FSD
reference

RTS field code

Mandatory/Cond
itional/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.

N/A

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

959800VLM2K3JG5BT155

{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 LEl 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 (LEl) 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

ES0305837009;ES0305837017;ES0305837025;ES0305
837033;ES0305837041;ES0305837058

{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

959800VLM2K3JG5BT155

{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 LEl 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).

N/A

General Information

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

N7

STSS8

Originator country

SPAIN

{COUNTRY_EU}

The country of establishment of the
originator(s)

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

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

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

Country of establishment

Where available, the country of
establishment of the originator(s),
sponsor(s), SSPE(s) and original
lender(s).

Article 18 and 27(3)

General Information

N/A
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Originator country (if

{COUNTRY_EU_LIS

The country of establishment of the

When several originators are reported, please use this Box to complete to report the full
list of countries. ";" separator should be used between each EEA country (in the same
order used for the originator LEI). That may lead to repetition of the same country

(IRELAND;ITALY;IRELAND;CZECHIA).

Field codes are highlighted in amber where:

Where available, the country of
establishment of the originator(s),

N7 STSS8 . . originator(s) (if multiple originators - both Originator country and Originator country (if multiple countries) are left blank  JCountry of establishment . Article 18 and 27(3) General Information N/A
multiple countries) T} . . . . sponsor(s), SSPE(s) and original
from different countries) where originator LEl is reported; or 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 LEl should be reported in Box to complete for each sponsor in that
securitisation. At least one Sponsor LEl 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 959800VLM2K3JG5BT155 {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, N/A General Information Regula.tion (EU) 2019/980
original 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.
N9 STSS8 Sponsor country SPAIN {COUNTRY_EU} The country of establishment of the
- 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
When severall sponsors are reported, please use this Box to complete to re.port the full Country of establishment establishment of the or|g|r.1a‘tor(s), Article 18 and 27(3) General Information N/A
list of countries. ";" separator should be used between each EEA country (in the same sponsor(s), SSPE(s) and original
order used for the sponsor LEI). That may lead to repetition of the same country lender(s).
(IRELAND;ITALY;IRELAND;CZECHIA)
) . The country of establishment of the Field codes are highlighted in amber where:
Sponsor country (if multiple {COUNTRY_EU_LIS . . . ) .
N9 STSS8 countries) T sponsor(s) (if multiple sponsors from - both Sponsor country and Sponsor country (if multiple countries) are left blank
different countries) where 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
reported, this LEI should exist at the GLEIF database. The LEI of the originator(s) and
N10 STSS2 Original Lender LEI 959800VLM2K3JG5BT155 {LEI} The LEI of the original lender(s) Legal Entity Identifier (LEI) sponsor(s) and, where available N/A General Information Item 4.2 of Annex 9 of Commission Delegated
(where available) Where multiple LEIl are reported, ";" separator should be used without any space . ’ ’ Regulation (EU) 2019/980
original lender(s).
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.
- {COUNTRY_WORLD|The country of the original lender(s) Select the relevant country in the drop-down list of Box to complete.
N11 STSS8 Original Lender Country SPAIN )
} (where available) ) N .
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. Where available, the country of
When se:veral originél lenders are reported, please use this Box to complete to report Country of establishment establishment of the origirma‘tor(s), Article 18 and 27(3) General Information N/A
the full list of countries. sponsor(s), SSPE(s) and original
lender(s).
":" separator should be used between each country (in the same order used for the
original lender LEl). That may lead to repetition of the same country
(IRELAND;ITALY;IRELAND;CZECHIA).
N11 TSS8 Orlgl‘nal Lender‘Country (if {COUNTRY_WORLD|The countrY of the original lender(s) Field codes are highlighted in amber where:
multiple countries) _LIST} (where available) . ) . . L
- 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.
N12 STSS8 SSPE Country SPAIN {COUNTRY_EU} ;—QISEC(E)U ntry 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
When several SSPEs exist and they do not have the same country, please use this Box to . .-
complete to report the full list of EEA countries. Country of establishment establishment of the orlglha.tor(s), Article 18 and 27(3) General Information N/A
sponsor(s), SSPE(s) and original
o lender(s).
i " separator should be used between each country. That may lead to repetition of the
SSPE Country (if multiple {COUNTRY_EU_Lis |/ 1€ country of establishment of the | ° ' 0 |RELAND: ITALY;IRELAND; CZECHIA).
N12 STSS8 - - SSPE(s) (if multiple SSPEs from ’ ’ ’

countries)

T}

different 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.
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The unique identifier assigned by the

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;

c) The four-digit year that the first securities of the securitisation were issued (e.g.
2009);

Non-ABCP securitisation SECURITISATION |reporting entity in accordance with
N14 STSS4 i . . u Hsatl [Pending] ¢ p. g entrty | W . d) The two-digit sequential number corresponding to the order in which information
unique identifier ID} Article 11(1) of Delegated Regulation L . . .
(EU) 2020/1224 about each securitisation is made available under the disclosure reports (with the same
identifier as referred to in points (a), (b) and (c)), for example 01 if this is the first
securitisation in that year, 03 if this is the third securitisation in that year, and so on. 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 unique identifier assigned by the
Multiple STS notifications Indicates whether several STS the same securitisation identifier by the same reporting entit reporting entity in accordance with
N15 STSS4 P N {Y/N} notifications may be issued for this y P g Y- Unique identifier p‘ & y . N/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:
N16 sTSS4 Multiple STS notifications {Master - Master Trust
reason Trust/Other} - Other
Field cod highlighted i b here:
Indicates the reason for which several '¢ i co . es are highlighte mIam erw e.rfa . . on
e . . - field is left blank and Multiple STS notifications flag is equal to "Y"; or
STS notifications may be issued for i )
. e . - field has errors in format.
this 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
obligation to publish a prospectus, this field may be left blank.
For public securitisations that are not & P prosp y
exempt from the obligation to publish . L L .
For public securitisations that are not exempt from the obligation to publish a
N18 STSS5 Prospectus Country SPAIN {COUNTRY_EU} a prospectus, the country of the P p g . P
L prospectus, select the relevant EEA country in the drop-down list.
relevant competent authority issuing
the prospectus should be provided ) L ) . e
Field codes are highlighted in amber for public securitisations where:
- STSS5-prospectus country is left blank and no exemption on prospectus is reported;
or
- field has errors in format.
Mandatory for public securitisations that are not exempt from the obligation to publish
a prospectus.
For all private securitisations and public securitisations that are exempt from the
obligation to publish a prospectus, this field may be left blank.
. o Where the prospectus identifier is not yet available at the initial notification date, then
For public securitisations that are not . . . .
exempt from the obligation to publish the final prospectus identifier should be reported as soon as possible and at the latest
N19 STSS5 Prospectus identifier [Pending] {TEXT-100} P 8 ] P ... _|nolater than 15 days after the closing of the transaction.
a prospectus, the prospectus identifier . . . i
should be brovided Where the relevant competent authority does not provide a prospectus identifier, the
P ' prospectus identifier field should be filled-in with “Not provided by the relevant Where available, the prospectus
competent authority”. Prospectus identifier identifier as provided by the relevant |N/A General Information N/A
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.
. L Box to complete should contain a concise explanation describing the reason for such an
Where the public securitisation is .
. exemption.
exempt from publishing a prospectus,
concise explanation explaining wh
N20 STSS5 Exemption on Prospectus {TEXT-5000} . P . P g why Field codes are highlighted in amber where fields STSS5-Exemption on prospectus,
this is the case making reference to , . )
. STSS5-Prospectus Country and STSS5-Prospectus identifier are filled.
the 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 Where a prospectus is drawn up in
compliance with Regulation (EU) but 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 2024-09-25 { - / ’ Issue date / (41 N/A General Information N/A

MM-DD}

prospectus was approved. If not, the
closing date of the most recent
transaction.

Example: 2020-01-31 (text format)

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

prospectus was approved.
In all other cases, the closing date of
the most recent transaction.
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Section 4 of Annex 9 of Commission Delegated
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ALLUI UAIILT VWILIT AT &/ \&) VI

ield i i i i i Authorised Third part Article 27(2 General Information N/A
Field |ts r;ar?:"c'c\)(:y in box to complete when Authorised Third Party flag for STSS13 is party Regulation (EU) 2017/2402, the name (2) /
reporte . . ,
Where an authorised third-party has P W of the third party’s name and the
provided STS verification services in . ) country of establishment.
. . . i Select the relevant EEA country in the drop-down list.
Authorised Third party accordance with Article 27(2) of
N31 STSS14 FRANCE {COUNTRY_EU} .
country Regulation (EU) 2017/2402, the ) L )
) Field codes are highlighted in amber where
country of establishment of the i on - . .
X . - field is left blank and "Y" is reported for the authorised third party flag; or
authorised third party L _ I i )
- 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 with "Y".
The name of the competent authority P
that has authorised the third party as , ) ,
. . Select in the drop-down list the relevant name of the competent authority related to the
available on ESMA website under the . . . . . . .
. . country as reported in the Authorised Third party country as available on ESMA website Where an authorised third-party has
list of Competent authority . . . . . . . . I .
supervising compliance of third under the list of Competent authority supervising compliance of third parties with provided STS verification services in
Authorised Third party . L . P . .g .p Article 28 of SecReg (https://www.esma.europa.eu/sites/default/files/library/esma33- ) i accordance with Article 27(2) of . )
N32 STSS15 ) France - Autorité des Marchés Financiers (AMF) {CA_CODE} parties with Article 28 of SecReg Authorised Third party . Article 27(2) General Information N/A
Competent Authority . 128- Regulation (EU) 2017/2402, the name
(https://www.esma.europa.eu/sites/d ) ) . L ) )
i . 777 list_of designated _competent_authorities_under_securitisation_regulation.pdf) of the competent authority that has
efault/files/library/esma33-128- . i
777_list_of _designated_competent_au authorised it.
thor_ities_ u;der gsecuriti_satioi re u_lati Field codes are highlighted in amber where
on.pdf) - - _res - field is left blank and "Y" is reported for the authorised third party flag; or
P - 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
. . A check box as to whether the is a credit institution or investment firm established in the Union. A ‘Yes’ or ‘No’ statement as to whether
SR {0 @I EiE] originator or original lender is a credit Originator (or original lender) the originator or original lender is not a
N33 STSS17 lender) is not a Credit Y {Y/N} . g. ) . & i . on . . 8 o & . . g L g , Article 27(3) Confirmation N/A
o institution or investment firm Check box in Box to complete should contain "Y" where the originator or original lender [not a credit institution credit institution or investment firm
institution . . . , . . . . . . . . .
established in the Union. is 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").
Credit granting criteria Confirmed/Unconf
N34 STSS18 .g & i ) Confirmed { / . . . Field codes are highlighted in amber where;
compliance confirmation irmed/N/A} Confirmation and optional comment . : g . .
. , .. - "Unconfirmed" is reported; or Where the answer to field STS17 is
that the originator’s or original o . . .
, . . o - field is left blank; or Yes", confirmation that the
lender’s credit-granting criteria, s . T i , . ) .
; - "N/A"is not reported in Box to complete and STSS17 field is "N"; or ) ) . originator’s or original lender’s credit-
processes and systems in place are . , - Confirmation that the credit . L , i )
. . . - "N/A"is reported in Box to complete and STSS17 field is "Y"; or . . . . granting criteria, processes and Article 27(3) Confirmation 0
executed in accordance with Article 9 ! ) granting complies with Article 9 ) .
) - field has errors in format. systems in place are executed in
of Regulation (EU) 2017/2402 where . . .
the Originator (or original lender) is accordance with Article 9 of Regulation
& e & . - ) (EU) 2017/2402.
not a Credit institution. Box to complete may contain additional explanation.
. . o Field should be left blank where STSS18-Credit granting criteria compliance confirmation
Credit granting criteria .
N35 STSS18 . {TEXT-5000} is 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").
N36 S$TSS19 Credit .gr.anting c.riteri.a Confirmed '{Confirmed/Unconf . o .
supervision confirmation irmed/N/A} Field codes are highlighted in amber where:
-"U firmed" i ted;
. . . . an)n rmedrIs reported; or Where the answer to field STS17 is
Confirmation and optional comment - field is left blank; or T ) . .
: . " " . . ) . . Yes", confirmation that the credit-
that the credit-granting as referred to - "N/A"is not reported in Box to complete and STSS17 field is "N"; or Confirmation that the credit . . . . . .
. . . VDS A . U g o _ .. |granting as referred to in Article Article 27(3) Confirmation N/A
in Article 27(3)(a) of Regulation (EU) - "N/A"is reported in Box to complete and STSS17 field is "Y"; or granting is subject to supervision .
. . . . . 27(3)(a) of Regulation (EU) 2017/2402
2017/2402 is subject to supervision. - field has errors in format. . . ..
is subject to supervision.
Box to complete may contain additional explanation.
Field should be left blank where STSS19-Credit granting criteria supervision confirmation
Credit granting criteria Credit granting criteria supervised by the Bank of . 8 8 P
N37 STSS19 . ) {TEXT-5000} is equal to N/A.
supervision comment Spain
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 a.ssign.ment Confirmed .{Confirmed/Unconf Fielt.:l cor.:les are highlighted in amber where:
transfer confirmation irmed} - field is left blank; or
- field is equal to "Unconfirmed"; or
Confirmation and concise explanation - field has errors in format.
on how the transfer of the underlying A concise explanation of how the
The transfer by the Seller to the Fund of the exposures is made by means of true i transfer of the underlying exposures is
. . . . Transfer of the underlying o
Receivables in accordance with the Master Sale and sale or transfer with the same legal exposures by true sale or made by means of true sale or transfer Article 20(1) Concise Explanation Item 3.3 of Annex 19 of Commission
Purchase Agreement will be valid and binding effect in a manner that is enforceable as:i Ament 4 with the same legal effect in a manner P Delegated Regulation (EU) 2019/980
between the Seller and the Fund and recognised against the seller or any third party & that is enforceable against the seller or
True sale or assignment before the competent courts in Spain as being pursuant to Article 20(1) of Box to complete should contain the concise explanation. any third party.
N39 STSS20 transfer ex Iana%cion effective to transfer legal ownership in and title {TEXT-10000} Regulation (EU) 2017/2402.
s (including all of the Seller’s rights, claims and actions Field codes are highlighted in amber if the field is left blank or has errors in format.
against the relevant Borrowers under the
Receivables) to such Receivables from the Seller to
the Fund, and not as a loan to or the grant of
security by the Seller
Check box in Box to complete should contain "Y" where any of the severe clawback
A check box as to whether any of the provisions.referred to |n po'ints (a) ?r .(.b) of Art.icle 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

