Background information:

(D RTS field code | M2ndatory/Condi Lo e e Frekliormat Frekldezenpton T e RTS field name RTS Content to be reported o e e P o oo
reference tional/Optional Article of regulation (EV) 2017/2402  1Pe e Article of Regulation (EU) 2019/980
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.
The unique identifier as assigned by | ™ 1"° case of STS on for which multiple STS Where reporting an update, the unique
NO sTss3 c STS notification identifier (NOTIFICATION ID} | ESMA to the previously notified 575 | "Otiications were submitted by different reporting entities on the same securitisation |\ 6. tion identifier reference number assigned by ESMAto |N/A General Information
otiication. identifier - STSS4 - Securitisation unique identifier (as it may be the case for master trust the proviously notiied STS netifcation.
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.
Private
Securtsaton type may be Public or | 0" POSSIIe alues n Box to complete are "Public” and "Privae”
N1 ™M type {usT} rater Securitisation type N/A General Information
Field codes are highlighted in amber f the field is left blank or has errors in format.
Only one LEI should be reported in Box to complete and it should be one of the
originators or sponsors. This LEI should exist at the GLEIF database.
The LEl of the Designated Entity in The NRE code assigned to the STS notification reporting entity should be authorised for Legal Entity Identifier (LEI) of the entity
" srsso " A §4930080K2FST2K39157 o ecordonce with Al 271) of this Designated Entity LI for the date at which the notification wil be submitted asfinal. L oo designated as thefrt contact pointand | o0 General Information Item 3.2 of Annex 19 of Commission Delegated
Regulation (EV) 2017/2402 name of the relevant competent Regulation (EU) 2019/980
Field codes are highlighted in amber f the field is left blank or has errors in format. authority
Note: The relevant competent authority of the Designated entity is requested during the
registration process of that Designated Entity into the STS register system.
ISIN (12-character alphanumeric code) should be reported in Box to complete where
available.
‘Where available, the international
Where multiple ISIN codes are reported, ;" separator should be used without any space. security identification code (ISIN) or
N codes. If no ISIN is available, then any
Where available, the international
N3 STSS1 C Instrument ISIN 1T0005542938;1T0005542946;1T0005542953 {ISIN} The same ISIN should not be reported multiple times. Instrument identification code other unique securities code assigned to
security identification code(s) (ISIN). ' ue s
this securitisation.
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
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.
If no ISIN is available, the name of the ) " )
N4 STSs1 € Instrument code type (ALPHANUM-35) | unique securities code assigned to this | " ¢"e Multiple codes are reported, ";" separator should be used without any space
e oo 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.
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
If no ISIN is available, any other unique |between each code. That may lead to repetition of the same code type
N5 STSS1 c Instrument code {TEXT-100} securities code such as (CUSIP_Value;CUSIP_Value).
a CUSIP, assigned to this securitisation
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.
Originator LEI should be reported in Box to complete for each originator in that
securitisation. At least one Sponsor LEI or Originator LEI should be provided.
Reported LEls should exist at the GLEIF database.
The LE! of the originator(s) and Item 4.2 of Annex 9 of Commission Delegated
NG sTss2 c Originator LEI 549300BDK2FS72K39197 {LE} The LEI of the originator(s) Where multiple LEI are reported, *;" separator should be used without any space Legal Entity Identifier (LEI) sponsor(s) and, where available, original | N/A General Information Regulation (£0) 2015/980
lender(s).
Field codes are highlighted in amber where:
- neither Sponsor LEI nor Originator LEi is reported; or
- field has errors in format.
ITALY
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 lst of Box to complete. Where available, the country of
N7 sTss8 c OnE atoreoun Ty (counTRy_puy | e country of establishment of the | R Country of establishment establishment of the originator(s), Article 18 and 27(3) General Information N/A
originator(s) Field codes are highlighted in amber where: sponsor(s), SSPE(s) and original
~both Originator country and Originator country (if multiple countries) are left blank lender(s).
where Originator LEI s reported; or
~both Originator country and Originator country (if multiple countries) are filled-in; or
field has errors in format.
When several originators are reported, please use this Box to complete to report the full
list of countries. ";" separator should be used between each EEA country (in the same
order used for the originator LEI). That may lead to repetition of the same country
(IRELAND;ITALY;IRELAND;CZECHIA).
v AR (COUNTRY_EU_ | The country of establishment of the | ield codes are highlighted in amber where: ) ) :::‘:b'ﬁs:‘:::f':f::: Z:;"r:;‘(;'(s) ) )
N7 sTsss c ) originator(s) (if multiple originators | - both Originator country and Originator country (if multiple countries) are left blank | Country of establishment Article 18 and 27(3) General Information N/A
multiple countries) ul o sponsor(s), SSPE(s) and original
from different countries) where originator LE! is reported; or it
~both Originator country and Originator country (if multiple countries) are filled-in; or
- the number of Originator LEIs is different from the number of Originator countries (if
multiple countries); or
-only one country is reported; or
- field has errors in format.
Sponsor LEI should be reported in Box to complete for each sponsor in that securitisation
At least one Sponsor LEI or Originator LEI should be provided.
Reported LEls should exist at the GLEIF database.
The LEI of the originator(s) and )
NE sTSS2 c Sponsor LEI {LEN 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, ori N/A General Information ;:;"ul‘;fm‘:2’32"5;;;;;’"'“'55'”" Delegated
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 lst of Box to complete.
o srsss c R (counTry gy | Thecountryof establshment o the |
sponsor(s) Field codes are highlighted in amber where:
~both Sponsor country and Sponsor country (if multiple countries) are left blank where
Sponsor LEI is reported; or
~both Sponsor country and Sponsor country (f multiple countries) are filled-in; or
- field has errors in format. Where available, the country of
When several sponsors are reported, please use this Box to complete to report the full list ¥
v establishment of the originator(s), ) )
of countries. ";" separator should be used between each EEA country (in the same order | Country of establishment oo SSPE8) o o Article 18 and 27(3) General Information N/A
used for the sponsor LEI). That may lead to repetition of the same country ender(s).
(IRELAND;ITALY;IRELAND;CZECHIA)
S ——— (CouNTRY.eu_uis | e county ofestablishment of the | ield codes are highiighted n amber where: )
N9 sTsss c R I sponsor(s) (if multiple sponsors from | - both Sponsor country and Sponsor country (if multiple countries) are left blank where
different countries) Sponsor LEI is reported; or
~both Sponsor country and Sponsor country (if multiple countries) are filled-in; or
the number of Sponsor LEIs 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 LEl should exist at the GLEIF database.
The LEI of the original lender(s) (where " The LE! of the originator(s) and Item 4.2 of Annex 9 of Commission Delegated
N10 sTss2 o Original Lender LEI 549300BDK2FS72K39197 (e Legal Entity Identifie (LEI) sponsor(s) and, where available, original [N/A General Information

available)

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

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

lender(s).
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{COUNTRY_WORLD

The country of the original lender(s)

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

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

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

N11 STSS8 Original Lender Country ITALY
} (where available)
Field codes are highlighted in amber where:
- Original Lender Country and Multiple countries Box to complete is left blank whereas
Original Lender LEI s fillec-in; or
- both Original lender country and Original lender Country (if multiple countries) are
fillec-in; or
_field has errors in format. Where available, the country of
When severa orgina lenders are reported, please use this Box to ompIete 0 reportthe | e ccociion establshment o the originator(s), Aetice 18.nd 2703 General Information WA
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 LEI). That may lead to repetition of the same country
(IRELAND;ITALY;IRELAND;CZECHIA).
N11 sTss8 2:?: ":)TLL;TJ‘:‘:.:;"""V i (Cl.loslTJ;mLWORLD :x;;":v:ﬁ:;f:f originallender(s) | ¢ |4 codes are highlighted in amber where:
< ~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
filed-in; or
the number of Original lender LEIs i different from the number of Original lender
countries (if multiple countries); or
- only one country is reported; or
- field has errors in format.
ITALY SSPE country should be reported in Box to complete where available.
When several SSPEs exist and they have the same country, please fillin the country only
The country of establishment of the | "°®"
N12 STSS8 SSPE Country {COUNTRY_EU} SSPE(s)
Select the relevant EEA country in the drop-down list.
Field codes are 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 ‘ o
complete to report the fulllist of EEA countries. Country of establishment establishment of the originator(s), Article 18 and 27(3) General Information N/A
sponsor(s), SSPE(s) and original
lender(s).
1 separator should be used between each country. That may lead to repetition of the.
The country of establishment of the
N2 STSs8 SSPE C_nunvv (if multiple {COUNTRY_EU_LIS SSPE(s) (if multiple SSPEs from different| ™™ country (IRELAND;ITALY;IRELAND;CZECHIA).
countries) b oo
Field codes are highlighted in amber where:
- both SSPE country and SSPE Country (if multiple countries) are filled-in; or
- only one country is reported; or
- field has errors in format.
The unique non-ABCP securitisation identifier which remains unchanged throughout the
entire securitisation life cycle — consists of the following components:
a) The Legal Entity Identifier (LEI) of the initial disclosure reporting entity under the
disclosure reports which submitted the initial information;
b) The letter N’ for non-ABCP securitisation;
The unique identifier assigned by the | ¢) The four-digit year that the first securities of the securitisation were issued (e.g. 2009);
1o srssa Non-ABCP securitisation $4930080K2FS7ZK3T197N202301 {SECURITISATION | reporting entiy in accordance with d) The two-digit sequential number corresponding to the order in which information
unique identifier Article 11(1) of Delegated Regulation |about each securitisation is made available under the disclosure reports (with the same
(EU) 2020/1224 identifier as referred to in points (a), (b) and (c)), for example O1 if this s 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.
- N Indicates whether several STS Box to complete should contain "Y" where several STS notifications may be issued for the The unique identifier assigned by the
Multiple STS notifications same securitisation identifier by the same reporting entity.
N5 sTssa Ny notifications may be issued for this reporting entity in accordance with
flag N Unique identifier N N/A General Information N/A
securitisation identifier Article 11(1) of Delegated Regulation
Field codes are in amber f the field is left blank or has errors in format. {EU) 2020/1224,
Box to complete should contain the reason why several STS notifications may be issued for
the same securitisation identifier by the same reporting entity.
Only possible values in Box to complete are:
Multiple STS notifications {Master - Master Trust
N6 STss4 reason Trust/Other} ~Other
Indicates the reason for which several
475 motications may be seued for s | €14 codes are highlghted in amber where:
securitisation identifier ~field s left blank and Multiple STS notifications flag is equal to "Y"; or
- field has errors in format.
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
[ SISt comment RS0 Field codes are highlighted in amber where:
field is left blank and Multiple STS notifications flag is equal to "Y"; or
- field has errors in format.
Mandatory for public securitisations that are not exempt from the obligation to publish a
prospectus.
For all private securitisations and public securitisations that are exempt from the
For public securitisations that are not | obligation to publish a prospectus, this field may be left blank.
exempt from the obligation to publish a
N18 STSSS Prospectus Country {COUNTRY_EU} prospectus, the country of the relevant |For public securitisations that are not exempt from the obligation to publish a prospectus,
competent authority issuing the select the relevant EEA country in the drop-down list.
prospectus should be provided
Field codes are highlighted in amber for public securitisations where:
- STSS5-prospectus country is left blank and no exemption on prospectus is reported; or
- field has errors in 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 [ Where the prospectus identifier is not yet available at the initial notification date, then the
Nis srsss S— P exempt rom the obiigaton to publsh a final prospectus identifier should be reported s soon as possible and at the ltest no later
prospectus, the prospectus identifier | than 15 days after the closing of the transaction.
should be provided. Where the relevant competent authority does not provide a prospectus identifier, the Where available, the prospectus
prospectus identifier field should be filled-in with “Not provided by the relevant Prospectus identifier identifier as provided by the relevant [N/A General Information N/A
competent authority”. competent authority.
Field codes are highlighted in amber for public securitisations where:
- STSS5-prospectus country is left blank and no exemption on prospectus is reported; o
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.
Where the public securtsaton s Box to complete should contan a concise explanation describing the reason forsuch an
. exemption.
exempt from publishing a prospectus,
N20 stsss xemption on prospectus | T Minmum denomination of the Notes is Euro 100,000 and integral multplesof Euro 1,000 in excess thereof, o the Securitisation o+ (o1 concise explanation explaining WY this | L1y 1o o here feds STSSS-Exemption on prospecus,STSSS
is exempt from the obligation to publish a prospectus pursuant to Article 1, Paragraph 4, letter c) of Regulation (EU) 2017/1129. is the case making reference to the o felds STS35-E
Prospectus Country and STSS5-Prospectus identifier are filled.
relevant article of the prospectus
regulation Field codes are highlighted in amber for public securitisations where:
- STSS5-Exemption on prospectus, STSSS-Prospectus Country and STSSS-Prospectus
identifier are left blank; or
- STSS5-Exemption on prospectus, STSSS-Prospectus Country and STSSS-Prospectus
identifier are filled; or
- field has errors in format.
Where a prospectus is drawn up in The notification may be submitted as a draft notification in advance of the issue date but Where a prospectus is drawn up in
compliance with Regulation (EU) should be submitted as a final STS notification at the issue date at the earliest. compliance with Regulation (EU)
N21 STSs11 Issue date 2023.05-11 {DATE_TEXT-YYYY- |2017/1129, the date on which the Issue date 2017/11294[4], the date on which the N/A General Information N/A
MM-DD} prospectus was approved. If not, the | Example: 2020-01-31 (text format) prospectus was approved.
closing date of the most recent In all other cases, the closing date of the
i Field codes are in amber where field i left blank or has errors in format. most recent i
European DataWarehouse GmbH Mandatory only to public securitisations,
The field may be left blank for private securitisations.
Select the name of the registered X N
° Select in the drop-down list the relevant name of the Securitisation Repository as it s
s securitisation repository as it is available under the list of registered Securitisation Repositories published on the ESMA Where available, the name of the
N22 STSS6 {LsT} available under the list of registered ! Securitisation Repository N , N/A General Information N/A
name N N website at registered securitisation repository.
Securitisation Repositories published
on the ESMA website. p: ma.europa. _register_secr.xlsx.
Field codes are highlighted in amber where field is left blank for public securitisations or
field has errors in format.
Box to complete should contain the name of the securitisation.
N23 sTSs7 Securitisation name Quarzo S.r.. - Series 2023 (TEXT-100} The securitisation name. The field should be filled-in with "Not available” for private securitsations that do ot ¢, . iication name The securitisation name. N/A General Information Section 4 of Annex 9 of Commission Delegated

have any securitisation name.

