FSD
reference

Mandatory/Condi
tional/Optional

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

sTss3

STS notification identifier

{NOTIFICATION ID}

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

STS notification identifier for STS notifications reported before the release of the new ESMA
Register of STS notifications. This field should be the same as the entry in STSS4 -
Securitisation unique identifier.

In the exceptional case of STS on

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

or ABCP transactions with multiple sp ), 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

Securitisation type.

Public.

{usT}

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

TS50

Designated Entity LEI

529900MATKY8INTOU738

{LEN}

The LEI of the Designated Entity in

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 i 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

STSs1

Instrument ISIN

X53057383799
X53057396692
X53057397070
X53057397153

{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

STSs1

Instrument code type

{ALPHANUM-35}

Ifno 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

P
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, STSS1-Instrument code type and STSS1- Instrument code are left

blank; or

eld has errors in format

STSs1

Instrument code

{TEXT-100}

If no ISIN is available, any other unique
securities code such as
2 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:
- STSS1-Instrument code is left blank whereas STSS1-Instrument code type is reported; or
- fields STSS1-ISIN, STSS1-Instrument code type and STSS1- Instrument code are left blank;
or
- the number of Instrument code types is different from the number of Instrument codes;
or

ield has errors in format.

Instrument identification code

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

sTss2

Originator LEI

529900MATKY8INTOU738

{LEl

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 LEls should exist at the GLEIF database.

Where multi

le 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; or
ield has errors in format.

Legal Entity Identifier (LEI)

The LEI of the originator(s) and
sponsor(s) and, where available, origi

lender(s),

General Information

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

STSs8

Originator country

BELGIUM

{COUNTRY_EU}

The country of establishment of the
riginator(s)

When only one originator s reported, please use this Box to complete to report the unique
country.
Select the relevant EEA country in the drop-down list of Box to complete.
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
of the

Country of

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

Article 18 and 27(3)

General Information

N/A

STSs8

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 LE is reported; or
- both Originator country and Originator country (if multiple countries) are fillec-in; or
- the number of Originator LEls s different from the number of Originator countries (if
multiple countries); or
- only one country is reported; or
eld has errors in format

Where available, the country of

Country of

of the 3
sponsor(s), SSPE(s) and original lender(s).

Article 18 and 27(3)

General Information

N/A

sTSs2

Sponsor LEI

{LEN}

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 LEIs should exist at the GLEIF database.

Where mul

le 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; or
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

STSs8

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 LE is reported; or
- both Sponsor country and Sponsor country (if multiple countries) are filled-in; or
~field has errors in format

STSs8

Sponsor country (if multiple
countries)

{COUNTRY_EU_LIST|

The country of establishment of the
sponsors) (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;ITALY;IRELAND;CZECHIA)

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

- the number of Sponsor LEs s different from the number of Sponsor countries (if
multiple countries); or

- only one country is reported; or
ield has errors in format.

Country of

Where available, the country of
ofthe

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

Article 18 and 27(3)

General Information

N/A

STSs2

Original Lender LEI

{LEN)

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 LEl 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




{COUNTRY_WORLD

The country of the original lender(s)

Original lender country should be reported in Box to complete where 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.

N11 sTss8 Original Lender Country [ NETHERLANDS. b (where meatable)
Field codes are highlighted in amber where:
- Original Lender Country and Multiple countries Box to complete is left blank whereas
Original Lender LEI s fillec-in; or
- both Original lender country and Original lender Country (if muliple countries) are flled-
in; or
- field has errors in format . Where available, the country of
When several original lenders are reported, please use this Box to complete t0 1eportthe | oy of ot the rtice 18 and 27(3) Seneral Information /A
fulllist 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;ITALY;IRELAND;CZECHIA).
Original Lender Country (if (COUNTRY_WORLD [ The country of th I lend
N11 sTss8 riginalLender Country i ! - e country ofthe original lenderls) | o1y coges are highighted in amber 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 flled-
in; or
- the number of Original lender LEIs s different from the number of Original lender
countries (if multiple countries); or
~only one country is reported; or
- field has errors in format
SSPE country should be reported in Box to complete where available.
When several SSPEs exist and they have the same country, please fillin the country only
once.
The country of establishment of the
N12 sTss8 SSPE Country NETHERLANDS {counTRY e} | 00 v
Select the relevant EEA country in the drop-down lit.
Field codes are highlighted in amber where the field has errors in format
When several SSPE exist and they do not have the same country, please use this Box to Where available, the country of
complete to report the full it of EEA countries. Country of of the 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 th
SSPE Country (if multiple {COUNTRY_EU_uisT| (6 country of establishment of the o o ntry (IRELAND;ITALY;IRELAND;CZECHIA).
N12 sTss8 SSPE(s) (f multiple SSPEs from different
countries) o
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
- field has errors in format
The unique non-ABCP securitisation identifier which remains unchanged throughout the
lfe cyl of the following
2) The Legal Entity Identifier (LEI) of the initial disclosure reporting entity under the
disclosure reports which submitted the initial information;
b) The letter ‘N’ for non-ABCP securitisation;
The unique identifier assigned by the | ) The four-digit year that the first securiies of the securitisation were issued (e.g. 2009);
Non-ABCP {SECURITISATION | reporting entity in accordance with d) The two-digit sequential number corresponding to the order in which information
Nia sTssa 299001 y
unique identifier 10} Article 11(1) of Delegated Regulation |about each securitisation is made available under the disclosure reports (with the same
(EV) 202071224 entifier as referred to in points (a), (b) and (c)), for example O1 i ths i the first
securitisation in that year, 03 if this is the third securitisation in that year, and so on. In the
event of multip i template reporting entity can
define the order of each securitisation atits discretion.
Field codes are highlighted in amber if the field is left blank or has errors in format.
Box to complete should contain "Y" where several STS notifications may be issued for the The unique identifier assigned by the
Indicates whether several STS same securitisation identifier by the same reporting entity. reporting entity in accordance with
i Unique identifier N/A General Information N/A
N15 STSS4. Multiple STS notifications flag N {Y/N} oo m:v ii issued for this 'que identifi Article 11(1) of Delegated Regulation /i /i
securitisation identifier
! Field codes are highlighted in amber if the field is left blank or has errors in format. (EV) 2020/1224
Box to complete should contain the reason why several STS notifications may be issued for
the same securitisation identifier by the same reporting entity
Only possible values in Box to complete are:
Multiple STS notifications {Master - Master Trust
N6 sTssa
reason Trust/Other} ~Other
Indicates the reason for which several | "¢ T“els :";I"‘g:"gz‘:: n al"‘::;“’"f;e' ol Lo
TS notifications may be issued for this | o0 i 1eft blank and Multiple STS notifications flag is equal to "Y'; or
- field has errors in format.
identifier
Box to complete should contain additional explanation when several STS notifications may
be issued for the same securitisation identifier by the same reporting entity.
Multiple STS notifications
N17 EXT-
sTssé comment R Field codes are highlighted in amber where:
- field s left blank and Multiple STS notifications flag is equal to "Y'; 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 securitisations that are exempt from the obligation
For public securitsations that are not  [to publish a prospectus, this field may be left blank
exempt from the obligation to publish a
Ni8 sTsss Prospectus Country LUXEMBOURG {COUNTRY_EU} [ prospectus, the country of the relevant | For public securitisations that are not exempt from the obligation to publish a prospectus,
competent authority issuing the select the relevant EEA country in the drop-down lst.
prospectus should be provided
Field codes are highlighted in amber for public securitisations where:
- STSS5-prospectus country is left blank and no exemption on prospectus is reported; or
- field has errors in format.
Mandatory for public securitisations that are not exempt from the obligation to publish a
prospectus
For all private securitisations and public securitisations that are exempt from the obligation
to publish a prospectus, this field may be left blank.
For public securitsations that are not | Where the prospectus identifier is not yet available at the initial notification date, then the
exempt from the obligation to publish a | final prospectus identifier should be reported as soon as possible and at the latest no later
N19 sTsss Prospectus identifier 031367 EXT-100] .
> 2 b prospectus, the prospectus identifier [ than 15 days after the closing of the transaction
should be provided. Where the r:le\la:( c:n;za:m‘:ubm;rum,d does n:( :ruwde a}:r;:x:ec;ux |Tent|fler, the Where avaliabie, the prospectus
prospectus Identifler izld should be fillec-in with “Not provided by the relevant competent Prospectus identifier identifier as provided by the relevant  |N/A General Information N/A
authority”. .
competent authori
Field codes are highlighted in amber for public securiisations where:
- STSS5-prospectus country is left blank and no exemption on prospectus is reported; or
field has errors in format.
Mandatory for public that are exempt from the obl topublisha
prospectus.
For all securitisations that are not exempt from the obligation to publish a prospectus, this
field should be left blank.
\here the public securitisation s Box 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) e et g ¥ 1% | Field codes are highighted in amber where felds STSSS-Exemption on prospectus, STSSS-
€ Prospectus Country and STSS5-Prospectus identifier are filled
relevant article of the prospectus
regulation
€ Field codes are highlighted in amber for public securiisations where:
- STSSS-Exemption on prospectus, STSS5-Prospectus Country and STSSS-Prospectus
identifier are left blank; or
- STSSS-Exemption on prospectus, STSS5-Prospectus Country and STSSS-Prospectus
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 TS notification at the issue date at the earlest. 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 2025-04-28 - Issue date N/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 n all other cases, the closing date of the
transaction. Field codes are highlighted in amber where field i left blank or has errors in format. most recent transaction.
Mandatory only to public securiisations.
The field may be left blank for private securitisations.
Select the name of the registered
) securitisation repository as it is Select in the drop-down list the relevant name of the Securitisation Repository as tis
Securitisation Repository Where available, the name of the
N22 STSS6 PO European DataWarehouse GmbH (usT) available under the lst of registered | available under the lit of reistered Securitisation Repositories published on the ESMA [ Securitisation Repository N/A General Information N/A
name registered securitisation repository.
Securitisation Repositories published on | website at htp: esma.europa _register_secr.xlsx.
the ESMA website.
Field codes are highlighted in amber where field i left blank for public securitisations or
fild has errors in format.
Box to complete should contain the name of the securitisation.
The field should be filled-in with "Not available for private securitisations that do not have Section 4 of Annex 9 of Commission Delegated
N23 sTSs7 Securitisation name. Bastion 2025-1 NHG B.V. (TExT-100) The securitisation name. P Securitisation name The securitisation name. N/A General Information &

any securitisation name.

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

Regulation (EU) 2019/980




Underlying exposures

The type of underlying exposures

including:

1) residential mortgages;

2)  commercial mortgages;

3)  credit facilities provided to

individuals for personal, family or

household consumption purposes;

Only possible values in Box to complete are:

- residential mortgages

- commercial mortgages

- credit facilities provided to individuals for personal, family or household consumption
purposes;

- credit facilities, including loans and leases, provided to any type of enterprise o
corporation;

The type of Underlying exposures
including:

residential loans that are
either secured by one or more
mortgages on residential immovable
property or that are fully guaranteed by
an eligible protection provider among
those referred to in Article 201(1) of
Regulation (EU) No 575/2013 and
qualifying for the credit quality step 2 or
above as set out in Part Three, Title Il
Chapter 2 of that Regulation;
2 commercial loans that are
secured by one or more mortgages on

N2s sTSs10 cvine idential mort usT) ~auto loans/ Under Jassificat N/A General Informati N/A
classification HCEEEEANELEES fism 4)  credit facilties, including loans ::‘E;t"::;/ e s nderlying exposures classtlication| commercial immovable property, / eneralInformation /
and leases, provided to any type of including offices or other commercial
- trade receivables
enterprise or corporation; othors premises;
auto loans/leases; 3) credit facilities provided to
6 dit card bles; dividuals f I, famil
) credit card vecelvables Select in the drop-down list the relevant Underlying exposures classification. individuals for personal, family or

7)  trade receivables; household consumption purposes;

8)  others. Field codes are highlighted in amber if the field is left blank or has errors in format. 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) other underlying exposures

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 STS

The initial date of notification to ESMA esme. v 28
N26 760_securitisations_designated_as_sts_as_from_01_01_2019_regulation_2402_2017_2.xls
of the STS notification. "
For STS notifications reported after the new Register goes live, the initial notification date
& wil be retrieved from the first successful submission date of the final STS notification.

The last notification date in Box should be filled in with the date when the notification fileis

submitted as a draft TS notification Notification date The date of notification to ESMA. N/A General Information N/A

The notification date as published in the public register of STS notifications will be:

computed by the system from the date when the draft STS notification will be submitted as

final.