(EU) 2017/2402 are found in the
securitisation.
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Field codes are highlighted in amber where:
- field is left blank; or
- field is equal to "Y"; or
- field has errors in format.

A concise explanation on whether any
of the severe clawback provisions
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Subject to severe clawback

A concise explanation on whether any
of the severe clawback provisions

Box to complete should contain the concise explanation.

The field should be left blank when "Subject to severe clawbask" check-box is "N".

No severe clawback

referred to in Article 20(2)(a) or (b) of
Regulation (EU) 2017/2402 are found
in the securitisation.

Article 20(2)

Concise Explanation

Item 3.3 of Annex 19 of Commission
Delegated Regulation (EU) 2019/980

N41 STSS21 . {TEXT-10000} referred to in Article 20(2) (a) or (b) of | _. L .
explanation Regulation (EU) 2017/2402 are found Field codes are highlighted in amber where:
in tghe securitisation - 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 "N"; or
- field has errors in format.
Box to complete should contain the confirmation indicator
(Confirmed/Unconfirmed/N/A).
Clawback provisions Confirmed/Unconf
N42 STSS22 . > . . Confirmed { / Field codes are highlighted in amber where:
exemption confirmation irmed/N/A} A
- field is left blank; or
. . . - field is equal to "Unconfirmed"; or
Confirmation and optional comment . . . . . L
L . . - field has errors in format. Exemption for clawback A confirmation whether the provisions L
on whether the provisions in Article . . , ) . ) ) . . . Item 3.3 of Annex 19 of Commission
. provisions in national insolvency |in Article 20(3) of Regulation (EU) Article 20(3) Confirmation .
20(3) of Regulation (EU) 2017/2402 . . ) Delegated Regulation (EU) 2019/980
- . " Box to complete may contain additional explanation. laws 2017/2402 apply.
The Legal Opinion confirms that "the transfer of the apply.
Receivables to the Fund shall not be subject t
Clawback provisions ecelvables to the ur1 . > a' Al S SR Field should be left blank where STSS22-Clawback provisions exemption confirmation is
N43 STSS22 . severe clawback provisions in the event of the {TEXT-5000}
exemption comment . . . equal to N/A.
Seller's insolvency, as required by Article 20(1) of
h itisation Regulation".
the Securitisation Regulation 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:
The seller is not the original Indicator that the seller is not the -"Y" where the seller is not the original lender
N44 STSS23 & N {Y/N} . - "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.
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
IINII.
Transf here the seller i
ranster W Fere € selfleris {Confirmed/Unconf Where the seller is not the original
N45 STSS23 not the original lender N/A . . N . __
. . irmed/N/A} Field codes are highlighted in amber where: . lender, a statement confirming that the L
confirmation oo Transfer where the seller is not N . . . . . . Item 3.3 of Annex 19 of Commission
- field is left blank; or . securitisation complies with Article Article 20(4) Confirmation i
. . ] ) the original lender ) Delegated Regulation (EU) 2019/980
Confirmation and mandatory - "Unconfirmed" is reported; or 20(1) to 20(3) of Regulation (EU)
explanation that the securitisation - "N/A"is not reported and STSS23 check-box is "N"; or 2017/2402.
complies with Article 20(1) to 20(3) of | - "N/A"is reported and STSS23 check-box is "Y"; or
Regulation (EU) 2017/2402 (where the | - field has errors in format.
seller is not the original lender).
Box to complete should contain the concise explanation where STSS23-Transfer where
. the seller is not the original lender confirmation is not "N/A".
Transfer where the seller is
N46 STSS23 t the original lend TEXT-10000
not the o'r|g|na enaer { J Field should be left blank where STSS23-Transfer where the seller is not the original
explanation . Lo
lender confirmation is equal to N/A
Field codes are highlighted in amber where it is not the case or field has errors in format.
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
Transfer at a later stage {Confirmed/Unconf|Where the transfer of the underlying ) . P . P ( . & .
N47 STSS24 confirmation N/A irmed/N/A} exposures is performed by means of closing of the securitisation) is effected at least through the required minimum pre-
P . P y determined event triggers as listed in Article 20(5) of Regulation (EU) 2017/2402.
an assignment and perfected at a later
stage than at the closing of the
& e ) g. Field codes are highlighted in amber where:
securitisation, confirmation and o
. . - field is left blank; or
concise explanation on how and . .\ i N
L. - field is equal to "Unconfirmed"; or
whether that perfection is effected at i . .
, . - field has errors in format. Where the transfer of the underlying
least through the required minimum .
. . exposures is performed by means of an
pre-determined event triggers as i
. . . . assignment and perfected at a later
listed in Article 20(5) of Regulation . . . .
(EU) 2017/2402 Box to complete should contain the concise explanation where STSS24-Transfer at a stage than at the closing of the
' later stage confirmation is not "N/A". securitisation, a concise explanation on
Transfer at a later stage how and whether that perfection is
N48 STSS24 . {TEXT-10000} ) . . .
explanation Field should be left blank where STSS24-Transfer at a later stage confirmation is equal to |Transfer performed by means of |effected at least through the required ltem 3.3 of Annex 19 of Commission
N/A. an assignment and perfected at |minimum pre-determined event Article 20(5) Concise Explanation ' .
) ) ) i Delegated Regulation (EU) 2019/980
a later stage triggers as listed in Article 20(5) of
Field codes are highlighted in amber where it is not the case or field has errors in format. Regulation (EU) 2017/2402.
- - — Where alternative mechanisms of
Box to complete should contain the confirmation indicator . .
) i ) transfer are used, a confirmation that
(Confirmed/Unconfirmed/N/A). "N/A" should be reported in Box to complete only . .
. ) an insolvency of the originator would
where alternative mechanisms of transfer are not used. -
o H hani {Confi /U ¢ not prejudice or prevent the SSPE from
ernative mechanism onfirmed/Uncon
N49 STSS24 N/A enforcing its rights.
confirmation / irmed/N/A} Field codes are highlighted in amber where: g 8
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 . ) ) )
. . Box to complete may contain the concise explanation where STSS24-Alternative
rights pursuant to Article 20(5) of hani f' tion i £ N/A"
‘ ‘ Regulation (EU) 2017/2402. mechanism confirmation is no .
NS0 STSS24 Alternative mechanism {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.
Confirmed . . S . .
Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
Representations and {Confirmed/Unconf Field codes are highlighted in amber where:
N51 STSS25 . . . . o
warranties confirmation irmed} - field is left blank; or
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Representations and

Section 2.2.8 (iii) (2) of the Additional Information.
The Seller represents that "The Seller is the owner of
the Receivables and their Ancillary Rights, and
neither the Receivables nor the Ancillary Rights are
subject, in whole or in part, to any assighment,
pledge, security rights, or any claims, compensation

representations and warranties
provided by the seller that the
underlying exposures included in the
securitisation are not encumbered or
otherwise in a condition that can be
foreseen to adversely affect the
enforceability of the true sale or

Box to complete should contain the concise explanation.

Representations and warranties

A LUIILISE SAPIGHGUUITT VLT HUW aliu
whether there are representations and
warranties provided by the seller that
the underlying exposures included in
the securitisation are not encumbered
or otherwise in a condition that can be
foreseen to adversely affect the
enforceability of the true sale or

Article 20(6)

