where:
- both Sponsor country and Sponsor country (if multiple countries) are left blank where
Sponsor LEI is reported; or
- both Sponsor country and Sponsor country (if multiple countries) are filled-in; or
- the number of Sponsor LEls s different from the number of Sponsor countries (if
multiple countries); or
- only one country is reported;
- field has errors in format.

Where available, the country of

Country of

sponsor(s), SSPE(s) and original lender(s).

Article 18 and 27(3)

General Information

N/A

N0

Original Lender LI

AGNZLYKYN1UV7VVGFX65

{LEI}

The LEI of the original lender(s) (where
available)

Original lender LEI should be reported in Box to complete where available. Where
reported, this LEI should exist at the GLEIF database.

Where multiple LEI are reported, ";" separator should be used without any space

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

Legal Entity Identifier (LEI)

The LEI of the originator(s) and
sponsor(s) and, where available, original
lender(s).

N/A

General Information

Item 4.2 of Annex 9 of Commission Delegated
Regulation (EU) 2019/980

sTsss

Original Lender Country

BELGIUM

(COUNTRY_WORLD

The country of the original lender(s)
(where available)

Original lender be reported in Box to compl available
When only one original lender is 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.

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

 field has errors in format.

Whara availahla tha rountry f




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

oo Country of o g 3 Article 18 and 27(3) General Information N/A
ull st of countries. 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).
Original Lender Country (if (COUNTRY_WORLD |The country of th I lends
it srsss riginl Lender Countr [ 2 e country of the original lender(s) | L mber where:
multiple countries) _usT) (where available)
- the original lender country is not consistent with the Original lender LEI; or
- both Original lender country and Original lender Country (if multiple countries) are
fillecin; or
- the number of Original lender LEIs s different from the number of Original lender
countries (if multiple countries); or
NETHERLANDS SSPE country should be reported in Box to complete where available.
When several SSPEs exist and they have the same country, please fill-in the country only
once.
The country of establishment of the
N12 sTss8 SPE Country (counTRy ) (Lo
Select the relevant EEA country in the drop-down lst.
Field codes are highlighted in amber where the feld 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 ful list of EEA countries. Country of of 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
The country of establishment of the
SSPE Country (if multiple (COUNTRY_EU_LIST| ATALY; X
N12 sTssa i pl { (~EU_UIST | (<oE(s) (if multiple SSPES from different |**™ Ut (RELANDITALYIRELAND;CZECHIA)
countries) i countries)
Field codes are highlighted in amber where:
- both SSPE country and SSPE Country (if multiple countries) are filled-in; or
~only one country is reported; or
- feld has errors in format.
The unique non-ABCP securitisation identifier which remains unchanged throughout the
i lfe cy of the following
a) The Legal Entity Identifier (LE) of the initial disclosure reporting entity under the
disclosure reports which submitted the initial informatio
b) The letter ‘N’ for non-ABCP securitisation;
The unique identifier assigned by the | ¢) The four-digit year that the first securities of the securitisation were issued (e.g. 200
i srssa Non-ABCP. (SECURITISATION | reporting entity in accordance with d) The two-digit sequential number corresponding to the order in which information
unique identifier 10} Article 11(1) of Delegated Regulation [about each securitisation is (with the same
(£V) 2020/1224 identifier as referred to in points (a), (b) and (c), for example 01 if this s the first
securitisation in that year, 03 if this s the third securitisation in that year, and so on. In the
event of multiple simultaneous securitisations, the disclosure template reporting entity can
define the order of each securitisation at its discretion.
Field codes are highlighted in amber if the feld isleft blank or has errors in format.
N
Box to complete should contain "Y" where several STS notifications may be issued for the The unique identifier assigned by the
Multiple STS notifications Indicates whether several STS identifier by the entity reporting entity in accordance with
NiS sTSsa & {Y/N} notifications may be issued for this v P Y Unique identifier N/A General Information N/A
flag e e o Article 11(1) of Delegated Regulation
securitisation identifier
Field codes are highlighted in amber if the feld isleft blank or has errors in format. (£U) 2020/1226.
Box to complete should contain the reason why several STS notifications may be issued for
the identifier by the porting entity.
Only possible values in Box to complete are:
Multiple STS notifica Mast - Master
6 srssa ple STS notifications (Master Master Trust
reason Trust/Other} ~Other
Indicates the reason for which several | Fiéld codes are highlighted in amber where: )
575 notfications may be ssued for this | +1ld i et blank and Multiple STS noifcations lag isequal to
- feld has errors in format.
identifier
Box to complete should contain additional explanation when several STS nofifications may
be issued for the same securitisation identifier by the same reporting entity.
Multiple STS notifications
N17 sTssa (TEXT-5000)
comment fi L Field codes are highiighted in amber where:
~field is left blank and Multiple STS notifications flag is equal to
field has errors in format.
LUXEMBOURG Mandatory for public securitisations that are not exempt from the obligation to publish a
prospectus.
For all private securitisations and public securitsations that are exempt from the obligation
For public securitisations that are not [ to publish a prospectus, this field may be left blank.
exempt from the obligation to publish
Ni8 sTSs5 Prospectus Country. (COUNTRY_EU) |2 prospectus, the country of the For public securitisations that are not exempt from the obligation to publish a prospectus,
relevant competent authority issuing | select the relevant EEA country in the drop-down list.
the prospectus should be provided
Field codes are highlighted in amber for public securitisations where:
- ry is left blank and ption on prospectus is reported; or
field has errors in format.
Mandatory for public securitisations that are not exempt from the obligation to publish a
prospectus.
For all private securitisations and public securitsations that are exempt from the obligation
o publish a prospectus, ths field may be left blank.
For public securiisations that are not | Where the prospectus identifier is not yet available at the initial notification date, then the
. . exempt from the obligation to publish [ final prospectus identifier should be reported as soon as possible and at the latest no later
T-
N19 sTss5 Prospectus identifier Not provided by the relevant competent authority | {TEXT-100)  rotpectus the prospectus dentier |t 15 daye ater the closing o the raneaction:
should be provided. Where the relevant competent autharity does nt provide a prospectus idenifer, the Where avaiable, 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:
ry isleft blank and ption on prospectus is reported; or
field has errors in format.
Mandatory for public securitisations that are exempt from the obligation to publish a
prospectus.
For all securitisations that are not exempt from the obligation to publish  prospectus, this
feld should beleft blank.
\here the public seeuritsaion s 80x to complete should contain a concise explanation describing the reason for such an
exemption.
exempt from publishing a prospectus,
concise explanation explaining why this
N20 sTsss Exemption on Prospectus. {TEXT-5000} plana Plaining WhY'thIS | o1 codes are highlighted in amber where fields STSSS-Exemption on prospectus, STSS5-
is the case making reference to the y
Prospectus Country and STSSS-Prospectus identifier are filled.
relevant article of the prospectus
regulation
& Field codes are highlighted in amber for public securitisations where:
ption on prospectus, pectus Country and P
identifier are left blank; or
ption on prospectus, pectus Country and P
identifier are filled; or
-~ field has errors in format.
Where a prospectus is drawn upin | The notification may be submitted as a draft notification in advance of the issue date but Where a prospectus is drawn up in
compliance with Regulation (EU) should be submitted as a final STS notification at the issue date at the earliest. compliance with Regulation (EU)
{DATE_TEXT-YYYY- |2017/1129, the date on which the 2017/11294(4], the date on which the
N21 sTss11 Issue date 20250624 g Issue date /A General Information N/A
MM-DD} prospectus was approved. If not, the | Example: 2020-01-31 (text format) prospectus was approved. / &
closing date of the most recent In all other cases, the closing date of the
transaction. Field codes are highlighted in amber where field s left blank or has errors in format. most recent transaction.
European DataWarehouse GmbH
Mandatory only to public securitisations.
The field may be left blank for private securitisations.
Select the name of the registered
securitsation Reposit securitisation repository as it is Select in the drop-down lst the relevant name of the Securitisation Repository as it is \Where avalable, the name of the
N2 sTSs6 S {usT) available under the list o registered [ available under the list of registered Securitisation Repositories published on the ESMA |securitisation Repository " /A General Information N/A
name registered securitisation repository.
R blished | website at ma.europ: _register_secr.xlsx.
on the ESMA website.
Field codes are highlighted in amber where field is left blank for public securiisations or
feld has errors in format.
Box to complete should contain the name of the securitisation.
i 1d be filled-in with " ilable” f i ion 4 of f on Del
N23 sTss7 name (Golden Apple 2025-1 NHG (TEXT-100) The securitisation name. The feld should be filec-in with "Not available" for private securiisations that do not have | ¢, iic3tion name The securiisation name. /A General Information Section 4 of Annex 9 of Commission Delegated
any securitisation name. Regulation (EU) 2019/980
Field codes are highlighted in amber if the feld isleft blank or has errors in format.
P pe— T OT U XSS
including;
residential loans that are
either secured by one or more
mortgages on residential immovable:
property or that are fully guaranteed by
ligibl i
. Only possible values in Box to complete are: an ellgible protection provider among
The type of underlying exposures ot v those referred to in Article 201(1) of
including; E26 Regulation (EU) No 575/2013 and
y - commercial mortgages
1) residential mortgages; ; qualifying for the credit quality step 2 or
- credit facilties provided to individuals for personal, family or household consumption
2)  commercial mortgages; e above as set out in Part Three, Ttle Il
3)  credit facilities provided to purposes; . Chapter 2 of that Regulation;
- credit facilties, including loans and leases, provided to any type of enterprise or
individuals for personal, family or worparstion 2) commercial loans that are
Underlying exposures household consumption purposes; y Underlying exposures. secured by one or more mortgages on
N25 sTss10 IS (st ption purpo: - auto loans/leases ing expo: v 828 N/A General Information N/A

classification

4)  credit facilities, including loans
and leases, provided to any type of
enterprise or corporation;

5)  auto loans/leases;

6)  credit card receivables;

7)  trade receivables;

8)  others.

- credit-card receivables
- trade receivables
- others

Select in the drop-down list the relevant Underlying exposures classification.

Field codes are highlighted in amber if the field is left blank or has errors in format.

classification

commercial immovable property,
including offices or other commercial
premises;
3 credit facilities provided
toindividuals for personal, family or
household consumption purposes;
credit facilities, including
loans and leases, provided to any type
of enterprise or corporation;
autoloans/leases;
6) credit card receivables;
7) trade receivables;

8) other underlying




The initial notification date should be left empty.

For STS notifications reported before the new Register goes live, the initial notification

date will be automatically retrieved from the list of traditional securitisations meeting the
TS p esma.europa. 28-

760_securitisations_designated_as_sts_as_from_01_01_2019_regulation_2402_2017_2.xIs

DATE_TEXT-WW- | The initial date of notification to ESMA
N26 Hinitial Notitication da ATES
\ MDD} \\ of the STS notification. 9
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 STS notification.
N N\ N\
The fast notification date in Box should be filled in with the date when the nofification file
is 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 ESMIA. N/A General Information N/A
computed by the system from the date when the draft STS notification wil be submitted as
final.
The notification may be submitted as a draft notification in advance of the issue date of
. S otif . ) - )
N27 o N —— b {DATE_TEXT-YYYY- | The date the was the but will as afinal at the issue date at the
M-0D) submitted. carliest.
Example: 2020-01-31 (text format)
Field codes are highlighted in amber where;
field s left blank; or
last notification date s in the future; or
- field has errors in format
i Where an authorised third-party has
provided STS verification services in
accordance with Article 27(2) of
Regulation (EU) 2017/2402, indicator | Box to complete should contain "Y" where an authorised third party has provided ST
a8 srssis N - tha e conplace v:\;h u;‘e sTS verification services and confirmed the compliance with the STS criteria.
critefia ias confirmed by that | Where an authorised third-party has
authorised third party firm. "N" is Field codes are highlighted in amber f the field i left blank or has errors in format. arovided 515 verication semices i
reported where no authorised third eeordance with Aticle 27(0)of
party has provided STS verification [ Authorised Third party Regulation (EU) 2017/2402, a statement [Article 27(2) General Information N/A
services. that compliance with the STS criteria
- — - - was confirmed by that authorised third
Where an authorised third-party has | Field is mandatory in box to complete when Authorised Third Party flag for STSS13 is ooy .
provided STS verification services in reported with "Y". N
. accordance with Article 27(2) of
N29 stss13 :(‘:(:::’:: TR v {TEXT-5000} Regulation (EU) 2017/2402, a Field codes are highlighted in amber where
statement that compliance with the | - field is left blank and "Y" i reported for the authorised third party lag; o
TS criteria was confirmed by that field s fillec-in and "N" is reported for the authorised third party fla; or
authorised third party firm. field has errors in format
Field is mandatory in box to complete when Authorised Third Party fla for STSS13 is
Where an authorised third-party has | reported with "Y".
provided STS verification services in
N30 sTss1a Authorised Third Party name |Prime Collateralised Securities (PCS) EU SAS (TExT-100} accordance with Article 27(2) of Field codes are highlighted in amber where
Regulation (EU) 2017/2402, the name | - field isleft blank and "Y" i reported for the authorised third party flag; or
of the authorised third party field s fillec-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
accordance with Article 27(2) of
France Field is mannator.y in box to complete when Authorised Third Party flag for STSS13 is Authorised Third party Regulation (EU) 2017/2402, the name Article 27(2) General Information N/A
Where an authorised third-party has | €PO"e With "Y' of the third party's name and the
provided STS verification services in country of establishment.
nthorised Thir part ecardance wih e 270) of Select the relevant EEA country in the drop-down list.
N3 sTss1a SIS CE {COUNTRY_EU) e o
country Regulation (EU) 2017/2402, the
Field codes are highlighted in amber where
country of establishment of the .
field s left blank and "Y" is reported for the authorised third party fla; or
authorised third party
field s fillec-in and "N" is reported for the authorised third party fla; or
- field has errors in format.
France - Autorité des Marchés Financiers (AMF)
Field is mandatory in box to complete when Authorised Third Party for STSS13 is reported
The name of the competent authority |with "Y".
that has authorised the third party as
available on ESMA website under the | Select in the drop-down list the relevant name of the competent authority related to the
. o ; . ’ Where an authorised third-party has
list of Competent authority supervising | country as reported in the Authorised Third party country as available on ESMA website et ers oot e
nthorised Third part compliance of third parties with Artcle | under the lst of Competent authority supervising compliance of third parties with Article eardance it Al 27(0) of
N32 sTss1s porty (cA_CODE} 28 of Seceg 28 of Seceg [Authorised Third party Artcle 27(2) General Information N/A
Competent Authority Regulation (EU) 2017/2402, the name
(https://www.esmaieuropa.eu/sites/def | 777_ist_of_designated_competent_suthorities_under_securitisation_regulation.pdf)