) The notification may be submitted as a draft notification in advance of the issue date of the
N27 sTss12 Last notification date 29.04-2025 (DATETEREGY | The date the STS notfication was securitisation but will be submitted as a final STS ot
MM-DD} submitted.
Example: 2020-01-31 (text format)
Field codes are highlighted in amber where;
~field i left blank; o
- last notification date is in the future; or
eld has errors in format

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 STS

that the compliance with the STS verification services and confirmed the compliance with the STS criteria

N28 sTSS13 Authorised Third party flag |V /N ! Pl e P!
criteria was confirmed by that .
\Where an authorised third-party has
authorised third party firm. "N" is Field codes are highlighted in amber if the field is left blank or has errors in format.
rted wh the d third provided STS verification services in
repo : W E'Z"z ::s ""S'E e accordance with Article 27(2) of

party has provided STS verification Authorised Third party Regulation (EU) 2017/2402, a statement |Article 27(2) General Information N/A

services. A :
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 party firm

provided STS verification servicesin | reported with"Y".

accordance with Article 27(2) of

Authorised Third party ) ) ) ! ) _
N29 sTss13 fme Prime Collateralised Securities (PCS) EU SAS has verified compliance with the STS Criteria {TEXT-5000) Regulation (EU) 2017/2402, a Field codes are highlighted in amber where

statement that compliance with the STS | - field s left blank and "Y" is reported for the authorised third party flag; or

criteria was confirmed by that filled-in and "N" is reported for the authorised third party flag; or

authorised third party firm. eld has errors in format

Field is mandatory in box to complete when Authorised Third Party flag for STSS13 is

Where an authorised third-party has | reported with "Y".

provided STS verification services in

N30 STSS14. 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 iel left blank and "Y" is reported for the authorised third party flag; or
of the authorised third party eld i filled-in and "N" s reported for the authorised third party flag; or Where an authorised third-party has
feld has errors in format. provided STS verification services in
accordance with Article 27(2) of
| Authoris Thir 'ty Article 27(2] | Infc ti N/A
Field is manda:a:y in box to complete when Authorised Third Party flag for STSS13 is. uthorised Third party Regulation (EU) 2017/2402, the name of | 1% 27(2) General Information /

Where an authorised third-party has | <POTted With ¥ the third party’s name and the country

ided STS verification services i of establishment.

provided STS verification servicesin gy tne relevant EEA country in the drop-down st

Authorised Third party accordance with Article 27(2) of
N31 STSS14. FRANCE {COUNTRY_EU} N
country Regulation (EU) 2017/2402, the country | .
Field codes are highlighted in amber where
of establishment of the authorised third o
. eld isleft blank and "Y" i reported for the authorised third party flag; or
party ield is filled-in and "N" is reported for the authorised third party flag; or
eld has errors in format.
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 N
Where an authorised third-party has

list of Competent authority supervising _[country as reported i the Authorised Third party country as available on ESMA website et o e ton soras

. compliance of third parties with Article |under the list of Competent authority supervising compliance of third parties with Article :m’dame with Articla 2702) of
N32 STSS15 e France - Autorité des Marchés Financiers (AMF) {CA_CODE} 28 of SecReg 28 of SecReg (htp: esma.et Authorised Third party Article 27(2) General Information N/A
Competent Authority Regulation (EU) 2017/2402, the name of

(https://www.esma.europa.eu/sites/def | 777_list_of_designated_competent_authorities_under_securitisation_regulation.pdf)
the competent authc that has

ault/files/library/esma33-128- et

777_list_of_designated_competent_aut [Field codes are highlighted in amber where -
horities_under_securitisation_regulatio | - field is eft blank and "Y" is reported for the authorised third party flag; or

n.pdf) eld i filled-in and "N" s reported for the authorised third party flag; or

eld has errors in format.
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
originator or original lender is a credit Originator (or original lender) not [ the originator or original lender is not a
N33 sTss17 lender) is not a Credit N {Y/N} el &l fsacredt . — . feinator (or orgl ) riginator or origin 0 Article 27(3) Confirmation N/A
o institution or investment firm Check box in Box to complete should contain "Y" where the originator or original lender is credit institution or investment firm
institution
established in the Union. not a credit institution nor investment firm established in the Union. established in the Union.
Field codes are highlighted in amber if the field is left blank or has errors in format.
Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed/).
“N/A" should be reported where the originator or original lender is a credit institution or
investment firm established in the Union (STSS17 check-box is N').
“Confirmed' should be reported for transactions with trade receivables that are not
T (—— originated in the form of a loan even if credit-granting criteria does not apply with respect
N34 sTss18 h ; N/A to trade receivables.
compliance confirmation rmed/N/A}
Confirmation and optional comment [ erwhere:
that the originator’s or original lender's | Field codes are highlighted in amber where; Where the answer to field STS17 is
N N - "Unconfirmed" is reported; or e N ,
credit-granting crteria, processes and i, Yes", confirmation that the originator’s
systems in place are executed in leld is left blank; or Confirmation that the credit or original lender’s credit-granting
- - "N/A"is not reported in Box to complete and STSS17 field is "N"; or " n - Article 27(3) Confirmation 0
accordance with Article 9 of Regulation ; e e ety o eranting complies with Article 9 | criteria, processes and systems in place
(EU) 2017/2402 where the Originator Nll:h“ reporte ';‘ ox to complete and STSS17 field is are executed in accordance with Article
(or original lender) is not a Credit feld has errors in format 9 of Regulation (EU) 2017/2402
. Box to complete may contain additional explanation,
Field should be left blank where STSS18-Credit granting criteria compliance confirmation is
equal to N/A.
Credit granting criteria
N35 STSS18 EXT-5000)
compliance comment i g Field should explain the reasons for which credit-granting criteria does not apply to
transactions with trade receivables.
Field codes are highlighted in amber where it is not the case or the field has errors in
format.
Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed/N/A).
“N/A" should be reported where the originator or original lender is a credit institution or
investment firm established in the Union (STSS17 field is "N").
Credit granting criteri (Confirmed/Unconfi
N36 sTSs19 MRS N/A (e tmeotecnt Field codes are highlighted in amber where:
R rmed/N/A} €
Unconfirmed” is reported; or
eld is left blank; or Where the answer to field STS17 is
Confirmation and optional comment wher
N/Ais not reported in Box to complete and STSS17 field s "N'; or ) Yes", confirmation that the credit-
that the credit-granting as referred to in Confirmation that the credit
~"N/A'is reported in Box to complete and STSS17 field is "Y"; or granting as referred to in Article 27(3)(a) |Article 27(3) Confirmation N/A

Article 27(3)/a) of Regulation (EU) o o sranting s subjecttosupervision [ e 8 s

2017/2402 s subject to supervision. eld has errors in format & g
to supervision.

Box to complete may contain additional explanation.
I Field should be left blank where STSS19-Credit granting criteria supervision confirmation is
N37 sTss19 granting {TEXT-5000) equal to N/A.

supervision comment

Field codes are highlighted in amber where it is not the case or the field has errors in
format.




Confirmed
Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
a8 & True sale or assignment {Confirmed/Unconfi Field codes are highlighted in amber where:
transfer confirmation rmed) ~field is left blank; or
Confirmation and concise explanation o e nconfirmed:.
on how the transfer of the underlying | - field is equal to "Unconfirmed; or A concise explanation of how the
field has errors in format.
exposures is made by means of true ransfer of the underlyin transfer of the underlying exposures is
N — - sale or transfer with the same legal e by Sa‘!: made by means of true sale orransfer |\ oo Concise Explanation Item 3.3 of Annex 19 of Commission Delegated
Pursuant to the Mortgage Receivables Purchase Agreement Baston 2025-1 NG B.V. (the Issuer) will purchase on the Signing Date and will under the Deed of effect in a manner that is enforceable P Y with the same legal effectin 2 manner o Regulation (EU) 201/980
Assignment and Pledge and registration thereof with the Dutch tax authorities on the Closing Date accept assignment of the Mortgage Receivables from assignment
e e e e e e e oo | A . against the seller or any third party that is enforceable against the seller or
eDirect Ban e Seller) as a result of which legal itle to the Mortgage Receivables is transferred to the Issuer and such purchase and assignmen
e e 33 ‘ Sl B pursuant to Article 20(1) of Regulation B to complete should contain the concise explanation any third party.
s srs20 True sale or assignment | willbe enforceable against the Seller and/or any third party of the Sellr, and as  resut thereof aricle 20(5) of the Securitisation Regulation s not applicable. |-+ 1000 EV) 2017/2402
transfer explanation For a further explanamn, rererence is made to section 4.3 (Regulatory and Industry Compliance ) item (a) under 'STS Statements' of the Prospectus. As a
Field codes are highlighted in amber if the field i left blank or has errors in format.
general note, in this STS notification, except as (otherwise) defined or construed herein or in so far as the context otherwise required, words, expressions and
capitalised terms used e e e e meanings defined or construed in the prospectus with respect to the Bastion 2025-1
NHG B.V. securitisation dated [...] April 2025 (the Prospectus).
Check box in Box to complete should contain "Y" where any of the severe clawback
provisions referred to in points (a) or (b) of Article 20(2) of Regulation (EU) 2017/2402 are
A check box as to whether any of the o
found in the securitisation and "N otherwise.
severe clawback provisions referred to
Nao sTss21 Subject lawback [N (Y/N] Article 20(2 b) of Regulati
e /N in Article 20(2) (2)or (b) of Regulation | i1y oo are highiighted in amber where:
(EU) 2017/2402 are found in the
~field is left blank; or
securitisation. o
~field is equal to "Y'; or A concise explanation on whether any of
- field has errors in format th Jawback provisions referred
1 severe clawhack provisions referre Item 3.3 of Annex 19 of Commission Delegated
No severe clawback toin Article 20(2)(a) or (b) of Regulation |Article 20(2) Concise Explanation Regulaton (E0) 2019/950
Box to complete should contain the concise explanation. (EU) 2017/2402 are found in the 8
A concise explanation on whether an securitisation.
P V" | The field should be left blank when "Subject to severe clawbask" check-box is
of the severe clawback provisions
Subject to severe clawback
Na1 STSS21 {TEXT-10000} referred to in Article 20(2) (a) or (b) of
explanation Regulation (EU) 201772402 o found n | 1€ €0des are highlighted in amber where:
€ ~field s left blank and "Subject to severe clawback" check-boxis "Y'; or
the securitisation. b .
~field is not left blank and "Subject to severe clawback" check-box is
~field has errors in format.
Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed/N/A).
Nz —m Clawback provisions m {Confirmed/Unconfi 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 in .
Item 3.3 of Annex 19 of Commission Delegated
whether the provisions in Article 20(3) provisions in national insolvency | Article 20(3) of Regulation (EU) Article 20(3) Confirmation Regulatio (EU) 2019/980
of Regulation (EU) 2017/2402 apply. Box to complete may contain additional explanation, laws 2017/2402 apply.
Clawback provisions Field should be left blank where STSS22-Clawback provisions exemption confirmation is
Na3 sTss22 {TEXT-5000)
exemption comment equal to N/A.
Field codes are highlighted in amber where it is not the case or field has errors in format.
Check box in Box to complete should contain:
- *¥" where the seller is not the original lender
The seller is not the original Indicator that the seller is not the
Naa sTss23 S (V/N) ! - "N" where the seller is the original lender
lender flag al lender
Field codes are highlighted in amber if the field i left blank or has errors in format.
Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed/N/A).
“N/A" should be reported where the seller is the original lender and STSS23 check-box is
e
Transfer where the seller is IR —
N4s sTSs23 not the original lender Confirmed ©! N i <o Field codes are highlighted in amber where: Where the seller is not the original
confirmation PRy ~field is left blank; or Transfer where the sellris ot lender, a statement confirming thatthe |, oo Confirmation Item 3.3 of Annex 19 of Commission Delegated
Confirmation and mandatory Unconfirmed" s reported; or the original lender securitisation complies with Article 20(1) Regulation (EU) 2019/980
" o - "N/A"is not reported and STSS23 check-box is "N'; or o 20(3) of Regulation (EU) 2017/2402.
explanation that the securitisation oA o e,
complies with Article 20(1) to 20(3) of " I/dh‘s reporte "" check-box
Regulation (EU) 2017/2402 (where the | ~"/d has errors in format
seller is not the original lender).
Pursuant to the Platform Master Purchase Agreement and under multiple deed of sale, assignment and pledge between the Seller and the original lender Box to complete should contain the where STS523 here the
ransfer where the selleris |21 FeBistration of such deeds of sale, assignment and pledge with the Dutch tax authorities, the Seller purchased and accepted assignment of the Mortgage sellris not the oiginal lener confirmation is not "N/A".
a6 stss23 ot the ortinal lender Receivables from the original lender as a result of which legal itle to the Mortgage Receivables was transferred to the Seller and such purchase and ()
ot assignment s enforceable against the original lender and/or any third party of the original lender. Field should be left blank where STSS23-Transfer where the seller is not the original lender
2 confirmation is equal to N/A
For further details, reference is made to section 4.3 (Regulatory and Industry Compliance] item (c) under 'STS Statements' of the Prospectus.
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 confirmation indicator (Confirmed/Unconfirmed/N/A).
“N/A" should be reported in Box to complete only where the transfer of the underlying
exposures is not performed by means of an assignment and perfected at a later stage than
at the closing of the securitisation.
“Confirmed" should be reported where that perfection (at a later stage than at the closing
N7 srss2a Trzrfwsfer ata later stage (Confirmed/Unconfil\yy oo of the underlying |t ss:cunusaulan) \:.ef(:ctec‘i azt Olesast :l;{rauglh the r:qu\;;i minimom pre-determined
confirmation rmed/N/A} exposares is performed by means of an| Vet tiBgers as listed in Article 20(5)of Regulation (EU) 2017/
assignment and perfected at a later
Field codes are highlighted in amber where:
stage than at the closing of the
- field is left blank; or
securitisation, confirmation and concise \ o onfirmed:
explanation on how and whether that | (s #%2 to il
perfe is effected at least through - field has errors in format. Where the transfer of the underlying
he required minimurm pre-d d 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
Transfer at a later stage how and whether that perfection is
Nag sTss24. EXT-10000]
fa d Field should be left blank where STSS24-Transfer at a later stage confirmation is equal to |Transfer performed by means of | effected at least through the required Item 3.3 of Annex 19 of Commission Delegated
N/A an assignment and perfected at a | minimum pre-determined event triggers [Article 20(5) Concise Explanation Regulaton (E0) 2019/980
Jater stage s listed in Article 20(5) of Regulation 8!
Field codes are highlighted in amber where it is not the case or field has errors in format. (EU) 2017/2402.
v - - — - - Where alternative mechanisms of
N/A Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed/N/A). transfer are used, a confirmation that an
“N/A" should be reported in Box to complete only where alternative mechanisms of
insolvency of the originator would not
— " - ¢ transfer are not used. prejudice or prevent the SSPE from
s stssza Alternative mechanism {Confirmed/Unconfi ) - cnforcing it ights.
confirmation rmed/N/A} Field codes are highlighted in amber where:
Where alternative mechanisms of ~field is left blank; or
transfer are used, confirmation and ~field is 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
Box to complete may contain the concise explanation where STSS24-Alternative mechanism
rights pursuant to_Article 20(5) of o 2y con
- . Regulation (EU) 2017/2402 confirmation is not "N/A".
ernative mechanism
NS5O sTss24. EXT-5000
comment u 4 Field should be left blank where STSS24-Alternative mechanism confirmation is equal to
Field codes are highlighted in amber where it is not the case or field has errors in format.
Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
Confirmation and concise explanation
Representations and {Confirmed/Unconfi|on how and whether there are Field codes are highlighted in amber where: A concise explanation on how and
N51 sTss25 . Confirmed
warranties confirmation rmed) representations and warranties field is left blank; or whether there are representations and
provided by the seller that the field is equal to "Unconfirmed"; or warranties provided by the seller that
underlying exposures included in the field has errors in format. the underlying exposures included in the
are not or Representations and warranties | eCUrisation are not encumberedor | Lo concise Explanation Item 2.2.8 of Annex 19 of Commission
otherwise in a condition that can be P otherwise in a condition that can be s Delegated Regulation (EU) 2019/980
On the Closing Date, the Seller will represent and warrant in clause 7.1(c) and (d) of the Mortgage Receivables Purchase Agreement that the Mortgage
f " foreseen to adversely affect the foreseen to adversely affect the
Receivables are free and clear of any encumbrances and attachments (beslagen ) and no option to acquire the Mortgage Receivables has been granted by it in enforceabllty of the true sale or 5o to complete should contain the concis explanation. enforceabllty o the true sale or
Representations and favour of any third party with regard to the Mortgage Receivables other than provided for in the Transaction Documents, and, to the best of ts knowledge,
Ns2 sTss25 L i M © ~ |rexr-10000) assignment or transfer with the same assignment or transfer with the same
warranties explanation the Mortgage Receivables are not in a condition that can be foreseen to adversely affect the enforceability of the assignment. For further details, reference is
el : 3 legal effect pursuant to Article 20(6) of |Field codes are highlighted in amber f the field is left blank or has errors in format. legal effect.
made to section 4.3 (Regulatory and Industry Compliance) item (d) under 'STS Statements' of the Prospectus, in which reference is made to, iter alia, section Regulation (EU) 2017/2402.
7.2 of the Prospectus (Representations and Warranties).
Confirmed
Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
acerl/ingSpostes {c Field codes are highlighted in amber where:
Ns3 STSS26 eligibility criteria B! *
: rmed} field is left blank; or
confirmation ; .
field is equal to "Unconfirmed"; or
field has errors in format
Only Mortgage Receivables resulting from Mortgage Loans which satisfy the Mortgage Loan Criteria and, if applicable, the Additional Purchase Conditions and
the representations and warranties made by the Seller in the Mortgage Receivables Purchase Agreement will be purchased by the Issuer. Reference is made
to clause 7.1(), clause 6.5 and schedule 5 (Mortgage Loan Criteria ) of the Mortgage Receivables Purchase Agreement. The Mortgage Receivables have been
selected by the Seller from a larger pool by applying the Mortgage Loan Critera and Additonal Purchase Conditions and selecting al elgile loans see also Confirmation and concise explanation
section 6.1 (Stratification Tables ) of the Prospectus). on how the underlying exposures
X X X X transferred from, or assigned by, the
A retrar.v‘sfer Iof Mortgage Rfec:lvabll‘es by the Issuer inan only o= :) inthe clrcumstance: pre-defined in thebM(;\ngague Receivables P'urchase Agreement and sellr to the SSPE meet predetermined,
ot at thesole discretion of the Seler (e. the event any of the representations and warranties given by the Seller i respect of a Mnlrt‘gage Receivable ctear and documented eligibiity riteria
or its related Mortgage Loan is untrue o incorrect in any material respect, (b) in the event that the original lender has obtained any Other Claim(s) vis-a-vis which do not allow for active portfolio
any Borrower which s secured by the mortgage right which also secures the Mortgage Receivabe, (c) in the event the Seller agrees with a Borrower to amend
© e ! management of those exposures on a ’ )
P — the terms of the Mortgage Loan and (d) in the event that a Mortgage Loan no longer has the benefit of an NHG Guarantee and (ii) upon (x) the exercise of the discretionary basis pursuant to Article | 0¥ 10 €omplete should contain the concise explanation
Nsa sTss26 y . | clean-p Call Option by the Seller, (y) the exercise of the Regulatory Call Option by the Seller or (z) t the discretion of the Issuer, the occurrence of the {TEXT-10000)
eligibilty criteria explanation |- y 20(7) of Regulation (EU) 2017/2402.
Optional Redemption Date. Field codes are highlighted in amber if the field i left blank or has errors in format
For further details, reference is made to clause 7.2, 10.1, 14 and 15 of the Mortgage Receivables Purchase Agreement.
Ais0, the representations and warranties the Mortgage Loan Criteia, the Adtional Purchase Conditions and the Transaction Documents do not allow for the
A concise explanation on how:
active selection of the Mortgage Loans or Mortgage y basis including of the pool for speculative purposes aiming to
- the underlying exposures transferred
achieve better performance or increased investor yield. Accordmgw, e o A s ae pRSh iy e e
e L R o . . from, or assigned by, the seller to the
onditions and the Transaction Documents do not allow for active portfolio of Mortgage L e poolona y basis. SSPE meet predetermined, clear and
documented eligibility criteria which do
For further details, reference is made to section 4.3 (Regulatory and Industry Compliance) item (d) and () under 'STS Statements', section 7.1 (Purchase, ot a:we pir“ol\o
Repurchase and Sale), section 7.2 (Representations and Warranties) and section 7.3 (Mortgage Loan Criteria) of the Prospectus.
management of those exposures on a
Eligibility criteria which do not
i o discretionary basis; . . egated
allow for active portfolio _tha colartinn and trancfar of the Articte 20181 Caneice Euntanatinn Section 2 of Annex 19 of Commission Delegatet