Concise Explanation

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

N52 STSS25 arranties explanation or charges of any kind that might adversely affect {TEXT-10000} assignment or transfer with the same assignment or transfer with the same
wW. ies ex i . . I . . o .
P the assignment of the Receivables and the Ancillary legal effect pursuant to Article 20(6) |Field codes are highlighted in amber if the field is left blank or has errors in format. legal effect.
Rights, without prejudice to the fact that such Loan of Regulation (EU) 2017/2402.
Agreements may require notice to the Borrower
with respect to the assignment of the Receivables to
a third party (in which case such notice has been
served prior to their assignment to the Fund)"
Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
Underlying exposures
. .y g' p. . {Confirmed/Unconf Field codes are highlighted in amber where:
N53 STSS26 eligibility criteria Confirmed . .
. . irmed} - field is left blank; or
confirmation . y i ;
. . . . - field is equal to "Unconfirmed"; or
Confirmation and concise explanation . .
i - field has errors in format.
on how the underlying exposures
. ) . ) transferred from, or assigned by, the
The selection of the Receivables complies with the
o N . . seller to the SSPE meet
Eligibility Criteria set forth in Section 2.2.2.8 of the . . .
. ) . predetermined, clear and documented A concise explanation on how:
Additional Information. In this regard, the o o . .
. . o eligibility criteria which do not allow - the underlying exposures transferred
Receivables must meet the Individual Eligibility . . .
. i . ) for active portfolio management of from, or assigned by, the seller to the
. Criteria envisaged in section 2.2.2.8.1 of the . . . . . .
Underlying exposures . . ) o those exposures on a discretionary Box to complete should contain the concise explanation. SSPE meet predetermined, clear and
o . Additional information and the Global Eligibility . . o o )
N54 STSS26 eligibility criteria o . . . . {TEXT-10000} basis pursuant to Article 20(7) of documented eligibility criteria which do
. Criteria envisaged in section 2.2.2.8.2. Additionally, . . . . . N . . .
explanation . . . Regulation (EU) 2017/2402. Field codes are highlighted in amber if the field is left blank or has errors in format. not allow for active portfolio
an authorised audit company performs certain o o .
. . . Eligibility criteria which do not management of those exposures on a
attributes report with respect to the compliance of i . . . .
. . allow for active portfolio discretionary basis; . L
the underlying exposures in a randomly selected . ) . . . Section 2 of Annex 19 of Commission
. o L management of the underlying |- the selection and transfer of the Article 20(6) Concise Explanation .
sample which covers the key eligibility criteria of the . . . ) Delegated Regulation (EU) 2019/980
. exposures on a discretionary underlying exposures in the
transaction . e
basis securitisation is based on clear
. . . . . processes which facilitate the
Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed). . . i
. . . . identification of which exposures are
Underlying exposures Confirmation and concise explanation selected for or transferred into the
.y B Xp . {Confirmed/Unconf|on how the selection and transfer of |Field codes are highlighted in amber where: .
N55 STSS26 selection processes Confirmed . ) . . securitisation and that they do not
. ) irmed} the underlying exposures in the - field is left blank; or ) ) .
confirmation e i " . " allow for their active portfolio
securitisation is based on clear - field is equal to "Unconfirmed"; or . . .
) N i ) management on a discretionary basis.
processes which facilitate the - field has errors in format.
identification of which exposures are
selected for or transferred into the
securitisation and that they do not
Underlying exposures The selection of the Receivables is made randomly allow for their active portfolio Box to complete should contain the concise explanation.
N56 STSS26 selection processes out of a preliminary portfolio o Receivables that {TEXT-10000} management on a discretionary basis
explanation comply with the Eligibility Criteria. pursuant to Article 20(7) of Field codes are highlighted in amber if the field is left blank or has errors in format.
Regulation (EU) 2017/2402.
Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
Homogeneity of assets . {Confirmed/Unconf|Confirmation and detailed explanation |Field codes are highlighted in amber where:
N57 STSS27 . . Confirmed . . iy . .
confirmation irmed} as to the homogeneity of the pool of - field is left blank; or A detailed explanation as to the
underlying exposures backing the - field is equal to "Unconfirmed"; or homogeneity of the pool of underlying
securitisation pursuant to Article - field has errors in format. exposures backing the securitisation.
20(8) of Regulation (EU) 2017/2402. For that purpose, include a reference
The underlying exposures fall into the following For that purpose, include a reference Homogeneity of assets to the EBA RTS on homogeneity Article 20(8) Detailed Explanation Item 2.2.7 of Annex 19 of Commission
asset category according to article 1 (a) (v) of the to the EBA RTS on homogeneity & y (Commission Delegated Regulation P Delegated Regulation (EU) 2019/980
Commission Delegated Regulation (EU) of 28 May (Commission Delegated Regulation (EU) [XX/XXXX], and explain in detail
Homogeneity of assets 2019, supplementing Regulation (EU) 2017/2402 on (EU) [2019/1851], and explain in detail |Box to complete should contain the detailled explanation. how each of the conditions specified in
N58 STSS27 ox Iangation H the homogenity of the underlying exposures (auto  |[{TEXT-32767} how each of the conditions specified the Article 1 of that Delegated
P loans and leases). Additionally, the Seller represents in the Article 1 of that Delegated Field codes are highlighted in amber if the field is left blank or has errors in format. Regulation are met.
that the homogenity criteria are met (see Regulation are met.
representation 2.2.8.(iii)(22) of the Additional
Information.
Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
No re-securitisation . {Confirmed/Unconf Field codes are highlighted in amber where:
N59 STSS28 . . Confirmed . o
confirmation irmed} - field is left blank; or
- field is equal to "Unconfirmed"; or
- field has errors in format.
Confirmation and optional comment
Section 2.2.13 and 2.2.14 of the Additional that the underlying exposures do not A confirmation that the underlying
Information states that the Receivables do not include any securitisation positions exposures do not include an
. . . . . Y e p L Underlying Exposure Obligations: P . . 4 . . . Item 2.2 of Annex 19 of Commission
include transferable securities, as defined in point and that the notified securitisation is o securitisation positions and that the Article 20(9) Confirmation )
. . . s no re securitisation . . Delegated Regulation (EU) 2019/980
(44) of article 4(1) of Directive 2014/65/EU nor any therefore not a re-securitisation notified securitisation is therefore not
securitisation position, whether traded or not. pursuant to Article 20(9) of Box to complete mav contain additional exolanation a re-securitisation.
No re-securitisation Additionally, the Seller represents that the Regulation (EU) 2017/2402.. P ¥ P '
N60 STSS28 . . {TEXT-5000}
comment Receivables arise from Loan agreements entered . L . . .
. . Field codes are highlighted in amber where the field has errors in format.
into by Borrowers (for personal or professional
purposes) for financing the purchase of a New
Vehicle or a Used Vehicle for personal or
professional use (including the commercial use)
(section 2.2.8(iii)(7) of the Additional information)
Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
Soundness of the
N61 STSS29 und(.erwriting standards Confirmed .{Confirmed/Unconf Field' cod'es are highlighted in amber where:
(ordinary course of irmed} - field is left blank; or

business) confirmation
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N62

STSS29

Soundness of the
underwriting standards
(ordinary course of
business) explanation

Z.Z.7.(nJ of the Additional Information Stelrantis
Financial Services undertakes to disclose to the
Management Company and the Rating Agencies
without delay any material change in the Stellantis
Financial Services Policies.

2.2.8. (i) (6) of the Additional Information The
Seller, in accordance with article 9(1) of the
Securitisation Regulation confirms that " (a) it has
applied to the Receivables which will be transferred
to the Fund the same sound and well-defined
criteria for credit-granting which it applies to non-
securitised receivables; (b) it has applied the same
clearly established processes for approving and,
where relevant, amending, renewing and
refinancing the Receivables which it applies to non-
securitised receivables; and (c) it has effective
systems in place to apply those criteria and
processes in order to ensure that credit granting is
based on a thorough assessment of the relevant
Borrower’s creditworthiness taking appropriate
account of factors relevant to verifying the prospect
of the Borrower meeting his/her obligations under
the relevant Loan Agreement.

2.2.8. (ii) (5) of the Additional Information The
Seller represents that “The Loan Agreements have
been executed by the Seller, in accordance with
their own customary procedures for the approval of

antn lnanc in aceardance with tho nrocodiirac

{TEXT-32767}

Confirmation and detailed explanation
as to whether the underlying
exposures were originated in the
lender’s ordinary course of business
and whether the applied underwriting
standards were no less stringent that
those applied at the same time of
origination to exposures that were not
securitised pursuant to Article 20(10)
of Regulation (EU) 2017/2402.

Box to complete should contain the detailled explanation.

Field codes are highlighted in amber if the field is left blank or has errors in format.
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A detailed explanation:
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exposures were originated in the
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Soundness of the

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

Securitisea.
- as to whether the underwriting
standards and any material changes

Confirmed/Unconf Field codes are highlighted in amber where: i iti
N63 STSS29 underwriting standards Confirmed { / . . . . s sl from prlor.underwrltlr]g standards have
. . . irmed} Confirmation and detailed explanation | - field is left blank; or been or will be fully disclosed to
(disclosure) confirmation . i " . "
as to whether the underwriting - field is equal to "Unconfirmed"; or potential investors without undue
standards and any material changes - field has errors in format. Soundness of the underwriting  |delay. ) ) ) Item 2.2.7 of Annex 19 of Commission
. . . Article 20(10) Detailed Explanation ,
from prior underwriting standards standard - on how securitisations where the Delegated Regulation (EU) 2019/980
have been or will be fully disclosed to underlying exposures are residential
2.2.8. (ii) (5) of the Additional Information The potential investors without undue loans, the pool of underlying exposures
Soundness of the Seller represents that “The Seller will undertake in delay pursuant to Article 20(10)of Box to complete should contain the detailled explanation. meet the requirement of the second
N64 STSS29 underwriting standards the Deed of Incorporation to disclose to the {TEXT-32767} Regulation (EU) 2017/2402. paragraph of Article 20(10) of
(disclosure) explanation Management Company without undue delay any Field codes are highlighted in amber if the field is left blank or has errors in format. Regulation (EU) 2017/2402.
material changes in its underwriting standards.” - as to whether an assessment of the
borrower’s creditworthiness meets the
Box to complete should contain the confirmation indicator rDe.qu|;.em§r(1)tosgs/it8c/):é[|g]Artlcle 8 of h
(Confirmed/Unconfirmed/N/A). 1 |tre2 Ve int (a) of or rr)‘agagrz;p >
n ragr n
"N/A" should be reported only for non Residential loans. 0% pointiajo .pa agrap ! a )
paragraph 6 of Article 18 of Directive
2014/17/EU[4 h licabl
Residential Loan {Confirmed/Unconf Field codes are highlighted in amber where: 0 _/ /RUIA4] ?r, W ere.app .|cab &
N65 STSS29 ) i . N/A . C equivalent requirements in third
requirement confirmation irmed/N/A} - field is left blank; or tri
Confirmation and detailed explanation | - "Unconfirmed" is reported; or countries.
on how securitisations where the - "N/A"is not reported and STSS10 field is not " residential mortgages"; or
underlying exposures are residential - "N/A"is reported and STSS10 field is "residential mortgages"; or
loans, the pool of underlying - field has errors in format.
exposures meet the requirement of
the second paragraph of Article 20(10) . . . ) )
. Box to complete should contain the concise explanation where STSS29-Residential Loan
of Regulation (EU) 2017/2402. ] ) S | B
requirement confirmation is not "N/A".
N66 STSS29 Residential Loan {TEXT-32767}
requirement explanation Field should be left blank where STSS29-Residential Loan requirement 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).
Borrower's . . . . . . - .
. . . {Confirmed/Unconf|Confirmation and detailed explanation |Field codes are highlighted in amber where:
N67 STSS29 creditworthiness Confirmed ) A
. . irmed} as to whether an assessment of the - field is left blank; or
assessment confirmation , . . s " . "
borrower’s creditworthiness meets - field is equal to "Unconfirmed"; or
the requirements set out in Article 8 - field has errors in format.
of Directive 2008/48/EC[3] or
paragraphs 1 to 4, point (a) of
2.2.8.(iii) (24) of the Additional Information The paragraph 5, and paragraph 6 of
Borrower's Seller represents that "The assessment of the Article 18 of Directive 2014/17/EU[4] [Box to complete should contain the detailed explanation.
N68 STSS29 creditworthiness Borrowers’ creditworthiness under the Loans meets |{TEXT-32767} or, where applicable, equivalent
assessment explanation the requirements as set out in article 8 of Directive requirements in third countries. Field codes are highlighted in amber if the field is left blank or has errors in format.
2008/48/EC"
Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
Originator/Lender Expertise . {Confirmed/Unconf Field codes are highlighted in amber where:
N69 STSS30 . . Confirmed . .
confirmation irmed} - field is left blank; or
- field is equal to "Unconfirmed"; or
- field has errors in format.
Confirmation and detailed explanation
Stellantis Financial Services, as Seller and Servicer, as to whether the originator or . )
. ) . . . . A detailed explanation as to whether
has the relevant expertise as an entity being active original lender have expertise in . . .
. R . . . the originator or original lender have . . . Item 2.2.7 of Annex 19 of Commission
in the auto loan market for over 61 years and as originating exposures of a similar Originator/Lender Expertise o . Article 20(10) Detailed Explanation .
. . e - expertise in originating exposures of a Delegated Regulation (EU) 2019/980
servicer of consumer receivables securitisation for nature to those securitised pursuant o o
. . ) . . similar nature to those securitised.
over 17 years. The Seller has its origin back in 1963 to Article 20(10) of Regulation (EU) . . .
. . . . . . . Box to complete should contain the detailed explanation.
Originator/Lender Expertise |with the incorporation of the company Efisa Entidad 2017/2402
N70 STSS30 . . L . {TEXT-32767}
explanation de Financiacién, S.A. and other companies have . L . . N .
) . o Field codes are highlighted in amber if the field is left blank or has errors in format.
followed since then: Cofic, Compafiia de
Financiacion, S.A., SefiCitroén Financiaciones, PSA
Leasing Espafia, S.A., PSA Credit Espafia S.A. and
Banque PSA Finance Holding, Sucursal en Espania,
among others
A detailed explanations as to whether: |Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed). A detailed explanations as to whether:
-the transferred underlying exposures )
_ d includ he ti ; _ o ) -the transferred underlying exposures
NT1 - Defaulted or restructured S {Confirmed/Unconf|d0 ”OF Include, at the time o Field codes are highlighted in amber where: do not include, at the time of selection,
exposures confirmation irmed} selection, defaulted exposures (or - field is left blank; or defaulted exposures (or restructured
;eri;[;uecgg(ii)ezf;zuLﬁ:lizsncziﬁr;ed in B f?eld is equal to "'Unconfirmed"; or exposures) as defined in Article 20(11)
2017/2402. . . .
. . Transferred underlying - the requirements referred to in .
- the requirements referred to in ) ) i i R . . , Item 2.2.8 of Annex 19 of Commission
... . . . .. exposures without exposures in  |Article 20 (11) (a) (i) and (ii) of Article 20(11) Detailed Explanation X
2.2.8. (iii) (26) of the Additional Information The Article 20 (11) (a) (i) and (ii) of . Delegated Regulation (EU) 2019/980
\ ) ) default Regulation (EU) 2017/2402 are met.
Seller represents that "(26) The Loans are not in Regulation (EU) 2017/2402 are met; . .
o ) ) . . . . ) - the requirements referred to in
default within the meaning of article 178(1) of CRR, - the requirements referred to in Box to complete should contain the detailed explanation. . .
Defaulted or restructured . e . . Article 20 (11) (b) of Regulation (EU)
N72 STSS31 exposures explanation pursuant to article 20(11) of the EU Securitisation {TEXT-32767} Article 20 (11) (b) of Regulation (EU) 2017/2402 are met :
? # Regulation and the EBA guidelines published on 2 2017/2402 are met ; Field codes are highlighted in amber if the field is left blank or has errors in format. . ' .
April 2020 Il th lati that the requirements referred to in - the requirements referred to in
prll ,das wle e:}any.o therfretgu aulons at may Artic] 20 (11) (c) of Regulation (EU) Article 20 (11) (c) of Regulation (EU)
replace or develop them in the future rticle c) of Regulation 2017/2402 are met.
2017/2402 are met.
Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
"Unconfirmed" should be reported in Box to complete where no payment was made at
At least one payment at the . the time of the transfer of the exposures. In that case, at least one of the exemptions
. . {Confirmed/Unconf
N73 STSS32 time of transfer Confirmed irmed) should be reported below.
confirmation Confirmation and optional comment
9 Field codes are highlighted in amber where:
on whether, at the time of transfer of Lo
- field is left blank; or
the exposures, the debtors have made . .
- field has errors in format.
at least one payment pursuant to
Article 20(12) of Regulation (EU)
2017/2402.
2.2.8. (iii) (18) of the Additional Information "The Box to complete may contain additional explanation.
At least one payment at the .
N74 STSS32 relevant Borrower has paid at least one (1) {TEXT-5000}