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

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

The type of underlying exposures
including:

1) residential mortgages;

2)  commercial mortgages;

3)  creditfacilities provided to
individuals for personal, family or
household consumption purposes;

Only possible values in Box to complete are:

- residential mortgages

- commercial mortgages

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

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

Underlying exposures

TTTE TP OT UTOETTY T EXpOSUTES
including:

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

2) commercial loans that are
secured by one or more mortgages on

N25 5TS510 {usT} - auto loans/leases commercial immovable property, N/A General Information N/A
classification 4)  credit facilities, including loans classification ¢ )
- credit-card receivables including offices or other commercial
and leases, provided to any type of !
e - trade receivables premises;
pr poration; ~others 3) credit facilities provided to
5) auto loans/leases;
individuals for personal, family or
6)  credit card receivables; '
3 trade recatvablen Select in the drop-down list the relevant Underlying exposures classification. household consumption purposes;
9 oo g 4 credit faciliies, including
- Field codes are highlighted in amber if the field is left blank or has errors in format. loans and leases, provided to any type of|
enterprise or corporation;
5) auto loans/leases;
6) credit card receivables;
7 trade receivables;
8) other underlying
exposures that are considered by the
The initial notification date should be left empty.
For STS notifications reported before the new Register goes live, the initial notification
date will be automatically retrieved from the list of traditional securitisations meeting the
sTS htp: .esma.europa. files/library/esma33-128-
A XT-YYYY- | The initial date of notification to ESMA
N26 sTSS12 Initial Notification date ADaIE @ Initial date of notification to 760_securitisations_designated_as_sts_as_from_01_01_2019_regulation_2402_2017_2.xI
MM-DD} of the STS notification. ).
For STS notifications reported after the new Register goes live, the initial notification date
will be retrieved from the first successful submission date of the final STS notification.
The last notification date in Box should be filled in with the date when the notification file
is submitted as a draft STS notification.
The notification date as published in the public register of STS notifications will be Notification date The date of notification to ESMA. N/A General Information N/A
computed by the system from the date when the draft STS notification will be submitted
as final.
The notification may be submitted as a draft notification in advance of the issue date of
DATE_TEXT-YYYY- | The date the STS notification was the securitisation but will be submitted as a final STS notification at the issue date at the
N27 STSS12 Last notification date 2023-05-11 { o
MM-DD} submitted. earliest.
Example: 2020-01-31 (text format)
Field codes are highlighted in amber where;
-field is left blank; or
- last notification date is in the future; or
- field has errors in format
1 Where an authorised third-party has
provided STS verification services in
accordance with Article 27(2) of
Regulation (EU) 2017/2402, indicator | Box to complete should contain "Y" where an authorised third party has provided STS
N . that the compliance with the STS verification services and confirmed the compliance with the STS criteria.

N28 sTss13 Authorised Third party flag /Ny e sros contimet by hot Where an authorised thid-party has
authorised third party firm. "N" is Field codes are highlighted in amber if the field is left blank or has errors in format. provided STS verification services in
reported where no authorised third accordance with Article 27(2) of
party has provided STS verification Authorised Third party Regulation (EU) 2017/2402, a statement |Article 27(2) General Information N/A
services. that compliance with the STS criteria
Where an authorised third-party has Field is mandatory in box to complete when Authorised Third Party flag for STSS13 is was confirmed by that authorised third
provided STS verification services in reported with "Y". party firm.

. . . " " § o accordance with Article 27(2) of
Authorised Third party Prime Collateralised Securities (PCS) EU SAS has verified that the Quarzo S.r.I. - Series 2023 Securitisation complies with the STS
N29 STSS13 i party P (=) 2 P {TEXT-5000} Regulation (EU) 2017/2402, a Field codes are highlighted in amber where
- statement that compliance with the STS| - field s left blank and "Y" is reported for the authorised third party flag; or
criteria was confirmed by that ~field is filled-in and "N" is reported for the authorised third party flag; or
authorised third party firm. - field has errors in format
Field is mandatory in box to complete when Authorised Third Party flag for STSS13 is
Where an authorised third-party has | reported with "Y".
provided STS verification services in

N30 STSS14 Authorised Third Party name | Prime Collateralised Securities (PCS) EU SAS {TEXT-100} accordance with Article 27(2) of Field codes are highlighted in amber where
Regulation (EU) 2017/2402, the name | -field is left blank and "Y" s reported for the authorised third party flag; or
of the authorised third party - field is filled-in and "N" is reported for the authorised third party flag; or ‘Where an authorised third-party has

- field has errors i format. provided STS verification services in
i " i d th Article 27(2) of
FRANCE Field is mandatory in box to complete when Authorised Third Party flag for STSS13 is Authorised Third party accordance wif rticle 27(2) of Article 27(2) General Information N/A
reported with "Y". Regulation (EU) 2017/2402, the name of
Where an authorised third-party has .
5 the third party’s name and the country
provided STS verification services in )
. Select the relevant EEA country in the drop-down list. of establishment.
Authorised Third party accordance with Article 27(2) of
N31 sTss14 {COUNTRY_EU} "
country Regulation (EU) 2017/2402, the country
Field codes are highlighted in amber where
of establishment of the authorised " )
it ~field s left blank and "Y" is reported for the authorised third party flag; or
party field is filled-in and "N" is reported for the authorised third party flag; or
- field has errors in format.
F - ité Marchés Fi i (AMF)
(R = A o s MRS I s () Field is mandatory in box to complete when Authorised Third Party for STSS13 is reported
The name of the competent authority [with "Y".
that has authorised the third party as
available on ESMA website under the [ Select in the drop-down list the relevant name of the competent authority related to the )
. o o : Where an authorised third-party has
list of Competent authority supervising |country as reported in the Authorised Third party country as available on ESMA website e r
P compliance of third parties with Article [under the list of Competent authority supervising compliance of third parties with Article e ames with Arle ol
N32 STSS15 LRy {CA_CODE} 28 of SecReg. 28 of SecReg (http ma.europa -128- horised Third party § Article 27(2) General Information N/A
Competent Authority § Regulation (EU) 2017/2402, the name of
(https://www.esma.europa.eu/sites/de | 777_list_of_designated_competent_authorities_under_securitisation_regulation.pdf)
the competent authority that has
fault/files/library/esma33-128- o
777_list_of_designated_competent_aut|Field codes are highlighted in amber where .
horities_under_securitisation_regulatio| - field is left blank and "Y" is reported for the authorised third party flag; or
n.pdf) field is filled-in and "N is reported for the authorised third party flag; or
~field has errors in format.
N
Check box in Box to complete should contain "N" where the originator or original lender is
e A check box as to whether the a credit institution or investment firm established in the Union. A“Yes’ or No statement as to whether
N33 srssty ‘enim s cfed“ o orginator or originl lender is  credit o B ~ |orieinator (or orignaltender) not |the oiginator or orgina lender isnota [, ooy Confirmation A
institution or investment firm Check box in Box to complete should contain "Y" where the originator o original lender is [a credit institution credit institution or investment firm
institution N o N - . . "
established in the Union not a credit institution nor investment firm established in the Union established in the Union.
Field codes are in amber if the field s left blank or has errors in format.
N/A P .
/ 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 'I_g g e { d/N/A/ Confirmation and optional comment | Field codes are highlighted in amber where;
compliance confirmation e A that the originator's or original lender’s | - "Unconfirmed” is reported; o Where the answer to field STS17 is
credit-granting criteria, processes and | - field is left blank; or "Yes", confirmation that the originator’s
systems in place are executed in ~"N/A"is not reported in Box to complete and STSS17 field is "N"; or Confirmation that the credit or original lender's creditgranting Artice 27(3) Confirmation o
accordance with Article 9 of Regulation | - "N/A"is reported in Box to complete and STSS17 field is granting complies with Article 9 | criteria, processes and systems in place
(EU) 2017/2402 where the Originator | - field has errors in format. are executed in accordance with Article
(or original lender) is not a Credit — - 9 of Regulation (EU) 2017/2402.
e Box to complete may contain additional explanation.
institution.
§ N Field should be left blank where STSS18-Credit granting criteria compliance confirmation is
Credit granting criteria
N35 STSS18 {TEXT-5000} equal to N/A.
compliance comment
Field codes are highlighted in amber where it is not the case or the field has errors in
format.
N/A 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").
a6 srssto Credit granting citeria {Confirmed/Uncon] )
supervision confirmation irmed/N/A} Field codes are highlighted in amber where:
- i " i ; Where the answer to field STS17 is
Confirmation and optional comment Unconfirmed” is reported; or oo o e the oo
that the credit-granting as referred to |~ leld s left blank; or o Confirmation that the credit anting a5 refarract o i Avtel 27(3)a) | Artice 2763 Confirmation WA
in Article 27(3)(a) of Regulation (EU) | ~N/A"Is not reported in Box to complete and STSS17 field is "N"; or eranting is subject to supervision (5170 1'% %+ (£0) 201712402 s sabjucs
2017/2402 s sublect to supervision. - "N/A"is reported in Box to complete and STSS17 field is gulatio )
- field has errors in format. to supervision.
Box to complete may contain additional explanation.
(S Field should be left blank where STSS19-Credit granting criteria supervision confirmation is
N37 sTSS19 e {TEXT-5000} equal to N/A.

supervision comment

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




True sale or assignment

Confirmed

{Confirmed/Unconf

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

Field codes are highlighted in amber where:

N38 sTS520
transfer confirmation irmed) - field is left blank; or
field is equal to "Unconfirmed”; or
field has errors in format.
Pursuant to the Master Purchase , the Originator in with the combined provisions of articles 1
and 4 of the Securitisation Law and the provisions of Law 52, (i) has assigned and transferred without recourse (pro soluto) to the Confirmation and concise explanation
Issuer, which has purchased, all of its right, itle and interest in and to the Initial Portfolio and (i) may assign and transfer without on how the transfer of the underlying A concise explanation of how the
recourse (pro soluto) to the Issuer, which shall purchase, all of ts right, title and interest in and to each Subsequent Portfolio. The exposures is made by means of true ranster of the underhin transfer of the underlying exposures is
transfer of the Receivables included in the Initial Portfolio has been rendered enforceable against any third party creditors of the sale o transfer with the same legal o o made by means of true sale o transfer | o) Concise Explanation Item 3.3 of Annex 19 of Commission Delegated
Originator (including any insolvency receiver of the same) through (i) the publication of a notice of transfer in the Official Gazette no. effect in a manner that is enforceable o with the same legal effect in a manner P Regulation (EU) 2019/980
41 of 6 April 2023, and (ii) the registration of the transfer in the companies’ register of Milan on 14 April 2023, while the transfer of against the seller or any third party © that is enforceable against the seller or
the Receivables included in each Subsequent Portfolio will be rendered enforceable against any third party creditors of the pursuant to Article 20(1) of Regulation ) any third party.
: s ine ! - ) Box to complete should contain the concise explanation.
N3 srss20 True sale or assignment | Originator (incuding any insolvency receiver of the same) through the payment of the relevant Purchase Price to be paid by the |\ oo (EV) 2017/2402.
transfer explanation Issuer to the Originator with formalities granting the date certain at law (data certa) pursuant to the combined provisions of articles Feld codes are hightighted in amber if the ield is left blank or has errors in format
1 and 4 of the Securitisation Law and the applicable articles of Law 52 (for further details, see the section headed " The Master hlig! g
Receivables Purchase Agreement " of the Prospectus). The true sale nature of the transfer of the Receivables and the validity and
enforceability of the same is covered by the legal opinion issued by the legal counsel to the Arranger and the Joint Lead Managers,
which has been made available to the PCS and may be disclosed to any relevant competent authority referred to in article 29 of the
EU Securitisation Regulation. As a general note, in this STS notification, except as (otherwise) defined or construed herein or in so far
as the context otherwise required, words, expressions and capitalised terms used but not defined or construed herein shall have the
meanings defined or construed in the prospectus relating to the securitisation of Quarzo S.r.I. dated 9+F44 May 2023 (the
Prospectus).
N Check box in Box to complete should contain "Y" where any of the severe clawback
A check bos as to whether any of the _|P70¥i5onS referred to n points (a) or (o) of Atile 20{2) of Regulation (EU) 2017/2402 are
found in the securitisation and "N" otherwise.
severe clawback provisions referred to
Nao sTss21 Subject to severe clawback (V/N} in Article 20(2) (a) or (b) of Regulation
{EU) 20177240 are found in the Field codes are highlighted in amber where:
3 field is left blank; or
securitisation.
~field is equal o A concise explanation on whether any of
~field has errors in format. the severe clawback provisions referred tem 3.3 of Annex 19 0f C Delegated
ete should " ‘ No severe clawback toin Article 20(2)(a) or (b) of Regulation |Article 20(2) Concise Explanation R:"l‘"a'm‘:‘ ‘E'l‘j;ezxm/"m“'“’“‘““’" clegate
Box to complete should contain the concise explanation. (EU) 2017/2402 are found in the g
A concise explanation on whether an securitisation.
P V' | The field should be left blank when "Subject to severe clawbask" check-box is "N".
. of the severe clawback provisions
N41 sTss21 AEADEIECCNLE {TEXT-10000} referred to in Article 20(2) (a) or (b) of
explanation Regulation (EU) 2017/2402 are found in | FE19 €005 are highiighted in amber where:
e sation field is left blank and "Subject to severe clawback" check-box is "
- - field is not left blank and "Subject to severe clawback" check-box
field has errors in format.
N/A Box to complete should contain the confirmation indicator
(Confirmed/Unconfirmed/N/A).
Clawback provisions (Confirmed/Unconf
Na2 sTss22 woack provisons (e Field codes are highlighted in amber where:
exemption confirmation irmed/N/A}
- field is left blank; or
Confirmation and optional comment on| * feld is equal to "Unconfirmed”; or Exemption for clawback A confirmation whether the provisions e 3.3 of Anmex 16 of Commision Delegated
hether the provisions in Article 20(3) |——field has errors in format. p in national insolvency  |in Article 20(3) of Regulation (EU) Article 20(3) Confirmation Regul t (EU) 2019/980 8
egulation
of Regulation (EU) 2017/2402 apply.  [Box to complete may contain additional explanation. laws 2017/2402 apply. €
Clawback provisions Field should be left blank where STSS22-Clawback provisions exemption confirmation is
Na3 sTss22 i {TEXT-5000} P P
exemption comment equal to N/A.
Field codes are highlighted in amber where it is not the case or field has errors in format.
N Check box in Box to complete should contain:
-"Y" where the seller is not the original lender
The sell t the original Indicator that the sell t the
Nag. sTSS23 IS i {Y/N} ndicatorthat the sefler is not the - "N" where the seller is the original lender
lender flag original lender
Field codes are in amber if the field is left blank or has errors in format.
N/A 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
v
Transfer where the seller is
- {Confirmed/Unconf
Nas sTss23 not the original lender h ; -
e irmed/N/A} Field codes are highlighted in amber where: Where the seller is not the original
(L] ~field s left blank; or Transfer where the seller isnot | lender, a statement confirming that the |, . 200) Confirmation Item 3.3 of Annex 19 of Commission Delegated
Confirmation and mandatory ~"Unconfirmed" is reported; or the original lender securitisation complies with Article 20(1) Regulation (EU) 2019/980
explanation that the securitisation ~*N/A"is not reported and STSS23 check-box is t0 20(3) of Regulation (EU) 2017/2402.
complies with Article 20(1) to 20(3) of | -"N/A"is reported and STS$23 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
2: he original | TEXT-1
Nd6 STSs23 not the original lender ¢ Seoch Field should be left blank where STSS23-Transfer where the seller is not the original
explanation
lender confirmation is equal to N/A
Field codes are highlighted in amber where it is not the case or field has errors in format.
N/A Box to complete should contain the 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 closin
Transfer at a later stage {Confirmed/Unconf, shod P P (at alater stag: ing
Na7 sTss24 et e ~ |of the securitisation) is effected at least through the required minimum pre-determined
Where the transfer of the underlying | ¢\ ont triggers as lsted in Article 20(5) of Regulation (EU) 2017/2402.
exposures is performed by means of an
assignment and perfected ata later | gie|q codes are highlighted in amber where:
stage than at the closing of the ~field i left blank: or
securitisation, confirmation and concise | _ g1 is equal to "Unconfirmed; or
explanation on how and whether that | _ o1 1o arrors in format.
perfection is effected at least through Where the transfer of the underlying
the required minimum pre-determined exposures is performed by means of an
event triggers as lsted in Article 20(5) | ete should " anation where STS62. i assignment and perfected at a later
of Regulation (EU) 2017/2402, ox to complete should contain the concise explanation where STSS24-Transfer at a later tage than at the closing of the
stage confirmation is not "N/A". Pl
securitisation, a concise explanation on
N4g sTSS24 areeatolaterstass {TEXT-10000} how and whether that perfection is
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
N/A : - ) . : Item 3.3 of Annex 19 of Commission Delegated
an assignment and perfected at a | minimum pre-determined event triggers | Article 20(5) Concise Explanation °
i Regulation (EU) 2019/980
) Niehlehted et ) i later stage as listed in Article 20(5) of Regulation
Field codes are highlighted in amber where it is not the case or field has errors in format. (EU) 2017/2402.
Where alternative mechanisms of
N/A Box to complete should contain the confirmation indicator transfer are used, a confirmation that an
(Confirmed/Unconfirmed/N/A). "N/A" should be reported in Box to complete only where insolvency of the originator would not
alternative mechanisms of transfer are not used. prejudice or prevent the SSPE from
Nag sTSs24 REEli e {Confirmed/Unconf ) N ) enforcing its rights.
confirmation irmed/N/A} Field codes are highlighted in amber where:
Where alternative mechanisms of - field is left blank; or
transfer are used, confirmation and ~field is equal to "Unconfirmed"’; or
optional comment that an insolvency of |_- field has errors in format.
the originator would not prejudice or
prevent the SSPE from enforcing its ) ) :
> ' Box to complete may contain the concise explanation where STSS24-Alternative
rights pursuant toArticle 20(5) of o . e
) ; Regulation (EU) 2017/2402. mechanism confirmation is not "N/A".
N50 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.
il Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
N5 srssas Representations and {Confirmed/Unconf| ¢ o1 concise explanation | 1€ €odes are highlighted in amber where:
warranties confirmation irmed} ~field s left blank; or . :
on how and whether there are A concise explanation on how and
field is equal to "Unconfirmed”; or
representations and warranties o p whether there are representations and
provided by the seller that the ~ field has errors in format warranties provided by the seller that
underlying exposures included in the the underlying exposures included in
securitisation are not encumbered or ) the securitisation are not encumbered |, ) . Item 2.2.8 of Annex 19 of Commission
Representations and warranties 5 Article 20(6) Concise Explanation ”
Under the Master Receivables Purchase Agreement the Originator has represented and warranted that, as at the relevant Valuation otherwise in a condition that can be or otherwise in a condition that can be Delegated Regulation (EU) 2019/980
Date and as at the relevant Legal Effective Date, each Receivable is and will be fully and unconditionally owned and available directly foreseen to adversely affect the foreseen to adversely affect the
Representations and to Compass and is not and will not be subject to any lien (pignoramento), seizure (sequestro) or other charge in favour of any third enforceability of the true sale or Box to complete should contain the concise explanation. enforceability of the true sale or
N52 sTss25 P party (including, without limitation, any company belonging to Compass's group) nor there are or there will be elements that can be |{TEXT-10000} assignment or transfer with the same assignment or transfer with the same

