Mandatory/Con

‘Background informatior

£sD . Background informatioin: Background information:
RS field code | ditional/Optiona  Field Box to complet Field format Field descripti Technical guid licable explanation t
reference eld una/l GEED LHHITD HHEIRID eld format eld description CEEEIHETED Article of regulation (EU) 2017/2402 :::‘h\: ﬂ::‘? lanation tyPe  aticle of Regulation (EU) 2019/980
STS notification identifer for STS notifications reported before the elease of the new
ESMA Register of STS notifcations. This field should be the same as the entry in STSS4 -
Securitsation unique identifer.
I f STS notifi for which multiple STS
NO STSS3 c STS notification identifier {NOTIFICATION ID} | ESMA to the previously notified STS v P e Notification identifier reference number assigned by ESMA to | N/A General Information
identifer - STSS4 - Securitisation unique identifer (as it may be the case for master trust
notifcation. the previously notified STS nofifcation.
this fild should conain 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.
i Securitisation & v publictor | Oy Possible values in Box to complete are "public” and "Private”
N1 ™M Securitisation type. (usT) e ype may Securitisation type N/A General Information
rlvate Field codes are highlighted in amber if the field is left blank or has errors in format.
Only one LEI should be reported in Box to complete and it should be one of the
originators o sponsors. This LEl should exist at the GLEIF database.
Legal Entity Identifer (LE) of the entit
‘The NRE code assigned to the STS notification reporting entity should be authorised for egal Entity (dentifer (LEI) ofthe entity
The LE of the Designated Entity in this Designated Entity LEI for the date at which the notification will be submitted as final. designated as the first contact point Item 3.2 of Annex 19 of Commission Delegated
N2 sTSs0. ™ Designated Entity LE| 8156001CB57486939179 e accordance with Article 27(1) of € v First contact point Article 27(1) General Information Reguintion (E0) 20197080 &
Regulation (EV) 2017/2402 Field codes are highlighted in amber if the feld i let blank or has errors in format. name ":v""’ relevant competent
Note: The hority of the
Entity into
ISIN (12-character alph de) should be reported in Box
available.
Where availabl, the international
Where multiple ISIN codes are reported, *;" separator should be used without any space. security identification code (ISIN) or
codes. I no ISIN s available, then any
T0005545708;1T0005545717;1T0005545725T00055 Where available, the international
N3 STSS1 c Instrument ISIN :, : " ISIN) y The same ISIN should not be reported multiple times. Instrument identification code | other unique securities code assigned
nstrumen 45733,T0005545741T0005545758 e security identifcation code(s) (SIN) " " " ®
o this securitsation.
Field codes are highlighted in amber where:
~the feld has errors in format; or
the filds STSSLSIN, type and sT: left
blank
Tnstrament 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 securiisation, at east one intenal code
should be reported in field STSS-Instrument code and "INTERNAL" should be reported
in this fild.
1Fno ISIN is available, the name of the
. Where multiple codes are reported, *;" separator should be used without any space
instrument PHANUM- it ned to thi
Na stss1 c Instrument code type. a3} | urigue s o s o e same code e
(cUSIPiCUSIP)
Field codes are highlighted in amber where:
STSSInstrument code type is left blank whereas STSS1Instrument code is reported;
- the fields STSS1-ISIN, STSS1-Instrument code type and STSS1- Instrument code are left
blank; or
- field has errors in forma.
Tnstrument code type and Instrument code should be reported n Box to complete
where SIN i 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 red, " sep: be used W s
1Fno ISIN s available, any other between each code. That may lead to repetition of the same code type
Ns stss1 c Instrument code {TEXT-100) unique securities code such as (CUSIP_Value;CUSIP_Value)
2 CUSIP, assigned to ths securitisation
Field codes are highlighted in amber where:
left lank wh in type s reported;
or
3 type and
blank; or
the number o Instrument code types s different from the number of Instrument
codes; or
field has errors in format.
Orginator L in Box each org
curitsation. ponsor LEI or Originator L 2
Reported LEls should exst a the GLEIF database.
The LEI of the originator(s) and
Item 4.2 of Annex 9 of Commission Del
N6 sTSs2 c Originator LEI 8156001CB57486939179 Qen The LEI of the originator(s) Where multiple LEI are reported, *;" sep: be p: Legal (Len sponsor(s) and, where available, N/A General Information Item 4.2 of Annex 9 of Commission Delegated
Regulation (EU) 2019/980
original lender(s).
Field codes are highlighted in amber where:
~neither Sponsor LEI nor Orginator LEI s reported; or
field has errors in format.
ALY
‘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 st of Box to complete. Where available, the country of
The country of establishment of the establishment of the originator(s),
i ricle 18 and 27 o n
N7 STSS8 c Originator country {COUNTRY_EU} originator(s) Field codes are highlighted in amber where: Country of establishment sponsor(s), SSPE(s) and original Article 18 and 27(3) General Informatior N/A
oth O Originator country (f are leftblank lender(s).
where Originator LEI is reported; or
both Oriinator country and Originator country (if multiple countries) are filec
field has errors in forma.
When several originators are reported, please use this Box to complete to report the ful
listof countries. " separator should be used between each EEA country (in the same.
order used for the originator LEI). That may lead to repetitin of the same country
(IRELAND;ITALY;IRELAND;CZECHIA).
Where availabl, the country of
The country of establishment of the Field codes are highlighted in amber where:
iginator country (i i lishment of the originator
N7 sTssg c GifEREmy (7 R | oriinatoris) f multiple originators both Originator country and Originator country (if multiple countries) are left blank | Country of establishment establishment of the originator(s), Article 18 and 27(3) General Information N/A
multiple countries) T sponsor(s), SSPE(s) and original
from different countries) where originator LEI is reported; or lenders).
- both Originator country and Originator country (if multiple countries) are filled-in; or g
- the number of Originator LEIs is different from the number of Originator countries (if
muliple countries); or
- only one country i reported; or
- feld has errors in format.
‘Sponsor LEI should be reported in Box to complete for each sponsor in that
LE1or Originator L
Reported LEls should exist at the GLEIF database.
The LEl of the originator(s) and
item 4.2 of Annex 9 of Commission Delegated
Na stss2 c Sponsor L€l 13 The LEI o the sponsor(s) Where multiple LEI are reported, °;" separator should be used without any space Legal Entity Identifier (LE) sponsor(s) and, where available, /A General Information
ponsor e ponsor(s) 2 ported, ;" sep W gal Entity (e ponsor(s) and, . % Regulation (EU) 2019/980
original lender(s).
Field codes are highlighted in amber where:
~neither Sponsor LEI nor Originator LEl s reported; or
feld has errors in format.
‘When only one sponsor is reported, please use this Box to complete to report the unique
country.
Select the relevant EEA country in the drop-down st of Box to complete.
The country of establishment of the
Ne GEED € Becrcicamty HESUNTILCY) | p——— Field codes are highlighted in amber where:
~both Sponsor country and Sponsor country (f multiple countries)are left blank where
Sponsor LE| is reported; or
- both Sponsor country and Sponsor country (if multiple countries) are filled-in; or
field has errors in format.
Where availabl, the country of
‘When several sponsors are reported, please use this Box to complete to report the full establishment of the originator(s),

i hm icle 18 and 27 ral Information
lst of countries. ;" separator should be used between each EEA country (in the same | COU™™ ©f establishment sponsor(s), SSPE(s) and original Article 18 and 27(3) General Informatior NA
order used for the sponsor LEI). That may lead to repetition of the same country. ender(s).

(IRELANDSITALY;IRELAND:CZECHIA)
The country of establishment of the Field codes are highlighted in amber where:
nsor country (if multips (COUNTRY_EU_L
N stsss ¢ | Sponsercounty (fmutipe 5OUNTRY-EUL | sponsr(s)(f mutiple sponsors from | - both Sponsor county and ponsor couney (f muliple countris) areeft bk where
different countries) ‘Sponsor LEI is reported; or
both Sponsor country and Sponsor country (f multiple countries)are filled-in; or
- the number of Sponsor LEIs is different from the number of Sponsor countries (if
multiple countries); or
~only one country i reported; or
field has errors in format.
Original lender LEI should be reported i Box to complete where available. Where
reported, this LEI should exist at the GLEIF database.
The LEI of the original lender(s) " ’ The LE1 of the orlginator(s) and Item 4.2 of Annex 9 of Commission Delegated
i 1 1) ! ntit ntifi r(s) and, where le ral Inforr n "
N1 sTSs2 o Original Lender LEI {LED (where available) Where mliple Ll are reported, " separator should be used without any space Legal Entity Identifier (LEI) Sponsol K‘S)Z a(:« ere available, N/A General Informatior Regulatlon (EU) 2019/980
original lender(s
Field codes are highlighted in amber where the field has errors in forma.
riginal lender country should be reported n Box to complete where avallable
When only one original lender i 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.
it stsss o o e— CONTRY_WORL | e courtey o e g )
where avallable] Field codes are highlighted in amber where:
Original Lender Country and Multple countries Box to complte is et blank whereas
Original Lender LEI s filled-in; or
both Original lender country and Original lender Country (if multiple countries) are
filecin; or
field has errors in format. Where available, the country of
When several original lenders are reported, please use this Box to complete to report establishment of the originator(s),
Country of establishment Article 18 and 27(3) General Informati /A
the full list of countries. ountry of establishment sponsor(s), SSPE(s) and original cle 18 and 27(3) eneralinformation &
lender(s).
 separator should be used between each country (n the same order used for the
original lender LEI). That may lead to repetiton of the same country
(IRELANDIITALY;IRELANDICZECHIA).
viginal Lender Country (f INTRY_WORL | The country of the original lender(s)
| s ¢ [Enstommemy COUNTRY_WORL | e courtry o e 81 TS|t o nigigin amberwhrs
& E - the originallender country is not consistent with the Original lender LEI; or
both Original lender country and Original lender Country (f multiple countries) are.
filecin;or
the number of Originallender LEl i diferent from the number of Oriinal lender
countries (if multiple countries); or
only one country is reported; or
- field has errors in format.
ALY SSPE country should be reported in Box to complete where avallable.
When several SSPEs exist and they have the same country, please fillin the country only
The country of establishment of the | °"°®
N12 sTSs8. o SSPE Country {COUNTRYEU} | (o v

PE(S)