time of transfer comment

instalment under the relevant Loan Agreement"

Field codes are highlighted in amber where the field has errors in format.
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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 year, including without limitation monthly payments on revolving credits

- N/A

The payment exemption should be consistent with the confirmation indicator populated
for STSS32 indicating whether, at the time of transfer of the exposures, the debtors

At least one payment at the time
of transfer

A confirmation whether, at the time of
transfer of the exposures, the debtors
have made at least one payment.

A confirmation whether or not the
exemption under Article 20(12) of
Regulation (EU) 2017/2402 applies.

Article 20(12)

Confirmation

Items 3.3 and 3.4.6 of Annex 19 of
Commission Delegated Regulation (EU)
2019/980

N75 STSS32 Payment exemption LIST
y P {Lsm have made at least one payment pursuant to Article 20(12) of Regulation (EU)
Select the exemption that applies 2017/2402.
under Article 20(12) of Regulation
(EU) 2017/2402 for revolving Field codes are highlighted in amber where:
securitisations backed by exposures - "At least one payment at the time of transfer" is "Unconfirmed" for STSS32 and field
payable in a single instalment or is left blank or equal to "No exemption" or "N/A"; or
having a maturity of less than one - "At least one payment at the time of transfer" is "Confirmed" for STSS32 and field is
year, including without limitation not left blank; or
monthly payments on revolving - field has errors in format.
credits.
Box to complete may contain additional explanation.
Field should be left blank where "At least one payment at the time of transfer" for
. STSS32 is Confirmed.
Payment exemption
N76 STSS32 explanation {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).
Degree of dependence on . {Confirmed/Unconf Field codes are highlighted in amber where:
N77 STSS33 . . Confirmed . .
repayments confirmation irmed} - field is left blank; or
- field is equal to "Unconfirmed"; or
- field has errors in format.
2.2.8.(iii)(8) of the Additional Information: The
Seller represents that “The Loan Agreements (other
than the Balloon Loans) give rise to monthly
constant payments of principal and interest (with
the exception of the first instalment which may
include, depending on the Loan Agreement, the
payment of expenses relating to the granting of the Confirmation and detailed explanation
i ing)". of the degree of dependence of the A detailed explanation of the degree of
flnanC|.r.1.g) . . 8 P Repayment of the holders shall P 8
2.2.8.(iii)(22) of the Additional Information: The repayments of the holders of the dependence of the repayments of the .
) e . not have been structured to o . . . . Item 3.4.1 of Annex 19 of Commission
Seller represents that “Each Balloon Loan has a final securitisation position on the sale of . holders of the securitisation position Article 20(13) Detailed Explanation .
. . . . depend predominantly on the . Delegated Regulation (EU) 2019/980
guarantee value (Valor Final Garantizado) under assets securing the underlying sale of assets on the sale of assets securing the
the Global Agreement equal to or lower than 70% of exposures pursuant to Article 20(13) . . . ' underlying exposures.
L, o . Box to complete should contain the detailed explanation.
Degree of dependence on [the Vehicle’s purchase price. of Regulation (EU) 2017/2402.
N78 STSS33 . . . {TEXT-32767}
repayments explanation Table at 2.2.2.5.1 of the Additional Information, ) o ) ) - .
) . Field codes are highlighted in amber if the field is left blank or has errors in format.
shows that [46.01]% of the Loans in the Preliminary
Portfolio (amounting to [65.42]% of the Outstanding
Principal Balance of the Receivables) are Balloon
Loans.
2.2 of the Additional Information: "In this regard,
the Global Agreement envisages certain terms and
conditions in connection with the compliance by
Stellantis Espafia and FC Automobiles of their
obligation to repurchase the relevant Vehicles. In
particular, but without limitation, under the Global
Agreement: (i) Stellantis Espafia and FC Automobiles
agree to calculate the repurchase price of the
\/ohiclog financad 1inder 2 Rallnan 1 nan at tho timo
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 . .
. . irmed} - field is left blank; or
confirmation . \ ) .\
- field is equal to "Unconfirmed"; or
- field has errors in format.
Section 3.4.3 (Risk retention requirement) of
Additional Informationg: Confirmation and concise explanation
“The Originator will undertake in the Deed of as to how the originator, sponsor or
Incorporation to retain, on an ongoing basis, a original lender of a non-ABCP
material net economic interest of at least five per securitisation comply with the risk
cent. (5%) in the securitisation transaction described retention requirement as provided for
. o in this Prospectus in accordance with article 6(3)(c) in Article 6 of Regulation (EU) . . .
Compliance with risk L i " . Box to complete should contain the concise explanation.
. ) of the EU Securitisation Regulation (“the retention 2017/2402.
N80 STSS34 retention requirements . {TEXT-10000}
. of randomly selected exposures, equivalent to not , L . , - .
explanation . » Field codes are highlighted in amber if the field is left blank or has errors in format.
less than 5 % of the nominal value of the securitised
exposures, where such non-securitised exposures
would otherwise have been securitised in the
securitisation, provided that the number of
potentially securitised exposures is not less than 100
at origination”) and article 6 of the Delegated
Regulation 2023/2175".
LEI field should be reported in Box to complete where available. Where reported, this
LEl should exist at the GLEIF database.
LEI of the entity (where available) that should exist at the atabase
. . . Only one LEI should be reported.
. . retains the material net economic
N81 STSS34 Retaining entity LEI 959800VLM2K3JG5BT155 {LEI} . .
interest pursuant to Article 21(1) of Field codes are highlighted in amber where
i ighli i w :
Regulation (EU) 2017/2402. . . gl . .
- neither entity name nor entity LEl is reported
- field has errors in format.
Entity name should be reported in Box to complete where LEl is not available for STSS34-
Name of the entity (where LEl is not Retaining entity LEI.
. . L . ) 5 available) that retains the material net
N82 STSS34 Retaining entity name Stellantis Financial Services Espafia, E.F.C., S.A. {TEXT-100}

economic interest pursuant to Article
21(1) of Regulation (EU) 2017/2402.

Field codes are highlighted in amber where:
- neither entity name nor entity LEl is reported
- field has errors in format.
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Is vertical slice in accordance with

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

a liviirAapLCr scuutliuoauivii \.UIIIHIY vviLni
the risk retention requirement as
provided for in Article 6 of Regulation
(EU) 2017/2402.

N83 STSS34 Vertical slice N {Y/N} Article 6(3)(a) of Regulation (EU) . _ . An indication which entity retains the
. ) Field codes are highlighted in amber where: . _
2017/2402 used for retaining the risk? o material net economic interest and
- field is left blank; or . . -
. ) o which option is used for retaining the
- all options are filled-in with "N"; or L .
) ] risk including:
- field has errors in format. . . .
on m |  Box t ot N or TN (1) vertical slice in accordance with
n n m r r
¥ possible values in Box o.co“ f) cleare c,) . o . Article 6(3)(a) of Regulation (EU)
Box to complete should contain "Y" where seller’s share is used for retaining the risk 2017/2402;
Is seller’s share in accordance with and "N" otherwise. (2) seller’s share in accordance with
] . . . . . . . Iltem 3.1 of Annex 9 and Item 3.4.3 of Annex
N84 STSS34 Seller's share N {Y/N} Article 6(3)(b) of Regulation (EU) ) L . Compliance with risk retention  |Article 6(3)(b) of Regulation (EU) . . . o ]
L , Field codes are highlighted in amber where: . Article 21(1) Concise Explanation 19 of Commission Delegated Regulation (EU)
2017/2402 used for retaining the risk? . , requirements 2017/2402;
- field is left blank'; or 2019/980
. ) . (3) randomly-selected exposures kept
- all options are filled-in with "N"; or . .
field h o f ¢ on balance sheet, in accordance with
e ?S crrors in - ormar. T — Article 6(3) (c) (3) of Regulation (EU)
Only possible values in Box to complete are "Y" or "N 2017/2402;
Box to complete should contain "Y" where randomly-selected exposures kept on . ' . .
| doml lected ept  |bal heet i df taining the risk and "N" otherwi (4) first loss tranche in accordance with
Randomly-selected s rzs)nI omly ;e etc .e expo;ures e.r:h alance sheet is used for retaining the risk an otherwise. Article 6(3)(d) of Regulation (EU)
on balance sheet, in accordance wi
N85 STSS34 exposures kept on balance |Y {Y/N} . . . o . 2017/2402;
Article 6(3) (c) (3) of Regulation (EU) |Field codes are highlighted in amber where: . . .
sheet . ) oo (5) first loss exposure in each asset in
2017/2402 used for retaining the risk? | - field is left blank; or . .
Il opti filled-in with "N": accordance with Article 6(3)(e) of
i a. options are I ed-in wi » oF Regulation (EU) 2017/2402;
- field has errors in format. . N .
- . TE— (6) no compliance with risk retention
Only possible values in Box to complete are "Y" or "N . . .
Box t lete should tain "Y" where first loss t he d4f taining the risk requirements set out in Article 6(3) of
oz ..ONfOThp e e.s ould contain where first loss tranche is used for retaining the ris Regulation (EU) 2017/2402;
an otherwise. .
Is first loss tranche in accordance with (7) other options used.
N86 STSS34 First loss tranche N {Y/N} Article 6(3)(d) of Regulation (EU) . L .
. ) Field codes are highlighted in amber where:
2017/2402 used for retaining the risk? L
- 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.
First loss exposure in each accordance with Article 6(3)(e) of
N87 STSS34 058 SXP N {Y/N} : B3)e) : o :
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
No compliance with risk retention requirements set out in
N88 STSS34 . . , N {Y/N} . a . Field codes are highlighted in amber where:
retention requirements Article 6(3) of Regulation (EU) oo
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 Other option indicator N Y/N
P {Y/N} Field codes are highlighted in amber where:
- field is left blank; or
Is other options used for retaining the | - all options are filled-in with "N"; or
risk pursuant to Article 21(1) of - field has errors in format.
Regulation (EU) 2017/24027? If Yes
please provide the used option.
Value should be reported in Box to complete when Other option indicator" is reported
Other options used ith "Y" for STSS34.
N90 STSS34 s {TEXT-5000} W
comment
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
Higatl . . {Confirmed/Unconf ) o ]
N91 STSS35 and currency risks Confirmed . Field codes are highlighted in amber where:
) ) irmed/N/A} o
confirmation - field is left blank; or
- field is equal to "Unconfirmed"; or
- field has errors in format.
On the Date of Incorporation, the Management
Company, on behalf of the Fund, shall enter into an
International Swaps and Derivatives Association
1992 Master Agreement (Multicurrency — Cross
Border), together with the relevant Schedule, the . . . .
. . ) Confirmation and concise explanation
credit support annex and the confirmation . . .