; of the competent authority that has
ault/fles/library/esma33-128- NP
777_list_of_designated_competent_aut | Feld codes are highlighted in amber where -
horities_under_securitisation_regulatio | - field is left blank and "Y" i reported for the authorised third party lag; or
n.pdf) field s fillec-in and "N" is reported for the authorised third party flag; or

field has errors in format.
N
Check box in Box to complete should contain N where the originator or original lender is:
T A check box as to whether the a credit institution or investment firm established in the Union. A Yes' or ‘N statement as to whether
i i - i iginator i i inal lender i
as srss17 T - originator or original lender is a credit Originator (ororginal lender) ot the riginator o orginal lender isnota. | 1oy Confimmation A
b institution or investment firm Check box in Box to complete should contain *Y" where the originator or original lender s [ a cedit nstitution credit institution or investment firm
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 feld s left blank or 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 s a credit institution or
investment firm established in the Union (STSS17 checkebox is N").
“Confirmed" should be reported for transactions with trade receivables that are not
riginated in the form of a loan even if credit-granting crteria does not apply with respect
e — T— originated in the form of a loan even if credit-granting criteria does not apply with respect
N34 sTss1s. h e to trade receivables.
e e i rmed/N/A)
Confirmation and optional comment
that the originator's or original lender's | Field codes are highlighted in amber where; Where the answer to field STS17 is
i criteria, d |- s teportad; o “Yes", confirmation tht the originator’s
systems in place are executed in - field i left blank or o Confirmation that the credit or original lender's credit-granting aetice 2763 Confimmation B
accordance with Article 9 of Regulation |~ "N/A'is not reported in Box to complete and STSS17 field is "N'; or Eranting complies with Article 8 criteri, processes and systems in place
(EU) 2017/2402 where the Originator | "N/A"is reported in Box to complete and STSS17 field is "¥"; or are executed in accordance with Article
(or original lender) is not a Credit - field has errors in format. 9 of Regulation (EU) 2017/2402.
B Box to complete may contain additional explanation.
Field should be left blank et granting criteria compl is
cqual to N/A.
Credit granting criteria
N35 sTss18 (TEXT-5000
compliance comment f y Field should explain the reasons for which credit-granting criteria does not apply to
transactions with trade receivables.
Field codes are highlghted in amber where it is not the case or the field has errors in
format.
B Box to complete should contain the confi indicator (C
“N/A" should be reported where the originator or original lender s a credit institution or
investment firm established in the Union (STSS17 field is "N").
Credit granting criteria (Confirmed/Unconfi
N6 sTss19 " rantine criter (Confirmed/uncorfi Field codes are highlighted in amber where:
R rmed/N/A)
~"Unconfirmed" is reported; or
. : o7
Confirmaton nd optionl comment |~ 194 et bank o N e the et el 1517 i
that the credit-granting as referred to |~ V/A"Is not reported in Box to complete and STSS17 field is "N or Confirmation that the credit e Aoy tice 2705) Confirmati VA
in Article 27(3)(a) of Regulation (Eu) | ~"N/A"Is reported in 8ox to complete and STSS17 field is ranting is subject to supervision [ §/2711"8 2 referred to in Article ide onfirmation
f - field has errors in format. 27(3)(a) of Regulation (EV) 2017/2402
2017/2402 is subject to supervision. .
is subject to supervision.
Box to complete may contain additional explanation.
Cretit granting exteria Field should be left blank it granting criteria sups i s
N37 sTss19 ] {TEXT-5000} equal to N/A.
supervision comment
Field codes are highlighted in amber where it is not the case or the fild has errors in
format.
[eenttim] Box to complete should contain the confi indicator (C:
\as srss0 True sale or assignment {Confirmed/unconfi Field codes are highlighted in amber where:
ss2 transfer confirmation rmed) - field s left blank; or
field s equal to "Unconfirmed; or
field has errors in format.
Pursuant to the Mortgage Recelvables Purchase
Agreement the Issuer will purchase and accept from
e e s e Confirmation and concise explanation
e =g e e on how the transfer of the underlying A concise explanation of how the
T ey e exposures is made by means of true rranster o the underlying transfer of the underlying exposures is )
ot e o Tt e e sale or transfer with the same legal made by means of true sale or transfer Item 3.3 of Annex 19 of Commission Delegated
exposures by true sale or Article 20(1) Concise Explanation
e sy effect in a manner that i enforceable D with the same legal effect in a manner Regulation (EU) 2018/980
enforceable against the Seller and third parties of the against the seller or any third party & that is enforceable against the seller or
. Selle, subject to any applicable bankruptcy laws or pursuant to_Article 20(1) of Regulation [Box to complete should contain the concise explanation. any third party.
True sale or assignment
N39 sTss20 e ot or e e e ey e (EV) 2017/2402.
® result thereof. This is also confirmed by legal opinions Field codes are highlighted in amber if the feld s eft blank or has errors in format.
of Simmons & Simmons LLP, being qualified external
legal counsel with experience in the feld of
i Iso sections 4.4
Industry Compliance) and 7.1 (Purchase, Repurchase
and Sale) of the Prospectus).
N Check box in Box to complete should contain *Y" where any of the severe clawback
A check box 2 o whether anyof the |7V eferred o1 poits () or (o) of Arice 20(2) o Regultion (EU) 2017/2402 are
found in the securitisation and N" otherwise.
severe clawback provisions referred to
N40 sTSs21 Subject to severe clawback {Y/N} in Article 20(2) (a) or (b) of Regulation

(EU) 2017/2402 are found in the
securitisation.

Field codes are highlighted in amber where:
~field i left blank; or
~field is equal to "Y"; or
 field has errors in format.

A concise explanation on whether any of

the severe clawback provisions referred




Ttem 3.3 oF ANINeX 13 o LommMIssion velegatea

No severe clawback to1in Article 20(2)(a) or (b) of Regulation |Article 20(2) Concise Explanation
Box to complete should contain the concise explanation. (60) 2017/2402 e found mthe Regulation (EU) 2018/980
1 concise explanation on WRENerany 1 e souid be efe bank when "Subiect to severe clawbask” check-boris "N". securtisation:
N of the severe clawback provisions
N1 sTSs21 {TEXT-10000} referred to in Article 20(2) (a) or (b) of |
explanation Regulstion (£0) 201772402 are founa _|FI€d codes are highighted in amber where:
e on field s left blank and "Subject to severe clawback” check-box is "Y'; or
~field is not left blank and "Subject to severe clawback" check-box is "N'; or
field has errors in format.
N Box to complete should contain the confi indicator (Confirmed)
e srssaa Clawback provisions (Confi Field codes are highlighted in amber where:
exemption confirmation rmed/N/A} ~field is left blank; or
- field is equal to "Unconfirmed’; or
Confirmation and optional comment on |~ field has errors in format. Exemption for clawback A confirmation whether the provisions
Item 3.3 of Annex 19 of Commission Delegated
whether the provisions in Article 20(3) provisions in national insolvency in Article 20(3) of Regulation (EU) Artcle 20(3) Confirmation Reaulanon (E0) 20197950
of Regulation (EU) 2017/2402 apply.  [Box to complete may contain additional explanation. laws 2017/2402 apply.
Na3 STSS22 Clawbafk provisions (TEXT-5000} Field should be left blank where STS522-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.
N
Check box in Box to complete should contain:
e stssas The seller is not the original - Indicaor tha th seller i not the o ‘:’;‘i'::';‘z5;‘:‘:';::‘E:':g‘l’;:‘:‘:::d”
lender flag original lender
Field codes are highlighted in amber if the feld s eft blank or has errors in format.
R Box to complete should contain the confi indicator (Confirmed/L
“N/A" should be reported where the seller is the original lender and STS523 check-box is
s
[ RO O (Confi Where the seller is not the original
Nas stss23 not the original lender rmed/N/A} Field codes are highlighted in amber where: enter, a statement confiming tht the
e ~feld s eft blank; or Transfer where the seller is not Item 3.3 of Annex 19 of Commission Delegated
d securiisation complies with Article | Article 20(4) Confirmation
Confirmation and mandatory ~"Unconfirmed" is reported; or the original lender o 16 2003 of Regutation (£0) Regulation (EU) 2019/980
explanation that the securitisation +"N/Ais not reported and STS523 checkcbox i 2017/2402.
complies with Artice 20(1) to 20(3)of | - "N/A"i reported and STS523 check-box s Y'; or
Regulation (EU) 2017/2402 (where the | °field has errors in format.
seller s not the original lender).
Box to complete should contain the concise explanation where STSS23-Transfer where the
ranster where the sellr seller s not the original lender confirmation is not "N/A".
a6 SEs2y ::;‘;2::;“‘"3' ece UEHIETED Field should be left blank where STSS23-Transfer where the seller is not the original lender
confirmation is equal to N/A
Field codes are highlighted in amber where it is not the case or field has errors in format.
N/A
Box to complete should contain the confi indicator (Confirmed/L
“N/A" should be reported in Box to complete only where the transfer of the underlying
exposures s 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
ar srssae Transfer at a later stage (Confi ere the transfer of y of the is effected at least through the required minimum pre-determined
confirmation rmed/N/A} exposures is performed by means of an_|€VENT triggers as lsted in Artcle 20(5) of Regulation (EU) 2017/2402.
assignment and perfected at a later
stoge than at the closing of the Field codes are highlighted in amber where:
securitisation, confirmation and concise |~ 1€1d 5 left blank; or
explanation on how and wheth fieldis equal to "sor
perfection is effected at least through | ~ field has errors in format. Where the transfer of the underlying
vequired minimurn pr i exposures is performed by means of an
event triggers as lsted in Article 20(5) assignment and perfected at a later
of Regulation (EU) 2017/2402. 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/A". securitisation, a concise explanation on
e e how and whether that perfection is
s stss24 explanation * [ Field should be left blank fer at a later isequalto | Transfer performed by means of |effected at least through the required .
an assignment and perfected ata | minimum pre-determined event triggers | Artcle 20(5) Concise Explanation Jtem 3.3 of Arinex 49 of Commission Delegzted
Regulation (EU) 2019/980
later stage as listed in Article 20(5) of Regulation
Field codes are highlighted in amber where it is not the case or field has errors in format. (EU) 2017/2402.
- Where alternative mechanisms of
N/A Box to complete should contain the confi indicator (Confirmed/L anafor are et 2 confrmation tha an
“N/A" should be reported in Box to complete only where alternative mechanisms of
A hould b repe insolvency of the originator would not
R [ prejudice or prevent the SSPE from
o stss24 confirmation rmed/N/A} Field codes are highiighted in amber where: enforcing ts rights.
Where alternative mechanisms of  field s left blank or
transfer are used, confirmation and field s equal to "Unconfirmed; or
optional comment that an insolvency of | - field has errors in format.
the originator would not prejudice or
prevent the SSPE from enforcing its ! !
ihts pursuant to Artice 20(5)of |19 10 comlete may conain the concise explanation where STss24-Altrnative
T Regulation (£0) 201772402, mechanism confirmation is not "N/A".
ernative mechanism
nso stss24 comment Ty Field should be left blank i is equalto
Field codes are highlighted in amber where it is not the case or field has errors in format.
(eemtir=) Box to complete should contain the confi indicator (Confirmed) firmed)
Representations and (c Field codes are highlighted in amber where:
Ns1 stss2s
warranties confirmation rmed) ~field is left blank; or
-~ field is equal to "Unconfirmed"; or
- field has errors in format.
firmation and concise explanation
[ b e A O on how and whether there are A concise explanation on how and
ieEeerty e iR R e s representations and warranties whether there are representations and
e e provided by the seller that the warranties provided by the seller that
andthelNHGiAdvance Rights relating theretorare, at underlying exposures included in the the underlying exposures included in the
podmefinehatemBeEn i securitisation are not encumbered or securitisation are not encumbered or Item 2.2.8 of Annex 19 of Commission
[ G iy G S O T otherwise in a condition that can be and warranties a condition that canbe | 112 20(€) Concise Explanation Delegated Regulation (EU) 2019/980
(et EEn el e foreseen to adversely affect the foreseen to adversely affect the
B [EemliEn i e e EEyaieE e enforceability of the true sale or Box to complete should contain the concise explanation. enforceability of the true sale or
Ns2 sTss25 ! cil lgnment and no option to | rexr 10000y [assignment or transfer with the same assignment or transfer with the same
[EVETE B ATERER e R e s b e e legal effect pursuant to Article 20(6) of |Field codes are highlighted in amber if the field is left blank o has errors in format. legal effect.
by it in favour of any third party with regard to the. Reulation (EV) 2017/2402,
Mortgage Receivables other than pursuant to the
Transaction Documents. For further information,
reference is made to section 7.2 (Representations
and Warranties) of the Prospectus.
(eemtir=) Box to complete should contain the confi indicator (Confirmed) firmed)
. srss26 ::‘;:;:;’(';‘Zi’::”“s {Confi Field codes are highlighted in amber where:
e rmed} - field is left blank; or
- field is equal to "Unconfirmed"; or
- field has errors in format.
Only underlying exposures which satisfy the Mortgage
Loan Criteria, the Additional Purchase Conditions and Confirmation and condse explanation
the representations and warranties made by the Seller on how the underlying exposures
and as set out in Section 7.2 (Representations and ransterod from. of mesigned by, the
Warranties) of the Prospectus will be purchased by seller to the SSPE meet predetermined, )
the Issuer. A repurchase and reassignment by the Cear and documented aigiilty citerin A concise explanation on how:
Seller of underlying expsosures from the lsuer shall which do not allow fo active portolio - the underlying exposures transferred
only occur in the circumstances set out in Section 7.1 those . from, or assigned by, the seller to the
e (purchase, Repurchase and Sale) ofthe Prospectus. Seeratomary bass poresant o Avtie|BOX 0 complete should contain the concise explanation. S5PE meet predetermined, clear and
NS4 stss26 : ¢ a4 " ) documented eligibility criteria which do
eligibilty citeria explanation fcor " 20(7) of Regulation (EU) 2017/2402.
Article 20(7) of the EU Securitisation Regulation and. Field codes are highlighted in amber f the field s left blank or has errors in format. not allow for active portfolio
the EBA STS Guidelines Non-ABCP Securitsations, the liibiity crteria which do not | ME€Ment of those exposures on a
Issuer is of the view that the Transaction Documents allow for active portfolio discretionary basis; Section 2 of Annex 19 of Commission Delegated
S o | st e e magement o e untrlying | 1€ seecton and wanstr of the Article 20(6) Concise Explanation Reguiaton (£0) 7019/980
Mortgage Loans comprising the pool on a cxposures on a discretionary basis | ETVing exposures in the
ey ime securitisation is based on clear
processes which facilitate the
identification of which exposures are
selected for or transferred into the
Confirmed 5ox to complete should contain the cont ndicator (Confirmed/Unconfirmed securitisation and that they do not allow
Confirmation and concise explanation for their active portfolio management
NS5 S 5“:::"":;":{2::“ {Confirmed/Unconfi|on how the selection and transfer of | Field codes are highlighted in amber where: on @ discretionary basis
ez the underlying exposures in the  field i left blank; or
securitisation is based on clear ~field is equal to "Unconfirmed"; or
processes which faciltate the - field has errorsin format.
i of which
selected for or transferred into the
The Transaction Documents do not allow for the. securitisation and that they do not
Underlying exposures active selection of the underlying exposure on a allow for their active portfolio Box to complete should contain the concise explanation.
Ns6 sTss26 selection processes screti including of the pool asi
explanation for speculative purposes aiming to achieve better pursuant to Article 20(7) of Regulation | Field codes are highlighted in amber if the field i left blank or has errors in format.
performance or increased investor yield. (EV) 2017/2402.
(exrilmr=) Box to complete should contain the confi indicator (C d firmed)
s srssar Homogeneity of assets {Confi Field codes are highlighted in amber where:
confirmation rmed) ~field is left blank; or