Select the relevant EEA country in the drop-down st

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

Where available, the country of
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When several SSPEs exist and they do not have the same country, please use this Box to m:b;s‘;‘:g‘:; ;;‘E o""“‘::mm
complete to report the fulllst of EEA countries Country of establishment ' " | Article 18 and 27(3) General Information N/A
sponsor(s), SSPE(s) and original
v ender(s).
The country of establshment of the | SeParatr shold be sed between each country. That may lead t repeitonof the
PE Country (if multpl NTRY_EU_L same country (IRELAND;ITALY;IRELANDCZECHIA
N1z stsss ST ED {COUNTRY_EU_UIS | 55pe() f muttple S5PEs from o ATALY g )
counties) L different countries)
Field codes are highlighted in amber where:
~both SSPE country and SSPE Country (if multple countries) ae filledin; or
only one country is reported; or
feld has errors in format.
remains unchanged throug}
of the
a) The Legal (LEI)of the nital
disclosure reports which submitted the initial nformation;
b) The letter ' for non-ABCP securitisation;
The uniaue dentiir sssgned by the mcg;]he four-digityear that the first securities of the securitisation were issued (e.5.
Non-ABCP securitisation ECURITISATION | reporting entityin accordance with d
N1 stssa securitisation | g156001857486939179N202301 (SECURITISATION | reporting entity ) The two-digit sequential number corresponding to the order in which information
unique dentifer 10} Article 11(1) of Delegated Regulation
(£0) 202071228 about each securitisation is madle available under the disclosure reports (with the same
identifer s referred to in points (a), (b) and (c), for example OLf this i the first
securitisation n that year, 03 fthis s the thrd securiisation i that year, and so on. In
the event of the plate reporting
entity can define the order of each securitisation at ts discretion,
Field codes are highlighted in amber if the feld i left blank or has errors in format.
N
2 ¥ wh ] i be issued f The unique identifier assigned by the
Ni5 sTssa ol /N notifications may be issued for this Y porting: Unique identifier POrEng ntlty N/A General Information N/A
flag et s Article 11(1) o Delegated Regulation
Field codes are highiighted in amber if the feld i eft lank or has errors in format. (€U) 2020/1228.
Box to compl The v
for the same securiisation identifier by the same reporting entity.
Only possible values in Box to complete are:
Multiple STS notifications (Master - Master Trust
N16 stssa
reason Trust/Other) Other
Field codes are highlighted in amber where:
Indicates the reason for which several | "1y i efy lank and Multiple STS notifcations flag i equal to "Y' or
STS notifcations may be issued for
- field has errors in forma.
Box several f
may be issued for the
Multple STS notifications
N7 T X
sTsst QeI Field codes are highlighted in amber where:
field i left blank and Multiple STS notifcations flagis equal to "
field has errors in format.
Mandatory for public securiisations that are not exempt from the obligation to publish &
prospectus.
from the
i n his i lef
o publc securiisationsthat are not_| P10 t0publish 3 prospectus, his fed may be et blank.
exempt from the obligation to publish
For hat are not exempt from to publish a
1 r he country of
18 sTsss Prospectus Country {COUNTRY_EU) | a prospectus, the country of the roanertes slect i relovant e coumim i he drop doven e
relevant competent authority issuing,
th tus should be provided
@ prospectus should be provided. | e codes are highiighted in amber for public securitisations where
- STSSS-prospectus country s left bank and o exemption on prospectus i reported;
or
- field has errors in format.
andatory for that are not exempt obligation to publish
prospectus
from the
obligation to publish a prospectus, this field may be left blank:
Where the prospectus dentifer i ot yet available at the iniialnotifcation date, then.
For public securitisations that are not
B e ion o o reon | the final prospectusidentife should b reported as soon as possible and at th latest no
N9 sTsss Prospectus identifier {TEXT-100} " & s later than 15 days after the closing of the transaction.
a prospectus, the prospectus identier
prmenisits Where the relevant competent authority does not provide a prospectus identifer, the
s prospectus identifier field should be filled-n with “Not provided by the relevant Where available, the prospectus
competent authority” Prospectus dentifer identifer as provided by the relevant | N/A General Information /A
competent authority.
Field codes are highlighted in amber for public securitisations where:
- STSS5-prospectus country i left blank and no exemption on prospectus i reported;
or
field has errors in format.
Mandatory for public securitisations that are exempt from the obligation to publish a
prospectus,
For allsecuritisations that are not exempt from the obligation to publish a prospectus,
this ield should be left blank.
Where the publicsecuritsaion’s | Sox ¢ reason for such an
The securitisation is exempted from publication of exempt from publishing a prospectus, "
he pre he exemptions under ncise explanation explaining whi
n20 stsss Exemption on Prospectus |1 PTOSPeCtus because the exemprions unde (Text-sopo) | NI explanation explanng WhY | iy oo are ighiighted in amber where felds STSS5-Exemption on prospectus, STSS5
artcle 1, paragraph 4, letters a) and ¢} of Regulation thisisthe case making reference to | 111 €045 3re NENIENed 1 amber where fleds STSSS et
(EU) 2017/1129 apply to the transaction. the relevant article of the prospectus P v P
regulation
# Field codes are highlighted in amber for public securitsations where:
-Prospectus Country Prospectus
identifer are left blank; or
T55-Prospectus Country -Prospectus
identifer are filled; or
~field has errors in forma.
Where drawn upin v be submitted as a draft notification n advance of the issue date but Where a prospectus s drawn up in
compliance with Regulation (EU) | should be submitted as a final STS notification at the issue date at the earliest compliance with Regulation (EU)
{DATE_TEXT-YYYY- | 2017/1129, the date on which the 2017/129414), the date on which the
. - ral Information
Nt stssi fssue date 20230619 prospectus was approved. Ifnot, the | Example: 2020-01-31 (text format) fssue date prospectus was approved. /A General Informatior A
closing date of the most recent. In al other cases, the closing date of
transaction. Field codes are hghlighted in amber where fild i left blank or has errors n format. the most recent transaction
European DataWarehouse GmbH Mandatory only to public securitisations.
The field may be left blank for private securitisations
Select the name of the registered
e eser Selectin list the Repository as itis
N2z sTss6 Securitisation Repostiory (wsn) alble under e st o egitered avatlanieunder the st of registered Securisation Reposftories publshed on the VA o ration Reposiory Where avalable e nameofthe | General Information /A
Securitsation Repositories publihed | WS ST o ileslbraryesma.cegister secrals ® positon.
ot AHtps://www.esma.europa.eu/s ult/fles/library/esma_register_secr.xisx
Field codes are highlighted in amber where fild i left blank for public securitisations or
field has errors in format.
Box the name of
The feld should be filled-in with "Not available" for private securitsations that do not Section 4 of Annex 9 of Commission Delegated
N3 stss7 Securitsation name Autofiorence 3 Securitisation (TExT-100} The securitisation name. @ field should be filecin with "Not available” for private securitisations that do 19t | e rtisation name The securitisation name. /A General Informtion ection & of Annex  of Commission Delegate
have any securitisation name. Regulation (EU) 2019/980
Field codes are highlighted in amber ifthe feld i left blanik or has errors in format.
ito loans/ " i
auto loans/leases, it
1 residential loans that are
either secured by one or more
mortgages on residential immovable
property or that are full guaranteed
by an eligible protection provider
Only possible values in Box to complete are;
The type of underlying exposures sl ortgages P ‘among those referred to in Article
including; omarei o 201(1) of Regulation (EV) No 575/2013
1) residential mortgages; 5% and qualifying for the credit quality
- provided to personal, family or
2 commercial mortgages; pormoses step 2 or above as set outin Part
3)  creditfaclties provided to d Three, Tile I, Chapter 2 of that
credit facites, including loans and leases, provided to any type of enterprise or
individuals for personal family or g ‘ e Vo P Regulation;
Underlying exposures household consumption purposes; | “*2°""°" Underlying exposures 2) commercialloans that are
nas stss10 (wsn) " |- auto loans/leases /A General Information /A
classifcation 4)  creditfaciites, including loans cassifcation secured by one or more mortgages on
- credit-card recevables
and leases, provided toany typeof | Cre4 4 e commercial immovable property,
enterprise or corporation; e including offices or other commercial
5) autoloans/leases; premises;
6 credit card receivables; setectin ot the refevant 3 credit faciites provided
) wade receivables; to individuals for personal, family or
her: household consumption pur
8 others Field codes are highlighted in amber if the feld i left blank or has errors in format. ousehold consumption purposes;
4 credit facilties, ncluding
foans and leases, provided to any type
of enterprise or corporation;
5) auto loans/leases;
6 credit card receivables;
7 trade recelvables;
The initial notification date should be left empry.
N\ \ A L muunnae \ MO For STS notifications reported before the new Register gaes lve, the initial notification
date will be automatically retrieved from the lst of traditional securitisations meeting
N\ DO 1AMANLMIMIMBIBIAIMNNIIR DO the STS requirements (https://www.esma.europa.eu/sites/default/files/lbrary/esma33-
128
I DM NMRMNNK \ | (DATE_TEXT-YYYY- | The initial date of notification to ESMA
S 760_securiisations_design s_as_from, 9_regulation_2402_2017.
n26 stss12 Inital Notification date NN e o DT E353535070. 01201 ton. 24022012
N\ DO 1AMANLMIMIMBIBIAIMNNIIR DO For STS notifications reported after the new Register goes live, the iniial notifcation
MO\ AALRIMNHIINNDhhaaaiw RN date willbe retrieved from the frstsuccessful submission date of the final STS
notifcation.
The last notification date in Box should be filed in with the date when the notiication
fileis submitted as a draft STS notifcation.
date as published in of be Notification date The date of notification to ESMA. /A General Information /A
computed by the system from the draft
as fina.
The notification may be submitted as adraft notification in advance of the issue date of
VYY- | The date was ut will be submitted as a final ST at the issue date at the
N7 stss12 Last notification date 20230619 AT The dan butwil final  the ssue date at th
submitted. eariiest.
Example: 2020.01-31 (text format)
Field codes are highlighted in amber where;
feld s left blank; or
last notifcation date s in the future; or
field has errors in format
v Where an authorised thirc-party has
provided STS verification services in
accordance with Artcle 27(2) of
Regulation (EU) 2017/2402, indicator | Box to complete should contain "Y' where an authorised third party has provided STS
that thesTs confirmed
n2s stss13 Authorised Third party flag. o
citeria was confirmed by that Where an authorsed third-party has
authorised third party firm. "N"is | Field codes are highlighted in amber if the field s left blank or has errors in forma. re an authorised third party
provided STS verification services in
reported where no authorised third s i e oyt
iy has provided STS verification accordance with Artcle 27(2) of
s provided s verficetier Authorised Third party Regulation (EU) 2017/2402,a Article 27(2) General Information N/A
statement that compliance with the
STScrit firmed by that
Where an authorised third-party has | Fieldis mandatory in b Authorised Third Party flag for STSS13s Srereeara sy
— provided STS verification services n | reported with "Y' ,
Authorised Third party | e Colteralised Securies (°CS) EU SAS has accordance with Aricle 27(2) of
N29 stss13 funorised Thrd verified that the Securitisation complies with the STS | (TEXT-5000} Regulation (EU) 2017/2402, a Field codes are highlighted in amber where
citera statement that compliance with the | - feld s left blank and "Y" i reported for the authorised third party flag; or
STS criteria was confirmed by that fieldis fillec-in and "N i reported for the authorised third party flag; or
authorised third party firm. ~field has errors in format
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Where an authorised third-party has

Field b Authorised Third e is
reported with