warranties explanation

foreseen to adversely affect the enforceability of the transfer of such Receivable under the Master Receivables Purchase Agreement
and is freely transferable to the Issuer (for further details, see the sections of the Prospectus headed “The Portfolio - Eligibility
Criteria” and “The Master Receivables Purchase Agreement”).

legal effect pursuant to Article 20(6) of
Regulation (EU) 2017/2402.

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

legal effect.




Underlying exposures

Confirmed

Confirmation and concise explanation

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

{Confirmed/Unconf | on how the underlying exposures Field codes are highlighted in amber where:
N53 STSS26 ehgl’hllltv criteria irmed} transferred from, or assigned by, the - field is left blank; or
confirmation seller to the SSPE meet predetermined, | - field is equal to "Unconfirmed"; or
clear and documented eligibility criteria -field has errors in format.
do not allow for active portfolio
The initial underlying exposures included in the Initial Portfolio have been selected by the Originator on the basis of the Eligibility
" management of those exposures on a .
) Criteria set forth under the Master Receivables Purchase Agreeement. In addition, the exposures that may be transferred to the . " ® |Box to complete should contain the concise explanation.
Underlying exposures DD acel ” ! - ° : discretionary basis pursuant to Article
N54. STS526 e _[1ssuer after the Issue Date shall meet the Eligibility Criteria applied to the initial underlying exposures included in the Initial Portfolio |{TEXT-10000}
bility criteria explanation ; g o - 20(7) of Regulation (EU) 2017/2402. | . P _
(for further details, see the sections of the Prospectus headed “The Portfolio - Eligibility Criteria” and “The Master Receivables Field codes are highlighted in amber if the field is left blank or has errors in format.
Purchase Agreement”).
Confirmed
onfirme Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
Underlying exposures ) ) A concise explanation on how:
N5S stss26 ey {Confirmed/Uncont Field codes are highlighted in amber where: - the underlying exposures transferred
confirmation irmed} - field isleft blank; or § from, or assigned by, the seller to the
~field is equal to "Unconfirmed”; or SSPE meet predetermined, clear and
- field has errors in format. documented eligibility criteria which do
not allow for active portfolio
The disposal of Receivables is permitted only in the following circumstances: (A) from the Originator to the Issuer, in the context of ransgement omo:e excouures ona
the transfer of Subsequent Portfolios during the Revolving Period, (B) from the Issuer to the Originator, in case of any Eligibility criteria which do not d‘vsmjiﬂ"ar po P
misrepresentation of the Originator pursuant to the terms and conditions of the Master Receivables Purchase Agreement, () from allow for active portfolio v basts; Section 2 of Annex 19 of Commission Delegated
e : : . ) - the selection and transfer of the Article 20(6) Concise Explanation
the Issuer to Compass, in the context of the repurchase of the Portfolio in case of exercise of the Clean-up Option or in the context of| Confirmation and concise explanation management of the underlying """ %¢ 8100 970 TR ¢ Regulation (EU) 2019/980
the repurchase of individual Receivables pursuant to the terms and conditions specified in the Servicing Agreement (provided that (i) on how the selection and transfer of exposures on a discretionary basis sewm:’saﬁon ‘I’S e o
the repurchase option on the individual Receivables shall not be exercised by Compass for speculative purposes aimed at achieving a the underlying exposures in the e
better performance for the Securitisation; (il in case of the Defaulted Receivables, such option may be exercised by Compass only to securitisation is based on clear :’den“ o ot wiich exoomres are
the extent that the repurchase is aimed at facilitating the recovery and liquidation process with respect to those Defaulted processes which facilitate the i cmamwe: oy
Receivables, (ii) in case of individual Receivables other than the Defaulted Receivables, such option may be exercised by Compass in identification of which exposures are e isation an that they do ot allow
extraordinary circumstances only and in any case without prejudice to the interests of the Noteholders, and (iv) in any event the selected for or transferred into the o e
aggregate Outstanding Principal, as at the relevant date of exercise of the repurchase option, of the Receivables subject to securitisation and that they do not o d‘scmmn: o 2
Underlying exposures repurchase shall not exceed 5% of the aggregate Outstanding Principal, as the relevant Valuation Date, of the Receivables comprised allow for their active portfolio Box to complete should contain the concise explanation. Ty basts.
NS6 STS526 selection processes in the Portfolio, (D) from the Issuer (or the Representative of the Noteholders on its behalf) to third parties in the context of the | {TEXT-10000} management on a discretionary basis
explanation disposal of the Portfolio following the delivery of a Trigger Notice or a Tax Redemption Notice (provided that in each case the pursuant to Article 20(7) of Regulation |Field codes are highlighted in amber if the field is left blank or has errors in format.
Originator shall have a pre-emption right in accordance with the provisions of the Intercreditor Agreement), and (E) from the Issuer (EV) 2017/2402.
(or the Servicer on its behalf) to third parties in the context of the sale of individual Defaulted Receivables pursuant to the terms of
the Servicing Agreement. Therefore, none of the Transaction Documents provide for (i) a portfolio management which makes the
performance of the Securitisation dependent both on the performance of the Receivables and on the performance of the portfolio
management of the Securitisation, thereby preventing any investor in the Notes from modelling the credit risk of the Receivables
without considering the portfolio management strategy of the Servicer; or (i) a portfolio management which is performed for
speculative purposes aiming to achieve better performance, increased yield, overall financial returns or other purely financial or
economic benefit. Accordingly, the Transaction Documents do not allow for active portfolio management of the Consumer Loans
comprising the pool on a discretionary basis (for further details, see the sections of the Prospectus headed “The Master Receivables
Purchase Agreement”, “The Servicing Agreement”, “The Other Transaction Documents - the Intercreditor Agreement” and “The.
Portfolio - Eligibility Criteria”).
il Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
Hom f (Confi f Field codes are highlighted in amber where:
57 stss27 lomogeneity of assets {Confirmed/Uncont ield codes are highlighted in amber where
confirmation irmed} - field is left blank; or
- field is equal to “Unconfirmed"; or
~field has errors in format.
The Initial Portfolio satisfies and each Subsequent Portfolio is expected to satisfy the homogeneous conditions of article 20(8) of the
EU Securitisation Regulation and the applicable Regulatory Technical Standards. In particular, pursuant to the Master Receivables Confirmation and detailed explanation
Purchase Agreement the Originator has represented and warranted that, as at the relevant Valuation Date and as at the relevant as to the homogeneity of the pool of A detailed explanation as to the
Legal Effective Date, the Receivables included in the Initial Portfolio are, and the Receivables included in each Subsequent Portfolio underlying exposures backing the homaogeneity of the pool of underlying
will be, homogeneous in terms of asset type taking into account the specific characteristics relating to the cash flows of the asset securitisation pursuant to Article 20(8) exposures backing the securitisation. For|
type including their credit-risk and haracteristics, given that: (i) all have been or will be, as the of Regulation (EU) 2017/2402. For that that purpose, include a reference to the Item 2.2.7 of Annex 19 of Commission
case may be, originated by Compass, based on similar loan disbursement policies which apply similar approaches to the assessment purpose, include a reference to the EBA Homogeneity of assets EBA RTS on homogeneity (Commission | Article 20(8) Detailed Explanation Delegated Regulation (EU) 2019/980
of credit risk associated with the underlying exposures; (ii all Receivables have been or will be, as the case may be, serviced by RTS on homogeneity (Commission Delegated Regulation (EU) [XX/XXXX],
Compass according to similar servicing procedures; (i) all Receivables fall or will fall, as the case may be, within the same asset Delegated Regulation (EU) [2019/1851], : and explain in detail how each of the
’ o P R Box to complete should contain the detailled explanation. " !
N58 stss27 Homogeneity of assets category of the relevant Regulatory Technical Standards named “credit facilities to individuals for personal, family or household TS and explain in detail how each of the conditions specified in the Article 1 of
explanation consumption purposes” and (iv) although no specific homogeneity factor is required to be met, as at the relevant Valuation Date all conditions specified in the Article 1 of Field codes are highlighted in amber if the field is left blank or has errors in format. that Delegated Regulation are met.
Debrors are (or will be, as the case may be) resident in the Republic of Italy. In addition, under the Master Receivables Purchase that Delegated Regulation are met. ‘ghlig 3
Agreement the Originator has represented and warranted that (i) each of the Receivables derives from duly executed Consumer
Loan Agreements; (i) each Consumer Loan Agreement and each other agreement, deed or document relating thereto is valid and
binding and bligations, with full recourse to the Debtors; and (ii) as at the relevant Valuation Date and as at
the relevant Legal Effective Date, the Initial Portfolio does not, and the Subsequent Portfolio will not, comprise any transferable
securities, as defined in point (44) of article 4(1) of Directive 2014/65/EU. Finally, pursuant to the Eligibility Criteria set out in the
Master Receivables Purchase Agreement, the Consumer Loans will be repayable in instalments pursuant to the relevant Amortisation
Plan (for further details, see the sections of the Prospectus headed “The Master Receivables Purchase Agreement” and “The
Portfolio”).
coriined Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
- ) Confirmation and optional comment
- e No re-securitisation {Confitmed/Unconf| ;.- vhe underlying exposures do not | Field codes are highlighted in amber where: ' confirmation that the underlying
confirmation irmed} h h } - field is left blank; or
include any securitisation positions and exposures do not include any
~field is equal to "Unconfirmed”; or Underlying Exposure Obligations: Item 2.2 of Annex 19 of Commission Delegated
that the notified securitisation is . . 1o re securitisation securitisation positions and that the Article 20(9) Confirmation Regulation (EU) 2019/980
therefore not a re-securitisation - field has errors in format. 0 ré securitisa notified securitisation is therefore not a eulatio
Under the Master Receivables Purchase Agreement the Originator has represented and warranted that, as at the relevant Valuation pursuant o Article 20(9) of Regulation re-securitisation.
e y ) y o 3 Box to complete may contain additional explanation.
NGO e No re-securitisation Date and as atthe relevant Legal Effective Date, the Initia Portfolio daes not, and each Subsequent Portfolio will not, comprise.any. | 1o+ e (EV) 2017/2402..
comment positions (for further details, see the sections headed “The Portfolio” and “The Master Receivables Purchase
o Field codes are highlighted in amber where the field has errors in format
Agreement”).
coriined Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
EEiEBeiin ) Confirmation and detailed explanation
N6 . underwriting standards {Confitmed/Unconf| ' uhether the underlying exposures| FiEld codes are highlighted in amber where:
(ordinary course of business) irmed} were originated in the lender’s ordinary| ~field is left blank; or
confirmation field is equal to "Unconfirmed"; or
course of business and whether the )
applied underwriting standards were - field has errors in format.
) ) ) no less stringent that those applied at
Under the Master Receivables Purchase Agreement, the Originator has represented and warranted that (i) each of the Receivables the same time of origination to
Soundness of the derives from duly executed Consumer Loan Agreements which have been granted by Compass in its ordinary course of business; (ii) !
" P 3 ) o exposures that were not securitised Box to complete should contain the detailled explanation.
N6z stss29 underwriting standards Compass has expertise in orginating exposures of asimilar nature to those assigned under the Securitsation; and (i) the Consumer |+ o0 pursuant o Article 20(10) of Regulation
(ordinary course of business) [Loans have been granted in accordance with the loan disbursement policy applicable from time to time that is no less stringent than ) R I ,
' : ) : o - (EV) 2017/2402. Field codes are highlighted in amber if the field is left blank or has errors in format.
explanation the loan disbursement policy applied by Compass at the time of origination to similar exposures that are not assigned under the
Securitisation (for further details, see the sections headed “The Portfolio” and “The Master Receivables Purchase Agreement”). A detailed explanation:
G — - - as to whether the underlying
Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed). exposures were originated in the
Soundness of the ) Confirmation and detailed explanation | lender’s ordinary course of business and
N63 STS529 underwriting standards {Confirmed/Unconf| ;5 whether the underwriting Field C°desl e ’I"g""g"‘e" in amber where: whether the applied underwriting
(disclosure) confirmation irmed} standards and any material changes feli isleft b‘a“'f; e standards were o less stringent that
from prior underwriting standards have |~ f1eld is equal to "Unconfirmed; or those applied at the same time of
been or will be fully disclosed to - field has errors in format. origination to exposures that were not
Under the Master Receivables Purchase Agreement, Compass has undertaken to fully disclose to potential investors i the Notes, potential investors without undue securitised.
Soundness of the without undue delay, any material changes occurred after the Issue Date in the loan disbursement policy from time to time delay pursuant to Article 20(10)of Box to complete should contain the detailled explanation. - as to whether the underwriting
N64 sTS529 underwriting standards applicable in respect of the Receivables, pursuant to article 20, paragraph 10, of the EU Securitisation Regulation and the EBA {TEXT-32767) Regulation (EU) 2017/2402. standards and any material changes
(disclosure) explanation | Guidelines on STS Criteria (for further details, see the sections headed “The Portfolio” and “The Master Receivables Purchase Field codes are highlighted in amber if the field is left blank or has errors in format. from prior underwriting standards have
Aareement”). been or will be fully disclosed to
indi tential i o ithout undue delay.
NA Box to complete should contain the confirmation indicator Soundness of the underwriting | POteNtal investors without undue delay.| ) tem 2.2.7 of Annex 19 of Commission
(Confirmed/Unconfirmed/N/A). - on how securitisations where the Article 20(10) Detailed Explanation ”
. standard ) g Delegated Regulation (EU) 2019/980
“N/A" should be reported only for non Residential loans. underlying exposures are residential
loans, the pool of underlying exposures
s 650 Residential Loan {Confirmed/Unconf Field codes are highlighted in amber where: meet the requirement of the second
requirement confirmation irmed/N/A}  field is left blank; or paragraph of Article 20(10) of Regulation
and detailed - " is reported; or (EV) 2017/2402.
on how securitisations where the - "N/A"is not reported and STSS10 field is not " residential mortgages"; or - as to whether an assessment of the
underlying exposures are residential | - "N/A"is reported and STSS10 field s "residential mortgages"; or borrower's creditworthiness meets the
loans, the pool of underlying exposures | field has errors in format. requirements set out in Article 8 of
meet the requirement of the second Directive 2008/48/EC(3] or paragraphs 1
paragraph of Article 20(10) of ) - t0 4, point (a) of paragraph 5, and
Regulation (EU) 2017/2402. B0x to complete should contain the concise explanation where STS529-Residential Loan paragranh 6 of Avticle 18 of Divective
requirement confirmation is not "N/A".
R — 2014/17/EU[4] or, where applicable,
N66 sTS529 ] TEXT-32767) ) - . equivalent requirements in third
requirement explanation { ) Field should be left blank where STSS29-Residential Loan requirement confirmation is e
equal to N/A. :
Field codes are highlighted in amber where it is not the case or field has errors in format.
Confirmation and detailed explanation
il P Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
as to whether an assessment of the
N s credi - Confirmed/Uncont borrower’s creditworthiness meets the Field cod highlighted in amber where:
e G orrower's creditworthiness ( onfirmed/Uncont requirements set out in Article 8 of ield codes are highlighted in amber where:
assessment confirmation irmed} - field is left blank; or
Directive 2008/48/EC[3] or paragraphs
- field is equal to "Unconfirmed"; or
1104, point (a) of paragraph 5, and o p
paragraph 6 of Article 18 of Directive - field has errors in format
Borrower's creditworthiness | UN9€r the Master Receivables Purchase Agreement, the Originator has represented and warranted that it has assessed the Debtors 2014/17/€U[4] or, where applicable,  [Box to complete should contain the detailed explanation
N68 sTss29 o iness in compliance with the set out in article 8 of Directive 2008/48/EC (for further details, see the {TEXT-32767) equivalent requirements in third
2 sections headed “The Portfolio” and “The Master Purchase Aareement”). countries. Field codes are in amber if the field i left blank or has errors in format.
Confirmed L ]
onfirme Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
igii i i i highlight :
N6o stssa0 Originator/Lender Expertise {Confirmed/Uncon] Field codes are highlighted in amber where:

confirmation

irmed}

Confirmation and detailed explanation
as to whether the originator or original

landar have avnartica in nriginating

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

A detailed explanation as to whether the

riginatar ar ariginal lander have

Itam 3 2 7 of Anney 10 of Cammicsinn




) - " Originator/Lender Expertise o - Article 20(10) Detailed Explanation N s
Compass Banca S.p.A. (Compass) is a bank organised as a joint stock company, incorporated under the laws of Italy and licenced to exposures of a similar nature to those ginator/| P expertise in originating exposures of a (10) P Delegated Regulation (EU) 2019/980
carry out lending activity according to the Banking Act. Compass i an established originator and servicer active in the consumer loan pursuant to Article 20(10) of similar nature to those securitised.
Originstor/Lender Expertise | 2TKEtsince 1960. Moreover, under the Master Receivables Purchase Agreement, the Originator has epresented and warranted Regulation (EU) 2017/2402 Box to complete should contain the detailed explanation.
N70 STSS30 ex'inam" PEISe | ihat it has expertise in originating exposures of a similar nature to those assigned under the Securitisation pursuant to article 20(10), |{TEXT-32767)
2 last paragraph, of the EU Securitisation Regulation and the EBA Guidelines on STS Criteria, as it has a license in accordance with the Field codes are highlighted in amber if the field is left blank or has errors in format.
Banking Act and a minimum of 5 years' experience in originating consumer loans. Reference is also made to the sections " The
Originator and the Servicer " and "The Credit and Collection Policies " of the Prospectus.
il Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
A detailed explanations as to whether: A detailed explanations as to whether:
STSS3 Defaulted or restructured {Confirmed/Unconf |-the transferred underlying exposures |Field codes are highlighted in amber where: ~the transferred underlying exposures
L TR exposures confirmation (et do not include, at the time of selection, | - field is left blank; or do not include, at the time of selection,
defaulted exposures (or restructured | - field is equal to "Unconfirmed"; or defaulted exposures (or restructured
exposures) as defined in Article 20(11) | - field has errors in format. exposures) as defined in Article 20(11)
Regulation (EU) 2017/2402. of Regulation (EU) 2017/2402.
Under the Master Receivables Purchase Agreement, the Originator has represented and warranted that, as at the relevant Valuation - N .
¢ " ) - the requirements referred to in Article| ransferred underlying exposures |- 1€ reauirements referred to in Article tem 2.2.8 of Annex 19 of Commission
Da(e.an:‘as at :T: r:levam Legal Effe;m;e Dlale, the Tma\ Por_tfal.:; dogsl not, and each S:bseq’uent Portfolio will not, include 20{11) (2} ) and (1) of Regutation (EU) Transenred underhing X005UEs |21 () () s 1) o Regulaion (60 |ricle 2081 Detailed Explanation fem 2280t Annes 19 of Commisio
Recelvables qualifid as exposures n default within the meaning of aricle 173, paragraph 1, of Regulation (EU) no. 575/2013 or as o S P 2017/2402 ave met. g g
exposures to :_crem:_ympalr;d c:ebtor or gular:Inmr,hwhc;, (c;'(he best of compas_sll;nowledge. [0} haslbeefn declared insolvent ?rhhad “therequrements rfered ton Aride| e o ot oo xstn e requirements referred to in Aricle
Defaulted or restructured |2 COUTt 8rant his creditors a final non-appealable right of enforcement or material damages as a resuit of a missed payment within 3 20(11) (b) of Regulation (EV) ox to complete should contain the detailed explanation 20/(11) (b) of Regulation (EV) 2017/2402
N72 sTss31 bt (three) years prior to the date of origination or has undergone a debt-restructuring process with regard to his non- performing (TEXT-32767) 501772402 are et et
P P exposures within 3 (three) years prior to relevant Legal Effective Date; or (i) was, at the time of origination, where applicable, on a ; | Field codes are highlighted in amber if the field is left blank or has errors in format. . )
within i - whe N - the requirements referred to in Article| - the requirements referred to in Article
public credit registry of persons with adverse credit history; or (i) has a credit assessment or a credit score indicating that the risk of 2011} {¢) of Regulation (€U) 20 (11] () of Regulation (£U) 201772402
contractually agreed payments not being made is significantly higher than the ones of comparable exposures held by Compass which ey e i remat
have not been assigned under the Securitisation (for further details, see the sections headed “The Portfolio” and “The Master ) )
ivables Purchase Aareement”).
Confirmed
onfirmes Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
“Unconfirmed" should be reported in Box to complete where no payment was made at
- " A — the time of the transfer of the exposures. In that case, at least one of the exemptions
N73 STSS32 N easf( one ':ay'"e"" atthe ( onfirmed/Uncont] confirmation and optional comment on | should be reported below.
imeleiuansfepconfination Ledy whether, at the time of transfer of the
exposures, the debtors have made at | Field codes are highlighted in amber where:
least one payment pursuant to Article | - field is left blank; or
20(12) of Regulation (EU) 2017/2402. | - field has errors in format.
Pursuant to the Eligibility Criteria set out in the Master Receivables Purchase Agreement, Compass may transfer to the Issuer only o )
Box to complete may contain additional explanation.
oa srssan At least one payment at the |Receivables (i) arising from Consumer Loan Agreements with at least one paid instalment and (ii in relation to which all the ]
time of transfer comment |instalments which at the relevant Valuation Date were due by at least 1 month have been fully paid (for further details, see the R
< b Field codes are highlighted in amber where the field has errors in format.
section headed “The Portfolio - Elaibility Criteria”).
Only possible values in Field are:
- no exemption
- single instalment for revolving securitisations backed by exposures payable in a single
instalment
- maturity of less than 1 year for revolving securitisations having a maturity of less than 1 A confirmation whether, at the time of
year, including without limitation monthly payments on revolving credits transfer of the exposures, the debtors
-N/A At least one payment at the time | have made at least one payment. Article 20(12 Confirmati Items 3.3 and 3.4.6 of Annex 19 of Commission
The payment exemption should be consistent with the confirmation indicator populated | of transfer A confirmation whether or not the rticle 20(12) onfirmation Delegated Regulation (EU) 2019/980
N75 sTss32 Payment exemption sty for STSS32 indicating whether, at the time of transfer of the exposures, the debtors have exemption under Article 20(12) of
made at least one payment pursuant to Article 20(12) of Regulation (EU) 2017/2402. Regulation (EU) 2017/2402 applies.
Select the exemption that applies
under Article 20(12) of Regulation (EU) |Field codes are highlighted in amber where:
2017/2402 for revolving securitisations | - "Atleast one payment at the time of transfer" is "Unconfirmed” for STSS32 and field is
backed by exposures payable in a single | €ft blank or equal to "No exemption" or "N/A"; or
instalment or having a maturity of less At least one payment at the time of transfer" is “Confirmed" for STSS32 and field is
than one year, including without not left blank; or
limitation monthly payments on - field has errors in format.
revolving credits.
Box to complete may contain additional explanation.
Field should be left blank where "At least one payment at the time of transfer" for STSS32
payment . is Confirmed.
N76 STSS32 :V‘"‘:"ﬁe:e"‘p fon {TEXT-5000}
SXpanatio Field codes are highlighted in amber where:
~field is not left blank and "At least one payment at the time of transfer” is "Confirmed”
for STSS32; or
~field has errors in format.
Confirmed A )
Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
Degree of dependence on {Confirmed/Uncon Field codes are highlighted in amber where:
N77 sTss33 :
repayments confirmation irmed} ~field s left blank; or
Confirmation and detailed explanation | - field is equal to "Unconfirmed"; or
of the degree of dependence of the - field has errors in format. A detailed explanation of the degree of
of the holders shall
- - of the holders of the e et dependence of the repayments of the o 341 of Anne 19 of Commission
Under the Master Receivables Purchase Agreement, the Originator has represented and warranted that: (a) each Receivable derives securltsation position on the sale of ot have been s holdorsof the securitoation postion on |Article 20(13) Detailed Explanation of Anne ssi
from a Consumer Loan Agreement whose amortisation plan (i) provides for monthly payments; (ii) does not envisage more than 120 depend predominantly on the Delegated Regulation (EU) 2018/980
f Loa ° ] ¢ i assets securing the underlying P the sale of assets securing the
instalments and (i) includes, for each instalment, the payment of both interest in case the relevant annual nominal interest rate exposures pursuant to Artide 20(13) of ! sale of assets. undering oeoomres
(Tasso Nominale Annuo — T.A.N.) is higher than zero) and principal; (b) no amortisation plan relating to the Receivables provides for Box to complete should contain the detailed explanation.
Degree of dependence on ! 5 : atio s Regulation (EU) 2017/2402.
N78 STss33 e e |a final balloon instalment hgher than the other of the relevant amortisation plan; and (c) the setoutin  [{TEXT-32767}
pay P article 20(13) of the EU Securitisation Regulation and the EBA Guidelines on STS Criteria are satisfied i order for the repayment of Field codes are highlighted in amber if the field is left blank or has errors in format.
the Notes not to be structured to depend predominantly on the sale of the assets (for further details, see the sections of the
Prospectus headed “The Portfolio” and “The Master Receivables Purchase Agreement”).
Confirmed A )
Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
I h i : .
e e {Confirmed/Uncon | Confirmation and concise explanation | Field codes are highlighted in amber where:
N79 sTss3a retention requirements ! o th '
(rET irmed} as to how the originator, sponsor or -field is left blank; or
conl original lender of a non-ABCP field is equal to "Unconfirmed"’; or
securitisation comply with the risk -field has errors in format.
i as provided for
) ) The Originator has undertaken to retain, on an on-going basis, a material net economic interest of not less than 5 (five) per cent. in in Article 6 of Regulation (EU) )
Compliance with risk nator has erain, o " fc nte ] L oty/aa0n Box to complete should contain the concise explanation.
N&o srssa retontion resuirements | the Securtsation, in accordance with option (d) of artice 6 paragraph 3, o the Securitisation Regulation and the applicable - 017/2402.
° Regulatory Technical Standards. Reference s also made to the sections entitled “The Other Transaction Documents - Description of ) A [P :
explanation « anc ce s 3l h ) rans Field codes are highlighted in amber if the field is left blank or has errors in format.
the Senior Notes Subscription Agreement” and “Regulatory disclosure and retention undertaking ” of the Prospectus.
LEI field should be reported in Box to complete where available. Where reported, this LEI
: should exist at the GLEIF database.
LEI of the entity (where available) that
retains the material net economic Only one LEI should be reported.
N8L sTss3a Retaining entity LEI 549300BDK2FS72K39197 (Len !
interest pursuant to Article 21(1)of | ;o1 o ges are highlighted in amber where:
Regulation (EU) 2017/2402. Bhlie! where:
~neither entity name nor entity LE is reported
- field has errors in format.
Entity name should be reported in Box to complete where LEI is not available for STSS34-
Name of the entity (where LEl isnot  |Retaining entity LEl.
available) that retains the material net
N82 sTSS34 Retaining entity name {TEXT-100} e)t " k § o X
economic interest pursuant to Article | Field codes are highlighted in amber where:
21(1) of Regulation (EU) 2017/2402. - neither entity name nor entity LEI is reported
- field has errors in format.
N 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.
Is vertical slice in accordance with
N83 sTss3a Vertical slice /N Article 6(3)(a) of Regulation (EU) ield codes are highlihted in amber where: A concise explanation as to how the
2017/2402 used for retaining the risk? | oo o 166N eq I amberwhere: originator, sponsor or original lender of
-fieldis leftblankjor a non-ABCP securitisation comply with
- all options are filled-in with "N"; or the risk retention requirement as
- feld has ertors in format, S provided for in Article 6 of Regulation
N Orly possible values in Box to complete are "Y" or "N {EL) 200772402,
Box to complete should contan "Y" where seller'sshare is used fr etainng therik and o indication which entity retains the
Is seller’s share in accordance with N" otherwise. material net economic interest and
Nga sTss3a Seller's share V/N) Article 6(3)(b) of Regulation (EU) ield codes are highlighted in amber where: which option s used for retaining the
2017/2402 used for retaining the sk |1 "2 gk‘_g : risk including:
“fleldisleftblanksor - (1) vertical sice in accordance with
-all options are filled-in with "N"; ar Article 6(3)(a) of Regulation (EU)
~ ‘ﬁe\d h?;errulrs m_fo;man | — 2017/240%;
N nly possible values in Sox to complete are '¥" or (2) seller’s share in accordance with
Box to complete should contain "Y" where randomly-selected exposures kept on balance RS : ; Item 3.1 of Annex 9 and Item 3.4.3 of Annex 19
Compliance with risk retention | Article 6(3)(b) of Regulation (EU) ) ) ’ ! ’
Is randomly-selected exposures kept on [sheet is used for retaining the risk and "N" otherwise. " Article 21(1) Concise Explanation of Commission Delegated Regulation (EU)
Randomly-selected requirements 2017/2402;
balance sheet, in accordance with 2019/980
N8 sTss3a exposures kept on balance V/N} ) o (3) randomly-selected exposures kept on
Article 6(3) (c) (3) of Regulation (EU) | Field codes are highlighted in amber where: -
sheet ’ balance sheet, in accordance with Article
2017/2402 used for retaining the risk? | - field s left blank; or °
. it "N 6(3) (c) (3) of Regulation (EU)
; ‘z;p:ons are fi efrln with "N"; or 2017/2402;
Soeld has.errors n format. v T (a)first loss tranche in accordance with
Y nly posible valuesin Box o complete are V" or ] Article 6(3)(d) of Regulation (EU)
Box to complete should contain "Y" where first loss tranche s used for retaining the risk 201712202,
d "N" otherwise. :
Is first loss tranche in accordance with [ | OMEMIsE (5) first loss exposure in each asset in
N86 sTss3a First loss tranche V/N} Article 6(3)(d) of Regulation (EU) accordance with Article 6(3)(e) of