] ] ) as to whether the interest rates and A concise explanation as to whether
evidencing the Interest Rate Swap Transaction currency risks are appropriatel the interest rates and currency risks
thereunder with the Swap Counterparty (the . Y pprop y e . , Y Iltems 3.4.2 and 3.8 of Annex 19 of

. mitigated and that measures are Mitigation of Interest rates (IR) [are appropriately mitigated and that . . . o .
Interest Rate Swap Agreement), in order to hedge . ) . ) R Article 21(2) Concise Explanation Commission Delegated Regulation (EU)
o ] taken to mitigate such risks and and currency risks (FX) Risks measures are taken to mitigate such
the potential interest rate exposure of the Fund in . . , 2019/980
. . . . L confirm that such measures are risks and confirm that such measures
o relation to its floating rate interest obligations under . . . . . . . .
Mitigation of Interest rates . available to investors under Article Box to complete should contain the concise explanation. are available to investors.
. the Rated Notes and match the floating nature of .
N92 STSS35 and currency risks . {TEXT-10000} 21(2) of Regulation (EU) 2017/2402.
. the interest rate payable under the Rated Notes and . N . . - .

explanation . . Field codes are highlighted in amber if the field is left blank or has errors in format.
the fixed nature of the interest rate payable under
the Loans. The Interest Rate Swap Agreement
incorporates the 2006 ISDA Definitions, including
Supplement no. 70 thereto, which provides for the
application of certain fallback rates to the Interest
Rate Swap Transaction instead of EURIBOR in certain
circumstances. The Interest Rate Swap Transaction
mitigates part of the interest rate risk arising from
the floating nature of the interest rate applicable to
the Floating Rate Notes and the fixed nature of the
interest rate applicable under the Loans.

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 ion on Field codes are highlighted in amber where:

0106653-000001

5 EUO1: 2005559210:

confirmation

Exemption on derivatives

derivatives/Unconf
irmed}

Confirmation and concise declaration
that the SSPE has not entered into

- field is left blank; or
- field is equal to "Unconfirmed"; or
- field has errors in format. 11
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A concise declaration that the SSPE has
not entered into derivative contracts

Items 3.4.2 and 3.8 of Annex 19 of
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Derivatives not

Other than the Interest Rate Swap Transaction
referred to in STSS35 above, no derivate agreements

derivative contracts except in the
circumstances referred to in Articles
21(2) of Regulation (EU) 2017/2402.

Box to complete should contain the concise explanation.

UCTIHIVALIVED MUl LlladTu/ oviu vy

SSPE

except in the circumstances referred to
in Articles 21(2) of Regulation (EU)
2017/2402.

Article 21(2)

Concise Explanation

Commission Delegated Regulation (EU)
2019/980

N94 STSS36 purchased/sold by SSPE are entered into or will be entered into by the Fund, |{TEXT-10000}
explanation in accordance with article 21(2) of Regulation (EU) Field codes are highlighted in amber if the field is left blank or has errors in format.
2017/2402
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 . S
N L . {Confirmed/Unconf - field is left blank; or
N95 STSS37 underwriting derivatives Confirmed . . R L
confirmation irmed/N/A} - field is equal to "N/A" and STSS36-Derivatives not purchased/sold by SSPE
. . . . confirmation is not equal to "No derivatives"; or
Confirmation and concise explanation . e L . .
o - field is not equal to "N/A" and STSS36-Derivatives not purchased/sold by SSPE A concise explanation on whether any
on whether any hedging instruments ) o o L
. confirmation is equal to "No derivatives"; or N . hedging instruments used are Items 3.4.2 and 3.8 of Annex 19 of
used are underwritten and o ) Derivatives using common . . . . o .
. - field is equal to "Unconfirmed"; or underwritten and documented Article 21(2) Concise Explanation Commission Delegated Regulation (EU)
documented according to commonly i . standards .
. - field has errors in format. according to commonly accepted 2019/980
accepted standards pursuant to Article standards
) 21(2) of Regulation (EU) 2017/2402. '
The Interest Rate Swap Transaction has been . . .
. . Box to complete should contain the concise explanation where STSS37-Common
underwritten and documented according to . . . L " "
. standards underwriting derivatives confirmation is not "N/A".
Common standards commonly accepted standards, in the form of the
N96 STSS37 d iting derivati ISDA 1992 Master A t, togeth ith th TEXT-10000 ) . L
un erwr! INg derlvatives aster gree.men ogether wi € { } Field should be left blank where STSS37-Common standards underwriting derivatives
explanation relevant Schedule, Credit Support Annex and . L
. . . confirmation is equal to N/A.
confirmations thereto, as referred to above in
STSS35. . s . i . .
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).
Referenced interest Confirmed/Unconf
N97 STSS38 ) ) Confirmed { / Field codes are highlighted in amber where:
payments confirmation irmed/N/A} L
- field is left blank; or
Confirmation and concise explanation i f!eld Is equal to. Unconfirmed"; or
- field has errors in format. . .
on whether and how any referenced A concise explanation on whether and
2.2.8.(iii) (3) of the Additional Information. The interest payments under the how any referenced interest payments
Seller represents that “The interest rate applicable securitisation assets and liabilities are Referenced interest payments under the securitisation assets and Iltem 2.2.2 and 2.2.13 of Annex 19 of
to each Loan is a fixed interest rate”. 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)
2.2.8.(iii) (4) of the Additional Information. The used market interest rates or rates generally used market interest rates or 2019/980
Seller represents that “The interest rate applicable generally used sectoral rates reflective . . . generally used sectoral rates reflective
. . ” . Box to complete should contain the concise explanation.
NO8 STSS38 Referenced interest to each Loan is not lower than 2%”. {TEXT-10000} of the cost of funds pursuant to Article of the cost of funds.
payments explanation Section 4.8 of the Securities Note: The rate of 21(3) of Regulation (EU) 2017/2402. ) o . ) o .
. . . . Field codes are highlighted in amber if the field is left blank or has errors in format.
interest applicable in respect of the Notes is
calculated by reference to EURIBOR. Therefore, any
referenced interest under the Notes are based on
generally used market interest rates and do not
reference complex formula or derivatives.
Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
Acceleration notice / . . s .
i . {Confirmed/Unconf Field codes are highlighted in amber where:
N99 STSS39 enforcement requirement |Confirmed . .
. . irmed} - field is left blank; or
confirmation . y i .\
- field is equal to "Unconfirmed"; or
Confirmation and declaration in - field has errors in format. . . A declaration in general terms that
No trapping of cash following i . -
general terms that each of the i each of the requirements of Article . . . Item 3.4.5 of Annex 19 of Commission
L . . enforcement or an acceleration . Article 21(4) Concise Explanation .
In case of early liquidation, the Fund shall be wound- requirements of Article 21(4) of notice 21(4) of Regulation (EU) 2017/2402 are Delegated Regulation (EU) 2019/980
up according to section 4.4.3 (Early Liquidation of Regulation (EU) 2017/2402 are met. met.
Acceleration notice / the Fund) of the Registration Document, i.e. by Box to complete should contain the declaration in general terms.
N100 STSS39 enforcement requirement |applying the Available Funds, in accordance with the |{TEXT-10000}
explanation Post-Enforcement Priority of Payments described in Field codes are highlighted in amber if the field is left blank or has errors in format.
section 3.4.7.3 of the Additional Information. There
is no cash trapping.
Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
No trapping of cash . {Confirmed/Unconf Field codes are highlighted in amber where:
N101 STSS40 . . Confirmed . .
confirmation irmed} - field is left blank; or
- field is equal to "Unconfirmed"; or
- field has errors in format.
- Confirmation and optional comment
The required level of the Cash Reserve (the
y , . that no cash would be trapped , ,
Required Level of the Cash Reserve”) shall be . . Confirmation that no cash would be L
following the delivery of enforcement (a)No amount of cash shall be . . . . . Item 3.4.5 of Annex 19 of Commission
equal to: . . trapped following the delivery of Article 21(4)(a) Confirmation i
. . or an acceleration notice pursuant to trapped . . Delegated Regulation (EU) 2019/980
(iii) Zero euros (€ 0.00), following the earlier of: . . enforcement or an acceleration notice.
(1) the Legal Maturity Dat Article 21(4)(a) of Regulation (EU)
e Legal Maturity Date; . . .
oy Cirrarati o @ (2) the Pagment DatZon which the Non-Defaulted 2017/2402. Box to complete may contain additional explanation.
N102 ST5540 comm::t : ReceivabIZs have been repaid in {TEXT-5000}
full: : Field codes are highlighted in amber where the field has errors in format.
(3) the Payment Date on which the Rated Notes are
redeemed in full; or
(4) the Payment Date following the delivery of an
Early Redemption Notice.
Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
Sequential amortisation Confirmed/Unconf Field codes are highlighted in amber where:
N103 STSS41 R 1satl Confirmed {Confirmed/ el €0t shiighted! W
confirmation irmed} - field is left blank; or

0106653-0000015 EUO1: 2005559210: 3

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

PTTACIPAl TECEIPTS TTOMm the UNderTyng exposures are
passed to the investors:

(i) During the Pro-Rata Redemption Period (i.e., in
the absence of a Subordination Event), redemption
of Class A Notes, Class B Notes, Class C Notes, Class
D Notes and Class E Notes will be pro-rata in
accordance with the Pre-Enforcement Principal
Priority of Payments set forth in section 3.4.7.2 of
the Additional Information.

(ii) During the Sequential Redemption Period (upon
the occurrence of a Subordination Event )
redemption of the Class A Notes, Class B Notes,
Class C Notes, Class D Notes and Class E Notes will

Confirmation and optional comment
that principal receipts from the
underlying exposures are passed to
the investors via sequential
amortisation of the securitisation
positions, as determined by the
seniority of the securitisation position
pursuant to Article 21(4)(b) of

Box to complete may contain additional explanation.

(b) principal receipts shall be
passed to investors

Confirmation that principal receipts
from the underlying exposures are
passed to the investors via sequential
amortisation of the securitisation
positions, as determined by the
seniority of the securitisation position.