nuthorised Third Part provided STS verification services in
N30 sTss1a i Prime Collateralised Securities (PCS) EU SAS {TEXT-100) accordance with Article 27(2) of Field codes are highlighted in amber where
Regulation (EU) 2017/2402, the name | field s left blank and "Y' s reported for the authorised third party flag; or
of the authorised third party ~field i filled-in and "N" i reported for the authorised third party flag; or Where an authorised third-party has
~ field has errors in forma. provided STS verification services in
accordance with Artile 27(2) of
™ b fsed Third Party flag 5| Authorised Third part Artice 2712) General Information N/A
FRANCE FedTs mandatory Authorised Third e s party Rogulation (EU) 2017/2402,the name ) /s
Where an authorised third-party has | " of the third party’s name and the
rovided STS verification services in untry of establishment
provided STS verifcation servicesn | ot th relevant E€A country in the drop-down lis. country ofestablishment
Authorised Third party accordance with Article 27(2) of
N1 sTss14 (COUNTRY_EU)
Regulation (EV) 2017/2402, the Field codes are highlighted in amber where
country of establishment of the
couneyof esablsh a1t bank nd " reprt o the uthorsed i any s o
pary fieldis fillec-in and "N" i reported for the authorised third party flg; or
 field has errors i format.
France - Autorité des Marchés Financiers (AMF) et b authorised Third -
rted with
The name of the competent authority. | 7"
e S IS | o :
country as reported in the Authorised Third party country as available on ESMIA website Where an authorised third-party has
fst of Competent authority
Sopericng complante of hird under the lst of Competent authority supervising compliance of third parties with provided STS verification services in
upervising complian i
Authorised Third part Artcle 28 of SecReg (https://wiww.esma.europa.eu/stes/default/files/library/esma33- dance with Article 27(2) of
N32 sTs1s ihorised T party {ca_copg) parties with Artcle 28 of Seceg Itcle 2 of Secheg (hitps reuropa.eufsites/detaulies lbrary/es Authorised Third party accordance with Article 212) of Artice 27(2) General Information /A
Competent Authority e i unon stesfd | 126 Regulation (EU) 2017/2402, the name
777_list_of_designated_competent_authorities_under_securitsation_regulation.pdf f the tent authority that h
efault/files/library/esma33-128- st of destanated - ~under - P of the competent authority that has
777_list_of_designated_competent_a authorised it
715 A COMPN2 | e e ighghtedtn amberwhere
ompa -r€840 |~ feld s left blank and "Y" s reported for the authorised third party flag; or
P feld s filleckin and "N" s reported for the authorised third party flag; or
~ field has errors in forma.
N
Check box n Box to complete should contain "N" where the originator o original lender
Acheck box as to whether the is a credit insttution or investment firm established in the Union. AYes' or ‘No statement as to whether
Originator (or original originator or original lender s a credit Originator (or originallender) | the originator or original lender is not a
N33 sTss17 lender) is not a Credit /N e & oy € & o o Article 27(3) Confirmation N/A
ation institution or investment firm Check box in Box to complete should contain "Y" where the originator or originallender [ not a credit nstitution creditinstitution or investment firm
nstitutior established in the Union, is not a credit institution nor investment firm established in the Union. established in the Union,
Field codes are highlighted in amber if the feld i lft blank or has errors in format.
/A
Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
"N/A" should be reported where the originator or original lender s a credit institution o
investment firm established in the Union (STSS17 check-box is N')
"Confirmed should be rep not
- . - - fl‘i‘iffi: intheformf o foan venf e ganing rieri docs ot ol with
SRS fimed/N/A} | Confirmatin and optonal comment | 2o e ighgted i amber where Wher the st el 751715
b :d v "’”"d":“ " i"”’”i‘“ "Unconfirmed" i reported; or E
enderscedtgontng e, | it Hank or oo o thoreq | CrEGror orinl ener's i
P v P N/A"is not reported in Box to complete and STSS17 field is "N'; or granting criteria, processes and Artice 27(3) Confirmation o
executed in accordance with Article 9 . granting complies with Article &
~"N/A"is reported in Box to complete and STSSL17 fieldis systems i place are executed in
of Regulation (EU) 2017/2402 where
the Orgiror or rgialtender) | ~1€1d has erorsn format accordance with Article 9 of Regulation
e o (£U) 201772402
Box to complete may contain additional explanation.
Field should be Credit granting criteria comp
as srssie Credit granting criteria (D is equal to N/A.
compliance comment Field should explain the reasons for which credit. granting criteria does not apply to
transactions with trade recelvables.
Field codes are highlighted in amber where it s not the case or the feld has errors in
format.
A Box to complete should contain the confirmation indicator
(Confirmed/Unconfirmed/N/A).
should be reported where the originator or original lender s a credit insttution or
investment firm established in the Union (STSS17 field is "N").
a6 srsso Credit granting cr (Confirmed/Uncon
supervision confirmation firmed/N/A} Field codes are highlighted in amber where:
"Unconfirmed" s reported; or
Where the answer to field STS17 i
Confirmation and optional comment | -field i lft blank; or ere the answer to field STS17 i
. - “Yes", confirmation that the credit-
that the credit-granting as referred to | - "N/A"is not reported in Box to complete and STSS17 feld is "N o Confirmation that the credit
’ granting as referred to in Artcle Article 27(3) Confirmation /A
in Artcle 27(3)(2) of Regulation (EU) N/A"is eported in Box to complete and STSSL7 field is Y'; or ranting s subject to superision | &0 T2 e e e
2017/2402 s subject to supervision. | - field has errors in format &
s sublect to supervsion.
Box to complete may contain additional explanation.
Credit granting erteria Field should be left blank where STSS19-Credit granting crteria supervision confirmation
N37 sTss19 ) {TEXT-5000} is equal to N/A
supervision comment
Field codes are highlighted in amber where it s not the case or the field has errors in
format
] Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
True sale or assignment {Confirmed/uncon Field cades are highlighted in amber where:
a8 sTSs20 transfer confirmation firmed) ~field s left blank; or
field s equal to "Unconfirmed"; or
~ field has errors in format.
Purchase Agreement, the Originator has assigned
and transferred to the Issuer, which has purchased,
n accordance with the combined provisions of
artices 1and 4 of the Securitisation Law and the
article 58 of the Consolidated Banking Act,allof its
ights, itle and interest in and to the Initial Portfolio.
Confirmation and concise explanation
As long as no Revolving Period Termination Notice
on how the transfer of the underlying A concise explanation of how the
has been delivered, sales of Subsequent Portfolios
exposures is made by means of true transfer of the underlying exposures is
A C T O it sale or transfer with the same legal Transfer of the underlying ‘made by means of true sale or transfer Item 3.3 of Annex 19 of Commission Delegated
accordance with the provisions of the Master € exposures by true sale or Y Article 20(1) Concise Explanation &
effectin a manner that s enforceable with the same legal effect in a manner Regulation (EU) 2019/980
PR P e A el against the seller or any third par assignment that i enforceable against the seller or
the Receivables included in the Initial Portf &  third party &
e | [Eher e e T P pursuant to Article 20(1) of Box to complete should contain the concise explanation. any third party.
(RS ranserepanation | cedhorsof th OighatorGneucing ary sovency | (210000} | Regstion () 20172402
& £ oy J Field codes are highlighted in amber if the field s left blank o has errors in format.
receiver of the same) through (i) the publication of a
notice of transfer inthe Official Gazette no. 67 Part Il
of 8 June 2023, and (i) the registration of the
transfer in the companies’ register of Milano -
Monza Brianza - Lodi on 6 June 2023 (for further
detais,see the section of the Prospectus headed
“Description of the Transaction Documents - The.
Master Receivables Purchase Agreement’). The true
sale nature of the transfer of the Receivables and
the valdity and enforceabilty of the same is covered
by the legal opinion issued by the legal counsel to
the Arranger and the Lead Manager, which has been
-
N Check box In Box to complete should contain ™Y where any of the severe clawback
ions ref ints (a) or rtcl f n 7201
A check bos a5 o whether any of the | POV Fefrred to1n points (2 o o) of Aticle 202)of Regulation (EU) 2017/2402
are found in the securitisation and "N" otherswise.
severe clawback provisions referred to
in Artcle 20(2) (a) o (b) of Regulation
Nao sTss21 Subject to severe clawback Ny ‘EU];;;Z; 200 0)ROBISEON | 1 e e g momber here
are foundin the ~ field s left blank; or
securitsation. P P
fieldis equal to "Y"; or A concise explanation on whether any
- field has errors in format. of the severe clawback provisions
item 3.3 of Annex 19 of Commission Delegated
e No severe clawback referred to n Article 20(2)(a) or b) of | Article 20(2) Concise Explanation Regioton €0 2019/980.
Regulation (EU) 2017/2402 are found 8
A lanati heth the securiisat
i smvert ik roteone | The field should be et bank when "Subject o severe lawbasl” checkcboxs N nthe securitisation
Subject to severe clawback
Na1 stss21 ittt (TEXT-10000) | referred to n Article 20(2) (a)or (b) of
explanation Regulation (£0) 201772402 e foung. | €1 codes are hghlghted in amber where:
egulaton () 2017/2402 e found | L and"Subjcttosevere clawback” checboxis 1 o
~field s not left lank and "Subject to severe clawback” check-box s "N'; or
feld has errors in format.
N/A Box to complete should contain the confirmation indicator
(Confirmed/Unconfirmed/N/A).
Clawback (Confirmed/u
N2 stss22 e o ﬁwz‘e'd’/':f/ A/) neon Field codes are hghlighted in amber where:
i ~field i left blank or
fieldis equal to "Unconfirmed’; or
Confirmation and optional commMent | i1 s errors in format Exemption for clawback Aconfirmation whether the provisions
onwhetherthe provisonsn Aricle proisions mnatonl ey | m Al 2003 of Reglton €0 | v 203 Conimation e 33 of A 19 of Commision Delgated
20(3) of Regulation (EU) 2017/2402 Regulation (EU) 2019/980
ap::l:o egulation {EU) 2017/ Box to complete may contain additional explanation. Taws 2017/2402 apply. esuaton (£0) 2019/
e srsszz Clawback provisions T Field should be left blank where STS522-Clawback provisions exemption confirmation is
exemption comment equalto N/A
Field codes are highiighted in amber where it s not the case or field has errors n format.
g 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 YN " where the seller i the original lender
lender flag a0 original lender ®
Field codes are highlighted in amber ifthe feld s left blank or has errors in format.
/A Box to complete should contain the confirmation indicator
(Confirmed/Unconfirmed/N/A).
'N/A" should be reported where the sellr i the original lender and STSS23 check-box is
ey
s srssas Tronsfer where he selers {Confirmed/uncon Where the seller is not the original
s firmed/N/A} Field codes are highlighted in amber where lender, a statement confirming that the
confirmation Transfer where the selleris not item 3.3 of Annex 19 of Commission Delegated
field s left blank; or o securitisation complies with Article | Article 20(4) Confirmation Realaton (1) 2010/980
Confirmation and mandatory Unconfirme & 20(1) to 20(3) of Regulation (EV) ®
explanation that the securiisation N/A"is not reported and STSS23 check-box i 2017/2402
complies with Article 20(1) to 20(3) of | - "N/A"is reported and STS523 check-box is
Regulation (EU) 2017/2402 (where the | - field has errors in forma.
selle s not the original lender).
Box the where
Transfer where the seller i the seller is not the original lender confirmation is not "N/A
Na6 sTss23 t the original lend (TEXT-10000)
nor e oninalender ‘ J Field should be left blank where STSS23-Transfer where the sellr is not the original
® lender confirmation is equal to N/A
Field codes are highlighted in amber where it s not the case or field has errors in format.
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
expostrresis not performed by means of an assignment and perfected at a later stage
than at the closing of the securitsation.
onfirmed” should be reported where that perfection (at a later stage than at the
Transfer ata later s (Confirmed/Uncon | Where the transfer of the underlyi
Na7 sTss2a e (Confirmed/Uncon | Where the ransfer of the underling |31 of tre securitisation s effected at least through the required minimum pre-