Underlying exposures

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

management of the underlying
exposures on a discretionary basis

underlying exposures in the
securitisation is based on clear processes

Regulation (EU) 2019/980

5 Confirmed/Unconfi Field codes are highlighted in amber where: which facilitate the identification of

NS5 STSS26 slection processes Confirmed fmed) / o b‘:‘k; o which oxposares are selecte for or

confirmation ~field is equal to "Unconfirmed"; or transferred into the securitisation and
field has errors in format. that they do not allow for their active
portfolio management on a
discretionary basis.
Only Mortgage Receivables resulting from Mortgage Loans which satisfy the Mortgage Loan Criteria and, if applicable, the Additional Purchase Conditions and
the representations and warranties made by the Seller in the Mortgage Receivables Purchase Agreement will be purchased by the Issuer. Reference is made
to clause 7.1(1), clause 6.5 and schedule 5 (Mortgage Loan Criteria) of the Mortgage Receivables Purchase Agreement. The Mortgage Receivables have been Confirmation and concise explanation
selected by the Seller from a larger pool by applying the Mortgage Loan Critera and Additional Purchase Conditions and selecting all eligible loans (see also on how the selection and transfer of the
section 6.1 (Stratification tables) of the Prospectus). underlying exposures in the
securitisation is based on clear
Aretransfer of Mortgage Receivables by the Issuer shall only occur: (i) in the circumstances pre-defined in the Mortgage Receivables Purchase Agreement and processes which facilitate the
not at the sole discretion of the Seller (e.g. (i)(a) i the event any of the representations and warranties given by the Seller in respect of a Mortgage Receivable identification of which exposures are
or its related Mortgage Loan is untrue or incorrect in any material respect, (b) in the event that the original lender has obtained any Other Claim(s) vis-a-vis selected for or transferred into the
any Borrower which is secured by the mortgage right which also secures the Mortgage Receivabe, (c) in the event the Seller agrees with a Borrower to amend securitisation and that they do not
Underlying exposures the terms of the Mortgage Loan and (d) in the event that a Mortgage Loan no longer has the benefit of an NHG Guarantee and (ii) upon (x) the exercise of the. allow for their active portfolio Box to complete should contain the concise explanation.
NS6 sTss26 selection processes Clean-Up Call Option by the Seller, y) the exercise of the Regulatory Call Option by the Seller or (z) at the discretion of the Issuer, the occurrence of the fu ) basis
explanation Optional Redemption Date. pursuant to Article 20(7) of Regulation |Field codes are highlighted in amber if the field is left blank or has errors in format.
(EU) 2017/2402.
For further details, reference is made to clause 7.2, 10.1, 14 and 15 of the Mortgage Receivables Purchase Agreement.
Also, the representations and warranties, the Mortgage Loan Criteria, the Additional Purchase Conditions and the Transaction Documents do not allow for the
active selection of the Mortgage Loans or Mortgage Receivables on a di y basis including the pool for speculative purposes aiming to
achieve better performance or increased investor yield. Accordingly, the representations and warranties, the Mortgage Loan Criteria, the Additional Purchase
Conditions and the Transaction Documents do not allow for active portfolio f Mortgage L the poolona basis.
For further details, reference is made to section 4.3 (Regulatory and Industry Compliance] item (d) and (e) under 'STS Statements', section 7.1 (Purchase,
and Sale), section 7.2 (Representations and Warranties) and section 7.3 (Mortgage Loan Criteria) of the Prospectus.
Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
57 S Homogeneity of assets o {Confirmed/Unconfi| 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 pool of Mortgage Receivables purported to be sold and assigned on the Closing Date satisfies the homogeneous conditions of article 20(8) of the
Securitisation Regulation and the regulatory technical standards as contained in article 1(a)(1) (residential mortgages), (b), (c) and (d) of the Commission
Delegated Regulation (EU) 2019/1851, supplementing Regulation (EU) 2017/2402 (as amended by Regulation (EU) 2021/557) on the homogenity of the Confirmation and detailed explanation
underlying exposures (RTS Homogeneity), to be amended pursuant to the draft RTS as published by the EBA on 28 July 2022. as to thfe homogeneity of the pool of A detailed explanation s to the
underlying exposures backing the )
homogeneity of the pool of underlying
The mortgage loans of the pool (i) have been underwritten according to similar underwriting standards which apply similar approaches to the assessment of securitisation pursuant to Article 20(8) exporures bucking the sceurtsation. For
credit risk associated with the Mortgage Loans and to Article 9(1) of th Regulation, (i) d according to similar of Regulation (EU) 2017/2402. For that that purpose, include a reference to the
servicing procedures with respect to monitoring, collection and administration of Mortgage Receivables from the Mortgage Loans, ii) fall within the same purpose, include a reference to the EBA Homogeneity of assets EBARTS o romogencity (Commisson | Artice 20(8) Detailed Explanation ttem 2.2.7 of Annex 19 of Commission
asset category of residential loans secured with one or several mortgages on residential immovable property and (iv) in accordance with the homogeneity RTS on homogeneity (Commission Delegated Regulation (EU) [XX/XXXX], Delegated Regulation (EU) 2019/980
factors set forth in article 20(8) of the Securitisation Regulation and article 2(1)(a), (b) and (c) of the RTS Homogeneity (a) are secured by a first priority Delegated Regulation (EU) 2t expiin m detall how cach o the
MRS Mortgage or, in the case of Mortgage Loans (including, as the case may be, any Further Advance) secured on the same Mortgaged Asset, first and sequentially [2019/1851], and explain in detail how  [Box to complete should contain the detailled explan: conditions specified in the Article 1 of
Ns8 STSS27 4 Sy ranking mortgage over () real estate (onroerende zaak), (i) an apartment right )or (ii) a long ),in each case situated in |{TEXT-32767} each of the conditions specified in the o etosmind Resiation are ot
[PLitED the Netherlands and (b) as far as the Seller is aware, having made all reasonable inquiries, including with the Servicer, each of the underlying Mortgaged Article 1 of that Delegated Regulation | Field codes are highlighted in amber if the field is left blank or has errors in format. ® ® .
Assets is not the subject of residential letting and is occupied by the Borrower at the moment of (or shortly after) origination and such residential letting is not are met.
permitted under the relevant Mortgage Conditions. The criteria set out in (i) up to and including (iv) are derived from article 20(8) Securitisation Regulation
and the RTS Homogeneity, the latter being the final draft adopted by the EBA and adopted by the European Commission, but s subject to final review by the
European Parliament and the Council, the homogeneity criteria based on the mandate set out in article 20(14) of the Securitisation Regulation, other or
amended criteria may be included in the final binding regulation text deviating from the RTS Homogeneity.
For further details, reference is made to section 4.3 (Regulatory and Industry Compliance ) item (f) under 'STS Statements' of the Prospectus, where reference
is made to section 6.1 (Stratification Tables ) of the Prospectus, and clause 7.1 i d Warranties ), (i) of the Mortgage
Receivables Purchase Agreement and the Mortgage Loan Criteria set forth in schedule 5 (Mortgage Loan Criteria) to the Mortgage Receivables Purchase
Agreement, subparagraphs (a), (e) and (h).
Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
Ns9 sTss28 Nore-securitisation Confirmed {Confirmed/Unconfi Field codes are highlighted in amber where:
confirmation rmed} ~field is left blank; or
Confirmation and optional comment ¥ .
that the underlying exposures do not ~field is equal to "Unconfirmed"; or A confirmation that the underlying
include any it g | fieldhas errors in format. exposures do not include any
on postH Underlying Exposure Obligations: ) y Item 2.2 of Annex 19 of Commission Delegated
that the notified securitisation is " securitisation positions and that the Article 20(9) Confirmation y
no re securitisation Regulation (EU) 2019/980
therefore not a re-securitisation notified securitisation is therefore not a
pursuant to Article 20(9) of Regulation re-securi
The underlying exposures (i.e. the Mortgage do not include any it d the notified is therefore not a re- E0) 2017/2402 Box to complete may contain additional explanation.
NGO sTss28 No it Such can also be found in section 4.3 (Regulatory and Industry Compliance) item (d) under 'STS Statements' of the Prospectus,in | {TEXT-5000}
which reference is made to section 7.2 (Representations and Warranties) of the Prospectus. Field codes are highlighted in amber where the field has errors in format.
Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
Soundness of the
6L stss29 underwriting standards — {Confirmed/Unconfi Field codes are highlighted in amber where:
(ordinary course of business) rmed} -field is left blank;
confirmation Confirmation and detailed explanation | - field is equal to "Unconfirmed"; o
s to whether the underlying exposures | - field has errors in format.
igir in the lender’s ordinary
Ordinary course of business: based on the Seller’s understanding of article 20(10) of the Securiisation Regulation and the EBA STS Guidelines Non-ABCP course of business and whether the
Securitisations, the Seller confirms that the Mortgage Loans have been originated in accordance with the ordinary course of the original lender's business applied underwriting standards were no
pursuant to underwriting standards that are no less stringent than those that the original lender applied at the time of origination to similar mortgage less stringent that those applied at the
A——— receivables that are not securitised by means of the securitisation transaction described in the Prospectus. The Seller will represent on the relevant purchase same time of origination to exposures
stondards date to the Issuer in clause 7.1(m) of the Mortgage Receivables Purchase Agreement that each of the Mortgage Loans have been granted () in accordance that were not securitised pursuant to. | Box to complete should contain the detailed explanation
N62 sTss29 (orcinary course of business) |17 21l applcablelegal d the Mortgage Conditions and do not conty applicable law, rule or regulation prevailing at the time of | {TEXT-32767) Article 20(10) of Regulation (EU)
o origination in all material respects and (il in the ordinary course of the original lender's business pursuant to the original lender's standard underwriting 2017/2402. Field codes are highlighted in amber if the field i left blank or has errors in format.
criteria and procedures prevailing at that time, which are not less stringent than those applied by the original lender at the time of origination to similar loans
that are not securitised, and these underwriting criteria and procedures are in a form as may reasonably be expected from a lender of Dutch residential
mortgages. Reference is also made to section 4.3 (Regulatory and Industry Compliance) item (i) under 'STS Statements' of the Prospectus and section 6.3
(Origination and Servicing) of the Prospectus.
Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed). A detalled explanation
[FEETESED {Confirmed/Unconfi Field codes are highlighted in amber where: - s to whether the underlying exposures
NG3 sTss29 underwriting standards Confirmed were originated in the lender’s ordinary
(disclosure) confirmation = Confimation and detafled explanation | - field i left blani; or course of business and whether the
s to whether the underwriting field is equal to "Unconfirmed"; or
standards and any material changes field has errors in format 2pplied underwriting standards were no
- : less stringent that those applied at the
rior standards have .
peen or wil be fuly disclosed to same time of origination to exposures
. . that were not securitised.
: . . potential investors without undue delay N ether the underaritin
Soundness of the Underwriting standards: the Seller has undertaken in clause 9.1, subparagraph () of the Mortgage Receivables Purchase Agreement to ully isclose to the pursuant o Article 20(10]of Regulation | Bos to complete should contan the detalled explanation as to whe 3
et srss29 i Issuer any material change to the underwriting standards pursuant to which the Mortgage Loans are originated without undue delay and the Issuer has TR {EV) 2017/2402 standards and any materlal changes
" - undertaken in clause 15.1, subparagraph (p) of the Trust Deed to instruct the Issuer Administrator to fully disclose such information to potential investors § . from prior underwriting standards have
(disclosure) explanation ; | " Field codes are highlighted in amber if the field i left blank or has errors in format
without undue delay upon having received such information from the Seller. been or will be fully disclosed to
potential investors without undue delay.
i f the -on how where the " . Item 2.2.7 of Annex 19 of Commission
N — standard underlying exposures are residential |01 2040) Detailed Explanation Delegated Regulation (EU) 2019/980
Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed/N/A). loans, the pool of underlying exposures
“N/A" should be reported only for non Residential loans. et the reguirement of the second
paragraph of Article 20(10) of
Residential Loan {Confirmed/Unconfi Field codes are highlighted in amber where: Regulation (EU) 2017/2402.