Article 21(4)(b)

Confirmation

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

N104 STSS41 {TEXT-5000} .
comment be sequential as determined by the seniority of each Regulation (EU) 2017/2402.
d v i & (EV) / Field codes are highlighted in amber where the field has errors in format.
class of Notes.
Class F Notes will amortise during the Pro-rata
Redemption Period and the Sequential Redemption
Period with all Interest Available Funds after
payment of all items of higher priority in accordance
with the Pre-Enforcement Interest Priority of
Payments set forth in section 3.4.7 of the
Additional Information.
In the Post-Enforcement Priority of Payments, Class
A, Class B, Class C, Class D, Class E and Class F Notes
will ho roadeomed on o coniiential hagic in
Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
Reversed repayment on . {Confirmed/Unconf Field codes are highlighted in amber where:
N105 STSS42 . . . Confirmed . Sy
seniority confirmation irmed} - field is left blank; or
- field is equal to "Unconfirmed"; or
- field has errors in format.
Confirmation and optional comment
i 4. i i that the repayment of the ! .
Section 4.4.5 (Ac.tlons.for the cancellation of the n 'p y ntor (c) repayment shall not be Confirmation that the repayment of .
Fund) of the Registration Document: amounts shall securitisation position is not to be . . e e . . . Item 3.4.5 of Annex 19 of Commission
o o . . . reversed with regard to their the securitisation position is not to be |Article 21(4)(c) Confirmation ,
be applied in the form, amount and order of priority reversed with regard to their seniority . . ) . Delegated Regulation (EU) 2019/980
] . L . seniority reversed with regard to their seniority.
established in the Post-Enforcement Priority of pursuant to Article 21(4)(c) of
Payments described in section 3.4.7.3 of the Regulation (EU) 2017/2402 Box to complete may contain additional explanation.
Reversed repayment on " .
N106 STSS42 . Additional Information. {TEXT-5000}
seniority comment . . . s . . .
Section 3.4.7.3. (Post-Enforcement Priority of Field codes are highlighted in amber where the field has errors in format.
Payments) of the Additional Information: provides
for a repayment of the Notes in a sequential order,
as determined by the seniority of their Notes and is
not to be reversed with regard to such seniority.
Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
No automatic liquidation Confirmed/Unconf Field codes are highlighted in amber where:
N107 STSS43 D L Ele e Confirmed {Confirmed/ Iela cod 'shiighted | W
confirmation irmed} - field is left blank; or
Confirmation and optional comment - field is equal to "Unconfirmed"; or
that not any provisions require - field has errors in format. (d) no provisions shall require ) . .
o o Confirmation that not any provisions o
automatic liquidation of the automatic liquidation of the . o . . . Item 3.4.5 of Annex 19 of Commission
. . require automatic liquidation of the Article 21(4)(d) Confirmation X
underlying exposures at market value underlying exposures at market , Delegated Regulation (EU) 2019/980
. underlying exposures at market value.
There i i T a2 " . pursuant to Article 21(4)(d) of value
ere is no provision in the Prospectus requirin .
e Lot i S Regulation (EU) 2017/2402 Box to complete may contain additional explanation.
No automatic liquidation automatic liquidation of the Receivables at market
N108 STSS43 . . . . {TEXT-5000}
comment value, as stated in section 4.4.3.1 of the Registration . L . . .
Field codes are highlighted in amber where the field has errors in format.
Document.
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
. L. does not include triggers relating to the performance of the underlying exposures
Non-sequential priority of . L . . . .
N109 STSS44 T TS Confirmed {Confirmed/Unconf resulting in the priority of payment reverting to sequential payments in order of
pay . . &8 irmed/N/A} seniority pursuant to Article 21(5) of Regulation (EU) 2017/2402.
confirmation
Confirmation and optional comment
. P . Field codes are highlighted in amber where:
that transaction featuring non- T
. . - field is left blank; or
sequential priority of payments L N . ;
) ) . - field is equal to "Unconfirmed"; or
include triggers relating to the . .
. - field has errors in format.
performance of the underlying
exposures resulting in the priority of
Please see above (STSS41). P . & P . Y
. o payment reverting to sequential
The transaction features pro rata priority of . ..
s e e o latine to th payments in order of seniority
payments and inc u. es triggers re ‘a INg o the pursuant to Article 21(5) of Regulation . . . .
performance reverting to sequential. Upon (EU) 2017/2402 Box to complete may contain the concise explanation where STSS44-Non-sequential
occurrence of a Subordination Event, the Pro-Rata ' priority of payments triggers confirmation is not "N/A".
N110 STSS44 Non-sequential priority of |Redemption Period will end and the Sequential {TEXT-5000} Confirmation that transaction featuring
payments triggers comment [Redemption Period will start. In the Post- Field should be left blank where STSS44-Non-sequential priority of payments triggers non-sequential priority of payments
Enforcement Priority of Payments, Class A, Class B, confirmation is equal to N/A. include triggers relating to the
Class C, Class D, Class E and Class F Notes will be performance of the underlying
redeemed on a sequential basis in accordance with Field codes are highlighted in amber where it is not the case or field has errors in format. exposures resulting in the priority of
section 4.6.3.2 of the Securities Note (Post- Securitisations featuring non- payment reverting to sequential Article 21(5) Confirmation Item 3.4.5 of Annex 19 of Commission
Enforcement Priority of Payments). sequential priority of payments |payments in order of seniority. Delegated Regulation (EU) 2019/980
Box to complete should contain the confirmation indicator Confirmation that such triggers include
(Confirmed/Unconfirmed/N/A). at least the deterioration in the credit
quality of the underlying exposures
Field should be "N/A" where transaction featuring non-sequential priority of payments below a predetermined threshold.
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
Credit quality deterioration Confirmed/Unconf seniorit rsuant to Article 21(5) of Regulation (EU) 2017/2402.
N111 STSS44 eait quality deterioration e firmed {Confirmed/ tortty purst icle 21(5) of Regulation (EU) 2017/
trigger confirmation irmed/N/A}

0106653-0000015 EUO1: 2005559210: 3

Confirmation and optional comment
that such triggers include at least the
deterioration in the credit quality of
the underlying exposures below a
predetermined threshold pursuant to
Article 21(5) of Regulation (EU)
2017/2402

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

- field has errors in format.
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Credit quality deterioration

The definition of “Subordination Event” includes in

Box to complete may contain the concise explanation.

N112 STSS44 . items (ii), the Cumulative Loss Ratio exceeding a {TEXT-5000}
trigger comment certain level on any Determination Date
v ' Field codes are highlighted in amber where the field has errors in format.
Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
Servicer expertise Confirmed/Unconf Field codes are highlighted in amber where:
N113 STSS54 ) . P Confirmed { / . . . . s gnie
confirmation irmed} Confirmation and detailed explanation - field is left blank; or
on how the requirements of Article - field is equal to "Unconfirmed"; or A detailed explanation on how the
21(8) are met. As part of the - field has errors in format. Required expertise from the requirements of Article 21(8) are met.
explanation, include references to servicer and policies and As part of the explanation, include . . ) Item 3.4.6 of Annex 19 of Commission
L . . . Article 21(8) Detailed Explanation .
any policies and procedures intended adequate procedures and risk references to any policies and Delegated Regulation (EU) 2019/980
to ensure compliance with these management controls in place procedures intended to ensure
. . requirements pursuant to Article 21(8) |Box to complete should contain the detailled explanation. compliance with these requirements.
Servicer expertise .
N114 STSS54 explanation Please see above (STSS30) {TEXT-32767} (b) of Regulation (EU) 2017/2402
P 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).
"N/A" should be reported in Box to complete only where the securitisation is not a
N115 STSS45 EarIY terrrTination Confirmed .{Confirmed/Unconf revolving securitisation.
confirmation irmed/N/A}
Confirmation and concise explanation, [Field codes are highlighted in amber where:
where applicable, on revolving - field is left blank; or . N . A concise explanation, where
- . . N . Revolving securitisation with . . )
securitisation with early amortisation - field is equal to "Unconfirmed"; or L applicable, on how the provisions in Art -
L , . . early amortisation events for . . . . Iltems 2.3 and 2.4 of Annex 19 of Commission
events for termination of revolving - field has errors in format. o ) . 21(6)(a) of Regulation (EU) 2017/2402 |Article 21(6) Concise Explanation .
. . ] termination of revolving period . ) Delegated Regulation (EU) 2019/980
period based on prescribed triggers . . are reflected in the transaction
. . based on prescribed triggers .
pursuant to Article 21(6) of Regulation documentation.
(EU) 2017/2402 Box to complete should contain the concise explanation where STSS45-Early termination
L For a concise explanation how the provisions of confirmation is not "N/A".
Early termination . .
N116 STSS45 . article 21(6)(a), (b) and (d) are met, reference is {TEXT-10000}
explanation . . L . L
made to the fields STSS46, STSS47 and STSS49 below Field should be left blank where STSS45-Early termination confirmation is equal to N/A.
Field codes are highlighted in amber where it is not the case or field has errors in format.
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‘edit quaIitcy det'erioration Confirmed '{Confirmed/Unconf . o '
trigger confirmation irmed/N/A} Field codes are highlighted in amber where:
- field is left blank
Confirmation and concise explanation | - "Unconfirmed" is reported; or A concise explanation where
where applicable, on deterioration in - "N/A" is not reported and STSS45-Early termination confirmation is "N/A"; or (a) deterioration in the credit applicable, on how the provisions in Art L
. . . . L . e . . . . . . Items 2.3 and 2.4 of Annex 19 of Commission
the credit quality of the underlying - "N/A" is reported and STSS45-Early termination confirmation is not"N/A"; or quality of the underlying 21(6)(a) of Regulation (EU) 2017/2402 |Article 21(6)(a) Concise Explanation i
. . . . . Delegated Regulation (EU) 2019/980
exposures pursuant to Article 21(6) (a) | - field has errors in format. exposures are reflected in the transaction
of Regulation (EU) 2017/2402 documentation.
See definition "Revolving Period Early Termination Box to complete should contain the concise explanation where STSS46-Credit quality
Event" in section 4.9.2.1.1 of the Securities Note deterioration trigger confirmation is not "N/A".
Credit quality deterioration |item (i): "a Subordination Event occurs". The
N118 STSS46 et quattty cereriorat n{i): "asu on o {TEXT-10000} _ o o .
trigger explanation definition of “Subordination Event” includes the Field should be left blank where STSS46-Credit quality deterioration trigger confirmation
Cumulative Loss Ratio exceeding a certain level on is equal to N/A.
any Determination Date.
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.
N119 STSS47 Insol.vency‘/-related event Confirmed '{Conflrmed/Unconf . o '
confirmation irmed/N/A} Field codes are highlighted in amber where:
- 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.
See item (iv) of the definition of Revolving Period Confirmation and concise explanation, . .
N .. . A concise explanation, where
Early Termination Event: "a Subordination Event where applicable, on occurrence of an . . .
. S . . (b) occurrence of an insolvency- [applicable, on how the provisions or o
occurs". Item (i) of the definition of Subordination insolvency-related event of the . . . . . . . Items 2.3 and 2.4 of Annex 19 of Commission
. . . related event of the originator or [triggers in Art 21(6)(b) of Regulation Article 21(6)(b) Concise Explanation i
Event: an Insolvency Event occurs in respect of the originator or servicer pursuant to . . Delegated Regulation (EU) 2019/980
. . . . servicer (EU) 2017/2402 are reflected in the
Seller. Item (i) of Insolvency Event: "(i)the Article 21(6) (b) of Regulation (EU) ) -
. . » transaction documentation.
declaration of insolvency (declaracién de concurso), 2017/2402
including the filing of any request for the declaration Box to complete should contain the concise explanation where STSS47-Insolvency-
of voluntary or mandatory insolvency (concurso related event confirmation is not "N/A".
N120 STSSA7 Insolvency-related event voluntario o necesario) or the taking or passing of {TEXT-10000}

explanation

any resolution approving such filing and/or the filing
of an application under the Second Book (Libro
Segundo) bis of Insolvency Law and/or the filing of a
request for judicial homologation (homologacién
judicial) under articles 635 et seq. of the Insolvency
Law". In addition, one Subordination Event is an
"Event of Replacement of the Servicer". One Event
of Replacement of the Servicer is that an Insolvency
Event occurs in respect of the Servicer.

Field should be left blank where STSS47-Insolvency-related event confirmation is equal
to N/A.