confirmation

firmed/N/A}

exposures is performed by means of
an assignment and perfected at a later
stage than at the closing of the.
securitisation, confirmation and
concise explanation on how and
whether that perfection is effected at

least through

determined event triggers as lsted in Article 20(5) of Regulation (EU) 2017/2402.

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

Where the transfer of the underlying.

exnncurec is narfarmed by means af an
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pre-determined event triggers as ot berfected at = |ater
ignment and perfected at a at
fsted in Article 20(5) of Regulation assignment and perfected at a ater
fer at alater| stage than at the closing of the
(EV) 2017/2402 ontain
stage confirmation is not "N/ securitsation, a concise explanation on
rans h hat perfection i
s e Transfer ata later stage () ow and whether that perfection is
explanation Field should be left blank atalater is equalto P means of | effected at least through the required
Item 3.3 of Annex 19 of Commission Delegated
an assignment and perfected at | minimum pre-determined event Article 20(5) Concise Explanation Rematon () 2019/980
alater stage triggers as lsted in Article 20(5) of 8
Field codes are highlighted in amber where it s not the case or field has errors i format. Regulation (EU) 2017/2402
Where alternative mechanisms of
A ot complte Sl ot e Gt e where et mechnimsof
(Confirmed/Unconfirmed/N/A). "N/A" should be reported in Box to complete only ¢
where alternative mechanisms of transfer are not used. an insolvency of the originator would
not prejudice or prevent the SSPE from
s srssze Alternative mechanism (Confirmed/uncon e oo
confirmation firmed/N/A} Field codes are highlighted in amber where: &1t il
Where alternative mechanisms of ~field s left blank; or
transfer are used, confirmationand | - feld s equal to "Unconfirmed"; or
optional comment that an insolveney | - feld has errors in format.
of the originator would not prejudice
or prevent the SSPE from enforcing its
I &% | Box to complete may cantain the concise explanation where STSS24-Alternative
rights pursuant to Article 20(5)of | o 1y confirmation s not "N/A".
Atermative mechanism Regulation (EU) 2017/2402.
NS0 sTss24 (TEXT-5000)
comment E b Field should be eft blank where STSS24-Alternative mechanism confirmation is equal to
Field codes are highlighted in amber where it is not the case or field has errors in format.
Confirned Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
Representations and (Confirmed/uncon Field codes are highlighted in amber where:
nst sTszs warranties confirmation firmed) feld s left blank; or
- field s equal to "Unconfirmed"; or
Confirmation and concise explanation | -feld has errors in format
onh A concise explanation on how and
Under the Warranty and ndemity Agreement he representations and warranties whether there are representations and
provided by the seller that the warranties provided by the seler that
Originator has represented and warranted that, as at
underlying exposures included n the the underlying exposures included in
the relevant Valuation Date and the relevant securitsation are not encumbered or the securitisation are not encumbered Item 2.2.8 of Annex 19 of Commission
Transfer Date, each Receivable is not subject t Representations and warranties Artcle 2016} Concise Explanation
A oy otherwise in a condition that can be. P or otherwise in a condition that can be ) ® Delegated Regulation (EU) 2019/980
lien (pignoramento), seizure (sequestro) or other
e vt of o thrd parey ror e here foreseen to adversely affect the foreseen to adversely affect the
g ALt enforceabilty of the true sale or Box to complete should contain the concise explanation. enforceability of the true sale or
Representations and elements that can be foreseen to adversely affect
Ns2 stss2s " e eatoaple | TEXT-10000} | assignment o transfer with the same assignment or transfer with the same
legal effect pursuant to Artice 20(6) | Field codes are highlighted in amber i the field is left blank or has errors in format. legaleffect
under the Master Receivables Purchase Agreement o eemuloton (o 20137240
pursuant to artcle 20(6) of the EU Securitisation e g
Regulation (for further details, see the sections of
the Prospectus headed “The Portfolio” and
“Description of the Transaction Documents - The.
Warranty and Indemnity Agreement’)
Confimed Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
Underlyi
53 ey i (‘(i;.':\ellr;nedlunmn P codesare ighghted inamoer where
confirmation ~fieldis equal to "Unconfirmed"; or
Confirmation and concise explanation
field has errors in format.
on how the underlying exposures
transferred from, d by, th
The exposures that may be transferred to the Issuer e oy oy anecd b he
after the Issue Date shall meet the Common Criteria eller o the SSPE e
predetermined, clear and
applied to the inital underlying exposures included
: g ot documented eligibility criteria which
in the Initia Portfolio as wellas the Specifc Criteria e et
Underlying exposures felating o the exposures Incuded in any management of thoe o a | Box the
Portfoli i, see the
wa | st ity e Sutseqent Porfolo o firtersetal seetheire10000) | retionary bas ursuant o A
explanation uf i 20(7) of Regulation (EU) 2017/2402. | Field codes are highlighted in amber if the field s left blank or has errorsin format.
the Transaction Documents - The Master
Receivables Purchase Agreement’; "The Portf
Introduction’; "The Portfolio - Common Criteria” and
"The Portolio - Specific Criteria relating to any
Subsequent Portfolio” Aconcise explanation on how:
= - the underlying exposures transferred
i Box to complete should contain the confirmation Indicator (Confirmed/Unconfirmed). from, or assigned by, the seller to the
SSPE meet predetermined, clear and
Underlying exposures 3
Nss srss6 e (Confirmed/Uncon Field codes are highlighted in amber where: documented eligibilty criteria which do
oo irmed) - field s left blank; or not allow for active portfolio
fieldis equal to "Unconfirmed’; or which do not
~ field has errors in forma. w for activ 0 iscretionary basis
allow for active portfolio discretionary basis; e 206 Concise Blanaton Section 2 of Annex 19 of Commission
. . rHcle neise Bxplanatl Delegated Regulation (EU) 2019/980
following circumstances: (A) from the Issuer to the exposures on a discretionary | underlying exposures in the elogated Regulation {EU) 2019/
Originator, in case of any breach of representations basis securitsation is based on clear
and warranties by the Originator pursuant to the. processes which faciltate the
terms of the Warranty and Indemnity Agreement, Confirmation and ot identification of which exposures are
(B) from the Issuer to Originator, in case of » selected for or transferred into the
on how the selection and transfer of
repurchase of the Portfolio n the context of an early i securitisation and that they do not
redemption of the Notes in accordance with ing exp allow for their active portfolio
securitisation is based on clear
Condition 8.3 (Optional redemption for clean-up or e management on a discretionary basis.
regulatory reasons) or Condition 8.4 (Optional o
identification of which exposures are
redemption for taxation reasons) pursuant to the
selected for or transferred into the
terms of the Master Recelvables Purchase
securitisation and that they do not
Agreement, (€) from the Isuer (or the Servicer on its
Underlying exposures et ot partes v of el ofoefaited allow for their active portfolio Box to complete should contain the concise explanation.
NS6 575526 selection processes 5 {TEXT-10000} management on a discretionary basis
Recevables pursuant to the terms of the Servicing
explanation pursuant to Artcle 207 of Field codes are highlighted in amber ifthe feld i lft blank or has errors in format.
Agreement, and (D) from the Issuer (or the Remuiation (L) 30173405
Representative of the Noteholders on its behalf) to &
third parties in case of disposal of the Portfolio
following the delvery of an Issuer Trigger Notice
pursuant to the terms of the Intercreditor
Agreement. Therefore, no active portfolio
‘management within the meaning of artile 20(7) of
the EU Securitisation Regulation and the EBA
Guidelines on STS Criteriais allowed (for further
detais,see the sections of the Prospectus headed
“Description of the Transaction Documents - The.
Master Recelvables Purchase Agreement”,
Confimesy Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
re highi h
. o Homogeneity of assets {Confirmed/uncon Field codes are highlighted in amber where:
confirmation irmed) ~field i left blank; or
~fieldis equal to "Unconfirmed"; or
feld has errors in format.
e
Portfoli i expected to satisfy, the homogeneous
conditions of artcle 20(8), first paragraph, of the EU
Securitisation Regulation and the appli
Regulatory Technical Standards. In particular,
e e e o Confirmation and detailed explanation
CoE N et 7 T 25 to the homogeneity of the pool of Adetailed explanation as to the
the Originator has represented and warranted that, & ” ?
underlying exposures backing the homogeneity of the pool of underlying
a8 at the relevant Valuation Date and as at the securitsation pursuant to Article exposures backing the securitsation.
levant Transfer Date, the Receivabl isedi
e T et e o e o 20(8) of Regulation (EU) 2017/2402. For that purpose, include a reference
the Intil Portfoli are, and the Receivables
comprised in each Subsequent Portfolio willbe, For that purpose, include a reference Homogeneity of assets fothe EBARTS on homogeneity Article 20(8) Detailed Explanation ttem 2.2.7 of Annex 19 of Commission
J ) g 10 the EBA RTS on homogenelty enely (Commission Delegated Regulation P Delegated Regulation (EU) 2019/980
homogeneous n terms of asset type, taking into
ey e L o (Commission Delegated Regulation (EU) DO/, and explain n detail
e el Kl e e (EU) [2019/1851],and explain in detail | Box to complete should contain the detailled explanation. how each of the conditions specified in
Nss stss27 e o Yoo L {TEXT32767) | how each of the conditions specified the Artcle 1of that Delegated
2 3 CUETS in the Article 1 of that Delegated Field codes are highlighted in amber ifthe field s left blank or has errors in format. Regulation are met.
characteristics,for the purposes of article 20(8) of o
the EU Securitisation Regulation and the Regulatory g
Technical Standards, given that: () all Receivables
are or willbe, as the case may be, originated by
Findomestic based on similar credit policies which
apply similar approaches to the assessment of credit
tisk associated with the underlying exposures; (i) all
Receivables are or wil be, as the case may be,
serviced by Findomestic pursuant to similar servicing
procedures; (i) the Recelvables fal o willfall as
the case may be, within the same asset category of
the relevant Regulatory Technical Standards named
vt inane? and ) cafiacs ne will
Cutined Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
No re-securi (Confirmed/Uncon Field codes are highlighted in amber where:
Nso sTss28
confirmation firmed) ~field s left blank; or
feld s equal to "Unconfirmed"; or
Confirmation ~ field has
that the underlying donot Aconfirmation that the underlying
Under the Warranty and Indemnity Agreement th include any securitisation positions exposures do not include an)
I S T O i v s Underlying Exposure Obligations: | ™ v item 2.2 of Annex 19 of Commission Delegated
Originator has represented and warranted that the and that the notifed securitisation s Undering Brposur securitisation postions and that the | Article 20(9) Confirmation Reaulaton (1) 2019/980
Iniial Portfolio does not, and each Subsequent therefore not a re-securitisation notified securltisation s therefore not 8
Portfoliowill not, comprise any securitisation pursuant to Artcle 20(9) of 5ok t0 complete may contain additiona explanation. are-securitisation.
oo srssas No re-securitisation position pursuant to article 20(9) of the EU (EoE Regulation (EU) 2017/2402. plete may P
comment Sectrtizstion Restation and eEPA COlcchneson Field codes are highlighted in amber where the field has errors n forma.
STS Criteria (for further details, see the sections of hlig 3
the Prospectus headed “The Portfolio” and
“Description of the Transaction Documens - The
Warranty and Indemnity Agreement’).
s Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
Soundness of the
underwriting standards {Confirmed/Uncon Field codes are highlighted in amber where:
N61 sTss29
(ordinary course of firmed) ~field i eft blani; or
business) confirmation field is equal to "Unconfirmed"; or
field has errors n format.
Under the Warranty and Indemnity Agreement the
Originator has represented and warranted that ()
Loans from which the Recelvables comprised in the
Iniial Portfolio, or each Subsequent Portfolo arise
(or will rise, as the case may be) have been (or will Confirmation and detaied explanaton
be, as the case may be) disbursed in Findomestic's
A s ey e as to whether the underlying
A LD exposres were originated in the
out lending activity for more than 5 (five) years; . N
lender's rdinary course of business
therefore it has expertise in originating exposures of e ey
2 sl natur o ose scursed rant 0 d whethr the ppled inderwring
article 20(10), last paragraph, of the EU e e
Soundness of the Securtisation Regulation and the EBA Guidelines on PPl
underwriting standards | STS Criteria; and (i) the Recelvables comprised in crigination to that were nat | Box the detailled explanation.
Nz | st (odinarycouseof | e it prfli hav bee,and the eceables | TEXT327871 | surised ursuant to At 20010
L A e . of Regulation (EU) 2017/2402. Field codes are highlighted in amber if the field is left blank or has errors in format.
selected by the Originator in accordance with credit
policies which are no less stringent than those that
Findomestic applied at the time of origination to
similar exposures that have not been (or will not be)
assigned in the context of the Securitisation,
pursuant to article 20(10), of the EU Securitisation
Regulation and the EBA Guidelines on STS Criteria
(for further detais, see the sections of the
Prospectus headed “The Portfolio” and “Description
of the Transaction Documents - The Warranty and
Indemnity Agreement’).
or— Adetailed explanation:
Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed). a5 to whether the underlying
Soundness of the e el codes re hightighted i amber whe exposures were originated in the
onfirmed/Uncon feld codes are highlighted in amber where: e o e of business
oo ¥ 3scccch cuo T80t 1 underwriting standards. o e e ry .
(disclosure) confirmation “ . and whether the applied underwriting
- fleldis equal to "Unconfirmed’; or standards were no less stringent that
- field has errors n format. those applied at the same time of
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origination to exposures that were not
According to the Servicing Agreement, the Servicer securttsed
shallinclude in the Inside Information and Significant Confirmation and detiled explanation ~asto whether the underwiriting
Event Report any material changes occurred after as to whether the underwriting standards and any material changes
the ssue Date in the credit policis from time to standards and any material changes from prior underviiting standards have
time applicable to the Receivables to be included in from prior underwriting standards been or will be fully disclosed to
any Subsequent Portfolio and shalldelver it to the have been or will be fully disclosed to potentialinvestors without undue
Reporting Entity in a timely manner in order for the potentia investors without undue Soundness of the underwriting | delay. Artice 2010) petsed Explanaton Item 2.2.7 of Annex 19 of Commission
Soundness of the Reporting Entity to make availabl, through the delay pursuant to Article 20(10Jof | Box to complete should contain the detailed explanation. standard ~on how securitisations where the Delegated Regulation (EU) 2019/980
Nea stss29 underwriting standards | Reporting Entit,the Inside Information and. (TEXT32767) | Regulation (EU) 2017/2402 underlying exposures are residential
Report to the Field codes are highiighted in amber if the feld i eft blank or has errors in format. foans, the pool of underlying exposures
Notes without delay pursuant to artile 20, meet the requirement of the second
paragraph 10, of the EU Securitisation Regulation paragraph of Article 20(10) of
and the and the applicable Regulatory Technical Regulation (EU) 2017/2402.
Standards. For further details, reference is made to - as to whether an assessment of the
the section of the Prospectus headed "Description of borrower's creditworthiness meets the
the Transaction Documents - The Warranty and requirements set out in Articl 8 of
e e Directve 2008/48/€C(3] o paragraphs
1104, point a) of paragraph 5, and
A ox o complete should contaln the confrmation Indictor paragraph 6 of Artce 18 of Directive
(Confirmed/Unconfirmed/N/A) 2014/17/EU4) or, where applicable,
"N/A" should be reported only for non Residentialloans. equivalent requirements in third
countries
Residential Loan {Confirmed/Uncon Field codes are highlighted in amber where:
Nes sTss29 requirement confirmation firmed/N/A} fild s left blank or
Confirmation and detailed explanation | - "Unconfirmed is reported; or
on how securitsations where the /A'is ot reported and STSS10 feld i not * residential mortgage
underlying exposures are residential | -"N/A"i reported and STSS10 field is "residential mortgages"; or
Ioans,the pool of underlying - field has errors in format.
expostres meet the requirement of
the second paragraph of Article 20(10)
Box the Losn
of Regulation (E1) 2017/2402. requirement confirmation is ot "N/
Residential Loan
nee sTss29 requirement explanation (e Field should be left blank where STSS2-Residential Loan requirement confirmation is
equalto N/A.
Field codes are highlighted in amber where it is ot the case or fild has errors in format.
] Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
e srss20 e iness {Confirmed/uncon Field codes are highlighted in amber where:
e ation firmed) feld i left lank; or
Confirmation and detaied explanation | - feld s equal to "Unconfirmed; or
a5t whether an assessment of the | - feld has errors in formt
borrower: meets
Under the Warranty and Indemity Agreement the the requirements set out n Artcle 8
Originator has represented and warranted that of Dirctive 2008/48/EC(3] or
Findomestic has assessed the Debors’ paragraphs 1o 4, poin (a) of
creditworthiness in compliance with the paragraph 5, and paragraph 6 of
Borrower's requirements set out in artile 8 of Directive Article 18 of Directive 2014/17/EUl4] | Box to complete should contain the detailed explanation.
Nes stss29 creditworthiness 2008/48/€C, pursuant o artcle 20(10), of the EU | {TEXT-32767) | or, where applicable, equivalent
assessment explanation | Securitisation Regulation and the EBA Guidelines on requirements in third countres. Field codes are hghiighted in amber if the feld i left blank or has errors in forma.
TS Criteria (for further details, see the sections of
the Prospectus headed “The Portfoli” and
“Description of the Transaction Documents - The.
Warranty and ndemnity Agreement’).
] Boxto complte should contain the confirmation indicator (Confirmed/Unconfimed).
oo srssa0 Originator/Lender Expertise {Confirmed/Uncon Field codes are highlighted in amber where:
confirmation firmed) ~fild s left blank or
fieldis equal o "Unconfirmed"; or
~field has errors in format.
Findomestic Banca S.p.A. i 3 bank organised as a Confirmation and detaled explanation
asto whether the orginator or
oint stock company, incorporated under the laws of A detailed explanation as to whether