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




[The Mortgage Receivables are homogeneous in terms
of asset type, taking into account the cash flows and
the contractual, credit risk and prepayment
characteristics of the Mortgage Receivables and have
defined periodic payment streams within the meaning
of Article 20(8) of the Securitisation Regulation and
the regulatory technical standards as contained in
Article 1(a), (b), (c) and (d) of the RTS Homogeneity.
(see also Section 6.1 (stratification Tables) of the
Prospectus). The Mortgage Loans from which the

Confirmation and detailed explanation
as to the homogeneity of the pool of
underlying exposures backing the

pursuant to Article 20(8)
of Regulation (EU) 2017/2402. For that
purpose, include a reference to the EBA

A detailed explanation as to the
homogeneity of the pool of underlying

exposures backing the securitisation. For
that purpose, include a reference to the

Item 2.2.7 of Annex 19 of Commission

Homogeneity of assets EBA RTS on homogeneity (Commission  [Article 20(8 Detailed Explanation
Mortgage Receivables result (i) have been RTS on homogeneity (Commission geneity geneity ( ) P Delegated Regulation (EU) 2019/980
5 . Delegated Regulation (EU) [XX/XXXK],
underwritten according to similar underwriting Delegated Regulation (EU) !
o and explain in detail how each of the
standards which apply similar approaches to the. 2019/1851), and explain in detail how | Box to complete should contain the detailled explanation.
Homogeneity of assets conditions specified in the Artcle 1 of
NS sTss27 § credit risk ) each of specified in the
explanation . . that Delegated Regulation are met.
Mortgage Loans and without prejudice to Article 9(1) Article 1 of that Delegated Regulation |Field codes are highlighted in amber f the fild is left blank or has errors in format
of the Securitisation Regulation, (i) are serviced are met.
according to similar servicing procedures with respect
to monitoring, collection and administration of
Mortgage Receivables from the Mortgage Loans, (ii)
fall within the same asset category of residential loans.
secured with one or several mortgages on residential
immovable property and (iv) in accordance with the.
homogeneity factors set forth in Article 20(8) of the
Securitisation Regulation and Article 3(2)(a), (b) and
(c) of the RTS Homogeneity, (a) are secured by a first
ranking Mortgage or, in the case of Mortgage Loans.
(including, as the case may be, any Further Advance
[eentlim] Box to complete should contain the confi indicator (Confirmed/Unconfirmed|
s stss2s Nore-securitisation {Confirmed/Unconfi Field codes are highiighted in amber where:
ss2 confirmation rmed) - feld isleft blank; or
Confirmation and optional comment |~ field is equal to "Unconfirmed"; or
that the underlying exposures do not - field has errors in format. A confirmation that the underlying
include any securitisation positions and exposures do not include an
ot e ehrsentation: and v > Underiying Exposure Obligations: |+ " Item 2.2 of Annex 19 of Commission Delegated
t forth in Section 7.2 that the notified securitisation is securitisation positions and that the | Article 20(9) Confirmation
o re securitisation . e Regulation (EU) 2019/980
and Warranties) of the Prospectus that no underlying therefore not a re-securitisation notified securitisation is therefore not a
exposure qualifies as a transferable security nor as a pursuant to Article 20(9) of Regulation y re-securitisation.
osition within the meaning of Article (£V) 2017/2402.. Box to compléta may contain additional asplanation.
neo STss28 comment 20 e e sy
IR TpE A Field codes are highlighted in amber where the field has errors in format.
Securitisation Regulation. See also Section 7.3
(Mortgage Loan Criteria) of the Prospectus.
[eentlim] Box to complete should contain the confi indicator (Confirmed/Unconfirmed|
Soundness of the
- srss20 underwriting standards {Confirmed/Unconfi Field codes are highlighted in amber where:
ss2 (ordinary course of business) rmed) -~ feld isleft blank; or
confirmation - field is equal to "Unconfirmed”; or
~ field has errors in format.
Each Mortgage Loan was originated by the Originator Confirmation and detailed explanation
in its ordinary course of business.
X as to whether the underlying exposures
Each of the Mortgage Loans has been granted in
e o s e were originated in the lender's ordinary
accord‘ance w:h al T le legal O coures of business and whether the
prevailing at the time of origination, including those polied underariting standords were
for the assessment of the Borrower's creditworthiness ;
o less stringent that those applied at
in all material respects and meets the Code of
Soundness of the Conduct and the Originator's underwriting policy and he same time of orgination to
e o u e e exposures that were not securitised | Box to complete should contain the detailled explanation.
N62 sTss29 = o haness) || A S et e e W STe N0 \(Texra2767) [ pursuant to Article 20(10)of
(T e ) | e e AT Regulation (EU) 2017/2402. Field codes are highlighted in amber if the feld isleft blank or has errors in format.
explanation procedures applied by the Seller at the time of
origination to similar Mortgage Loans that are not
securitised (if any) and is subject to terms and
i in the Dutch mortgag
at the time of origination and not materially different
from the terms and conditions as may reasonably be
expected from a prudent lender of Dutch residential A detailed explanation:
mortgage loans. - a5 to whether the underlying
exposures were originated in the
Confirmed
Box to complete should contain the confi indicator (Confirmed/Unconfirmed lender's ordinary course of business and
. whether the applied underwriting
s sres2s [t it ::‘:ndards (c Field codes are highlighted in amber where: standards were no less stringent that
- field r those applied at the same time of
(cisclosure) confirmation D Confirmation and detailed explanation |~ field s left blank; o . e ot N
25 to whether the underwriting -~ field is equal to "Unconfirmed"; or rinaton o exposres hat were o
standards and any material changes - field has errors in format. . .
- as to whether the underwriting
from prior underwriting standards have
A summary of the underwriting standards is disclosed standards and any material changes
° a been or will be fully disclosed to
in section 6.3 (Origination and Servicing) and the from prior underwriting standards have
Seller has undertak ke available th potentialinvestors without undue been or will be fully disclosed to
Soundness of the e e delay pursuant to Artice 20(10Jof | Box to complete should contain the detailled explanation. o Invectors mithout undue dela
N64 sTSs29 underwriting standards "‘w" e"""“['g standards ‘_’“”“:" :‘” ich the 1 (TEXT-32767) Regulation (EU) 2017/2402. Soundness of the underwriting "M o socuritiations shers the V- Avticte 20(10) Detailed Explanation Item 2.2.7 of Annex 19 of Commission
(disclosure) explanation EEERIREACAEIEEITREANETS Field codes are highlighted in amber if the feld isleft blank or has errors in format. standard ? Delegated Regulation (EU) 2019/980
changes to such underwriting standards to potential underlying exposures are residential
investors without undue delay, as required by Article loans, the pool of underlying exposures
20(10) of the Securiisation Regulation. meet the requirement of the second
paragraph of Article 20(10) of
Confirmed | ;
Box to complete should contain the confi indicator (Confirmed/t Regulation (EU) 2017/2402.
"N/A" should be reported only for non Residential loans. - as to whether an assessment of the
borrower's creditworthiness meets the
Field codes are highlighted in amber where: requirements set out in Article 8 of
Residential Loan (Confirmed/Unconfi
Nes sTss29 g 1 ~field i left blank; or Directive 2008/48/EC(3] or paragraphs 1
e e T rmed/N/A)
- "Unconfirmed is reported; or to4, point (a) of paragraph 5, and
Confirmation and detailed explanation | - “N/A"is not reported and STSS10 field is not " residential mortgages"; or paragraph 6 of Article 18 of Directive
on how securitisations where the - "N/A'is reported and STSS10 feld is "residential mortgages”; or 2014/17/EU14] or, where applicable,
underlying exposures are residential - field has errors in format. equivalent requirements in third
, the pool of underlying exposures countries.
§ meet the requirement of the second
Self-certification: the Seller represents and warrants
paragraph of Article 20(10) of
that the Mortgage Loans do not include self-certified Reguiaton (EU) 20172402 Box to complete should contain the concise explanation where STSS29-Residential Loan
mortgage loans and do not include equity-release ) requirement confirmation is not "N/A'
es srssao Residential Loan mortgage loans where Borrowers have monetised [
requirement explanation | their properties for either a sum of cash or regular Field should be left blank Loan requirement is
periodic income (see also item 30 of section 7.2 equal to N/A.
(Representations and Warranties) of the Prospectus))
Field codes are highlighted in amber where it is ot the case or field has errors in format.
[eeii] Box to complete should contain the confi indicator (Confirmed/Unconfirmed)
67 stss29 Borrower's reditworthiness. {Confirmed/Unconfi Confirmation and detailed explanation |Field codes are highlighted in amber where:
assessment confirmation rmed) a5 to whether an assessment of the - feld isleft blank; or
borrower's reditworthiness meets the | - field is equal to "Unconfirmed"; or
requirements set out in Article 8 of ~ field has errors n format.
2008/48/EC[3] or paragraphs
1104, point (a) of paragraph 5, and
Assessment of creditworthiness: the Seller represents .
e that th ot each i paragraph 6 of Article 18 of Directive
and warrants that the assessment of each Borrower’s
B o d th 2014/17/EU[4] o, where applicable, | Box to complete should contain the detailed explanation.
N8 sTss29 orrower was done In ©  |mext32767)  |eauivalent requirements in third
assessment explanation  [Seller’s underwriting criteria and meets the relevant .
5 : _ countries. Field codes are highlighted in amber if the feld isleft blank or has errors in format.
requirements set out in Directive 2008/48/EC and
Directive 2014/17/EC.
Cectimed Box to complete should contain the confi indicator (C dfUnconfirmed)
e srss30 Originator/Lender Expertise (c Field codes are highlighted in amber where:
i rmed) - field s left blank; or
-~ field is equal to "Unconfirmed"; or
- field has errors in format.
The Seller has the required expertise in originating.
residential mortgage loans which are of a similar
nature as the Mortgage Loans (taking the EBA STS. Confirmation and detailed explanation
Guidelines Non-ABCP Securi i , as as to whether the originator or original A detailed explanation as to whether
lender have expertise in originatin the originator or original lender have Item 227 of Annex 19 of Commission
e i > ginating Originator/Lender Expertise by & Article 20(10) Detailed Explanation
institution, its licence having been passported to the exposures of a similar nature to those expertise in originating exposures of a Delegated Regulation (EU) 2019/980
Netherlands and is under the supervision of the NBB securitised pursuant to Article 20(10) similar nature to those securitised.
§ _ |for prudential matters, the Belgian Financial Services of Regulation (EU) 2017/2402 B0x to complete should contain the detailed explanation.
Originator/Lender Expertise ¥
N70 sTss30 S and Markets Authority with regard to conduct of | (TEXT-32767)
B les and financial market Field codes are highlighted in amber if the feld isleft blank or has errors in format.
the AFM with regard to conduct of business rules in
respect of Mortgage Loans originated by its Dutch
Branch and the ECB with regard to certain banking
regulations and has a minimum of 5 years’ experience
i originating mortgage loans similar to the Mortgage
Loans. See further sections 3.4 (Seller) and 4.4 of the
Prospectus.
[eenttim] Box to complete should contain the confi indicator (Confirmed/Unconfirmed)
Defaulted or restructured {Confirmed/Unconfi Field codes are highiighted in amber where:
N71 sTss31
exposures confirmation rmed) - feld is left blank; or

