FSD.
reference

RTS field code

Mandatory/Condi
tional/Optional

Field name

Box to complete

Field format

Field description

Technical guidance

RTS field name

RTS Content to be reported

Background inform:

Article of regulation (EU) 2017/2402

ppli
this field

type for

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

NO

STSS3

STS notification identifier

{NOTIFICATION ID}

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

TS Tdentiier for ST5 Teported before the release of the new LSV
Register of STS notifications. This field should be the same as the entry in STSS4 -
Securitisation unique identifier.

In the case of STS on securitisations for which multiple STS
notifications were submitted by different reporting entities on the same securitisation
identifier - STS54 - Securitisation unique identifier (as it may be the case for master trust
securitisations or ABCP transactions with multiple sponsors), this field should contain the
unique identifier of the STS notification as assigned by ESMA (STSS4 - Securitisation unique
identifier suffixed by a 2-digits classification code)

This field should be left blank otherwise.

Notification identifier

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

N/A

General Information

N1

Securitisation type

Public

{LIsT}

Securitisation type may be 'Public or
'Private’

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

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

Securitisation type

N/A

General Information

N2

STSS0

Designated Entity LEI

549300V1VN70Q7PQ7234

{LET}

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

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

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

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

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

First contact point

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

Article 27(1)

General Information

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

N3

STSS1

Instrument ISIN

IT0005621880;1T0005621898;1T0005621906;1T0005621914;1T0005621922;1T0005621930;1T0005621948

{ISIN}

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

ISIN (12-character alphanumeric code) should be reported in Box to complete where available.
Where multiple ISIN codes are reported, ";" separator should be used without any space.
The same ISIN should not be reported multiple times.
Field codes are highlighted in amber where:
~the field has errors in format; or

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

N4

STSS1

Instrument code type

{ALPHANUM-35}

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

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

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

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

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

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

N5

STSS1

Instrument code

{TEXT-100}

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

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

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

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

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

Instrument ider

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

N6

STSS2

Originator LEI

549300V1VN70Q7PQ7234

{LEI}

The LEI of the

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

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

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

Legal Entity Identifier (LEI)

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

A

2

General Information

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

N7

STSS8

Originator country

ITALY

{COUNTRY_EU}

The country of establishment of the
originator(s)

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

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

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

Where available, the country of

Country of

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

Article 18 and 27(3)

General Information

N/A

N7

STSS8

Originator country (if
multiple countries)

{COUNTRY_EU_LIST

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

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

(IRELAND;ITALY;IRELAND;CZECHIA).

Field codes are highlighted in amber where:

- both Originator country and Originator country (if multiple countries) are left blank where
originator LEI is reported; or

- both Originator country and Originator country (if multiple countries) are filled-in; or

- the number of Originator LEIs is different from the number of Originator countries (if
multiple countries); or

- only one country is reported; or

- field has errors in format.

Where available, the country of

Country of

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

Article 18 and 27(3)

General Information

N/A

N8

STSS2

Sponsor LEI

{LEN

The LEI of the sponsor(s)

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

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

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

Legal Entity Identifier (LEI)

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

Z

A

General Information

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

N9

STSS8

Sponsor country

{COUNTRY_EU}

The country of establishment of the
sponsor(s)

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

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

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

N9

STSS8

Sponsor country (if multiple
countries)

{COUNTRY_EU_LIST
}

The country of establishment of the
sponsor(s) (if multiple sponsors from
different countries)

Thon Several 3ansors sra seported, please Use this Box to complete to reportthe Tall st oF
countries. ;" separator should be used between each EEA country (in the same order used for
the sponsor LEI). That may lead to repetition of the same country
(IRELAND;ITALY;IRELAND;CZECHIA)

Field codes are highlighted in amber where:

- both Sponsor country and Sponsor country (if multiple countries) are left blank where
Sponsor LE is reported; or

- both Sponsor country and Sponsor country (if multiple countries) are filled-in; or

- the number of Sponsor LEls is different from the number of Sponsor countries (if multiple
countries); or

- only one country is reported; or

- field has errors in format.

Where available, the country of

Country of

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

Article 18 and 27(3)

General Information

N/A

STSS2

Original Lender LEI

{LEN

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

2
Original lender LEI should be reported in Box to complete where available. Where reported,
this LEI should exist at the GLEIF database.

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

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

Legal Entity Identifier (LEI)

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

z
5

General Information

Item 4.2 of Annex 9 of Commission Delegated
Regulation (EU) 2019/980
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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 {COUNTRY_WORLD} Th: m“""yl °;me original lender(s)
(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 flled-in; or
 both Original lender country and Original lender Country (if multiple countries) are fillecin;
or
jiield has erors in format Where available, the country of
\en several original lenders are reported, please Use This Box To compIete To Teport Ehe FuT
Jist of countries. Country of of the s), Article 18 and 27(3) General Information N/A
sponsoris), 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; RELAND;CZECHIA).
N11 sTss8 z'u‘“‘t'l’:l':o':i‘i;z:;‘"w (i (ﬁ:;)mnv,womn I;:::::;Yl:;'ge original lender(s) Field codes are highlighted in amber where:
4 - 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 filleckin;
or
~the number of Original lender LEIs is 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 once.
The country of establishment of the
N2 STSS8 SSPE Country {COUNTRY_EU} | s5pe () Select the relevant EEA country in the drop-down list.
Field codes are highlighted in amber where the field has errors i format.
When several SSPEs exist and they do ot have the same country, please use this Box ©o Where available, the country of
complete to report the fulllist of EEA countries. Country of of the originator(s), Article 18 and 27(3) General Information N/A
sponsoris), SSPE(s) and original lender(s).
- The country ofestablishment of the | 7 SSPrator should be used betueen each country. That may lead to repetition of the same
2 srss SSPE Country (if multiple (COUNTRY B ST | (o cspte from fferent | 1Y (RELANDITALY,IRELANDCZECHIA)
countries) ! countries)
Field codes are highlighted in amber where:
- both SSPE country and SSPE Country (f 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);
Non-ABCP securitisation {SECURITISATION | reporting entity in accordance with d) The two-digit sequential number corresponding to the order in which information about
N4 STSs4 unique identifier ©49300V1VN70Q7PQ7234N202402 D} Article 11(1) of Delegated Regulation | each securitisation is made available under the disclosure reports (with the same identifier as
(EV) 2020/1224 referred to in points (a), (b) and (c)), for example 01 if this is the first securitisation in that
year, 03 if this is the third securitisation in that year, and 5o 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 - Box to complete should contain ™Y where several STS notifications may be issued for the
Indicates whether several STS :
s stssa A . - notifeations my e fssued for this same securitisation identifier by the same reporting entity. The unigue identifer assigned by the
securitisation identifier Unique identifier reporting entiy in accordance with Article |/, General Information N/A
Field codes are in amber if the field is left blank or has errors in format. 11(1) of Delegated Regulation
Box fo complete should contain the reason why several STS notifications may be issued for the (£U) 2020/1224.
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 Field codes are highlighted in amber where:
STS notifications may be issued for this | -field is left blank and Multiple STS notifications flag is equal to "Y"; or
securitisation identifier - feld has errors i 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
N7 STSs4 comment {TEXT-5000} Field codes are highlighted in amber where:
field s left blank and Multiple STS notifications flag is equal to "Y"; or
~field has errors in format.
Mandatory for public securitisations that are not exempt from the obligation to publish a
prospectus.
For all private securitisations and public securitisations that are exempt from the obligation to
For public securitisations that are not | 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
1o srsss s BT, exempt from the obligation to publish a | final prospectus identifier should be reported as soon as possible and at the latest 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 identifier
prospectus identifier field should be fillec-in with “Not provided by the relevant competent Prospectus identifier as provided by the relevant competent | N/A General Information N/A
authority”. authority.
Field codes are highlighted in amber for public securitisations where:
- STSS5-prospectus country is left blank and no exemption on prospectus is reported; or
~field has errors in format.
TOF PUBIIC SEEUMTISaTons ThaT 37 EXempT T7om e GBIEATIoN o pUBTS =
prospectus.
For all securitisations that are not exempt from the obligation to publish a prospectus, this
field should be left blank.
Where the public securitisation i Box to complete should contain 3 concise explanation describing the reason for such an
! exemption.
exempt from publishing a prospectus,
N20 sTsss Exemption on Prospectus | The securitisation s exempted from publication of the prospectus because the exemptions under article 1, paragraph 4, letters a) and c) of Regulation (EU) 2017/1129 apply to the transaction. {TEXT-5000} I‘:’I:::"::Z:;’”‘E‘;:':':r::;"fo"::: 015 | Feld codes are highighted in amber where fields STSSS-Exemption on prospectus, STSSS-
Prospectus Country and STSSS-Prospectus identifier are filled.
relevant article of the prospectus
regulation Field codes are highlighted in amber for public securitisations where:
- STSS5-Exemption on prospectus, STSS5-Prospectus Country and STSS5-Prospectus identifier
are left blank; or
- STSS5-Exemption on prospectus, STSS5-Prospectus Country and STSS5-Prospectus identifier
are filled; or
- field has errors in format
Where a prospectus is drawn up in The notification may be submitted as a draft notification in advance of the fssue date but Where a prospectus is drawn up in
compliance with Regulation (EU) should be submitted as a final STS notification at the issue date at the earliest. compliance with Regulation (EU)
{DATE_TEXT-YYYY- | 2017/1125, the date on which the 2017/11294[4], the date on which the )
N21 SI=Sil (Esrack 20200200 MM-DD} prospectus was approved. If not, the Example: 2020-01-31 (text format) Issue date prospectus was approved. N/A General Information N/A
closing date of the most recent In all other cases, the closing date of the
transaction. Field codes are in amber where field is left blank or has errors in format. most recent
European DataWarehouse GmbH Mandatory only to public securitisations.
The field may be left blank for private securitisations.
Select the name of the registered
o . securitisation repository as it is available | Select in the drop-down list the relevant name of the Securitisation Repository as it is available
N22 STSS6 Seat=stiopRePReiiony {LIST} under the list of registered Securitisation | under the list of registered Securitisation Repositories published on the ESMA website at Securitisation Repository Where available, the name of the N/A General Information N/A
name registered securitisation repository.
Repositories published on the ESMA | https://wwiw.esma.europa ffiles/libra a_register_secr.xlsx.
website.
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 Asset-Backed European Securitisation Transaction Twenty-Five S.r.l. {TEXT-100} The securitisation name. The field should be fillec-in with "Not available™ for private securitisations that donothave  f . vcotion name The securitisation name. N/A General Information Section 4 of Annex 9 of Commission Delegated
any securitisation name. Regulation (EU) 2019/980
Field codes are in amber if the field is left blank or has errors in format.
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auto loans/leases o
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

The type of underlying exposures Only possible values in Box to complete are: toin Article 201(1) of Regulation (EU) No

including: - residential mortgages 575/2013 and qualifying for the credit

1) residential mortgages; - commercial mortgages quality step 2 or above as set out in Part

2)  commercial mortgages; - credit facilties provided to individuals for personal, family or household consumption Three, Title I, Chapter 2 of that

3)  credit facilities provided to purposes; Regulation;

individuals for personal, family or  credit facilties, including loans and leases, provided to any type of enterprise or corporation; 2) commercial loans that are

derlyi household i - auto loans/I d by o
N25 sTss10 M LIRS (usT ousenold consumption purhoses; auto loans/leases Underlying exposures classification | SCUe¢ B one or more mortgages on General Information N/A
classification 4)  credit facilities, including loans | - credit-card receivables commercial immovable property,

and leases, provided to any type of - trade receivables including offices or other commercial

enterprise or corporation; - others premises;

S)  auto loans/leases; credit facilities provided to

6)  credit card receivables; Select in the drop-down lst the relevant Underlying exposures classification individuals for personal, family or

7)  trade receivables; household consumption purposes;

8)  others. Field codes are highlighted in amber i the field is eft blank or has errors in format. credit facilities, including
loans and leases, provided to any type of
enterprise or corporation;

