FSD

RTS field code
reference

Mandatory/Condi
tional/Optional

Field name

Box to complete

Field format

Field description

Technical guidance

RTS field name

RTS Content to be reported

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

Background information:
applicable explanation type
for this field

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

NO STSS3

STS notification identifier

{NOTIFICATION ID}

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

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

This field should be left blank otherwise.

Notification identifier

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

General Information

N1

Securitisation type

Public

{LIsT}

Securitisation type may be 'Public' or
'Private’

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

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

Securitisation type

N/A

General Information

N2 STSSO

Designated Entity LEI

815600283046823DB425

{LEI}

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

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

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

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

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

First contact point

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

Article 27(1)

General Information

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

N3 STSS1

Instrument ISIN

1T0005657553;1T0005657785;1T0005657793;1T0005657801;1T0005657819;1T0005657827;1T000565783
5

{ISIN}

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

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

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

- the field has errors in format; or

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

N4 STSS1

Instrument code type

{ALPHANUM-35}

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

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

To be used to define the instrument code type (such as CUSIP).

Where no international code is assigned to this securitisation, at least one internal code
should be reported in field STSS1-Instrument code and "INTERNAL" should be reported in
this field.

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

Field codes are highlighted in amber where:
- STSS1-Instrument code type is left blank whereas STSS1-Instrument code is reported; or
- the fields STSS1-ISIN, STSS1-Instrument code type and STSS1- Instrument code are left
blank; or
- field has errors in format.

N5 STSS1

Instrument code

{TEXT-100}

If no ISIN is available, any other unique
securities code such as
a CUSIP, assigned to this securitisation

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

To be used to report the instrument code that is not ISIN (such as CUSIP).
Where no international code is assigned to this securitisation, at least one internal code
should be reported in this field.

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

Field codes are highlighted in amber where:

- 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

- field 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.

N6 STSS2

Originator LEI

391200UZL84G59FDOD11

{LEI}

The LEI of the originator(s)

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

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

- neither Sponsor LEI nor Originator LEi is reported; 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).

General Information

Item 4.2 of Annex 9 of Commission Delegated
Regulation (EU) 2019/980
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The country of establishment of the

When only one originator is reported, please use this Box to complete to report the
unique country.

Select the relevant EEA country in the drop-down list of Box to complete.

Where available, the country of

N7 STSS8 Originator country GERMANY {COUNTRY_EU} . . I . Country of establishment establishment of the originator(s), Article 18 and 27(3) General Information N/A
originator(s) Field codes are highlighted in amber where: o
- both Originator country and Originator country (if multiple countries) are left blank sponsor(s), SSPE(s) and original lender(s).
where Originator LEl is reported; or
- both Originator country and Originator country (if multiple countries) are filled-in; or
- field has errors in format.
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).
. y The country of establishment of the Field codes are highlighted in amber where: Where available, the country of
Originator country (if {COUNTRY_EU_LIST| . ) . . L . 5 . N . . - . .
N7 STSS8 e GENTE) } originator(s) (if multiple originators - both Originator country and Originator country (if multiple countries) are left blank Country of est: nent est nent of the originator(s), Article 18 and 27(3) General Information N/A
from different countries) where originator LEl is reported; or sponsor(s), SSPE(s) and original lender(s).
- both Originator country and Originator country (if multiple countries) are filled-in; or
- the number of Originator LEls is different from the number of Originator countries (if
multiple countries); or
- only one country is reported; or
- field has errors in format.
Sponsor LEI should be reported in Box to complete for each sponsor in that securitisation.
At least one Sponsor LEI or Originator LEI should be provided.
Reported LEls should exist at the GLEIF database.
The LEI of the originator(s) and Item 4.2 of Annex 9 of Commission Delegated
N8 STSS2 Sponsor LEI {LEI} The LEI of the sponsor(s) Where multiple LEI are reported separator should be used without any space Legal Entity Identifier (LEI) sponsor(s) and, where available, original |N/A General Information 3
Regulation (EU) 2019/980
lender(s).
Field codes are highlighted in amber where:
- neither Sponsor LEI nor Originator LEi is reported; or
- field has errors in format.
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.
The country of establishment of the
N9 SIS B L) (ECLNIRAE) sponsor(s) Field codes are highlighted in amber where:
- both Sponsor country and Sponsor country (if multiple countries) are left blank where
Sponsor LEl is reported; or
- both Sponsor country and Sponsor country (if multiple countries) are filled-in; or
- field has errors in format.
Where available, the country of
Country of establishment establishment of the originator(s), Article 18 and 27(3) General Information N/A
When several sponsors are reported, please use this Box to complete to report the full list sponsor(s), SSPE(s) and original lender(s).
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)
S GE Ry (il (COUNTRY_EU_LIST The country. of est.ablishment of the Field codes are highlighted in amber where: ) ) )
N9 STSS8 TS } sponsor(s) (if multiple sponsors from - both Sponsor country and Sponsor country (if multiple countries) are left blank where
different countries) Sponsor LEl is reported; or
- both Sponsor country and Sponsor country (if multiple countries) are filled-in; or
- the number of Sponsor LEls is different from the number of Sponsor countries (if
multiple countries); or
- only one country is reported; or
- field has errors in format.
Original lender LEI should be reported in Box to complete where available. Where
B reported, this LEI should exist at the GLEIF database. The LEI of the originator(s) and »
N10 STSS2 Original Lender LEI {LEI} The LEI of the original lender(s) (where Legal Entity Identifier (LEI) sponsor(s) and, where available, original |N/A General Information {tem 4.2 of Annex 9 of Commission Delegated
available) Where multiple LEI are reported separator should be used without any space lender(s). ’ ! Regulation (EU) 2019/980
Field codes are highlighted in amber where the field has errors in format.
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.
i1 srsss onginl Lender Country {COUNTRY_WORLD |The country of the original lender(s) Select the relevant country in the drop-down list of Box to complete.

}

(where available)

Field codes are highlighted in amber where:

- Original Lender Country and Multiple countries Box to complete is left blank whereas
Original Lender LEl is filled-in; or

- both Original lender country and Original lender Country (if multiple countries) are
filled-in; or

- field has errors in format.
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Where available, the country of

relevant competent authority issuing
the prospectus should be provided

For public securitisations that are not exempt from the obligation to publish a prospectus,
select the relevant EEA country in the drop-down list.

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.

0109873-0000004 EUO2: 2005745813: 1

Country of establishment establishment of the originator(s), Article 18 and 27(3) General Information N/A
When several original lenders are reported, please use this Box to complete to report the sponsor(s), SSPE(s) and original lender(s).
full list of countries.
";" 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).
N11 STSS8 g\:igtlinallei::]d:t:izguntw (i (i?sl;;\”RV’WORLD :vt::;u:;;;:;ze original lender(s) Field codes are highlighted in amber where:
P - - 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
filled-in; or
- the number of Original lender LEls is 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 fill-in the country only
once.
Th try of establishment of th
N12 sTss8 SSPE Country Italy {COUNTRY_EV} | S:EC(:;"' Ty of establishment of the
Select the relevant EEA country in the drop-down list.
Field codes are highlighted in amber where the field has errors in format.
Where available, the country of
Country of establishment establishment of the originator(s), Article 18 and 27(3) General Information N/A
When several SSPEs exist and they do not have the same country, please use this Box to sponsor(s), SSPE(s) and original lender(s).
complete to report the full list of EEA countries.
N12 STss8 SR B =N 55pE(s) (if multiple SSPEs from different v TALY; ; :
countries) } countries)
Field codes are highlighted in amber where:
- both SSPE country and SSPE Country (if multiple countries) are filled-in; or
- only one country is reported; or
- field has errors in format.
The unique non-ABCP securitisation identifier which remains unchanged throughout the
entire securitisation life cycle — consists of the following components:
a) 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 c) The four-digit year that the first securities of the securitisation were issued (e.g. 2009);
N14 STssa No.n-AB.CP se-c.uritisation 815600283046823DB425N202501 {SECURITISATION rep.orting entity in accordance wit.h d) The two-digit. s.eqlfent.ial number .corresponding to .the order in which i?formation
unique identifier D} Article 11(1) of Delegated Regulation about each securitisation is made available under the disclosure reports (with the same
(EU) 2020/1224 identifier as referred to in points (a), (b) and (c)), for example 01 if this is the first
securitisation in that year, 03 if this is the third securitisation in that year, and so on. In the
event of multiple simultaneous securitisations, the disclosure template reporting entity
can define the order of each securitisation at its discretion.
Field codes are highlighted in amber if the 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
Multiple STS notifications Indicates whether several STS same securitisation identifier by the same reporting entit i ity i d ith
N15 STSS4 P N {Y/N} notifications may be issued for this Y P & ¥ Unique identifier repvomng entity in accordance w'tv /A General Information N/A
flag securitisation identifier Article 11(1) of Delegated Regulation
Field codes are highlighted in amber if the field is left blank or has errors in format. (EU) 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
N16 STSS4
reason Trust/Other} - Other
Field codes are highlighted in amber where:
Indicates the reason for which several - field is left blanl.< and Multiple STS notifications flag is equal to "Y"; or
STS notifications may be issued for this | ~ field has errors in format.
securitisation 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 STSs4 TEXT-5000]
comment { } Field codes are highlighted in amber where:
- field is 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
For public securitisations that are not  |obligation to publish a prospectus, this field may be left blank.
exempt from the obligation to publish
N18 STSS5 Prospectus Country {COUNTRY_EU} a prospectus, the country of the
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For public securitisations that are not
exempt from the obligation to publish

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.

Where the prospectus identifier is not yet available at the initial notification date, then the
final prospectus identifier should be reported as soon as possible and at the latest no later

N19 STSS5 Prospectus identifier TEXT-100]
P { } a prospectus, the prospectus identifier [than 15 days after the closing of the transaction.
should be provided. Where the relevant competent authority does not provide a prospectus identifier, the Where available, the prospectus
prospectus identifier field should be filled-in with “Not provided by the relevant Prospectus identifier identifier as provided by the relevant |N/A General Information N/A
competent authority”. competent authority.
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 exempt from the obligation to publish a
prospectus.
For all securitisations that are not exempt from the obligation to publish a prospectus, this
field should be left blank.
. e e Box to complete should contain a concise explanation describing the reason for such an
Where the public securitisation is A
. exemption.
exempt from publishing a prospectus,
The securitisation is exempted from publication of the prospectus because the exemptions under concise explanation explaining why this
N20 STSS5 Exemption on Prospectus N 2 & . g o . {TEXT-5000} . P . P 8 why Field codes are highlighted in amber where fields STSS5-Exemption on prospectus, STSS5-
article 1, paragraph 4, letters a) and c) of Regulation (EU) 2017/1129 apply to the transaction. is the case making reference to the ) . )
. Prospectus Country and STSS5-Prospectus identifier are filled.
relevant article of the prospectus
regulation
8 Field codes are highlighted in amber for public securitisations where:
- STSS5-Exemption on prospectus, STSS5-Prospectus Country and STSS5-Prospectus
identifier are left blank; or
- STSS5-Exemption on prospectus, STSS5-Prospectus Country and STSS5-Prospectus
identifier are filled; or
- field has errors in format.
Where a prospectus is drawn up in The notification may be submitted as a draft notification in advance of the issue date but Where a prospectus is drawn up in
compliance with Regulation (EU) should be submitted as a final STS notification at the issue date at the earliest. compliance with Regulation (EU)
{DATE_TEXT-YYYY- |2017/1129, the date on which the 2017/11294[4], the date on which the .
N21 STSS11 Issue date 2025-07-28 - 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 In all other cases, the closing date of the
transaction. Field codes are highlighted in amber where field is left blank or has errors in format. most recent transaction.
Mandatory only to public securitisations.
The field may be left blank for private securitisations.
Select the name of the registered R N L . L
e N L Select in the drop-down list the relevant name of the Securitisation Repository as it is
Securitisation Repository securitisation repository as it is available under the list of registered Securitisation Repositories published on the ESMA Where available, the name of the
N22 STSS6 European DataWarehouse GmbH {LIST} available under the list of registered N Securitisation Repository ) L ) N/A General Information N/A
name e L " website at registered securitisation repository.
Securitisation Repositories published https:// esma.europa.eu/sites/default/files/library/esma_register_secr.xls
on the ESMA website. PSi/TWWW. -europa.eu/st uit/Hies/ibrary _register_secr.xlsx.
Field codes are highlighted in amber where field is left blank for public securitisations or
field 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 Section 4 of Annex 9 of Commission Delegated
N23 STSS7 Securitisation name Fulvia SPV 2025 {TEXT-100} The securitisation name. o P Securitisation name The securitisation name. N/A General Information . 8
have any securitisation name. Regulation (EU) 2019/980
Field codes are highlighted in amber if the field is left blank or has errors in format.
The type of underlying exposures
including:
1) residential loans that are
either secured by one or more
mortgages on residential immovable
property or that are fully guaranteed by
an eligible protection provider among
The type of underlying exposures Only possible values in Box to complete are: those referred to in Article 201(1) of
incluc\ili':| . ving exp - residential mortgages Regulation (EU) No 575/2013 and
g.. . - commercial mortgages qualifying for the credit quality step 2 or
1) residential mortgages; " e N . N . . )
2 commercial mortgages: - credit facilities provided to individuals for personal, family or household consumption above as set out in Part Three, Title II,
" . 8 g ! purposes; Chapter 2 of that Regulation;
3) credit facilities provided to N e . . N N
L N - credit facilities, including loans and leases, provided to any type of enterprise or 2) commercial loans that are
individuals for personal, family or )
Underlying exposures household consumption purposes; corporation; Underlying exposures secured by one or more mortgages on
N25 STSS10 ) i g P auto loans/leases {LIST} ) . .p ) P p " - auto loans/leases ) .y g P commercial immovable property, N/A General Information N/A
classification 4)  credit facilities, including loans . . classification X . y .
) - credit-card receivables including offices or other commercial
and leases, provided to any type of ) .
) . - trade receivables premises;
enterprise or corporation; " . N
- others 3) credit facilities provided to
5) auto loans/leases; o y
" . individuals for personal, family or
6) credit card receivables; . . . e e N
3 Select in the drop-down list the relevant Underlying exposures classification. household consumption purposes;
7) trade receivables; 5 e .
8) others 4) credit facilities, including
) Field codes are highlighted in amber if the field is left blank or has errors in format. 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
that are considered by the originator or
snnnear tn conctitute a dictinct aceat
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
L . . STS requirements (https://www.esma.europa.eu/sites/default/files/library/esma33-128-
The initial date of notification to ESMA
N26 760_securitisations_designated_as_sts_as_from_01_01_2019_regulation_2402_2017_2.x|
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of the STS notification.