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




Defaulted or restructured

T ST Wi TEPTESET AT WA T TESPEC O e
mortgage receivables that as far as it is aware, (i) the
Mortgage Receivable is not in default within the
meaning of Article

178(1) of the CRR and the relevant Borrower is not a
credit-impaired obligor or guarantor who, to the best
of its knowledge, has been declared insolvent or had a
court grant his creditors a final non-appealable right
of enforcement or material damages as a result of a
missed payment within three years prior to the date
of origination or has undergone a debt-restructuring
process with regard to his non-performing exposures
within three years prior to the Closing Date, or in
respect of a Further Advance Receivable or a

A detailed explanations as to whether
the transferred underlyi

g exposures.

defaulted exposures (or restructured
exposures) as defined in Article 20(11)
of Regulation (EU) 2017/2402.

- the requirements referred to in Articl

2017/2402 are met;
- the requirements referred to in Articl
20 (11) (b) of Regulation (EU)

do not include, at the time of selection,

20/(11) (a) (i) and (ii) of Regulation (EU)

e

3
Box to complete should contain the detailed explanation.

Transferred underlying exposures

A detailed explanations as to whether.
the transferred underlying exposures
do not include, at the time of selection,
defaulted exposures (or restructured
exposures) as defined in Article 20(11)
of Regulation (EU) 2017/2402.

- the requirements referred to in Article
20 (1) (a) (i) and (i) of Regulation (EU) [Article 20(11)
2017/2402 are met.
- the requirements referred to in Article

Detailed Explanation

Item 2.2.8 of Annex 19 of Commission
Delegated Regulation (EU) 2019/980

20 (11) (b) of Regulation (EU)
N72 sTss31 exposures explanation Substitute (TEXT-32767) | 2017/2402 are met ; 2017/2402 are et ;
T AT I Ry " the requirements refered to in Aticle |FI€ld codes are highlighted in amber i the feld i lef blank or has errors in forma. " e requiremente referred to in Article
credit assessment or a credit score indicating that the 20 (11) (c) of Regulation (EU) 20 (11) (c) of Regulation (EU)
risk of contractually agreed payments not being made 2017/2402 are met. 2017/2402 are met.
is significantly higher than for comparable
mortgage receivables originated by it which are not
sold and assigned to the Issuer under the Mortgage
Receivables Purchase Agreement, within the meaning
of Article 20(11) of the EU Securitisation Regulation;
and (i) as at the time of origination: () the relevant
Borrower did either not have a record of any negative
registration with the BKR; o (i) the Seller received
that such registration
[eentlim] Box to complete should contain the confi indicator (Confirmed/Unconfirmed|
“Unconfirmed" should be reported in Box to complete where no payment was made at the
AT T time of the transfer of the exposures. In that case, at least one of the exemptions should be
N73 sTss32 N reported below.
time of transfer confirmation rmed)
Confirmation and optional comment on | Field codes are highlighted in amber where:
whether, at the time of transfer of the | - fleld is left blank; or
exposures, the debtors have made at | field has errors in format.
[The debtors of the underlying exposures have made at least one payment pursuant to Article
least one payment. The exemption under Article 20(12) of Regulation (EU) 2017/2402,
20(12) does not apply. It i also a requirement under
the Mortgage Loan Criteria that in respect of each Box to complete may contain additional explanation.
At least one payment at the
N7a sTss32 e of trantor comment | Morteage Loan at least one (interest) payment has [ (TEXT-5000)
been received prior to the date the related Mortgage Field codes are highlighted in amber where the field has errors in format.
Receivable is sold and assigned by the Seller to the
Issuer.
Only possible values in Field are:
~no exemption
- single instalment for revolving securitisations backed by exposures payable in a single A confirmation whether, at the time of
i transfer of the exposures, the debtors
- maturity of less than 1 year for revolving securitisations having a maturity of less than 1 |A1 1625t one payment at the time_ have made at least one payment. Article 20(12) Confirmation tems 33 and 3.4 of Annex 19 of Commission
year, including without limitation monthly payments on revolving credits A confirmation whether or not the Delegated Regulation (EU) 2019/980
A exemption under Article 20(12) of
The payment exemption should be consistent with the confirmation indicator populated Regulation (EV) 2017/2402 applies.
N7s sTss32 Payment exemption (wsT for STSS32 indicating whether, at the time of transfer of the exposures, the debtors have
made at least one payment pursuant to Article 20(12) of Regulation (EU) 2017/2402.
Select the exemption that applies
under Article 20(12) of Regulation (EU) | Field codes are highlighted in amber where:
2017/2402 for revolving securitisations | - "At least one payment at the time of transfer" s "Unconfirmed" for STSS32 and field is
backed by exposures payable in a single | left blank or equal to "No exemption" or "N/A"; or
instalment or having a maturity of less | - "At least one payment at the time of transfer" is "Confirmed" for STSS32 and field is
than one year, including without not left blank; or
limitation monthly payments on  field has errors in format.
revolving credits.
Box to complete may contain additional explanation.
Field should be left blank where *At least one payment at the time of transfer" for STSS32
Payment exemption is Confirmed.
N76 sTSS32 e {TEXT-5000}
Field codes are highlighted in amber where:
~field s not left blank and At least one payment at the time of transfer"
for 5TS532; or
field has errors in format.
[eenttim] Box to complete should contain the confi indicator (Confirmed/Unconfirmed)
7 srsszs Degree of dependence on {Confirmed/unconfi Field codes are highlighted in amber where:
repayments confirmation rmed Confirmation and detailed explanation | - €d 1 ef blank;or
of the degree of dependence of the - fekd s equal to “Unconfirmed; or A detailed explanation of the degree of
- field has errors in format.
repayments of the holders of the dependence of the repayments of the e 3.1 of Annex 19 of Commission
Not applicable, as the repayments to be made to the securitisation position on the sale of holders of the securitisation position on | Article 20(13) Detailed Explanation Detegated Regulatlon (£U) 2015/980
Noteholders under the Notes have not been assets securing the underlying the sale of assets securing the
structured to depend predominantly on the sale of exposures pursuant to Article 20(13) of underlying exposures,
RO B s Moo toan. Regutation (F0) 201372402, (12191 |5 to complete should contain the detaled explanation. vine e
8 STss33 repayments explanation | Reference is also made to sections 4.4 (Regulatory |\ 227!
. o Field codes are highlighted in amber if the field isleft blank or has errors in format.
and Industry Compliance Jand 6.2 (Description of
Mortgage Loans) of the Prospectus.
(eemtire) Box to complete should contain the confi indicator (Confirmed) firmed)
CoRpI XD (c Field codes are highlighted in amber where:
N79 sTss3a retention requirements
——— rmed} - field is left blank; or
- field is equal to "Unconfirmed’; or
- field has errors in format.
The Seller, inits capacity as the "originator" as
defined in the Securitisation Regulation, has
undertaken in the Class A Notes Purchase Agreement
and the Class B and C Notes Purchase Agreement to
the Managers, the Issuer and the Security Trustee to
retain, on an ongoing basis, a material net economic
interest of not less than five (5) per cent. in the Confirmation and concise explanation
securitisation transaction described in this Prospectus as to how the originator, sponsor or
with Article 6 of the EU i original lender of a non-ABCP
Regulation and in accordance with UK SECN 5 (as if it securitisation comply with the risk
were applicable to it and as in force on the Closing retention requirement as provided for
R Date). As at the Closing Date, such material net in Article 6 of Regulation (EU) i
Compliance with risk - Box to complete should contain the concise explanation.
a0 srsssa etention requrements | cconomic nteret s retained n acordance with e 2017/2402.
Article 6(3)(d) and UK SECN 5.2.8R (1)(d) (as if it were y i
explanation . . Field codes are highlighted in amber if the feld isleft blank or has errors in format.
applicable to it and as in force on the Closing Date) of
the Securitisation Regulation by the retention of the.
Retention Notes, representing an amount of at least
5% of the nominal value of the securitised exposures.
As such the 'originator' shall retain the material net
ecominic interest in accordance with option (4); the
holding of the first loss tranche in accordance with
Article 6(3)(d) of the Securitisation Regulation.
See further section 4.4 (Regulatory and Industry
Compliance) of the Prospectus.
LEI ield should be reported in Box to complete where available. Where reported, this LEI
L of the entity (where available) that | 914 &5t 2t the GLEIF database.
Only one LEI should be reported.
81 sTss3a Retaining entity LEI AGNZLYKYNUV7VVGFXES (LEn retains the material net economic
interest pursuant to Article 21(1)of | o are highiighted in amber where:
Regulation (EU) 2017/2402.
- neither entity name nor entity LE s reported
 field has errors in format.
Entity name should be reported in Box to complete where LEI is not available for STSS34- A concise explanation as to how the
Name of the entity (where LElis not | Retaining entity LEI. °”g'"a‘:‘;g:”°"5°{ °'(°”g'"a' 'E‘"“'(:'
available) that retains the material net 2 non-ABCP securitisation comply wi
ez sTes3e GO (TSI [FEr economic interest pursuant to Article | Field codes are highlighted in amber where: the risk retention requirement as
21(1) of Regulation (EU) 2017/2402. - neither entity name nor entity LE is reported provided for in Article 6 of Regulation
- field has errors in format. (EU) 2017/2402.
An indication which entity retains the
N Only possible values in Box to complete are "Y" or "N" material net economic interest and
Box to complete should contain "Y" where vertical sice is used for retaining the risk and which aptian is used for retaining the
N otherwise. risk including:
) Is vertical slice in accordance with (1) vertial sice in accordance with
- =
~field i left blank; or g
~all options are filled-in with "N or (2)seler's share n accordance with Item 3.1 of Annex 9 and ftem 3.4.3 of Annex 19
- feld has errors in format. Compliance withrisk retention | Articl 6(3)(b) of Regulation (EU) Article 21(1) Concise Explanation of Commission Delegated Regulation (EU)
N Only possible values in Box to complete are "Y" or “N" requirements /2402; 2019/980
Box to complete should contain "Y" where seller’s share is used for retaining the risk and (3) randomly-selected exposures kept on
N otherwise. balance sheet, in accordance with
) Is seller’s share in accordance with Article 6(3) (c)(3) of Regulation (EU)
a4 sTss3a Seller' share (Y/N) Arice 6(3)(c)of Regulation (€U) Feld codes are highighted n amber where: 12402;
2017/2402 used for retaining the risk? ("o oo ik e (4) first loss tranche in accordance with
- all options are filled-in with "N"; or Article 6(3)(d) of Regulation (EU)
 field has errors in format. 2017/2402;
N Only possible values in Box to complete are "Y" or "N" (5) first loss exposure in each asset in
Box to complete should contain "Y" where randomly-selected exposures kept on balance accordance with Article 6(3)(e) of
Gy Is randomly-selected exposures kept on |sheet is used for retaining the risk and "N" otherwise. Regulation (EU) 2017/2402;
N85 G bt Ny balance sheet, in accordance with (6) no compliance with risk retention
e Article 6(3) (c) (3) of Regulation (EU)  |Field codes are highlighted in amber where: requirements set out in Article 6(3) of
2017/2402 used for retaining the risk? | - field is left blank; or Regulation (EU) 2017/2402;
- all options are filled-in with "N"; or (7) other options used.
 field has errors in format.
v Only possible values in Box to complete are "Y" or "N"
Box to complete should contain "Y" where firstloss tranche is used for retaining the risk
Isfirst loss tranche in accordance v |41V Ctherwise-
N6 sTss3a First loss tranche (N} Article 6(3)(d) of Regulation (EU)

2017/2402 used for retaining the risk?