5) auto loans/leases;
6) credit card receivables;
7) trade receivables;
8) other underlying exposures
N | shas Aarad by the orisinat
A N\ N\ N\ N\ NMINIRK
RIEIHHIHHH I AR R R N\ N NN NN N NN NN X X N\ N The nitial notification date should be left empty.
For STS notifications reported before the new Register goes live, the initial notification date
THIHIITITTITEEHEIHEIHEUTHEDEH NN N\ N N N NN N N N NN A will be automatically retrieved from the list of traditional securitisations meeting the STS
. DATE_TEXT-YWYY- | The intial date of to ESMA of | requi (https://www.esma.europa Siles 128
Nze [\ smssiz b e L Nt e N T Y \ \ \ NN R
NN NDIDHNUM T THEGEGRNNW N\ N\ N\ N\ N\ N\ N\ NN N\ NN M%D)F\\ v\\ the STS notification. 760_securitisations_designated_as_sts_as_from_01_01_2019_regulation_2402_2017_2.xlsx).
NNMhaonncas;aE ;E E H R;:; H ;nIT;H:; '] 111 IR RRRRRRRRRNSS NHniinnn: i :n: I h In nne N
For STS notifications reported after the new Register goes live, the initial notification date will
I R NHiahhH H il i nk Nt be retrieved from the first successful submission date of the final STS notification.
AR AR S EEHHEEHEEH . N . AR
The last notification date in Box should be filled in with the date when the notification file is
submitted as a draft STS notification. Notification date The date of notification to ESMA. N/A General Information N/A
The notification date as published in the public register of STS notifications will be computed
by the system from the date when the draft STS notification will be submitted s final,
The notification may be submitted as a draft notification in advance of the issue date of the
. srsst " Last notification date 2024210 (DATE_TEXT-YYYY- | The date the STS notification was securitisation but will be submitted as a final STS notification at the issue date at the earliest.
MM-DD} submitted.
Example: 2020-01-31 (text format)
Field codes are highlighted in amber where;
field s left blank; or
- last notification date is in the future; or
~field has errors in format
Y Where an authorised third-party has
provided STS verification services in
d th Article 27(2) of
accordance with Article 27(2) of Box to complete should contain "Y" where an authorised third party has provided STS
Regulation (EU) 2017/2402,indicator | . i6otion corvices and confirmed the compliance with the STS criteri
ificati i wi
N28 STSS13 M Authorised Third party flag {Y/N} that thefwmr;lv;n:iw\th (:e STSdmhIe;\a Where an authorised third-party has
il that authori: L
was Ci" irmed by tha a“d D:SE "% | Field codes are highlighted in amber if the field is left blank or has errors in format. provided STS verification services in
party firm. "N"is reported where no accordance with Article 27(2) of
authorised third party has provided STS Authorised Third party Regulation (EU) 2017/2402, a statement | Article 27(2) General Information N/A
verification services. ..
that compliance with the STS criteria was
Where an authorised third-party has | Field s mandatory in box to complete when Authorised Third Party flag for STSS13 1s reported confirmed by that authorised third party
provided STS verification servicesin | with "Y". firm.
accordance with Article 27(2) of
Authorised Third party
N29 sTss13 c i Prime Collateralised Securities (PCS) EU SAS has verified that the Securitisation complies with the STS criteria. {TEXT-5000} Regulation (EU) 2017/2402, a statement | Field codes are highlighted in amber where
that compliance with the STS criteria was | - field is left blank and "Y" is reported for the authorised third party flag; or
confirmed by that authorised third party | -field is fillec-in and "N" is reported for the authorised third party flag; or
firm. - feld has errors in format
Field is mandatory in box to complete when Authorised Third Party flag for STSS13 Ts reported
Where an authorised third-party has | with "Y".
provided STS verification services in
N30 sTss14 c 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 of | -field is left blank and "Y" is reported for the authorised third party flag; or
the authorised third party field s filled-in and "N" is reported for the authorised third party flag; or Where an authorised third-party has
- field has errors in format. provided STS verification services in
Field is mandatory in box to complete when Authorsed Third Party flag for STSS13 Ts reported d th Article 27(2) of
ERAHCH o Authorised Third party accordance with Article 27(2) of Article 27(2) General Information N/A
with "Y". Regulation (EU) 2017/2402, the name of
Where an authorised third-party has )
provided STS verification senvicesin | oo\o ¢ o relevant £EA country i the drop-down list e oarsy'same and the country of
Authorised Third party accordance with Article 27(2) of Y P - establishment.
N31 sTss14 c {COUNTRY_EU}
country Regulation (EU) 2017/2402, the country )
° © COUNTY | Eield codes are highlighted in amber where
of establishment of the authorised third o
. ~field s left blank and "Y" s 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
France - Autorité des Marchés Financiers (AMF) Field is mandatory in box to complete when Authorised Third Party for STSS13 is reported with
The name of the competent authority | "Y".
that has authorised the third party as
available on ESMA website under the list | Select in the drop-down list the relevant name of the competent authority related to the .
° ! ’ Where an authorised third-party has
of Competent authority supervising country as reported in the Authorised Third party country as available on ESMA website under e o
Authorised Third pars compliance of third parties with Article | the list of Competent authority supervising compliance of third parties with Article 28 of s it Arle ot
N32 sTss1s c party {cA_copE} 28 of SecReg SecReg (https://www.esma.europa ffiles -128- Authorised Third party Article 27(2) General Information N/A
Competent Authority ) Regulation (EU) 2017/2402, the name of
(https://www.esma.europa.eu/sites/def | 777_list_of_designated_competent_authorities_under_securitisation_regulation.pdf)
the competent authority that has
ault/files/library/esma33-128- i
777_ist_of_designated_competent_auth| Field codes are highlighted in amber where .
orities_under_securitisation_regulation. | -field is left blank and "Y" is reported for the authorised third party flag; or
pdf) field s 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 a
A check box as to whether the originator | credit institution or investment firm established in the Union. A ‘Yes’ or ‘No’ statement as to whether
a3 srss17 " Originator (or original ender) o ororiginallender i a credit institution or o ) ) ) Originator or orginal lender) ot | the originator or original lender fsnota |0 Confirmation A
is not a Credit institution investment firm established in the Check box in Box to complete should contain "Y" where the originator or original lender is not | credit institution credit institution or investment firm
Union. a credit institution nor investment firm established in the Union established in the Union.
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" should be reported where the originator or original lender is a credit institution or
investment firm established in the Union (STSS17 check-box is N').
Confirmed should be reported for transactions with trade receivables that are not originated
P S - inthe form of a loan even i cedit-granting riteia does not apply with respect to trade
N34 sTSs18 M receivables.
compliance confirmation rmed/N/A}
fi d ] h ; .
Confirmation and optiona) comment that | Field codes are highighted in amber where; Where the answer to field STS17 i "Yes",
ra"“"g criteria FOCgéSSES and systems. - "Unconfirmed" is reported; or confirmation that the originator’s or
e oy | e s eft blank; or o Confirmation that the credit orginallender's credit granting riteria, | o Confirmation 0
P - "N/Ais not reported in Box to complete and STSS17 field is "N'; or granting complies with Article 8 | processes and systems in place are
Article 9 of Regulation (EU) 2017/2402 - "N/A"is reported in Box to complete and STSS17 field is "Y"; or executed in accordance with Article 9 of
where the Originator (or original lender) | - field has errors in format. Roation (£0) 201772402,
is not a Credit institution.
Box to complete may contain additional explanation.
Field should be left blank where STSS18-Credit granting criteria compliance confirmation is
equal to N/A.
N35 sTSS18 o g:“é;z’:‘;f;:ﬁ? {TEXT-5000}
o Field should explain the reasons for which credit-granting criteria does not apply to
transactions with trade receivables.
Field codes are highlighted in amber where it is not the case or the field has errors in format.
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")
Credit granting criter (Confirmed/Unconfi
N36 STSS19 M RGP e Copecncont Field codes are highlighted in amber where:
supervision confirmation rmed/N/A} A "
) - "Unconfirmed" is reported; or Where the answer to field STS17 is "Yes",
Confirmation and optional comment that | - field is left blank; or
the credit-granting as referred to in N i y i i i " Confirmation that the credit confirmation that the credit-granting as
granting - N/Ais not reported in Box to complete and STSS17 field is "N'; or i referred to in Article 27(3)(a) of Article 27(3) Confirmation /A
Article 27(3)(a) of Regulation (EU) - "N/A"is reported in Box to complete and STSS17 field is "Y"; or granting is subject to supervision e
Regulation (EU) 2017/2402 is subject to
2017/2402 is subject to supervision. - field has errors in format.
supervision.
Box to complete may contain additional explanation.
N37 STSS19 Credit gr_antmg criteria {TEXT-5000) Field should be left blank where STSS19-Credit granting criteria supervision confirmation is
supervision comment equal to N/A.
Field codes are highlighted in amber where it is not the case or the field has errors in format.
0094269-0000071 EUOZ: 2004888415: 2




True sale or assignment

Confirmed

{Confirmed/Unconfi

Confirmation and concise explanation on

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

Field codes are highlighted in amber where:

N3g STS520 gy e how the transfer of the underlying  field is left blank; or A concise explanation of how the transfer
exposures is made by means of true sale | _field is equal to "Unconfirmed"; or Transfer of the underlyin of the underlying exposures is made by
or transfer with the same legal effectina | _field has errors in format ving means of true sale or transfer with the § § § Item 3.3 of Annex 19 of Commission Delegated
" exposures by true sale or N Article 20(1) Concise Explanation
manner that is enforceable against the same legal effect in a manner that is Regulation (EU) 2019/980
Pursuant to the terms of the Receivables Purchase Agreement, the Originator has assigned and transferred to the Issuer, which has purchased, in accordance with the combined provisions of articles 1 and 4 of the Securitisation Law and the seller or any third party pursuant to assignment enforceable against the seller or any third
True sale or assignment articles of the Law 52 referred to herein, all of its rights, title and interest in and to the Portfolio. The transfer of the Portfolio has been rendered enforceable against any third party creditors of the Originator (including any insolvency receiver Article 20(1) of Regulation (EU) Box to complete should contain the concise explanation. party.
N39 STSS20 transfer on ‘a";io" of the same) through (i) the publication of a notice of transfer in the Official Gazette no. 136, Part Il of 19 November 2024, and (ii) the registration of the transfer in the companies’ register of Treviso-Belluno on 15 November 2024. The true sale | {TEXT-10000} 2017/2402.
2 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 Field codes are highlighted in amber if the field is left blank or has errors in format.
may be disclosed to any relevant competent authority referred to in article 29 of the EU Securitisation Regulation.
N Check box in Box to complete should contain "Y" where any of the severe clawback provisions
referred to in points (a) or (b) of Article 20(2) of Regulation (EU) 2017/2402 are found in the
A check box as to whether any of the points (a) or (b) (2) of Reg (EV) 2017/
.| securitisation and "N" otherwise.
severe clawback provisions referred to in
N40o STSS21 Subject to severe clawback (Y/N Article 20(2) (a) or (b) of Regulation (EU!
) (YN (2) (a) or (b) of Reg, (EU) | el codes are highlighted in amber where:
2017/2402 are found in the
A - field is left blank; or
securitisation. .
- field is equal to "Y"; or A concise explanation on whether any of
- field has errors in format. the lawback provisions referred
No severe clawback o i\vr:r:\:za;(vz;:» ::T;;S‘otn;e;e tion | Aricte 20(2) Concise Explanation ftem 3.3 of Annex 19 of Commission Delegated
Box to complete should contain the concise explanation. u 4 : Regulation (EU) 2019/980
(EU) 2017/2402 are found in the egulation (EV) 2019/
A concise explanation on whether any of i
P ¥ O | The field should be left blank when "Subject to severe clawbask" check-box is "N securitisation.
subject to severe clawback the severe clawback provisions referred
N41 sTSS21 5 {TEXT-10000} to in Article 20(2) (a) or (b) of Regulation .
explanation (EU) 2017/2402 are found in the Field codes are highlighted in amber where:
i
sccontiostion  field is left blank and "Subject to severe clawback" check-box is "Y"; or
- - field is not left blank and "Subject to severe clawback” check-box is "N; or
- field has errors in format.
N/A Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed/N/A).
a2 srss22 Clawback provisions {Confirmed/Unconfi Field codes are highlighted in amber where
exemption confirmation rmed/N/A} ~field is left blank; or
field is equal to "Unconfirmed"’; or
Confirmation and optional comment on - A confirmation whether the provisions in
! P field has errors in farmat. Exemption for clawback provisions irmation provisi tem 3.3 of Annex 19 of Commission Delegated
whether the provisions in Article 20(3) of o Article 20(3) of Regulation (EU) Article 20(3) Confirmation Reguloton (EU) 2019/980
Regulation (EU) 2017/2402 apply. Box to complete may contain additional explanation. Y 2017/2402 apply. 8
Clawback provisions Field should be left blank where STS522-Clawback provisions exemption confirmation is equal
N43 STSS22 o " {TEXT-5000} v provi P s equ
exemption comment to N/A.
Field codes are highlighted in amber where it is not the case or field has errors i format.
N Check box in Box to complete should contain:
- "Y" where the seller is not the original lender
The seller is not the original Indicator that the seller is not the
Naa sTss23 8 Y/N) ! ! ~"N" where the seller is the original lender
lender flag original lender
Field codes are in amber if the field s 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 "N".
Transfer where the seller is i
as srss23 o ot {Confirmed/Unconfi Field codes are highlighted in amber where:
no M € °l"g'"“ ender rmed/N/A} ~field s left blank; or Where the seller is not the original lender,
confirmation - "Unconfirmed" is reported; or Transfer where the seller is not the |a statement confirming that the Article 20(4) Confirmation tem 3.3 of Annex 19 of Commission Delegated
Confirmation and mandatory explanation | - "N/A"is not reported and STSS23 check-box is "N"; or original lender securitisation complies with Article 20(1) Regulation (EU) 2019/980
that the securitisation complies with - "N/A"is reported and STSS23 check-box is "Y"; or to 20(3) of Regulation (EU) 2017/2402.
Article 20(1) to 20(3) of Regulation (EU) | - field has errors in format.
2017/2402 (where the seller is not the
original lender)
Box to complete should contain the concise explanation where STSS23-Transfer where the
Transfer where the seller s seller s not the original lender confirmation is not "N/A".
N46 STSS23 not the original lender (TEXT-10000] N
& ¢ b Field should be left blank where STSS23-Transfer where the seller is not the original lender
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.
N/A Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed/N/A).
"N/A" should be reported in Box to complete only where the transfer of the underlying
exposures is not performed by means of an assignment and perfected at a later stage than at
the closing of the securitisation.
"Confirmed" should be reported where that perfection (at a later stage than at the closing of
. stss2a Transfer at a later stage {Confirmed/Unconfi | \ypere the transfer of the underlying | e securitsation) is effected at least through the required minimum pre-determined event
confirmation rmed/N/A} exposures is performed by means of an | (T186ers as listed in Article 20(5) of Regulation (EU) 2017/2402
assignment and perfected at a later
stage than at the closing of the Field codes are highlighted in amber where:
securitisation, confirmation and concise -field is left blankﬂ' or .
explanation on how and whether that -field is equal to "Unconfirmed"; or
perfection is effected at least through |~ field has errors in format. Where the transfer of the underlying
the required minimum pre-determined exposures is performed by means of an
event triggers as listed in Article 20(5) of assignment and perfected at a later stage
Regulation (EU) 2017/2402. Box to complete should contain the concise explanation where STSS24-Transfer at a later than at the closing of the securitisation, a
T SvenalEErs: stage confirmation is not "N/A". concise explanation on how and whether
N48 sTsS24. ”75 e'la alEs=rasgs {TEXT-10000} that perfection is effected at least
GHENELD Field should be left blank where STSS24-Transfer at a later stage confirmation is equal to N/A. | Transfer performed by means of an | through the required minimum pre- .
N N . N N Item 3.3 of Annex 19 of Commission Delegated
assignment and perfected at a later | determined event triggers as listed in Article 20(5) Concise Explanation Regulation (EU) 2019/980
ul
Field codes are highlighted in amber where it is not the case or field has errors in format. stage Article 20(5) of Regulation (EU) 8
2017/2402.
NA Box to complete should contain the confirmation ndicator (Confirmed/Unconfirmed/N/A]. Where alternative mechanisms of transfer
"N/A" should be reported in Box to complete only where alternative mechanisms of transfer are used, a confirmation that an
are not used. insolvency of the originator would not
s srss2a Alternative mechanism {Confirmed/Unconfi prejudice or prevent the SSPE from
confirmation rmed/N/A} Field codes are highlighted in amber where: enforcingits rights.
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
rights pursuant to Article 20(5) of Box to complete may contain the concise explanation where STSS24-Alternative mechanism
. Regulation (EU) 2017/2402. confirmation is not "N/A".
Alte ti h:
NSO sTss24 w:m":rl‘l'e meehanism {TEXT-5000}
Field should be left blank where STS524-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.
(G e Confirmation and concise explanation on | BOX to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
o et e A concise explanation on how and
! | i . hether th tat d
N5t stss2s Representations and {Confirmed/Unconfi | o1 resentations and warranties provided | Field codes are highlighted in amber where: whet ?t'_ ere a;e ;Esretshe" a"‘ontsha'!\ "
warranties confirmation rmed} by the seller that the underlying - field is left blank; or warranties provided by the seller that the
exposures included in the securitisation |~ field s equal to "Unconfirmed"; or underlying exposures included in the
y _field has errors in format . securitisation are not encumbered or . § . Item 2.2.8 of Annex 19 of Commission Delegated
are not encumbered or otherwise in a . Representations and warranties > Article 20(6) Concise Explanation
condition that can be foreseen to otherwise in a condition that can be Regulation (EU) 2019/980
[ to adversely affect th
adversely affect the enforceability of the oreseen to adversely aflect the
Representations and Under the Warranty and Indemnity Agreement the Originator has represented and warranted that, as at the Transfer Effective Date and as at the Execution Date, the Receivables comprised in the Portfolio are not encumbered or otherwise in a Box to complete should contain the concise explanation. enforceability of the true sale or
N52 STSS25 w;ramies et condition that can be foreseen to adversely affect the enforceability of the true sale to the Issuer pursuant to article 20(6) of the EU Securitisation Regulation (for further details, see the sections fo the Prospectus headed “The Portfolio — Other |{TEXT-10000} true sale or assignment or transfer with assignment or transfer with the same
2 features of the Portfolio” and “Description of the Transaction Documents — the Warranty and Indemnity Agreement”). the same legal effect pursuant to Article | o codes are highlighted in amber if the field is left blank or has errors in format. egal effect.
20(6) of Regulation (EU) 2017/2402.
Confirmed Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
» ) | confirmation and concise explanation on
53 srss26 Underlying exposures {Confirmed/Unconfi | oy the underlying exposures Field codes are highighted in amber where:
eligibility criteria confirmation rmed) transferred from, or assigned by, the - field is left blank; or
seller to the SSPE meet predetermined, -field is equal to "Unconfirmed"; or
clear and documented eligibility criteria | - field has errors in format.
which do not allow for active portfolio A concise explanation on how:
Underlying exposures management of those exposures ona | o, ¢4 complete should contain the concise explanation. - the underlying exposures transferred
Ns4 STSS26 i I,‘(’ fr,te‘:,a otanation | The Receivables comply with the Elgibility Criteria 2s at the Transfer Effective Date (for further detail, see the sections of the Prospectus headed “The Portfolio — Characteristies of the Portfolo - Eligibilty Criteria’). {TEXT-10000} discretionary basis pursuant to Article from, or assigned by, the seller to the
i
igibility criteria explanati 20(7) of Regulation (EU) 2017/2402. Field codes are highlighted in amber if the field is left blank or has errors in format. SSPE meet predetermined, clear and
documented eligibility criteria which do
not allow for active portfolio
Confirmed Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed). Eligibility criteria which do not management of those exposures on a
" llow for active portfolio discretionary basis; N N Section 2 of Annex 19 of Commission Delegated
Underlying exposures @ g Article 20(6] Concise Explanation
Nss srss26 ] {Confirmed/unconfi| ) Field codes are highighted in amber where: management of the underlying | - the selection and transfer of the icle 2006) ise Explanai Regulation (EU) 2015/950
- rmed} Confirmation and concise explanation on | - - field is left blank; or exposures on a discretionary basis | underlying exposures in the securitisation
how the selection and transfer of the ~field is equal to "Unconfirmed"; or is based on clear processes which
underlying exposures in the - field has errors in format. facilitate the identification of which
is based on clear processes exposures are selected for or transferred
The disposal of Receivables is permitted solely in the following circumstances: (A) from the Issuer to the Originator, in the context of the repurchase of the Portfolio following the occurrence of the Clean-up Call Event, a Tax Call Event or an which facilitate the identification of into the securtisation and that they do
Illegality Call Event or in the context of the repurchase of individual Receivables provided that the repurchase (i) in case of the Defaulted Receivables, is aimed at facilitating the recovery and liquidation process with respect to such Defaulted which exposures are selected for or ot allow for their active portfolio
Receivables, (ii in case of Receivables other than the Defaulted Recei is made only in inary and without prejudice to the interests of the Noteholders, and (ii) in each case is made in accordance with prevaling transferred into the securitisation and anagement on a dscretionary basis
market conditions and at arm’s length, within the limits of the threshold set out in the Receivables Purchase Agreement and not for speculative purposes aimed at achieving a better performance for the Securitisation, (B) from the Issuer (or i . )
Underlying exposures g J 5 G B o ® ( that they do not allow for their active | g, 1, omplete should contain the concise explanation.
56 srss26 ot the Representativeof the Noteholders on ts behal)to third partes, in the context of the disposa o the Portfolo following the delvery of a Trigger Notice, and (€) from the Issuer (or the Servicer on s behalf) o third partie in the contextof | e o0y portfolio management on a discretionary
T Ianat\:n the sale of individual Defaulted Receivables within the limits set out in the Servicing Agreement. Therefore none of the Transaction Documents provides for (i) a portfolio which makes the pe of the basis pursuant to Article 20(7) of Field codes are highlighted in amber if the field is left blank or has errors in format.
if the field i i .
& dependent both on the performance of the and on the performance of the portfolio of the Securitisation, thereby preventing any investor in the Notes from modelling the credit risk of the Receivables without Regulation (EU) 2017/2402. Ene!
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 (for further details, see the sections of the Prospectus headed “Description of the Transaction Documents ~ the Receivables Purchase Agreement”, “Description of the Transaction Documents — the Servicing Agreement”
and “Description of the Transaction Documents — the Intercreditor Agreement” ).
Confirmed Confirmation and detailed explanation as | BOX to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
y to the homogeneity of the pool of A detailed explanation as to the
Homogeneity of assets {Confirmed/Unconfi |, derlying exposures backing the Field codes are highlighted in amber where: homogenelty of the pool of underlyin
009428800007 £v02 Fh0%%a10: 2 o undgriving exposu € genety pool of underlying