NG5 sTss29 requirement eonfirmation _|COMIMed e el i e blank; or a5 to whether an assessment of the
Confirmation and detailed explanation Unconfirmed" s reported; or . o borrower’s creditworthiness meets the
on how securitisations where the N/A'is not reported and STSS10 feld is not * residential mortgages”; or requirements set out in Article 8 of
underlying exposures are residential 'N/A"is reported and STSS10 field is "residential mortgages"; or Directive 2008/48/EC[3] or paragraphs
loans, the pool of underlying exposures | ~field has errors in format. 1t04, point (a) of paragraph 5, and
meet the requirement of the second paragraph 6 of Article 18 of Directive
paragraph of Article 20(10) of X . . o 2014/17/EU[4) or, where applicable,
Regulation (EU) 2017/2402, Box to complete should contain the concise explanation where STSS29-Residential Loan equivalent requirements in third

Self-certification: pursuant to the Mortgage Loan Criterion set forth in schedule 5 (Mortgage Loan Criteria) to the Mortgage Receivables Purchase requirement confirmation is not "N/A". countries.

66 =D Residential Loan Agreement, subparagraph (n) a Mortgage Loan may not qualify as a self-certified mortgage loan (i.e. a mortgage loan marketed and underwritten on the. R

requirement explanation [ premise that the applicant and/or intermedary representing him was made aware prior to the Seller’s underwriting assessment commencing that the Field should be left blank where STSS29-Residential Loan is equal
information provided might not be verified by the Seller). toN/A.
Field codes are highlighted in amber where it is not the case or field has errors in format.
Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
67 stss29 Borrower's creditworthiness (o {Confirmed/Unconfi| Confirmation and detailed explanation | Field codes are highlighted in amber where:
assessment confirmation rmed} as to whether an assessment of the fieldis left blank; or
borrower's creditworthiness meets the | - field is equal to "Unconfirmed"; or
requirements set out in Article 8 of -field has errors in format.
Directive 2008/48/EC[3] or paragraphs
1to 4, point (a) of paragraph 5, and
Assessment creditworthiness: the Seller will represent at the Signing Date and at the Closing Date in clause 7.1, subparagraph (Il) of the Mortgage paragraph 6 of Article 18 of Directive
Borrower's creditworthiness | RECEIvables Purchase Agreement that in respect of each Mortgage Loan, the f the Borrower': i was done in the 2014/17/EU[4] or, where applicable,  [Box to complete should contain the detailed explanation.
N68 STSS29 e o original lender’s underwriting criteria and meets the requirements set out in paragraphs 1 to 4, point (a) of paragraph 5, and paragraph 6 of Article 18 of {TEXT-32767) equivalent requirements in third
Directive 2014/17/EU. The creditworthiness assessment of a consumer takes place before the binding offer is made to such consumer. See also section 6.3 countries, Field codes are highlighted in amber if the field i left blank or has errors in format
(Origination and Servicing) of the Prospectus.
Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
6o G Originator/Lender Expertise | oo {Confirmed/Unconfi Field codes are highlighted in amber where:
confirmation rmed) field is left blank; or

anfirmatian and datailad avalanatian

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




s to whether the originator or original A detailed explanation as to whether the
The Seller has the relevant i the Dutch market) in the origination of mortgage loans similar to the Mortgage Loans, for at least five (5) years. In
¢ ou s lender have expertise in originating originator/Lender Expertise originator or original lender have rtice 20(10) petailed Explanation Item 2.2.7 of Annex 19 of Commission
a:dmnn, DMPM (whnh 200 belhalf of the originallender and s‘ubshequently the Seller, responsible w; managing the ongm:non of mortgage Ic'ans s\:mlar fm exposures of » imilar nature to those & 2 expertise i orginating exposures of a o Delegated Regulation (EU) 2018/980
‘: Mar(gag:QLu‘xnsb :m Ebmh (UL .t.,( e L l;nc;r::agsill‘oansu a §\m\tla‘:‘na(:re m: E'qufag: Loans, :r at'h““ ve securitised pursuant to Article 20(10) of similar nature to those securitised.
ars and Quion (who, on behalf of the original lender, inits turn acting on behalf of the Seller, carries out the administrative activities regarding the
N |Glye i gl g d garding Regulation (EU) 2017/2402 Box to complete should contain the detailed explanation.
"o srssa0 Originator/Lender Expertse _offring, the review and acceptance of mortgage loans) has therelevant experence i th origination of mortgage loanssimiar to the Mortgage Loans forat | 1o, 7.
explanation least five () years.
Field codes are highlighted in amber if the field is left blank or has errors in format.
Therfore, the Seller (i its capacity as origi i the meaning of aticle 6 of the Securitisation Regulation) is of the opinion that it has the required ehle
expertise in originating residential mortgage loans which are of a similar nature as the Mortgage Loans within the meaning of article 20(10) of the
Securitisation Regulation. (Reference is also made to section 3.4 (Seller), section 3.5 (Servicer), section 4.3 (Regulatory and Industry Compliance) item (i) and
(i) under 'STS Statements' and section 6.3 (Origination and Servicing) of the Prospectus.
Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
iel 3
- stssat Defaulted orrestructured | 0 {Confirmed/Unconfi Field codes are highlighted in amber where:
exposures confirmation rmed} field s left blank; or
field is equal to "Unconfirmed”; or
A detailed towhether: | ~field haserorsinformat. A detailed explanations as to whether:
the transferred underlying exposures the transferred underlying exposures do
) o ) ) do not include, at the time of selection, not include, at the time of selection,
The Seller w.: represent an:eSIimng Date and a(vths‘closm: Da:e(othe \ssu;r in clause 7.1, subrparagrapf;‘(rr?m) oi!he:f/\cngag: Re:‘e\vah\esturc'hase‘ iefoulted cxprsures (or restructared iefaulted cxposures (or restructured
Agreement that in respect of each Mortgage Receivable, at the relevant Cut-Off Date, the Mortgage Receivable is not ujd ault within the meaning of rticle exposures) as defined in Artcle 20(11) exposures) as defined in Artcle 20(11) of
178(1) of the CRR and the relevant Borrower is not a credit-impaired obligor or guarantor who, to the best of the Seller's knowledge, (i) has been declared of Regulation (EU) 2017/2402. Regulation (EU) 2017/2402.
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
; LT d : - the requirements referred to in Article ransferred underlying exposures. |- the requirements referred to n Artcle e 2.2.8 of Annex 16 of Commission
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 20 (1) (2} {1 and (i) of Regulation (EU) lying exp 20 (1) (2} (i) and (i) of Regulation (EU) |Article 20(11) Detailed Explanation .24
the Closing Date o, in respect of a New Mortgage Receivable, the relevant Mortgage Collection Payment Date o in respect of a Further Advance Receivable, 2017/2402 are met; without exposures in default 2017/2402 are met. Delegated Regulation (EU) 2019/980
the rE\EVaHIT Notes :ayment Date, 0‘:(!\' hzs a BKR reglstrlatﬁn:polorlinatlon, or 1:‘\) has a credit assessl:\em ora (Fe:\; score m‘dlcalmvg that the risk of - the requirements referred to in Article ) - the requirements referred to in Article
Defaulted or restructured | OTtractually agreed payments not be made s significantly higher than for comparable mortgage receivables originated by the Seller which are not sold and 20 (11) {b) of Regulation (EU) Box to complete should contain the detailed explanation. 20 (11) b) of Regulation (EU) 2017/2402
N72 STSS31 e N assigned to the Issuer under this Agreement, within the meaning of article 20(11) of the Securitisation Regulation {TEXT-32767} 2017/2402 are met are met
P Pl ; Field codes are highlighted in amber if the field s left blank or has errors in format. ’
. . ) ) » - the requirements referred to in Article - the requirements referred to in Article
In addition, pursuant to the Mortgage Loan Criteria set forth in subparagraph (1) and (p) of schedlule 5 (Mortgage Loan Criteria) to the Mortgage Receivables 20(11) {¢) of Regulation (EL) 20(11) {¢) of Regulation (EU) 201772402
Purchase Agreement, no amounts due under any of the Mortgage Receivables were unpaid on the relevant Cut-Off Date. Hence, the underlying exposures do 2017/2402 are met. are met.
not include defaulted exposures as referred to n article 20(11) of the Securitisation Regulation and the Mortgage Receivables Purchase Agreement includes
provisions in order to comply with articles 20(11)(a)(i) and (ii), 20(11)(b) and 20(11)(c) of the Securitisation Regulation.
In general, reference is also made to sec 4.3 (Regulatory and Industry Compliance) item (d) and (k) under 'STS Statements', section 6.1 (Stratification
Tables) and section 6.3 (Origination and Servicing) of the Prospectus.
Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
"Unconfirmed" should be reported in Box to complete where no payment was made at the
time of the transfer of the exposures. In that case, at least one of the exemptions should be
At least one payment at the {Confirmed/Unconi 5 P P
N73 STSS32 . Confirmed 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 field is left blank; or
exposures, the debtors have made at feld has errors in format.
one payment pursuant to Article
20(12) of Regulation (EU) 2017/2402.
At least one payment at the | 1€ 9€btors of the underlying exposures have made at least one payment at the time of transfer of the exposures. The exemption set forth n section 20(12) of Box to complete may contain additional explanation.
N74 STSS32 et mns’;g:mmmm Regulation EU 2017/2402 is not applicable. Reference is made to schedule 5 (Mortgage Loan Criteria) to the Mortgage Receivables Purchase Agreement, {TEXT-5000}
subparagraph (p) and section 4.3 (Regulatory and Industry Compliance) item (d) under 'STS Statements' of the Prospectus. Field codes are highlighted in amber where the field has errors in format.
N/A
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
instalment transfer of the exposures, the debtors
- maturity of less than 1 year for revolving securitisations having a maturity of less than 1 [At least one payment at the time | have made at least one payment tide 2012) Confirmation Items 3.3 and 3.4.6 of Annex 19 of Commission
vear, including without limitation monthly payments on revolving credits of transfer A confirmation whether or not the Delegated Regulation (EU) 2019/980
-N/A exemption under Article 20(12) of
The payment exemption should be consistent with the confirmation indicator populated for Regulation (EU) 2017/2402 applies.
N75 STSS32 Payment exemption {UsT) 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" is "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 not
than one year, including without left blank; or
limitation monthly payments on eld 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 is
Payment exemption Confirmed.
N76 sTss32 il {TEXT-5000)
B Field codes are highlighted in amber where:
field is not left blank and "At least one payment at the time of transfer" is "Confirmed"
for STSS32; or
field has errors in format.
Confirmed
Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
7 srssas Degree of dependence on {Confirmed/Unconfi Field codes are highlighted in amber where:
repayments confirmation rmed} Confirmation and detailed explanation —;\El: is left b‘\an):;Um ; -
of the degree of dependence of the - fieldis equal to "Unconfirmed"; or A detailed explanation of the degree of
field has errors in format. Repayment of the holders shall
repayments of the holders of the dependence of the repayments of the
have been structured to Item 3.4.1 of Annex 19 of Commission
securitisation position on the sale of holders of the securitisation position on [ Article 20(13) Detailed Explanation
depend predominantly on the sale Delegated Regulation (EU) 2019/980
assets securing the underlying o oosots the sale of assets securing the
) ) exposures pursuant to Article 20(13) of ) ) underlying exposures,
Not applicable, as the repayments to be made to the Noteholders under the Notes have not been structured to depend predominantly on the sale of the § Box to complete should contain the detailed explanation.
Degree of dependence on i " € 5 Regulation (EU) 2017/2402
N78 STSS33 o Mortgaged Assets securing the Mortgage Loans. Reference is also made to section 4.3 (Regulatory and Industry Compliance) item (1) under 'STS Statements'  |{TEXT-32767}
of the Prospectus, in which reference is made to section 6.2 (Description of Mortgage Loans) of the Prospectus. Field codes are highlighted in amber if the fild is left blank or has errors in format.
Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed),
Compliance with risk
o ) {Confirmed/Unconfi Field codes are highlighted in amber where:
N79 sTss3a retention requirements Confirmed
! rmed} field s left blank; or
confirmation
~field is equal to "Unconfirmed”; or
Confirmation and concise explanation
field has errors in format.
s to how the originator, sponsor or
MeDirect Bank SA/NV, as originator within the meaning of article 2 and 6 of the Securitisation Regulation, has undertaken in the Notes Purchase Agreement original lender of a non-ABCP
to retain, on an ongoing basis, a material net economic interest of not less than five (5) per cent. in the securitisation transaction described i the Prospectus securiisation comply with the risk
in accordance with article 6 of the Securitisation Regulation. As at the Closing Date, such material net economic interest is retained in accordance with Article retention requirement as provided for
) 6(3)(c) of the Securitisation Regulation by the retention of the Subordinated Notes, representing an amount of at least ive (5) per cent. of the nominal value in Article 6 of Regulation (EV)
Compliance with risk of the securitised exposures. 2017/2402. Box to complete should contain the concise explanation.
NSO sTss3a retention requirements L {TEXT-10000)
explanation Field codes are highlighted in amber if the feld is left blank or h format
planati 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 teld codes are highlighted In amber if the fielcis left blank or has errors in forma
Article 6(3)c) of the Securitisation Regulation.
See further section 4.3 (Reaulatory and Industry Compliance ) of the Prospectus.
LEI field should be reported in Box to complete where available. Where reported, this LEI
o should exist at the GLEIF database.
LEI of the entity (where available) that
retains the material net economic Only one LEI should be reported:
N81 STSS34 Retaining entity LEI 529900MATKY8INTOU738 {LE} y
interest pursuant to Article 21(1) of 3 N .
Field codes are highlighted in amber where:
Regulation (EU) 2017/2402.
- neither entity name nor entity LEI is reported
eld has errors in format.
Entity name should be reported in Box to complete where LEI is not available for STS$34-
Name of the entity (where LEI is not Retaining entity LEI.
N82 STSS34 Retaining entity name MeDirect Bank SA/NV/ {TEXT-100} 2vailable) that retains the material net
' entity economic interest pursuant to Article | Field codes are highlighted in amber where:
21(1) of Regulation (EU) 2017/2402. - neither entity name nor entity LEI is reported
field has errors in format.
Only possible values in Box to complete are "Y" or "N
Box to complete should contain "Y" where vertical slice is used for retaining the risk and "N"
otherwise. A concise explanation as to how the
Is vertical slice in accordance with
s srssaa N N . ool originator, sponsor or original lender of
ertical slice (Y/N} icle 6(3)(a) of Regulation (EU) Field codes are highlighted in amber where: 2 non-ABCP securitisation comply with
2017/2402 used for retaining the risk?
eld is left blank; or the risk retention requirement as
~all options are filled-in with "N'; o provided for in Article 6 of Regulation
field has errors in format (EV) 2017/2402
Only possible values in Box to complete are "Y" or "N Anindication which entity retains the
Box to complete should contain "Y" where seller’s share is used for retaining the risk and material net economic interest and
"N otherwise. which option is used for retaining the
Is seller’s share in accordance with risk including:
' e
Nga sTss3a Seller's share N V/N} /;;t;/e;(;z)(b) o; fRegu\:uon (E(L:‘) o |Fedcoues are ghthted namber here: (1) vertical slce in accordance with
usedforretaining the fsk?” 1 _field is left blank’; or Article 6(3)(a) of Regulation (EU)
~all options are filled-in with "N'; or 2017/2402;
eld has errors in format. ompliance with isk retention | (2)selle’s share in accordance with Item 3.1 of Annex 9 and Item 3.4.3 of Annex 19
Only possible values in Box to complete are "Y" or "N" mqm"remms Article 6(3)(b) of Regulation (EU) Article 21(1) Concise Explanation of Commission Delegated Regulation (EU)
Box to complete should contain "Y" where randomly-selected exposures kept on balance 2017/2402; 2019/980
e Is randomly-selected exposures kept on [sheet is used for retaining the risk and "N" otherwise. (3) randomly-selected exposures kept on
NS sTss3a s B N - balance sheet, in accordance with balance sheet, in accordance with Article
exposures kept on balance
e YNy Article 6(3) (c) (3) of Regulation (EU) | Field codes are highlighted in amber where: 6(3) (<) (3) of Regulation (EU) 2017/2402;
= 2017/2402 used for retaining the risk? | - fieldis left blank; or (4)first loss tranche in accordance with
~all options are filled-in with "N'; or Article 6(3)() of Regulation (EU)
- field has errors in format 2017/2402;