Field codes are highlighted in amber where:
~ field s left blank; or
- all options are filled-in with "N"; or

 field has errors in format.




N Only possible values in Box to complete are "Y" or N
Box to complete should contain "Y" where fist loss exposure in each asset is used for
Is first loss exposure in each assetin | retaining the risk and "N" otherwise.
. srsssa Fist oss exposure n each - accordance with Article 6(3)(e) of ]
asset indicator Regulation (EU) 2017/2402 used for | Field codes are highlighted in amber where:
retaining the risk? - field s left blank; or
~all options are filled-in with *
- field has errors in format.
N Only possible values n Box to complete are V" or "N
Box to complete should contain "Y" where there is no compliance with risk retention
s there no complance with risk requirements and "N" otherwise.
as srsssa No compliance with risk o retention requirements set out in el codes are highlghted n amber where:
retention requirements Article 6(3) of Regulation (EU)
2017/24027 - fed i eft blank; or
field s fillecin with
- all options are filled-in with "N or
- field has errors in format.
N Only possible values in Box to complete are "Y' or "N"
Box to complete should contain "Y" where other optionsis used for retaining the risk and
N" otherwise.
b sTes34 C TR o Field codes are highlighted in amber where:
 field s left blank; or
Is other options used for retaining the | - all options are fillec-in with
risk pursuant to Article 21(1) of - field has errors in format.
Regulation (EU) 2017/24027 I Yes
please provide the used option.
Value should be reported in Box to complete when Other option indicator is reported with
NSO sTss3a Other options used comment (TEXT-5000) " forsTSS34.
Field codes are highlighted in amber where it is not the case or field has errors in format.
(exrilmr=) Box to complete should contain the confi indicator (Confirmed/t
o1 srssas ?;;‘i::';’;:;":‘:fs‘ (22 (C Field codes are highlighted in amber where:
; rmed/N/A} ~field is left blank; or
confirmation
- field is equal to "Unconfirmed’; or
- field has errors in format.
See section 5.4 (Hedging) of the prospectus. The Class
8 Notes and Class C Notes will not bear interest. The.
Issuer will mitigate the interest rate exposure on the Confirmation and concise explanation
(AT ST A BT 2 a5 to whether the interest rates and A concise explanation as to whether the
2 R G R L Rl 4 currency risks are appropriately interest rates and currency risks are
P e mitigated and that measures are taken Mitigation of Interest rates (IR) | appropriately mitigated and that Items 3.4.2 and 3.8 of Annex 19 of Commission
Cap Provider on the Closing Date. o mitigate such risks and confirm that and currency risks (FX) Risks measures are taken to mitigate such |1 212) Concise Explanation Delegated Regulation (EU) 2019/980
ek, T TRE Ay e Ry such measures are available to risks and confirm that such measures
Mitigation of Interest rates | ¢2tresIncluding excess spread (f any) the Reserve investors under Article 21(2) of Box to complete should contain the concise explanation. are available to investors.
No2 sTss3s and currency risks A e O R RE Y (T (TEXT-10000) [ Regulation (EV) 2017/2402.
explanation P A T DACE RIS 0D Field codes are highlighted in amber i the feld i left blank or has errors in format.
extent available after payment o higher ranking
items in the relevant Priorities of Payment. See
further section 5.5 (Liquidity Support) of the
Prospectus. All mortgage receivables and all payments
under the Notes are to be made in euro, as a result of
which there is no currency risk.
Exemption on derivatives Box to complete should contain the derivatives indicator (o derivatives/Exemption on
(No derivatives/Unconfirmed).
Derivatives not i
No3 sTS536. purchased/sold by SSPE onon Field codes are highlighted in amber where:
confirmation derivatives/Unconfi  field i eft blank; or
med) Confirmation and concise declaration | - field i equal to "Unconfirmed; or A concise declaration that the SSPE has
that th SSPE has ot entered into - field has errors in format. by |notenteredinto dervaive contracts e 3,42 and 3.8 of Annex 19 of Commission
[ The Issuer will only enter into any derivative contracts. derivative contracts except in the <sPE except in the circumstances referred to | Article 21(2) Concise Explanation Delegated Regulation (EU) 2019/980
i respect of the transaction for the purpose of circumstances referred to in Articles in Articles 21(2) of Regulation (EU)
hedging interest rate risk, in accordance with Article 21(2) of Regulation (EV) 2017/2402. ) 2017/2402
Derivatives not e S S St Box to complete should contain the concise explanation.
N4 sTSs36. purchased/sodbysspe |80 TR T en (TEXT-10000)
explanation Field codes are highlighted in amber i the feld i left blank or has errors in format.
(Exrilmr=) Box to complete should contain the confi indicator (Confirmed/L
"N/A" should be reported only where no derivatives are used.
Field codes are highiighted in amber where:
Common standards T  field i eft blank; or
No5 sT537 underwriting derivatives rmed/N/A} field s equal to "N/A" and not by SSPE
confirmation is not equal to "No derivatives"; or
~field s not equal to "N/A" and STSS36-Derivatives not purchased/sold by SSPE
confirmation is equal to "No derivatives"; or
Z:T::(:‘:::v":::;:'z’:fi:::\‘:75" 2::: :;Z“:,j:):"n f’;:'“":“"“““' or A concise explanation on whether any
- hedging instruments used are
and documented using common Items 3.4.2 and 3.8 of Annex 19 of Commission
according to commonly accepted standards underwritten and documented Aricle 21(2) Concise Explanation Delegated Regulation (EU) 2019/980
according to commonly accepted
See section 5.4 (Hedging) of the prospectus. The Class standards pursuant to Article 21(2) of tandards.
8 Notes and Class C Notes will not bear interest. The. Regulation (EV) 2017/2402.
Issuer will mitigate the interest rate exposure on the Box to complete should contain the concise explanation where STSS37-Common standards
Class A Notes until the termination date under the underwriting derivatives confirmation is not "N/A”
Common standards Interest Rate Cap Agreement by entering into the
Noe STss7 ::;;v;:::g derivatives Interest Rate Cap Agreement with the Interest Rate ETEED) Field should be left blank where STSS37-Common standards underwriting derivatives.
(Cap Provider on the Closing Date. The Interest Rate. confirmation is equal to N/A.
Cap Agreement will be documented under a 2002
ISDA master agreement, together with an assocfated Field codes are highlighted in amber where it is not the case or field has errors in format.
schedule, credit support annex and a confirmation.
(Exrilmr=) Box to complete should contain the confi indicator (Confirmed/t
o srssaa Referenced interest (Confi Field codes are highlighted in amber where:
payments confirmation rmed/N/A} ~field is left blank; or
- field is equal to "Unconfirmed’; or
- field has errors in format.
The Class A Notes are referenced to Euribor - see
section 4.1 (Terms and Conditions ) under 4 (interest) Confirmation and concise explanation
of the prospectus. The Class B Notes and Class C Notes on whether and how any referenced A concise explanation on whether and
e Ry interest payments under the how any referenced interest payments
securitisation assets and liabilties are: Referenced interest payments | under the securitisation assets and Item 2.2.2 and 2.2.13 of Annex 19 of
[The Mortgage Receivables resuit from Mortgage calculated by reference to generally based on generally used interest |liabiltis are calculated by reference to | Article 21(3) Concise Explanation Commission Delegated Regulation (EV)
e e P G M G0 used market interest rates or generally rates generally used market interest rates or 2019/980
e i e OB E used sectoral rates reflective of the ! generally used sectoral rates reflective
Box to complete should contain the concise explanation.
os srssas Referenced interest may b reset every three morths) with referenceto [ oo cost of funds pursuant to Atice 21(3) of the cost of funds.
payments explanation EURIBOR or to a rate which is based on the cost of of Regulation (EU) 2017/2402. . N
Field codes are highlighted in amber i the feld i left blank or has errors in format.
funds and therefore any referenced interest payments
under the Mortgage Loans are based on generally
used market interest rates, or generally used sectoral
rates reflective of the cost of funds, and do not
formulae or derivatives (see al:
section 6.3 (Origination and Servicing ) of the.
Prospectus).
(Exrilmr=) Box to complete should contain the confi indicator (Confirmed/Unconfirmed).
[ebETniEy (c Field codes are highlighted in amber where:
No9 sTs39 enforcement requirement :
P rmed) ~field is left blank; or
- field is equal to "Unconfirmed’; or
- field has errors in format.
After the delivery of an Enforcement Notice, no
amount of cash i trapped in the Issuer in accordance Confirmation and declaration in o trappingof cash fllowing | declarationin generl terms hat ach
iy paacton D et e oot seneral terms that each of the enforcement or an acceleration |of the requirements of Article 21(4) of | Artcle 21(4) Concise Explanation ttem 3.4.5 of Annex 19 of Commission
amortise sequentially (see also section 5 (Credit requirements of Article 21(4) of b Reguition (EU) 2017/2403 are met. Delegated Regulation (EU) 2019/980
Structure) of the prospectus) and In particular section Regulation (EU) 2017/2402 are met.
Acceleration notice / 5.2 (Priority of Payments) and no automatic Box to complete should contain the declaration in general terms.
N100 STSS39 enforcement requirement | liquidation for market value of the Mortgage {TEXT-10000}
explanation Receivables i required under the Transaction Field codes are highlighted in amber f the field s eft blank or has errors in format.
Documents (see also Conditions 10 (Event of Default)
and 11 (Enforcement ) and section 7.1 (Purchase,
Repurchase and Sale) of the Prospectus)).
(Exrilmr=) Box to complete should contain the confi indicator (Confirmed/Unconfirmed).
ot srsso No trapping of cash (c Field codes are highlighted in amber where:
confirmation rmed) ~field is left blank; or
Confirmation and optional comment | - field i equal to "Unconfirmed; or
that no cash would be trapped - field has errors in format. i
= the delivery of enforcement tof cash shall be | COTirmation that no cash would be Item 3.4.5 of Annex 19 of Commission
pocstionidbe tsrpadfoliobinehe delienclar or an acceleration notice pursuant to trapped rapped following the delivery of Arice 21(8)2) Confirmation Delegated Regulation (EU) 2019/980
enforcement notice See sction 52 of the Prospectus e 21(4)0) of Regulaton (£0) enforcement or an acceleration notice.
RS et R e D e T 2017/2402. Box to complete may contain additional explanation.
N102 sT540 e (1ExT-5000)
Field codes are highlighted in amber where the field has errors in format.
[eentlim] Box to complete should contain the confi indicator (Confirmed/Unconfirmed|
o3 srssat Sequential amortisation e Field codes are highiighted in amber where:

confirmation

Confirmation and optional comment
that principal receipts from the

underlying exposures are passed to the
via comiential amartication of

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

Confirmation that principal receipts
from the underlying exposures are.




Sequential amortisation

Upon the delivery of an enforcement notice, any
amounts received by the Security Trustee will be paid
to the Secured Creditors (including the Noteholders)

and will be paid by the Security Trustee in accordance

the securitisation positions, as.
determined by the seniority of the
securitisation position pursuant to
Article 21(4)(b) of Regulation (EU)

Box to complete may contain additional explanation.

(b) principal receipts shall be
passed to investors

passed to the investors via sequential
amortisation of the securitisation
positions, as determined by the seniority
of the securitisation position.