Haly, licenced to cary out lending actvty according original lender have expertise in the originator o original lender have Item 2.2.7 of Annex 19 of Commission
1o the Consolidated Banking Act and speclalsed in erignating exposures of a similar Originator/lender Expertise | o, ertise in oriinating exposures of a | A% 20(10) Detalled Explanation Delegated Regulation (EU) 2015/980
nature to those securitsed pursuant
consumer oan lending. Moreover, under the e 200101 o Reguoton 01 simila nature to those securitsed.
pertise | WATTATY i Soryion Boxto complete should contain the detailed explanation.
70 sTS530 ol has represented and warranted that it carries out | (TEXT-32767}
lending activty for more than 5 (fve) years; Field codes are hghlghted n amber i the feld i eft lank or has errors in formt
therefor it has expertise i originating exposures of
asimilar nature to those securitised pursuant to
artcle 2010} last paragraph, of the EU
Securitisation Regulation and the EBA Guidelines on
STS Criteia.
] Boxto complte should contain the confirmation indicator (Confirmed/Unconirmed).
Defaulted or restructured {Confirmed/Uncon Field codes are highlighted in amber where:
Nt stssst exposres confirmation firmed) ~fieldis eft blani; or
field is equal to "Unconfirmed; or
~field has errors in format.
Originator has represented and warranted that, as at
the relevant Valuation Date and as at the relevant
Transfer Date, the Receivables comprised in the A detalled explanations as to whether A detailed explanations as to whether.
-the transferred underlying exposures
Iniial Portfolio are not, and the Receivables e e uneryng o the transferred underlying exposures
comprised in each Subsequent Portfolio will not, be : donotinclude, at the time of selection,
selection, defaulted exposures (or
quaifed as exposures in default within the meaning ecred xperuren) e defed defaulted exposures (o restructured
of Articl 178, paragraph 1, of Regulation (EU) no. exposures) as defined n Artile 20(11)
575/2013 or as exposures to a credit-mpaired o . o Reaultion E0) of Regulation (EU) 2017/2402.
debtor or gusrantor, who, to the best of the Transferred underlying the requirements referred to in
the requirements referred toin Item 2.2.8 of Annex 19 of Commission
Originator's knowledge: () has been declared exposures without exposures in | Article 20 (11) (a) (i) and () of Article 20(11) Detailed Explanation
. Artice 20 (11) (2) (i) and () of Delegated Regulation (EU) 2015/950
insolvent or had a court grant hiscreditors a final Renton (E0) 201713403 e met; default Regulation (EU) 2017/2402 are met.
non-appealable right of enforcement o material g the requirements eferred to n
the requirements referred toin | Box to complete should contain the detailed explanation.
2 srssst Defauted orrestructured | camages a5 3 resultofa missed paymentwithin | oo | e e o Article 20 (11) (b)of Regultion (EU)
I bt 2017/2402 are met; Field codes are hghiighted in amber if the feld i eft lank or has errors in forma. 2017/2402 are et
undergone a debt- restructuring process with regard o tered o1 the requirements referred to n
to his non-performing exposures within three years Artice 20 (11) (c) of Regulation (£U)
Avticle 20 (11) (¢ of Regulation (£U)
priorto the relevant Transfer Date; (i) was, at the 2017/2402 are met
! 2017/2402 are met
time of origination, where applicable, on a public
creditregistry of persons with adverse credit history;
or (i) has  credit assessment or acredit score.
indicating that the isk o contractually agreed
payments not being made is sigificantly hgher than
the ones of comparable exposures held by t
Originator which have not been assigned under the
Securitisation (for further details, see the sections of
the Prospectus headed “The Portfolic” and
Confined Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
“Unconfirmed" should be reported in Bos to complete where no payment was made at
Atleast one payment at the the time posures. Inthat case,
73 stssaz time of transfer (e reiEn should be reported below,
firmed)
confirmation
Confirmation and optionsl comment | Field codes are highlighted in amber where:
onwhether, at the time of transfer of | - field i left blank; or
the exposres, the debtors have made | - feld has errors in formt
atleast one payment pursuant to
Pursuant to the Common Crteria set out in the Article 20(12) of Regultion (EU)
Master Receivables Purchase Agreement, the 2017/2402.
riginator transferred or shal transfer, as the
ias b:“:;‘(:j s orghell hansf a:;‘“ s Box to complete may contain additional explanation.
N7a sTss32 . ¥ {TEXT-5000}
time of transfer comment | Loans n respect of which at least 1 (one) Instalment eldcodes are ighlighte in amber where thefeld has erors i format
has become due and has been paid (forfurther
details,see the section of the Prospectus headed
“The Portfolio - Common Crteria”).
Only possible values in Field are:
o exempti
o packed by sl na single A confirmation whether, at the time of
instalment transfer of the exposures, the debtors Items 3.3 and 3.4.6 of Annex 19 of
~matrity of e than 1 year for evoling secuitiations having a maturty of ess than 1 [ AL122st one payment atth time | have made ateast one payment. | i y017) Confirmation Commision Delegated Regulaton (£0)
o . V o of transfer Aconfirmation whether or ot the by
A exemption under Artcle 20(12) of
hould the confirmation son Regulation (EU) 2017/2402 applies.
w75 stssaz Payment exemption (s for STSS32 indicating whether,at the time of transfer of the exposures, the debtors have
made at least one payment pursuant to Articl 20(12) of Regulation (EU) 2017/2402.
Select the exemption that applies
under Article 20(12) of Regulation (EU) | pielq codes are highlighted in amber where:
2017/2402 for revolving - "Atleast one payment a the time of transfer” is "Unconfirmed" for STSS32 and field
securitsations backed by €xposures | i eft plank or equal to "No exemption” or “N/A" or
payable in a single instalment or “At least one payment atthe time of transfer” is "Confirmed" for STSS32 and field s
having 2 maturity of less thanone | * g b O
year, including without imitation e i format.
monthiy payments on revalving
credits
Boxto complete may contain aditonal explanation
Field should be eft blank where "At least one payment a the time of transfer” for
. ST55321s Confirmed.
we | s e rexrso0
Field codes are highlighted in amber where:
~fieldis not let blank and "At least one payment at the time of transfer
“Confirmed for STSS32; or
fild has errors in format.
iz Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
- srssas Degree of dependence on {Confirmed/Uncon Field codes are highlighted in amber where:
repayments confirmation firmed) ~fild s left blank; or
-feld is equal to "Unconfirmed"; or
- feld has errors in formt
Confirmation
Under the Warranty and Indemnity Agreement, the of the degree of dependence of the Repayment of the holders shall | 4etiied explanation of the degree of
repayments of the holders of the dependence of the repayments of the
Originator has represented that there are no not have been structured to Item 3.4.1 of Annex 19 of Commission
e o e o st 0 securitisation position on the sale of oo ety anane | Potdrs ofth securiisatin postion | Arice 20(13) Detailed Explanation e nemon () 3016/086
assets securing the underlying onthe sale of assets securing the
repay their Outstanding Principal at contract saleof assets,
exposures pursuant to Aricle 20(13) underlying exposures.
Degree of dependence on | MUY PurSuant to artice 20(13) of the £U of Regulation (EU) 2017/2402. the
w78 stssa3 e e | Securtsation Regulaton and the £8A Guidelnes on | (TexT-32767)
STS Criteia since the Loans are not secured over any Field codes are highlighted in amber ifthe feld i let blank or has errors in format.
specified asset (for further detais, see the sections
of the Prospectus headed “The Portfoli” and
“Description the Transaction Documents -The
Warranty and Indemnity Agreement’),
Confined Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
Compliance with risk
o ey e et (Confirmed/Uncon Field codes are highiighted in amber where:
retention e firmed) feld i left lank; or
~field s equal to "Unconfirmed’; or
field has erors i format
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Under the Intercreditor Agreement, the Originator
Confirmation and concise explanation
bas undertaken thtit il e onan o gang
basis, a material net economic interest of not less
rinllener o 3 non AR
ran (v pr cent. i the Secrtsation, in cianalengerofanoncr
accordance with option (a) of article 6(3) of the EU
Fetenion equlement s provided for
Securitisation Regulation and the UK Securitisation in Artile 6 of Regulation (EU)
Complinee with i y ool naried Bt complet shou onain th oncee expantion
N80 STSS34 retention requirements. on the date of the Prospectus and not taking into {TEXT-10000}
Gpanstion et ary vt alral messre], which s Fiedcodes ar ighlghed i amber i h el o s rrs i formt
at the Issue Date consists of a retention of each
st of Nots for urthr detat, e the setons f
the Prospectus headed “Description of the
Transacion Documents - Th nersedir
Ateement and Rk Retentonand Tanspareny
Requirements”).
in Box pl available. , this LEI
hould it he LEI dtaboe
LEI chhi entity (w:\ere available) that Only one LEI should be reported.
we | srssae Reamngentty 1| s1sso0icas7asesssizs w rein the materianet ecoreic
ierstpursnt o Ae 210108 11y e e ghgesinamverwhere
elthr ety e or ety L s epored
Ak has arvrs ot
oty name soukd bereorid  Bx o complete wher 61 ot vaale o TS5
Name fthe enty (where e s not | etaning nty 5
available) that retains the material net
ez SISssY ERlaiine Shit/nane (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
fldhs s nformat I concie explanation as o how the
rgnto, sponsror gl lnder o
v Ol oS vl T B o e 2 on-ABChsecrtston comply i
Box to complete should contain "Y" where vertical slice is used for retaining the risk and the risk retention requirement as.
vt e ccodoncew | othease provded ornAride 6 of Reguion
N83 STSS34 Vertical slice {Y/N} Article 6(3)(a) of Regulation (EU) () 20172402
i cods e ghghed namber where Aninicaton whih ey rtln the
2017/2402 used for retaining the risk?
fldis et barkor materia e conare e and
aloptionsae ki with s or i option s ued forretaning the
"t s normat. Tkl
N Only possible values in Box to complete are "Y" or "N" (1) vertical slice in accordance with
Box o complte au o ¥ where selles shte s s for etaning e sk and i 63l f Rl (L)
e shr scordncewin |V O DI et
N84 a3 Eleize Ny Article 6(3)(b) of Regulation (EU) Field codes are highlighted in amber where: Compliance with risk retention | Article 6(3)(b) of Regulation (EV) ttem 3.1 of Annex and tem 3.4.3 of Annex
2017/2402 used for retaining the risk? Article 21(1) Concise Explanation 19 of Commission Delegated Regulation (EU)
el et ko requrements 2017200, ioarcon
- all options are filled-in with "N"; or (3) randomly-selected exposures kept
fila s erorsn arma, o balanceshet, naccrdance win
7 Gl posevalos I Bon (o o ARice 613 0 3 of el (0)
Box "Y" where kept on balance 2017/2402;
et o th sk and - ciheris {8t s ranhe i accordance with
Randomy-seected
on balance sheet, in accordance with Article 6(3)(d) of Regulation (EU)
Ll = SIS o At 63 )] fRepulaton ()| it s r htghed i amberwhere: it
2017/2402 used for retaining the risk? | - field is left blank; or (5) first loss exposure in each asset in
all options are filled-in with "N"; or accordance with Article 6(3)(e) of
Akt s mrrs oo, Regution (€U) 20177240,
N Only possible values in Box to complete are "Y" or "N" (6) no compliance with risk retention
Box o complet aukl comai Y whre 15t s ranch I s o retanig he 5k recirements e au n v 63 o
T R (€202
N86 sTss3a First loss tranche N ?:‘\;Iezjkoizlkd) ﬂ;:egulatm" [Eun] | Fild codes are higighted namber where
/2402 used for retaining the ris} feld s left blank; or
alaptons ae il with N or
feldas errsnormat,
7 Gl posievlos I Bon (g OTRRTE TEV or
Boxto pl "Y" where first loss. is used for
First loss exposure in each accordance with Article 6(3)(e) of
ez sTsss4 asset indicator N Regulation (EU) 2017/2402 used for | Field codes are highlighted in amber where:
reting e feldis et arkior
- all options are filled-in with "N"; or
fea s errs o,
N Only possible values in Box to complete are "Y" or "N’
e here e sk retenton
Is there no compliance with risk requirements and *N" otherwise.
Nocomplance ik retenton eqlements se ot
a8 stssd retention requirements. ) Article 6(3) of Regulation (EU) Fleld codes are hhghted in amber where:
e )¢ fela s et barkor
fld i e it Vs or
allopans ar lc-in with s r
feld o ertrs n o,
v Ol posile vlas i Bos (9 GRS TV 7
Boto complete oul onai ¥ wher thr options e o etaning e
and"N" thrwie
Nes G Ctlsgoptophudesicy N Field codes are highlighted in amber where;
- field is left blank; or
Is other options used for retaining the all options are filled-in with "N"; or
risk pursuant to Article 21(1) of - field has errors in format.
Regulation (EU) 2017/2402? If Yes
Plss provice theuied option
alu should bereortd  Box o compete when Other optonndcatr” s epored
A overstors s N i o S15534.
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)
Witgaton o nterst tes
N91 STSS35 and currency risks iw(i;.v:‘e’:/’:«e/:/)‘mm" Field codes are highlighted in amber where:
Cotmation st ik o
- field is equal to "Unconfirmed"; or
“fei g eers oo,
whersEub creasas 1 s xtnt i the
Collections are no longer sufficient to cover the
ssers blgatinsunder th Noes,the e s
teres nt he Swap Aeemertswih the v
Counterparty in the form of an International Swaps
andDetties Assoiton 199 Mstr Agrment
(Multicurrency - Cross Border), together with the Confimation and concise explanation
ey Gy 210 whether thenerst e na Aconcise explanation s o whther
confirmations thereunder. Pursuant to the Swap curency ks are appropristely the Interest rates and currency risks Items 3.4.2 and 3.8 of Annex 19 of
Agreements, the Swap Counterparty will hedge mitigated and that measures are Mitigation of nterest rates (IR) | are appropriately mitigated and that |\ o 51 5) Concise Explanation Commission Delegated Regulation (EU)
taken to mitigate such risks and and currency risks (FX) Risks measures are taken to mitigate such
certain risks arising as a result of the interest rate 2019/980
confirm that such measures are risks and confirm that such measures.
Mitlgation of Interest ratesl| L it between the fied rate of Intersst available to investors under Article the are available to investors.
N92 STSS35 and currency risks recelved by the lssuer In respect of the Recelvables {TEXT-10000} 21(2) of Regulation (EU) 2017/2402.
explanation s v abie by Field codes are highlighted in amber if the field i left blank or has errors in format.
Issuer under the Notes. In addition, (i) under the
Warranty and Indemnity Agreement, the Originator
bas represented an warated at et
Portfolio does not, and each Subsequent Portfolio
will not, include any derivative pursuant to article
21(2) of the EU Securitisation Regulation and the:
EBA Guidelines on STS Criteria, and (ii) under the
Conons,the e as undertken at, for 50
long as any amount remains outstanding in respect
ofhe Notes f sy s shll ot eter i
derivative contracts save for the Swap Agreements.
or as otherwise expressly permitted by article 21(2)
Exemption on derivatives Box to complete should contain the derivatives indicator (No derivatives/Exemption on
o derivatives/Unconfirmed).
P— Pe——
N93 5T5536 purchased/sold by SSPE tion on Field codes are highlighted in amber where;
confirmation derivatives/Uncon ~field is left blank; or
fimed) s hA—
Confirmation - field has errors n format. A concise declaration that the SSPE has.
Cthr thanthe Swap Agrement, o dervative rat e SPE s ot emtered i ot enersd o deatie contracs ems 3.4.2and 3o Amex 19t
Derivatives Purchased/Sold by
contracts are entered or will be entered into by the derivative contracts except in the except in the circumstances referred to | Article 21(2) Concise Explanation Commission Delegated Regulation (EU)
ber I eecth s o ncrahr humsances refered ol priles s 1) ofRegtaton (60 207580
Derivatives not that, for so long as any amount remains outstanding 21(2) of Regulation (EU) 2017/2402. Box to complete should contain the concise explanation. 2017/2402.
A Dot ot e | repetorthe Notes sl noemerints |
explanation derbvative contracts save as expressly permitted by Field codes are highlighted in amber if the field is left blank or has errors in format.
article 21(2) of the EU Securitisation Regulation (for
further details, see Condition 5 (Covenants) in the
section of the Prospectus headed "Terms and
Conditions of the Notes").
Confirmed Box to complete should contain the confirmation indicator
(Confirmed/Unconfirmed/N/A)
"N/A" should be reported only where no derivatives are used.
oo s P codes e hghighed n s where
o5 D D {Confirmed/Uncon ~field is left blank; or
o firmed/N/A} - field is equal to "N/A" and STSS36-Derivatives not purchased/sold by SSPE
Confimaton and concise expianation | confrmatin ot el "o dervathes'sor
©on whether any hedging instruments - field is not equal to "N/A" and STSS36-Derivatives not purchased/sold by SSPE A concise explanation on whether any
wsed e underurien and confimation's cqul o "o dervaties'sor sotvtves ingcommen | edSng mment s are ems 3.4.2and 3.0t Amex 91
documentedsccordn o commonly | - feldscqal to-Uncofimed' o Dervaie underwritensnddorumented | e 21021 Concle xplanaton Commisson belegaed Rgulaton €0
accepted standards pursuant to - field has errors in format. according to commonly accepted 2019/980
The Swap Agreements entered Into on or about the g o fesuaton 1) standards.
Issue Date between the Issuer and the Swap Box the “ommon
oot | St s e e adards unerariing derhative confmatinis ot W'
bl == nderwGnEGeINS | e th vt s, e support | X100 P should be common sanra
Annexes and confirmations thereto (for further confirmation is equal to N/A.
details, see section of the Prospectus headed "The
Suap Fareements’) Pl sods ar ighlghed i aber wher 1 o h as ek hs s nformat.
Confirmed Box to complete should contain the confirmation indicator
(Confirmed/Unconfirmed/N/A)
wr | srssss e e et Fiecods are ghghed i amber where
- field is left blank; or
feld i aual o "Unconfmed'; o
el sl ormat,
Pursuant to the Master Receivables Purchase Confirmation and concise explanation
on whether and how any referenced A concise explanation on whether and
Aot e R ETTED interest payments under the how any referenced interest payments
o e e T ecunaion ases an laits e Referenced nerest ayments | under ¢ em 2220762213 of Annes 13 f
e s ey e calculated by reference to generally based on generally used interest | liabilities are calculated by reference to | Article 21(3) Concise Explanation Commission Delegated Regulation (EU)
" used market interest rates or rates generally used market interest rates or 2019/980
with a fixed interest rate. In addition, the rate of
generally used sectoral rates reflective generally used sectoral rates reflective
Referenced interest e e e ssbeciofta ot sl of the cost of funds pursuant to Article the of the cost of funds.
Nog STSS38 RS calculated by reference to EURIBOR (for further {TEXT-10000} 21(3) of Regulation (EU) 2017/2402.
et s sectons of the Prospectus eaded Pl codes ar ghlghed i ambe i h el blanko s rors i fort
“Ponio” snd The MasierRecoaes Purchse
Agreement” and Condition 7.4 (Rate of Interest));
jarsfors an rearnced arest pyrmens er
the Receivables and the Notes are based on
generally used market interest rates and do not
reference complex formulae or derivatives.
[ .
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Acceleration notice /