SX).

For STS notifications reported after the new Register goes live, the initial notification date
will be retrieved from the first successful submission date of the final STS notification.
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The last notification date in Box should be filled in with the date when the notification file
is submitted as a draft STS notification.
The notification date as published in the public register of STS notifications will be Notification date The date of notification to ESMA. N/A General Information N/A
computed by the system from the date when the draft STS notification will be submitted
as final.
The notification may be submitted as a draft notification in advance of the issue date of
N27 STSS12 Last notification date 2025-07-28 {DATE_TEXT-YYYY- |The d.ate the STS notification was the .securitisation but will be submitted as a final STS notification at the issue date at the
MM-DD} submitted. earliest.
Example: 2020-01-31 (text format)
Field codes are highlighted in amber where;
- field is left blank; or
- last notification date is in the future; or
- field 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
N28 STS513 Authorised Third party flag |V N} thét the compliahce with the STS verification services and confirmed the compliance with the STS criteria.
criteria was confirmed by that
authorised third party firm. "N" is Field codes are highlighted in amber if the field is left blank or has errors in format.
reported where no authorised third Where an authorised third-party has
party has provided STS verification provided STS verification services in
services. accordance with Article 27(2) of
Authorised Third party Regulation (EU) 2017/2402, a statement |Article 27(2) General Information N/A
that compliance with the STS criteria
was confirmed by that authorised third
party firm.
Where an authorised third-party has Field is mandatory in box to complete when Authorised Third Party flag for STSS13 is
provided STS verification services in reported with "Y".
d ith Article 27(2) of
Authorised Third party Prime Collateralised Securities (PCS) EU SAS has verified that the Securitisation complies with the STS accor a'nce wi icle 27(2) o . - R
N29 STSS13 Jo— it {TEXT-5000} Regulation (EU) 2017/2402, a Field codes are highlighted in amber where
: statement that compliance with the - field is left blank and "Y" is reported for the authorised third party flag; or
STS criteria was confirmed by that - field is filled-in and "N" is reported for the authorised third party flag; or
authorised third party firm. - field 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 - field is left blank and "Y" is reported for the authorised third party flag; or
of the authorised third party - field is filled-in and "N" is reported for the authorised third party flag; or
- field has errors in format.
Where an authorised third-party has
provided STS verification services in
ield i i i i i d ith Article 27(2) of
Field is mandatory in box to complete when Authorised Third Party flag for STSS13 is Authorised Third party accor a‘nce wi icle 27(2) of Article 27(2) General Information N/A
. . reported with "Y". Regulation (EU) 2017/2402, the name of
Where an authorised third-party has . .
) o L the third party’s name and the country
provided STS verification services in . . .
: . 3 . Select the relevant EEA country in the drop-down list. of establishment.
N31 STSS14 Authorised Third party France {COUNTRY_EU} accordance with Article 27(2) of
country - Regulation (EU) 2017/2402, the . - R
. Field codes are highlighted in amber where
country of establishment of the o on . .
N . - field is left blank and "Y" is reported for the authorised third party flag; or
authorised third party o ) . ) |
- field is filled-in and "N" is reported for the authorised third party flag; or
- field 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 N L R . . . N Where an authorised third-party has
list of Competent authority supervising |country as reported in the Authorised Third party country as available on ESMA website rovided STS verification services in
Authorised Third part compliance of third parties with Article [under the list of Competent authority supervising compliance of third parties with Article zccordance with Article 27(2) of
N32 STSS15 p‘ i/ France - Autorité des Marchés Financiers (AMF) {CA_CODE} 28 of SecReg 28 of SecReg (https://www.esma.europa.eu/sites/default/files/library/esma33-128- Authorised Third party 3 Article 27(2) General Information N/A
Competent Authority ) Regulation (EU) 2017/2402, the name of
(https://www.esma.europa.eu/sites/de | 777_list_of_designated_competent_authorities_under_securitisation_regulation.pdf) -

N " the competent authority that has
fault/files/library/esma33-128- authorised it
777_list_of_designated_competent_aut|Field codes are highlighted in amber where :
horities_under_securitisation_regulatio | - field is left blank and "Y" is reported for the authorised third party flag; or
n.pdf) - field is filled-in and "N" is reported for the authorised third party flag; or

- field has errors in format.
Check box in Box to complete should contain "N" where the originator or original lender is
- L A check box as to whether the a credit institution or investment firm established in the Union. A ‘Yes’ or ‘No’ statement as to whether
O IrERerF (o ] 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} originator or orig _ . - - o _[oremeter fer ot originator ororie ‘ Article 27(3) Confirmation N/A
PR institution or investment firm Check box in Box to complete should contain "Y" where the originator or original lender is |a credit institution credit institution or investment firm
institution . . . T : . : : . " . .
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").
N34 STSS18 Credltl.grantlng t;nterl: N/A .(Cong;;\‘n/e:)/Unconf Confirmation and optional comment Field codes are highlighted in amber where;
compuanceconiymaton irme that the originator’s or original lender’s | - "Unconfirmed" is reported; or Where the answer to field STS17 is
credit-granting criteria, processes and - field is left blank; or "Yes", confirmation that the originator’s
systems in place are executed in - "N/A"is not reported in Box to complete and STSS17 field is "N"; or Confirmation that the credit or original lender’s credit-granting Article 27(3) Confirmation o
accordance with Article 9 of Regulation | - "N/A"is reported in Box to complete and STSS17 field is granting complies with Article 9 criteria, processes and systems in place
(EU) 2017/2402 where the Originator - field has errors in format. are executed in accordance with Article
(or original lender) is not a Credit 9 of Regulation (EU) 2017/2402.
institution.
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Box to complete may contain additional explanation.
Credit granting criteria Field should be left blank where STSS18-Credit granting criteria compliance confirmation is
N35 STSS18 .g & {TEXT-5000} equal to N/A.
compliance comment
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 til iteri Confirmed/Ul f
N36 STSS19 S DS I AN N/A ] Cacer Field codes are highlighted in amber where:
supervision confirmation irmed/N/A} " " "
- "Unconfirmed" is reported; or
- field is left blank; or
L . - "N/A"is not reported in Box to complete and STSS17 field is "N"; or Where the answer to field STS17 is
Confirmation and optional comment h ) - Wyt ) . "
s N - "N/A"is reported in Box to complete and STSS17 field is "Y"; or y . " Yes", confirmation that the credit-
that the credit-granting as referred to Confirmation that the credit ; . . . N N
. . . - field has errors in format. o . . granting as referred to in Article 27(3)(a) |Article 27(3) Confirmation N/A
in Article 27(3)(a) of Regulation (EU) granting is subject to supervision of Regulation (EU) 2017/2402 is subject
2017/2402 is subject to supervision. S L d
to supervision.
Box to complete may contain additional explanation.
Credit granting criteria Field should be left blank where STSS19-Credit granting criteria supervision confirmation is
N37 STSS19 g N . {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.
Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
N38 STSS20 True sale or assign-ment Confirmed .(Conﬁrmed/Uncunf Fiel(.j col.ies are highlighted in amber where:
transfer confirmation irmed} - field is left blank; or
- field is equal to "Unconfirmed"; or
- field has errors in format.
For the purposes of article 4, paragraph 1, of the Securitisation Law and the articles of Law 52 referred Confirmation and concise explanation
to therein, the parties to the Master Receivables Purchase Agreement have expressly confirmed that on how the transfer of the underlying A concise explanation of how the
upon performance of the following actions (the Transfer Formalities): exposures is made by means of true ~ransfer of the underlvin transfer of the underlying exposures is
(a) the publication of the notice of assignment in the Official Gazette, in respect of each Receivable sale or transfer with the same legal exposures by true saleyorg made by means of true sale or transfer Article 20(1) Concise Exolanation Item 3.3 of Annex 19 of Commission Delegated
comprised in the Initial Portfolio; or effect in a manner that is enforceable p v with the same legal effect in a manner P Regulation (EU) 2019/980
(b) the date of payment to the Seller, in whole or in part, of the relevant Purchase Price bearing date against the seller or any third party assignment that is enforceable against the seller or
certain at law (data certa ) in accordance with the provisions of Law 52, in respect of each Receivable pursuant to Article 20(1) of Regulation any third party.
comprised in each Additional Portfolio, (EU) 2017/2402.
. the assignment and transfer of the relevant Receivable from the Seller to the Issuer will become Box to complete should contain the concise explanation.
True sale or assignment . .
N39 STSS20 transfer explanation enforceable (opponibile ) against: {TEXT-10000}
P (a) any prior assignees of such Receivable, who have not perfected its/their assignment by way of (A) Field codes are highlighted in amber if the field is left blank or has errors in format.
notifying the relevant Debtor or (B) making the relevant Debtor acknowledge the assignment by an
acceptance bearing a date certain at law (data certa ) or in any other way permitted by applicable
law, in each case prior to the date of the performance of the applicable Transfer Formalities;
(b) a receiver in the insolvency of the Seller, to the extent that such state of insolvency has been
declared after the date of the performance of the applicable Transfer Formalities; and
(c) any creditors of the Seller who have not commenced enforcement by means of obtaining an
attachment order (pignoramento ) in respect of the relevant Receivable prior to the date of the
performance of the applicable Transfer Formalities.
Check box in Box to complete should contain "Y" where any of the severe clawback
A check box as to whether any of the provisi.ons referreq .to ir.| points IEa)ﬂor (b) of.ArticIe 20(2) of Regulation (EU) 2017/2402 are
. found in the securitisation and "N" otherwise.
severe clawback provisions referred to
N40 STSS21 Subject to severe clawback |N Y/N in Article 20(2) (a) or (b) of Regulation
" /Ny (2) (@) or (b) . 8 Field codes are highlighted in amber where:
(EU) 2017/2402 are found in the o
P - field is left blank; or
securitisation. i oA
- field is equal to "Y"; or
- field has errors in format. A concise explanation on whether any of
the severe clawback provisions referred
Item 3.3 of Al 19 of Ce ission Delegated
No severe clawback to in Article 20(2)(a) or (b) of Regulation |Article 20(2) Concise Explanation R:":llatio(:\ (Er:Jn)e;Dw/ogsoommlsslon clegate
(EU) 2017/2402 are found in the g
Box to complete should contain the concise explanation. securitisation.
A concise explanation on whether an
P o Y The field should be left blank when "Subject to severe clawbask" check-box is "N".
Subject to severe clawback of the severe clawback provisions
N4a1 STSS21 ] . {TEXT-10000} referred to in Article 20(2) (a) or (b) of . L .
explanation Regulation (EU) 2017/2402 are found in Field codes are highlighted in amber where:
thegsecuritisalion - field is left blank and "Subject to severe clawback" check-box is "Y"; or
! - field is not left blank and "Subject to severe clawback" check-box is
- field has errors in format.
Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed/N/A).
N42 STSS22 Clawbac.k pI’OVIS.IOnS . N/A .(Conflrmed/Unconf Field codes are highlighted in amber where:
exemption confirmation irmed/N/A} L
- field is left blank; or
Confirmation and optional comment on - f!eld is equal to. Unconfirmed"; or Exemption for clawback A confirmation whether the provisions -
e N - field has errors in format. IS . X . X N N . . Item 3.3 of Annex 19 of Commission Delegated
whether the provisions in Article 20(3) provisions in national insolvency  |in Article 20(3) of Regulation (EU) Article 20(3) Confirmation Regulation (EU) 2019/980
of Regulation (EU) 2017/2402 apply. law: 2017/2402 apply. d
Box to complete may contain additional explanation.
Clawback isi Field should be left blank where STSS22-Clawback isi til firmation i
Na3 STSS22 bR @y e (TEXT-5000} ield should be left blank where lawback provisions exemption confirmation is
exemption comment equal to N/A.
Field codes are highlighted in amber where it is not the case or field has errors in format.
Check box in Box to complete should contain:
-"Y" where the seller is not the original lender
The seller is not the original Indicator that the seller is not th
N4a STSS23 € setleris not the original {Y/N} n. |Fa orthat the sefleris not the - "N" where the seller is the original lender
lender flag original lender
Field codes are highlighted in amber if the field is left blank or has errors in format.
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Transfer where the seller is