rmed)

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

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

of assets

exposures backing the securitisation. For
that purpose, include a reference to the
EBA RTS on homogeneity (Commission

Article 20(8)

Detailed Explanation

Item 2.2.7 of Annex 19 of Commission Delegated
Regulation (EU) 2019/980

10/12/2024



Homogeneity of assets

Under the Warranty and Indemnity Agreement, the Originator has represented that, as at the Transfer Effective Date and as at the Execution Date, the Receivables comprised in the Portfolio are homogeneous in terms of asset type taking into

account the specific characteristics relating to the cash flows of the asset type including their credit-risk and prepay pursuant to article 20(8), first paragraph, of the EU Securitisation Regulation and the

TS on homogeneity (Commission
Delegated Regulation (EU) [2019/1851],
and explain in detail how each of the

Box to complete should contain the detailled explanation.

Delegated Regulation (EU) [XX/XXXX], and
explain in detail how each of the
conditions specified in the Article 1 of that
Delegated Regulation are met.

SITEETERTEII AR &Eesr ==

Underlying Exposure Obligations:

no re securitisation

A confirmation that the underlying
exposures do not include any
securitisation positions and that the
notified securitisation is therefore not a re{
securitisation.

Article 20(9)

Confirmation

Item 2.2 of Annex 19 of Commission Delegated
Regulation (EU) 2019/980

Soundness of the underwriting
standard

A detailed explanation:
- as to whether the underlying exposures
were originated i the lender’s ordinary
course of business and whether the
applied underwriting standards were no
less stringent that those applied at the
same time of origination to exposures
that were not securitised.

- as to whether the underwriting
standards and any material changes from
prior underwriting standards have been
or will be fully disclosed to potential
investors without undue delay.

- on how securitisations where the
underlying exposures are residential
loans, the pool of underlying exposures
meet the requirement of the second
paragraph of Article 20(10) of Regulation
(EU) 2017/2402.

- as to whether an assessment of the
borrower’s creditworthiness meets the
requirements set out in Article 8 of
Directive 2008/48/EC(3] or paragraphs 1
to 4, point (a) of paragraph 5, and
paragraph 6 of Article 18 of Directive
2014/17/EU[4] or, where applicable,
equivalent requirements in third
countries.

Article 20(10)

Detailed Explanation

Item 2.2.7 of Annex 19 of Commission Delegated
Regulation (EU) 2019/980

Originator/Lender Expertise

A detailed explanation as to whether the
originator o original lender have
expertise in originating exposures of a
similar nature to those securitised.

Article 20(10)

Detailed Explanation

Item 2.2.7 of Annex 19 of Commission Delegated
Regulation (EU) 2019/980

Transferred underlying exposures
without exposures in default

Tetaled a5 o whether:
-the transferred underlying exposures do
not include, at the time of selection,
defaulted exposures (or restructured
exposures) as defined in Article 20(11) of
Regulation (EU) 2017/2402.

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

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

- the requirements referred to in Article

0.(11) (c) of Regulation (EU) 2017/240

Article 20(11)

Detailed Explanation

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

At least one payment at the time of
transfer

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

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

Article 20(12)