Confirmed

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

0088729-0000080 EUO': 2008869094: 1

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

(Confirmed/U Field codes are highlighted in amber wher
No9 sTss39 enforcement requirement (e eld codes are hghlighted in amber where:
e irme - feld s left blank; or
confirmatier fieldis equal to "Unconfirmed’; or
- field has errors in format.
Following the delivery of anIssuer Trigger Notice, i)
no amount of cash shallbe trapped in the Issuer
beyond what s necessary to ensure the operational
functioning of the Issuer or the orderly payments of
the amounts due under the Notes in accordance
with the Post-Acceleration Priorty of Payments and
pursuant to the terms of the Transaction
nts, s requir icle 21(4)a) of th
e e Confirmation and declaration in Adeclaration in general terms that
Securtisation Regulation and the EBA Guidelines on No trapping of cash following
STS Criteria; (i) as to repayment of principal, the generalterms that ach of the enforcement or an acceleration | 2h Of the reauirements of Artcle | 5y 3,4 Concise Explanation ttem 3.4.5 of Annex 19 of Commission
e requirements of Article 21(4) of " 21(4) of Regulation (EU) 2017/2402 are ® Delegated Regulation (EU) 2019/980
R Regulation (EU) 2017/2402 are met. met
Mezzanine Notes and the Mezzanine Notes will
Acceleration notice / o et et Nt Box to complete should contain the declaration in general terms,
N100 sTss39 enforcement requirement prony # | rexr-10000}
explanation e e Field codes are highlighted in amber if the feld i lft blank or has errors in format.
D Noteholders on ts behalf) may (with the consent of Enle! .
an Extraordinary Resolution of the holders of the
Most Senior Class of Notes) or shall (f o directed
Extraordinary Resolution of the holders of the Most
Senior Class of Notes) dispose of the Portfolio then
outstanding in accordance with the provisions of the
Intercreditor Agreement, it being understood that
0 provisions shall require the automatc liquidation
of the Portfalio(for urther details, see Condition 6.3
(Post-Acceleration Prioriy of Payments), Condition
14.1 (Proceedings) and Condition 14.3 (Sale of
Portfolio).
il Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
o1 e Notrapping of cash {Confirmed/uncon Field codes are hghlighted in amber where:
confirmation irme ~field i left blank or
fieldis equal to "Unconfirmed’; or
field has errors in format.
Following the delivery of an Issuer Trigger Notice, no Confirmation and optional comment
amount o cash shall be trapped in the Issuer P
that no cash would be trapped
R A O] following the delivery of enforcement (3o amount of cash shallbe | COMImmation that no cash would be Item 3.45 of Annex 19 of Commission
functioning of the Issuer or the orderly payments of ' v trapped following the delivery of Article 21(4)(a) Confirmation
or an acceleration notice pursuant to trapped Delegated Regulation (EU) 2019/980
the amounts due under the Notes in accordance enforcement or an acceleration otice.
with the Post-Acceleration Priorty of Payments and Artice 21(4)(a) of Regultion (L)
Vot 2017/2402 Box to complete may contain additional explanation.
No trapping of cash pursuant to the terms of the Transaction
N102 sTssa0 {TEXT-5000}
comment e e e Field codes are highlighted in amber where the field has errors in format
Securitisation Regulation and the EBA Guidelines on ‘Enle!
STS Criteria. Reference i also made to Condition 6.3
(Post-Acceleration Priority of Payments) and
Condition 14.1 (Proceedings) of the section of the
Prospectus headed "Terms and Conditions of the
Notes".
Gt Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
o3 srssat Sequential amortisation (Confirmed/Uncon| o opional comment | 194 €045 are Highlighted namber were
confirmation firmed) ot et from the. - feld s left blank; or
thaprincipalrecapsfomthe |60 it “Uncofimedt o Cofimtion ht prinipa receipts
dering exposres re feldhas rors i format o the unerhing eposuresare
; © hallbe | passed to the nvestors via sequential Item 3.4.5 of Annex 19 of Commission
amortisation of the securiisation Article 21(4)(5) Confirmation
passed to investors amortisation of the securitisation Delegated Regulation (EU) 2019/980
Following the service of an Issuer Trigger Notice, any. positions, a determined by the
positions, as determined by the
principal amount arsing from the Receivables will be seniority o the securitisation position
Box to complete may contain aditional explanation seniority of the securitsation position
o srssat Sequential amortisation | distrbuted to the Noteholders n accordance with | 1o+ (oo pursuant to Artice 21(4)(b) of
comment the Post-Acceleration Prioity of Payments. Regulation (EU) 2017/2402.
Field codes are hghlighted in amber where the field has errors in forma.
Reference i also made to Condition 6.3 (Post-
Acceleration Priority of Payments).
=] Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
105 stssaz (ESTEE TR {Confirmed/uncon Field codes are highlighted in amber where:
seniority confirmation irme ~field s left blank; or
field is equal to "Unconfirmed’; or
Confirmation and optional comment | ¢4 "as errers n format
N that the repayment of the
After the occurrence of a Sequential Redemption () repayment shall not be Confirmation that the repayment of
i L securitisation position s not to be () repay P2y Item 3.4.5 of Annex 19 of Commission
Event or the delivery of an Issuer Trigger Notice, reversed with regard to thelr | the securitsation positionis ot to be | Article 21(4)(c) Confirmation
reversed with regard to their seniority Delegated Regulation (U) 2019/980
repayments o principal n respect of the Notes shall e o A ey of seniority reversed with regard to their seniority.
be made in a sequential order at alltimes i
— S o Regulation (EU) 2017/2402 Box to complete may contain additional explanation.
N106 sTssaz e P {TEXT-5000}
i Field codes are highlighted in amber where the field has errors in format.
Priority of Payments, as the case may be. Reference
is also made to Condition 6.2 (Pre-Acceleration
Principal riority of Payments) and 63 (Post-
Acceleration Priority of Payments)
iz Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
Noautomatic liuidation {Confirmed/uncon Field codes are hghlighted in amber where:
N107
o STssas confirmation firmed) field s left lank; or
- field s equal to "Unconfirmed’; or
feld has errors in format.
Following the service of an Issuer Trigger Notice, no
automatic iquidation of the Portfolio at market Confirmation and optional comment
value s envisaged under the Transaction that not any provisions require (@ noprovisonsshall require [y proisions
Document. ndee,pusuant o e trcedor utomat idaton of the svomtc utimatne | ANttt anyproisions | contmaton e 3.5 of Annes 19 o Commision
Agreement, the Issuer (or the Representative of the underlying exposures at market value underlying exposures at market | 'S0 automari laudation of e Delegated Regulation (U) 2019/980
Noteholders on it behalf) may (with the consent of pursuant to Article 21(4)(d) of value Ving exp
Mo sutomatic lquidation | 1 EXtr20rdinary Resolution ofthe holders of the Regulation (EU) 2017/2402 Box to complete may contain additional explanation.
N108 sTssa3 et Most Senior Class of Notes) or shall(f so directed | {TEXT-5000}
Extraordinary Resolution of the holders of the Most Field codes are highlighted in amber where the feld has errors in format.
Senior Class of Notes)dispose o the Portfolio then
outstanding in accordance with the provisions of the
Intercrecitor Agreement, it being understood that
o provisions shallrequire the automatic liquidation
of the Portfolio (for further details, see Condition
14.3 (Sale of Portfolio)).
Coutined Box to complete should contain the confirmation indicator
(confirmed/Unconfirmed/N/A).
Field should be *N/A" where transaction featuring non-sequential priority of payments
does not include triggers relating to the performance of the underlying exposures.
Non-sequential priority of - &8 & to the p Ving exp
N109 aEm s e (Confirmed/uncon resulting in the priority of payment reverting to sequential payments in order of
sttt firmed/N/A} seniority pursuant to Article 21(5) of Regulation (EU) 2017/2402
Field codes are highlighted in amber where:
~field i let blank or
fieldis equal to "Unconfirmed;
Confirmation and optional comment |~ 11 €9421 12 uconfimed of
that transaction featuring non-
sequential priority of payments
include triggers relating to the
During the Amortisation Period and provided that no &8 ®
performance of the underlying
Sequential Redemption Event has occurred, et
repayments of principal In respect of the Notes shall P & in the priority
payment reverting to sequential
be made on a pro rata basis on each Payment Date
b payments in order of seniority
n accordance with the Pre-Acceleration Principal e ey of et
Priority of Payments. After the occurrence of a (Dw) Py © Box to complete may contain the concise explanation where STSS4d-Non-sequential
Sequential Redemption Event, repayments of g priority of payments triggers confirmation s not "N/A"
Non-sequential priority of | principal I respect of the Notes shall be made in a Confirmation that transaction featuring
N110 sTssas (TEXT-5000)
atal withthe | ¢ b Field should be left blank where STSS44-Non-sequential priority of payments triggers non-sequential prioriy of payments
Pre-Acceleration Principal Priority of Payments confirmation is equal to N include triggers relatng to the
Sequential Redemption Events include, inter ala, the performance of the underlying
circumstance that the Cumulative Gross Default Field codes are highlighted in amber where it s not the case or field has errors n format. exposures resulting i the prioriy of
Ratio is greater than certain levels as set out in the n- sequential Aetice 2151 Confirmat Item 3.4.5 of Annex 19 of Commission
Prospectus (for further details, see the section of the sequential priority of payments | payments in order of seniority. Delegated Regulation (EU) 2019/980
Prospectus headed "Transaction Overview - Credit
Structure - Sequential Redemption Events'). Confirmation that such trggers include
atleast the deterioration in the credit
. quality of the underlying exposures
] Box to complete should contain the confirmation indicator below a predetermined threshold
(Confirmed/Unconfirmed/N/A).
Field should be *N/A" where transaction featuring non-sequential priority of payments
does not include triggers rlating to the performance of the underlying exposures.
resulting in the priorty of payment reverting to sequential payments n order of
Credit qualiy deterioration (Confirmed/Uncon seniority pursuant to Artcle 215) of Regulation (EU) 2017/2402.
N1 sTssas P firmat firmed/N/A}
rigger confirmation irme
Confirmation and optional comment
" P Field codes are highlighted in amber where:
that such iggers incude at least the |11 +24% 58 NEVE"
deterioration in the credit quality of .
B - ~fieldis equal to "Unconfirmed"; or
g exp field is equal to "N/A" and "Confirmed is reported for STSS44 - Non-sequential
prioriy of pay
Artice 215) of Regulation (EU)
Z;‘WM‘Z’ aulation (EU) field has errors in format.
Sequential Redemption Events include, inter ala, the
circumstance that the Cumulative Gross Default
c than in the Box to complete may contain the concise explanation.
N1z sTssaa - e | rexT-soc0} peemay i
trigger comment Prospectus (for further detail, see the section of the
Prospectus headed "Transaction Overview - Credit Field codes are highlighted in amber where the field has errors in format
Structure - Sequential Redemption Events'
] Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
s srssse Servicer expertise (Confirmed/Uncon Field codes are highlighted in amber where:
confirmation irme ~field s left blank; or
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Findomestic Banca S.p.A. is a bank organised as a
joint stock company, incorporated under the laws of
Italy,licenced to carry out lending activity according
to the Consolidated Banking Act and specialised in
consumer loan lending. Under the Servicing
Agreement, the Servicer has represented and
warranted it has expertise in servicing exposures of
a similar nature to those securitised for more than 5

Confirmation and detailed explanation
on how the requirements of Article
21(8) are met. As part of the
explanation, include references to

Required expertise from the
servicer and policies and

Adetailed explanation on how the
requirements of Article 21(8) are met.
As part of the explanation, include