2017/2402 used for retaining the risk?

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

Regulation (EU) 2017/2402;
(6) no compliance with risk retention

requirements set out in Article 6(3) of
Dmtasine (€11 2007 12402,




negwauUI (LU) Lur cave,

N Only possible values in Box to complete are "Y" or " P
Box to complete should contain "Y" where first loss exposure in each asset is used for ptions used.
Is first loss exposure in each assetin | retaining the risk and "N" otherwise.
First loss exposure in each accordance with Article 6(3)(e) of
N87 STsS34 YN
asset indicator Ny 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.
N 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
i te d the ise.
Is there no compliance with risk requirements and " otherwise
No compliance with risk retention requirements set out
N88 sTSS34 A {V/N} fon reaul N uein Field codes are highlighted in amber where:
retention requirements Article 6(3) of Regulation (EU)
2017724025 - field is left blank; or
! field is filled-in with "Y"; or
- all options are filled-in with
- field has errors in format.
N Only possible values in Box to complete are "Y" or "
Box to complete should contain "Y" where other options is used for retaining the risk and
"N" otherwise.
N89 STSs34 Other option indicator (V/N}
Is other options used for retaining the Fle‘rd ‘csdes :re hlgh"gh(Ed in amber where:
risk pursuant to Article 21(1) of -fieldis left blank; or ;
Regulation (EU) 2017/2402? If Yes -all options are filled-in with "N"; or
: : - field has errors in format.
p provide the used option.
Value should be reported in Box to complete when Other option indicator” s reported
. th "Y" for STSS34.
NSO sTSs34 Other options used comment| {TEXT-5000) “
Field codes are highlighted in amber where it is not the case or field has errors in format.
Confirmed Box to complete should contain the confirmation indicator
(Confirmed/Unconfirmed/N/A).
Mitigation of Interest rates
(Confirmed/Unconf
N1 STSS35 and currency risks {Confirmed/Uncon Field codes are highlighted in amber where:
irmed/N/A}
confirmation - field is left blank; or
field is equal to "Unconfirmed”; or
- field has errors in format.
The Rate of Interest applicable to the Senior Notes is a floating rate equal to the higher of (A) zero; and (B) the aggregate of three| Confirmation and concise explanation
month Euribor and 95 points per annum . In order to mitigate any interest rate risk connected with the Senior Notes, the Issuer on o] as to whether the interest rates and A concise explanation as to whether the
about the Issue Date has entered into a 1992 ISDA Master Agreement with the Hedging Counterparty, together with the Schedule| currency risks are appropriately interest rates and currency risks are
and the Credit Support Annex thereto and the confirmation documenting the interest rate swap transaction supplemental thereto,| mitigated and that measures are taken Mitigation of Interest rates (IR)  |appropriately mitigated and that Article 21(2) Concise Explanation Items 3.4.2 and 3.8 of Annex 19 of Commission
under which, subject to the conditions set out thereunder, the Issuer will pay to the Hedging Counterparty a fixed amount, and the| to mitigate such risks and confirm that and currency risks (FX) Risks measures are taken to mitigate such Delegated Regulation (EU) 2019/980
Hedging Counterparty will pay to the Issuer a floating amount. In addition, (i) under the Master Receivables Purchase Agreement, such measures are available to risks and confirm that such measures are
Mitigation of Interest rates  [the Originator has represented and warranted that, as at the relevant Valuation Date and as at the relevant Legal Effective Date, the investors under Article 21(2) of Box to complete should contain the concise explanation. available to investors.
N92 STSS35 and currency risks Initial Portfolio does not, and the Subsequent Portfolio will not, comprise any derivatives, and (ii) under the Conditions, the Issuer|{TEXT-10000} Regulation (EU) 2017/2402.
explanation has undertaken that, for so long as any amount remains outstanding in respect of the Notes, it shall not enter into derivative| Field codes are highlighted in amber if the field is left blank or has errors in format.
contracts save as expressly permitted by article 21, paragraph 2, of the EU Securitisation Regulation. Finally, there is no currency risk|
since (i) under the Master Receivables Purchase Agreement, the Originator has represented and warranted that the Receivables arise|
from Consumer Loan Agreements which are denominated in Euro, and (i) pursuant to the Conditions, the Notes are denominated in
Euro (for further details, see the sections of the Prospectus headed “The Master Receivables Purchase Agreement”, “Overview of the
Transaction” and “Terms and Conditions of the Notes”).
Exemption on derivatives Box to complete should contain the derivatives indicator (No derivatives/Exemption on
{No derivatives/Unconfirmed).
Derivatives not derivatives/Exempt
N93 STss36 pur:hase:i/so\d by SSPE ion on - and concise F.ek; c‘:desl a'rlehrlugr:.gmed in amber where: A concise declaration that the SSPE has
confirmation nconfi field is left blank; or ) h
that the SSPE h: t entered intc v t entered into d ti \tracts
rmed} ot the s not entered into ~field is equal to "Unconfirmed”; or Derivatives Purchased/Sold by | "0° €"tered into derivative contracts Items 3.4.2 and 3.8 of Annex 19 of Commission
derivative contracts except in the i except in the circumstances referred to | Article 21(2) Concise Explanation
) N - field has errors in format. SSPE " Delegated Regulation (EU) 2019/980
—_— = = = —_— = referred to in Articles in Articles 21(2) of Regulation (EU)
Other than the Hedging Agreement, no derivative contracts are entered or will be entered into by the Issuer. In this respect, the 2112) of Regulation (EU) 2017/2402. ] 201772402
Derivatives not Issuer has covenanted not to enter into any derivative contracts, other than the Hedging Agreement, except to the extent permitted| Box to complete should contain the concise explanation.
N94 STsS36 purchased/sold by SSPE[by or provided for in the Transaction Documents, or with the prior written consent of the Representative of the Noteholders (for|{TEXT-10000}
explanation forther details, see Condition 3 (Covenants ) in the section headed "Terms and Conditions of the Notes " of the Prospectus). Field codes are highlighted in amber if the field is left blank or has errors in format.
Confirmed Box to complete should contain the confirmation indicator
(Confirmed/Unconfirmed/N/A).
“N/A" should be reported only where no derivatives are used.
N——— ) Field codes are highlighted in amber where:
Nos stssa7 A {Confirmed/Unconf field is left blank; or
o irmed/N/A} - field is equal to "N/A" and STSS36-Derivatives not purchased/sold by SSPE
Confirmation and concise explanation |1 "t €qual to "No derivatives”; or A concise explanation on whether an
on whether any hedging instruments |~ 19110t eaual to "N/A" and STSS36 Derivatives ot purchased/sold by SSPE A conde explanation on whe v
used are underwritten and is equal to "No derivatives”; or Derivatives using common undzﬁ:fmg" o Artice 2102) Concise Explanation Items 3.4.2 and 3.8 of Annex 19 of Commission
documented according to commonly - field is equal to "Unconfirmed"; or standards N P Delegated Regulation (EU) 2019/980
- field has errors in format. according to commonly accepted
accepted standards pursuant to Article tandarde
21(2) of Regulation (EU) 2017/2402. -
Box to complete should contain the concise explanation where STSS37-Common
standards underwriting derivatives confirmation is not "N/A".
Common standards The Hedging Agreement has been documented under a 1992 ISDA Master Agreement, including the schedule thereto, a credit € /
i ivati firmati he | he Hedgi i he Issue Date. TEXT-1
N96 sTss37 underwriting derivatives | support annex and a confitmation between the Issier and the Hedging Counterparty entered into on or about the Issue Date {TEXT-10000} Field should be let blank where STSS37-Common standards underwiriting derivatives
explanation Reference is also made to sections "The Other Transaction Documents - the Hedging Agreement " of the Prospectus.
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 Box to complete should contain the confirmation indicator
(Confirmed/Unconfirmed/N/A).
Referenced interest {Confirmed/Unconf | Confirmation and concise explanation | _ .
N97 STSs38 e R irmed/N/A} on whether and how any referenced |'¢/d codes are highlighted in amber where: A concise explanation on whether and
interest payments under the - field s left b'“"kv; or . how any referenced interest payments
securitisation assets and liabilities are |~ field is equal to "Unconfirmed; or Referenced interest payments | under the securitisation assets and tem 2.2.2 and 2.2.13 of Annex 19 of
alculated by reference to generally - field has errors in format. based on generally used interest |liabilities are calculated by reference to | Article 21(3) Concise Explanation Commission Delegated Regulation (EU)
Under the Master Receivables Purchase Agreement, the Originator has represented and warranted that, the Receivables included in
‘ g < € o " " used market interest rates or generally rates generally used market interest rates or 2019/980
the Im:lal Portfolio T‘Ev:lar"d the Recelfva:\es included in .eacf; S\‘Jbsedq:ent:ort olio will have a fixed |r;terTst rate. \;1 add\tl:r‘\, the used sectora rtes refectv o he cos| —— . - qenerally used sectoral rates reflective
RO Rate of Interest applicable i respect of the Senior Notes s calculated by reference to EURIBOR. Accordingly, any referenced nterest of funds pursuant to Artcle 21(3) of | B9 t0 cOmPlete should contain the concise explanation o the cost of funds,
N98 sTss38 e eolametion payments under the Senior Notes are calculated by reference to generally used market interest rates and do not reference complex |{TEXT-10000} Regulation (EV) 2017/2402.
payi P formulae or derivatives. Reference is also made to sections headed " The Master Receivables Purchase Agreement", “The Portfolio” ) Field codes are highlighted in amber if the field is left blank or has errors in format.
and Condition 5.2 (Rate of Interest of the Notes) of the section headed "Terms and Conditions of the Notes " of the Prospectus.
Confirmed Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
Acceleration notice /
(Confirmed/Unconf Field codes are highlighted in amber where:
N99 STSS39 enforcement requirement { / e
i irmed} field is left blank; or
field is equal to "Unconfirmed"; or
field has errors in format.
and declaration in general ) )
Following the service of a Trigger Notice, (i) no amount of cash shall be trapped in the Issuer beyond what is necessary to ensure the No trapping of cash following  |A declaration in general terms that each )
fonal functionil i i terms that each of the requirements of enforcement or an acceleration [ of the requirements of Article 21(4) of | Article 21(4) Concise Explanation ftem 3.4.5 of Annex 19 of Commission
i i i i
operational functioning of the Issuer or the orderly payments of the amounts due under the Notes in accordance with the Quarterly Article 2144 of Regulation (EU) ‘ eq P Delegated Regulation (EU) 2019/980
Priority of Payments during the Amortisation Period and pursuant to the terms of the Transaction Documents; ii as to repayment of 2017/2402 ave et notice Regulation (EU) 2017/2402 are met.
T — principal,the Senior Notes will continue to rank n priorityto the Junior Notes, s before the delivery of a Tigger Notice; and (i) the Box to complete should contain the declaration in general terms.
N100 stssa0 nforeoment maouirement | RePresentative of the Noteholders shall proceed to sell all or part of the Portfolio on behalf of the Issuer if so requested by an ST
il Extraordinary Resolution of the Meeting of the Most Senior Series of Noteholders under the Rules of the Organisation of the ) P .
explanation b ° unde He Field codes are highlighted in amber if the field is left blank or has errors in format.
Noteholders, subject to the terms and conditions of the Intercreditor Agreement, it being understood that no provisions shall
require the automatic liquidation of the Portfolio (for further detals, see Condition 4.2 (Quarterly Priority of Payments during the
Amortisation Period) and Condition 11 (Trigger Events ) of the section of the Prospectus headed "Terms and Conditions of the
Notes". See further STSS 40 41 42 and 43
Confirmed o )
Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
101 srssa0 No trapping of cash {Confirmed/Unconf| oo o4 ootional comment | FIeld codes are highlighted in amber where:
confirmation irmed) - feld is left blank; or
that no cash would be trapped "Unconfirmed” Confirmation that no cash would be
following the delivery of enforcement |~ feld is equal to "Unconfirmed?; or (a)No amount of cash shall be  wou ) . Item 3.4.5 of Annex 19 of Commission
. field has errors in format. trapped following the delivery of Article 21(4)(a) Confirmation ”
oran notice pursuant to trapped Delegated Regulation (EU) 2019/980
- - - - - : enforcement or an acceleration notice.
Following the service of a Trigger Notice, no amount of cash shall be trapped in the Issuer beyond what is necessary to ensure the Article 21(4)(a) of Regulation (EU)
No tranping of cash operational functioning of the Issuer or the orderly payments of the amounts due under the Notes in accordance with the Quarterly 2017/2402. Box to complete may contain additional explanation.
N102 STSS40 mmm::t = Priority of Payments during the Amortisation Period and pursuant to the terms of the Transaction Documents. Reference is also {TEXT-5000}
made to Condition 4.2 (Quarterly Priority of Payments during the Amortisation Period ) of the section of the Prospectus headed Field codes are highlighted in amber where the field has errors in format.
“Terms and Conditions of the Notes".
Confirmed N Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
Confirmation and optional comment
that principal receipts from the N
Sequential amortisation {Confirmed/Unconf ; Field codes are highlighted in amber where: Confirmation that principal receipts
N103 sTssa1 { underlying exposures are passed to the
confirmation irmed} investors via sequential amortisation of | - f1d 5 [eft lank; or from the underlying exposures are
A A field is equal to "Unconfirmed”; or (b) principal receipts shall be | passed to the investors via sequential ) - Item 3.4.5 of Annex 19 of Commission
the securitisation positions, as ' assed to investors amortisation of the securitisation Article 21(4)(b) Confirmation Delegated Regulation (EU) 2019/980
. isati
determined by the seniority of the field has errors in format P inve ortisati urt ) 8 gulati
N N positions, as determined by the seniority
Following the service of a Trigger Notice, any principal amount arising from the Receivables will be distributed to the Noteholders in securitisation position pursuant to — - >d
. et e s rom e ’ . . Box to complete may contain additional explanation. of the securitisation position.
NS i Sequential amortisation accordance with the Quarterly Priority of Payments during the Amortisation Period. Reference is also made to Condition 4.2 {TEXT-5000} Article 21(4)(b) of Regulation (EU)
comment ‘/‘7&‘:::‘9'/}/ Priority of Payments during the Amortisation Period ) of the section of the Prospectus headed "Terms and Conditions of the 2017/2402. il codes are highlghted in amber where the feld has erors nformat
il Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
105 s Reversed repayment on {Confirmed/Unconf| .. i vion and optional comment | 1€ codesl are flughllgmed in amber where:
ss42 seniority confirmation irmed} that the repayment of the securitisation| 79 5 [eft lank; or -
! h field is equal to "Unconfirmed”; or (c) repayment shall not be Confirmation that the repayment of the
position is not to be reversed with ' reversed with regard to their | securitisation position is not to be Article 21(4)(c) Confirmation ftem 3.4.5 of Annex 19 of Commission
. ion i
regard to thei seniority pursuant to field has errors in format versed with reg i uitsation posi i rmati Delegated Regulation (£0) 2019/9%0
y reversed with regard to their seniority.
Following the service of a Trigger Notice, the Senior Notes will continue to rank in priority to the Junior Notes. Therefore, the Article 21(4)(c) of Regulation (EU)
Reversed repayment on | QUzrterly Pricrity of Payments during the Amortisation Period provides for a repayment of the Noteholders in 2 sequential order, as 2017/2402 Box to complete may contain additional explanation.
N106 sTssa2 =5 determined by the seniority of their Notes and s not to be reversed with regard to such seniority. Reference s also made to {TEXT-5000}