Confirmation

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

N58 STSS27 s applicable Regulatory Technical Standards, given that: (a) all Receivables have been originated by CAAB based on similar underwriting standards which apply similar approaches to the assessment of credit risk associated with the underlying {TEXT-32767} * et
P exposures; (b) all Receivables have been serviced by CAAB according to similar servicing procedures; (c) all Receivables fall within the same asset category relating to auto loans; and (d) all Receivables reflect at least the homogeneity factor of conditions specified in the Article 10f | go|y oqes are highlighted in amber if the field is left blank or has errors in format.
the “jurisdiction of the obligors”, being all Borrowers resident in Italy as at the Transfer Effective Date. that Delegated Regulation are met.
Confirmed Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
5o srss28 No re-securitisation {Confirmed/Unconfi Field codes are highlighted in amber where:
confirmation rmed} Confirmation and optional comment that | _ field is left blank; or
the underlying exposures do notinclude | _ field is equal to "Unconfirmed”; or
any securitisation positions and that the | _field has errors in format.
notified is therefore not a
re-securitisation pursuant to Article
Box t let tain additi | I tion.
NGO sTss28 No re-securitisation comment Under the Warranty and Indemnity Agreement the Originator has represented and warranted that the Portfolio does not include any securitisation position (for further details, see the sections of the Prospectus headed “The Portfolio — Other ) 20(9) of Regulation (EU) 2017/2402.. ox to complete may contain additional explanation.
ez .
features of the Portfolio” and “Description of the Transaction Documents — the Warranty and Indemnity Agreement”
u rfoli iption i u rranty ity Agt ) Field codes are highlighted in amber where the field has errors in format.
Confirmed Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
Soundness of the Confirmation and detailed explanation as
N61 e underwriting standards {Confirmed/Unconfi | to whether the underlying exposures Field codes are highlighted in amber where:
(ordinary course of business) rmed} were originated in the lender’s ordinary | - field is left blank; or
confirmation course of business and whether the  field is equal to "Unconfirmed"; or
applied underwriting standards were no | - field has errors in format.
Under the Warranty and indemnity Agreement the Originator has represented and warranted that (i) the Receivables comprised in the Portfolio have been originated by the Originator in the ordinary course of its business pursuant to less stringent that those applied at the
Soundness of the underwriting standards that are no less stringent than those applied by CAAB at the time of origination to similar exposures that are not or will not, as the case may be, be securitised; and (ii) it has expertise in originating exposures of a similar same time of origination to exposures Bax to complete should contain the detailled explanation
i i
ez srss20 underwriting standards nature to those securitsed pursuant to artile 20(10), ast paragraph, of the EU Securitisation Regulation and the EBA Guidelines on STS Criteria.Finally, under the Warranty and Indernity Agreement, CAAS has represented that it has assessed | eyt 2o o) that were not securitised pursuant to P . P
(e e e | e G sarh m with the set out in article 8 of the Directive 2008/48/EC, pursuant to article 20(10), third paragraph, of the EU Securitisation Regulation and the EBA Guidelines on STS Criteria (for Article 20(10) of Regulation (EU) ) I .
5 - N S N - PN N 2017/2402. Field codes are highlighted in amber if the field is left blank or has errors in format.
explanation further details, see the sections of the Prospectus headed “The Portfolio - Other features of the Portfolio”, “Description of the Transaction Documents  the Receivables Purchase Agreement” and “Description of the Transaction Documents —
the Warranty and Indemnity Agreement”).
Confirmed Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
Soundness of the . . "
o3 srss20 o A {Confirmed/Unconfi | confirmation and detailed explanation as | Field codes are highiighted in amber where:
o et rmed} to whether the underwriting standards | - field is left blank; or
and any material changes from prior -fleld is equal to "Unconfirmed"; or
underwriting standards have been or will |~ field has errors in format.
be fuly disclosed to potential investors
Soundness of the without undue delay pursuant to Article | g, 1, complete should contain the detailled explanation.
N64 STSS29 e TS ;:\:scr:cdt\tsp:‘l;(;zsaz:“Ylsali)alzlol"ot::i;::cl“h:tz::‘s:a:elezgiutr:pﬂsed in the Portfolio have been originated by the Originator have been fully disclosed to the potential investors in the Section "The Credit and Collection Policies" set out in the (TEXT-32767) 20(10)of Regulation (EU) 2017/2402. P P :
i b
isclosure) explanation u pository. Field codes are highlighted in amber if the field is left blank or has errors in format.
discl I B
N/A Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed/N/A).
“N/A" should be reported only for non Residential loans.
Field codes are highlighted in amber where:
Residential L¢ i it (Confi d/U fi
- stss29 esidential Loan requirement {Confirmed/Unconfi el s 1ot bl o
confirmation rmed/N/A} “Unconfirmed” "
Confirmation and detailed explanation |~ Unconfirmed” is reported; or
on how securitisations where the - "N/A"is not reported and STSS10 field is not " residential mortgages"; or
underlying exposures are residential - "N/A"is reported and STSS10 field is "residential mortgages"; or
loans, the pool of underlying exposures | - field has errors in format.
meet the requirement of the second
paragraph of Article 20(10) of Regulation | g 4 complete should contain the concise explanation where STSS29-Residential Loan
(EV) 2017/2402. requirement confirmation is not "N/A".
Residential Loan requirement
N66 STSS29 (TEXT-32767)
explanation { ) Field should be left blank where STSS29-Residential Loan requi « is equal to
N/A.
Field codes are highlighted in amber where itis not the case or field has errors in format.
Confirmed Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed)
Confirmation and detailed explanation as
N67 sTs529 Borrower's creditworthiness {Confirmed/Unconfi | to whether an assessment of the Field codes are highlighted in amber where:
assessment confirmation rmed} orrower’s creditworthiness meetsthe | _ field is left blank; or
requirements set out in Article 8 of field is equal to "Unconfirmed"; or
Directive 2008/48/EC[3] or paragraphs 1 | _field has errors in format
to4, point (a) of paragraph 5, and
paragraph 6 of Article 18 of Directive
Box t lete should contain the detailed explanation.
nes srss29 Borrower's creditworthiness | Under the Warranty and Indemnity Agreement, CAAB has represented that it has assessed the Borrower’s creditworthiness in with the set out nartcle 8 of the Directive 2008/48/EC, pursuant o article 20(10), third | o 0o 20“/1'7’”[‘” or, where a"':“:"‘e' ox to complete should contain the detailed explanation.
assessment explanation aragraph, of the EU Securitisation Regulation and the EBA Guidelines on STS Criteria. h equivalent requirements in thir
B GRIRDEL & countries. 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).
oo stss0 Originator/Lender Expertise {Confirmed/Unconfi Field codes are highlighted in amber where:
T ) Confirmation and detailed explanation as|  _field is left blank; or
to whether the originator or original ~field is equal to "Unconfirmed"; or
lender have expertise in originating _field has errors in format.
exposures of a similar nature to those
securitised pursuant to Article 20(10) of
Box t lete should contain the detailed explanation.
70 srss30 Originator/Lender Expertise | Under the Warranty and Indemnity Agreement the Originator has represented and warranted that it has expertise in originating exposures of a similar nature to those securitised pursuant to article 20(10), last paragraph, of the EU T Regulation (EU) 2017/2402 ox to complete should contain the detailed explanation.
explanation Securitisation Regulation and the EBA Guidelines on STS Criteria.
o & ! Field codes are highlighted in amber if the field is left blank or has errors in format.
Confi d detailed as to whether:
O the transferred underlying exposures do | BO 10 complete should contain the confirmation indicator (Confirmed/Unconfirmed).
not include, at the time of selection,
- srssat Defaulted or restructured {Confirmed/Unconfi| qc. o cxmosures (or restructured | Feld codes are highlighted in amber where:
exposures confirmation rmed} exposures) 2 defined n Article 20(11) of | €14 left blank; or )
Regulation (EU) 2017/2402. field is equal to "Unconfirmed"’; or
- the requirements referred to in Article | 11614 has errors in format.
Under the Warranty and Indemnity Agreement the Originator has represented and warranted that, as at the Transfer Effective Date and as at the Execution Date, the Portfolio does not include Receivables qualified as exposures in default 20 (11) (a) (i) and (i) of Regulation (EU)
within the meaning of article 178, paragraph 1, of Regulation (EU) no. 575/2013 or as exposures to a credit-impaired Borrower or Guarantor, who, to the best of the Originator’s knowledge: (a) has been declared insolvent or had a court grant 2017/2402 are met;
befaulted or restructured | s creditorsa final non-appealable right of enforcement or material damages as a result of a missed payment within 3 three) years prior to the date of origination or has undergone a debt-restructuring process with regard to his non-  the requirements referred to in Article | Box to complete should contain the detailed explanation.
N72 STSS31 oo oxlantion performing exposures within 3 (three) years prior to the Execution Date; or (b) was, at the time of origination, where applicable, on a public credit registry of persons with adverse credit history; or (c) has a credit assessment or a credit score | {TEXT-32767} 20 (11) (b) of Regulation (EU) 2017/2402
L e indicating that the risk of contractually agreed payments not being made is significantly higher than the ones of comparable exposures held by the Originator which have not been assigned under the Securitisation, in each case pursuant to are met; Field codes are highlighted in amber if the field is left blank or has errors in format
article 20(11) of the EU Securitisation Regulation and the EBA Guidelines on STS Criteria (for further details, see the sections of the Prospectus headed “The Portfolio — Other features of the Portfolio” and “Description of the Transaction  the requirements referred to in Article
Documents — the Warranty and Indemnity Agreement”). 0 (11) () of Regulation (FU) 2017/240;
Confirmed Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
"Unconfirmed" should be reported in Box to complete where no payment was made at the
P RS RaRED {Confirmed/Unconfi time of the transfer of the exposures. In that case, at least one of the exemptions should be
N73 STSS32 N " : b i al reported below.
Gl e T i fitel Confirmation and optional comment on
whether, at the time of transfer of the | Field codes are highlighted in amber where:
exposures, the debtors have made at  field is left blank; or
least one payment pursuant to Article _ field has errors in format.
20(12) of Regulation (EU) 2017/2402.
Box to complete may contain additional explanation.
e srssaz Atleast ane payment at the | Pursuant to the Elgibilty Criteia set out i the Receivables Purchase Agreement, the Receivables comprised in the Portfoli arise from Loans having at least one Instalment (including a principal component and an interest component) that s | .+ oo P v P
time of transfer comment | already fallen due and been paid (for further details, see the section of the Prospectus headed “The Portfolio — Characteristics of the Portfolio — Eligibility Criteria”). ’ ) ,
Field codes are highlighted in amber where the field has errors in format.
Only possible values in Field are:
- no exemption
- single instalment for revolving securitisations backed by exposures payable in a single
instalment
- maturity of less than 1 year for revolving securitisations having a maturity of less than 1 year,
including without limitation monthly payments on revolving credits
“N/A
The payment exemption should be consistent with the confirmation indicator populated for
N75 STSS32 Payment exemption {UIST} STSS32 indicating whether, at the time of transfer of the exposures, the debtors have made at
least one payment pursuant to Article 20(12) of Regulation (EU) 2017/2402.
Select the exemption that applies under
Article 20(12) of Regulation (EU) Field codes are highlighted in amber where:
2017/2402 for revolving securitisations | - "At least one payment at the time of transfer" is "Unconfirmed" for STSS32 and field i left
backed by exposures payable in a single | blank or equal to "No exemption" or "N/A"; or
instalment or having a maturity of less | - "At least one payment at the time of transfer" is "Confirmed" for STSS32 and field is not
than one year, including without left blank; or
limitation monthly payments on - 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 is
Confirmed.
P: it ti
N76 sTSS32 e:"g::ﬂs:em" fon {TEXT-5000}
P Field codes are highlighted in amber where:
 field is not left blank and "At least one payment at the time of transfer is "Confirmed" for
STSS32; or
- field has errors in format.
Confirmed Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
N7 55 Degree of dependence on {Confirmed/Unconfi | confirmation and detailed explanation of | Field codes are highlighted in amber where:
repayments confirmation rmed} the degree of dependence of the - field is left blank; or
repayments of the holders of the - field is equal to "Unconfirmed"; or
0094269-000007] EUO2: 2004888419: 2 i position on the sale of - field has errors in format.

Repayment of the holders shall not
have been structured to depend

A detailed explanation of the degree of
dependence of the repayments of the

Article 20(13)

on the sale of

holders of the securitisation position on

Detailed Explanation

Item 3.4.1 of Annex 19 of Commission Delegated

Regulation (EU) 2019/980
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Degree of dependence on

Under the Warranty and Indemnity Agreement, the Originator has represented and warranted that the Receivables comprised in the Portfolio have defined periodic payment streams consisting of Instalments payable on a monthly basis under

assets securing the underlying exposures
pursuant to Article 20(13) of Regulation
(EU) 2017/2402.

Box to complete should contain the detailed explanation.

assets.

the sale of assets securing the underlying
exposures.