Is first loss tranche in accordance with

Only possible values in Box to complete are "Y" or "N"
Box to complete should contain "Y" where first loss tranche is used for retaining the risk and
“N" otherwise.

(5) first loss exposure in each asset in
accordance with Article 6(3)(e) of
Regulation (EU) 2017/2402;

(6) no compliance with risk retention

nes STss34 B i /N Artice j‘a'(‘“ °(: ?Eg“‘a“"" (Euh) sk |Field codes are highighted in amber where: requirements set out in Article 6(3) of
2017/2402 used for retaining the risk? el s T bk o Regulation (EU) 2017/2402;
- all options are fillec-in with "N'; or (7) other options used.
- field has errors in format
Only possible values in Box to complete are "Y" or *N"
Box to complete should contain "¥" where first loss exposure in each asset is used for
Is firstloss exposure in each assetin | retaining the risk and "N" otherwise.
First loss exposure in each accordance with Article 6(3)(e) of
N87 sTss34. o N /N
asset indicator a Regulation (EU) 2017/2402 used for | Field codes are highlighted in amber where:
retaining the risk? eld is left blank; or
all options are flled-in with "N'; or
ield has errors in format
Only possible values in Box to complete are "Y' or "N
Box to complete should contain "Y" where there is no compliance with risk retention
requirements and "N otherwise.
Is there no compliance with risk
N I ith risk tenti ts set out
N88 STSS34 XETUCLEICRTILONE N {Y/N} retention requirements set outin Field codes are highlighted in amber where:
retention requirements Article 6(3) of Regulation (EU) feld s ot blarss o
2017/24022 d
/ field is filleckin with "Y"; or
all options are flled-in with "N'; or
ield has errors in format
Only possible values in Box to complete are "Y' or "N
Box to complete should contain "¥* where other options is used for retaining the risk and
“N" otherwise.
N89 sTss34. Other option indicat N (Y/N]
HCIAERELEE (/N Field codes are highlighted in amber where:
~field i left blank; or
Is other options used for retaining the | - all options are filled-in with "N'; or
risk pursuant to Article 21(1) of ield has errors in format
Regulation (EU) 2017/24027 If Yes
please provide the used option.
Value should be reported in Box to complete when Other option indicator" i reported with
“Y* for STSS34.
NSO sTss34. Other options used comment {TEXT-5000)
Field codes are highlighted in amber where it is not the case or field has errors in format.
Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed/N/A).
ion of Interest rates {Confirmed/Unconfi Field codes are highlighted in amber where:
i ighted i :
Nt STSS35 a"":”"i"‘" risks [eeritoncz] rmed/N/A} Confirmation and concise explanation | - field s left blank; or
confirmation as to whether the interest rates and ~field is equal to "Unconfirmed"; or A concise explanation as to whether the
currency risks are appropriately - field has errors in format. interest rates and currency risks are
itigated and that measures are taken of Interest rates (IR)  [appropriately mitigated and that Items 3.4.2 and 3.8 of Annex 19 of Commission
Article 21(2) Concise Explanation
: . to mitigate such risks and confirm that and currency risks (FX) Risks measures are taken to mitigate such Delegated Regulation (EU) 2019/980
The m(;re:t mi o appmp:lately o hgated asthe In aI‘Swahp Agreem:r;:, (J\‘e ‘Bac -Up S‘whap N?grteemer: and tz‘e Eon: :nahl Nﬂova:\on Ag.ee'min: are och moasures are available 0 Heke and confirm that such messures
entered into to hedge the interest rate risk between (a) interest to be received by the Issuer on the Mortgage Receivables and (b) the floating rate of interest
Mitigation of Interest rates B & 8 JUDUETIE el (ERElecilig investors under Article 21(2) of Box to complete should contain the concise explanation. are available to investors.
oz srssas e due and payable by the ssuer on the Notes (seesection 5.4 (Hedging). No curencyrisk applies o the transaction. Other than the Intal Swap Agreement, | o000 Regulation (EU) 20172403
S the Back-Up Swap Agreement and the Conditional Novation Agreement no derivative contracts are entered into by the Issuer and no derivative contracts are il codes are highlighted in smber i the fild i left bank or has errors in format
[FrlE included in the pool of underlying exposures. Reference is also made to section 4.3 (Regulatory and Industry Compliance) item (m) under 'STS Statements' of ¢
the Prospectus, in which reference is made to section 5.4 (Hedging) of the Prospectus.
Box to complete should contain the derivatives indicator (No erivatives/Exemption on
No derivatives/Unconfirmed).
Derivatives not
No3 STSS36 purchased/sold by SSPE Exemption on derivatives onon Field codes are highlighted in amber where:
~field is left blank; or
rmed} Confirmation and concise declaration | - field is equal to "Unconfirmed”; or A concise declaration that the SSPE has
that the SSPE has not entered into - 3 not entered into derivative contracts
¢ field has errors in format. Derivatives by N . Items 3.4.2 and 3.8 of Annex 19 of Commission
erivative contracts except in the except in the circumstances referred to | Article 21(2) Concise Explanation y
sspE Delegated Regulation (EU) 2019/980
circumstances referred toin Articles in Articles 21(2) of Regulation (EU)
21(2) of Regulation (EU) 2017/2402. 2017/2402.
Derivatives not The only derivative contract entered into by the Issuer are the Initial Swap Agreement, the Back-Up Swap Agreement and the Conditional Novation Box to complete should contain the concise explanation.
No4 sTss36 purchased/sold by SSPE |Agreement (see also STSS35 above) and no derivative contracts are included in the pool of underlying exposures. Reference is also made to section 4.3 {TEXT-10000)
and Industry Compliance) item (m) under 'STS Statements' of the Prospectus. Field codes are highlighted in amber if the field i left blank or has errors in format.
Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed/N/A).
“N/A" should be reported only where no derivatives are used
Field codes are highlighted in amber where:
Common standards (R — ~field is left blank; or
N9S sTss37 underwriting derivatives Confirmed m:’e'; /’N")Z) ncon! eld is equal to "N/A" and STSS36-De not by SSPE
confirmation is not equal to "No derivatives"; or
Confirmation and concise explanation | - field is not equal to "N/A" and STSS36-Derivatives not purchased/sold by SSPE
" A concise explanation on whether any
on whether any hedging instruments | confirmation is equal to "No derivatives”; or hedging instruments used are
used are underwritten and documented | -field is equal to "Unconfirmed"; or Derivatives using common Items 3.4.2 and 3.8 of Annex 19 of Commission
underwritten and documented Article 21(2) Concise Explanation .
according to commonly accepted - field has errors in format. standards Delegated Regulation (EU) 2019/980
according to commonly accepted
ds pursuant to Article 21(2) of i
Regulation (EU) 2017/2402. g
Box to complete should contain the concise explanation where STSS37-Common standards
underwriting derivatives confirmation is not "N/A"
Common standards ) . .
96 stssa7 oot dorvacives | The Inital Swap Agreement and the Back-Up Swap Agreement will be documented under an ISDA Master Agreement and therefore in accordance with (e
o nton” commonly accepted standards. Reference is also made to section 5.4 (Hedging) of the Prospectus. Field should be left blank where STSS37-Common standards underwriting derivatives
a confirmation is equal to N/A.
Field codes are highlighted in amber where it is not the case or field has errors in format.
Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed/N/A).
o7 srssag Referenced e — (car;ﬁr;‘n:d/unem. Confirmation and concise explanation Fleh: c‘zdes‘ af:eb:ngm.gmea in amber where:
pvpepscogiippaticn rmed/N/A} on whether and how any referenced -field s left blan| A concise explanation on whether and
field is equal to "Unconfirmed"; or
interest payments under the o fiviseie how any referenced interest payments
assets and liabilt _feld has errors in forma Referenced interest payments  [under the securitisation assets and Item 2.2.2 and 2.2.13 of Annex 19 of
calculated by reference to generally based on generally used interest | liabilities are calculated by reference to | Article 21(3) Concise Explanation Commission Delegated Regulation (EU)
used market interest rates or generally rates generally used market interest rates or 2019/980
The Mortgage Receivables result from Mortgage Loans having a fixed rate of interest and therefore any referenced interest payments under the Mortgage used sectoral rates reflective of the cost X . . generally used sectoral rates reflective
. i f fund tto Article 21(3) of | B9 10 complete should contain the concise explanation.  the cost of fund
og srsag Referenced interest Loans are based on generally used market interest rates, or generally used sectoral rates reflective of the cost of funds, and do not reference complex (D) of funds pursuant to Article 21(3) o of the cost of funds.
payments explanation formulae or derivatives. Reference is also made to section 4.3 (Regulatory and Industry Compliance) item () under 'STS Statements' of the Prospectus, in Regulation (EU) 2017/2402. ) o
' foh Field codes are highlighted in amber if the fild is left blank or has errors in format.
which reference is made to section 6.3 (Origination and Servicing).
Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
Acceleration notice
Y {Confirmed/Unconfi Field codes are highlighted in amber where:
N99 sTss39 enforcement requirement | Confirmed
© rmed) field is left blank; or
confirmation
field is equal to "Unconfirmed"; or
field has errors in format.
onfirmation and declaration in general
8 No trapping of cash following A declaration in general terms that each
. . X . § o terms that each of the requirements of o et e 21ty of | |artice 2104) concise Explanation Item 3.4.5 of Annex 19 of Commission
At any time after an Enforcement Notice has been given and the Notes of any Class become due and payable, the Security Trustee may, at its discretion and article 2114) of Regulation (EU) o Delegated Regulation (EU) 2019/980
without further notice, take such steps and/or institute such proceedings as it may think fit to enforce the terms of the Parallel Debt, including the making of a 201772402 ore met notice Regulation (EU) 2017/2402 are met
demand for payment thereunder, the Trust Deed, the Pledge Agreements and the Notes and any of the other Transaction Documents, but it need not take any
Acceleration notice / . . ) " " Box to complete should contain the declaration in general terms.
" such proceedings unless (i) it shall have been directed by an Extraordinary Resolution of the holders of the Most Senior Class of Notes and (i) it shall have
N100 sTss39 enforcement requirement ° A " . o {TEXT-10000)
i been indemnified to its satisfaction. Delivery of an Enforcement Notice by the Security Trustee will trigger a change from the Revenue Priority of Payments ild codes are highlighted in amber i the fild s left bank or has errors in format
2 and the Redemption Priority of Payments into the Post-Enforcement Priority of Payments. Pursuant to Condition 10 (Events of Default) of the Notes the B!
issuance of such Enforcement Notice will be reported to the Noteholders without undue delay. Reference is also made to Conditions 6 (Redemption), 10
(Events of Default) and 11 (Enforcement) of the Notes and section 5.2 (Priorities of Payment) of the Prospectus. See further STSS 40, 41, 42 and 43,
Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
o1 stssao No trapping of cash [— {Confirmed/Unconfi Field codes are highlighted in amber where:
confirmation rmed} ~fieldis left blank; or
Confirmation and optional comment field is equal to "Unconfirmed"; or
that no cash would be trapped - i
at no cash woud be trappe field has errors in format. Confirmation that no cash would be .
& the delivery of amount of cash shall be Item 3.4.5 of Annex 19 of Commission
trapped following the delivery of Article 21(4)a) Confirmation
or an acceleration notice pursuant to trapped e o1 o ecetoration notice Delegated Regulation (EU) 2019/980
Article 21(4)(a) of Regulation (EU) .
2017/2402 Box to complete may contain additional explanation.
. After the Enforcement Date, no amount of cash is trapped in the Issuer. Reference is also made to section 4.3 (Regulatory and Industry Compliance) item (o) ? v ?
N102 sTss40 No trapping of cash comment| 00 EaC oo e {TEXT-5000)
i Field codes are highlighted in amber where the field has errors in format.
Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
isati Fiel :
103 &=n Sequential amortisation |0 (Confirmed/Unconfil o o o optional comment |Field codes are highiighted in amber where:
rmed) field is left blank; or
that principal receipts from the
field is equal to "Unconfirmed"; or Confirmation that principal receipts
underlying exposures are passed to the
field has errors in format. from the underlying exposures are
investors via sequential of
) principal receipts shall be passed to the investors via sequential Item 3.4.5 of Annex 19 of Commission
the securitisation positions, as Article 21(4)(b) Confirmation
passed to investors. amortisation of the securitisation Delegated Regulation (EU) 2019/980
etermined by the seniority of the
i . " § § positions, as determined by the seniority
Upon the issuance of an Enforcement Notice, any amounts to be distributed by the Security Trustee under the Trust Deed will be paid to the Secured Creditors securitisation position pursuant to
- . ° " e Box to complete may contain additional explanation. of the securiisation position.
Nioa stssat sequential amortisation | inclusing the Notehalders) in accordance with the Post-Enforcement Piorty of Payments. Reference s also madeto secton 5.2 (Priorities of Payments)of | -0, oo Article 21(4)b) of Regulation (EU)
comment the Prospectus. The Post-Enforcement Priority of Payments provides for a repayment of the Noteholders in a sequential order, as determined by the seniority 2017/2402
Field codes are highlighted in amber where the field has errors in format.
of their Notes.
Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
N10S = Reversed repaymenton | o {Confirmed/Unconfi Field codes are highlighted in amber where:
seniority confirmation rmed} field is left blank; or