Item 3.4.6 of Annex 19 of Commission

» I i
B e D ny polies nd procedures e Siequae procedures andrik | reernces toanypoicesang | MO 710) oetaed xplantion Olegta Regaltion (1) 2019980
(e J to ensure compliance with these management controls n place | procedures intended to ensure
relating to the servicing of exposures in accordance
. v requirements pursuant to Artcle 21(8) | Box to complete should contain the detailled explanation. compliance with these requiremens
Servicer expertise with aticle 21(8) of the EU Securitsation Regulation
Nia sTsssa (TEXT32767) | (b) of Regulation (EU) 2017/2402
explanation and the EBA Guidelines on STS Criteria. In addition,
Field codes are highlighted in amber if the feld s left blank or has errors in format.
pursuant to the Servicing Agreement any substitute
servicer shall have at least five years of expertise in
servicing exposures of a similar nature to the
Receivables and shall have welldocumented and
adequate policies, procedures and risk-management
controls relating to the servicing of exposures, in
accordance with article 21(8) of the EU
Securitisation Regulation and the EBA Guidelines on
ST Criteria (for further details, see the section of
the Prospectus headed “Description of the
Transaction Documents - The Servicing Agreement’).
Confirmed Box to complete should contain the confirmation indicator
(Confirmed/Unconfirmed/N/A).
/A" should be reported in Box to complete only where the securitsation is not a
Early termination (Confirmed/uncon revolving securitisation.
N5 sTssas
confirmation firmed/N/A}
Confirmation and concise explanation, |Field codes are highlighted in amber where:
where applicable, on revolving field i lft blank or Aconcise explanation, where
" . Revolving securitisation with
securitisation with early amortisation | - fieldis equal to "Unconfirmed’; or applicable, on how the provisions in Art
early amortisation events for Items 2.3 and 2.4 of Annex 19 of Commission
events for termination of revolving | _-field has errors n format. 21(6)(a) of Regulation (€V) 2017/2402 | Article 21(5) Concise Explanation
period based on prescribed triggers frevolving period | o flected inthe transaction Delegated Regulation (EU) 2019/980
based on prescribed triggers
Pursuant to the Master Receivables Purchase pursuant to Article 21(6) of Regulation P e documentation.
Agreement, there are appropriate Revolving Period (EV) 2017/2402 Box the g
P Termination Events which may cause the end of the confirmation is not "N/A'
N6 sTsas e Revolving Period. For a concise explanation how the | (TEXT-10000}
B provisions of article 21(6)(a), (b), (c) and (d) are met, Field should be left blank where STSS45-Early termination confirmation is equal to N/A.
reference is made to the fields STSS46, STSS47,
ST5548 and STSS49 below. Field codes are highlighted in amber where it s not the case or field has errors n format.
Confirmed Box to complete should contain the confirmation indicator
(Confirmed/Unconfirmed/N/A).
"N/A" should be reported in Box to complete only where the securitisation s not a
revolving securitisation.
Credit quality deterioration (Confirmed/Uncon
N1z sTssas
trigger confirmation firmed/N/A} Field codes are highlighted in amber where:
field i left blank
~"Unconfirmed is reported; or
Confirmation and concise explanation | -"N/A" s not reported and STSS45-Early termination confirmation is "N/A'; or A concise explanation where
where applicable, on deterioration in | -"N/A" is reported and STSS45-Early termination confirmation is not”N/A'; or (2) deterioration in the credit | applicable, on how the provisions in Art tems 2.3 and 2.4 of Annex 19 of Commission
the credit uality of the underlying | _-feld has errors in format. quality of the underlying 21(6)(a)of Regulation (EU) 2017/2402 | Artice 21(6)(a) Concise Explanation Delegated Regulation (EU) 2019/980
e Revoling Peiod Terminaton Events meude, exposures pursuant to Article 21(6) (a) exposures are reflected in the transaction
of Regulation (U) 2017/2402 documentation.
inter aia, the circumstance that the Cumulative
Gross Default Ratio, s resulting from the Servicer's redit qualty
Report immediately preceding the relevant Offer deterioration trigger confirmation is not “N/A".
Credit quality deterioration | Date, has exceeded the Cumulative Gross Default
N1s sTssas (TEXT-10000)
igger explanation Trigger Leve (fo further detais see Condition 13 | ¢ 3 Field should be eft blank where STSS46-Credit quality deterioration trigger confirmation
and the sections of the Prospectus headed is equal to N/A.
“Transaction Overview" and "Description of the
Transaction Documents - The Master Recelvables Field codes are highlighted in amber where it s not the case or field has errors n format.
Purchase Agreement’),
Confirmed Box to complete should contain the confirmation indicator
(Confirmed/Unconfirmed/N/A).
"N/A" should be reported in Box to complete only where the securitisation s not a
revolving securitisation.
Insolvency-related event {Confirmed/Uncon
N119 sTssa7
confirmation firmed/N/A} Field codes are highlighted in amber where:
Confirmation and concise explanation, | ¢4 €ft blank
e oo e o | - unconfirmed" is reported; or Aconcise explanation, where
o momct e "N/A" i not reported and STSs4s-Early is "N/A; or o of aninsolvency- | applicable, on how the provisions or s 2.3 and 2.4 f Annox 19 of Commission
¥ N/A"is reported and STSS45-Early termination confirmation is not"N/A"; or related event of the originator or | triggers in Art 21(6)(b) of Regulation | Article 21(6)(b) Concise Explanation
originator or servicer pursuant to Delegated Regulation (EU) 2019/980
 field has errors in format. servicer (EU) 2017/2402 are reflected i the
Article 21(6) (o) of Regulation (EU) transaction documentation.
The Revolving Period Termination Events include, 2017/2402
inter alia, the circumstance that an insolvency event Box the I
ora Servicer Termination Event occurs in respect of related event confirmation is not "N/A".
I lated event ndition 13 and
N120 sTssa7 EXT-10000)
explanation the sections of the Prospectus headed "Transaction | 3 Field should be left blank equal
Overview" and "Description of the Transaction toN/A.
Documents - The Master Receivables Purchase
Agreement Field codes are highlighted in amber where it s not the case or field has errors in format.
Corfirmed 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 s not a
revolving securitisation.
Pre-determined threshold (Confirmed/Uncon
N121 sTssas
value confirmation firmed/N/A} Field codes are highlighted in amber where:
feld s left blank
~"Unconfirmed is reported; or
"N/A"is not reported and STSS4s-Early termination confirmation is "N/A'; or
/A STS545-Early N/AT; or Aconcise explanation, where
Confirmation and concise explanation, | _-field has errors in format. applicable, on how the provisions or
where applicable, on value of the (€)value of the underlying triggers in Art 21(6)(c) of Regulation
The Revolving Period Termination Events include, underlying exposures held by the SSPE exposuresheld by the SSPE falls | (EU) 201772402 arerefectedinthe |0y Concise Explanation items 2.3 and 2.4 of Annex 19 of Commission
inter alia, the circumstance that, for 2 (two) falls below a pre-determined below a pre-determined transaction documentation, using cross| ® Delegated Regulation (EU) 2019/980
consecutive Offer Dates, the amount of Principal threshold pursuant to Article 21(6) (c) threshold references to the relevant sections of
Available Funds credite to the Reinvestment Ledger of Regulation (EU) 2017/2402 the underiying documentation where
i accordance with item (i) (Third) of the Pre- the information can be found
Acceleration Principal Priority of Payments s higher threshold value confirmation is not "N/A"
Pre-determined threshold | than 10 per cent. of the aggregate Outstanding
N122 sTssas (TEXT-10000)
value explanation Principa, as at the relevant Valuation Date,of the | J Field should be left blank where STSS48-Pre-determined threshold value confirmation is
Receivables comprised in the Inital Portfolio (for equal to /A
further detais see Condition 13 (Revolving Period
Termination Events) and the sections heades Field codes are highlighted in amber where it s not the case or field has errors n format.
“Transaction Overview" and "Description of the
Transaction Documents - The Master Recelvables
Purchase Agreement" of the Prospectus).
= Box to complete should contain the confirmation indicator
(Confirmed/Unconfirmed/N/A).
"N/A" should be reported in Box to complete only where the securitisation s not a
revolving securitsation.
New underlying exposures
(Confirmed/Uncon
N123 sTssag fail x
G firmed/N/A} Field codes are highlighted in amber where
confirmation feld s left blank
Confirmation and concise explanation, | )
where applicable, on a failure to - Unconfimed” s reported; of (@)a failure to generate
PR e /A" is not reported and STSS45-Early termination confirmation is "N/A'; or e o Berers Aconcise explanation, where
Gosures mesting pr-deermined | 1A sreponed and ST Eary BIOUNATO e maotngpre. | 02 on how heprovsions A Hems 2.3 and 2. f Amex 19 f Commision
) field has errors in form: ng pre- 21(6)(d) of Regulation (EU) 2017/2402 | Article 21 ncise Explanation . "
el ity e eld has errors i forma. ettty (61 of Reguiton (€1) 20172402 | acicle 210 Concise Explanatio Delagatod Reguation €01 2016/680
of the revolving period) under Article (trigger for termination of the
The Revolving Perriod Termination Events include, 5106 (4 of Reguation (£0) evoning poriod) documentation.
inter alia, the circumstance that the Originator f So17yadon o e .
A e e e DXy expostres failure generation confirmation is not "N/A".
N for Dates (for further P 8
N12a sTsag fail x detais see Condition 13 (Revolving Period (TEXT-10000)
e e e ol ciclie o 8 3 Field should be left blank where STSS49-New underlying exposures failure generation
® confirmation is equal to N/A.
“Description of the Transaction Documents - The
Field codes are highlighted in amber where it s not the case or field has errors n format.
Master Receivables Purchase Agreement’) Enlight
Cutined Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
(Confirmed/Uncon Field codes are highlighted in amber where:
N125 sTsss0
confirmation firmed) field i lft blank; or
feld s equal to "Unconfirmed"; or
- field has errors in forma.
Confirmation
that the transaction documentation
The contractual obligations, duties and
specifiesall o the requirements under Confirmation that the transaction
I SO ) D T Artice 21(7) (a) of Regulation (EU) (@linformation regarding documentation specifies all of the Item 3.2 of Annex 19 of Commission Delegated
the Noteholders and the other service providers are & contractual obligations of the " Article 21(7)(2) Confirmation ®
2017/2402 on the contractual requirements under Article 21(7) (a) of Regulation (EU) 2019/980
set out n the relevant Transaction Documents (for servicer and trustee
obligations, duties and responsibilties Regulation (EU) 2017/2402.
further detais,see the sections of the Prospectus
T o e e s of the servicer and the trustee, if any, | Box to complete may contain additional explanation.
N126 sTSss0 Partiipant duties comment | 0o 2 O o ot {TEXT-5000} and other ancillary service providers.
23 b Field codes are highlighted in amber where the fied has errors in format.
Transaction Documents - The Cash Allocation,
Management and Payments Agreement”,
“Description of the Transaction Documents - The.
Corporate Services Agreement” and “Terms and
Conditions of the Notes").
@] Box to complete should contain the confirmation Indicator (Confirmed/Unconfirmed).
2 srssst Servicing Continuity (Confimed/Uncon | . oprionalcomment | I3 €00eS are highiighted in amber where
confirmation firmed) field i lft blank or
that the securitsation documentation | ~fe et eker
cpresy st th requements o | 114 eaul t Unconfimed';
Artcle 21(7) (b) of Regulation (EU)
2017/2402 on the processes and Confirmation that the securitisation
The Servicing Agreement contains provisions aimed / I
e o et o Lo responsibiites necessary to ensure (blservicing Continuity documentation expressysatsiesthe | o1 Confirmation item 3.2 of Annex 19 of Commission Delegated
3 J g that a default by or an insolvency of provisions requirements of Article 21(7) (b) of Regulation (EU) 2019/980
Servicer does not resultin a termination of the
the servicer does not result ina Regulation (EU) 2017/2402.
servicing activity on the Portfolio, including the
Servicing Continuit replacement of the defaulted or insolvent Servicer Fservicing, such as 2 may contain aditinal explanation
N128 sTsss1 X i " {TEXT-5000} contractual provision which enables
comment o TS MO E 3 Ty the replacement of the servicerin | Field codes are highlighted in amber where the feld has errors in format.
has been already appointed) (for further detais, see e e e
the sections of the Prospectus headed “Description
of the Transaction Documents - The Servicing
Agreement’).
Corfirmed Box to complete should contain the confirmation indicator
(Confirmed/Unconfirmed/N/A).
/A should be reported in Box to complete when the transaction does not have
N129 stsss2 pervative Counterparty iﬁ::‘e'me/%“"“’" Confirmation and optional comment | 42¥2tVeS
v that the transaction documentation
Field codes are highlighted in amber where:
satisies al of the information referred
e 3101 () o o feld s left blank; or Confirmation that the transaction
(60 201772108 S - field s equal to "Unconfirmed"; or (eIDerivative Counterparty documentation satisfies all of the. o Confirmat Item 3.8 of Annex 19 of Commission Delegated
g field has errors in format Continuity Provisions information referred to in Artcle 21(7) Regulation (EU) 2019/980
ensure the replacement of derivative
counterparties in the case of their ) of Regulation (EV) 2017/2402
The Swap Agreements contain provisions aimed at 4
default insolvency, and other
ensuring the replacement of the Swap Counterparty specifed events, where applicable.
oossr2 oonoep o1, angssesos: 1 Derivative Counterpa i case ofits default, insolvency or other speciied - where appl Box to complete may contain additional explanation. s
R0 Siss? LI . o " {TEXT-5000} pletemay "

Continuity comment

events (for further details, see the sections of the.
Prospectus headed “Description of the Transaction
Documents - The Swap Agreements”).