SITEETERTEII AR &Eesr =

N78 STSS33 e the relevant amortisation plan as determined in the relevant Loan Agreement. In addition, the Receivables are not secured by any mortgage or privilege registered on any Car (for further details, see the sections of the Prospectus headed “The | {TEXT-32767}
gy & Portfolio - Other features of the Portfolio” and “Description of the Transaction Documents — the Warranty and Indemnity Agreement”). Field codes are highlighted in amber if the field is eft blank or has errors in format.
Confirmed Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
Compliance with risk
5 ! {Confirmed/Unconfi Field codes are highlighted in amber where:
N79 STSS34 retention requirements
p rmed) field is left blank; or
CoRimnanon Confirmation and concise explanation as | - field is equal to "Unconfirmed"; or
to how the originator, sponsor or original | - field has errors in format.
lender of a non-ABCP
Under the Subscription Agreement, CAAB, in its capacity as Originator, has undertaken that it will (i) retain, on an on-going basis, a material net economic interest of not less than 5 (five) per cent. in the Securitisation, in accordance with option comply with the risk retention
(a) of article 6(3) of the EU Securitisation Regulation (and the applicable Regulatory Technical Standards) and the UK Retention Rules (as such rules are interpreted and applied on the Issue Date], provided that as at the Issue Date such interest requirement as provided for in Article 6
Compliance with risk will consist of the retention by CAAB of at least 5 (five) per cent. of the principal amount of the Notes (other than the Class X Notes); (i) not change the manner in which the net economic interest is held, unless expressly permitted by article of Regulation (EU) 2017/2402. Box to complete should contain the concise explanation.
N8O sTss34 retention requirements 6(3) of the EU Securitisation Regulation (and the applicable Regulatory Technical Standards) and the UK Retention Rules (as such rules are interpreted and applied on the Issue Datel; (i) procure that any change to the manner in which such | {TEXT-10000}
explanation retained interest is held in accordance with paragraph (i) above will be notified to the Calculation Agent so s to be disclosed in the SR Investors Report; and (iv) comply with the disclosure obligations imposed on originators under article Field codes are highlighted in amber if the field is eft blank or has errors in format.
7(1)(e)iii) of the EU Securitisation Regulation and the applicable Regulatory Technical Standards, subject always to any requirement of law, provided that the Originator is only required to do so to the extent that the retention and disclosure
requirements under the EU Securitisation Regulation (and the applicable Regulatory Technical Standards) and the UK Retention Rules (as such rules are interpreted and applied on the Issue Date) are applicable to the Securitisation.
TETfield should be reported in Box to complete where available. Where reported, this LET
hould exist at the GLEIF database.
LEI of the entity (where available) that | > o-c eXistat the atabase.
retains the material net economic Only one LEl should be reported.
N81 STSS34 Retaining entity LEI 549300V1VN70Q7PQ7234 {LE1} N
interest pursuant to Article 21(1) of .
Field codes are highlighted in amber where:
Regulation (EU) 2017/2402.
- neither entity name nor entity LEI is reported
- field has errors in format.
Entity name should be reported in Box to complete where LEI s not available for STSS34-
Name of the entity (where LEI is not Retaining entity LEI.
available) that retains the material net
N82 STSS34 Ret: tity (TEXT-100]
e ¢ ) 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.
= Bly possible values in Box to complete are V™ or "N"
Box to complete should contain "Y" where vertical slice is used for retaining the risk and "N*
the .
Is vertical slice in accordance with Article | "¢+
N83 STSS34 Vertical slice (Y/N 6(3)(a) of Regulation (EU) 2017/2402 A concise explanation as to how the
(YN (3)(2) of Reg (EV) 2017/ Field codes are highlighted in amber where: P
used for retaining the risk? originator, sponsor or original lender of a
field s left blank; or ! ,
X non-ABCP securitisation comply with the
- all options are filled-in with "N"; or N o N N
P P risk retention requirement as provided for
- field has errors in format.
3 Oy posabievalues inBox to complete are ™V or ™" in Article 6 of Regulation (EV) 2017/2402.
Box to complete should contain "Y" where seller’s share is used for retaining the risk and "N" An indication which entity retains the
otherwise. material net economic interest and which
Is seller’s share in accordance with option s used for retaining the risk
N84 STSS34 Seller's share (Y/N Article 6(3)(b) of Regulati EU ing:
) (YN} icle 6(3)(b) of Regulation (EU) . | Field codes are highlighted in amber where: including
2017/2402 used for retaining the risk? | " €28 TETIEN (1) vertical sice in accordance with Article
- all options are filled-in with "N"; or 6(3)(a) of Regulation (EU) 2017/2402;
 field has errors in format. (2) seller’s share in accordance with
] "Y"or "N" Article 6(3)(b) of Regulati EU
= Only possible values n Box to complete are "V or "N Compliance with risk retention rticle 6(3)(b) of Regulation (EU) tem 3.1 of Annex 8 and Item 3.4.3 of Annex 19 of
Box to complete should contain "Y" where randomly-selected exposures kept on balance 2017/2402; Article 21(1) Concise Explanation
-~ " requirements Commission Delegated Regulation (EU) 2019/980
Is randomly-selected exposures kept on | sheet is used for retaining the risk and "N" otherwise. (3) randomly-selected exposures kept on
nas srssa Randomly-selected exposures - balance sheet, in accordance with Article balance sheet, in accordance with Article
kept on balance sheet 6(3) (c) (3) of Regulation (EU) 2017/2402 | Field codes are highlighted in amber where: 6(3) (c) (3) of Regulation (EU) 2017/2402;
used for retaining the risk? ~field s left blank; or (4)first loss tranche in accordance with
all options are filled-in with "N"; or Article 6(3)(d) of Regulation (EU)
- field has errors in format. 2017/2402;
5 Bly possible values in Box {0 complete are V" or "N" (5) first loss exposure in each asset in
Box to complete should contain "Y" where first loss tranche is used for retaining the risk and accordance with Article 6(3)(e) of
"N" othe .
Is first loss tranche in accordance with otherwise Regulation (EU) 2017/2402;
N86 STSS34 First loss tranche {Y/N} Article 6(3)(d) of Regulation (EU) . (6) no compliance with risk retention
501772402 wiod for setaning the riske | Fe1dcodes ae highighted in amber where: requirements set out in Article 6(3) of
- field is left blank; or Regulation (EU) 2017/2402;
- all options are filled-in with "N"; or (7) other options used
- field has errors in format.
5 Only possible values in Box to complete are "V or "N"
Box to complete should contain "Y" where first loss exposure in each asset is used for retaining
Is first loss exposure in each assetin | the risk and "N" otherwise.
First loss exposure in each accordance with Article 6(3)(e) of
N87 STSS34 [Y/N
asset indicator v 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 "V or "N"
Box to complete should contain "Y" where there is no compliance with risk retention
requirements and "N" otherwise.
NV . Is there no compliance with risk
N88 STSS34 rmmm‘;'m u"":'men'“ {Y/N} retention requirements set out in Article | Field codes are highlighted in amber where:
g 6(3) of Regulation (EU) 2017/2402? ~field is left blank; or
~field s filled-in with "Y"; or
all options are filled-in with "N"; or
- field has errors in format.
N Brly possible values in Box to complete are "Y" or N”
Box to complete should contain "Y" where other options is used for retaining the risk and "N"
otherwise.
N89 STSS34 Othe tion indicatc (Y/N
R /Ny Field codes are highlighted in amber where:
Is other options used for retaining the field is left blank; or
risk pursuant to Article 21(1) of all options are filled-in with "N"; or
Regulation (EU) 2017/2402? If Yes please | _ field has errors in format
provide the used option.
Value should be reported in Box to complete when Other option indicator” s reported with
"Y" for STSS34.
NSO sTss34 Other options used comment {TEXT-5000}
Field codes are highlighted in amber where it is not the case or feld has errors in format.
Confirmed Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed/N/A).
Mitigation of Interest rates
e {Confirmed/Unconfi Field codes are highlighted in amber where:
N91 STSS35 and currency risks
. rmed/N/A} field is left blank; or
GiTEL =D Confirmation and concise explanation as | - field is equal to "Unconfirmed"; or
to whether the interest rates and - field has errors in format. A concise explanation as to whether the
currency risks are interest rates and currency risks are
In order to mitigate any interest rate risk connected with the Notes, the Issuer has entered into on or about the Issue Date the Swap Agreements with the Swap Counterparties, in the form of the 1992 ISDA Master Agreement, together with mitigated and that measures are taken Mitigation of Interest rates (IR) and | appropriately mitigated and that i Items 3.4.2 and 3.8 of Annex 19 of Commission
the relevant Schedules, Credit Support Annexes and confirmations thereto. The Swap Agreements will hedge the potential interest rate exposure of the lssuer in relation to its floating rate interest obligations under the Notes. Pursuant to the to mitigate such risks and confirm that currency risks (FX) Risks measures are taken to mitigate such risks | A61¢ 212) Concise Explanation Delegated Regulation (EU) 2019/980
Swap Agreements, the Issuer will pay to the Swap Counterparties fixed amounts and the Swap Counterparties will pay to the Issuer floating amounts (for further details see Condition 7.5 (Rates of Interest) and section headed “Description of such measures are available to investors and confirm that such measures are
Mitigation of Interest rates. | the Transaction Documents - The Swap Agreements"). In addition, () under the Warranty and Indemnity Agreement, the Originator has represented and warranted that the Portfolio does not include any derivative, pursuant to artcle 21(2) of under Article 21(2) of Regulation (EU) | Box to complete should contain the concise explanation. available to investors.
N92 STSS35 andiu"gm o ion | the EU Securitisation Regulation and the EBA Guidelines on STS Criteria, and (i) under the Conitions, the Issuer has undertaken that, for so long as any amount remains outstanding in respect of the Notes, it shall not enter nto derivative {TEXT-10000} 2017/2402.
i B contracts (other than the Swap Agreements) save as expressly permitted by article 21(2) of the EU Securitisation Regulation (for further details, see the sections headed “The Portfolio - Other features of the Portfolio”, “Description of the Field codes are highlighted in amber if the field is left blank or has errors in format.
Transaction Documents - The Warranty and Indemnity Agreement” and Condition 5 (Covenants)). Finally, there is no currency risk since (i) under the Warranty and Indemnity Agreement, the Originator has represented and warranted that a
Loans and Receivables exist and are expressed in Euro, and (ii) pursuant to the Conditions, the Notes are denominated in Euro (for further details, see the sections headed “Description of the Transaction Documents — the Warranty and
Indemnity Agreement”, “Transaction Overview” and “Terms and Conditions of the Notes”).
EoE e TS Box to complete should contain the derivatives indicator (No derivatives/Exemption on
No derivatives/Unconfirmed).
Derivatives not derivatives/Exempti
N93 STSS36 purchased/sold by SSPE onon Field codes are highlighted in amber where:
confirmation ‘Unconfi and concise - field is left blank; or A concise declaration that the SSPE has
that the SSPE has not entered into . . - not entered into derivative contracts
ety X red! fieldis equal to "Unconfirmed"; or o cerlvativ . . Items 3.4.2 and 3.8 of Annex 19 of Commission
derivative contracts except in the  field has errors in format. Derivatives Purchased/Sold by SSPE | except in the circumstances referred to in | Article 21(2) Concise Explanation °
N N " N Delegated Regulation (EU) 2019/980
circumstances referred to in Articles Articles 21(2) of Regulation (EU)
- 21(2) of Regulation (EU) 2017/2402. . 2017/2402.
Derivatives not Box to complete should contain the concise explanation.
Under the Conditions, the Issuer has undertaken that, for so long as any amount remains outstanding in respect of the Notes, it shall not enter into derivative contracts (other than the Swap Agreements) save as expressly permitted by article P . planatt
N94 STSS36 purchased/sold by SSPE 21(2) of the EU Securitisation Regulation, {TEXT-10000}
explanation 2 : 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.
Field codes are highlighted in amber where:
Common standards {Confirmed/Unconfi - field is left blank; or
NS STSS37 underwriting derivatives e ~field is equal to "N/A" and STSS36-Derivatives not purchased/sold by SSPE confirmation is
confirmation not equal to "No derivatives"; or
Confirmation and concise explanation on | field is not equal to “N/A" and ST: not purd by SSPE
whether any hedging instruments used | is equal to "No derivatives”; or Aconcise explanation on whether any
are underwritten and documented  field is equal to "Unconfirmed"; or Derivatives using common hedging instruments used are | artite 2102) Concise Explanation Items 3.4.2 and 3.8 of Annex 19 of Commission
according to commonly accepted _field has errors in format. standards underwritten and documented according Delegated Regulation (EU) 2019/980
standards pursuant to Article 21(2) of to commonly accepted standards.
Regulation (EU) 2017/2402.
Box to complete should contain the concise explanation where STS$37-Common standards
underwriting derivatives confirmation is not "N/A".
Common standards
N96 STSS37 underwriting derivatives The Swap ions will be as under a 1992 ISDA Master Agreement (Multicurrency-Cross Border), the schedule and the credit support annex thereto and will be governed by English law. {TEXT-10000} Feld should be left blank where STSS37-Common standards underwriting derivatives
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/N/A).
) | confirmation and concise explanation on _
o7 stssas Referenced interest payments {Confirmed/Unconfi | yhether and how any referenced Field codes are highlighted in amber where: A concise explanation on whether and
confirmation rmed/N/A} interest payments under the -field is left blank; 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 .
field has errors in format i o . § Item 2.2.2 and 2.2.13 of Annex 19 of Commission
calculated by reference to generally used based on generally used interest | liabilities are calculated by reference to | Article 21(3) Concise Explanation §
Delegated Regulation (EU) 2019/980
market interest rates or generally used rates generally used market interest rates or
Referenced interest payments | Under the Warranty and Indemity Agreement, the Originator has represented and warranted that () the interest rates applicable on the Loans are fxed interest rates; and (i) the rate of nterest applicable n respect of the Notes i calculated sectoral rates reflective of the cost of | g\ 1 complete should contain the concise explanation. generally used sectoral rates reflective of
00042§5§00007 | EUO2 gpRea419: 2 pay! by reference to EURIBOR (for further details, see sections headed “The Portfolio - Other features of the Portfolio” and “Description of the Transaction Documents - The Warranty and Indemnity Agreement” and Condition 7.5 (Rates of {TEXT-10000} funds pursuant to Article 21(3) of the cost of funds.

explanation

Interest)); therefore, any referenced interest payments under the Receivables and the Notes are based on generally used market interest rates and do not reference complex formulae or derivatives.

Regulation (EU) 2017/2402.