Confirmation and optional comment
that the repayment of the securitisation

t ha ravarcad with

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

(c) repayment shall not be

Confirmation that the repayment of the

Itam 2 1 & Af Annav 10 nf Fammicsinn




P e e reversed with regard to their securitisation position is not to be Confirmation P e e
regard to their seniority pursuant to i & e o oo Delegated Regulation (EU) 2019/980
. § - i i Article 21(4)(c) of Regulation (EU) Y & .
Upon the issuance of an Enforcement Notice, any amounts to be distributed by the Security Trustee under the Trust Deed will be paid to the Secured Creditors
N N N - . 2017/2402 Box to complete may contain additional explanation.
106 e Reversed repayment on (including the Noteholders) in accordance e Post-Enforcement Priority of Payments. The Post-Enforcement Priority of Payments provides for a T
seniority comment repayment of the Noteholders in a sequential order, as determined by the seniority of their Notes and is not to be reversed with regard to such seniority.
. " " Field codes are highlighted in amber where the field has errors in format.
Reference is also made to section 5.2 (Priorities of Payments) of the Prospectus.
Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
N107 e Noautomatic iquidation | e {Confirmed/Unconfi Field codes are highlighted in amber where:
confirmation rmed} field i left blank; or
Confirmation and optional comment field is equal to "Unconfirmed"; or
that not any provisions require - (d) no provisions shall require
v N field has errors in format. @ nop a Confirmation that not any provisions
liquidation of the underlying liquidation of the Item 3.4.5 of Annex 19 of Commission
require automatic liquidation of the Confirmation
exposures at market value pursuant to underlying exposures at market | 4 1T SR A O e Delegated Regulation (EU) 2019/980
Article 21(4)(d) of Regulation (EU) value Vin exp :
2017/2402 Box to complete may contain additional explanation.
108 srssas No automatic iguidation |Afer the Enorcement Date, no automaic iuidation for market value of the Mortgage Recelvables i required under the Transaction Documents. Reference | o, oo P v a
comment is also made to section 4.3 (Regulatory and Industry Compliance) item (o) under 'STS Statements' of the Prospectus. :
(Regulatory ¥ Comp © P Field codes are highlighted in amber where the field has errors in format.
Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed/N/A).
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 in the
o srssaa Nunrsm:etn}izl priority of — (Confirmed/Unconf in(ur‘\tyzcll :ay;ﬂ;nt rlevemnEg Jo;;:;/ezr::(\]az\ payments in order of seniority pursuant to
P EE onfirme rmed/N/A} Confirmation and optional comment | A"tcle 21(5) of Regulation (EU) g
confirmation
that transaction featuring non-
Field codes are highlighted in amber where:
sequential priority of payments include
~field i left blank; or
triggers relating to the performance of
. X field is equal to "Unconfirmed"; or
the underlying exposures resulting in
~field has errors in format.
the priority of payment reverting to
q payments in order of
seniority pursuant to Article 21(5) of
Regulation (EU) 2017/2402. Box to complete may contain the concise explanation where STSS44-Non-sequential priority
of payments triggers confirmation is not "N/A".
10 o Non-sequential priority of | This i ot a transaction featuring a non-sequential priorty of payments. Reference s also made to section 4.3 (Regulatory and Industry Compliance) tem (o) | et coooy Confirmation that transaction featuring
payments triggers comment |under 'STS Statements' and section 5.2 (Priorities of Payments) of the Prospectus. 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 in the priority of
featuringnon- [ payment reverting to sequential Confirmation Item 3.4.5 of Annex 19 of Commission
sequential priority of payments | payments in order of seniority. Delegated Regulation (EU) 2019/980
Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed/N/A).
o Confirmation that such triggers include
Field should be "N/A" where transaction featuring non-sequential priority of payments does 2t least the deterioration in the credit
not include triggers relating to the performance of the underlying exposures resulting in the quality of the underlying exposures
:n‘or‘wyzelcspay;n:m rlevemnEgUstDelq:/eernuaz\ payments in order of seniority pursuant to below a predetermined threshold.
Credit quality deterioration (Confirmed/unconfi rticle 21(5) of Regulation (EU)
b STSsaa trigger confirmation [eeritoncz] rmed/N/A}
g Confirmation and optional comment  |Field codes are highlighted in amber where:
that such triggers include at least the | - field is left blank; or
deterioration in the credit quality of the | - field is equal to "Unconfirmed"; or
underlying exposures below a field is equal to "N/A" and "Confirmed" is reported for STSS44 - Non-sequential priority
predetermined threshold pursuant to  |of payments triggers confirmation; or
Article 21(5) of Regulation (EU) - field has errors in format.
2017/2402
Credit quality deterioration Box to complete may contain the concise explanation.
Ni12 sTssaa auatty {TEXT-5000) ° v ©
trigger comment
Field codes are highlighted in amber where the field has errors in format.
Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
Ni13 G Servicer expertise —— {Confirmed/Unconfi Field codes are highlighted in amber where:
confirmation rmed} field i left blank; or
field is equal to "Unconfirmed"; or
field has errors in format.
Confirmation and detailed explanation
MeDirect Bank SA/NV confirms compliance with article 21(8) of the Securitisation Regulation, as the (i) portfolio manager, being DMPM (acting on behalf of on how the requirements of Article A detailed explanation on how the
the original lender and the Servicer and subsequently acting on behalf of the Seller and the Issuer), who is responsible for managing the sub-servicer's 21(8) are met. As part of the Required expertise from the requirements of Article 21(8) are met.
servicing of mortgage loans similar to the Mortgage Loans has the relevant experlence in the servicing of mortgage loans similar to the Mortgage Loans, for explanation, include references to any servicer and policies and As part of the explanation, include Detailed Explanation Item 3.4.6 of Annex 19 of Commission
at least five (5) years and (i) Quion (who, on behalf of the Servicer, carries out the servicing of the Mortgage Loans) has the relevant experience in the policies and procedures intended to adequate procedures and risk | references to any policies and Delegated Regulation (EU) 2019/980
servicing of mortgage loans similar to the Mortgage Loans for at least five (5) years, and as a result thereof all Mortgage Loans are administered and serviced ensure compliance with these controls in place intended to ensure
Servicer expertise on behalf of the Seller by the Servicer and Quion. Therefore, the Seller is of the opinion that the Servicer has the required expertise in servicing residential requirements pursuant to Article 21(8) - |Box to complete should contain the detailled explanation, compliance with these requirements.
N114 STSS54. . ‘anme: mortgage loans which are of a similar nature as the Mortgage Loans within the meaning of article 21(8) of the Securitisation Regulation, and each of {TEXT-32767} (b) of Regulation (EU) 2017/2402
i HollandWoont B.V. as Servicer, DMPM as portfolio manager and Quion as Sub-servicer has well documented and adequate policies, procedures and risk Field codes are highlighted in amber if the field i left blank or has errors in format.
management controls relating to the servicing of the mortgage loans. In addition, HollandWoont B.V. (in ts capacity as original lender) covenants in clause 5.1
of the Master Purchase and Servicing Agreement (see Schedule 11, item (K)) that it will use its best efforts to remain to be licensed to act as an offeror of
credits (aanbieder van krediet ) and )and to keep pion of the ohibition and comply with the requirements
thereof. Reference is also made to section 4.3 (Regulatory and Industry Compliance) item (r) under 'STS Statements', section 3.5 (Servicer) and section 6.3
(Origination and Servicing) of the Prospectus.
Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed/N/A).
“N/A" should be reported in Box to complete only where the securitisation is not a revolving
securitisation,
Earl
Nits stssas arly termination m {c
confirmation rmed/N/A} . iohted i
Field codes are highlighted in amber where:
Confirmation and concise explanation,
. field i left blank; or
where applicable, on revolving . . § .
field is equal to "Unconfirmed"; or Revolving securitisation with early [A concise explanation, where ap
securitisation with early amortisation
events for termination of revolvin field has errors in format. amortisation events for on how the provisions in Art 21(6)(a) of Concise Explanation Jtems 2.3 and 2.4 of Annex 19 of Commission
e of revolving period  |Regulation (EU) 2017/2402 are reflected s Delegated Regulation (EU) 2019/980
period based on prescribed triggers
§ based on prescribed triggers in the transaction documentation.
pursuant to Article 21(6) of Regulation
(€U) 2017/2402 Box to complete should contain the concise explanation where STSSA5-Early termination
confirmation is not "N/A".
N116 sTssa5 Early termination explanation {TEXT-10000}
Field should be left blank where STS45-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.
Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed/N/A).
“N/A" should be reported in Box to complete only where the securiisation is not a revolving
securitisation.
Credit quality deterioration (Confirmed/Uncon
N117 STSS46 pos 'e"‘c‘;"%:maﬁor“ o [n/a fme d'/N 7 A]/ i Field codes are highlighted in amber where:
3 ~field s left blank
- "Unconfirmed" is reported; or
Confirmation and concise explanation - o
- "N/A" s not reported and STSS45-Early termination confirmation is "N/A"; or A concise explanation where applicable,
where applicable, on deterioration in (a) deterioration in the credit : y
N N - "N/A" is reported and STSS45-Early termination confirmation is not"N/A"; or N on how the provisions in Art 21(6)(a) of Items 2.3 and 2.4 of Annex 19 of Commission
the credit quality of the underlying quality of the underlying Concise Explanation
field has errors in format Regulation (EU) 2017/2402 are reflected Delegated Regulation (EU) 2019/980
exposures pursuant to Article 21(6) (a) exposures i the transaction documentation
of Regulation (EU) 2017/2402
Box to complete should contain the concise explanation where STSS46-Credit quality
deterioration trigger confirmation is not "N/A"
Credit quality deterioration
N118 STS546 EXT-10000)
trigger explanation a g Field should be left blank where STSS46-Credit quality deterioration trigger confirmation is
equal to N/A.
Field codes are highlighted in amber where it is not the case or field has errors in format.
Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed/N/A).
“N/A" should be reported in Box to complete only where the securitisation is not a revolving
securitisation.
Insolvency-related event Confirmed/Unconfi
N119 STSS47 A TR ven N/A (e tmeotecnt Field codes are highlighted in amber where:
confirmation rmed/N/A}
field is left blank
Confirmation and concise explanation, | - "Unconfirmed" is reported; or
o A concise explanation, where applicable,
where applicable, on occurrence of an | - "N/A" is not reported and STSS45-Early termination confirmation is "N/A"; or
(b) occurrence of an insolvency-  [on how the provisions or triggers in Art y
insolvency-related event of the - "N/A"is reported and STS545-Early termination confirmation is not'N/A"; or Items 2.3 and 2.4 of Annex 19 of Commission
related event of the originator or ~ 21(6)(b) of Regulation (EU) 2017/2402 Concise Explanation
originator or servicer pursuant to ~field has errors in format Delegated Regulation (EU) 2019/980
servicer are reflected in the transaction
ticle 21(6) (b) of Regulation (EU) documentation
2017/2402 .
Box to complete should contain the where STSS47-Insolvency-related
event confirmation is not "N/A".
Insolvency-related event
N120 sTssa7 EXT-10000)
explanation a 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.
Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed/N/A).
“N/A" should be reported in Box to complete only where the securitisation is not a revolving
securitisation.
Pre-determined threshold Confirmed/Unconfi
N121 sTSsag 'IE < "'" i re N/A { “';};\':/‘A et Field codes are highlighted in amber where:
value confirmation rme: ) ~field s left blank A concise explanation, where applicable,
Confirmation and concise explanation, | - "Unconfirmed" is 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 | - "N/A" is reported and STS545-Early termination confirmation is not'N/A"; or are reflected in the transaction Items 2.3 and 2.4 of Annex 19 of Commission
exposures held by the SSPE falls Concise Explanation
falls below a pre-determined threshold | - field has errors in format. using Delegated Regulation (EU) 2019/980
0 Brticla 211R) () nf below a p threshold