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

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

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

0088729-0000080 EUO': 2008869094: 1

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

N131 sTsss3 :::[‘ﬁ::{t:':::i:nalmn ‘ﬁ:‘e'"'“e";“"“’" Confirmation and optional comment
that the transaction documentation | Field codies are highlighted in amber where:
satisies all of the information under | -field i lft blank or
Artcle 21(7 (c) of Regulation (EU) ~fieldis equal to "Unconfirmed’; or
2017/2402 on provisions that ensure | _-field has errors n format.
The Subordinated Loan Agreement contain f:i,:j‘j:::;"fi:‘::d“:f“l:‘:vl:’S’;VV'::S
provisions aimed at ensuring the replacement of the . g
and other specified events, where
Liquidity Provider S e e e S e AT applicable. Box to complete may contain additional explanation.
N132 sTsss3 insolvency or other specified events (for further | (TEXT-5000}
IS detais,see the sections of the Prospectus headed
oescton of e Tramencton Domuments - The Field codes are highlighted in amber where the field has errors in forma. o . Confrmation tat e vanscton . ) s
" (¢JAccount Bank Continuity locumentation satisfies all o the Item 3.8 of Annex 19 of Commission Delegater
Sl T ) Provisions information under Articie 2107 (c)of | A1 2171 Confirmation Regulation (EU) 2019/980
Gl Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed). Regulation (£0) 2017/2402
N33 D Account Bank Continuty (Confimed/Uncon | . oprionalcomment | 14 €005 are highghted in amber where
confirmation irmed) ~field i left blank or
that the transaction documentation
fieldis equal to "Unconfirmed’; or
satisfes all o the information under | g2 <T2110. BeonE
Article 217 (c) of Regulation (EV)
The Cash Allocation, Management and Payments 2017/2402 on provslons thatensure
the replacement of the account bank
Agreement contains provisions aimed at ensuring e of et defout meolvency,
Account Bank Contnuity |1 TePlacement o the Account Bank ncase of s o other secifed events whare | BO%to complete may contain additonal explanation
N13a sTsss3 default, insolvency or other specified events (for | {TEXT-5000}
further detais, see the sections headed “Description applicable Field codes are highlighted in amber where the fied has errors in format.
of the Transaction Documents - The Cash Allocation,
Management and Payments Agreement’)
ey Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
135 G5B Debtsituaten (Confirmed/uncon Field codes are highlighted in amber where:
confirmation irmed} field is left blank; or
- field s equal to "Unconfirmed"; or
- field has errors in format.
The Servicing Agreement and the Credit and Confirmation and optional comment Confirmation that the underlying
that the underlying documentation
Collection Policies attached thereto set out n clear et Clear and consistent definitions | documentation sts out in clear and
and consistent terms definitions, remedies and g consistent terms, definitions, remedies Item 2.2.2 of Annex 19 of Commission
definitions, remedies and actions relating to the treatment of Article 21(9) Confirmation
actions relating to delinquency and defaulf of eiting o e et tions et out bl oo and actions relating to the debt Delegated Regulation (U) 2019/980
debtors, debt restructuring, deb forgiveness, situations set out in Artile 21(9) of
in Artcle 21(9) o Regulation (EU)
. forbearance, payment holidays, losses, charge offs, 01772402 Box to complete may contain additional explanation. Regulation (EU) 2017/2402
N136 sTssss e comment | recoveres and other aset performance remedies | {TEXT-5000}
(for further detail, see the sections of the Field codes are highlighted in amber where the feld has errors in format.
Prospectus headed “Description of the Transaction
Documents - The Master Receivables Purchase
Agreement’, “Description of the Transaction
Documents - The Servicing Agreement” and “The
Credit and Collection Policies”).
Gt Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
Confirmation that the securitsation
M TS (Confirmed/uncon Field codes are highlighted in amber where: documentation sets out the priorities
N137 sTSss6 triggered events of payment and trigger events
confirmation L= o ‘:::: S nconfirmeds or pursuant to Articles 21(9) of Regulation
field has errors in format. (£V) 2017/2402
Priorties of Payments, the events which trigger
changes in such Priorities of Payments as well as the
obligation to report such events, and any change in
the Priority of Payments which will materially
adversely affect the repayment of the Notes
Pursuant to the Servicing Agreement and the
Intercreditor Agreement, (i) the Servicer has
undertaken to prepare the Inside Information and Confirmation and optional comment
Significant Event Report containing the information that the securitsation documentation sioriis of payment and tem 4.7 of Anmex 19 of Commission
set out n points f) and (g) of the first sub-paragraph sets out the priorities of payment and e Article 21(9) Confirmation Detueated festinion (0 2016/080
of article 7(1) of the EU Securitisation Regulation trigger events pursuant to Articles ‘e8! Confirmation that the securitsation e #
S eciutie ioyals ooy pael e e 218 ofRegulaton (€0 207/2402. | gy 1, complete ay contan adtona expianato, dorumentation sets out the roties
N138 sTSss6 {TEXT-5000} of payment and trgger events
triggered events comment | relating to the Receivables to be included in any
st botiole and he cccorence of Field codes are highlighted in amber where the feld has errors in format pursuant to Articles 21(9) o Regulation
Issuer Trigger Event, Revolving Period Termination 1) 20072402
Event or Sequential Redemtion Event), and deliver
itto the Reporting Entity in a timely manner in order
for the Reporting Entity to make availabl, through
the Securitisation Repository, the Inside Information
and significant Event Report to the holders of a
securitisation position, the competent authorities
referred to in article 29 of the EU Securitisation
Regulation and, upon request, to potential investors
in the Notes without delay following the occurrence
of the relevant event or the awareness of the inside
iz Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
Confirmation that the provisions under
iz srsss7 Timely resolution of {Confirmed/uncon Field codes are highlighted in amber where: Artcle 21(10) of Regulation (EU)
conflicts confirmation firmed) ~field s left blank; or 2017/2402 relating to the timely
field is equal to "Unconfirmed"; or resolutions of conflcts are met.
field has errors n format.
The Conditions (including the Rules of the Confirmation and optional comment
Organisation of the Noteholders attached thereto) that the provisions under Article Timely resolution of conflicts Items 3.4.7 and 3.4.8 of Annex 19 of
contain clear provisions that faciltate the timely 21(10) of Regulation (EU) 2017/2402 between classes of investors & Artice 21(10) Confirmation Commission Delegated Regulation (EU)
resolution of confiicts between Noteholders of relating to the timely resolutions of responsibites of trustee 2019/980
different Classes, ciearly define and allocate voting conflcts are met. Confirmation that the provisions under
Box to complete may contain additional explanation
g0 stsss7 y of rights 5 yidentify T 2:1:172 2100)of Regiaion ()
fthe relating to the timel
Noteholders; therefore, the provisions of article Field codes are highlghted in amber where the fild has errors n format. Tesolutonsof conficsare met.
21(10) of the EU Securitisation Regulation refating to
the timely resolution of conflcts are met (for further
detais,see the section of the Prospectus headed
“Terms and Conditions of the Notes").
] Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
data, then the origi confirm that
Historical Default and Loss o the information will be available on demand.
N1a1 sTssss Performance Data |
confirmation Field codes are highlighted in amber where:
feld s lft blank; or
~fieldis equal to "Unconfirmed’; or
field has errors n format.
Under the Intercreditor Agreement, the Originator
has confirmed that, before pricing, as holder of a Confirmation and optional comment
portion of the principal amount of each Class of that the data required to be made.
Notes, it has been in possession of, and has made available under Aricle 22(1) of
available to potentialinvestors in the Notes through Regulation (EU) 2017/2402 i available
the Securitsation Repository and the Prospectus, on static and dynamic historical Confirmation that the data required to
data on static and dynamic historical default and loss default and loss performance. istorical Default and Loss be made available under Artcle 22(1) tem 2.2.2 of Annex 19 of Commission
Historical Defaut and Loss | PeTormance; such as delinquency and default data, Box to complete may contain additional explanation. Performance Data of Regulation (EU) 2017/2402 s Artle2201) Confirmation Delegated Regulation (EU) 2019/980
for substantially similar exposures to those being available, stating clearly where the
N1a2 sTssss Performance Data {TEXT-5000}
comment E e G e ) Field codes are highlighted in amber where the feld has errors in format infermation can be found.
years, and the sources of those data and the basis
for claiming similarity, pursuant to article 22(1) of
the EU Securitisation Regulation and the EBA
Guidelines on STS Criteria (for further details, see
the section of the Prospectus headed “Description of
the Transaction Documents - The Intercreditor
Agreement” and "Risk retention and transparency
requirements”).
Data on static and dynamie historical default and. required to be under
loss performance, such as delinquency and default Statement where the data required to | Artcle 22(1) of Regulation (EU) 2017/2402 can be found
Historical Default and Loss | data have been made available through the website be made available under Artcle 22(1)
N3 stesss Performance Data location. | Securitsation Repository (being, s at the date.of | X1 1020} of Regulation (EU) 2017/2402 can be | Field codies are highlighted in amber where:
the Prospectus, www.eurodw.eu) and the found ~field s left blank for public securitisations; or
Prospectus. feld has errors in format.
Cortined Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
Confirmation that a sample of the
Sample external verification (Confirmed/uncon Field codes are highlighted in amber where: underlying expostres was subject to
N14a sTsss9 external verification prior to the
confirmation firmed} feld s lft blank; or esvamee o the seeutos yan
< feldis xua to Unconimed's o appropiate andindependent party.
Pursuant o article 22(2) of the EU Securitsation
Regulation and the EBA Guidelines on STS Criteria,
an external verification has been made In respect of
the Provisional Portfolio or the Inital Portfolio, as
Confirmation and optional comment
applicable, prior to the Issue Date by an appropriate el ot unaerty
and independent party, and no significant adverse
expostres was subject to external Sample of the underlying
findings have been found. Such verification has
Confei () on  sotisical s, the egry and verification prior to the issuance of exposures subject to external Article 22(2) Confirmation N/A
the securiies by an appropriate and verifications
BB NG R independent bty puroint o Arie| st Confimatonthatasample fhe
focumentation and in the IT systems in respect of 0x to complete may contain additional explanation. underlying exposures was subject to
N1as sTsss9 Sample exteral riiEaton | eqchselcted positon of a representative sample of | (TEXT-5000} 22(2)of Regulaton (E0) 2017/2402 external verification prior to the
the Provisional Portfoli; i) the accuracy of the data Field codes are highlighted in amber where the field has errors in format issuance of the securities by an
relating to the Inital Portfolio disclosed in the appropriate and independent party.
paragraph entitled “Characteristcs of the Intial
Portfoli” of the Prospectus; and (ii) 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 Inital Portfolio with
the Criteria that are abl to be tested prior to the
Issue Date (for further details, see the section of the
Prospectus headed “The Portfolio”).
Coutined Box to complete should contain the confirmation Indicator (Confirmed/Unconfirmed).
e srsse0 Liability cash flow model (Confirmed/Uncon Field codes are highlighted in amber where:
confirmation (prior pricing) irme field i lft blank or
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Location of Liability cash

Under the Intercreditor Agreement, the Originator
has confirmed that, before pricing, it has been, as
holder of a portion of the principal amount of each
Class of Notes, in possession of, and has made
available to potential investors in the Notes through
the websites of Bloomberg and Intex (being, as at
the date of the Prospectus, www.bloomberg.com
and www.intex.com respectively), a liability cash
flow model which precisely represents th

Confirmation that a liability cash flow
model s available to potential
investors prior to pricing and location
where this information is available
pursuant to Article 22(3) of

2017/2402

any additional explanation.

Box to complete should contain the location where a liabiity cash flow model is available

Availability of a liability cash flow
model to potential investors

Confirmation that a liability cash flow
‘model is available to potential
investors prior to pricing and state
clearly where this information is
available. After pricing, confirmation
that such information has been made
available to potential investors upon
request.

Article 22(3)

Confirmation

N/A

Publication on environmental
performance of underlying
exposures consisting of
residential loans or car loans or
leases*

A concise explanation on whether the
information related to the
environmental performance of the
assets financed by residential loans, or
auto loans or leases is available
pursuant to Article 7 (1)(a) of
Regulation (EU) 2017/2402 and a
statement where that information i to
be found.

Article 22(4)

Concise Explanation

N/A

Originator and sponsor
responsible for compliance with
Article 7

N147 stss0 i contractualrelationship between the Recevables | (TEXT-10000)
and the payments flowing between the Originator, Field codes are highlighted in amber where:
the investors n the Notes, other third parties and ~field i left blank for public securitisations; or
the Issuer pursuant to artcle 22(3) of the EU field has errors in format.
Securitsation Regulation and the EBA Guidelines on
STS Criteria (for further detail, see the section of
the Prospectus headed “Descrption of the
Transaction Doeuments - The Intercreditor
Agreement” and "Risk retention and transparency
requirements”).
Eemlie=]) Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
Field should be equal to "Confirmed where the STS notification is submitted before
pricing,
Liabilty cash flow model (Confirmed/Uncon
Nase STSs60 confirmation (after priing) irmed) Field codes are highlighted in amber where:
- feld s left blank; or
- field s equal to "Unconfirmed’; or
- field has errors in format.
Pursuant to the Intercreditor Agreement, the f::"‘a’;‘“:r':r"‘:"": opona commert
Orginator has further undertaken to make available g
has been made avaiable to potential
o investors in the Notes on an ongoin basis and to
; investors upon request pursuant to
potential investors n the Notes upon request, el 3303 o repton (£0)
through Bloomberg and Intex (or any other provider Soritn
notified by the Issuer to the investors in the Notes),
i srsséo Liabiity cash flow model | ailty cash flow model (as pdated romtime to | 1 oo Box to complete may contain the concise explanation.
comment (after pricing) | time) which precisely represents the contractual
relationship between the Receivables and th Field codes are highlighted in amber where the field has errors in forma.
payments flowing between the Originator, the
investors in the Notes, other third parties and the
Issuer pursuant to aticle 22(3) of the EU
Securitsation Regulation and the EBA Guidelines on
STS Criteria,
RElh Box to complete should contain the confirmation indicator:
"Available” where information is avalable
Not Available” not available and exposures
classifcation is equal to "residential mortgages" or "auto loans/leases”
"N/A" only where STSS10-Underlying exposures classification s not equal to
“residential mortgages" or "auto loans/leases”
wiso | srsser e LS Feld codes e nghighed s where
avallabilty tavailable) feld s lft blank, or
~fieldis equal to "Not available"; or
g d Jassification s equal to
residential mortgages” or "auto loans/leases” or
/A" is not reported and STSS10-Underlying exposures classification is not equal to
esidential mortgages” or "auto loans/leases”
-~ field has errors in forma.
The Servicer shall prepare the Loan by Loan Report Confrmatianand conci xpaation
setting out information relating to each Loan as at on whether the information related to
the environmental performance of the
the end of the immediately preceding Collection e et o oot oot o
Period (including, inter ala, the information related g
auto loans or leases i available
to the environmental performance of the assets
pursuant to Artcle 7 (1)(a) of
financed by the relevant Loan, if availabl), in
Regulation (EU) 2017/2402 and a
compliance with point (a) of the first sub-paragraph
statement where that information is
of article 7(1) of the EU Securitisation Regulation b o purasame 6 A o218
and the applicable Regulatory Technical Standards o Reaaton (0 201372405
and deliver it to the Reporting Entity in a timely When Environment performance confirmation for STSS61 is ‘Available’, box to complete
manner in order for the Reporting Entity to make the information i disclosed
Ervironmental prformance | /21201, through the Securisaton Reposiory, he
151 sTsse1 A Loan by Loan Report simultaneously with the SR | (TEXT-10000} When Environment performance confirmation for STSS61 is different from ‘Available’,
Investors Report and the Inside Information and box to complete should be left empty.
Significant Event Report to be made available on the
relevant SR Report Date) to the holders of a Field codes are highlighted in amber where it is not the case or feld has errors in format.
securitisation position, the competent authorities
referred to n aricle 29 of the EU Securitisation
Regulation and, upon request, to potential investors
in the Notes on each SR Report Date (for further
detals, see the sections of the Prospectus headed
“Risk retention and transparency requirements” and
“Description of the Transaction Documents - The
Intercreditor Agreement” and "Description of the
Transaction Documents - The Servicing Agreement’).
G Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
sz srsse Avtice 7 compliance (Confirmed/Uncon Field codes are highlighted in amber where:
confirmation irmed) feld s left blank; or
~fieldis equal to "Unconfirmed"; or
feld has errors in format.
Under the Intercreditor Agreement, the parties
thereto have acknowledged that the Originator shall
be responsible for compliance with artcle 7 of the Confinmation andaptions comment
EU Securitisation Regulation. Each of the lssuer and
that the originator and the sponsor
the Originator has acknowledged and agreed that e e g
Findomestic is designated as Reporting Entit, e e o2 2402
Regulation (EU) 2017/2402 pursuant
pursuant to and for the purposes of artcle 7(2) of el 23 (9 of elion £0)
the EU Securitisation Regulation, and it has fulfiled
2017/2402, Box to complete may contain additional explanation,
Artcle 7 compliance before pricing and/or shal fulfi after the ssue Date,
ns3 stsez comment as the case may be, the information requirements | X1 000
e o o) ) (o e o o Field codes are highlighted in amber where the field has errors in forma.
firt sub-paragraph of article 7(1) of the EU
Securitsation Regulation and article 22 of the EU
Securitsation Regulation (for further detais,see the
section of the Prospectus headed “General
Information”, “Description of the Transaction
Documents - The Intercreditor Agreement” and "Risk
retention and transparency requirements’
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 to any potentialinvestor
isa srsse Underlying information (Confirmed/Uncon upon such a request
confirmation firmed)
Field codes are highlighted in amber where:
feld s left blank; or
Confirmation and optional comment | 11415 €442 @ nconfimed'; or
that the information required by -
Article 7(1) (a) has been made
A5 to pre-pricing information, the Originator has available to potential investors before
confirmed that, before pricing, as holder of a portion pricing upon request pursuant to
of the principal amount of each Class of Notes, it has Article 22 (5) of Regulation (EU)
beenin possession of, and has made available to 2017/2402.
potential investors n the Notes through the
Box to complete may contain aditional explanation
Niss srssez Underying nformation | Scuritsation Repository, the information under | o
pontisl ot uparasapclatiocs CIol Field codes are highlighted in amber where the field has errors in format.
the EU Securitisation Regulation (for further details,
see the section of the Prospectus headed “General
Information”, “Description of the Transaction
Documents - The Intercreditor Agreement” and "Risk
retention and transparency requirements').
Confirned Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
1S e Pl (Confirmed/Uncon Field codes are highlighted in amber where:
poeiivion firmed) feld s left blank; or
~fieldis equal to "Unconfirmed"; or
feld has errorsin format.
A to pre-prcing information, the Originator has Confirmation and optional comment
confirmed that, before pricing, as holder of a portion that the information required by
of the principal amount of each Class of Notes, it has Aricle 7(1) (b)to (d) has been made
been in possession of, and has made available to available before pricing at least in
potential investors n the Notes through the draft or initial form pursuant to Article
seforepricng Securitsation Repository the information and 22.(5)of Regulation (EU) 2017/2402 | Box to complete may contain additional explanation.
157 stssez documentation, i draft form, under points (b) and | (TEXT-5000}

documentation comment

(d) of the first sub-paragraph of article 7(1) of the EU
Securitisation Regulation (for further details, see the
section of the Prospectus headed “General
Information”, “Description of the Transaction
Documents - The Intercreditor Agreement” and "Risk
retention and transparency requirements”).

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

Confirmation that

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

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

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

Article 22(5)

Confirmation

0088729-0000080 EUO': 2008869094: 1

282023



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}



{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}




In order to import a (new) draft STS notification record you must follow the below 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.

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




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 LElI + T + YYYY + max3digitsclassification for ABCP Securitisation
Free text field up to n UTF8 characters.
Drop-down list with:
-Y-Yesortrue
- N - No or False