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

Confirmed

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

(Confirmed/Unconfi Field codes are highlighted in amber where:
N99 sTss39 enforcement requirement { / ighlig!
oS rmed} - field is left blank; or
Confirmation and declaration in general | _f; " .
" In g field is equal to "Unconfirmed"; o No trapping of cash following A declaration in general terms that each
terms that each of the requirements of | field has errors in format o of the requ o Article 21(8)of | Article 21(4) Concise Explanation Item 3.4.5 of Annex 19 of Commission Delegated
Article 21(4) of Regulation (EU) ‘ e % P Regulation (EU) 2019/980
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 operational functioning of the Issuer or the orderly payments of the amounts due under the Notes in 2017/2402 are met. notice egulation (EU) 2017/2402 are met
Acceleration notice / accordance with the Post-Acceleration Priority of Payments and pursuant to the terms of the Transaction Documents; (i) as to repayment of principal, the Notes will amortise in a sequential order as during the Sequential Redemption Period Box to complete should contain the declaration in general terms.
N100 sTss39 enforcement requirement | prior to the service of a Trigger Notice; and (iii the Issuer may, or the Representative of the Noteholders may (or shall if so requested by an Resolution of the direct the Issuer to, dispose of the Portfolio, subject to | {TEXT-10000}
explanation the terms and conditions of the Intercreditor Agreement and the Conditions, it being understood that no provisions shall require the automatic liquidation of the Portfolio (for further details, see Condition 6.4 (Post-Acceleration Priority of Field codes are highlighted in amber if the field is left blank or has errors in format.
Payments), Condition 12.4 (Consequences of delivery of a Trigger Notice) and Condition 13.3 (Sale of Portfolio)).
Confirmed Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
No trapping of cash (Confirmed/Unconfi Field codes are highlighted in amber where:
N101 STSS40 PPing { f hlie
confirmation rmed} Confirmation and optional comment that| - :\e:d is left blank; or .
- field is equal to "Unconfirmed"; or
no cash would be trapped following the ieldis eq i Confirmation that no cash would be
N t of cash shall b Item 3.4.5 of Annex 19 of Commission Delegated
delivery of enforcement or an - field has errors in format. (a)No amount of cash shall be trapped following the delivery of Article 21(4)(a) Confirmation em 3.4.5 of Annex 19 of Commission Delegate
trapped Regulation (EU) 2019/980
acceleration notice pursuant to Article 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 operational functioning of the lssuer or the orderly payments of the amounts due under the Notes in accordance 21(4)(a) of Regulation (EU) 2017/2402. | g, 1 complete may contain additional explanation.
N102 STSS40 No trapping of cash comment | with the Post-Acceleration Priority of Payments and pursuant to the terms of the Transaction Documents. Reference is also made to Condition 6.4 (Post-Acceleration Priority of Payments) in the section of the Prospectus headed “Terms and | {TEXT-5000}
Conditions of the Notes". Field codes are highlighted in amber where the field has errors in format.
Confirmed Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
Sequential amortisation {Confirmed/Unconfi | Confirmation and optional comment that | Fielq codes are highlighted in amber where:
N103 S o rmed} principal receipts from the underlying  field is left blank; or Confirmation that principal receipts from
exposures are passed to the investors via | _ field is equal to "Unconfirmed"; or the underlying exposures are passed to
sequential amortisation of the  field has errors in format. (b) principal receipts shall be the investors via sequential amortisation | 110 Confirmation Item 3.4.5 of Annex 19 of Commission Delegated
positions, as determined passed to investors of the securitisation positions, as Regulation (EU) 2019/980
by the seniority of the securitisation determined by the seniority of the
i {{ Box t let It dditi 1] I tion. i {
N10a stssat Sequential amortisation Following the service of a Trigger Notice, as o repayment of principal the Notes will amortise i a sequential order as during the Sequential Redemption Period prior to the service of a Trigger Notice. Reference s also made to Condition 6.4 | -+ (oo position pursuant to Article 21(4)(b) of | Box to complete may contain additional explanation. securitisation position.
comment (Post-Acceleration Priority of Payments) of the section of the Prospectus headed *Terms and Conditions of the Notes”. Regulation (EU) 2017/2402.
Field codes are highlighted in amber where the field has errors in format.
Confirmed Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
h :
N10s stssaz Reversed rep:ymen( on (Cor:vrmed/unconh F\elfd c‘zdes‘ ot ygt\}gmed in amber where:
seniority confirmation rmed} Confirmation and optional comment that| - field s left blank; or
the repayment of the securitisation -field is equal to "Unconfirmed"; or Confirmation that the repayment of the o
 field has errors in format. (c) repayment shall not be reversed Item 3.4.5 of Annex 19 of Commission Delegated
position is not to be reversed with regard securitisation position is not to be Article 21(4)(c) Confirmation
; ) with regard to their seniority ) ; Regulation (EU) 2019/980
to their seniority pursuant to Article reversed with regard to their seniority.
21(4)(c) of Regulation (EU) 2017/2402 : .
Box t let 1t dditi | I tion.
N106 stssaz Reversed repayment on Following the servce of  Trigger Notice, as o repayment of principa, the Notes will amortisein a sequential order as during the Sequential Redemption Period prior to the servce of a Trigger Notice.Reference i also made to Condition 6.4 | -0+ ooy ox to complete may contain acditional explanation
seniority comment Post-Acceleration Priority of Payments) of the section of the Prospectus headed "Terms and Conditions of the Notes".. -
(e ( . DL STl ) 4 pectu i Field codes are highlighted in amber where the field has errors in format.
Confirmed Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
107 stssas No automatic liquidation {Confirmed/Unconfi Field codes are highlighted in amber where:
confirmation rmed} Confirmation and optional comment that | - field i left blank or 610 provisonsshll et
not any provisions require automatic -field is equal to "Unconfirmed"; or pre q Confirmation that not any provisions
 field has errors in format. automatic liquidation of the Item 3.4.5 of Annex 19 of Commission Delegated
liquidation of the underlying exposures require automatic liquidation of the Article 21(4)(d) Confirmation
P underlying exposures at market h Regulation (EU) 2019/980
at market value pursuant to Article e underlying exposures at market value.
R Following the service of a Trigger Notice, no automatic liquidation of the Portfolio at market value is envisaged under the Transaction Documents. Indeed, the Issuer may, or the Representative of the Noteholders may (or shall if so requested 21(4)(d) of Regulation (EV) 2017/2402 | 5o, 4, complete may contain additional explanation.
N108 STSS43 comment g byan Resolution of the direct the Issuer to, dispose of the Portfolio, subject to the terms and conditions of the Intercreditor Agreement and the Conditions (for further details, see Condition 6.4 (Post-Acceleration | {TEXT-5000}
Priority of Payments), Condition 12.4 (Consequences of delivery of a Trigger Notice) and Condition 13.3 (Sale of Portfolio)). Field codes are highlighted in amber where the field has errors in format.
Confirmed Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed/N/A).
Field should be "N/A" where transaction featuring non-sequential priority of payments does
not include triggers relating to the performance of the underlying exposures resulting in the
- " Non-sequential priority of (Confirmed/unconfi ;Homy'o( pz\(m‘em veverz(éng l;:ne;uentlal payments in order of seniority pursuant to Article
09 sTss: payments triggers s Confirmation and optional comment that | 21(5) of Regulation (EU) 2017/2402.
coniation transaction featuring non-sequential _
priority of payments include triggers | Field codes are highlighted in amber where:
relating to the performance of the - feld is feft blank; or 3
underlying exposures resulting in the field s equal to "Unconfirmed”; or
priority of payment reverting to - field has errors in format
sequential payments in order of seniority
On each Payment Date prior to the delivery of a Trigger Notice or the redemption of the Notes in accordance with Condition 8.1 (Final redemption), Condition 8.3 (Optional redemption for clean-up call) or Condition 8.4 (Optional redemption pursuant to Article 21(5) of Regulation | goy 16 complete may contain the concise explanation where STSS44-Non-sequential priority of
for taxation or illegality reasons), repayments of principal in respect of the Notes shall be made (i) during the Pro-Rata Amortisation Period, pari passu and pro rata amongst all Classes of Notes and (ii) during the Sequential Redemption Period, (EU) 2017/2402. payments triggers confirmation is not "N/A". Confirmation that transaction featuring
N110 stssaa Non-sequential priority of | in a sequential order, in each case in accordance with the Pre-Acceleration Principal Priority of Payments. Sequential Redemption Events include, among others, the circumstances that () on any Monthly Report Date, the Delinquency Rate ETE) non-sequential priority of payments
payments triggers comment | exceeds the Three-Month Rolling Average Delinquency Rate Threshold, as indicated in the relevant Monthly Report, (b) on any Monthly Report Date, the Cumulative Gross Default Ratio exceeds the Cumulative Gross Default Threshold, as Field should be left blank where STSS44-Non-sequential priority of payments triggers include triggers relating to the
indicated in the relevant Monthly Report, and (c) as indicated in the Payments Report related to the immediately preceding Payment Date, the Uncleared Principal Shortfall is higher than Euro 1,000,000 (for further details, see Condition 8.2 confirmation is equal to N/A. performance of the underlying exposures
(ot ) resulting in the priority of payment
Field codes are highlighted in amber where it is not the case o field has errors in format. Securitisations featuring non- reverting to sequential payments in order | \ .\ o1 c) Confirmation Item 3.4.5 of Annex 19 of Commission Delegated
sequential priority of payments | of seniority. Regulation (EU) 2019/980
Confirmed Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed/N/A).
Confirmation that such triggers include at
Field should be "N/A" where transaction featuring non-sequential priority of payments does least the deterioration in the credit
not include triggers relating to the performance of the underlying exposures resulting in the quality of the underlying exposures below
priority of payment reverting to sequential payments in order of seniority pursuant to Article a predetermined threshold.
21(5) of Regulation (EU) 2017/2402.
NI1L e Credit qual\?v de(.emoratmn {Confirmed/Unconfi | . nfirmation and optional comment that
trigger confirmation rmed/N/A} such triggers include at least the Field codes are highlighted in amber where:
deterioration in the credit quality of the | _ field is left blank; or
underlying exposures below a - field is equal to "Unconfirmed"; or
predetermined threshold pursuant to - field is equal to "N/A" and "Confirmed" is reported for STSS44 - Non-sequential priority of
Article 21(5) of Regulation (EU) payments triggers confirmation; or
2017/2402 ~field has errors in format
) Sequential Redemption Events include, among others, the circumstances that (a) on any Monthly Report Date, the Delinguency Rate exceeds the Three-Month Rolling Average Delinquency Rate Threshold, as indicated in the relevant Monthly : )
Credit quality deterioration y ) o N o ) ) Box to complete may contain the concise explanation.
N112 sTssaq AR SN Report, (b) on any Monthly Report Date, the Cumulative Gross Default Ratio exceeds the Cumulative Gross Default Threshold, as indicated in the relevant Monthly Report, and (c) as indicated in the Payments Report related to the immediately | {TEXT-5000}
B8 preceding Payment Date, the Uncleared Principal Shortfall is higher than Euro 1,000,000 (for further details, see Condition 8.2 (Mandatory redemption)). el codes are highlghted in amber where the field has errors i format.
Confirmed Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
Servicer expertise {Confirmed/Unconfi | Confirmation and detailed explanation | Field codes are highlighted in amber where:
N113 STSs54 confirmation e on how the requirements of Article 21(8) | - field is left blank; or A detailed explanation on how the
are met. As part of the explanation, ~field is equal to "Unconfirmed"; or Required expertise from the requirements of Article 21(8) are met. As
include references to any policies and  field has errors in format. servicer and policies and adequate. | part of the explanation, include Artce 2168) Detailed Explanation Item 3.4.6 of Annex 19 of Commission Delegated
intended to ensure and risk references to any policies and procedures Regulation (EU) 2019/980
Under the Servicing Agreement, the Servicer has represented and warranted that it has expertise in servicing exposures of a similar nature to those securitised and has well-documented and adequate policies, procedures and risk-management compliance with these requirements ) controls in place intended to ensure compliance with these
5 o q P m P . 3 5 n 7 pursuant to Article 21(8) (b) of Box to complete should contain the detailled explanation. requirements.
) | controls relating to the servicing of exposures in accordance with EBA Guidelines on STS Criteria. In addition, pursuant to the Servicing Agreement, the Back-up Servicer (if appointed) and any Successor Servicer shall have expertise in servicing
N114 STSS54 Servicer expertise explanation {TEXT-32767} Regulation (EU) 2017/2402
exposures of a similar nature to those securitised and well-documented and adequate policies, procedures and risk-management controls relating to the servicing of exposures in accordance with EBA Guidelines on STS Criteria (for further )
‘ e . Field codes are highlighted in amber if the field is left blank or has errors in format.
details, see the section of the Prospectus headed “Description of the Transaction Documents ~ the Servicing Agreement”).
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 securitisation is not a revolving
securitisation.
Early termination {Confirmed/Unconfi
N115 STSS45 :
confirmation rmed/N/A} Field codes are highlighted in amber where:
Confirmation and concise explanation, | Field codes are highiighted in amber where
where applicable, on revolving o Revolving securitisation with early | A concise explanation, where applicable,
h " . i itisati i i
securitisation with early amortisation field is equal to "Unconfirmed"; or volving securitisation with early xplanation, where applicable,
©  field has errors in format. amortisation events for on how the provisions in Art 21(6)(a) of ) ) Items 2.3 and 2.4 of Annex 19 of Commission
events for termination of revolving Article 21(6) Concise Explanation °
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 P 88 g
(EV) 2017/2402 Box to complete should contain the concise explanation where STSS45-Early termination
confirmation is not "N/A".
N116 sTssas Early termination explanation {TEXT-10000}
Field should be left blank where STSS45-Early termination confirmation is equal to N/A.
Field codes are highlighted in amber where it is not the case or field has errors in format.
N/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 securitisation is not a revolving
securitisation.
Credit quality deteriorati (Confirmed/Unconfi
N117 STSS46 e e ﬁ":’e"d}'N'“/Z)/ neont Field codes are highlighted in amber where:
g - field s left blank
Confirmation and concise explanation | - "Unconfirmed” is reported; or ) . A concise explanation where applicable,
where applicable, on deterioration n the | - /A" is not reported and STSS45-Early termination confirmation is "N/A"; or ) ‘ planation w pplicable, .
wadit quliy of the underling _"N/A" is reported and STSS45-Early termination confirmation is not"N/A"; o (a) deterioration in the credit on how the provisions in ATt 21(6)(@) of | 1o Concise Explanation Items 2.3 and 2.4 of Annex 19 of Commission
exposres purauant to Article 21(6)(a) of |+ 1eld has errors n format. quality of the underlying exposures ::\e:;:la::nnsqait»Df‘uj;/uz:izmaar;:ﬂemu Delegated Regulation (EU) 2019/980
Regulation (EU) 2017/2402 -
Box to complete should contain the concise explanation where STSS46-Credit quality
deterioration trigger confirmation is not "N/A".
Credit quality deterioration
N118 sTSS46 (TEXT-10000
trigger explanation { ) Field should be left blank where STSS46-Credit quality deterioration trigger confirmation is
equal to N/A.
oosazen000007 B . Field codes are highlighted in amber where it is not the case or field has errors in format.
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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 securitisation is not a revolving
securitisation.