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
N

o {Confirmed/Unconf . I .
N45 STSS23 not the original lender N/A irmed/N/A} Field codes are highlighted in amber where: Where the seller is not the original
confirmation - field is left blank; or . lender, a statement confirming that the o
- "Unconfirmed" is reported; or Transfer where the seller is not . . . . . N N Item 3.3 of Annex 19 of Commission Delegated
el g . . the original lender securitisation complies with Article Article 20(4) Confirmation Regulation (EU) 2019/980
- "N/A"is not reported and STSS23 check-box is "N"; or 20(1) to 20(3) of Regulation (EU)
Confirmation and mandatory - "N/A"is reported and STSS23 check-box is "Y"; or 2017/2402.
explanation that the securitisation - field has errors in format.
complies with Article 20(1) to 20(3) of
Regulation (EU) 2017/2402 (where the
seller is not the original lender).
Box to complete should contain the concise explanation where STSS23-Transfer where the
Transfer where the seller is seller is not the original lender confirmation is not "N/A".
N46 STSS23 not the original lender TEXT-10000]
o Ianatioﬁ { } Field should be left blank where STSS23-Transfer where the seller is not the original lender
P 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 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
Na7 S Transfer at a later stage N/A {Confirmed/Unconf | Where the transfer of the underlying of the securitisation) is effected at least through the required minimum pre-determined
confirmation irmed/N/A} exposures is performed by means of an [event triggers as listed in Article 20(5) of Regulation (EU) 2017/2402.
assignment and perfected at a later
stage than at the closing of the Field codes are highlighted in amber where:
securitisation, confirmation and - field is left blank; or
concise explanation on how and - field is equal to "Unconfirmed"; or
whether that perfection is effected at - field has errors in format.
least through the required minimum
pre-determined event triggers as listed Where the transfer of the underlying
in Article 20(5) of Regulation (EU) exposures is performed by means of an
2017/2402. assignment and perfected at a later
Box to complete should contain the concise explanation where STSS24-Transfer at a later stage‘t'han‘ atthe cloﬁlng of the .
stage confirmation s not "N/A" securitisation, a concise explanation on
Tty i i e : how and whether that perfection is
N48 STSS24 TEXT-10000! i
explanation { } Field should be left blank where STSS24-Transfer at a later stage confirmation is equal to Transffzr performed by means of Ef,feFtEd at least ‘h'°‘fgh the requ|‘red . N N Item 3.3 of Annex 19 of Commission Delegated
an assignment and perfected ata |minimum pre-determined event triggers |Article 20(5) Concise Explanation .
N/A. g ; Regulation (EU) 2019/980
later stage as listed in Article 20(5) of Regulation
Field codes are highlighted in amber where it is not the case or field has errors in format. (EV) 2017/2402,’ .
Where alternative mechanisms of
transfer are used, a confirmation that an
Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed/N/A). |nsqlvgncy of the originator would not
"N/A" should be reported in Box to complete only where alternative mechanisms of prejud}ce ?r p‘revent the SSPE from
transfer are not used. enforcing its rights.
Alternative mechanism {Confirmed/Unconf
N49 STSS24 N/A
confirmation / irmed/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 - field has errors in format.
of the originator would not prejudice
or prevent the SSPE from enforcing its
rights pursuant to Article 20(5) of
Regulation (EU) 2017/2402. Box to complete may contain the concise explanation where STSS524-Alternative
mechanism confirmation is not "N/A".
Alternative mechanism
N50 STSS24 [TEXT-5000]
comment { } Field should be left blank where STSS24-Alternative mechanism confirmation is equal to
N/A.
Field codes are highlighted in amber where it is not the case or field has errors in format.
COMTIMETON and CONCISE EXPIanation g oy +o complete should contain the confirmation indicator (Confirmed/Unconfirmed). . .
on how and whether there are A concise explanation on how and
Representations and " {Confirmed/Unconf reprt.esentatlons and warranties Field codes are highlighted in amber where: whelhelf there ére representations and
N51 STSS25 ) ) . Confirmed . provided by the seller that the NN warranties provided by the seller that
warranties confirmation irmed} N . . - field is left blank; or i ) .
underlying exposures included in the s " " the underlying exposures included in
e - field is equal to "Unconfirmed"; or e e
securitisation are not encumbered or _field has errors in format Representations and warranties the securitisation are not encumbered Article 20(6) Concise Explanation Item 2.2.8 of Annex 19 of Commission
- otherwise in a condition that can be - P or otherwise in a condition that can be P Delegated Regulation (EU) 2019/980
Under the Warranty and Indemnity Agreement, the Seller has represented and warranted that as at P
; N L oreseen to adversely affect the . . . foreseen to adversely affect the
. the relevant Valuation Date and as at the relevant Purchase Date, the Receivables comprised in each . Box to complete should contain the concise explanation. .
Representations and N o " enforceability of the true sale or enforceability of the true sale or
N52 STSS25 N ) Portfolio are not encumbered or otherwise in a condition that can be foreseen to adversely affect the |{TEXT-10000} . N . B
warranties explanation . 3 ) assignment or transfer with the same . - . . o R assignment or transfer with the same
enforceability of the transfer of the relevant Receivables to the Issuer pursuant to article 20(6) of the . Field codes are highlighted in amber if the field is left blank or has errors in format.
o N legal effect pursuant to Article 20(6) of legal effect.
EU Securitisation Regulation. Ragulatinn (E11) 2017/2402
y . . . Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
Confirmation and concise explanation
Underlying exposures . h h lyi . - :
. .y g, p, . {Confirmed/Unconf on how the underlying EXPOSWES Field codes are highlighted in amber where:
N53 STSS26 eligibility criteria Confirmed . transferred from, or assigned by, the L
N N irmed} N - field is left blank; or
confirmation seller to the SSPE meet predetermined, L " " "
o - field is equal to "Unconfirmed"; or
clear and documented eligibility N .
o A . - field has errors in format.
criteria which do not allow for active
The Receivables comprised in each Portfolio shall, as at the relevant Valuation Date (or any other date portfolio management of those ; . .
N e s . N P o . . . . Box to complete should contain the concise explanation. . .
NS4 STSS26 Underlying exposures specified in the relevant criterion), comply with the Eligibility Criteria set out in the Master {TEXT-10000} exposures on a discretionary basis A concise explanation on how:
eligibility criteria explanation [Receivables Purchase Agreement (for further details, see the section of the Prospectus headed “The pursuant to Article 20(7) of Regulation Field codes are highlighted in amber if the field is left blank or has errors in format - the underlying exposures transferred
Aggregate Portfolio - Eligibility Criteria”). (EU) 2017/2402. Enie ’ from, or assigned by, the seller to the
SSPE meet predetermined, clear and
Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed). documented eligibility criteria which do
Underlying exposures not allow for active portfolio
Confirmed/Unconf Field codes are highlighted in amber where:
N55 STSS26 selection processes Confirmed ( B L hilg P P . management of those exposures on a
: irmed} - field is left blank: or Eligibility criteria which do not discretionary basis
confirmation . " i g ; issi
~field i " i ", allow for active portfolio Section 2 of Annex 19 of Commission Delegated
Confirmation and concise explanation field is equal to "Unconfirmed"; or P . - the selection and transfer of the Article 20(6) Concise Explanation . 8
X - field has errors in format. management of the underlying underlying exposures in the Regulation (EU) 2019/980
on how the.selectlon and .transfer of exposures on a discretionary basis . y g p
Under the Intercreditor Agreement, the parties thereto have acknowledged that the disposal of the underlying exposures in the securitisation is based on clear
Receivables is permitted only in the following circumstances: (A) from the Issuer to the Seller, in case securitisation is based on clear processes which facilitate the
of repurchase of individual [Delinquent Receivables or Defaulted Receivables] pursuant to the terms processes which facilitate the identification of which exposures are
of the Master Receivables Purchase Agreement, (B) from the Issuer to the Seller, in case of breach of identification of which exposures are selected for or transferred into the
certain representations and warranties by the Seller pursuant to the terms of the Warranty and selected for or transferred into the securitisation and that they do not allow
. Indemnity Agreement, (C) from the Issuer to Seller, in case of repurchase of the Aggregate Portfolio securitisation and that they do not . . . for their active portfolio management
Unetn B GRS following the occurrence of a Clean-up Call Event or a Tax Event, pursuant to the terms of the Master allow for their active portfolio Box to complete should contain the concise explanation. on a discretionary basis.
NS6 sTS526 selection processes g = ols {TEXT-10000}
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explanation

Receivables Purchase Agreement, (D) from the Issuer (or the Servicer on its behalf) to third parties in
case of sale of Defaulted Receivables pursuant to the terms of the Servicing Agreement, and (E) from
the Issuer (or the Representative of the Noteholders on its behalf) to third parties in case of disposal
of the Aggregate Portfolio following the delivery of an Issuer Event of Default Notice or the
occurrence of an Issuer Insolvency Event pursuant to the terms of the Intercreditor Agreement.
Therefore, no active portfolio management within the meaning of article 20(7) of the EU
Securitisation Regulation and the EBA Guidelines on STS Criteria is allowed.

management on a discretionary basis
pursuant to Article 20(7) of Regulation
(EU) 2017/2402.

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).
NS7 STSS27 Hom.ogen.eity of assets Confirmed .(Conﬁrmed/Unconf Field. cod.es are highlighted in amber where:
confirmation irmed} - field is left blank; or
- field is equal to "Unconfirmed"; or
Confirmation and detailed explanation - field has errors in format.
Under the Warranty and Indemnity Agreement the Seller has represented and warranted to the as to the homogeneity of the pool of A detailed explanation as to the
Issuer that as at the relevant Valuation Date and as at the relevant Purchase Date, the Receivables underlying exposures backing the homogeneity of the pool of underlying
comprised in each Portfolio are homogeneous in terms of asset type, taking into account the specific securitisation pursuant to Article 20(8) exposures backing the securitisation.
characteristics relating to the cash flows of the asset type including their contractual, credit-risk and of Regulation (EU) 2017/2402. For that For that purpose, include a reference to
prepayment characteristics, pursuant to article 20(8), first paragraph, of the EU Securitisation purpose, include a reference to the . the EBA RTS on homogeneity . " . Item 2.2.7 of Annex 19 of Commission
Homogeneity of assets Article 20(8] Detailed Explanation
Regulation and the applicable Technical Standards, given that: EBA RTS on homogeneity (Commission 8 v (Commission Delegated Regulation (EU) (&) P Delegated Regulation (EU) 2019/980
(i) all Receivables are originated by the Seller based on similar underwriting standards which apply Delegated Regulation (EU) . ’ . [XX/XXXX], and explain in detail how
" . o . . . L . Box to complete should contain the detailled explanation. - e g
N58 STSS27 Homogeneity of assets similar approaches to the assessment of credit risk associated with the underlying exposures. In (TEXT-32767} [2019/1851], and explain in detail how each of the conditions specified in the
explanation particular, the Seller applies to the Loans granted to Borrowers being individual entrepreneurs (ditte each of the conditions specified inthe | . . . L . Article 1 of that Delegated Regulation
Lo . o L . . . Field codes are highlighted in amber if the field is left blank or has errors in format.
individuali) the same credit risk assessment approach which it applies to Loans granted to Borrowers Article 1 of that Delegated Regulation are met.
being individuals (persone fisiche ); are met.
(ii) all Receivables are serviced by the Seller according to similar servicing procedures;
(iii) the Receivables fall within the same asset category of the relevant Technical Standards relating to
auto loans; and
(iv) all Receivables reflect at least the homogeneity factor of the jurisdiction of the obligors, being all
Borrowers resident in Italy as at the relevant Valuation Date.
Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
NSO STSS28 No r?»SECI:II'ItISalIDI'\ Confirmed .(Conflrmed/Unconf Confirmation an(.:l optional comment Flelq cod‘es are highlighted in amber where: ) ) )
confirmation irmed} that the underlying exposures do not - field is left blank; or A confirmation that the underlying
include any securitisation positions and | - field is equal to "Unconfirmed"; or . - exposures do not include an .
y. . . p. . . q . Underlying Exposure Obligations: P . - v . N . Item 2.2 of Annex 19 of Commission Delegated
that the notified securitisation is - field has errors in format. o securitisation positions and that the Article 20(9) Confirmation 3
S no re securitisation e P Regulation (EU) 2019/980
therefore not a re-securitisation notified securitisation is therefore not a
No re-securitisation Under the Warranty and Indemnity Agreement the Seller has represented and warranted to the pursuant to Article 20(9) of Regulation |Box to complete may contain additional explanation. re-securitisation.
N60 STSS28 R Issuer that each Portfolio does not include any securitisation position pursuant to article 20(9) of the |{TEXT-5000} (EU) 2017/2402..
EU Securitisation Regulation. Field codes are highlighted in amber where the field has errors in format.
. . ’ . Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
Confirmation and detailed explanation
Soundness of the to whether th derlvi
underwriting standards . {Confirmed/Unconf as towhether the un eryerg Field codes are highlighted in amber where:
N61 STSS29 ) N Confirmed . exposures were originated in the s
(ordinary course of business) irmed} ) ) - field is left blank; or
. . lender’s ordinary course of business s " " "
confirmation N o - field is equal to "Unconfirmed"; or
and whether the applied underwriting y .
3 - field has errors in format.
- — — - 5 — N standards were no less stringent that
According to the Eligibility Criteria, it is provided that each Receivable comprised in each Portfolio was . .
Soundness of the L ) ) ) " those applied at the same time of . i )
- originated in the ordinary course of business of the Seller pursuant to underwriting and management A Box to complete should contain the detailled explanation.
underwriting standards N ) ) origination to exposures that were not
N62 STSS29 . N standards in respect of the acceptance of automobile and other vehicle loans that are no less {TEXT-32767} . .
(ordinary course of business) |~ . ) N L - X securitised pursuant to Article 20(10) of | o ) . o )
. stringent than those that the Seller applied at the time of origination to similar receivables that are . Field codes are highlighted in amber if the field is left blank or has errors in format.
explanation " Regulation (EU) 2017/2402.
not securitised.
Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
Soundness of the . .
N3 §TSS29 d i tandard Confi d {Confirmed/Unconf Field codes are highlighted in amber where: A detailed explanation:
udr! elrwn s arn ar .S ontirme irmed} Confirmation and detailed explanation - field is left blank; or - as to whether the underlying
(disclosure) confirmation as to whether the underwriting - field is equal to "Unconfirmed"; or exposures were originated in the
standards and any material changes - field has errors in format. lender’s ordinary course of business and
According to the Master Receivables Purchase Agreement, the Seller has undertaken to promptly from prior underwriting standards have whether the applied underwriting
inform the Calculation Agent of any material changes occurred after the Closing Date in the credit been or will be fully disclosed to standards were no less stringent that
policies pursuant to which the Receivables that may be comprised in any Additional Portfolio are potential investors without undue . ’ . those applied at the same time of
Soundness of the L o ) N N . Box to complete should contain the detailled explanation. L
. originated, providing an explanation of any such change and an assessment of any impact it may have delay pursuant to Article 20(10)of origination to exposures that were not
N64 STSS29 underwriting standards X X X i - N {TEXT-32767} . .
. N on the relevant Loans, in order for the Calculation Agent to include such information in the Inside Regulation (EU) 2017/2402. . - . . o . securitised.
(disclosure) explanation ) L N . N N Field codes are highlighted in amber if the field is left blank or has errors in format. -
Information and Significant Event Report to be made available by the Reporting Entity without delay - as to whether the underwriting
to potential investors in the Notes, pursuant to article 20(10) of the EU Securitisation Regulation and standards and any material changes
the EBA Guidelines on STS Criteria. from prior underwriting standards have
. o ) ) been or will be fully disclosed to
Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed/N/A). - N
. potential investors without undue delay. e
"N/A" should be reported only for non Residential loans. Soundness of the underwriting - N . . Item 2.2.7 of Annex 19 of Commission
- on how securitisations where the Article 20(10) Detailed Explanation N
standard . . . Delegated Regulation (EU) 2019/980
Field cod highlighted i b h underlying exposures are residential
ield codes are highlighted in amber where: .
Residential Loan {Confirmed/Unconf o hilg loans, the pool of underlying exposures
N65 STSS29 . N N/A ) - field is left blank; or .
requirement confirmation irmed/N/A} " § " meet the requirement of the second
. . " . - "Unconfirmed" is reported; or .
Confirmation and detailed explanation N not ted and STSS10 field is not " residential morts paragraph of Article 20(10) of
on how securitisations where the - !s not reported an ) |ve s .no VrESI ential mortgages'; or Regulation (EU) 2017/2402.
. . . - "N/A"is reported and STSS10 field is "residential mortgages"; or
underlying exposures are residential . ) - as to whether an assessment of the
. - field has errors in format. . . .
loans, the pool of underlying exposures borrower’s creditworthiness meets the
meet the requirement of the second requirements set out in Article 8 of
paragraph of Article 20(10) of B ’ hould inth . ' X here STSS29-Residential L Directive 2008/48/EC[3] or paragraphs 1
Regulation (EU) 2017/2402. 0X t.o compl etes. oul d co.ntaln the concise explanation where -Residential Loan to 4, point (a) of paragraph 5, and
requirement confirmation is not "N/A". . . .
e paragraph 6 of Article 18 of Directive
esidential Loan :
N66 STSS29 TEXT-32767 2014/17/EU[4] or, where applicable,
requirement explanation { } Field should be left blank where STSS29-Residential Loan requirement confirmation is . . . .
equivalent requirements in third
equal to N/A. .
countries.
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 detailed explanation
- . . heth f th . o .
Borrower's creditworthiness . {Confirmed/Unconf as to whether ar.| assess.ment ofthe Field codes are highlighted in amber where:
N67 STSS29 . X Confirmed X borrower’s creditworthiness meets the o
assessment confirmation irmed} N 3 ) - field is left blank; or
requirements set out in Article 8 of L " N "
] ) - field is equal to "Unconfirmed"; or
Directive 2008/48/EC[3] or paragraphs ) .
: - field has errors in format.
» 1to 4, point (a) of paragraph 5, and
Under the Warranty and Indemnity Agreement, the Seller has represented and warranted to the N —
N N ) N N ) paragraph 6 of Article 18 of Directive . ’ R
N " . Issuer that the Seller has assessed the Debtors’ creditworthiness in compliance with the requirements . Box to complete should contain the detailed explanation.
Borrower's creditworthiness N ) N " 3 . 3 . N 2014/17/EU[4] or, where applicable,
N68 STSS29 . set out in article 124-bis of the Consolidated Banking Act implementing the provisions of article 8 of {TEXT-32767} " . . .
assessment explanation P B N . e equivalent requirements in third . - N . . .
the Directive 2008/48/EC in Italy, pursuant to article 20(10), third paragraph, of the EU Securitisation countries Field codes are highlighted in amber if the field is left blank or has errors in format.
Regulation and the EBA Guidelines on STS Criteria. )
Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
Originator/Lender Expertise Confirmed/Unconf Field codes are highlighted in amber where:
N69 sTss30 (B PEMtSe | Confirmed ezl R enentect v
confirmation irmed} - field is left blank; or
Confirmation and detailed explanation - field is equal to "Unconfirmed"; or
as to whether the originator or original - field has errors in format. A detailed explanation as to whether
i lender have expertise in originatin, the originator or original lender have Item 2.2.7 of Annex 19 of Commission
Under the Warranty am.jl Infiemhl.ty Agreement, the Selle.r h'as represented and warr:.iv?ted to the D. ; g 8 Originator/Lender Expertise g o g Article 20(10) Detailed Explanation )
Issuer that it has expertise in originating exposures of a similar nature to those securitised, pursuant exposures of a similar nature to those expertise in originating exposures of a Delegated Regulation (EU) 2019/980
to article 20(10), last paragraph, of the EU Securitisation Regulation and the EBA Guidelines on STS securitised pursuant to Article 20(10) of . ’ . similar nature to those securitised.
- . o . N . Box to complete should contain the detailed explanation.
N70 $TSS30 Originator/Lender Expertise |Criteria. In particular, the members of the management body and the senior staff of the Seller who (TEXT-32767} Regulation (EU) 2017/2402
explanation are responsible for managing the Seller’s origination of exposures of a similar nature to those . I . . N N
. R N N o - Field codes are highlighted in amber if the field is left blank or has errors in format.
securitised have relevant professional experience in the origination of exposures of a similar nature to
those securitised, at a personal level, of at least five years in accordance with the EBA Guidelines on
STS Criteria.
Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
Defaulted or restructured ) {Confirmed/Unconf Field codes are highlighted in amber where:
N71 STSS31 TS G il irmed} A detailed explanations as to whether: | - field is left blank; or A detailed explanations as to whether:
-the transferred underlying exposures - field is equal to "Unconfirmed"; or -the transferred underlying exposures
do not include, at the time of selection, | - field has errors in format. do not include, at the time of selection,
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Defaulted or restructured