2 the ralevant artinne of the




Regulation (EU) 2017/2402

underlying documentation where the

Box to complete should contain the ol where STSS48-Pre-d d information can be found
threshold value confirmation is not "N/A".
Pre-determined threshold
N122 sTssas (TEXT-10000)
value explanation ( d Field should be left blank where d d threshold is
equal to N/A.
Field codes are highlighted in amber where it is not the case or field has errors in format.
Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed/N/A).
“N/A" should be reported in Box to complete only where the securitisation is not a revolving
securifisation.
New underlying exposures
(Confirmed/Unconfi
N123 STSs49 failure generation N/A ey Field codes are highlighted in amber where:
] rmed/N/A}
confirmation ~field is left blank
Confirmation and concise explanation,
~"Unconfirmed" is reported; or
where applicable, on a failure to (d) a failure to generate sufficient
- "N/A" is not reported and STSS45-Early termination confirmation is "N/A"; or A concise explanation, where applicable,
generate sufficient new underlying new underlying exposures
- "N/A" is reported and STSS45-Early termination confirmation is not"N/A"; or on how the provisions in Art 21(6)(d) of Items 2.3 and 2.4 of Annex 19 of Commission
exposures meeting pre-determined meeting pre-determined credit Article 21(6)(d) Concise Explanation
field has errors in format Regulation (EU) 2017/2402 are reflected Delegated Regulation (EU) 2019/980
credit quality (trigger for termination of quality (trigger for termination of
in the transaction documentation.
the revolving period) under Article the revolving period)
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 sTss4g failure generation (TEXT-10000)
£ ( d Field should be left blank where underlying exposures
confirmation is equal to N/A,
Field codes are highlighted in amber where it is not the case or field has errors in format.
Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
Nzs I Participant duties. (S— {Confirmed/Unconfi Field codes are highlighted in amber where:
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. ardin Confirmation that the transaction
rticle 21(7) (a) of Regulation (EU) ot oo e |documentation specifes allof the e 210700 confirmation Item 3.2 of Annex 19 of Commission Delegated
2017/2402 on the contractual o ear o "uie's requirements under Article 21(7) (a) of . Regulation (EU) 2019/980
S N tsets out th o P ” silties of the s TheTrust Deed " obligations, duties and responsibilities Regulation (EU) 2017/2402
e Master Purchase and Servicing Agreement sets out the contractual obligations, duties and responsibilities of the Servicer. The Trust Deed sets out the ; .
s ervicing Ag nt N 8 v P . 5 of the servicer and the trustee, if any, | Box to complete may contain additional explanation.
contractual obligations, duties and responsibilities of the Security Trustee. The Administration Agreement sets out the contractual obligations, duties and i i
N126 STSS50 Participant duties comment p . {TEXT-5000} and other ancillary service providers.
responsibilities of the Issuer Administrator. Reference is also made to section 4.3 (Regulatory and Industry Compliance) item (a) under 'STS Statements' of the y .
Field codes are highlighted in amber where the field has errors in format.
Prospectus.
Confirmed
Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
. Continait Confrmed/Unconi| COTIMEtON and Optionalcomment | L i amber wh
N127 S5 ervicing Continuity {Confirmed/Unconfi| o ation documentation | Field codes are highiighted in amber where:
confirmation rmed} ~field is left blank; or
expressly satsfes the requirements of |~ € o onfirmed
Article 21(7) (b) of Regulation (EU) -field s equal to “Unconfirmed; or .
field has errors in format. Confirmation that the securitisation
2017/2402 on the processes and
. i | documentation expressly satisfies the § Item 3.2 of Annex 19 of Commission Delegated
responsibilities necessary to ensure that (b)Servicing Continuity Provisions " Article 21(7)(b) Confirmation :
et by or an ectvancy of e requirements of Article 21(7) (b) of Regulation (EU) 2019/980
e Regulation (EU) 2017/2402.
senicer does not resultin a termination | . sditionat ol
ox to complete may contain additional explanation.
128 S Servicing Continuity Clause 18 of the Master Purchase and Servicing Agreement stipulates the processes and responsibilities regarding the replacement of the servicer. Reference 0] of servicing, such as a contractual Pl v i planati
comment is also made to section 4.3 (Regulatory and Industry Compliance) item (q) under 'STS Statements' of the Prospectus. provision which enables the el codes are highlghted in amber where thefed .
eplacement of the servicer n such case. | F1ld codes are highiighted in amber where the feld has errors in format.
Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed/N/A).
N/A should be reported in Box to complete when the transaction does not have derivatives.
N129 sTsss2 Derivative Counterparty |04 (Confirmed/Unconfi| .6, tion and optional comment
Continuity confirmation rmed/N/A} Field codes are highlighted in amber where:
that the transaction documentation o et o
satisfies all of the information referred | 1 c1o > 1 Dlan of
field is equal to "Unconfirmed"; or Confirmation that the transaction
toin Article 21(7) (c) of Regulation (EU) . y i
field has errors in format. terpart satisfies all of the . Item 3.8 of Annex 19 of Commission Delegated
2017/2402 on provisions that ensure Article 21(7)(c) Confirmation
ot Continuity Provisions information referred to in Article 21(7) Regulation (EU) 2019/980
f Regulation (EU) 2017/2402
counterparties in the case of their (c)of Regulation (EV) 2017/
default, insolvency, and other specified
events, where applicable.
N30 stsss2 Derivative Counterparty [ Part 5(4) of the Schedule to the Initial Swap Agreement and the Back-Up Swap Agreement stipulate the processes and responsibilities regarding the e Box to complete may contain additional explanation.
Continuity comment replacement of the Swap Counterparty.
Field codes are highlighted in amber where the field has errors in format.
Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed/N/A).
"N/A" should only be reported where not applicable.
N131 sTss53 idity Provider Continuity | o1 meg {Confirmed/Unconfi| .6, mation and optional comment
confirmation rmed/N/A} Field codes are highlighted in amber where:
that the transaction documentation P
satisfies all of the information under 'f‘e‘d s le ‘a" ”U°’ —
Article 21(7 (c) of Regulation (EU) 'f‘e‘d ‘:eq“a to’ ;“°" 't"“e sor
2017/2402 on provisions that ensure - field has errors in forma
the replacement of liquidity providers in
the case of their defaul, insolvency,
Clause 4.5 (Cash Advance Facility Stand-by Drawings) of the Cash Advance Facility Agreement provides that upon the occurence of a Cash Advance Facility and other specified events, where
Ni32 o quidity Provider Continuitystanc-by Drawing Event,the Issuer will b required forthwith to draw down the entirty of the undrawn portion of the Cash Advance Facilty and depositsuch | e oo applicable. Box to complete may contain additional explanation.
comment amount on the Cash Advance Facility Stand-by Drawing Account. Amounts so deposited to the Cash Advance Facility Stand-by Drawing Account may be
utilised by the Issuer in the same manner s a drawing under the Cash Advance Faciliy if the Cash Advance Facility had not been so drawn. Field codes are highlighted in amber where the field has errors in format. Confirmation that the transaction
(c)Account Bank Continuity documentation satisfies all of the Artile 21(7)) Confirmation Item 3.8 of Annex 19 of Commission Delegated
Provisions under Article 21(7 (c) of Regulation (EU) 2019/980
Regulation (EU) 2017/2402.
Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
Bank Conti i i Field codes are highlighted in amber where:
N33 65D Account Bank Continuity |0 (Confirmed/Unconfil oo optional comment | 99 codes are highighted in amber where:
confirmation rmed) ~field is left blank; or
that the transaction documentation o e onconfirmed:
satisfies all of the information under o e e er
Article 21(7 (c) of Regulation (EU)  field has errors in format.
2017/2402 on provisions that ensure
the replacement of the account bank in
the case of their default, insolvency,
Clause 7 (Term, termination and replacement) of the Issuer Account Agreement provides for provisions in relation to the replacement of the Issuer Account Box to complete may contain additional explanation.
Account Bank Continuity © " . and other specified events, where
N134 sTss53 (S Bank n the case of its default, insolvency and other specified events. Reference is also made to section 4.3 (Regulatory and Industry Compliance) item (q) {TEXT-5000} applicable.
under 'STS Statements' of the Prospectus Field codes are highlighted in amber where the field has errors in format.
Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
i3S srssss Debt situation o {Confirmed/Unconfi Field codes are highlighted in amber where:
documentation confirmation rmed} ~fieldis left blank; or
Confirmation and optional comment v . .
field is equal to "Unconfirmed"; or Confirmation that the underlying
that the underlying documentation sets X
t field has errors in format X . documentation sets out in clear and
outin clear and consistent terms, Clear and consistent definitions . " .
consistent terms, definitions, remedies item 2.2.2 of Annex 19 of Commission
definitions, remedies and actions relating to the treatment of Article 21(9) Confirmation
. . . . . y . and actions relating to the debt Delegated Regulation (EU) 2019/980
Remedies and actions relating to delinquency and default of debtors, debt restructuring, debt forgiveness, forbearance, losses, charge offs, recoveries and relating to the debt situations set out in problem loans situations set out in Article 21(9) of
other asset performance remedies are set out in the Sub-servicer's administration manuals attached to the Servicing Agreement, attached to the Master Article 21(9) of Regulation (EU) . .
i o . X - " Box to complete may contain additional explanation. Regulation (EU) 2017/2402.
136 srssss Debt situation Purchase and Servicing Agreement by reference to which the Mortgage Loans,the Mortgage Receivables, the Mortgages and other security relating thereto, | - oo 2017/2402
documentation comment  |including, without limitation, the enforcement procedures will be administered. Hence, the underlying documentation sets out in clear and consistent terms ild codes are highlighted in amber where the field has errors in format
definitions, remedies and actions as referred to in article 21(9) of the Securitisation Regulation. Reference is also made to section 4.3 (Regulatory and Industry el
Compliance) item (t) under 'STS Statements' of the Prospectus
8 I I i on i i i
ox to complete should contain the confirmation indicator (Confirmed/Unconfirmed). Confirmation that the securitisation
documentation sets out the priorities of
Priorities of payment and (Confirmed/Unconfi Field codes are highlighted in amber where: .
N137 STSSS6 pay! Confirmed i 4 e payment and trigger events pursuant to
triggered events confirmation rmed) field is left blank; or
v . Articles 21(9) of Regulation (EU)
field is equal to "Unconfirmed"; or 201772402
Confirmation and optional comment ~field has errors in format.
— N N — N Priorities of payment and triggers Item 3.4.7 of Annex 19 of Commission
The Revenue Priority of Payments is set forth in clause 6.3 of the Trust Deed, the Redemption Priority of Payments is set forth in clause 6.4 of the Trust Deed sets out the priorities of payment and events Article 21(9) Confirmation Delegated Regulation (EU) 2019/980
and the Post-Enforcement Priority of Payments is set forth in clause 8 of the Trust Deed. Condition 10 (Events of Default) of the Notes specifies the events trigger events pursuant to Articles 21(9)
e e . - ; Confirmation that the securitisation
triggering delivery of an Enforcement Notice. Delivery of an Enforcement Notice by the Security Trustee will trigger a change from the Revenue Priority of of Regulation (EU) 2017/2402.
. . i L Box to complete may contain additional explanation. documentation sets out the priorities of
Ni3s srssss Priorities of paymentand  [Payments and the Redemption Priority of Payments into the Priority of Payment: will be reported to the Noteholders (T oot and trnger avents ureuant to
triggered events comment  [without undue delay. In addition, Condition 14(e) (Modifications agreed with the Security Trustee) of the Notes stipulates that if and to the extent the Security bay o s
p v i : - Field codes are highlighted in amber where the field has errors in format. Articles 21(9) of Regulation (EU)
Trustee has agreed, without the consent of the Noteholders in accordance with the terms set forth in Condition 14(e), to a change in the Priority of Payments, 2017/2402
which change would materially adversely affect the repayment of any principal under the Notes, such change shall be reported to the Noteholders as soon as
practicable thereafter.
Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
Confirmation that the provisions under
Timely resolution of conflicts {Confirmed/Unconfi Field codes are highlighted in amber where: Article 21(10) of Regulation (EU)
N139 sTss57 Confirmed
confirmation rmed) field is left blank; or 2017/2402 relating to the timely
field is equal to "Unconfirmed"; or resolutions of conficts are met.
Confirmation and optional comment o i
that the provisions under Article 21(10) | ~"'®¢ as errorsinformat. Timely resolution of conflicts Items 3.4.7 and 3.4.8 of Annex 19 of
of Regulation (EU) 2017/2402 relating between classes of investors & Article 21(10) Confirmation Commission Delegated Regulation (EU)
to the timely resolutions of conflicts are responsibilities of trustee
Condition 14 (Meetings of Noteholders; Modification; Consents; Waiver) of the Notes, Clause 20 of the Trust Deed and Schedule 1 to the Trust Deed contain met. Confirmation that the provisions under
. . . . s Box to complete may contain additional explanation.
a0 stsss? Timely resolution of conflcs |clear provisions for convening meetings of Noteholders, voing rights of the Noteholders the procedures in the event of  conflct between Classes and the | -0+ oo Article 21(10) of Regulation (EU)