Insolvency-related event (Confirmed/Unconfi
N119 sTssa7 2 t A Field codes are highlighted in amber where:
confirmation rmed/N/A} ;
- field is left blank
Confirmation and concise explanation, | *"Unconfirmed" is reported; or . A concise explanation, where applicable,
where applicable, on occurrence of an | /A" is not reported and STSS45-Early termination confirmation is "N/A"; or (b) occurrence of an insolvency- | on how the provisions or triggers in Art tems 2.3 and 2.4 of Annex 19 of Commission
insolvency-related event of the - "N/A"is reported and STSS45-Early termination confirmation is not"N/A"; or related event of the originator or | 21(6)(b) of Regulation (EU) 2017/2402 are | Article 21(6)(b) Concise Explanation Delesated Reguiaton (£0) 2019/580
nator or servicer pursuant to Article | _° field has errors in format. servicer reflected in the transaction & €
21(6) (b) of Regulation (EU) 2017/2402 documentation
Box to complete should contain the concise where STSS47-Insol lated
Insolvency-related event event confirmation is not "N/A".
N120 sTssa7 R {TEXT-10000}
i Field should be left blank where STSS47-Insolvency-related event confirmation is equal to N/A.
Field codes are highlighted in amber where it is not the case or field has errors in format.
N/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 securitisation is not a revolving
securitisation.
Pre-determined threshold (Confirmed/Unconfi
N121 sTssa8 — { pr A Field codes are highlighted in amber where:
Rlieceriinaton GECE LY  field is left blank A concise explanation, where applicable,
c and concise o " is reported; or on how the provisions or triggers in Art
where applicable, on value of the - "N/A" is not reported and STSS45-Early termination confirmation is "N/A"; or (c) value of the underlying 21(6)(c) of Regulation (EU) 2017/2402 are
underlying exposures held by the SSPE | - "N/A" is reported and STSS4S-Early termination confirmation is not"N/A"; or exposures held by the Sspe fals | efected i the transaction Artcle 21(6)¢) Concise Explanation Items 2.3 and 2.4 of Annex 19 of Commission
falls below a pre-determined threshold | - field h inf using cross-ref to Delegated Regulation (EU) 2019/980
feld has errors in format. below a pre- threshold
pursuant to Article 21(6) (c) of the relevant sections of the underlying
Regulation (EU) 2017/2402 documentation where the information
Box to complete should contain the concise explanation where STSS48-Pre-determined can be found
threshold value confirmation is not "N/A"
Pre-determined threshold
N122 sTssag TEXT-10000
value explanation ¢ } 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 s not the case or field has errors i 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 securitisation is not a revolving
securitisation.
New underlying exposures
(Confirmed/Unconfi
N123 sTssa9 failure generation fmed/Nm/ Field codes are highlighted in amber where:
CCriaton Confirmation and concise explanation, | - fleld is left blank
where applicable, on a failure to - "Unconfirmed" is reported; or (d) a failure to generate sufficient § §
generate sufficient new underlying ~"N/A" is not reported and STSS45-Early termination confirmation is "N/A"; or new underlying exposures meting | COTCISE explanation, where applicable,
Y i i /A" how th Art 21(6)(d) of Items 2.3 and 2.4 of Annex 19 of C
exposures meeting pre-determined N/A"is reported and STSS45-Early termination confirmation is not"N/A"; or pre-determined credit quality on how the provisions in Art 21(6)(d) of |y 16 51 (6)(q) Concise Explanation ems 2.3 and 2.3 of Annex 15 of -ommission
credit qually {riger fo ionof | - field has errors in format iinger for i Regulation (EU) 2017/2402 are reflected Delegated Regulation (EU) 2019/980
n the transaction documentation.
the revolving period) under Article 21(6) revolving period) ! " : Y :
(d) of Regulation (EU) 2017/2402 Box to complete should contain the concise explanation where STSS49-New underlying
exposures failure generation confirmation is not "N/A".
New underlying exposures
N124 sTssag TEXT-10000]
failure generation explanation ‘ } Field should be left blank where STSS4-New underlying exposures failure generation
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).
125 e Participant duties {Confirmed/Unconfi | Confirmation and optional comment that | Field codes are highlighted in amber where:
ErilEdEn rmed} the transaction documentation specifies | _field is left blank; or
all of the requirements under Article field is equal to "Unconfirmed"; or (alinformation regarding Confirmation that the transaction
21(7) (a) of Regulation (EU) 2017/2402 | _field has errors in format. e the specifies all of the Artce 21(7)a) Confirmation Item 3.2 of Annex 19 of Commission Delegated
on the contractual obligations, duties o ueuas requirements under Article 21(7) (a) of Regulation (EU) 2019/980
i
The contractual obligations, duties and responsibilities of the Servicer, the Representative of the Noteholders and the other service providers are set out in the relevant Transaction Documents (for further details, see the sections of the and responsibilities of the servicer and Box to complete may contain additional explanation Regulation (EU) 2017/2402.
i in additi
126 srssso particinant duties commen | ProsPectus headed “Description of the Transaction Documents ~ The Servicing Agreement”, “Description of the Transaction Documents ~ The Cash Alocation, Management and Payment Agreement”,“Description of the Transaction —— the trustee, if any, and other ancillary P v P
& Documents — The Corporate Services Agreeent”, “Description of the Transaction Documents — The Corporate Administration Agreement”; “Description of the Transaction Documents — The Mandate Agreement”; “Description of the Transaction service providers. . 3 .
’ P - e Field codes are highlighted in amber where the field has errors in format.
Documents ~ The Stichting Corporate Services Agreement” and “Terms and Conditions of the Notes”).
Confirmed Confirmation and optional comment that | BOX to complete should contain the confirmation indicator (Confirmed/Unconfirmed)
- - | the securitisation documentation _
Ni27 ssssi Servicing Continuity {Confirmed/Unconfi| xpressly satisfies the requirements of | Field codes are highiighted in amber where:
confirmation rmed) Article 21(7) (b) of Regulation (EU) - field is left blank; or
201712402 on the pracesses and field is equal to "Unconfirmed"; or Confirmation that the securitisation
d tat Iy satisfies th Item 3.2 of Annex 19 of Commission Delegated
responsibilities necessary to ensure that | - field has errors in format. (b)Servicing Continuity Provisions | oo e ot 0N EXPressly SISTES e pieje 51(7)(p) Confirmation em 3.2 of Annex 19 of Lommission Delegate
requirements of Article 21(7) (b) of Regulation (EU) 2019/980
a default by or an insolvency of the Rogulation (£0) 2017/2402.
servicer does not result in a termination | 5o, ¢ complete may contain additional explanation.
28 srsss1 Servicing Continuity commen | TE SETVicing Agreement contain provisions aimed at ensuring a defauit by or an insolvency of the Servicer does not result n a termination of the servicing, including the replacement of the defauited or insolvent Servicer with the Back-up T of servicing, such as a contractual
g U Servicer (if appointed) or any other Successor Servicer (for further details, see the sections of the Prospectus headed “Description of the Transaction Documents — the Servicing Agreement”). provision which enables the replacement | .14 . 1oz are highlghted in amber where the ield has errors i format.
of the servicer in such case.
Confirmed
Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed/N/A).
Confirmation and optional comment that | N/A should be reported in Box to complete when the transaction does not have derivatives.
N129 STSS52 Derivative Counterparty {Confirmed/Unconfi | 1 transaction documentation satisfies
Continuity confirmation rmed/N/A} all of the information referred to in Field codes are highlighted in amber where: )
Article 21(7) (c) of Regulation (EU) - field s left blank; or Confirmation that the transaction
field I to "Unconfirmed" (c)Derivative Counterparty documentation satisfies all of the Item 3.8 of Annex 19 of Commission Delegated
2017/2402 on provisions that ensure the le.c s equalto ‘Unconilmmed’s or X . i N Article 21(7)(c) Confirmation
reniacement of dorivative countormartivs | -Tield has errors n format Continuity Provisions :\ff:;m:‘la\zr‘;;e‘:j;ezduiu?}rzv;’zr;cle 21(7) (o) Regulation (EU) 2019/980
in the case of their default, insolvency, 8
and other specified events, where
130 srsss2 Derivative Counterparty The Swap Agteements contain provisions aimed a ensuring the replacement of the Swap Counterparties in case of its default, insolvency or other specifed events (for further detal,see the section o the Prospectus headed ‘Description of | 1o oo applicable. Box to complete may contain additional explanation.
Continuity comment the Transaction Documents — the Swap Agreements”).
Field codes are highlighted in amber where the field has errors in format.
N/A Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed/N/A).
"N/A" should only be reported where not applicable.
131 G Liquidity Provider Continuity {Confirmed/Unconfi | Confirmation and optional comment that
confirmation d/N/A} the satisfies | Field codes are highlighted in amber where:
all of the information under Article 21(7 | _ field is left blank: or
(c) of Regulation (EU) 2017/2402 on - field is equal to "Unconfirmed"; or
provisions that ensure the replacement | _field has errors in format.
of liquidity providers in the case of their
default, insolvency, and other specified
P o ts, where applicable. :
Liquidity Provider Continuity events, Box to complete may contain additional explanation.
N132 STSs53 comment {TEXT-5000} Confirmation that the transaction
Field codes are highlighted in amber where the field has errors in format. (c)Account Bank Continuity documentation satisfies all of the N Item 3.8 of Annex 19 of Commission Delegated
ricle 21(7 Confirmati
Provisions information under Article 21(7 (c) of icle 21(7)(c) onfirmation Regulation (EU) 2019/980
Confirmed Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed). Regulation (EU) 2017/2402
Account Bank Continuity {Confirmed/Unconfi | Confirmation and optional comment that | Field codes are highlighted in amber where:
N133 STSS53 T — the transaction documentation satisfies | field is eft blank; o
al of the information under Article 21(7 | - field is equal to "Unconfirmed"; or
(c) of Regulation (EU) 2017/2402 on - field has errors in format.
provisions that ensure the
of the account bank in the case of their
ied | Box to complete may contain additional explanation.
136 srsss Account Bank Continuity The Cash Allocation, Management and Payment Agreement contains provisions aimed at ensuring the replacement of the Account Bank in case of its default, insolvency or other specified events (for further details, see the section of the —— default, insolvency, and other specified P Y contai i P
comment Prospectus headed “Description of the Transaction Documents  the Cash Allocation, Management and Payment Agreement”). events, where applicable. Fieldcodes are highlghted n amber where the field has errors i format.
Confirmed Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed)
Debt situation documentation {Confirmed/Unconfi Field codes are highlighted in amber where:
N135 STSS55 e e Confirmation and optional comment that | _ field is left blank; or Confirmation that the underlying
the underlying documentation sets outin|  _ field is equal to "Unconfirmed"; or Clear and consistent definitions | d0CUMentation sets out n clear and
clear and consistent terms, definitions, | consistent terms, definitions, remedies ) Item 2.2.2 of Annex 19 of Commission Delegated
° field has errors in format relating to the treatment of ° eS| article 21(9) Confirmation
remedies and actions relating to the debt A and actions relating to the debt situations Regulation (EU) 2019/980
situations set out in Article 21(9) of P set out in Article 21(9) of Regulation (EU)
Dbt situation documentation | TE SeTicing Agreement and the Credit and Collection Policies attached thereto set out n clear and consistent terms definitions, remedies and actions relating to delinquency and default of debtors, debt restructuring, debt forgiveness, Regulation (EU) 2017/2402. Box to complete may contain additional explanation. 2017/2402.
N136 STSSs5 P forbearance, payment holidays, losses, charge offs, recoveries and other asset performance remedies (for further details, see the sections of the Prospectus headed “Description of the Transaction Documents — the Servicing Agreement” and | {TEXT-5000}
“Credit and Collection Policies”). Field codes are highlighted in amber where the field has errors in format.
Confirmed Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed). Confirmation that the securitisation
documentation sets out the priorities of
Priorities of payment and {Confirmed/Unconfi Field codes are highlighted in amber where: 4
N137 STSS56 payment and trigger events pursuant to
triggered events confirmation rmed) - feld is left blank; or Artielos 21(9) of togotation (20)
Confirmation and optional comment that |~ field is equal to "Unconfirmed?; or 2017/2402
the sets - field has errors in format.
o o e Priorities of payment and triggers Aticle 2106 Confirmati Item 3.4.7 of Annex 19 of Commission Delegated
The Transaction Documents clearly specify the Priority of Payments, the events which trigger changes in such Priority of Payments as well as the obligation to report such events, and any change in the Priority of Payments which will materially out the priorities of payment and trigger events rticle 21(3) onfirmation Regulation (EU) 2019/980
adversely affect the repayment of the Notes. In this respect, pursuant to the Cash Allocation, Management and Payments Agreement and the Intercreditor Agreement, (i) the Calculation Agent has undertaken to (A) prepare the SR Investors events pursuant to Articles 21(9) of Confirmation that the securitisation
oriorities of payment and | REPOTtSetting out certan information with respect to the Portfolio and the Notes (including the nformation referred to in point (e} ters (), () and (i), o the firt sub-paragraph of article 7(1)ofthe EU Securiisation Regulation) and (8) Regulation (EU) 2017/2402. Box to complete may contain additional explanation. documentation sets out the priorities of
N138 STSS56 e o | deliverit to the Reporting Entity in a timely manner in order for the Reporting Entity to make available, through the Securitisation Repository, the SR Investors Report (simultaneously with the Loan by Loan Report and the Inside Information | {TEXT-5000} payment and trigger events pursuant to
0064265-000007] [ELI02: 20043884168:2 8 and Significant Event Report to be made available on the relevant SR Report Date) to the holders of a securitisation position, the competent authorities referred to in article 29 of the EU Securitisation Regulation and, upon request, to potential Field codes are highlighted in amber where the field has errors in format.

investors in the Notes on each SR Report Date (for further details, see the sections headed “Terms and Conditions of the Notes”, “Description of the Transaction Documents - The Intercreditor Agreement” and “Description of the Transaction
Documents - The Cash Allocation, Management and Payments Agreement”).

Articles 21(9) of Regulation (EU)
2017/2402.
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Confirmed