According to the Eligibility Criteria attached under the Master Receivables Purchase Agreement, each
Receivable comprised in each Portfolio is not, as at the relevant Valuation Date and as at the relevant
Purchase Date, an exposure in default within the meaning of article 178(1) of the CRR or an exposure
to a credit-impaired debtor or guarantor, who, to the best of the Seller’s knowledge:

(i)Bas been declared insolvent or had a court grant his creditors a final non-appealable right of
enforcement or material damages as a result of a missed payment within three years prior to the date
of origination or has undergone a debt-restructuring process with regard to his non-performing

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

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

- the requirements referred to in

Box to complete should contain the detailed explanation.

Transferred underlying exposures
without exposures in default

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

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

- the requirements referred to in Article

Article 20(11)

Detailed Explanation

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

0109873-00000(
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2017/2402 used for retaining the risk?

Field codes are highlighted in amber where:
- field is left blank; or
- all options are filled-in with "N"; or
field has errors in fofmat.

material net economic interest and
which option is used for retaining the
risk including:

N72 STSS31 N g g {TEXT-32767} Article 20 (11) (b) of Regulation (EU) 20 (11) (b) of Regulation (EU) 2017/2402
exposures explanation exposures within three years prior to the relevant Purchase Date; . L . ) . .
" X L " X " X . 2017/2402 are met ; Field codes are highlighted in amber if the field is left blank or has errors in format. are met ;
(ii)@as, at the time of origination, where applicable, on a public credit registry of persons with . . . . .
o ol h - h publi di 3 h i ) - - the requirements referred to in - the requirements referred to in Article
R A it history or, where there is no such public credit registry, another credit registry that is Article 20 (11) (c) of Regulation (EU) 20 (11) (c) of Regulation (EU) 2017/2402
available to the Seller; or
N : o . 2017/2402 are met. are met.
(iii)Aas a credit assessment or a credit score indicating that the risk of contractually agreed payments
not being made is significantly higher than for comparable exposures held by the Seller which are not
securitised.
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
At least it at thi Confi d/U f
N73 STSS32 N east one paymen- @ _e Confirmed ( anrmed/ncn ) . . should be reported below.
time of transfer confirmation irmed} Confirmation and optional comment on
whether, at the time of transfer of the Field codes are highlighted in amber where:
exposures, the debtors have made at L
east ¢  to Articl - field is left blank; or
cast one paymen. pursuant to Article - field has errors in format.
S . - " 20(12) of Regulation (EU) 2017/2402.
Pursuant to the Eligibility Criteria set out in the Master Receivables Purchase Agreement, each
Receivable comprised in each Portfolio is a Receivable in relation to which at least 1 (one) due Box to complete may contain additional explanation.
At least one payment at the N . . N
N74 STSS32 time of transfer comment Instalment has been fully paid for the Receivable prior to the Cut-Off Date relating to the relevant {TEXT-5000}
Purchase Date (for further details, see the section of the Prospectus headed “The Aggregate Portfolio - Field codes are highlighted in amber where the field has errors in format.
Eligibility Criteria”).
Only possible values in Field are:
- no exemption
- single instalment for revolving securitisations backed by exposures payable in a single
instalment
- maturity of less than 1 year for revolving securitisations having a maturity of less than 1 A confirmation whether, at the time of
year, including without limitation monthly payments on revolving credits transfer of the exposures, the debtors
-N/A At least one payment at the time [have made at least one payment. Article 20(12) Confirmation Items 3.3 and 3.4.6 of Annex 19 of Commission
The payment exemption should be consistent with the confirmation indicator populated  |of transfer A confirmation whether or not the Delegated Regulation (EU) 2019/980
N75 STSS32 Payment exemption {LIST} for STSS32 indicating whether, at the time of transfer of the exposures, the debtors have exemption under Article 20(12) of
made at least one payment pursuant to Article 20(12) of Regulation (EU) 2017/2402. Regulation (EU) 2017/2402 applies.
Select the exemption that applies . o .
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 left blank or equal to "No exemption" or "N/A"; or
single instalment or having a maturity - "At least one payment at the time of transfer" is "Confirmed" for STSS32 and field is
of less than one year, including without |"°t _IEft blank; or _
limitation monthly payments on -field has errors in format.
revolving credits.
Box to complete may contain additional explanation.
Field should be left blank where "At least one payment at the time of transfer" for STSS32
Payment exemption is Confirmed.
N76 STSS32 exvlanation g {TEXT-5000}
P 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.
Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
Dy fi f i i i i Fiel highlighted i here:
N77 STSS33 egree of dependence_ on e .(Con irmed/Unconf | Confirmation and detailed explanation |Fie d cod.es are highlighted in amber where: ) )
repayments confirmation irmed} of the degree of dependence of the - field is left blank; or Repayment of the holders shall A detailed explanation of the degree of
repayments of the holders of the - field is equal to "Unconfirmed"; or pay dependence of the repayments of the .
s " ) ; not have been structured to o . : ’ ! Item 3.4.1 of Annex 19 of Commission
securitisation position on the sale of - field has errors in format. . holders of the securitisation position on |Article 20(13) Detailed Explanation .
e o - " : : depend predominantly on the . Delegated Regulation (EU) 2019/980
Pursuant to the Eligibility Criteria set out in the Master Receivables Purchase Agreement, each assets securing the underlying sale of assets the sale of assets securing the
Degree of dependence on Receivable comprised in each Portfolio has a fixed interest rate and is fully amortising through exposures pursuant to Article 20(13) of |Box to complete should contain the detailed explanation. : underlying exposures.
N78 STSS33 re ga — :x Janation payment of constant monthly Instalments or a Balloon Instalment (except for the first Instalment or  |{TEXT-32767} Regulation (EU) 2017/2402.
Py P the final Instalment payable under the relevant Loan Contract which may differ from the monthly Field codes are highlighted in amber if the field is left blank or has errors in format.
Instalments payable for subsequent or previous months).
Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
Compliance with risk
p. . . {Confirmed/Unconf Field codes are highlighted in amber where:
N79 STSS34 retention requirements Confirmed . L
confirmation irmed} - field is left blank; or
- field is equal to "Unconfirmed"; or
- field has errors in format.
Under the Intercreditor Agreement, the Seller has undertaken that, from the Closing Date, it will:
(a)Eetain, on an on-going basis, a material net economic interest of not less than 5 (five) per cent. in
the Securitisation, in accordance with option (c) of article 6(3) of the EU Securitisation Regulation and X . . .
. . . 3 Confirmation and concise explanation
the applicable Technical Standards and the UK Retention Rules (as such rules are interpreted and -
iad N —— as to how the originator, sponsor or
CLTACICRRAISEENT ate.), B L . B original lender of a non-ABCP
(b)Bot change the manner in which the net economic interest is held, unless expressly permitted by e . .
a e . . N securitisation comply with the risk
article 6(3) of the EU Securitisation Regulation and the applicable Technical Standards and the UK . . N
e Gl bl - tedana T - retention requirement as provided for
etention Rules (as such rules are interpreted and applied on the Closing Date); . N . . . .
Compliance with risk P X . PP L e X X X in Article 6 of Regulation (EU) Box to complete should contain the concise explanation.
. N (c)@rocure that any change to the manner in which such retained interest is held in accordance with
N80 STSS34 retention requirements N X . N . {TEXT-10000} 2017/2402.
. paragraph (b) above will be notified to the Calculation Agent to be disclosed in the SR Investors . I . . N N
explanation Field codes are highlighted in amber if the field is left blank or has errors in format.
Report; and
(d)Bomply with the disclosure obligations imposed on originators under article 7(1)(e)(iii) of the EU
Securitisation Regulation, subject always to any requirement of law, by providing the Issuer and the
Calculation Agent with the relevant information about the risk retained to be disclosed in the SR
Investors Report,
in each case provided that the Seller is only required to do so to the extent that the retention and
disclosure requirements under the EU Securitisation Regulation and/or the UK Retention Rules (as
such rules are interpreted and applied on the Closing Date) are applicable to the Securitisation
LEI field should be reported in Box to complete where available. Where reported, this LEI
hould exist at the GLEIF database.
LEI of the entity (where available) that should exist at the atabase
retains the material net economic Only one LEI should be reported.
N81 STSS34 Retaining entity LEI 391200UZL84G59FD0OD11 {LEI} . .
interest pursuant to Article 21(1) of . I .
N Field codes are highlighted in amber where:
Regulation (EU) 2017/2402. N . . .
- neither entity name nor entity LEl is reported
- field has errors in format.
Entity name should be reported in Box to complete where LEI is not available for STSS34-
Name of the entity (where LEI is not Retaining entity LEI.
available) that retains the material net
N82 STSS34 Retaining entity name Hyundai Capital Bank Europe GmbH, Italian branch {TEXT-100} _) ) N . - .
economic interest pursuant to Article |Field codes are highlighted in amber where: . .
21(1) of Regulation (EU) 2017/2402. - neither entity name nor entity LEl is reported A .co.nclse explanation as.tt.) how the
_field has errors in format. originator, sponso.r.or ?nglnal Iende!' of
Only possible values in Box to complete are "Y" or "N" a nor.|-ABCP se.cur|t|sat|.on comply with
Box to complete should contain "Y" where vertical slice is used for retaining the risk and the r_'Sk reten.tmn r.equlrernent as .
. . provided for in Article 6 of Regulation
. A . N" otherwise.
Is vertical slice in accordance with (EV) 2017/2402.
N83 STSS34 Vertical slice N {Y/N} Article 6(3)(a) of Regulation (EU) An indication which entity retains the




Is seller’s share in accordance with

Only possible values in Box to complete are "Y" or "N"
Box to complete should contain "Y" where seller’s share is used for retaining the risk and
"N" otherwise.