Article 21(4)(b)

Confirmation

Item 3.4.5 of Annex 19 of Commission
Delegated Regulation (EU) 2019/980

N104 sTssa1 with the relevant Post-Enforcement Priority of (TExT-5000)
comment 2017/2402. )
Payments. See section 5.2 of the Prospectus under Field codes are highlighted in amber where the field has errors in format.
“Priority of Payments upon Enforcement”.
(eemtire) Box to complete should contain the confi indicator (Confirmed) firmed)
Reversed repayment on (c Field codes are highlighted in amber where:
N105 stssaz ;
seniority confirmation rmed) ~field is left blank; or
- field is equal to "Unconfirmed’; or
- field has errors in format.
Upon the delivery of an enforcement notice, any Confirmation and optional comment
: ’ §
jamounts recelved by the Security Trustee willbe paid e e etobe (c) repayment shall not be Confirmation that the repayment of the e 3,45 of Annex 19 of Commission
1o the Secured Crcitors (including the Notehalders) e e o thet oot reversed with regard to their |securitisation position is not to be Article 21(4)(c) Confirmation Delegated Remulaton (£0) 2019/980
and will be paid by the Security Trustee in accordance reversed with regard to their seniority ooty eversed it regard 0 et senoity. clegated Regulation
with the relevant Post-Enforcement Priority of pursuant to Article 21(4)(c) of
Payments. See section 5.2 of the Prospectus under Regulation (EV) 2017/2402 Box to complete may contain additional explanation.
Reversed repaymenton | !
N106 sTssaz It “Priority of Payments upon Enforcement’”. Such Post- ~|{TEXT-5000}
v Enforcement Priority of Payments provides for a Field codes are highlighted in amber where the field has errors in format.
repayment of Noteholders in a sequential order, as
determined by the seniority of their Notes and i not
reversed with regard to such seniority.
(Exrimr=) Box to complete should contain the confi indicator (C d firmed)
o7 srssas No automatic liquidation (c Field codes are highlighted in amber where:
s confirmation rmed) ~field is left blank; or
Confirmation and optional comment | - field i equal to "Unconfirmed; or
that not any provisions require - field has errors in format. () no provisions shall require :
Confirmation that not any provisions
of the underlying of the Item 3.4.5 of Annex 19 of Commission
No automatic liquidation for market value of the. reqire automatic iquidation of the | Article 21(2)(d) Confirmation
; exposures at market value pursuant to underlying exposures at market Delegated Regulation (EU) 2019/980
Mortgage Receivables is required under the underlying exposures at market value.
Artcle 21(4)(d) of Regulation (EU) \alue
Transaction Documents (see also Conditions 10
2017/2402 Box to complete may contain additional explanation.
No automatic liquidation | (Event of Default ) and 11 (Enforcement ) and section
taos sTssas comment 7.1 (Purchase, Repurchase and sale ). (TEXT-5000)
HEErER T n d Field codes are highlighted in amber where the field has errors in format.
N/A
Box to complete should contain the confi indicator (Confirmed)
Field should be "N/A" where transaction featuring non-sequential priority of payments
does not include triggers relating to the performance of the underlying exposures resulting
Non-sequential priority of in the priority of payment reverting to sequential payments in order of seniority pursuant
N109 sTssaa T [E e A 2115 of Regultion (€01 301712008, | "
payments triggers RS Confirmation and optional comment |10 ATile 216) of Regulation (EU) )
[EoTTELED that transaction featuring non- )
sequential prionity of payments include. | Feld codes are highiighted in amber where:
triggers relating to the performance of |~ field s eft blank; or .
the underlying exposures resulting in |~ fieldis equal to "Unconfirmed; or
the priority of payment reverting to  field has errors in format.
quential payments in order of
seniority pursuant to Article 21(5) of
Regulation (EV) 2017/2402. Box to complete may contain the concise explanation where STSS44-Non-sequential
priority of payments triggers confirmation is not "N/A".
y Confirmation that transaction featurin
ito srssas Non-sequential priorty of Ko e
s payments triggers comment Field should be left blank where STSS44-Non-sequential priority of payments triggers non-sequential priority of payments
confirmation is equal to N/A. include triggers relating to the
performance of the underlying
Field codes are highlighted in amber where it is not the case or field has errors in format. exposures resulting i the priority of
featuring non- | payment reverting to sequential Item 3.4.5 of Annex 19 of Commission
N/A s pav 6 to sed! Article 21(5) Confirmation
. sequential priority of payments  [payments in order of seniority. Delegated Regulation (EU) 2019/980
Box to complete should contain the confi indicator (Confirmed/L
Confirmation that such triggers include
Field should be "N/A" where transaction featuring non-sequential priority of payments e
at least the deterioration in the credit
does not include triggers relating to the performance of the underlying exposures resuting )
. quality of the underlying exposures
in the priority of payment reverting to sequential payments in order of seniority pursuant
below a predetermined threshold.
’ o to Artcle 21(5) of Regulation (EU) 2017/2402.
it srssaa Credit quality deterioration {Confirmed/Unconfi
sS4 trigger confirmation rmed/N/A]
g IN/A) Confirmation and optional comment | Field codes are highlighted in amber where:
that such trggers include at least the | - ield s left blank or
deterioration in the credit quality of | - field is equal to "Unconfirmed"; or
the underlying exposures below a field s equal to "N/A" and "Confirmed” i reported for ST544 - Non-sequential priority
predetermined threshold pursuant to | of payments triggers confirmation; or
Artcle 21(5) of Regulation (EU) field has errors in format.
2017/2402
Credit quality deterioration Box to complete may contain the concise explanation.
N112 sTssaa Ly {TEXT-5000} " v ?
trigger comment
Field codes are highlighted in amber where the field has errors in format.
[eenttim] Box to complete should contain the confi indicator (Confirmed/Unconfirmed)
Servicer expertise (Confirmed/Unconfi Field codes are highiighted in amber where:
s sTsss confirmation rmed)  field i eft blank; or
~field is equal to "Unconfirmed"; or
- field has errors in format.
The Servicer has the appropriate expertise in servicing
the Mortgage Receivables (taking the EBA STS
idelines Non-ABCP Securit
[t N;ca e A)es Confirmation and detailed explanation
:f Ba :V "e':’a =G "ed B '":“‘:“;"' "‘5 u on how the requirements of Article A detailed explanation on how the
R DS 21(8) are met. As part of the Required expertise from the | requirements of Article 21(8) are met.
and is under the supervision of the ECB (acting in
explanation, include references to any servicer and policies and As part of the explanation, include : Item 3.4.6 of Annex 19 of Commission
cooperation with the N Article 21(8) Detailed Explanation
policies and procedures intended to adequate procedures and risk | references to any policies and Delegated Regulation (EU) 2019/980
National Bank of Belgium) for prudential matters, the
onal B ensure compliance with these management controls in place | procedures intended to ensure
Belgian Financial Services and Markets Authority with
S o o s requirements pursuant to Article 21(8) [Box to complete should contain the detailled explanation. compliance with these requirements.
N4 sTsssa o " o h (TEx1-32767) (b} of Regulation (€U) 2017/2402
explanation market supervision and the AFM with regard to
" Field codes are highlighted in amber f the field s eft blank or has errors in format.
conduct of business rules in respect of Mortgage.
Loans originated by its Dutch Branch and the ECB with
regard to certain banking regulations and has a
minimum of 5 years’ experience in servicing mortgage
loans and it has well documented and adequate
policies, procedures and risk-management controls.
relating to the servicing of the Mortgage Loans in
place (see also sections 3.5 (Servicer) and 6.3
(Origination and Servicing) of the Prospectus).
R Box to complete should contain the confi indicator (Confirmed/L
“N/A" should be reported in Box to complete only where the securitisation is not a
revolving securitsation.
Early termination {Confirmed/Unconfi ®
N11s sTssas
confirmation rmed/N/A} 1d cod highlighted ber whe
Confirmation and concise explanation, | F1eld codes are highlighted in amber where:
where applicable, on revolving - fieldis left blank; or . evolving securtisation with | concise explanation, where applicable,
securitisation with early amortisation |~ field is equal to "Unconfirmed"; or o amgw oot for on how the provisions in Art 21(6)(a) of tems 23 and 2.4 of Annex 19 of Commission
events for termination of revolving - field has errors in format. v Regulation (EU) 2017/2402 are Article 21(6) Concise Explanation N "
of revolving period Delegated Regulation (EU) 2019/980
period based on prescribed triggers ey pento? |reflected n the transaction
pursuant to Article 21(6) of Regulation b 8
(EV) 2017/2402 Box to complete should contain the concise explanation where STSS45-Early termination
oy termination confirmation is not "N/
N116 sTssas AT {TEXT-10000}
& 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.
N Box to complete should contain the confi indicator (Confirmed)
“N/A" should be reported in Box to complete only where the securitisation is not a
revolving securitisation.
Credit quality deterioration (Confirmed/Unconfi
N117 sTss46 redit auallty deteriorati (Confirmed/uncorfi Field codes are highlighted in amber where:
trigger confirmation rmed/N/A}
- field i left blank
Confirmation and concise explanation | ~"Unconfirmed” is reported; or o A concise explanation where applicable,
where applicable, on deterioration in |~ /A" is not reported and STSS45-Early termination confirmation is "N/A; or (2) deterioration in the credit |on how the provisions in Art 21(6)(a) of tems 23 and 2.4 of Annex 19 of Commission
the credit quality of the underlying ~*N/A"is reported and STSS45-Early termination confirmation is not"N/A"; or quality of the underlying Regulation (EU) 2017/2402 are Article 21(6)(a) Concise Explanation 3 and 2.
- field has errors in format. Delegated Regulation (EU) 2019/980
exposures pursuant to Artcle 21(6) (a) exposures reflected in the transaction
of Regulation (EV) 2017/2402 documentation.
Box to complete should contain the concise explanation where STSS46-Credit quality
deterioration trigger confirmation is not "N/A"
Credit quality deterioration
N118 sTSsas. (TEXT-10000)
trigger explanation fi b Field should be left blank redit quality trigger confi is
equal to N/A.
Field codes are highlighted in amber where it is not the case or field has errors in format.
R Box to complete should contain the confi indicator (Confirmed/L
“N/A" should be reported in Box to complete only where the securitisation is not a
revolving securitsation.
Insolvency-related event (Confi
119 sTssa7 Field codes are highlighted in amber where:
confirmation rmed/N/A) e

Confirmation and concise explanation,
where applicable, on occurrence of an
insolvency-related event of the
originator or servicer pursuant to

le 211R) (h of Regulatinn (FI1)

- field is left blank

- "Unconfirmed" is reported; or

/A" is not reported and STSSAS-Early termination confirmation is "N/A"; or
- "N/A" is reported and STSS45-Early termination confirmation is not"N/A"; o
~field has errors in format.

(b) occurrence of an insolvency-
related event of the originator or

servicer

A concise explanation, where applicable,
on how the provisions or triggers in Art
21(6)(b) of Regulation (EU) 2017/2402

are reflected in the transaction

Article 21(6)(b)

Concise Explanation

Items 2.3 and 2.4 of Annex 19 of Commission
Delegated Regulation (EU) 2019/980




2017/2402

documentation.