comment

responsibilities of the Security Trustee in this respect and therefore the provisions of article 21(10) of the Securtisation Regulation relating to the timely
resolution of conflicts are met. Reference is also made to section 4.3 (Regulatory and Industry Compliance) item (u) under 'STS Statements' of the Prospectus.

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

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




Historical Default and Loss

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

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

(Confirmed/Unconfi
N1a1 sTsss8 Performance Data Confirmed t:;;”“e /Unconf
confirmation Field codes are highlighted in amber where:
Confirmation and optional comment ot e 1ot bl
that the data required to be made 'f‘e‘d slef ‘i" ,;J” -
available under Article 22(1) of 'f‘e‘d ‘h““'“ © ;““" rmed’; or
Regulation (EU) 2017/2402 is available | 1! Nas errors in format.
on static and dynamic historical default Confirmation that the data required to
be made available under Article 22(1) of
and loss performance. Historical Default and Loss. ) item 2.2.2 of Annex 19 of Commission
" Regulation (EU) 2017/2402 is available, | Article 22(1) Confirmation }
istorical Default and Loss | MeDirect Bank SA/NV confirms that it o the ssuer or another party on s behalf, has made available and/or will make available, as applicable, the Box to complete may contain additional explanation. Performance Data stating clearly where the information Delegated Regulation (EU) 2019/980
N142 STSS58 Dats comment as set out and in the manner described in the paragraphs under the header ‘Disclosure Requirements' of section 4.3 (Regulatory and industry {TEXT-5000} can be found.
compliance) of the Prospectus. Reference s also made to section 4.3 (Regulatory and Industry Compliance) item (x) under 'STS Statements' of the Prospectus. Field codes are highlighted in amber where the field has errors in format.
Box to complete should indicate where the data required to be made available under Article
Statement where the data required to  [22(1) of Regulation (EU) 2017/2402 can be found.
N143 sTsss8 Historcal Defaultand Loss o, ;01 6 3 (origination and Servicing) of the Prospectus. {TEXT-1000) be made avaiable under Artcl 22(1)
Performance Data location E = L of Regulation (EU) 2017/2402 canbe | Field codes are highlighted in amber where:
found. - field is left blank for public securitisations; or
field has errors in format.
Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
Confirmation that a sample of the
underlying exposures was subject to
sample external verification {Confirmed/Unconfi Field codes are highlighted in amber where: Ying expe )
N144 STSS59 . Confirmed external verification prior to the issuance
confirmation rmed} ~field s left blank; or
Confirmation and optional comment ¥ . of the securities by an appropriate and
field is equal to "Unconfirmed"; or
that a sample of the underlying independent party.
field has errors in format.
exposures was subject to external Sample of the underlying
verification prior to the issuance of the exposures subject to external Article 22(2) Confirmation N/A
securities by an appropriate and Verifications
Confirmation that a sample of the
A sample of Mortgage Receivables has by Ily verified by te and independent to the date of the P The Sell independent party pursuant fo Arice g I dditional expl derl b
sample of Mortgage Receivables has been externally verified by an appropriate and independent party prior to the date of the Prospectus. The Seller ox to complete may contain additional explanation. underlying exposures was subject to
sample external verification ple of Mortgag: . I ¥ an approp clep party pr el 22(2) of Regulation (EU) 2017/2402 ol Y i planatic Ying exp was subj
N145 STss59 i confirms no significant adverse findings have been found. Reference is also made to section 4.3 (Regulatory and Industry Compliance) item (v) under 'STS {TEXT-5000) external verification prior to the issuance
Statements' of the Prospectus. Field codes are highlighted in amber where the field has errors in format. of the securiies by an appropriate and
independent party.
Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
N146 STSS60 Liability cash flow medgl Confirmed {Confirmed/Unconfi Field codes are highlighted in amber where:
confirmation (prior pricing) rmed} ~field is left blank;
Confirmation that a liability cash flow - field is equal to "Unconfirmed"; or
model is available to potential investors | -field has errors in format.
prior to pricing and location where this
information is available pursuant to
Article 22(3) of Regulation (EV) Box to complete should contain the location where a liability cash flow model is available
Location of Libilty cash flow | I POTeNtialinvestors have been provided with  labily cash flow model asreferred to in artile 22(3)ofthe Securitsation Regulation which is pubished by 2017/2402. and may contain any additional explanation.
N147 STSS60 s Bloomberg, prior to the pricing of the Notes. Reference is also made to section 4.3 (Regulatory and Industry Compliance) item (x) under 'STS Statements' of | {TEXT-10000}
the Prospectus. ield codes are highlighted in amber where:
eld is left blank for public securitisations; or Confirmation that a lability cash flow
feld has errors in format. model is available to potential investors
prior to pricing and state clearly where
Availability of a liability cash flow
iiability ofa iabiity this information is available. After Article 22(3) Confirmation N/A
Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed). model to potential investors
c ¢ pricing, confirmation that such
Field should be equal to "Confirmed” where the STS notification is submitted before pricing. B o e oo oo svailable to
Liabilty cash flow model (Confirmed/Unconfi potential investors upon request.
N148 STSS60 Y Confirmed { " Field codes are highlighted in amber where:
confirmation (after pricing) rmed}
-field is left blank; or
Confirmation and optional comment
field is equal to "Unconfirmed"; or
that after pricing, such information has )
. N -field has errors in format.
been made available to potential
upon request pursuant to
Article 22(3) of Regulation (EU)
2017/2402.
Liability cash flow model Box to complete may contain the concise explanation.
N149 5TS560 S {TEXT-5000} x P v planat
comment (after pricing)
Field codes are highlighted in amber where the field has errors in format.
-"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”
Envir | (N/A/Available/N
N150 sTSS61 ""'I' °b""“5"‘“ FEEERER || g N/ ‘/ b;"“ lable/NOt | ¢ firmation and concise explanation | Field codes are highlighted in amber where:
[Pl avalE) on whether the information related to ield is left blank, or A concise explanation on whether the
the environmental performance of the | - field is equal to "Not available; or information related to the
assets financed by residential loans, or | - "N/A" is reported and STSS10-Underlying exposures classification is equal to "residential |Publication on i of the
auto loans or leases is available “or o erformance of underlyin assets financed by residential loans, or
N v mortgages' or "auto loans/leases" or P nerlying Y Article 22(4) Concise Explanation N/A
pursuant to Article 7 (1)(a) of - "N/A" is not reported and STSS10-Underlying exposures classification is not equal to exposures consisting of residential |auto loans or leases is available pursuant
Regulation (EU) 2017/2402 and a “residential mortgages" or "auto loans/leases” loans or car loans or leases* to Article 7 (1)(a) of Regulation (EU)
statement where that formation is to field has errors in format. 2017/2402 and a statement where that
be found pursuant to Article 22(4) of information is to be found.
Regulation (EU) 2017/2402.
When Environment performance confirmation for STSS61 is ‘Available’, box to complete
should contain a statement indicating the section where the information is disclosed.
environmental performance | cnfIming compliance with article 22(4)of the Securitisation Regulation, the Sellr shallreport o available information on the environmental
N151 STss61 oo PETIOTMANCE | performance of the Mortgage Receivables in compliance with article 7 of the Securitisation Regulation. Reference is also made to section 4.3 (Regulatory and | (TEXT-10000} When Environment performance confirmation for STSS61 i different from Available’, box
G Industry Compliance) item (w) under 'STS Statements' of the Prospectus. to complete should be left empty.
Field codes are highlighted in amber where it is not the case or field has errors in format.
Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
sz srsser Article 7 compliance Confirmed {Confirmed/Unconfi Field codes are highlighted in amber where:
confirmation rmed) ~field s left blank; or
Confirmation and optional comment |~ ;‘E:: :“““‘ o “f“‘“""t”“d sor
that the originator and the sponsor are | ~ 1214 "2 errors in forma
complying with Article 7 of Regulation
(EU) 2017/2402 pursuant to Article 22
(5) of Regulation (EU) 2017/2402. . )
O Box to complete may contain additional explanation.
N153 STSS62 e P {TEXT-5000}
Field codes are highlighted in amber where the field has errors in format
Confirmed
Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed),
Where no potential investor makes such a request prior to pricing, confirmation should be
e o N pr’uwded(lha( the information would be made available to any potential investor upon such confirmation that
N154 STSS62 nderl vm_g information R a request. - the originator and the sponsor are
[ rmed} complying with Artcle 7 of Regulation
Confirmation and optional comment | Field codes are highlighted in amber where: (Eu}pzulf/uozv €
that the information required by Article | - field is left blank; or o reaui "
¥ . Originator and sponsor - the information required by Article 7(1)
7(1) (a) has been made available to field is equal to "Unconfirmed”; or
responsible for compliance with |(a) has been made available to potential |Article 22(5) Confirmation N/A
potential investors before pricing upon |  -field has errors in format. '
e 1o A2 () of Article 7 investors before pricing upon request;
Re‘éuh“:n E0) 201712402 - the information required by Article 7(1)
MeDirect Bank SA/NV confirms that it s complying with Article 7 of Regulation (EU) 2017/2402 by providing the information required by Article 7(1) (a) ) (b) to (d) has been made available
available to potential investors before pricing upon request and the information required by Article 7(1) (b) to (d) has been made available before pricing at ) ) before pricing at least in draft or initial
. ’ } : ; ; Box to complete may contain additional explanation.
ass srsser Underlying information leastin draft o inital form. MeDirect Bank NV/SA confirms that i, o the Issuer o anather party on s behalf,has madie available and/or will make available, |- oo form.
comment as applicable, the information as set out and in the manner described in the paragraphs under the header Disclosure Requirements' of section 4.3 (Regulatory eld codes are highlighted in amber where the field has errors in format
and Industry Compliance) of the Prospectus. Reference is also mad to section 4.3 (Regulatory and Industry Compliance) item (x) under 'STS Statements' of el
the Prospectus. Allinformation will be made available through the Securitisation Repository.
Confirmed
Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
) el :
is6 stsse Before pricing ) {Confirmed/Unconfi feld codes are highlighted in amber where:
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 made available
! N o : ) ) : before pricing at least in draft or initial
MeDirect Bank SA/NV confirms that it s complying with Article 7 of Regulation (EU) 2017/2402 by providing the information required by Article 7(1) (a) form pursuant to Article 22 (5) of
available to potential investors before pricing upon request and the information required by Article 7(1) (b) to (d) has been made available before pricing at
Before pricin Jeastinara o i orm, MeDirectank 5V/ZA T obn e \‘(s)b{el)'va\i{h)as made available and/or will R e egulation (£1) 2017/2402 B to complete may contain additional explanation
N157 STSS62 pricing ; - b party b | (TExT-5000}

comment

ble, the information as set out and in the manner described in the paragraphs under the header 'Disclosure Requirements' of section 4.3 (Regulatory
and Industry Compliance] of the Prospectus. Reference is also made to section 4.3 (Regulatory and Industry Compliance) item (x) under 'STS Statements' of
the Prospectus. All information will be made available on the through the Securitisation Repository.

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