seniority comment

Condition 4.2 (Quarterly Priority of Payments during the Amortisation Period ) of the section of the Prospectus headed "Terms and

Conditions of the Notes".

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




Confirmed

No automatic liquidation

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

wor | o ot e
Confirmation and optional comment 4
- N - field is equal to "Unconfirmed"; or . .
that not any provisions require (d) no provisions shall require X X
automatic liquidation of the underlying | ~field has errorsin format. automatic liquidation of the Confirmation that not any provisions Item 3.4.5 of Annex 19 of Commission
- - - require automatic liquidation of the Confirmation v
Following the service of a Trigger Notice, no automatic liquidation of the Portfolio at market value is envisaged under the exposures at market value pursuant to underlying exposures at market | 00 ot market value Delegated Regulation (EU) 2019/980
Transaction Documents. Indeed, pursuant to the i , the ive of the shall proceed to Article 21(4)(d) of Regulation (EU) value
No automatic liquidation _|<<!1 11 o part of the Portfolio on behalf o the Isuer if so requested by an Extraordinary Resolution of the Meeting of the Most 2017/2402 Box to complete may contain additional explanation.
N108 STSS43 comment Senior Series of Noteholders under the Rules of the Organisation of the Noteholders, subject to the terms and conditions of the {TEXT-5000}
Intercreditor Agreement, it being understood that no provisions shall require the automatic liquidation of the Portfolio (for further Field codes are highlighted in amber where the field has errors in format.
details, see Condition 4.2 (Quarterly Priority of Payments during the Amortisation Period ) and Condition 11 (Trigger Events)) of the
section of the Prospectus headed "Terms and Conditions of the Notes").
N/A 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
N MR ) does not include triggers relating to the performance of the underlying exposures
o o " {Confirmed/Unconf ) resulting i the priority of payment reverting to sequential payments in order of seniority
irmed/N/A} Confirmation and optional comment | pursuant to Article 21(5) of Regulation (EU) 2017/2402.
confirmation that transaction featuring non-
sequential priority of payments include |Field codes are highlighted in amber where:
triggers relating to the performance of - field is left blank; or
the underlying exposures resultingin | - field is equal to "Unconfirmed”; or
the priority of payment reverting to - field has errors in format.
sequential payments in order of
;i';';::’;::s:f;;;:g:ge S of g, to complete may contain the concise explanation where STSS44-Non-sequential Confirmation that transaction featuring
priority of payments triggers confirmation is not "N/A". non-sequential priority of payments
Non-sequential priority of include triggers relating to the
N110 STSS44 payments triggers comment {TEXT-5000} Field should be left blank where STSS44-Non-sequential priority of payments triggers performance of the underlying
confirmation is equal to N/A. exposures resulting in the priority of
Securitisations featuring non- | payment reverting to sequential Confirmation Item 3.4.5 of Annex 19 of Commission
Field codes are highlighted in amber where it is not the case or field has errors in format. |sequential priority of payments | payments in order of seniority. Delegated Regulation (EU) 2019/980
N/A Box to complete should contain the confirmation indicator Confirmation that such trggers 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 prmmv of payments below a predetermined threshold.
does not include triggers relating to the performance of the underlying exposures
Confirmation and optional comment resulting in the priority of payment reverting to sequential payments in order of seniority
111 &=n Credit quality deterioration {Confirmed/Unconf |-+ ouch triggers include at least the | PUrSuant to Article 21(5) of Regulation (EU) 2017/2402.
trigger confirmation irmed/N/A} deterioration in the credit quality of the
Field codes are highlighted in amber where:
underlying exposures below a
predetermined threshold pursuantto | - field is left blank; o X
Article 21(5) of Regulation (EU) - field is equal to "Unconfirmed"; or
2017/2402 - 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.
T stssaa Credit quality deterioration T S Box to complete may contain the concise explanation.
trigger comment
Field codes are in amber where the field has errors in format.
Confirmed
Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
13 stsssa Servicer expertise {Confirmed/Unconf| Field codes are highlighted in amber where:
confirmation irmed} - field is left blank; or
Confirmation and detailed explanation X
on how the requirements of Article ~field s 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.
Compass is a bank organised as a joint stock company, incorporated under the laws of Italy and licenced to carry out lending activity explanation, include references to any servicer and policies and As part of the explanation, include Detailed Explanation Item 3.4.6 of Annex 19 of Commission
according to the Banking Act. Compass is an established originator and servicer active in the consumer loan market since 1960. policies and procedures intended to adequate procedures and risk | references to any policies and Delegated Regulation (EU) 2019/980
Under the Servicing Agreement, the Servicer has represented and warranted it has expertise in servicing exposures of a similar ensure compliance with these management controlsin place | procedures intended to ensure
Servicer expertise nature to those securitised for more than 5 (five) years and has well-documented and adequate policies, procedures and risk- requirements pursuant to Article 21(8) | Box to complete should contain the detailled explanation. compliance with these requirements.
N114 STSS54 b controls relating to the servicing of exposures. In addition, pursuant to the Servicing Agreement any Substitute Servicer | {TEXT-32767} (b) of Regulation (EU) 2017/2402
shall have expertise in servicing exposures of a similar nature to those securitised and well-documented and adequate policies, Field codes are highlighted in amber if the field is left blank or has errors in format.
procedures and risk-management controls relating to the servicing of exposures in accordance with the EBA Guidelines on STS
Criteria (for further details, see the section of the Prospectus headed “The Servicing Agreement”).
Confirmed 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 sTssas Early termination {Confirmed/Unconf| revolving securitisation.
confirmation irmed/N/A}
Confirmation and concise explanation, |Field codes are highlighted in amber where:
where a”“cab'eh on "EV"W'"E ~fieldisleftblankjor Revolving securitisation with early A concise explanation, where applicable,
:“e‘:'!'s“:;:‘:’e"r:“;a:;;Yﬂ“’r’;z‘:'jf::“ 232 ::S“E“:(‘):Zlnuf';:‘:;’me“ ior amortisation events for on how the provisions in Art 21(6)(a) of Condise Explanation tems 2.3 and 2.4 of Annex 19 of Commission
2 i of revolving period  [Regulation (EU) 2017/2402 are reflected Delegated Regulation (EU) 2019/980
period based on prescribed triggers based on prescribed triggers in the transaction documentation.
pursuant to Article 21(6) of Regulation
(EU) 2017/2402 Box to complete should contain the concise explanation where STSS45-Early termination
it srsas Early termination Pursuant to the Master Receivables Purchase Agreemen, there are appropriate Purchase Termination Events which may cause the | oo 15 not "N/A".
Sxplenaticn endcftbeheravnsietio 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.
Confirmed 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.
] 6o Credit quality deterloration {Confirmed/Unconf ]
trigger 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
5,?::::::7.:;?: Zn"nclse gxplar\atw?"n :ﬁ:‘/d :‘:Sr:::rr:: fa::imastrssas{ar\vtenmnamon confirmation is not"N/A"; or - oration in the credit A concise explanation where applicable,
— - - n — = " - g i N on how the provisions in Art 21(6)(a) of § y Items 2.3 and 2.4 of Annex 19 of Commission
The Purchase Termination Events include, inter alia, the following circumstances: (i) for 3 (three) consecutive Collection Periods the the credit quality of the underlying quality of the underlying Regulation (EU) 2017/2402 are refiected Concise Explanation Delegated Regulation (EU) 2019/980
ratio between (a) the Instalment Principal Component of the Outstanding Amount of the Defaulted Receivables during each exposures pursuant to Article 21(6) (a) exposures n the transaction documentation.
Collection Period and (b) the Instalment Principal Component of the Outstanding Amount of the Collateral Portfolio as at the first of Regulation (EU) 2017/2402
day of each Collection Period i higher than 0.35%; (i the Instalment Principal Component of the Outstanding Amount of the Box to complete should contain the concise explanation where STSS46-Credit quality
Defaulted Receivables comprised in the Gross Portfolio is higher than 1.5% of the sum of (a) the Instalment Principal Component of deterioration trgger confirmation is ot "N/A"
Credit quality deterioration _|{1 Qutstanding Amount of the Receivables comprised in the Inital Portfolio as at the Initial Valuation Date and () the Instalment
N118 STSS46 N " Principal Component of the Outstanding Amount of the Receivables comprised in the Subsequent Portfolios as at the relevant {TEXT-10000} § — . R
trigger explanation 8 N ; > Field should be left blank where STSS46-Credit quality deterioration trigger confirmation is
Valuation Date; and (jii) the average of 3 (three) consecutive Collection Periods of the ratio between (a) the Instalment Principal equal to N/A.
Component of the Outstanding Amount of the Receivables (that are not Defaulted Receivables) with at least 3 (three) Instalments
due but unpaid as at the end of each Collection Period and (b) the Instalment Principal Component of the Outstanding Amount of Field codes are highlighted in amber where it is not the case or field has errors in format.
the Collateral Portfolio as at the first day of each Collection Period is higher than 2.5%. Reference is also made to the section headed
“Master Receivables Purchase Agreement” and Condition 10 (Purchase Termination Events ) of the section headed "Terms and.
Conditions of the Notes " of the Prospectus.
Confirmed Box to complete should contain the confirmation indicator
(Confirmed/Unconfirmed/N/A).
“N/A" should be reported in Box to complete only where the securitisation is not a
revolving securitisation.
Insolvency-related event {Confirmed/Unconf
N9 STSs47 confirmation irmed/N/A} Field codes are highlighted in amber where:
- field is left blank
Confirmation and concise explanation, | =" Unconfirmed” is reported; or . . .
where applicable, on occurrence ofan | ° N/A" is not reported and STSS45-Early (e‘rmir\zlion cfxnfirmzliun is "N/A"; or A concise explanation, where app!lcable,
insolvency-related event of the -"N/A" is reported and STSS45-Early termination confirmation is not"N/A"; or (b) occurrence of an m‘so.lvef‘CY' on how the prov'swfﬁﬂs or triggers in Art . : Jtems 2.3 and 2.4 of Annex 19 of Commission
Lginator o sericer pursuant to - field has errors in format. related event of the originator or | 21(6)(b) of Regulation (EU) 2017/2402 Concise Explanation Delegated Regulation (EU) 2018/980
The Purchase Termination Events include, inter alia, the following circumstances: (i) Compass is declared insolvent or becomes Article 21(6) {b) of Regulation (£U) servicer are reflected in the transaction
subject to bankruptcy or other proceedings; (ii) Compass carries out any action for the purpose of rescheduling its own debts or 2017/2402 documentation.
postponing the maturity dates thereof, enters into any extrajudicia arrangement with all or a material portion of itscreditors, files Box to complete should contain the concise where STSS47-Insolvency-related
any petition for the suspension of its payments or any court grants a moratorium for the fulfilment of its debts or the enforcement of event confirmation is ot "N/A".
Insolvency-related event | {1e Security securing its debts and the Representative of the Noteholders, in ts justfied opinion, deems that any of the above events
N120 sTSS47 has or may have a material adverse effect on Compass's or third party Servicer's financial conditions; (iii) a resolution is passed for |{TEXT-10000} .
explanation s o . . N ; Field should be left blank where STSS47-Insolvency-related event confirmation is equal to
the winding up, liquidation or dissolution of Compass or any third party Servicer; and (iv) the Issuer (or the Representative of the N/A.
Noteholders on behalf of the Issuer) revokes Compass (in its capacity s Servicer), in accordance with the provisions of the Servicing
Agreement. Reference i also made to the section headed “Master Receivables Purchase Agreement " and Condition 10 (Purchase Field codes are highlighted in amber where it is not the case or field has errors in format.
Termination Events) of the section headed "Terms and Conditions of the Notes " of the Prospectus.
Confirmed 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.
o o Pre-determined threshold {Confirmed/Unconf ) o )
value confirmation irmed/N/A} Field codes are highlighted in amber where:

Confirmation and concise explanation,
where applicable, on value of the

underlying exposures held by the SSPE
falls below a pre-determined threshold

Articla 2MIEN (A nf

- 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.

(c) value of the underlying
exposures held by the SSPE falls

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

below a p

using cr ferences

tn tha ralavant cartinne af tha

Concise Explanation

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




Pre-determined threshold

The Purchase Termination Events include, inter alia, the circumstance that following the purchase by the Issuer of each Subsequent
Portfolio, the Monthly Available Funds or the Revolving Available Amount (as the case may be) which has not been utilised is higher
than 10% the Outstanding Principal of the Initial Portfolio as at the Initial Valuation Date. Reference s also made to the section
headed “Master Receivables Purchase Agreement” and Condition 10 (Purchase Termination Events ) of the section headed "Terms

o s S s 10

Regulation (EU) 2017/2402

Box to complete should contain the concise explanation where STSS48-Pre-determined
threshold value confirmation is not "N/A".

underlying documentation where the
information can be found

N122 sTssag i - y TEXT-10000
Vel S grdeonatiopoiielicieslioiineiae s ¢ } Field should be left blank where STSS48-Pre-determined threshold value confirmation is
equal to N/A.
Field codes are highlighted in amber where it is not the case or field has errors in format.
Confirmed 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
TV R revolving securitisation.
N123 sTssag failure ene‘;at\gon p {Confinmedbncent
; g( irmed/N/A} Field codes are highlighted in amber where:
e Confirmation and concise explanation, | - field is left blank
here applicable, on a failure to . " ; d) a failure to generate sufficient
eneate sffcent new underii T ot repore o1 It confrmaton <N o oot [ concise expanation, uhere applaie
ix osures meetin re—determ‘:negd e ot o e A o meetiny rej/rdzterpmmed creit [On oW the provisions in Art 21(6)(d) of |, i 51()g) Concise Explanation ttems 2.3 and 2.4 of Annex 19 of Commission
P ! & P y ~"N/A"is reported and STSS4S-Early termination confirmation is not"N/A"; or & P N Regulation (EU) 2017/2402 are reflected P Delegated Regulation (EU) 2019/980
credit quality (trigger for of | - field has errors in format. quality (trigger for termination of
- - — - in the transaction documentation.
The Purchase Termination Events include, inter alia , the circumstance that the Originator fails, during the Revolving Period, to offer the revolving period) under Article the revolving period)
for sale Subsequent Portfolios to the Issuer for 3 (three) consecutive Offer Dates. Reference is also made to the section headed 21(6) (d) of Regulation (EU) 2017/2402
b ’ ! ¢ - . Box to complete should contain the concise explanation where STSS49-New underlying
‘Master Receivables Purchase Agreement” and Condition 10 (Purchase Termination Events) of the section headed "Terms and e
e exposures failure generation confirmation is not "N/A".
New underlying exposures | Conditions of the Notes " of the Prospectus.
N124 sTssag fail t TEXT-10000
alluire generation ¢ } Field should be left blank where STSS49-New underlying exposures failure generation
explanation
confirmation is equal to N/A.
Field codes are highlighted in amber where it is not the case or field has errors in format.
Confirmed
Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
Confirmation and optional comment
Nizs stsss0 Par(‘lclpan(dunes {Confirmed/Unconf| " onaction documentation | 1€ €0des are highlighted in amber where:
EontisEton Ledy specifies all of the requirements under |~ field s left blank; or . (alnformat ; Confirmation that the transaction
Article 21(7) (a) of Regulation (EU) - field is equal to "Unconfirmed”; or o the specifies all of the Artice 21(7)a) Confirmation Item 3.2 of Annex 19 of Commission Delegated
2017/2402 on the - field has errors in format. " "l requirements under Article 21(7) (a) of Regulation (EU) 2019/980
obligations, duties and responsibilities and trustee Regulation (EU) 2017/2402.
The contractual obligations, duties and responsibilities of the Servicer, the Representative of the Noteholders and the other service
2 y of the servicer and the trustee, if any, |Box to complete may contain additional explanation.
- ) providers are set out in the relevant Transaction Documents (for further details, see the sections of the Prospectus headed “The
N126 STSS50 Participant duties comment o o {TEXT-5000} and other ancillary service providers.
Servicing Agreement”, “The Other Transaction Documents - the Cash Allocation, Management and Agency Agreement”, “The Other
. ¢ on ¢ Field codes are highlighted in amber where the field has errors in format.
Transaction Documents - the Corporate Services Agreement” and “Terms and Conditions of the Notes ”).
Confirmation and optional comment
il P Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
that the securitisation documentation
Continai cont |expressly satisfis the requirementsof |
. srssst Servicing Continuity {Confirmed/Unconf| e o of Regulation (FU) ield codes are highlighted in amber where:
confirmation irmed) 20172402 on the processes and - feld is left blank; or Confirmation that the securitisation
o field is equal to "Unconfirmed”; or - | documentation expressly satisfies the ! N Item 3.2 of Annex 19 of Commission Delegated
responsibilities necessary to ensure (b)Servicing Continuity Provisions Article 21(7)(b) Confirmation
- field has errors in format. requirements of Article 21(7) (b) of Regulation (EU) 2019/980
that a default by or an insolvency of the
Regulation (EU) 2017/2402.
The Servicing Agreement contains provisions aimed at ensuring that a default by or an insolvency of the Servicer does not result in a servicer does not result in a — )
- : Box to complete may contain additional explanation.
28 srssst Servicing Continuity termination of the servicing activity on the Portfolio, including the replacement of the defaulted or insolvent Servicer with a ] termination of servicing, such as a
comment Substitute Servicer, which the Issuer shall find with the cooperation of the Back-up Servicer Facilitator (for further details, see the contractual provision which enables the R
! g ) Field codes are highlighted in amber where the field has errors in format.
sections of the Prospectus headed “The Servicina Aareement ). of the servicer in such
Confirmed Box to complete should contain the confirmation indicator
(Confirmed/Unconfirmed/N/A).
Confirmation and optional comment
’ [t the wansacon docomentaton N/A should be reported in Box to complete when the transaction does not have
129 A Derivative Counterparty {Confirmed/Unconf| 0 ot the information referred|derivatives. )
Continuity confirmation irmed/N/A} ‘0 in Article 21(7) ¢) of Regulation (EU) Confirmation that the transaction
201772402 on provision e o |Field codes are highighted in amber where: Counterparty satisfies all of the Artice 210700 Confirmation Item 3.8 of Annex 19 of Commission Delegated
provisions that ensure _field is left blank; or Continuity Provisions information referred to in Article 21(7) © Regulation (EU) 2019/980
the replacement of derivative d
field is equal to "Unconfirmed”; or (c) of Regulation (EU) 2017/2402.
counterparties in the case of their
e - field has errors in format.
, insolvency, and other specified
events, where applicable.
130 stsss2 Derivative Counterparty | The Hedging Agreement provides fr the replacement o the Hedging Counterparty in the case of it default, insolvency and other | o+ oo Box to complete may contain additional explanation.
Continuity comment specified events. Reference is also made to section *The Other Transaction Documents - the Hedging Agreement " of the Prospectus.
Field codes are in amber where the field has errors in format.
N/A Box to complete should contain the confirmation indicator
(Confirmed/Unconfirmed/N/A).
Confirmation and optional comment
) . ) that the transaction documentation |"N/A" should only be reported where not applicable.
N3t srssss L\quf\dwy Provider Continuity (Congrx/e:/Unccnf satisies all of the information under
iL ti
confirmation irmed/N/A} Article 21(7 (c) of Regulation (EU) Field codes are highlighted in amber where:
2017/2402 on provisions that ensure | - field is left blank; or
the replacement of liquidity providers - field is equal to "Unconfirmed"; or
in the case of their default, insolvency, | - field has errors in format.
§ § a"dl_mh:lr specified events, where . § X Confirmation that the transaction
N132 sTsss3 L Froiasrcortinaity {TEXT-5000} applicable- Box to complete may contain additional explanation. (c)Account Bank Continuity documentation satisfies all of the Artice 210700 Confirmation Item 3.8 of Annex 19 of Commission Delegated
Comie . . Provisions information under Article 21(7 (c) of © Regulation (EU) 2019/980
— Field codes are in amber where the field has errors in format. Regulation (EU) 2017/2402,
onfirme Confirmation and optional comment | Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
that the transaction documentation
N133 sTsss3 Account Bank Continuity {Confirmed/Unconf satisfies all of the information under  Field codes are highlighted in amber where:
confirmation irmed} Article 21(7 (c) of Regulation (EU) - field is left blank; or
2017/2402 on provisions that ensure | - field is equal to "Unconfirmed"’; or
the replacement of the account bank in -field has errors in format.
the case of their default, insolvency,
- The Cash Allocation, Management and Payment Agreement contains provisions aimed at ensuring the replacement of the Account o Box to complete may contain additional explanation.
Account Bank Continuity ; b 2 " b " and other specified events, where
N134 STsss3 s Banks in case of its default, insolvency or other specified events (for further details, see the sections headed “The other Transaction ~ |{TEXT-5000} applicable
— the Cash Allocation, and Agency Aareement”). ) Field codes are in amber where the field has errors in format.
Confirmed o )
ontirme Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
i Confirmation and optional comment [ Fi ighlighted i : -
i35 stssss Debt situation {Confirmed/Unconf | Confirmati P i Field codes are highlighted in amber where: Confirmation that the underlying
documentation confirmation irmed} that the underlying documentation sets| - field is left blank; or N
outin clear and consistent terms, i Clear and consistent definitions | 2CCUmeNtation sets out in clear and
) . meds i
ul g field is equal to "Unconfirmed"; o - consistent terms, definitions, remedies . N Item 2.2.2 of Annex 19 of Commission
remedies and actions - field has errors in format. relating to the treatment of . Article 21(9) Confirmation N
o e ot stamtians ot out in o and actions relating to the debt Delegated Regulation (EU) 2019/980
ituati - )
The Master Receivables Purchase Agreement, the Servicing Agreement and the Collection Policies attached thereto set out in clear Article 2118) of Regulation (EU) P situations set out in Article 21(9) of
Dbt situation and consistent terms definitions, remedies and actions relating to delinquency and default of debtors, debt restructuring, debt 201772402 Box to complete may contain additional explanation. Regulation (EU) 2017/2402.
N136 STsSs5 docmentation comment | oreiveness, forbearance, payment holidays, losses, charge offs, recoveries and other asset performance remedies (for further {TEXT-5000} )
details, see the sections of the Prospectus headed “The Master Receivables Purchase Agreement”, “The Servicing Agreement” and Field codes are highlighted in amber where the field has errors in format.
“The Credit and Collection Policies ").
Cordined Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed). . .
Confirmation that the securitisation
P itie f it and d Itatic ts it th iti f
WL O G {Confirmed/Unconf Field codes are highlighted in amber where: ocumentation sets out the priorities o
N137 STSS56 triggered events e o e 1t Blops o payment and trigger events pursuant to
confirmation . " . " Articles 21(9) of Regulation (EU)
field is equal to "Unconfirmed"; or 201772102
field has errors in format. )
) — — - - Confirmation and optional comment
The Transaction Documents clearly specify the Priorities of Payments, the events which trigger changes in such Priorities of Payments
that the securitisation documentation P,
as well s the obligation to report such events, and any change in the Priority of Payments which will materially adversely affect the : Priorities of payment and triggers ) - Item 3.4.7 of Annex 19 of Commission
‘ c sets out the priorities of payment and Article 21(9) Confirmation ”
repayment of the Notes. Pursuant to the Cash Allocation, Management and Agency Agreement and the Intercreditor Agreement, (i igier events pursuant to Articles 21(5) events Delegated Regulation (EU) 2019/980
the SR ESMA Reports Entity has undertaken to (A) prepare the SR Investor Report setting out certain information with respect to the of Regulation (EU) 2017/2402 Confirmation that the securitisation
priorties of payment and | Notes (including the information referred to in point (e),items (), (i) and (i), of the irst subparagraph of article 7, paragraph 1) in ) Box to complete may contain additional explanation. documentation sets out the priorities of
N138 STSSs6 i Ev:nl o e« |compliance with point (e) of the first subparagraph of article 7, paragraph 1, of the EU Securitsation Regulation and the applicable | {TEXT-5000} payment and trigger events pursuant to
e Regulatory Technical Standards and (B) deliver it to the Reporting Entity in a timely manner, and (i) the Reporting Entity has Field codes are highlighted in amber where the field has errors in format. Articles 21(9) of Regulation (EU)
undertaken to make it available, by no later than one month after each Quarterly Payment Date and simultaneously with the Loan by 2017/2402
Loan Reportand the Inside Information and Significant Event Report, on the Securitisation Repository (for further details, see the
sections headed “Terms and Conditions of the Notes ", “The Other Transaction Documents ~ the Intercreditor Agreement” and “The
Other Transaction Documents ~ the Cash Allocation, Management and Agency Agreement”).
il Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
Confirmation that the provisions under
Nizo srsss? Timely resolution of conflicts {Confirmed/Unconf| . i vion and optional comment | 1€ codesl are rlugnngmed in amber where: Article 21(10) of Regulation (H?
ceniisnaten med that the provisions under Article 21(10) felj isleft b‘a"'f; O Timely resolution of conflicts 2017‘/2_“02 "ef‘a"": to the timely Items 3.4.7 and 3.4.8 of Annex 19 of
of Regulation (EU) 2017/2402 relating | ~ field is equal to "Unconfirmed”; or between classes of investors &  |"es0lutions of conflicts are met. Article 21(10) C Commission Delegated Regulation (EU)
to the timely resolutions of conflicts are| ~ field has errorsin format. responsibilities of trustee 2019/980
The Conditions (including the Rules of the Organisation of the Noteholders attached thereto) contain clear provisions that facilitate met. - ] Confirmation that the provisions under
N . N b 3 N N Box to complete may contain additional explanation. !
N140 stsss7 Timely resolution of conflcs | the timely resolution of conflcts between Notefolders of different Series,clarly define and allocate votin rights to Noteholders [+ oo Article 21(10) of Regulation (EU)
comment and clearly identify the ibilities of the ive of the (for further details, see the section of the ) R ) 2017/2402 relating to the timely
W = " Field codes are highlighted in amber where the field has errors in format -
Prospectus headed “Terms and Conditions of the Notes”). of conflicts are met.
il Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
Should potential investor ask for historical data, then the originator should confirm that
Historical Default and Loss T — the information will be available on demand.
N141 STsss8 Performance Data h
irmed}