Box to complete should contain the planation where
event confirmation is not "N/A"
Insolvency-related event
N120 sTssa7 EXT-10000)
explanation fu D Field should be left blank where STSS47-Insolvency-related event confirmation is equal to
N/A.
Field codes are highlighted in amber where it is not the case or field has errors in format.
N Box to complete should contain the confi indicator (Confirmed)
"N/A" should be reported in Box to complete only where the securitisation is not a
revolving securitisation.
Pre-determined threshold (Confirmed/Unconfi
N121 sTss48 o g s Hinwezit) Field codes are highlighted in amber where:
(ekertzetcn A  field isleft blank A concise explanation, where applicable,
Confirmation and concise explanation, | - "Unconfirmed s reported; or on how the provisions or triggers in Art
where applicable, on value of the - "N/A" is not reported and STSS45-Early termination confirmation is "N/A"; or () value of the underlying 21(6)(c) of Regulation (EU) 2017/2402
underlying exposures held by the SSPE | /A" i Early ten rmation is not"N/A"; or are reflected in the transaction items 2.3 and 2.4 of Annex 19 of Commission
Vi expo i N/A"is reported and STSS45-Early termination confirmation is not”N/A'; o exposures held by the SSPE falls Aricle 21(6)(c) Concise Explanation
falls below a pre-determined threshold | _ field has errors n format. o o using S Delegated Regulation (EU) 2019/980
to Article 21(6) (¢) of P to the relevant sections of the
Regulation (EV) 2017/2402 underlying documentation where the
Box to complete should contain the concise explanation where STSS48-Pre-determined information can be found
threshold value confirmation is not "N/A".
Pre-determined threshold
N2 sTssa8 (TEXT-10000)
value explanation fi b Field should be left blank where STSS48-Pre-determined threshold value confirmation is
equal to N/A.
Field codes are highlighted in amber where it is not the case or fild has errors in format.
R Box to complete should contain the confi indicator (Confirmed/t
“N/A" should be reported in Box to complete only where the securitisation is not a
revolving securitisation.
New underlying exposures -
N123 sTssa9 failure generation Field codes are highlighted in amber where:
iy rmed/N/A} et et ok
[l Confirmation and concise explanation, |~ ield i eft blanl
where applicable, on a failure to Unconfirmed" is reported; o ) (d) a failure to generate sufficient |A concise explanation, where applicable,
enerate sufficient new underlying ~"N/A" s not reported and STSS45.Early termination confirmation is "N/A'; or new underlying exposures on how the provisions in Art 21(6)(d) of toms 23 and 2.4 of Annex 19 of Commission
exposures meeting pre-determined - "N/A" s reported and STS545-Early termination confirmation is not™N/A"; or meeting pre-determined credit | Regulation (EU) 2017/2402 are Article 21(6)(d) Concise Explanation Delegned Regulation (£0) 2015/560
credit quality (trigger for termination | field has errors in format. quality (trigger for termination of | reflected in the transaction eated fee
of the revolving period) under Article the revolving period) documentation.
21(6) (d) of Regulation (EU) 2017/2402 .
Box to complete should contain the concise explanation where STSS49-New underlying
exposures failure generation confirmation is not "N/A"
New underlying exposures
N124 sTssa9 failure generation EXT-10000)
G fu D Field should be left blank where STSS49-New underlying exposures failure generation
explanation
confirmation is equal to N/A.
Field codes are highlighted in amber where it is not the case or field has errors in format.
(eemtire) Box to complete should contain the confi indicator (Confirmed) firmed)
Participant duties (c Field codes are highlighted in amber where:
N12s sTsss0 . .
confirmation rmed) Confirmation and optional comment | - field is left blank; or
that the transaction documentation - field is equal to "Unconfirmed’; or
specifies all of the requirements under | - field has errors in format, alinformation regard Confirmation that the transaction
le 21(7) (a) of Regulation (EU) ;n"‘r:;"le :Zh fzun‘s"z e |documentation specifis al of the tice 21(7)a) Confirmation Item 3.2 of Annex 19 of Commission Delegated
obligations, duties and 2017/2402 on the contractual H—— g( requirements under Article 21(7) (a) of Regulation (EU) 2019/980
of the Servicer are set out in the Servicing Agreement obligations, duties and responsibilities servicerand trustee Regulation (EU) 2017/2402.
(see also section 7.5 (Servicing Agreement) of the of the servicer and the trustee, if any, [ Box to complete may contain additional explanation.
N126 STSS50 Partic du t - [Prospectus) and the obligations, duties and other ancillary service providers.
and responsibilites of the Security Trustee are set out Field codes are highlighted in amber where the field has errors in format.
i the Trust Agreement and section 3.3 (Security.
Trustee) of the Prospectus.
[eentlim] Box to complete should contain the confi indicator (Confirmed/Unconfirmed|
Confirmation and optional comment
N127 S Servicing Continuity {C the Field codes are highlighted in amber where:
SEE: confirmation rmed) expressly satisfies the requirements of | - field is left blank; or
Article 21(7) (b) of Regulation (EU) ~field is equal to "Unconfirmed"; or
2017/2402 on the processes and  fild has errors in format. Confirmation that the securitisation
ry to ensure . | documentation expressly satisfies the . Item 3.2 of Annex 19 of Commission Delegated
i
e °°"53‘f‘°""_d“125 s that a default by or an insolvency of (blservicing Continuity Provisions | . iements of Article 21(7) (b) of Article 21(7)(b) Confirmation Regulation (EU) 2019/980
ItheSalcenare seciorhiin e iche the servicer does not result ina Regulation (EU) 2017/2402.
Agreement (including the processes and y
b e @ - e termination of servicing, such as a Box to complete may contain additional explanation.
N128 sTsss1 UYL responsibilities to cnsure Ihat a substitute senvicer | rexr-so00) contractual provision which enables the
comment shall be appointed upon the occurrence of a .
X replacement of the servicer in such | Field codes are highlighted in amber where the field has errors in format.
termination event under the Servicing Agreement). ey
See also section 7.5 (Servicing Agreement) of the
Prospectus.
Confirmed
Box to complete should contain the confi indicator (Confirmed/t
N/A should be reported in Box to complete when the transaction does not have derivatives.
X -
N129 sTsss2 e Couterpart Confirmation and optional comment |
Continuity confirmation rmed/N/A} ot the transaction documentation | Field codes are highiighted in amber where:
- feld isleft blank; or
satisfes all of the information referred . .
- field is equal to "Unconfirmed”; or Confirmation that the transaction
to in Article 21(7) (c) of Regulation (EU)
2017/2402 on provisions that ensure |~ 1€1d has errors in format. terparty satisies all of the aetice 21010 Confirmation Item 3.8 of Annex 19 of Commission Delegated
o et Continuity Provisions information referred to in Article 21(7) Regulation (EU) 2019/980
replacement of derivative (c) of Regulation (EU) 2017/2402.
The provisions that ensure the replacement of the counterparties in the case of their
Interest Rate Cap Provider upon the occurrence of default, insolvency, and other specified
Dervative Counterpart certain events are set forth in the Interest Rate Cap events, where applicable. o t0 complete may contain additonal exolanation
N130 sTsss2 " P [ Agreement; see also section 5.4 (Hedging) of the {TEXT-5000} s v ® .
I CETET Prospectus. The relevant rating triggers for potential
s~ e i Field codes are highlighted in amber where the field has errors in format.
replacements are set forth in clause 3 of the ISDA
Schedule.
[eenttim] Box to complete should contain the confi indicator (Confirmed/t
“N/A" should only be reported where not applicable.
it I
N131 sTss53 (T e ey = Confirmation and optional comment |
confirmation rmed/N/A} et the trameaction documentation | Feld codes are highighted in amber where:
satisfies all o the information under |~ field s eft blank or
Article 21(7 (¢) of Regulation (EU) - fieldis equal to "Unconfirmed"; or
2017/2402 on provisions that ensure | field has errors in format.
the replacement of liquidity providers
in the case of their default, insolvency,
The provisions that ensure the replacement of the.
and other specified events, where
Liquidity Provider Continuity | 25" Advance Faciity Provider upon the occurrence of applicable. Box to complete may contain additional explanation.
N132 sTsss3 el ¥ |certain events are set forth in the Cash Advance (TexT-5000} ) pleemay planaton:
Facility Agreement; see also section 5.5 (Liquidi
[ (iquidity Field codes are highlighted in amber where the field has errors in format. Confirmation that the transaction
BEIACRDEEE (c)Account Bank Continuity documentation satisfies al of the rtice 210700 Confirmati Item 3.8 of Annex 19 of Com
Provisions information under Article 21(7 (c) of e < onfirmation Regulation (EU) 2019/980
Regulation (EU) 2017/2402.
[eenttim] Box to complete should contain the confi indicator (Confirmed/Unconfirmed sulation (€0)
s srsssa Account Bank Continuity (Confirmed/Unconfif o, i optional comment | FIed codes are highlghted n amber where:
555 confirmation rmed)  field i left blank; or
that the transaction documentation ; o
satisfes all o the information under |~ 1 equa o "uneonfirmedt’; or
Article 21(7 (¢) of Regulation (EU) - field has errors in format.
2017/2402 on provisions that ensure
the replacement of the account bank in
The provisions that ensure the replacement of the.
the case of their default, insolvency, y
. Issuer Account Bank upon the occurrence of certain Box to complete may contain additional explanation.
Account Bank Continuity and other specified events, where
N134 sTsss3 [ events are set forth in the Issuer Account Agreement; | (TEXT-5000} Soolivabie
see also section 5.6 (Issuer Accounts) of the ) Field codes are highlighted in amber where the field has errors in format.
Prospectus.
(Exrimr=) Box to complete should contain the confi indicator (C d firmed)
izs srssss Debi situation (c Field codes are highlighted in amber where:
documentation confirmation rmed) ~field is left blank; or
-~ field is equal to "Unconfirmed"; or
- field has errors in format.
Remedies and actions relating to delinquency and Confirmation and optional comment Confirmation that the underlying
default of debtors, debt restructuring, debt that the underlying documentation sets
: | ) documentation sets out in clear and
forgiveness, forbearance, payment holidays, losses, out in clear and consistent terms, Clear and consistent definitions
consistent terms, definitions, remedies Item 2.2.2 of Annex 19 of Commission
charge offs, recoveries and other asset performance definitions, remedies and actions relating to the treatment of Article 21(9) Confirmation
> and actions relating to the debt Delegated Regulation (EU) 2019/980
remedies are set out in the Servicer's Mortgage relating to the debt situations set out problem loans
e are s O L vt 21(9) of Regulation (20) situations set out in Article 21(9) of
anual by reference to which the Mortgage Loans, & Box to complete may contain additional explanation. Regulation (EV) 2017/2402.
Debi situation the Mortgage Receivables, the Mortgages and other 2017/2402.
N136 STSS55 n o n 9 {TEXT-5000}
documentation comment | security relating thereto, including, without
Field codes are highlighted in amber where the field has errors in format.
limitation, the enforcement procedures will be
administered and such administration manual is
incorporated by reference in the ssuer Services
Agreement (see also section 6.3 (Origination and
Servicing - Arrears and Defauits Procedures) of the
Prospectus).
[emnttim] Box to complete should contain the confi indicator (Confirmed/Unconfirmed) .
Confirmation that the securitisation
Priorities of payment and documentation sets out the priorities of
b {Confirmed/unconfi Field codes are highlighted in amber where: 4
N137 sTss56 triggered events payment and trigger events pursuant to
rmed -~ feld isleft blank; or
confirmation . . . Articles 21(9) of Regulation (EU)
- field is equal to "Unconfirmed"; or
2017/2402.
~ fild has errors in format.
The Trust Agreement dlearly specifes () the Proriies Confirmation and optional comment
of Payments, i (a) the occurence of the First
that the securitisation documentation
Optional Redemption Date and (b) the delivery of an Priorities of payment and triggers Item 3.4.7 of Annex 19 of Commission
sets out the priorities of payment and Article 21(9) Confirmation "
Enforcement Notice, which events trigger changes to . events Delegated Regulation (EU) 2019/980
e e b trigger events pursuant to Artcles cont ot th
the Priorities of Payments, will be reported in 21(9) of Regulation (EU) 2017/2402. onfirmation tht the securitisation
prorities of payment ang | PC<oTdance with Condition 10 (Events of Default) and Box to complete may contain additional explanation. documentation sets out the priorities of
N138 sTSss6. pay (i) any change in the Pricrities of Payments which | (TEXT-5000}

triggered events comment

Securitisation Regulation (see also Condition 14

Waiver)).

will have a material adverse effect on the repayment
of the Notes shall be reported to investors without
undue delay in accordance with Article 21(9) of the

(Meetings of Noteholders; Modification; Consents;

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

payment and trigger events pursuant to
Articles 21(9) of Regulation (EU)
2017/2402.




Confirmed

Box to complete should contain the confi indicator (Confirmed/Unconfirmed)