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

N121 STSS48 Pre-deterr‘nined'threshold Confirmed '{Confirmed/Unconf . o '
value confirmation irmed/N/A} Field codes are highlighted in amber where:
- field is left blank A concise explanation, where
Confirmation and concise explanation, | - "Unconfirmed" is reported; or applicable, on how the provisions or
where applicable, on value of the - "N/A" is not reported and STSS45-Early termination confirmation is "N/A"; or (c) value of the underlying triggers in Art 21(6)(c) of Regulation
underlying exposures held by the SSPE | -"N/A" is reported and STSS45-Early termination confirmation is not"N/A"; or exposures held by the SSPE falls [(EU) 2017/2402 are reflected in the Article 21(6)(c) Concise Explanation Items 2.3 and 2.4 of Annex 19 of Commission
falls below a pre-determined - field has errors in format. below a pre-determined transaction documentation, using cross- P Delegated Regulation (EU) 2019/980
see definiti £ “Revolving Period Earl threshold pursuant to Article 21(6) (c) threshold references to the relevant sections of
ee .e |n.| 'on o e.vo ving er|9 arly . of Regulation (EU) 2017/2402 the underlying documentation where
Termination Event” in “Redemption of the Notes” in . . . . . .
. . . . Box to complete should contain the concise explanation where STSS48-Pre-determined the information can be found
section 4.9.2.1.1 of the Securities Note, in particular: ) o .
- L . . threshold value confirmation is not "N/A".
. Item (i): "on the Determination Date immediately
Pre-determined threshold . i .
N122 STSS48 . preceding the First Payment Date, the Outstanding |{TEXT-10000} . . . L
value explanation . . Field should be left blank where STSS48-Pre-determined threshold value confirmation is
Balance of the Non-Defaulted Receivables is less equal to N/A
than 90.00% of the Principal Amount Outstanding of g '
the Rated Notes". . T . - . .
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 ) . L .
. . irmed/N/A} Field codes are highlighted in amber where:
confirmation o
. . . . - field is left blank
Confirmation and concise explanation, - ) .
. . - "Unconfirmed" is reported; or (d) a failure to generate . .
where applicable, on a failure to ) o ] o . ) A concise explanation, where
- . - "N/A" is not reported and STSS45-Early termination confirmation is "N/A"; or sufficient new underlying : iSions i
generate sufficient new underlying N/AT ted and STSSAS-Early terminati firmation i /A expOsUres meeting pre applicable, on how the provisions in Art It 53 and 2.4 of A 19 of .
- - : - ems 2.3 and 2.4 of Annex 19 of Commission
exposures meeting pre-determined ) Is repor e. an arly termination confirmation 1s no »or P ) ) &b . 21(6)(d) of Regulation (EU) 2017/2402 |Article 21(6)(d) Concise Explanation i
. . . . - field has errors in format. determined credit quality . . Delegated Regulation (EU) 2019/980
credit quality (trigger for termination . L are reflected in the transaction
_— . . . . . (trigger for termination of the .
See definition of “Revolving Period Early of the revolving period) under Article revolving period) documentation.
Termination Event” in “Redemption of the Notes” in 21(6) (d) of Regulation (EU) 2017/2402 . . . . &P
. . . . Box to complete should contain the concise explanation where STSS49-New underlying
section 4.9.2.1.1 of the Securities Note, in particular: ) i ) L i
) o o ) exposures failure generation confirmation is not "N/A".
New underlying exposures [ltem (i): “on the Determination Date preceding the
N124 STSS49 failure generation First Payment Date, the Outstanding Balance of the [{TEXT-10000
g' v . ) & { J Field should be left blank where STSS49-New underlying exposures failure generation
explanation Non-Defaulted Receivables is less than 90.00% of . L
L. . confirmation is equal to N/A.
the Principal Amount Outstanding of the Rated
Notes;” . N . o . .
Please also see STSSAG. 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).
Participant duties . {Confirmed/Unconf Field codes are highlighted in amber where:
N125 STSS50 . . Confirmed . .
confirmation irmed} - field is left blank; or
- field is equal to "Unconfirmed"; or
- field has errors in format.
Confirmation and optional comment
The obligations of the Servicer are set forth in that the transaction documentation
section 3.7.1. of the Additional Information. specifies all of the requirements under . . Confirmation that the transaction
e i _ (a)Information regarding . - e
The obligations of the Management Company Article 21(7) (a) of Regulation (EU) contractual oblieations of the documentation specifies all of the Article 21(7)(a) Confirmation Iltem 3.2 of Annex 19 of Commission
(trustee) are set forth in section 3.7.2. of the 2017/2402 on the contractual servicer and truitee requirements under Article 21(7) (a) of Delegated Regulation (EU) 2019/980
Additional Information. obligations, duties and responsibilities Regulation (EU) 2017/2402.
The obligations of the Paying Agent are set forh in of the servicer and the trustee, if any, [Box to complete may contain additional explanation.
N126 STSS50 Participant duties comment |section 3.4.8.2 of the Additional Information. {TEXT-5000} and other ancillary service providers.
The obligations of the Fund Accounts Provider are Field codes are highlighted in amber where the field has errors in format.
set forth in section 3.4.5.1 of the Additional
Information.
Those obligations are contractually established in
the Deed of Incorporation and in the relevant
Transaction Documents.
Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
Confirmation and optional comment
Servicing Continuity . {Confirmed/Unconf|that the securitisation documentation |Field codes are highlighted in amber where:
N127 STSS51 . . Confirmed . L . .
confirmation irmed} expressly satisfies the requirements of | - field is left blank; or
Article 21(7) (b) of Regulation (EU) - field is equal to "Unconfirmed"; or
2017/2402 on the processes and - field has errors in format. Confirmation that the securitisation
responsibilities necessary to ensure documentation expressly satisfies the Item 3.2 of Annex 19 of Commission
PONSIBIT . 4 ! (b)Servicing Continuity Provisions . p. y Article 21(7)(b) Confirmation X_ 1531
that a default by or an insolvency of requirements of Article 21(7) (b) of Delegated Regulation (EU) 2019/980
the servicer does not result in a Regulation (EU) 2017/2402.
.. L The term and substitution of the Servicer shall be termination of servicing, such as a Box to complete may contain additional explanation.
Servicing Continuity . . . .. .
N128 STSS51 done in accordance with the procedure established [{TEXT-5000} contractual provision which enables
comment ) ) .. . — . . . . .
in section 3.7.1.1. of the Additional Information. the replacement of the servicer in Field codes are highlighted in amber where the field has errors in format.
such case.
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
Derivati fi f ivatives.
N129 STSS52 erl\{atlye Cour?terpa?rty Confirmed .{Con irmed/Uncon ‘ ‘ . derivatives
Continuity confirmation irmed/N/A} Confirmation and optional comment
that the transaction documentation Field codes are highlighted in amber where:
satisfies all of the information referred | - field is left blank; or . . .
to in Article 21(7) (c) of Regulation field i [to"U firmed"; Confirmation that the transaction
(EU) 2017/2402 on rovisiins that i f!eld |hs €qua o. fncon ere ;o (c)Derivative Counterparty documentation satisfies all of the Article 21(7)(c) Confirmation Item 3.8 of Annex 19 of Commission
P L ~11e7d Nas errors In formar. Continuity Provisions information referred to in Article 21(7) Delegated Regulation (EU) 2019/980
. ensure the replacement of derivative .
The Interest Rate Swap Agreement contains L . (c) of Regulation (EU) 2017/2402.
o ) : counterparties in the case of their
provisions aimed at ensuring the replacement of the .
) ) ) default, insolvency, and other
Swap Counterparty in case of its default, insolvency, . .
L ) . specified events, where applicable. ) . )
Derivative Counterparty rating downgrade or other specified events (see a Box to complete may contain additional explanation.
N130 STSS52 {TEXT-5000}

Continuity comment

comprehensive list of events that trigger an early
termination of the Interest Rate Swap Agreement in
the sub-section headed “Early Termination” in
section 3.4.8.1.4. of the Additional Information).

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

{Confirmed/Unconf

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

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

N131 STSS53 L : ) N/A ) Confirmation and optional comment
Continuity confirmation irmed/N/A} . . . s .
that the transaction documentation Field codes are highlighted in amber where:
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 liquidity providers
in the case of their default, insolvency,
and other specified events, where
Liquidity Provider applicable. Box to complete may contain additional explanation.
N132 STSS53 o {TEXT-5000}
Continuity comment
Field codes are highlighted in amber where the field has errors in format. Confirmation that the transaction
(c)Account Bank Continuity documentation satisfies all of the . . . Item 3.8 of Annex 19 of Commission
. . ) ) Article 21(7)(c) Confirmation ]
Provisions information under Article 21(7 (c) of Delegated Regulation (EU) 2019/980
. . . . ) Regulation (EU) 2017/2402.
Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
A Bank inui fi f Fiel highlighted i here:
N133 STSSE3 ccqunt .an Continuity Confirmed .{Con irmed/Uncon Confirmation and optional comment ie d.cod.es are highlighted in amber where
confirmation irmed} . . - field is left blank; or
that the transaction documentation o )
. . i - field is equal to "Unconfirmed"; or
satisfies all of the information under field has errors in format
Article 21(7 (c) of Regulation (EU) '
2017/2402 on provisions that ensure
. . . the replacement of the account bank
According to section 3.4.5.1 of the Additional . . .
> " ' in the case of their default, insolvency, . . .
. Information, in case of downgrade of the ratings of - Box to complete may contain additional explanation.
Account Bank Continuity . and other specified events, where
N134 STSS53 the Fund Accounts Provider, the Management {TEXT-5000} .
comment applicable. . o . , :
Company shall transfer the Fund Accounts to Field codes are highlighted in amber where the field has errors in format.
another entity.
Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
Debt situation . {Confirmed/Unconf Field codes are highlighted in amber where:
N135 STSS55 . : . |Confirmed . s
documentation confirmation irmed} - field is left blank; or
Confirmation and optional comment - field is equal to "Unconfirmed"; or . . .
) ) . . Confirmation that the underlying
that the underlying documentation - field has errors in format. . .
. . . — documentation sets out in clear and
sets out in clear and consistent terms, Clear and consistent definitions ) . . L
. . . . . . consistent terms, definitions, remedies . . . ltem 2.2.2 of Annex 19 of Commission
Prospectus section 2.2.7 of the Additional definitions, remedies and actions relating to the treatment of ] i Article 21(9) Confirmation .
. . . . . . and actions relating to the debt Delegated Regulation (EU) 2019/980
Information contains the procedure of action to be relating to the debt situations set out problem loans . . . i
. . ) i i situations set out in Article 21(9) of
followed by the Servicer depending on the status of in Article 21(9) of Regulation (EU) . . . .
. . . Box to complete may contain additional explanation. Regulation (EU) 2017/2402.
Debt situation each Loan. In any case, the collection management 2017/2402.
N136 STSS55 . . {TEXT-5000}
documentation comment and recovery procedure shall comply with the . L . . .
o ) . . . Field codes are highlighted in amber where the field has errors in format.
criteria described in section 2.2.7.2 (Risk study) and
2.2.7.5 (Recovery process for non-performing loans)
of the Additional Information
Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed). i i L
Confirmation that the securitisation
Priorities of payment and documentation sets out the priorities
. P . {Confirmed/Unconf Field codes are highlighted in amber where: . P
N137 STSS56 triggered events Confirmed . . of payment and trigger events
. . irmed} - field is left blank; or . .
confirmation . y i .y pursuant to Articles 21(9) of Regulation
- field is equal to "Unconfirmed"; or
. . (EU) 2017/2402.
- field has errors in format.
SEection 3.4.7.Z Of the Adartionarl Information
provides for the Pre-Enforcement Priority of
Payments and within this section, sub-section
3.4.7.2.7 (Other rules) provides for the modifications
in the priority of payments in case of Partial
Redemption Regulatory Call has been exercised.
Section 3.4.7.3 of the Additional Information
provides for the Post-Enforcement Priority of
Payments. Confirmation and optional comment
that the securitisation documentation
Tri sets out the priorities of payment and Priorities of payment and Article 21(9) Confirmation Item 3.4.7 of Annex 19 of Commission
riggers o ] P pay . triggers events Delegated Regulation (EU) 2019/980
Upon occurrence of a Subordination Event, the Pro- trigger events pursuant to Articles Confirmation that the securitisation
Rata Redemption Period will end and the Sequential 21(9) of Regulation (EU) 2017/2402. ) . . . .
o ) . . Box to complete may contain additional explanation. documentation sets out the priorities
Priorities of payment and Redemption Period will start. For further .
N138 STSS56 . . . {TEXT-5000} of payment and trigger events
triggered events comment [information, please sefer to STSS41. i o i . ) ) )
Field codes are highlighted in amber where the field has errors in format. pursuant to Articles 21(9) of Regulation
EU) 2017/2402.
Reporting of trigger events which change such (EU) /
priorities of payment
See also Prospectus, Section 4, POST-ISSUANCE
REPORTING, 4.2.2. (Extraordinary notices), second
paragraph: “In particular, material facts will include
any relevant modification to the assets or liabilities
of the Fund, the occurrence of any of the events
referred to in the definition of the Revolving Period
Early Termination Event, any amendment to the
Deed of Incorporation, and, if applicable, the
resolution on the setting-up of the Fund or any
ovontual docicinn rogarding tho Farlu linnidation of
Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
Confirmation that the provisions under
Timely resolution of . {Confirmed/Unconf Field codes are highlighted in amber where: Article 21(10) of Regulation (EU)
N139 STSS57 . . i Confirmed . iy . .
conflicts confirmation irmed} - field is left blank; or 2017/2402 relating to the timely
- field is equal to "Unconfirmed"; or resolutions of conflicts are met.
. . . - field has errors in format.
Confirmation and optional comment
that the provisions under Article Timely resolution of conflicts Items 3.4.7 and 3.4.8 of Annex 19 of
As per section 3.7.2.1 of the Additional Information: 21(10) of Regulation (EU) 2017/2402 between classes of investors & Article 21(10) Confirmation Commission Delegated Regulation (EU)
“The Management Company is also responsible for relating to the timely resolutions of responsibilities of trustee 2019/980
representing and defending the interests of the conflicts are met. . . ) Confirmation that the provisions under
Timely resolution of Noteholders and of the other creditors of the Fund Box to complete may contain additional explanation. Article 21(10) of Regulation (EU)
N140 STSS57 v * |{TEXT-5000} &

conflicts comment

Accordingly, the Management Company must at all
times consider the interests of the Noteholders,
acting in the defence thereof and adhering to
applicable law and regulations for such purpose