1) verucal siice 1n accoraance win
Article 6(3)(a) of Regulation (EU)
2017/2402;

(2) seller’s share in accordance with

Item 3.1 of Annex 9 and Item 3.4.3 of Annex 19

N84 STSS34 Seller's share N {Y/N} Article 6(3)(b) of Regulation (EU) ) I ) Compliance with risk retention |Article 6(3)(b) of Regulation (EU
L . Field codes are highlighted in amber where: p (3)(b) 8 (EV) Article 21(1) Concise Explanation of Commission Delegated Regulation (EU)
2017/2402 used for retaining the risk? L . requirements 2017/2402;
- field is left blank’; or " ’I ! " « 2019/980
- all options are filled-in with "N"; or (3) randomly-selected exposures kept
. . on balance sheet, in accordance with
- field has errors in format. Article 6(3 31 of Regulation (EU
Only possible values in Box to complete are "Y" or "N" rticle 6(3) (c) (3) of Regulation (EU)
- 2017/2402;
Box to complete should contain "Y" where randomly-selected exposures kept on balance 5 . 3
. L . - N (4) first loss tranche in accordance with
Is randomly-selected exposures kept sheet is used for retaining the risk and "N" otherwise. . )
Randomly-selected . N Article 6(3)(d) of Regulation (EU)
N85 STSS34 exposures kept on balance  [Y {Y/N} on balance sheet, in accordance with 2017/2402;
shZet P Article 6(3) (c) (3) of Regulation (EU) Field codes are highlighted in amber where: ) first | . . h -
2017/2402 used for retaining the risk? | - field is left blank; or (5) first loss exposure in each asset in
. ) - accordance with Article 6(3)(e) of
- all options are filled-in with "N"; or Regulation (EU) 2017/2402;
- field has errors in format. Gegu ation (I' ) ith ri k' tenti
Only possible values in Box to complete are "Y" or "N" ) n? comptlancte w'( 3 r:n.rel e{;\alonf
Box to complete should contain "Y" where first loss tranche is used for retaining the risk requlrer.nen s set outin Article 6(3) o
gt : Regulation (EU) 2017/2402;
X . . and "N" otherwise.
Is first loss tranche in accordance with (7) other options used.
N86 STSS34 First loss t h N Y/N Article 6(3)(d) of Regulation (EU.
retloss tranche (/N rticle 6(3)(d) of Regula .Io.n (EV) . Field codes are highlighted in amber where:
2017/2402 used for retaining the risk? o
- field is left blank; or
- all options are filled-in with "N"; or
- field has errors in format.
Only possible values in Box to complete are "Y" or "N"
Box to complete should contain "Y" where first loss exposure in each asset is used for
Is first loss exposure in each asset in retaining the risk and "N" otherwise.
N87 S First I?ss.exposure in each N N accorda»nce with Article 6(3)(e) of ) o A
asset indicator Regulation (EU) 2017/2402 used for Field codes are highlighted in amber where:
retaining the risk? - field is left blank; or
- all options are filled-in with "N"; or
- field 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
. o requirements and "N" otherwise.
Is there no compliance with risk
N li ith risk tenti i ts set out i
N88 STSS34 ° corT]p Iance.WI s {Y/N} re ‘en on requlremenAs setoutin Field codes are highlighted in amber where:
retention requirements Article 6(3) of Regulation (EU) L
2017/2402 - field is left blank; or
; - field is filled-in with "Y"; or
- all options are filled-in with "N"; or
- field has errors in format.
Only possible values in Box to complete are "Y" or "N"
Box to complete should contain "Y" where other options is used for retaining the risk and
"N" otherwise.
N89 STSS34 Oth tion indicat N Y/N
SHCPHONINCICaOn /Ny s oth i o f taining th Field codes are highlighted in amber where:
?‘; er op 'f't“ :Sf_ | °;1’e13";'"§ € | -field is left blank; or
:S plu?uanEUo ZOrll;/eZAD'P)ILf)V - all options are filled-in with "N"; or
egulation ' ) B es - field has errors in format.
please provide the used option.
Value should be reported in Box to complete when Other option indicator" is reported
N with "Y" for STSS34.
N90 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).
Mitigation of Interest rates
8 ) ) {Confirmed/Unconf Field codes are highlighted in amber where:
No1 STSS35 and f:urre?cy risks Confirmed irmed/N/A} Confirmation and concise explanation - field is 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
mitigated and that measures are taken Mitigation of Interest rates (IR) appropriately mitigated and that . . . Items 3.4.2 and 3.8 of Annex 19 of Commission
. 3 ) . . . Article 21(2) Concise Explanation 3
’ o - to mitigate such risks and confirm that and currency risks (FX) Risks measures are taken to mitigate such Delegated Regulation (EU) 2019/980
Pursuant to the Swap Agreement, the Interest Rate Swap Counterparty will hedge certain risks arising . . )
N 3 ) 3 : ) such measures are available to risks and confirm that such measures
L as a result of the interest rate mismatch between the fixed rate of interest received by the Issuer in . . . N . . .
Mitigation of Interest rates . N N A investors under Article 21(2) of Box to complete should contain the concise explanation. are available to investors.
. respect of the Receivables and the floating rate of interest payable by the Issuer under the Senior N
N92 STSS35 and currency risks ; N . {TEXT-10000} Regulation (EU) 2017/2402.
explanation e T i (M= (s, e S A grRemaE (B I st Cif e e S et Field codes are highlighted in amber if the field is left blank or has errors in format.
P Derivatives Association 2002 Master Agreement, together with the relevant Schedule, Credit Support Brlg! :
Annex and confirmation thereunder.
Box to complete should contain the derivatives indicator (No derivatives/Exemption on
{No derivatives/Unconfirmed).
Derivatives not derivatives/Exempt
N93 STSS36 purchased/sold by SSPE Exemption on derivatives ion on y . . . Field codes are highlighted in amber where: . .
. . A .| Confirmation and concise declaration NN . A concise declaration that the SSPE has
confirmation derivatives/Unconfi that the SSPE h t entered int - field is left blank; or ¢ entered into derivati tract
rmed} a. ? asnoten erg into - field is equal to "Unconfirmed"; or Derivatives Purchased/Sold by noten .ere " .o erivative contracts . . . Items 3.4.2 and 3.8 of Annex 19 of Commission
derivative contracts except in the N . except in the circumstances referred to  |Article 21(2) Concise Explanation )
) N . - field has errors in format. SSPE ) . _ Delegated Regulation (EU) 2019/980
T ——— A r— g i G circumstances referred to in Articles in Articles 21(2) of Regulation (EU)
- ther than t e Swap Agreement, no derivative contracts are entered or will be fentere |nto. y t e 21(2) of Regulation (EU) 2017/2402. 2017/2402.
Derivatives not Issuer. In this respect, the Issuer has undertaken that, as long as any Note remains outstanding, it Box to complete should contain the concise explanation.
N94 STSS36 purchased/sold by SSPE shall not enter into derivative contracts save as expressly permitted by article 21(2) of the EU {TEXT-10000}
explanation Securitisation Regulation (for further details, see Condition 4 (Covenants) in the section of the Field codes are highlighted in amber if the field is left blank or has errors in format.
Prospectus headed "Terms and Conditions of the Notes").
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 X - field is left blank; or
" o X {Confirmed/Unconf — e . X X
N95 STSS37 underwriting derivatives Confirmed irmed/N/A} - field is equal to "N/A" and STSS36-Derivatives not purchased/sold by SSPE confirmation
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 . .
L N L " o A concise explanation on whether any
on whether any hedging instruments confirmation is equal to "No derivatives"; or L
X R ¥ - . hedging instruments used are o
used are underwritten and - field is equal to "Unconfirmed"; or Derivatives using common ) . . . Items 3.4.2 and 3.8 of Annex 19 of Commission
N . . underwritten and documented Article 21(2) Concise Explanation )
documented according to commonly - field has errors in format. standards ) Delegated Regulation (EU) 2019/980
N according to commonly accepted
accepted standards pursuant to Article standards
21(2) of Regulation (EU) 2017/2402. :
Box to complete should contain the concise explanation where STSS37-Common standards
Common standards The Swap Agreement is in the form of an International Swaps and Derivatives Association 2002 underwriting derivatives confirmation is not "N/A".
s - Master Agreement, together with the relevant Schedule, Credit Support Annex and confirmation
N96 STSS37 underwriting derivatives " R " - . {TEXT-10000} . - -
explanation thereunder (for further details, see section of the Prospectus headed "Description of the Transaction Field should be left blank where STSS37-Common standards underwriting derivatives
P Documents - The Swap Agreement "). 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).
NS7 STSS38 Referenced int.erest. Confirmed .(Confirmed/Unconf Confirmation and concise explanation Field. cod.es are highlighted in amber where:
payments confirmation irmed/N/A} on whether and how any referenced - f!eld !5 left blank"; or . . A concise explanation on whether and
interest payments under the - f!eld is equal to. Unconfirmed"; or how any referenced interest payments
securitisation assets and liabilities are - field has errors in format. Referenced interest payments under the securitisation assets and Item 2.2.2 and 2.2.13 of Annex 19 of
o L ) . 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)
Pursuant to the Eligibility Criteria set out in the Master Receivables Purchase Agreement, each . .
5 3 3 - 3 ) used market interest rates or generally rates generally used market interest rates or 2019/980
Receivable has a fixed interest rate. In addition, (a) the rate of interest applicable to the Rated Notes . .
M- o FUREER ! . i o e used sectoral rates reflective of the B } hould inth . | . generally used sectoral rates reflective
R . isa oat|ng‘rate equal to ; plusa margln (witl zer9 oor) and the |nt.erest rate risk arising cost of funds pursuant to Article 21(3) ox to complete should contain the concise explanation. of the cost of funds.
N98 STSS38 from the mismatch between the fixed rate of interest received by the Issuer in respect of the {TEXT-10000}
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payments explanation

Receivables and the floating rate of interest payable by the Issuer under the Senior Notes and the
Mezzanine Notes will be mitigated by the Swap Agreement; (b) no interest will accrue on the Class Z
Notes.

of Regulation (EU) 2017/2402.

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

{Confirmed/Unconf

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

Field codes are highlighted in amber where:

N99 STSS39 j;\rf‘c;il;c’:;ie:: requirement | Confirmed — field is left blank; or
- field is equal to "Unconfirmed"; or
- field has errors in format.
Confirmation and declaration in . . A
No trapping of cash following A declaration in general terms that each .
general terms that each of the N . . . N N Item 3.4.5 of Annex 19 of Commission
. . enforcement or an acceleration of the requirements of Article 21(4) of Article 21(4) Concise Explanation .
requirements of Article 21(4) of notice Regulation (EU) 2017/2402 are met Delegated Regulation (EU) 2019/980
. ) Regulation (EU) 2017/2402 are met. . L 8 '
Acceleration notice / Box to complete should contain the declaration in general terms.
N100 STSS39 enforcement requirement  [Each of the requirements of article 21(4) of Regulation (EU) 2017/2402 are met. {TEXT-10000}
explanation 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).
N101 STSS40 No tl.'appir.\g of cash Confirmed .(Conﬁrmed/Uncunf Field. cod.es are highlighted in amber where:
confirmation irmed} - field is left blank; or
Confirmation and optional comment - field is equal to "Unconfirmed"; or
that h Id be t d - fi i
2 n(.) 2 wou. ¢ trappe field has errors in format. Confirmation that no cash would be e
) ) . . following the delivery of enforcement (a)No amount of cash shall be . . . N R Item 3.4.5 of Annex 19 of Commission
Following the service of an Issuer Event of Default Notice, no amount of cash shall be trapped in the . . trapped following the delivery of Article 21(4)(a) Confirmation .
3 N . or an acceleration notice pursuant to trapped . . Delegated Regulation (EU) 2019/980
Issuer beyond what is necessary to ensure the operational functioning of the Issuer or the orderly Article 21(4)(a) of Regulation (EU) enforcement or an acceleration notice.
No trapping of cash payments of the amounts due under the Notes in accordance with the Post-Enforcement Priority of 2017/2402 Box to complete may contain additional explanation.
N102 STSS40 commz:t J Payments and pursuant to the terms of the Transaction Documents, as required by article 21(4)(a) of [{TEXT-5000} )
the EU Securitisation Regulation and the EBA Guidelines on STS Criteria. Reference is also made to Field codes are highlighted in amber where the field has errors in format.
Condition 3(c) (Post-Enforcement Priority of Payments) and Condition 10 (Issuer Event of Default) of
the section of the Prospectus headed "Terms and Conditions of the Notes".
Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
Confirmation and optional comment
Sequential amortisation . Confirmed/Unconf |that principal ipts fr th Field codes are highlighted in amber where:
N103 STSS41 d y . Confirmed ( / ¥ pm_mpa Feceipts from the e 8Nl Confirmation that principal receipts
confirmation irmed} underlying exposures are passed to the | - field is left blank; or N
N N - - SR .. " from the underlying exposures are
investors via sequential amortisation of | - field is equal to "Unconfirmed"; or o . B 3 . -
e . . . (b) principal receipts shall be passed to the investors via sequential . . . Item 3.4.5 of Annex 19 of Commission
the securitisation positions, as - field has errors in format. 3 . o Article 21(4)(b) Confirmation i
. - passed to investors amortisation of the securitisation Delegated Regulation (EU) 2019/980
determined by the seniority of the " )
" N o e - . - . positions, as determined by the
. L After the delivery of an Issuer Event of Default Notice, repayments of principal in respect of the Notes securitisation position pursuant to Box to complete may contain additional explanation. . e .
Sequential amortisation . . o X L . y seniority of the securitisation position.
N104 STSS41 - shall be made in a sequential order at all times in accordance with the Post-Enforcement Priority of {TEXT-5000} Article 21(4)(b) of Regulation (EU)
Payments. Reference is also made to Condition 3(c) (Post-Enforcement Priority of Payments). 2017/2402. Field codes are highlighted in amber where the field has errors in format.
Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
N105 STSS42 Rev.ers.ed repavmer_n on Confirmed .(Confirmed/Unconf Field. cod.es are highlighted in amber where:
seniority confirmation irmed} Confirmation and optional comment - f!eld !s left blank; or )
that the repayment of the . f!eld i eaual to. Unconfirmed; of (c) repayment shall not be Confirmation that the repayment of the
securitisation position is not to be - field has errors in format. payme . o  the repay . N Item 3.4.5 of Annex 19 of Commission
. . .. reversed with regard to their securitisation position is not to be Article 21(4)(c) Confirmation i
reversed with regard to their seniority .- N . L Delegated Regulation (EU) 2019/980
. seniority reversed with regard to their seniority.
After the deli fanl Event of Default Noti ts of principal i t of the Not:s pursuant to Article 21(4)(c) of Box t lets tain additional lanati
B CpE e er the delivery of an Issuer Event of Default Notice, repayments of principal in respect of the Notes Regulation (EU) 2017/2402 ox to complete may contain additional explanation.
N106 STSS42 . shall be made in a sequential order at all times in accordance with the Post-Enforcement Priority of {TEXT-5000}
¥ Payments. Reference is also made to Condition 3(c) (Post-Enforcement Priority of Payments). Field codes are highlighted in amber where the field has errors in format.
Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
No automatic liquidation Confirmed/Unconf Field codes are highlighted in amber where:
N107 STSS43 N X Y Confirmed ( 4 N ene
confirmation irmed} - field is left blank; or
Confirmation and optional comment - ﬁEId is equal to‘ Unconfirmed”; or
. . - field has errors in format. P . .
that not any provisions require (d) no provisions shall require ) . .
. " . PSRN . AN Confirmation that not any provisions -
Following the delivery of an Issuer Event of Default Notice or the occurrence of an Issuer Insolvency automatic liquidation of the underlying automatic liquidation of the . R . N N Item 3.4.5 of Annex 19 of Commission
N ) 5 . . require automatic liquidation of the Article 21(4)(d) Confirmation .
Event, the Issuer (or the Representative of the Noteholders on its behalf) may (with the prior consent exposures at market value pursuant to underlying exposures at market underlying exposures at market value Delegated Regulation (EU) 2019/980
of an Extraordinary Resolution of the holders of the Most Senior Class of Notes) or shall (if so directed Article 21(4)(d) of Regulation (EU) . - N value '
S . . N . Box to complete may contain additional explanation.
N108 STSS43 No automatic liquidation by an Extraordinary Resolution of the holders of the Most Senior Class of Notes) dispose of the (TEXT-5000} 2017/2402
comment Aggregate Portfolio then outstanding in accordance with the provisions of the Intercreditor . - . . .
. . N IR Field codes are highlighted in amber where the field has errors in format.
Agreement, it being understood that no provisions shall require the automatic liquidation of the
Aggregate Portfolio pursuant to article 21(4)(d) of the EU Securitisation Regulation and the EBA
Guidelines on STS Criteria. Reference is also made to Condition 11(b).
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
Non-sequential priority of {Confirmed/Unconf resulting in the priority of payment reverting to sequential payments in order of seniority
N109 STSS44 payments triggers Confirmed irmed/N/A} pursuant to Article 21(5) of Regulation (EU) 2017/2402.