confirmation

Confirmation and optional comment

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

that the data required to be made

undor rticla 2201\ nf




Under the Intercreditor Agreement Compass has confirmed that (i) it has made available, through the Securitisation Repository, to
the holder of a Securitisation position and, upon request, to any potential investors in the Notes, data on static and dynamic
historical default and loss performance, such as delinguency and default data, for substantially similar exposures to those being

Regulation (EU) 2017/2402 is available
on static and dynamic historical default
and loss performance.

Historical Default and Loss

Confirmation that the data required to
be made available under Article 22(1) of

Item 2.2.2 of Annex 19 of Commission

- securitised, and the sources of those data and the basisfor claiming similarity, provided that such data cover a period of at least 5 Box 0 complete may contin addiional explanaton. S Regulation (EU) 2017/2402 s avilable, | Article 22(1) Confirmation Delegaied Retlation (£0) 2019/9¢0
m S Historical Default and Loss | (five) years pursuant to article 22, paragraph 1, of the EU Securitisation Regulation and the EBA Guidelines on STS Criteria, and (ii) as {TEXT-5000} stating clearly where the information
Performance Data comment [initial holders of the Series A2 Notes and the Junior Notes it has been in possession, before pricing, of data on static and dynamic can be found.
! : : Field codes are highlighted in amber where the field has errors in format.
historical default and loss performance, such as delinquency and default data, for substantially similar exposures to those being
securitised, and the sources of those data and the basis for claiming similarity, provided that such data cover a period of at least 5
(five) years pursuant to article 22, paragraph 1, of the EU Securitisation Regulation and the EBA Guidelines on STS Criterias (for
further details, see the section of the Prospectus headed “The Other Transaction Documents — the Intercreditor Agreement”).
Box to complete should indicate where the data required to be made available under
Statement where the data required to | Article 22(1) of Regulation (EU) 2017/2402 can be found.
Historical Default and Loss be made available under Article 22(1)
D GIEED Performance Data location | Li2si//www.eurodw.eu EXTnC0) of Regulation (EU) 2017/2402 can be | Field codes are highlighted in amber where:
found. ~field s left blank for public securitisations; or
~field has errors in format.
il Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
Confirmation that a sample of the
Sample external verification {Confirmed/Unconf Field codes are highlighted in amber where: underlying exposures was subject to
Naa STSS59 confirmation irmed} Confirmation and optional comment | - field isleft blank; or extemnalverfication prior o the
that a sample of the underlying field is equal to "Unconfirmed"’; or fssuance of the securities by an
exposures was subject to external _field has errors in format. Sample of the underlying appropriate and independent party.
-ation prior to the issuance of the subject to external Article 22(2) Confirmation N/A
An appropriate and independent party has verified prior to the Issue Date (i) on a statistical basis, the integrity and referentiality of securities by an appropriate and Verifications Confimation that a sample ofthe
the information provided in the documentation and in the IT systems in respect of each selected position of a representative sample independent party pursuant to Article
Sample external verification |of the Initial Portfolio; (ii) the accuracy of the data disclosed in the paragraph entitled “Main Characteristics of the Initial Portfolio - 22(2) of Regulation (EU) 2017/2402. | BOX t0 complete may contain additional explanation. underlying exposures was subject to
N145 STsss9 or ‘ ° c eristic {TEXT-5000} external verification prior to the
comment Summary Statistics " of the section headed “The Portfolio”; and (ii) the compliance of the data contained in the loan-by-loan data
Field codes are highlighted in amber where the field has errors in format. issuance of the securities by an
tape prepared by the Originator in relation to the Receivables comprised in the Initial Portfolio with the Eligibility Criteria that are
able to be tested prior to the Issue Date (for further details, see the section of the Prospectus headed “The Portfolio”). appropriate and independent party.
il Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
N6 srsse0 Liability cash flow model {Confirmed/Unconf Field codes are highlighted in amber where:
confirmation (prior pricing) irmed} Confirmation that a lability ash flow | -7l s leftblanor
model is available to potential investors| * field is equal to "Unconfirmed”; or
~field has errors in format.
prior to pricing and location where this
information is available pursuant to
Article 22(3) of Regulation (EU) Box to complete should contain the location where a liability cash flow model i available
2017/2402. and may contain any additional explanation.
N147 STSS60 ’L::::‘“" IR o o {TEXT-10000}
Field codes are highlighted in amber where:
field s left blank for public securitisations; or
- field has errors in format.
il Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
Field should be equal to"Confirmed” where the STS notifcaton i submitted before Confirmation that a labiltycash flow
RO eV R pricing. model is available to potential investors
fability cash flow model nfirmed/Uncon -
e GELD confirmation (after pricing) irmed} Field codes are highlighted in amber where: Availability of a liability cash flow z:::r:;f'::':f:‘r;dai:a”‘:;‘l:_a:f‘::hsre Article 22(3) Confirmation N/A
field is left blank; or modelto potentialnvestors. | 128D B8 TR
field is equal to "Unconfirmed; or information has been made available to
~field has errors in format. potential investors upon request.
Confirmation and optional comment
Under the Intercreditor Agreement Compass has confirmed that (i) it has made available, through the Securitisation Repository, to
the holder of a Securitisation position and, upon request, to any potential investors in the Notes, a liability cash flow model which that after pricing,such information has
been made available to potential
precisely represents the between the and the payments flowing between the Originator, the
investors in the Notes, other third parties and the Issuer pursuant to article 22, paragraph 3, of the EU Securitisation Regulation and investors Upon fequest pursuant to
Article 22(3) of Regulation (EU)
the EBA Guidelines on STS Criteria, and (ii as initial holders of the Series A2 Notes and the Junior Notes, it has been in possession, 201972402,
before pricing, of a liabilty cash flow model which precisely represents the between the Receivables and the
N1 srsse0 Liability cash flow model | payments flowing between the Originator, the investors in the Notes, other third parties and the Issuer pursuant to article 22, S Box to complete may contain the concise explanation.
comment (after pricing) | paragraph 3, of the EU Securitisation Regulation and the EBA Guidelines on STS Criteria. In addition, pursuant to the Intercreditor
Agreement, Compass has undertaken to make available to investors in the Notes on an ongoing basis and to potential investors in Field codes are highlighted in amber where the field has errors in format.
the Notes upon request, through the Securitisation Repository, a liability cash flow model (as updated from time to time by or on
behalf of the Originator in case of material changes in the actual or expected cash flows) which precisely represents the contractual
relationship between the Receivables and the payments flowing between the Originator, the investors in the Notes, other third
parties and the Issuer (for further details, se the section of the Prospectus headed “The Other Transaction Documents — the
Intercreditor Agreement”).
N/A 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 s 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"
N150 STSS61 T atel Periormancy {N/A/Available/Not| o irmation and concise explanation |Field codes are highlighted in amber where:
availability aeliilel on whether the information related to | - field is left blank, or A concise explanation on whether the
the environmental performance of the | - field is equal to "Not available”; or information related to the
assets financed by residential loans, or | .“N/A" is reported and STSS10-Underlying exposures classification is equal to on i P of the
auto loans orleases is available “residential mortgages” or "auto loans/leases" or performance of underlying assts inanced by residentialloans,or | o Concise Explanation WA
pursuant to Article 7 (1)(a) of - "N/A" is not reported and STSS10-Underlying exposures classification is not equal to consisting of auto loans or leases is available pursuant|
Regulation (EU) 2017/2402 and a “residential mortgages” or "auto loans/leases" loans or car loans or leases* to Article 7 (1)(a) of Regulation (EU)
statement where that information s to | - field has errors in format. 2017/2402 and a statement where that
be found pursuant to Article 22(4) of information is to be found.
Regulation (EU) 2017/2402, When Environment performance confirmation for STSS61 is ‘Available’, box to complete
should contain a statement indicating the section where the information s disclosed.
N151 STSS61 E"";"’"TE"“' RSN {TEXT-10000} When Environment performance confirmation for STSS61 s different from "Available’, box
ETREED to complete should be left empty.
Field codes are highlighted in amber where itis not the case or field has errors in format.
Cordined Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
Nis2 srsse2 Article 7 compliance {Confirmed/Unconf Field codes are highlighted in amber where:
confirmation irmed} field is left blank; or
Confirmation and optional comment | -field is equal to "Unconfirmed"; or
that the originator and the sponsor are -field has errors in format.
- - = - - omplying with Article 7 of Regulation
Under the Intercreditor Agreement, the parties thereto have acknowledged that the Originator shall be responsible for compliance {EL) 201772402 pursumnt to Artide 22
with article 7 of the EU Securitisation Regulation. Under the Intercreditor Agreement, each of the Issuer and the Originator has (5) of Regulation (EU) 2017/2402.
P — agreed that Compass is designated as Reporting Entity, pursuant to and for the purpose of article 7, paragraph 2 of the EU Box to complete may contain additional explanation.
N153 sTsse2 . Securitisation Regulation and, in such capacity as Reporting Entity, it has fulfilled before pricing and/or shall fulfl after the Issue Date |{TEXT-5000}
the information requirements pursuant to points (a), (b), (d), (€), () and (g) of the first subparagraph of article 7(1) of the EU Field codes are highlighted in amber where the field has errors in format.
Securitisation Regulation by making available the relevant information through the Securitation Repository (for further detals, see
the section headed “The Other Transaction — the Aareement”).
Confirmed o )
Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
Where no potential investor males such a request prior to priing, confirmation should Confirmation that:
. } ) be provided that the information would be made available to any potential investor upon . the originator and the sponsor are
Nisa srsse Underlying information {Confirmed/Unconf such a request. complying with Article 7 of Regulation
coafiratics ey Confirmation and optional comment | (EU) 2017/2402;
that the information required by Article | Field codes are highlighted in amber where: Originator and sponsor - the information required by Article 7(1)
7(1) (a) has been made available to fledisleftblankjor responsible for compliance with | (a) has been made available to potential | Article 22(5) Confirmation N/A
potential investors before pricing upon |~ field is equal to "Unconfirmed"; or Article 7 investors before pricing upon request;
request pursuant to Article 22 (5) of  field has errors in format.  the information required by Article 7(1)
Underthelinterceditor Agreement) Compassihas confirmed that asito prepreinE informationd (<) it hasimadelavaiablenthrouehite Regulation (EU) 2017/2402. L"e'f:e"g”hj:::fl"e;“:":::’:;:a:r'?nw
Securitisation Repository, to the holder of a Securitisation position and, upon request, to any potential investors in the Notes, the o )
: : : 2 ) L - ! ) Box to complete may contain additional explanation. form.
Underlying information ~|information under letter (a) of article 7, paragraph 1, of the EU Securitisation Regulation, and (b) as initial holder of the Series A2
N1ss stTssez comment Notes and Junior Notes, it has been in possession, before pricing, of the data relating to each Consumer Loan (and therefore ithas |\ =x' 200} ) A )
o 1t has . ) onsur ’ Field codes are highlighted in amber where the field has errors in format.
not requested to receive the information under letter (a) of article 7, paragraph 1, of the Securitisation Regulation) (for further
details, see the section headed “The Other Transaction Documents — the Intercreditor Agreement”).
Confirmed . )
Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
Nis6 srsse Before pricing {Confirmed/unconf| Field codes are highlighted in amber where:
documentation confirmation irmed} Confirmation and optional comment - field is left blank; or
that the information required by Article| - field is equal to "Unconfirmed"; or
7(1) (b) to (d) has been made available | - field has errors in format.
pricing at least in draft or initial
Under the Intercreditor Agreement, Compass has confirmed that, as to pre-pricing information: (a) it has made available, through the form pursuant to Article 22 (5) of
- Securitisation Repository, in draft form, the information and documentation under letters (b) and (d) of article 7, paragraph 1, of the Regulation (EU) 2017/2402 Box to complete may contain additional explanation.
N157 STSS62 EESREIEL EU Securitisation Regulation, and (b) as initial holder of the Series A2 Notes and of the Junior Notes, it has been in possession, before | {TEXT-5000}

documentation comment

pricing, of the information and documentation under letters (b) and (d) of article 7, paragraph 1, of the EU Securitisation Regulation
(for further details, see the section headed “The Other Transaction Documents ~ the Intercreditor Agreement”).

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