Confirmation that the provisions under

izo srsss7 Timely resolution of conflicts (c Field codes are highlighted in amber where: Article 21(10) of Regulation (EU)
confirmation rmed} - field s left blank; or 2017/2402 relating to the timely
- field is equal to "Unconfirmed’; or resolutions of conflicts are met.
Confirmation and optional comment - field has errors In format.
the provisions under Article 21(10) Timely resolution of confiicts Items 3.4.7 and 3.4.8 of Annex 19 of
The Trust Agreement contains clear provisions for of Regulation (EU) 2017/2402 relating between classes of investors & Article 21(10) Confirmation Commission Delegated Regulation (EU)
convening meetings of Noteholders that faciltate the to the timely resolutions of conflicts responsibilites of trustee 2019/980
timely resolution of conflicts between Noteholders of are met. Confirmation that the provisions under
Box to complete may contain additional explanation.
g0 srsss7 Timely resolution of conflicts different Classes of Notes, clearly defined voting. ssem Article 21(10) of Regulation (EU)
comment rights of the Noteholders and clearly identified 2017/2402 relating to the timely
Field codes are highlighted in amber where the field has errors in format.
responsibilities of the Security Trustee i this respect resolutions of conflicts are met.
(see also Condition 14 (Meetings of Noteholders;
Modification; Consents; Waiver)).
[eentlim] Box to complete should contain the confi indicator (Confirmed/Unconfirmed|
Should potential investor ask for historical data, then the originator should confirm that
Historical Default and Loss T the information will be available on demand.
N1a1 sTsss8 Performance Data =
confirmation Field codes are highlighted in amber where:
- field s left blank; or
- field is equal to "Unconfirmed’; or
Confirmation and optional comment - field has errors in format.
the data required to be made
The Seller has made available and will make available,
§ . available under Article 22(1) of
25 applicable to potential nvestors bfore pricng, Regulation (EU) 2017/2402 is available
T eI on static and dynamic historical default Confirmation tha the data required to
performance, such as delinquency and default data, be made available under Article 22(1) of
and loss performance. e made available under Article 22(1) o
Historical Default and Loss Item 2.2.2 of Annex 19 of Commission
for substantially similar mortgage loans and mortgage Regulation (EU) 2017/2402 is available, [ Article 22(1) Confirmation
Historical Default and Loss | eceivables to those being securitised, and the sources Box to complete may contain additional explanation. Performance Data tring oty where the nformation Delegated Regulation (EU) 2019/980
N1a2 sTsss8 of those data and the basis for claiming similarity, | {TEXT-5000} can be found.
Performance Data comment | > .
which data cover a period of not shorter than five Field codes are highlighted in amber where the field has errors in format.
years, as required by Article 22(1) of the Securitisation
Regulation (see also section 6.3 (Origination and
Servicing ) of the Prospectus).
[eEslaiEs ML pae e T s R, Box to complete should indicate where the data required to be made available under
as. apnlmab\f, to potential mvfestms before pricing, Statement where the data required to |Article 22(1) of Regulation (EU) 2017/2402 can be found.
e sssss Historical Default and Loss | ata on static and dynamic historical default and loss be made available under Article 22(1)
Data location 2AEDEnE T e e i, of Regulation (EU) 2017/2402 can be | Field codes are highlighted in amber where:
fratlEn I eIl i e s Mg R found. ~field i left blank for public securitisations; or
receivables o thosebeing securised,and the sources  feld has errors in format.
[eritr] Box to complete should contain the confi indicator (Confirmed/Unconfirmed)
Confirmation that a sample of the
Sample external verification {Conti Field codes are highlighted in amber where: Ittt
N1aa sTss59 . external verification prior to the
confirmation rmed) - field s left blank; or i p
Confirmation and optional comment | - field is equal to "Unconfirmed"; or ssuance of the securities by an
that a sample of the underlying - feld has erors in format. eppropriate and independent party.
was subject to external the underlying
A sample of Mortgage Receivables has been Verification prior to the issuance of the exposures subject to external Article 22(2) Confirmation N/A
externally verified by an appropriate and independent securities by an appropriate and Verfications
ey 9 o e Confirmation that a sample of the
third party prior to the date of the Prospectus (see. independent party pursuant to Article
Box to complete may contain additional explanation. underlying exposures was subject to
Sample external verification |also item (1) of section 4.4 (Regulatory and Industry 22(2) of Regulation (EU) 2017/2402. "
N1as sTss59 . » {TEXT-5000} external verification prior to the
comment Compliance), and section 6.1 (Stratification Tables) of
Field codes are highlighted in amber where the field has errors in format. issuance of the securities by an
the Prospectus). The Seller confirms that no et et narts
significant adverse findings have been found by such pproP P party:
independent third party.
[eentlim] Box to complete should contain the confi indicator (Confirmed/Unconfirmed|
g6 ssse0 Liability cash flow model {Confirmed/Unconfi Field codes are highlighted in amber where:
ss6 confirmation (prior pricing) rmed) -~ feld is left blank; or
- field is equal to "Unconfirmed"; o
~ field has errors in format.
Before pricing of the Notes, via Intex and / or Confirmation that a lability cash flow
Bloomberg, a liability cash flow model of the model is available to potential
securitisation transaction described in this Prospectus investors prior to pricing and location
which precisely represents the contractual where this information is available
relationship between the Mortgage Receivables and pursuant to Article 22(3) of Regulation |Box to complete should contain the location where a liability cash flow model is available
the payments flowing between the Seller, the £U) 2017/2402 and may contain any additional explanation.
Location of Liability cash GE e (E) 2017/ o v ©!
N1a7 sTss60 [ Noteholders, other third parties and the Issuer, which |{TEXT-10000}
tow mode! shall remain to be made available to Noteholders on Field codes are highlighted in amber where:
an ongoing basis and to potential investors upon ~field i left blank for public securitisations; or Confirmation that a liability cash flow
request, as required by Article 22(3) of the EU -~ field has errors in format. model is available to potential investors
Securitisation Regulation. See further section 4.4 vilabilty of a iabity cash flow. |97 10 Picing andstate clearty where
(Regulatory and Industry Compliance) of the _ this information is available. After Article 22(3) Confirmation N/A
model to potential investors
Prospectus. pricing, confirmation that such
information has been made available to
[eritr] otential investors upon request
80x to complete should contain thy indicator (Confirmed/Unconfirmed ” pon request.
Field should be equal to "Confirmed" where the STS notification is submitted before pricing.
N148 STSS60 Rty st it flemtimes T Field codes are highlighted in amber where:
confirmation (after pricing) rmed y
- field s left blank; or
Confirmation and optional comment o o fmed:
that after pricing, such information has |~ ield s eaual to "Unconfirmed"; or
; " - field has errors in format.
been made available to potential
request pursuant to
Article 22(3) of Regulation (EU)
2017/2402.
as stsseo Liability cash flow model rex-s000) Box to complete may contain the concise explanation.
S8 comment (after pricing)
Field codes are highlighted in amber where the field has errors in format.
(EIEED Box to complete should contain the confirmation indicator:
-*Available" where information is available
~"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 performance (N/A/Available/Not
N150 sTss61 ot e Confirmation and concise explanation | Feld codes are highiighted in amber where: - conte exstaton o hether e
on whether the information related to | field i left blank, or 3 o
the environmentl performance o the | €4 s 2qualto "Not avallable’;or iesonon plomaton et ote
asetsfinanced by resdential lans,or | “N/A" s reported and STSS10-Underling exposures clasifcation isequal to " eniron ronmentalpertormance of
2410 loams or leases i« available residential mortgages” or “auto loans/leases” o performance of underlying assets financed by residential loans, or
Paraun o At 700y of _"N/A" is not reported and STSS10-Underlying exposures classification is not equal to | exposures consisting of auto loans or leases is available Article 22(4) Concise Explanation N/A
Regulation (EU) 2017/2402 and a residential mortgages” or "auto loans/leases’ ‘r:zsls::t\twal Toans or car loans or .;:r:u::zzm?s;;;;z;;lﬁ;zzm .
statement where that information is to | field has errors in format. e "
statement where that information is to
o oo Ao 2208 of be found pursuant to Article 22(4) of P
orthe purpose of compliance with Arice 22(4) Reguiation (HU) 2017/2402. X
the Securitisation Regulation, the Seller does not When Environment performance confirmation for STSS61 is 'Available’, box to complete
currently have and might not in the future have should contain a statement indicating the section where the information is disclosed.
sufficient, reliable information on the environmental
Environmental performance
NIs1 sTss61 e the Mortgaged dinits When Environment performance confirmation for STSS61 is different from ‘Available’, box
® internal database and IT systems to report on such o complete should be left empty.
environmental performance. See also item (u) of
section 4.4 (Regulatory and Industry Compliance) of Field codes are highlighted in amber where it is not the case or feld has errors in format.
the Prospectus.
[eenttim] Box to complete should contain the confi indicator (Confirmed/Unconfirmed)
sz srssez Article 7 compliance {Confirmed/unconfi Field codes are highlighted in amber where:
356 confirmation rmed) - feld isleft blank; or
Confirmation and optional comment ':'E:: v squalto “'““’““"““’ o
that the originator and the sponsor are |~ ield has errors in format.
complying with Article 7 of Regulation
The Seller (as originator) complies with Article 7 (EU) 2017/2402 pursuant to Article 22
including Articles 7(1)(e), (f) and (g) of the 5) of Regulation (EU) 2017/2402.
[a— ‘Sec eon lr‘)t );? “‘”m B (eloffes e Box to complete may contain additional explanation.
e oot et s sttt son
Pt et e ey Field codes are highlighted in amber where the field has errors in format.
Compliance) under Disclosure Requirements' for
further information.
[erit Box to complete should contain the confi indicator (Confirmed/Unconfirmed)
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 Confirmation that
s srssez Underlying nformation (c such a request. - the originator and the sponsor are
s confirmation rmed) complying with Article 7 of Regulation
Confirmation and optional comment | Field codes are highlighted in amber where: (£U) 2017/2402;
that the information required by Article | - field is left blank; or - the information required by Article
7(1) (2) has been made available to - field is equal to "Unconfirmed"; or Criginator and sponsor 7(1) a) has been made available to
! ! ; responsible for compliance with Article 22(5) Confirmation N/A
potential investors before pricing upon | - field has errors in format, ey potential investors before pricing upon
q suant to Article 22 (5) of e request;
Regulation (EU) 2017/2402. - the information required by Article
The information required by Article 7(1)(a) has been 7(1) (b) to (d) has been made available
. . made available to potential investors before pricing. Box to complete may contain additional explanation. before pricing at least in draft or initial
Underlying information !
N1ss sTsse2 iy Please see section 8 (General) and section 4.4, (TEXT-5000) form.
(Regulatory and Industry Compliance) under Field codes are highlighted in amber where the field has errors in format.
“Disclosure Requirements'for further information.
(eemtir=) Box to complete should contain the confi indicator (Confirmed/Unconfirmed).
ise srsse2 Before pricing (c Field codes are highlighted in amber where:
556 documentation confirmation rmed) - field s left blank; or
Confirmation and optional comment | - field is equal to "Unconfirmed"; or
that the information required by Article | - field has errors in format.
7(1) (b) to (d) has been
before pricing at least in draft or initial
The information required by Article 7(1)(b) to (d) has. form pursuant to Article 22 (5) of
o — been made available before pricing at least in draft or Regulation (EU) 2017/2402 Box to complete may contain additional explanation.
N157 STSs62 Tl initial form. Please see section 8 (General) and section |{TEXT-5000}

documentation comment

4.4 (Regulatory and Industry Compliance) under
‘Disclosure Requirements' for further information.

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




Instructions

Column header

FSD reference

RTS field code

Mandatory/Conditional/Optional

Field name

Box to complete
Field format
Field description

Technical guidance
RTS field name

RTS Content to be reported

Background information:

Article of regulation (EU) 2017/2402
Background information:

applicable explanation type for this field
Background information:

Article of Regulation (EU) 2019/980

Format symbol

{ALPHANUM-n}
{CA_CODE}




{Confirmed/Unconfirmed/N/A}

{Confirmed/Unconfirmed}

{COUNTRY}
{DATE_TEXT-YYYY-MM-DD}
{ISIN}

{LEI}

{LIST}

{N/A/Available/Not available}
{NOTIFICATION ID}
{SECURITISATION ID}
{TEXT-n}

{Y/N}




1. After accessing the STSRE Register, you must click on the “STS notification records” tab and the “Upload
draft STS notifications” option in order to access the “Upload draft STS Notification” page.

2. Click on the “Choose file” button.

3. Select the .xlsx file to upload.

Note: The selected file must follow the format/ naming convention of the non-ABCP template that may be
also downloaded through the respective entry form page)

For non-ABCP securitisations, the file naming convention is: STSNotificationRecord_NonAbcp_Template.xlsx
4. Click on the “Upload” button.

Upon clicking on the “Upload” button, the system will present a confirmation message that the request was
successfully submitted.

Where the selected file does not follow the format/ naming convention of the ABCP template, the system

Technical reference number for the reporting element
Indicates the corresponding RTS code for each reporting element (where available).
Several reporting elements may be related to the same RTS reference.
Example: LEI for securitisation parties have been split into the relevant boxes (either sponsor, originator,
Indicates the reporting element's status due to XLS and application validations rules

- Optional (O) = the data is optional in the template — data should be reported where relevant
Example: Original lender

- Mandatory (M) = Reporting Element is mandatory at XLS level - the data is always required
Example: Securitisation Identifier

- Conditional (C) = the reporting element is optional but is required for specific situations or required
dependent on other data in the template.
Example: Originator country may be reported through 2 different boxes depending on the reporting of
unique or multiple countries. One and only one of these 2 boxes should be reported.
Where possible, data quality check is embedded in the spreadsheet and Field code is displayed in amber
where reported element is not consistent with the "Mandatory" and "Conditional" rules.

- Forbidden(F) = the reporting element is forbidden
Element name
Content to be reported
Element formatting (see below table for further explanation)
Reporting element definition
Lists the technical guidance for that reporting element.
Lists the consistency rules applicable on the reporting element.
Indicates the corresponding RTS name for each reporting element (where available).
Several reporting elements may be related to the same RTS reference.
Indicates the corresponding RTS content to report for each reporting element (where available).
Several reporting elements may be related to the same RTS reference.

Indicates where available the related Article of regulation (EU) 2017/2402
Indicates where available the applicable explanation type for the reporting element basde on RTS

Indicates where available the related Article of Regulation (EU) 2019/980

Definition
Up to n alphanumerical characters.
4 |letter competent authority code followed by the authority name as available in the drop-down list




Drop-down list with:
- N/A - Not Applicable where this reporting element is not applicable for that STS notification
- Confirmed - where legal requirement is confirmed
- Unconfirmed - where legal requirement is not confirmed
Drop-down list with:
- Confirmed where legal requirement is confirmed
- Unconfirmed where legal requirement is not confirmed
Full country name:
- {COUNTRY_EU} - drop-down list with EU countries
- {COUNTRY_EU_LIST} - list of EU countries separated with semi-colon
- {COUNTRY_WORLD} - drop-down list with worlwide countries
- {COUNTRY_WORLD_LIST} - list of worlwide countries separated with semi-colon
Dates shall be formatted in text with the following format: YYYY-MM-DD.
ISIN code, as defined in ISO 6166 with 12 alphanumerical characters
Legal entity identifier as defined in ISO 17442 with 20 alphanumerical characters
Drop-down list
Drop-down list with:
- N/A - Not Applicable
- Available
- Not Available
Securitisation ID + 2 digitstclassification or 3 digitsclassification
20 characters LEI + T + YYYY + max3digitsclassification for ABCP Securitisation
Free text field up to n UTF8 characters.
Drop-down list with:
-Y -Yes or true
- N - No or False




Amendment Id | Version |[Amendment date |Amended RTS Amended technical
field reference
1 1.2 01/02/2022 STSSS18 N34/N35




Amendment explanation Amended documents

Technical guidance amended to clarify reporting ABCP Technical guidance
instructions on transactions with trade receivables
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