confirmation
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Field codes are highlighted in amber where:
- field is left blank; or
- field is equal to "Unconfirmed"; or
- field has errors in format.
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Non-sequential priority of

Prior to the delivery of an Issuer Event of Default Notice or the occurrence of an Issuer Insolvency
Event or the redemption of the Notes in accordance with Condition 6(a) (Final redemption), Condition
6(d) (Early redemption for Tax Event) or Condition 6(e) (Early redemption for Clean-up Call Event): (i)
each Class of Senior Notes and Mezzanine Notes will be redeemed on each Payment Date as follows:
(A) during the Pro-Rata Redemption Period, at the relevant Pro-Rata Redemption Amount, pari passu
and pro rata with the other Classes of Senior Notes and Mezzanine Notes; or (B) during the Sequential
Redemption Period, in a sequential order, in each case out of the Available Principal Amounts in
accordance with the Pre-Enforcement Principal Priority of Payments; and (ii) the Class E Notes and the

Confirmation and optional comment
that transaction featuring non-
sequential priority of payments include
triggers relating to the performance of
the underlying exposures resulting in
the priority of payment reverting to
sequential 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".

0109873-0000004 EUO2: 2005745813: 1

Confirmation and concise explanation
where applicable, on deterioration in
the credit quality of the underlying
exposures pursuant to Article 21(6) (a)

- field is left blank

- "Unconfirmed" is reported; or

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

(a) deterioration in the credit
quality of the underlying
exposures

A concise explanation where applicable,
on how the provisions in Art 21(6)(a) of
Regulation (EU) 2017/2402 are reflected

in tha trancartinn dnciimantatinn

Article 21(6)(a)

Concise Explanation

N110 SEEH payments triggers comment |Class Z Notes will be redeemed on each Payment Date during the Amortisation Period at their (TERE=000) Field should be left blank where STSS44-Non-sequential priority of payments triggers
respective Principal Amount Outstanding, out of the Available Interest Amounts in accordance with confirmation is equal to N/A.
the Pre-Enforcement Interest Priority of Payments. Following the delivery of an Issuer Event of
Default Notice or the occurrence of an Issuer Insolvency Event or in case of redemption of the Notes Field codes are highlighted in amber where it is not the case or field has errors in format.
in accordance with Condition 6(a) (Final redemption), Condition 6(d) (Early redemption for Tax Event) Confirmation that transaction featuring
or Condition 6(e) (Early redemption for Clean-up Call Event), all Classes of Notes shall be redeemed on non-sequential priority of payments
each Payment Date at their respective Principal Amount Outstanding, in a sequential order, out of the include triggers relating to the
Available Distribution Amounts in accordance with the Post-Enforcement Priority of Payments. performance of the underlying
exposures resulting in the priority of
Securitisations featuring non- payment reverting to sequential . N N Item 3.4.5 of Annex 19 of Commission
o X - Article 21(5) Confirmation .
sequential priority of payments payments in order of seniority. Delegated Regulation (EU) 2019/980
Confirmation that such triggers include
at least the deterioration in the credit
quality of the underlying exposures
Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed/N/A). below a predetermined threshold.
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 priority of payment reverting to sequential payments in order of seniority
Credit quality deterioration } {Confirmed/Unconf pursuant to Article 21(5) of Regulation (EU) 2017/2402.
N111 SEEH trigger confirmation Baifitiimee] irmed/N/A}
Field codes are highlighted in amber where:
- field is left blank; or
- field is equal to "Unconfirmed"; or
- field is equal to "N/A" and "Confirmed" is reported for STSS44 - Non-sequential priority
of payments triggers confirmation; or
Confirmation and optional comment - field has errors in format.
that such triggers include at least the
The occurrence of any of the following events in respect of any Payment Date prior to the delivery of deterioration in the credit quality of
an Issuer Event of Default Notice or the occurrence of an Issuer Insolvency Event or the redemption of the underlying exposures below a
the Notes in accordance with Condition 6(a) (Final redemption), Condition 6(d) (Early redemption for predetermined threshold pursuant to
Tax Event) or Condition 6(e) (Early redemption for Clean-up Call Event), shall constitute a Sequential Article 21(5) of Regulation (EU)
Payment Trigger Event: (i) the Cumulative Net Loss Ratio, as at the immediately preceding Cut-Off 2017/2402
Date, exceeds the relevant Cumulative Net Default Trigger Level; (ii) the Delinquency Ratio Rolling
Average, as at the immediately preceding Cut-Off Date, is equal to or higher than [3.5] per cent.; (iii)
Credit quality deterioration the Principal Deficiency Ledger has a debit balance equal to or higher than [1.00] per cent. of the Box to complete may contain the concise explanation.
N112 STSS44 i TG aggregate Outstanding Principal, as at the Initial Valuation Date, of the Receivables comprised in the |{TEXT-5000}
Initial Portfolio, as calculated on the relevant Calculation Date by taking into account the relevant . - R . R
L . . Field codes are highlighted in amber where the field has errors in format.
payments and/or provisions required to be made by the Issuer on such Payment Date in accordance
with the Pre-Enforcement Interest Priority of Payments; (iv) the Clean-up Call Event occurs but the
Aggregate Portfolio Repurchase Option is not exercised by the Seller; (v) the Issuer delivers a Tax Early
Redemption Notice; (vi) the Issuer delivers a Regulatory Change Early Redemption Notice; (vii) an
Interest Rate Swap Counterparty Downgrade Event occurs and none of the remedies provided for in
the Swap Agreement are put in place within the timeframe required thereunder; and (viii) an Issuer
Event of Default, a Seller Termination Event or a Servicer Termination Event occurs.
Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
N113 STSS54 Serv?cer e.xpertise Confirmed .(Confirmed/Unconf Field. cod.es are highlighted in amber where:
confirmation irmed} - field is left blank; or
- field is equal to "Unconfirmed"; or
- field has errors in format.
L B L . Confirmation and detailed explanation
Und.eli the Servicing Agree.m_ent, the Servicer has repr.e>sented and warranted (i) it has expertise in on how the requirements of Article A detailed explanation on how the
seryl.clng exposures of a SI‘I'n||aI' nature to those secur|t|se_d and has wel.l-t.iocumented and»adequate 21(8) are met. As part of the Required expertise from the requirements of Article 21(8) are met.
policies, procedures and risk-management controls relating to the servicing of exposures in L . . L ..
) N o ) o explanation, include references to any servicer and policies and As part of the explanation, include . " . Item 3.4.6 of Annex 19 of Commission
accordance with article 21(8) of the EU Securitisation Regulation and the EBA Guidelines on STS . . . L Article 21(8) Detailed Explanation )
Criteria, In particular, the members of the management body and the seriior staff of the Servicer who policies and p'rocedur'es intended to adequate procedures eTnd risk references ?o any policies and Delegated Regulation (EU) 2019/980
3 N . it . ensure compliance with these . ’ R management controls in place procedures intended to ensure
N N are responsible for managing the Servicer’s servicing of exposures of a similar nature to those . . Box to complete should contain the detailled explanation. . . .
Servicer expertise L R N N - o requirements pursuant to Article 21(8) compliance with these requirements.
N114 STSS54 e securitised have relevant professional experience in the servicing of exposures of a similar nature to  [{TEXT-32767} (b) of Regulation (EU) 2017/2402
those securitised, at a personal level, of at least 5 (five) years in accordance with the EBA Guidelines Field codes are highlighted in amber if the field is left blank or has errors in format.
on STS Criteria. In addition, pursuant to the Servicing Agreement any Replacement Servicer shall have
expertise in servicing exposures of a similar nature to the Receivables as well as well-documented and
adequate policies, procedures and risk-management controls relating to the servicing of exposures, in
accordance with article 21(8) of the EU Securitisation Regulation and the EBA Guidelines on STS
Criteria.
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.
N115 STSSA5 Earlz terrrflnatlon Confirmed .(Con;lrmed/Unconf
cotpstion Y Confirmation and concise explanation, |Field codes are highlighted in amber where:
::l:?tiaszf:;?al;‘ Zra’r:\jvaiv:tgisation 2::3 :: qu:J:IIalglf';L?r:confirmed”' or Revolving securitisation with A concise explanation, where applicable,
events for termination of revolving  field has errors in format ’ early amortisation events for on how the provisions in Art 21(6)(a) of Article 21(6) Concise Explanation Items 2.3 and 2.4 of Annex 19 of Commission
. . . ) termination of revolving period Regulation (EU) 2017/2402 are reflected Delegated Regulation (EU) 2019/980
period based on prescribed triggers N B . N )
. N based on prescribed triggers in the transaction documentation.
pursuant to Article 21(6) of Regulation
Pursuant to the Master Receivables Purchase Agreement, there are appropriate Early Amortisation (EV) 2017/2402 ::;:::trir;?]l?:en:?;lldAﬁvomam the concise explanation where STSS45-Early termination
N116 STSSA5 Early termination Events which may cause the end of the Replenishment Period. For a concise explanation how the (TEXT-10000}
explanation provisions of article 21(6)(a), (b), (c) and (d) are met, reference is made to the fields STSS46, STSS47, . - I
Field should be left blank where STSS45-Early termination confirmation is equal to N/A.
STSS48 and STSS49 below.
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.
N117 STSS46 Cr.edlt quality detAerloratlon Confirmed .(Conﬁrmed/Unconf Field codes are highlighted in amber where:
trigger confirmation irmed/N/A}