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

Confirmation that the provisions under

Nizs stsss? Timely resolution of conflicts {Confirmed/Unconfi Field codes are highlighted in amber where: Article 21(10) of Regulation (EU)
confirmation rmed} Confirmation and optional comment that| - fieldis eft blank; or 2017/2402 relating to the timely
the provisions under Article 21(10) of field is equal to "Unconfirmed’; or Timely resolution of conflicts resolutions of conflicts are met. tems 3.4.7 and 3.4.8 of Annex 19 of Commission
Regulation (EU) 2017/2402 relating to - field has errors in format. between classes of investors & Article 21(10) Confirmation Delegated Rosulation (EL) 2019/080
i
the timely resolutions of conflicts are responsibilities of trustee 8 8
met. Box to complete may contain additional explanation. Confirmation that the provisions under
i i .
N140 srsss7 Timelyresolution of confits | The Conditions (including the Rules of the Organisation of the Noteholders attached thereto) contain clear provisons that faciitate the timely resolution of conflcts between Noteholders of different Classes, clarly define and allocate oting [ rc.t <oy P v P Article 21(10) of Regulation (EU)
comment rights to Noteholders and clearly identify the iities of the ive of the (for further details, see the section of the Prospectus headed “Terms and Conditions of the Notes”). ’ ) , 2017/2402 relating to the timely
Field codes are highlighted in amber where the field has errors in format.
resolutions of conflicts are met.
Confirmed Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
Should potential investor ask for historical data, then the originator should confirm that the
Historical Default and Loss RS information will be available on demand
N141 BISSE (s i P e Confirmation and optional comment that
confirmation the data required to be made available | Field codes are highiighted in amber where:
under Article 22(1) of Regulation (EU) |~ field isleft blank; or
2017/2402 is available on static and -field is equal to "Unconfirmed"; or
dynamic historical default and loss - field has errors in format. Confirmation that the data required to be
ilabl Article 22(1) of
Under the Intercreditor Agreement the Originator has confirmed that (i) it has made available to potential investors in the Notes before pricing, through the section of the Prospectus headed “The Portfolio” and the Securitisation Repository, performance. Historical Default and Loss ::ﬁ:;:lnjl;:}uzrr‘)jj/zz; i Ev‘al:;:ﬂe Artcle 22(1) Confirmation Item 2.2.2 of Annex 19 of Commission Delegated
Historical Default and Loss | €2t 0N static and dynamic historical default and loss performance, suich as delinquency and default data, for substantialy similar exposures to those being securitised, and the sources of those data and the basis for claiming similarity, Box to complete may contain additional explanation. Performance Data v here oo e Regulation (EU) 2019/980
N142 sTsss8 B oats comear | provided that such data cover a period of at least 5 (five) years, and (i) as Notes Subscriber, it has been in possession, before pricing, of data on static and dynamic historical default and loss performance, such as delinquency and default data, ~|{TEXT-5000} et e
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 (for further details, see the section of the Field codes are highlighted in amber where the field has errors in format. © founc.
Prospectus headed “Description of the ~The jtor Agreement”).
Box to complete should indicate where the data required to be made available under Article
Statement where the data required to be | 221 ©f Regulation (EU) 2017/2402 can be found.
Nias srssss Historical Default and Loss | Data on static and dynamic 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, T s meaiable under Artcle 2201 of
Performance Data location | provided that such data cover a period of at least 5 (five) years have been made available before pricing on the Securitisation Repository. Rogutation (EU) 2013/2403 can be found,| FE1d €0des are highiighted in amber where:
8 | field is left blank for public securitisations; or
- field has errors in format.
Confirmed Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed). )
Confirmation that a sample of the
underlying exposures was subject to
Niaa srssso iz"mf?r\;::;ma\ verification ﬁf“o:;;rmed/unconh Confirmation and optional comment that r\ﬁlzgzd‘:s‘;;ehr‘.ayit\jgﬁred in amber where: axtermalvarfeation oior o the ssuance
asample of the underlying exposures M . of the securities by an appropriate and
was subject to external verification prior |~ field is equal to "Unconfirmed"; or Sample of the underlying independent party.
to the issuance of the securities by an - field has errors in format. exposures subject to external Article 22(2) Confirmation N/A
appropriate and independent party verifications
Confirmation that a sample of the
For the purposes of compliance with article 22(2) of the EU Regulation, an appropriate and party has verified prior to the Issue Date (i) on a statistical basis, the integrity and referentiality of the information provided pursuantto Article 22(2) of Regulation | g 10 sdditional explanation o
Nias stssss Sample external verification | n the documentation and in the T-systems in respect of each selected position of a epresentative samle of the Provisional Portfolc; i) the accuracy of the data disclosed inthe paragraph enfitled “The Portfolo - Stratification tables” of the. | - (oo (EV) 2017/2402. P! v P! - extem;’l Vge pat,m . “‘19 ovance
- i
comment section headed “The Portfolio”; and i the compliance of the data contained in the loan-by-loan data tape prepared by the Originator in relation to the Receivables comprised in the Portfolio with certain Eligibility Criteria that are able to be P
i e e L it U Field codes are highlighted in amber where the field has errors in format. of the securities by an appropriate and
. : independent party.
Confirmed Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
g6 srsse0 Liability cash flow model {Confirmed/Unconfi Field codes are highlighted in amber where
confirmation (prior pricing) rmed} Confirmation that a latilty cash flow -field i left blank or )
model is available to potential investors -field is equal to "Unconfirmed"; or
prior to pricing and location where this | €14 has errors in format.
information is available pursuant to
Article 22(3) of Regulation (EU) Box to complete should contain the location where a liability cash flow model is available and
Location of Lisbilty cash flow | UN9€T the Intercreditor Agreement the Originator has confirmed that, before prcing, it has made available to potential investors inthe Notes and, as Notes Subscriber, it has been in possession of in each case through the website of 2017/2402. may contain any additional explanation.
ion of L
N147 STSS60 el J Bloomberg (being, as at the date of the Prospectus, www.bloomberg.com), a liability cash flow model which precisely represents the contractual relationship between the Receivables and the payments flowing between the Originator, the | {TEXT-10000}
investors in the Notes, other third parties and the Issuer. Field codes are highlighted in amber where: Confirmation that a liability cash flow
- field is left blank for public securitisations; or madel is available to potential investors
- field has erors in format. ; prior to pricing and state clearly where
Availability of a liability cash fl
vailability of a liability cash flow i i ration is available. After pricing, | Article 22(3) Confirmation N/A
Confirmed model to potential investors
Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed). confirmation that such information has
Field should be equal to "Confirmed" where the TS notification is submitted before pricing been made available to potential
investors upon request.
Liability cash flow model (Confirmed/Unconf
N148 STSS60 1 f" yeEs "'W moce (e U Field codes are highlighted in amber where:
confirmation (after pricing) rmed} Confirmation and optional comment that | _ field is left blank; or
after pricing, such information has been | field is equal to "Unconfirmed"; or
made available to potential investors  field has erors in format.
upon request pursuant to Article 22(3)
of Regulation (EU) 2017/2402.
o Pursuant to the Intercreditor Agreement, Originator has undertaken to make available to investors in the Notes on an ongoing basis and to potential investors in the Notes upon request, through the website of Bloomberg (being, as at the date . . .
Liability cash flow model g 2 Box to complete may contain the concise explanation.
N149 STSS60 ¥ of the Prospectus, www.bloomberg.com), aliability cash flow model (as updated from time to time) which precisely represents the between the and the payments flowing between the Originator, the {TEXT-5000}
CiEn investors in the Notes, other third parties and the Issuer (for further detals, see the section of the Prospectus headed “Description of the Transaction Documents ~ the Intercreditor Agreement”).
Field codes are highlighted in amber where the field has errors in format.
G Box To Complete Should contarn the confrmation Tndicator:
- "Available" where information is available
- "Not Available" where information is not available and STSS10-Underlying exposures
classification is equal to "residential mortgages" or "auto loans/leases”
~"N/A" only where STS510-Underlying exposures classification is not equal to "residential
mortgages” or "auto loans/leases"
Envi tal perf N/A/Available/Not . .
N150 STSS61 i periormance 3 I/b;'a‘ able/Not | confirmation and concise explanation | Field codes are highlighted in amber where:
availability Eealabie) 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 environmental
assets financed by residential loans, or | - "N/A" is reported and STSS10-Underlying exposures classification is equal to "residential | Publication on environmental performance of the assets financed by
autoloans or leases is available pursuant | mortgages" or "auto loans/leases" or performance of underlying residentialloans, or auto loans or leasesis | o ) Concise Explanation A
to Article 7 (1)(a) of Regulation (EU) ~"N/A" is not reported and STSS10-Underlying exposures classification is not equal to exposures consisting of residential | available pursuant to Article 7 (1)(a) of P
2017/2402 and a statement where that | "residential mortgages" or "auto loans/leases" loans or car loans or leases* Regulation (EU) 2017/2402 and a
i is to be found pursuant to - field has errors in format. statement where that information is to be
Article 22(4) of Regulation (EU) found.
When Environment performance confirmation for STSS61 is ‘Available’, box to complete
Under the Servicing Agreement and the Intercreditor Agreement, the Servicer has undertaken to prepare the Loan by Loan Report setting out information relating to each Loan in respect of the immediately preceding Collection Period 2017/2402. <hould contain » Sta:’emem indlicating the section where the information is d\sc\as:i
(including, inter alia, the information, i available, related to the environmental performance of the Cars, if available), in compliance with point (a) of the first subparagraph of article 7(1) of the EU Securitisation Regulation and the applicable € :
Environmental performance | Regulatory Technical Standards, and deliver it to the Reporting Entity in a timely manner in order for the Reporting Entity to make available, through the Securitisation Repository, the Loan by Loan Report (simultaneously with the SR Investors ! )
N1s1 sTss61 b GIETE e e 4 s 2 e i G i {TEXT-10000} When Environment performance confirmation for STSS61 is different from ‘Available’, box to
explanation Report and the Inside Information and Significant Event Report to be made available on the relevant SR Report Date) to the holders of a securitisation position, the competent authorities referred to in article 29 of the EU Securitisation complete should be left empt
Regulation and, upon request, to potential investors in the Notes on each SR Report Date (for further details, see the sections of the Prospectus headed “Description of the Transaction Documents — The Servicing Agreement” and “Description P! PYy-
of the Transaction Documents ~ The Intercreditor Agreement’).
E ) 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).
Nis2 srsse2 Article 7 compliance {Confirmed/Unconfi Field codes are highlighted in amber where:
confirmation rmed} Confirmation and optional comment that | - feld is left blank; or
the originator and the sponsor are - field is equal to "Unconfirmed"’; or
complying with Article 7 of Regulation - field has errors in format.
(EU) 2017/2402 pursuant to Article 22
Under the Intercreditor Agreement, the parties thereto have acknowledged that the Originator shall be responsible for compliance with article 7 of the EU Securitisation Regulation. Under the Intercreditor Agreement, each of the Issuer and (5) of Regulation (EU) 2017/2402. Box to complete may contain aditional explanation
Nis3 stsse Article 7 compliance the Originator has agreed that CAAB s designated as Reporting Enity, pursuant to and for the purpose of atice 7(2)of the EU Securitisaton Regulation and, i such capacity as Reporting Entity it has fulfiled before pricng and/or shallfulfl | 1.+ oo P v P -
comment after the Issue Date, as the case may be, the information requirements pursuant to points (a), (b), (d), (e}, () and (g) of the first subparagraph of article 7(1) of the EU Securitisation Regulation by making available the relevant information
kv Field codes are highlighted in amber where the field has errors in format.
Confirmed Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
Where no potential investor makes such a request prior to pricing, confirmation should be
provided that the information would be made available to any potential investor upon such a Confirmation that:
Underlying information {Confirmed/Unconfi request. - the originator and the sponsor are
N1s4 STSS62 e e Confirmation and optional comment that complying with Article 7 of Regulation
the information required by Article 7(1) | Field codes are highlighted in amber where: (EV) 2017/2402;
a) has been made available to potential | - . Originator and sponsor responsible | - the information required by Article 7(1 ) )
field is left blank; or Article 22(5) Confirmation N/A
; i i
investors before pricing upon request field is equal to "Unconfirmed"; or for compliance with Article 7 (a) has been made available to potential
pursuant to Article 22 (5) of Regulation - field has errors in format. investors before pricing upon request;
(EV) 2017/2402. - the information required by Article 7(1)
(b) to (d) has been made available before
Box t let 1t dditi 1] I tion. icil i init
Niss srsse2 Underlying information As to pre-pricing information, the Originator has made available to potential investors in the Notes and, as Notes Subscriber, it has been in possession of, the information under point (a) of the first sub-paragraph of article 7(1) of the EU ) 0% 10 complete may contain additional explanation pricing at least in draft or initial form.
comment Securitisation Regulation (for further details, see the section headed “Description of the Transaction Documents - The Intercreditor Agreement”).
Field codes are highlighted in amber where the field has errors in format.
Confirmed Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
Niss srsse2 Before pricing documentation {Confirmed/Unconfi Field codes are highlighted in amber where:
confirmation rmed} Confirmation and optional comment that | - _ field is left blank; or
the information required by Article 7(1) | - field is equal to "Unconfirmed"; or
(b) to (d) has been made available before | _field has errors in format.
pricing at least in draft or initial form
pursuant to Article 22 (5) of Regulation
: - ) ) ) ; ) ) : ) Box to complete may contain additional explanation.
nis7 srsse2 Before pricing documentation | As to pre-pricig information, the Originator has made avaiable to potental investors n the Notes and, as Notes Subscrber, thas been in possession of indraft form, the nformation and documentation under points (5) and (d) of the firstsub oo (EV) 2017/2402 i v P

comment

paragraph of article 7(1) of the EU Securitisation Regulation (for further details, see the section headed “Description of the i -The

Agreement”).

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

Column header

FSD reference

RTS field code

Mandatory/Conditional/Optional

Field name

Box to complete
Field format
Field description

Technical guidance
RTS field name

RTS Content to be reported

Background information:

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

applicable explanation type for this field
Background information:

Article of Regulation (EU) 2019/980

Format symbol
{ALPHANUM-n}
{CA_CODE}

0082070-0000019 EUO1: 2009593409: 3 10
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{Confirmed/Unconfirmed/N/A}

{Confirmed/Unconfirmed}

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

{LEI}

{LIST}

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

{Y/N}

0082070-0000019 EUO1: 2009593409: 3
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T OTUET tO MPOTT a (MEW] araTt STS NOTNICation record you must Tolow the perow steps:_________ |
1. After accessing the STSRE Register, you must click on the “STS notification records” tab and the “Upload

draft STS notifications” option in order to access the “Upload draft STS Notification” page.

2. Click on the “Choose file” button.

3. Select the .xIsx file to upload.

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

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

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

Description

Technical reference number for the reporting element

Indicates the corresponding RTS code for each reporting element (where available).
Several reporting elements may be related to the same RTS reference.

Example: LEI for securitisation parties have been split into the relevant boxes (either sponsor, originator,
Indicates the reporting element's status due to XLS and application validations rules

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

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

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

- Forbidden(F) = the reporting element is forbidden
Element name

Content to be reported

Element formatting (see below table for further explanation)

Reporting element definition

Lists the technical guidance for that reporting element.

Lists the consistency rules applicable on the reporting element.

Indicates the corresponding RTS name for each reporting element (where available).

Several reporting elements may be related to the same RTS reference.

Indicates the corresponding RTS content to report for each reporting element (where available).
Several reporting elements may be related to the same RTS reference.

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

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

Definition
Up to n alphanumerical characters.
4 |etter competent authority code followed by the authority name as available in the drop-down list
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Drop-down list with:
- N/A - Not Applicable where this reporting element is not applicable for that STS notification
- Confirmed - where legal requirement is confirmed

- Unconfirmed - where legal requirement is not confirmed
Drop-down list with:

- Confirmed where legal requirement is confirmed

- Unconfirmed where legal requirement is not confirmed
Full country name:

- {COUNTRY_EU} - drop-down list with EU countries

- {COUNTRY_EU_LIST} - list of EU countries separated with semi-colon

- {COUNTRY_WORLD} - drop-down list with worlwide countries

- {COUNTRY_WORLD_LIST} - list of worlwide countries separated with semi-colon
Dates shall be formatted in text with the following format: YYYY-MM-DD.
ISIN code, as defined in ISO 6166 with 12 alphanumerical characters
Legal entity identifier as defined in ISO 17442 with 20 alphanumerical characters

Drop-down list
Drop-down list with:

- N/A - Not Applicable
- Available
- Not Available
Securitisation ID + 2 digitstclassification or 3 digitsclassification
20 characters LEl + T + YYYY + max3digitsclassification for ABCP Securitisation
Free text field up to n UTF8 characters.
Drop-down list with:
-Y-Yesortrue
- N - No or False

0082070-0000019 EUO1: 2009593409: 3 13
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Amendment Id | Version [Amendment date |Amended RTS field| Amended technical
reference
1 1,2 01/02/2022 STSSS18 N34/N35




Amendment explanation Amended documents

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