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

2017/2402 relating to the timely
resolutions of conflicts are met.
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Historical Default and Loss

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

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

Confirmed/U f
N141 STSS58 Performance Data Confirmed i{rn:Zc;;me e
confirmation ) . . Field codes are highlighted in amber where:
Confirmation and optional comment R
. - field is left blank; or
that the data required to be made i N _ \
. . - field is equal to "Unconfirmed"; or
available under Article 22(1) of field h i f "
- field has errors in format.
Regulation (EU) 2017/2402 is available
on static and dynamic historical Confirmation that the data required to
be made available under Article 22(1
' . . default and loss performance. Historical Default and Loss of Regulation (EU) 2017/2402 is (1) Article 22(1) Confirmation Item 2.2.2 of Annex 19 of Commission
o UG SeIIt'er' e TEIeSE avafllable |'n e Box to complete may contain additional explanation. Performance Data ilable. stating clearly where th Delegated Regulation (EU) 2019/980
N142 STSS58 Historical Default and Loss [the Additional Information delinquency and default {TEXT-5000} f’iVal a e., stating clearly where the
Performance Data comment |data, for substantially similar exposures to those . L . ) . information can be found.
) o Field codes are highlighted in amber where the field has errors in format.
being securitised
The Seller has made available in section 2.2.7.7 of
the Additional Informe\\ltilm deIIin uer:c and default Box to complete should indicate where the data required to be made available under
. . g y Statement where the data required to |Article 22(1) of Regulation (EU) 2017/2402 can be found.
L data, for substantially similar exposures to those . .
Historical Default and Loss ) . be made available under Article 22(1)
N143 STSS58 . being securitised. {TEXT-1000} ) . Lo .
Performance Data location . . . of Regulation (EU) 2017/2402 can be |Field codes are highlighted in amber where:
Data is available on the website of the Eurepan Data . . .
. . . found. - field is left blank for public securitisations; or
Warehouse (for registered users) via the following i .
. . - field has errors in format.
link https://editor.euroedw.eu//
Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed). i .
Confirmation that a sample of the
underlying exposures was subject to
Sample external verification . {Confirmed/Unconf Field codes are highlighted in amber where: ying . p . . )
N144 STSS59 . . Confirmed . . external verification prior to the
confirmation irmed} - field is left blank; or . L.
. \ i .\ issuance of the securities by an
- field is equal to "Unconfirmed"; or approbriate and independent part
- field has errors in format. pprop P party.
. Confirmation and optional comment
DELOITTE, S.L. has reviewed a sample of the 461 .
o that a sample of the underlying
randomly selected loans out of the Preliminary . .
. ) o . exposures was subject to external Sample of the underlying
Portfolio from which the Initial Receivables shall be e . . . . . .
o o verification prior to the issuance of exposures subject to external Article 22(2) Confirmation N/A
selected. Additionally, DELOITTE, S.L. has verified s . e
) ) . o the securities by an appropriate and verifications ) )
the data disclosed in the following stratification . . Confirmation that a sample of the
tables i t of the Prelimi Portfoli independent party pursuant to Article Box t et tain additional lanati derlvi biect t
ables in respect of the Preliminary Portfolio. . ox to complete may contain additional explanation. underlying exposures was subject to
Sample external verification pect 9 ) y 22(2) of Regulation (EU) 2017/2402. P ¥ P ying EXpos : )

N145 STSS59 - The results, applying a confidence level of at least {TEXT-5000} external verification prior to the
99%, are set out in a special securitisation report Field codes are highlighted in amber where the field has errors in format. issuance of the securities by an
prepared by DELOITTE, S.L. for the purposes of appropriate and independent party.
complying with article 22.2 of the EU Securitisation
Regulation. The Originator confirms that no
significant adverse findings have been detected

Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
Liability cash flow model Confirmed/Unconf Field codes are highlighted in amber where:
N146 STSS60 ) Y . . . Confirmed { / T gnie
confirmation (prior pricing) irmed} - field is left blank; or
Confirmation that a liability cash flow - field is equal to "Unconfirmed"; or
model is available to potential - field has errors in format.
investors prior to pricing and location
where this information is available
ursuant to Article 22(3) of Box to complete should contain the location where a liability cash flow model is
ety eesin ey et elelermisel s publlEee Ee ulation (EU) 2017/§4)02 av:ilable anpd ma cotmtain an I additionallex \IA;nation R ! |
Location of Liability cash by INTEX Solutions Inc and/or Bloomberg, has been 8 ' y y P '
N147 STSS60 . . . {TEXT-10000}
flow model made available before pricing on the Website of . Lo .
Field codes are highlighted in amber where: i i o
European DataWarehouse. o . L Confirmation that a liability cash flow
- field is left blank for public securitisations; or . . .
. . model is available to potential
- field has errors in format. . . L
investors prior to pricing and state
Availability of a liability cash flow |clearly where this information is
Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed). Y . y ) y . ] . Article 22(3) Confirmation N/A
. .\ . N DR . model to potential investors available. After pricing, confirmation
Field should be equal to "Confirmed" where the STS notification is submitted before . .
o that such information has been made
pricing. available to potential investors upon
Liability cash flow model . {Confirmed/Unconf
N148 STSS60 i . L. Confirmed . . L . request.
confirmation (after pricing) irmed} Field codes are highlighted in amber where:
Confirmation and optional comment - field is left blank; or
that after pricing, such information - field is equal to "Unconfirmed"; or
has been made available to potential - field has errors in format.
investors upon request pursuant to
Article 22(3) of Regulation (EU)
2017/2402.
Liability cash flow model Box to complete may contain the concise explanation.
N149 STSS60 . {TEXT-5000}
comment (after pricing)
Field codes are highlighted in amber where the field has errors in format.
Box to complete should contain the confirmation indicator:
- "Available" where information is available
- "Not Available" where information is not available and STSS10-Underlying exposures
classification is equal to "residential mortgages" or "auto loans/leases"
- "N/A" only where STSS10-Underlying exposures classification is not equal to
"residential mortgages" or "auto loans/leases"
Environmental performance N/A/Available/Not ) . . .
N150 STSS61 o P Available 1y ./ sl Confirmation and concise explanation |Field codes are highlighted in amber where: . .
availability available} . . o A concise explanation on whether the
on whether the information related to | - field is left blank, or . .
. o ) information related to the
the environmental performance of the | - field is equal to "Not available"; or N . .
. . . y " ) . Publication on environmental environmental performance of the
assets financed by residential loans, or | - "N/A" is reported and STSS10-Underlying exposures classification is equal to . . . .
. . . _ . \ performance of underlying assets financed by residential loans, or
auto loans or leases is available residential mortgages" or "auto loans/leases" or - . . . . .
. .\ " i L exposures consisting of auto loans or leases is available Article 22(4) Concise Explanation N/A
pursuant to Article 7 (1)(a) of - "N/A" is not reported and STSS10-Underlying exposures classification is not equal to . . .
. . _ Y Ny residential loans or car loans or |pursuant to Article 7 (1)(a) of
Regulation (EU) 2017/2402 and a residential mortgages" or "auto loans/leases " .
] o i . leases Regulation (EU) 2017/2402 and a
statement where that information is - field has errors in format. . L
, statement where that information is to
to be found pursuant to Article 22(4) be found
Section 3.7.1.5 of Additional Information: In of Regulation (EU) 2017/2402. . . . A \ .
. . . . When Environment performance confirmation for STSS61 is 'Available', box to complete
particular, the Servicer shall provide in a timely . o . . .
. ) . should contain a statement indicating the section where the information is disclosed.
manner to the Originator, as Reporting Entity, any
Environmental performance |reports, data and other information in the correct ) . . . oA .
N151 STSS61 {TEXT-10000} When Environment performance confirmation for STSS61 is different from 'Available’,

explanation

format to fulfil the reporting requirements of article
7 of the Securitisation Regulation (including, inter
alia, the information, if available, related to the
environmental performance of the Vehicles).

box to complete should be left empty.

Field codes are highlighted in amber where it is not the case or field has errors in format.
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Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).

Article 7 compliance . {Confirmed/Unconf Field codes are highlighted in amber where:
N152 STSS62 . . Confirmed . .
confirmation irmed} - field is left blank; or
- field is equal to "Unconfirmed"; or
- field has errors in format.
The OrIgmator contirms 1ts COMPpITance WIth articie 7
of the EU Securitisation Regulation. Furthermore, in
accordance with article 22 of the EU Securitisation
Regulation, the Reporting Entity (or any agent on its
behalf) will make available (or has made available in
this Prospectus) to potential investors, before
pricing, the following information (section 4.2.1.1.4
of the Additional Information): . . .
] . . Confirmation and optional comment
(i) delinquency and default data, for substantially .
o ) o that the originator and the sponsor
similar exposures to those being securitised, and the . . .
fth dat d the basis for claimi are complying with Article 7 of
s.ou.rlce.sto ; 0s€ a. adan H € " aSLSh or;: a|m|n.g Regulation (EU) 2017/2402 pursuant
s.|.m| a‘r| y or a period no shorter than 5 years; to Article 22 (5) of Regulation (EU)
(i) a liability cash flow model, elaborated and . .. .
Roiielle 7 amraliamee ublished by INTEX and/or Bloomberg, which 2017/2402. Box to complete may contain additional explanation.
N153 STSs62 comment " precisel reyresents the contractual ilationshi of {TEXT-5000}
P y' P . P Field codes are highlighted in amber where the field has errors in format.
the Receivables and the payments flowing between
the Seller, the Fund and the Noteholders, (and shall,
after pricing, make that model available to
Noteholders on an ongoing basis and to potential
investors upon request);
(iii) upon request, the loan-by-loan information
(including, inter alia, the information, if available
related to the environmental performance of the
assets) required by point (a) of the first
subparagraph of article 7(1) of the EU Securitisation
Regulation; and
(iv) draft versions of the Transaction Documents, the
CTS Natification and the Dracnoctiic: and
Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
Where no potential investor makes such a request prior to pricing, confirmation should
be provided that the information would be made available to any potential investor
Underlying information . {Confirmed/Unconf upon such a request.
N154 STSS62 . ) Confirmed .
confirmation irmed} . . .
Confirmation and optional comment . L .
. . . Field codes are highlighted in amber where:
that the information required by .
. - field is left blank; or
Article 7(1) (a) has been made L \ _ ;
. Lo - field is equal to "Unconfirmed"; or
available to potential investors before . .
. - field has errors in format.
pricing upon request pursuant to
Article 22 (5) of Regulation (EU)
2017/2402.
. . Box to complete may contain additional explanation.
Underlying information
N155 STSS62 T See above STSS62 {TEXT-5000}
Field codes are highlighted in amber where the field has errors in format.
Confirmed . . L . .
Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
Before pricin Confirmed/Unconf Field codes are highlighted in amber where:
N156 STSS62 S {Confirmed/ e o nigntect W
documentation confirmation irmed} - field is left blank; or
Confirmation and optional comment - field is equal to "Unconfirmed"; or
that the information required by - field has errors in format.
Article 7(1) (b) to (d) has been made
available before pricing at least in
draft or initial form pursuant to Article
o 22 (5) of Regulation (EU) 2017/2402 Box to complete may contain additional explanation.
Before pricing
N157 STSS62 {TEXT-5000}

documentation comment

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

Originator and sponsor
responsible for compliance with
Article 7

Confirmation that:

- the originator and the sponsor are
complying with Article 7 of Regulation
(EU) 2017/2402;

- the information required by Article
7(1) (a) has been made available to
potential investors before pricing upon
request;

- the information required by Article
7(1) (b) to (d) has been made available
before pricing at least in draft or initial
form.

Article 22(5)

Confirmation

N/A
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