Items 2.3 and 2.4 of Annex 19 of Commission
Delegated Regulation (EU) 2019/980
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of Regulation (EU) 2017/2402 e
Box to complete should contain the concise explanation where STSS46-Credit quality
The Early Amortisation Events include, inter alia, the followings: (i) the Cumulative Net Loss Ratio, as deterioration trigger confirmation is not "N/A".
N118 ST Credit quality deterioration |at any Cut-Off Date, exceeds [0.75] per cent.; or (ii) the Delinquency Ratio, as at any Cut-Off Date, (TEXT-10000}
trigger explanation exceeds [1.75] per cent. (for further details see Condition 9 "Early Amortisation Events" under the Field should be left blank where STSS46-Credit quality deterioration trigger confirmation is
section named "Terms and Conditions" under the Prospectus). 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/Unconf
N119 STSS47 . V Confirmed ( h Field codes are highlighted in amber where:
confirmation irmed/N/A} o
- field is left blank
Confirmation and concise explanation, | -"Unconfirmed" is reported; or . . .
. 3 o . L 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 . . : .
. ) o N o (b) occurrence of an insolvency-  |on how the provisions or triggers in Art ..
insolvency-related event of the -"N/A" is reported and STSS45-Early termination confirmation is not"N/A"; or . . . N N Items 2.3 and 2.4 of Annex 19 of Commission
. . ) 3 related event of the originator or [21(6)(b) of Regulation (EU) 2017/2402 Article 21(6)(b) Concise Explanation .
originator or servicer pursuant to - field has errors in format. . B . Delegated Regulation (EU) 2019/980
) . servicer are reflected in the transaction
Article 21(6) (b) of Regulation (EU) documentation
2017/2402 :
Box to complete should contain the concise explanation where STSS47-Insolvency-related
t fi tion i t "N/A".
Insolvency-related event The Early Amortisation Events include, inter alia, the circumstance that an Issuer Event of Default, a event confirmation is not "N/
N120 STSS47 _V Seller Termination Event or a Servicer Termination Event occurs (for further details see Condition 9 {TEXT-10000} . I
explanation " L o . o — Field should be left blank where STSS47-Insolvency-related event confirmation is equal to
Early Amortisation Events" under the section named "Terms and Conditions" under the Prospectus). 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/Unconf
N121 STSS48 | fi ti Confirmed ( d/N/A)/ Field codes are highlighted in amber where:
VIS @it irme - field is 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 (c) value of the underlyin 21(6)(c) of Regulation (EU) 2017/2402
underlying exposures held by the SSPE -"N/A" is reported and STSS45-Early termination confirmation is not"N/A"; or ving are reflected in the transaction . . . Items 2.3 and 2.4 of Annex 19 of Commission
N . ) exposures held by the SSPE falls N 3 Article 21(6)(c) Concise Explanation )
falls below a pre-determined threshold - field has errors in format. . documentation, using cross-references Delegated Regulation (EU) 2019/980
. below a pre-determined threshold .
pursuant to Article 21(6) (c) of to the relevant sections of the
o . . . . . Regulation (EU) 2017/2402 underlying documentation where the
The Early Amortisation Events include, inter alia, the circumstance that for [2 (two)] consecutive . N . . . .
N . B . . Box to complete should contain the concise explanation where STSS48-Pre-determined information can be found
Payment Dates, a debit balance remains outstanding on the Class D Principal Deficiency Sub-Ledger ) L i an
B . . threshold value confirmation is not "N/A".
pre-determined threshold for an amount equal to or higher than [0.25] per cent. of the aggregate Outstanding Principal, as at
N122 STSS48 ) the Initial Valuation Date, of the Receivables comprised in the Initial Portfolio (following the relevant [{TEXT-10000} . R . L
value explanation L . N Field should be left blank where STSS48-Pre-determined threshold value confirmation is
payments and/or provisions required to be made by the Issuer on such Payment Dates in accordance equal to N/A
with the Pre-Enforcement Interest Priority of Payments) (for further details see Condition 9 "Early q ;
Amortisation Events" under the section named "Terms and Conditions" under the Prospectus).
12 ) 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.
New underlying exposures
Confirmed/Unconf
N123 STSS49 failure generation Confirmed ( / Field codes are highlighted in amber where:
X X irmed/N/A} o
confirmation N . . . - field is left blank
Confirmation and concise explanation, ) )
) ) - "Unconfirmed" is reported; or . -
where applicable, on a failure to ) o . L (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 ) o o new underlying exposures o . -
. . - "N/A" is reported and STSS45-Early termination confirmation is not"N/A"; or ) . y 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 )
. . . A - field has errors in format. N 3 o Regulation (EU) 2017/2402 are reflected Delegated Regulation (EU) 2019/980
credit quality (trigger for termination of quality (trigger for termination of |, N )
. X . ) X 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 | The Early Amortisation Events include, inter alia, the circumstance that a Purchase Shortfall Event P 8 /
N124 STSS49 failure generation occurs (for further details see Condition 9 "Early Amortisation Events" under the section named TEXT-10000)]
4 . e ¢ N v { } Field should be left blank where STSS49-New underlying exposures failure generation
explanation Terms and Conditions" under the Prospectus). . L
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).
N125 STSS50 Partllclpan‘t duties Confirmed ‘(Conflrmed/unconf Confirmation and optional comment Flelc{ coc{es are highlighted in amber where:
confirmation irmed} . . - field is left blank; or
that the transaction documentation field i 1o "V firmed®s
specifies all of the requirements under - f!eld : equa 0_ fncon :rme ior (a)Information regardin Confirmation that the transaction
= TR T 7 B o = th Article 21(7) (a) of Regulation (EU) - field has errors In format. contractual obli aglions if(he documentation specifies all of the Article 21(7)(a) Confirmation Item 3.2 of Annex 19 of Commission Delegated
€ contractual obligations, u.|es an _rESpor‘SI lities °. € Servicer, the Eprésen ative ofthe 2017/2402 on the contractual N 8: requirements under Article 21(7) (a) of Regulation (EU) 2019/980
Noteholders and the other service providers are set out in the relevant Transaction Documents. For R . . servicer and trustee .
! 3 o ) obligations, duties and responsibilities . . ) Regulation (EU) 2017/2402.
further details, see the sections of the Prospectus headed “Description of the Transaction Documents - N . Box to complete may contain additional explanation.
- . - L . of the servicer and the trustee, if any,
N126 STSS50 Participant duties comment | The Servicing Agreement”, “Description of the Transaction Documents - The Agency and Accounts {TEXT-5000} " . .
- ) ! and other ancillary service providers. . . ) ) )
Agreement”, “Description of the Transaction Documents - The Corporate Services Agreement”, Field codes are highlighted in amber where the field has errors in format.
"Description of the Transaction Documents - The Intercreditor Agreement” and “Terms and
Conditions of the Notes”.
conmTmaton %"_m u.pnonal COTTETE Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
that the securitisation documentation
- - . expressly satisfies the requirements of | _. I .
Servicing Continuit: X Confirmed/Unconf Field codes are highlighted in amber where:
N127 STSS51 icing C Y Confirmed { Article 21(7) (b) of Regulation (EU) - cof entie
confirmation irmed} - field is left blank; or ) . L
2017/2402 on the processes and L " N " Confirmation that the securitisation
o - field is equal to "Unconfirmed"; or . o L
responsibilities necessary to ensure field has errors in format (b)Servicing Continuity Provisions documentation expressly satisfies the Article 21(7)(b) Confirmation Item 3.2 of Annex 19 of Commission Delegated
e c—— t contai — imed at ing that a default b Insol : that a default by or an insolvency of - 8 4 requirements of Article 21(7) (b) of Regulation (EU) 2019/980
e er\qcmg greemen conj\ ains prévméns aimed a e'n.surmg' 'a a default by or an inso ve.ncy o the servicer does not result in a ) N ) Regulation (EU) 2017/2402.
- - the Servicer does not result in a termination of the servicing activity on the Aggregate Portfolio, T - Box to complete may contain additional explanation.
Servicing Continuity ) ) N N . . termination of servicing, such as a
N128 STSS51 including the replacement of the defaulted or insolvent Servicer with a Replacement Servicer (for {TEXT-5000} L .
comment N N . ) contractual provision which enables . o . . N
further details, see the sections of the Prospectus headed “Description of the Transaction Documents - Lo Field codes are highlighted in amber where the field has errors in format.
o the replacement of the servicer in such
The Servicing Agreement”). eo
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
o X Confirmation and optional comment derivatives.
N129 STSS52 Dern{atlye Counterpafty Confirmed .(Conﬁrmed/Unconf that the transaction documentation
Continuity confirmation irmed/N/A} e . . . . .
satisfies all of the information referred |Field codes are highlighted in amber where: y . .
to in Article 21(7) (c) of Regulation (EU) field is left blank; Confirmation that the transaction
2017/2402 on provisions tiat ensure B f!eld !S eft la" ",Uor firmed": (c)Derivative Counterparty documentation satisfies all of the Article 21(7)(c) Confirmation Item 3.8 of Annex 19 of Commission Delegated
P - ) !e s equa to. neontirmed?; or Continuity Provisions information referred to in Article 21(7) Regulation (EU) 2019/980
the replacement of derivative - field has errors in format. i
- . (c) of Regulation (EU) 2017/2402.
= = = counterparties in the case of their
Under the Intercreditor Agreement, the Issuer has covenanted with the Representative of the . .
_ L N N o default, insolvency, and other specified
Noteholders that, in the event of early termination of the Swap Agreement, including any termination events, where applicable.
Derivative Counterparty upon failure by the Interest Rate Swap Counterparty to perform its obligations, it will use its best ! . Box to complete may contain additional explanation.
N130 STSS52 - - ] o ; . {TEXT-5000}
Continuity comment endeavours to find, with the cooperation of the Seller, a suitably rated replacement interest rate
swap counterparty who is willing to enter into a replacement swap agreement substantially on the Field codes are highlighted in amber where the field has errors in format.
same terms as the Swap Agreement
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Confirmation and optional comment

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

"N/A" should only be reported where not applicable.

Liquidity Provider Continuity {Confirmed/Unconf [that the transaction documentation
N131 STSS53 . A N/A . e . . " S .
confirmation irmed/N/A} satisfies all of the information under Field codes are highlighted in amber where:
Article 21(7 (c) of Regulation (EU) - field is left blank; or
2017/2402 on provisions that ensure - field is equal to "Unconfirmed"; or
the replacement of liquidity providers - field has errors in format.
in the case of their default, insolvency,
and other specified events, where
N132 STSS53 Liquidity Provider Continuity (TEXT-5000} applicable. Box to complete may contain additional explanation. o Confirmatior.] that t.he. transaction o
comment (c)Account Bank Continuity documentation satisfies all of the Article 21(7)(c) Confirmation Item 3.8 of Annex 19 of Commission Delegated
Field codes are highlighted in amber where the field has errors in format. Provisions information under Article 21(7 (c) of Regulation (EU) 2019/980
Regulation (EU) 2017/2402.
Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
Confirmation and optional comment
N133 sTss53 AR B @R |0 {Confirmed/Unconf | that the transaction documentation | Field codes are highlighted in amber where:
confirmation irmed} satisfies all of the information under - field is left blank; or
Article 21(7 (c) of Regulation (EU) - field is equal to "Unconfirmed"; or
2017/2402 on provisions that ensure - field has errors in format.
the replacement of the account bank in
Account Bank Continuit The Agency and Accounts Agreement contains provisions aimed at ensuring the replacement of each the case of their default, insolvency, Box to complete may contain additional explanation.
N134 STSS53 J— Y Account Bank in case of its default, insolvency or other specified events (for further details, see the {TEXT-5000} and other specified events, where
sections headed “Description of the Transaction Documents - The Agency and Accounts Agreement”). applicable. Field codes are highlighted in amber where the field has errors in format.
Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
N135 STSS55 P e ~|confirmed LR - firmation and optional comment | Ti€ld codes are highlighted in amber where: - )
documentation confirmation irmed} . . - field is left blank; or Confirmation that the underlying
that the underlying documentation L . .
. . - field is equal to "Unconfirmed"; or . N documentation sets out in clear and
sets out in clear and consistent terms, . . Clear and consistent definitions 3 L . -
- . . - field has errors in format. . consistent terms, definitions, remedies N y . Item 2.2.2 of Annex 19 of Commission
definitions, remedies and actions elating to the treatment of ) ; Article 21(9) Confirmation )
. " . - . . . - and actions relating to the debt Delegated Regulation (EU) 2019/980
The Servicing Agreement and the Credit and Collection Policies set out in clear and consistent terms relating to the debt situations set out problem loans situations set out in Article 21(9) of
. definitions, remedies and actions relating to delinquency and default of debtors, debt restructuring, in Article 21(9) of Regulation (EU) Box to complete may contain additional explanation. Regulation (EU) 2017/2402
N136 STSS55 S — debt forgiveness, forbearance, payment holidays, losses, charge offs, recoveries and other asset {TEXT-5000} 2017/2402. )
performance remedies (for further details, see the sections of the Prospectus headed “Description of Field codes are highlighted in amber where the field has errors in format.
the Transaction Documents - The Servicing Agreement” and “The Credit and Collection Policies”).
Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed). ) . I
Confirmation that the securitisation
Priorities of payment and documentation sets out the priorities of
) pay ) {Confirmed/Unconf Field codes are highlighted in amber where: . P
N137 STSS56 triggered events Confirmed . L payment and trigger events pursuant to
) ) irmed} - field is left blank; or : )
confirmation L " " Articles 21(9) of Regulation (EU)
- field is equal to "Unconfirmed"; or
N . 2017/2402.
- field has errors in format.
The Transaction Documents clearly specify the Priority of Payments, the events which trigger changes
in such Priority of Payments as well as the obligation to report such events, and any change in the
Priority of Payments which will materially adversely affect the repayment of the Notes. Pursuant to
the Agency and Accounts Agreement, the Calculation Agent shall, subject to receipt of any relevant Confirmation and optional comment
i i i i i that the securitisation documentation
ISr']fOT;"nam:r;fmTl:he Ils'tsuer fr'tr"e Stehm'cefr' - t?e Casi maty' " Fr:pa{e thde I"S":::"f?m:at'z" o sets out the priorities of payment and Priorities of payment and triggers Article 21(9) Confirmation tem 3.4.7 of Annex 19 of Commission
ignifican’ ven. eport containing the |-n.om-|a ion se o.u |n. poln.s( ).an (g).u e firs SI.J - * p pay! \ events ) . o Delegated Regulation (EU) 2019/980
paragraph of article 7(1) of the EU Securitisation Regulation (including, inter alia, any material change trigger events pursuant to Articles Confirmation that the securitisation
Priorities of payment and of the Priority of Payments and the occurrence of a Sequential Payment Trigger Event, an Early 21(9) of Regulation (EU) 2017/2402. Box to complete may contain additional explanation. documentation sets out the priorities of
N138 STSS56 iy evZn‘t/s orment Amortisation Event or an Issuer Event of Default), and deliver it via email and in .csv format to the {TEXT-5000} payment and trigger events pursuant to
8 Reporting Entity in a timely manner in order for the Reporting Entity (through the Calculation Agent) Field codes are highlighted in amber where the field has errors in format. Articles 21(9) of Regulation (EU)
to make available, on the Securitisation Repository, the Inside Information and Significant Event 2017/2402.
Report to the holders of a securitisation position, the competent authorities referred to in article 29
of the EU Securitisation Regulation and, upon request, to potential investors in the Notes without
delay following the occurrence of the relevant event or the awareness of the inside information
triggering the delivery of such report in accordance with the EU Securitisation Regulation and the
applicable Technical Standards and, in any case, on each ESMA Report Date (simultaneously with the
Loan by Loan Report and the SR Investors Report).
Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
Confirmation that the provisions under
N139 STSS7, Time.ly res.olution of conflicts Confirmed .(Confirmed/Unconf Field. cod.es are highlighted in amber where: Article 21(10) of.ReguIationI(EU)
confirmation irmed} - field is left blank; or 2017/2402 relating to the timely
Confirmation and optional comment - field is equal to "Unconfirmed"; or resolutions of conflicts are met.
that the provisions under Article 21(10) - field has errors in format. Timely resolution of conflicts Items 3.4.7 and 3.4.8 of Annex 19 of
" . ) o . of Regulation (EU) 2017/2402 relating between classes of investors & Article 21(10) Confirmation Commission Delegated Regulation (EU)
The Conditions (including the Rules of the Organisation of Noteholders attached thereto) contain . . " N
. > ) N ) ) to the timely resolutions of conflicts responsibilities of trustee ) ) o 2019/980
clear provisions that facilitate the timely resolution of conflicts between Noteholders of different . . N Confirmation that the provisions under
. . . L . ) are met. Box to complete may contain additional explanation. . .
N140 STSS57 Timely resolution of conflicts [Classes, clearly define and allocate voting rights to Noteholders and clearly identify the (TEXT-5000} Article 21(10) of Regulation (EU)
comment responsibilities of the Representative of the Noteholders; therefore, the provisions of article 21(10) of . I . . N 2017/2402 relating to the timely
e . N . . . Field codes are highlighted in amber where the field has errors in format. i n
the EU Securitisation Regulation relating to the timely resolution of conflicts are met (for further resolutions of conflicts are met.
details, see the section of the Prospectus headed “Terms and Conditions of the Notes”).
Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
Should potential investor ask for historical data, then the originator should confirm that
Historical Default and Loss {Confirmed/Unconf the information will be available on demand.
N141 STSS58 Performance Data Confirmed )
confirmation Field codes are highlighted in amber where:
Confirmation and optional comment - field is left blank; or
that the data required to be made - field is equal to "Unconfirmed"; or
available under Article 22(1) of - field has errors in format.
- ditor A he seller h firmed that, bef icing. it has b Regulation (EU) 2017/2402 is available
n ?rt e Intercreditor Agreement, the Seller has confirmed that, before pricing, it has e?n, as on static and dynamic historical default Confirmation that the data required to
retainer of randomly selected exposures equivalent to not less than 5 per cent. of the nominal value . .
. . and loss performance. . be made available under Article 22(1) of -
of the securitised exposures and as holder of the Class Z Notes, in possession of, and has made . . R Historical Default and Loss ) ) i . N N Item 2.2.2 of Annex 19 of Commission
L " L . e N Box to complete may contain additional explanation. Regulation (EU) 2017/2402 is available, |Article 22(1) Confirmation i
Historical Default and Loss  |available to potential investors in the Notes, through the Securitisation Repository and the Performance Data X . N Delegated Regulation (EU) 2019/980
N142 STSS58 . B . {TEXT-5000} stating clearly where the information
Performance Data comment |Prospectus, data on static and dynamic historical default and loss performance, such as delinquency . I . . N
. et . e N ¥ Field codes are highlighted in amber where the field has errors in format. can be found.
and default data, for substantially similar exposures to those being securitised covering a period of at
least 5 (five) years, and the sources of those data and the basis for claiming similarity, pursuant to
article 22(1) of the EU Securitisation Regulation and the EBA Guidelines on STS Criteria.
Box to complete should indicate where the data required to be made available under
Statement where the data required to |Article 22(1) of Regulation (EU) 2017/2402 can be found.
N143 TSS58 Historical Default and Loss Data on static and dynamic historical default and loss performance, such as delinquency and default (TEXT-1000} be made available under Article 22(1)
Performance Data location |data have been made available through the Securitisation Repository and the Prospectus. of Regulation (EU) 2017/2402 can be 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). X .
Confirmation that a sample of the
underlying exposures was subject to
Sample external verification . {Confirmed/Unconf Field codes are highlighted in amber where: ving ) .p ) ) )
N144 STSS59 ) . Confirmed . i external verification prior to the
confirmation irmed} - field is left blank; or ) -
NN W, N " issuance of the securities by an
- field is equal to "Unconfirmed"; or ) )
y . appropriate and independent party.
X . . - field has errors in format.
Confirmation and optional comment
Pursuant to article 22(2) of the EU Securitisation Regulation and the EBA Guidelines on STS Criteria, an that a sample of the underlying
external verification has been made in respect of the Initial Portfolio prior to the Closing Date by an exposures was subject to external Sample of the underlying
appropriate and independent party and no significant adverse findings have been found. Such verification prior to the issuance of the exposures subject to external Article 22(2) Confirmation N/A
external verification has confirmed: (i) on a statistical basis, the integrity and referentiality of the securities by an appropriate and verifications Confirmation that a sample of the
Sample external verification information provided in the documentation and in the IT systems in respect of each selected position independent party pursuant to Article |Box to complete may contain additional explanation. underlying exposures was subject to
N145 STSS59 P of a representative sample of [the provisional Initial Portfolio as at 31 March 2025; (ii) the accuracy of |{TEXT-5000} 22(2) of Regulation (EU) 2017/2402. external verification prior to the
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comment

the data relating to the preliminary Initial Portfolio as at 31 May 2025 disclosed in the paragraph
entitled “The Aggregate Portfolio” above; and (iii) the compliance of the data contained in the loan by
loan data tape prepared by the Seller in relation to the Receivables comprised in the Initial Portfolio
with certain Eligibility Criteria that are able to be tested prior to the Closing Date (please refer to the
section of the Prospectus headed “The Aggregate Portfolio”).

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

issuance of the securities by an
appropriate and independent party.




Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
N146 STSSE0 I;Ztufi.lriz:ta.z: IIO::)TT:-L ) Confirmed .(::nzzggmed/unconf Fiel?- C|(;d-e5| af;ebﬁ\ig:!ighted in amber where:
! fon {prior pricing ! Confirmation that a liability cash flow !e !S ert blank; or .
. . . - field is equal to "Unconfirmed"; or
model is available to potential . )
. . L . - field has errors in format.
investors prior to pricing and location
where this information is available Boxt ete should contain the locati h liabilit h del i Jabl
pursuant to Article 22(3) of Regulation O;( o cumpte .E shou d:n:n all’l\ el ocat.\on where a liability casl low model Is avallable
Location of Liability cash o ’ (EU) 2017/2402. and may contain any additional explanation.
N147 STSS60 flow model The liability cash flow model has been made available through the Bloomberg and Intex platforms. {TEXT-10000}
Flel(_j cm‘ies are highlighted |.n ambe.r .wh?re: Confirmation that a liability cash flow
- field is left blank for public securitisations; or . . .
. ) model is available to potential investors
- field has errors in format. ) -
lete should contain the confirmation indicator (Confirmed, firmed Availability of a liability cash flow |P11O" 10 Pricing and state clearly where
BPX to complete shoul contal}nt € confirmation in \cafo.r( Aon A\rme /l.Jncon rmed). ¥ . ¥ this information is available. After Article 22(3) Confirmation N/A
Field should be equal to "Confirmed" where the STS notification is submitted before model to potential investors . ) .
- pricing, confirmation that such
T h fl del Confirmed/U ¢ pricing. information has been made available to
N148 STSS60 @ I_ ity ca.s ow mo.Pt Confirmed ( il Uingen . o R potential investors upon request.
confirmation (after pricing) irmed} . . . Field codes are highlighted in amber where:
Confirmation and optional comment A
L . . - field is left blank; or
that after pricing, such information has .
) . - field is equal to "Unconfirmed"; or
been made available to potential . .
. - field has errors in format.
investors upon request pursuant to
Pursuant to the Intercreditor Agreement, the Seller has further undertaken to make available to the Article 22(3) of Regulation (EU)
investors in the Notes on an ongoing basis and to potential investors in the Notes upon request, 2017/2402.
N149 STSS60 Liability cash flow model through Bloomberg and Intex platforms, a liability cash flow model (as updated from time to time) (TEXT-5000} Box to complete may contain the concise explanation.
comment (after pricing) which precisely represents the contractual relationship between the Receivables and the payments
flowing between the Seller, the investors in the Notes, other third parties and the Issuer pursuant to Field codes are highlighted in amber where the field has errors in format.
article 22(3) of the EU Securitisation Regulation and the EBA Guidelines on STS Criteria.
Box to complete should contain the confirmation indicator:
- "Available" where information is available
- "Not Available" where information is not available and STSS10-Underlying exposures
classification is equal to "residential mortgages" or "auto loans/leases"
- "N/A" only where STSS10-Underlying exposures classification is not equal to
"residential mortgages" or "auto loans/leases"
Envil tal perf N/A/Available/Not
N150 STSS61 nvironmental periormance | »  -ijable (aiateale Field codes are highlighted in amber where:
availability available} L
- field is left blank, or
Confirmation and concise explanation - field is equal to "Not available"; or
on whether the information related to | - "N/A" is reported and STSS10-Underlying exposures classification is equal to A concise explanation on whether the
the environmental performance of the |"residential mortgages" or "auto loans/leases" or . . information related to the
- : : . . e Publication on environmental .
assets financed by residential loans, or - "N/A" is not reported and STSS10-Underlying exposures classification is not equal to erformance of underlyin, environmental performance of the
auto loans or leases is available "residential mortgages" or "auto loans/leases" p - ving assets financed by residential loans, or . N N
. ) ) exposures consisting of . . Article 22(4) Concise Explanation N/A
pursuant to Article 7 (1)(a) of - field has errors in format. . ial loans or car loans or auto loans or leases is available
h . h — d « h b Regulation (EU) 2017/2402 and a ;east;::udl pursuant to Article 7 (1)(a) of Regulation
(UG to.t € Se.rvflclng A.green;erft, S SEI’:ICEI’ as un :rta Zn tfo :repalll'e t‘e Loan‘ Z e statement where that information is to (EU) 2017/2402 and a statement where
Bepo:.sittllng et :‘ or:’r\‘atlor re a:':;;:e:c L:T)n :s ?t tl edt?n ? tt e fo ter::tl'or}Perlot‘ ated be found pursuant to Article 22(4) of that information is to be found.
immediately preceding the relevan eport Date {including, inter alia, the information refate Regulation (EU) 2017/2402. When Environment performance confirmation for STSS61 is 'Available', box to complete
to the environmental performance of the assets financed by the relevant Loan, to the extent . P . . PR
) . N N N N . should contain a statement indicating the section where the information is disclosed.
available), in compliance with point (a) of the first sub-paragraph of article 7(1) of the EU
Envil ital perf S itisation Regulatif d th licable Technical Standards and deliver it vi il and in .
N151 STSS61 nvirenmental periormance | securitisation Regulation anc the applicable Technical Standards and deflver It via emalland in €. | zeyr 9 9900} When Environment performance confirmation for STSS61 is different from 'Available’, box
explanation format to the Reporting Entity in a timely manner in order for the Reporting Entity (through the
. N L 3 to complete should be left empty.
Calculation Agent) to make available, on the Securitisation Repository, the Loan by Loan Report
(slmultaneouslv‘ with the SR Investors Report and the Inside Information and Slgnl.fl.can't Event.R'eport Field codes are highlighted in amber where it s not the case or field has errors in format.
to be made available on the relevant ESMA Report Date) to the holders of a securitisation position,
the competent authorities referred to in article 29 of the EU Securitisation Regulation and, upon
request, to potential investors in the Notes on each ESMA Report Date.
Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
N152 STSS62 Amclle 7 c.ompllance Confirmed FConflrmed/Unconf Flelc{ cot{es are highlighted in amber where:
confirmation irmed} - field is left blank; or
- field is equal to "Unconfirmed"; or
- field has errors in format.
Under the Intercreditor Agreement, the parties thereto have acknowledged that the Seller shall be Confirmation and optional comment
responsible for compliance with article 7 of the EU Securitisation Regulation. Each of the Issuer and that the originator and the sponsor are
the Seller has acknowledged and agreed that the Issuer is designated as Reporting Entity, pursuant to complying with Article 7 of Regulation
and for the purposes of article 7(2) of the EU Securitisation Regulation, and it has fulfilled before (EV) 2017/2402 pursuant to Article 22
Iy Y — pricing and/or shall fulfil after the Closing Date, as the case may be, the information requirements (5) of Regulation (EU) 2017/2402. Box to complete may contain additional explanation.
N153 STSS62 J——— P pursuant to points (a), (b), (d), (e), (f) and (g) of the first sub-paragraph of article 7(1) of the EU {TEXT-5000}
Securitisation Regulation and article 22 of the EU Securitisation Regulation. In addition, each of the Field codes are highlighted in amber where the field has errors in format.
Issuer and the Seller has agreed that the Issuer is designated as first contact point for investors and
competent authorities referred to in article 29 of the EU Securitisation Regulation pursuant to the
third sub-paragraph of article 27(1) of the EU Securitisation Regulation (please refer to the section of
he P hi “ | Infa ion”).
the Prospectus headed “General Information”). Confirmation that:
Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed). - the originator and the sponsor are
complying with Article 7 of Regulation
Where no potential investor makes such a request prior to pricing, confirmation should be (EU) 2017/2402;
provided that the information would be made available to any potential investor upon . - the information required by Article
Underlying infc ti {Confirmed/U: f h t. Originator and sponsor 7(1) (a) has been made available to
N154 STSS62 n gr ylng information Confirmed ) SIS YL " . . such a request. responsible for compliance with L L Article 22(5) Confirmation N/A
confirmation irmed} Confirmation and optional comment Article 7 potential investors before pricing upon
that the information required by Article |Field codes are highlighted in amber where: request;
7(1) (a) has been made available to - field is left blank; or - the information required by Article
potential investors before pricing upon | - field is equal to "Unconfirmed"; or 7(1) (b) to (d) has been made available
request pursuant to Article 22 (5) of - field has errors in format. before pricing at least in draft or initial
. . . Regulation (EU) 2017/2402. form.
Under the Intercreditor Agreement, the Seller has confirmed that, before pricing, it has been, as
Underlying information retainer of randomly selected exposures equivalent to not less than 5 per cent. of the nominal value Box to complete may contain additional explanation.
N155 STSS62 commgntg of the securitised exposures and as holder of the Class Z Notes, in possession of, and has made {TEXT-5000}
available to potential investors in the Notes, through the Securitisation Repository, the information Field codes are highlighted in amber where the field has errors in format.
under point (a) of the first sub-paragraph of article 7(1) of the EU Securitisation Regulation.
Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
Before pricin, Confirmed/Unconf Field codes are highlighted in amber where:
N156 STSS62 pcne —  leonfirmed {Confirmed! . ) feid coc enlightec v
documentation confirmation irmed} Confirmation and optional comment - field is left blank; or
that the information required by Article | - field is equal to "Unconfirmed"; or
7(1) (b) to (d) has been made available | - field has errors in format.
Under the Intercreditor Agreement, the Seller has confirmed that, before pricing, it has been, as before pricing at least in draft or initial
retainer of randomly selected exposures equivalent to not less than 5 per cent. of the nominal value form pursuant to Article 22 (5) of Box to complete may contain additional exolanation
N157 STSSE2 Before pricing of the securitised exposures and as holder of the Class Z Notes, in possession of, and has made (TEXT-5000} Regulation (EU) 2017/2402 P Y P .
documentation comment available to potential investors in the Notes, through the Securitisation Repository, in draft form, the . - . . N
. N N N ) N Field codes are highlighted in amber where the field has errors in format.
information and documentation under points (b) and (d) of the first sub-paragraph of article 7(1) of
the EU Securitisation Regulation.
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