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NUMBER BOXTO COMPLETE FOR STS NOTIFICATION APPLICABLE EXPLANATION TYPE FOR THIS FIELD FIELD FORMAT ARTICLE FIELD DESCRIPTION LINK WITH PROSPECTUS DIRECTIVE /
REGULATION (EU) JLATION
201212402
I - : Fist contactpor Logal iy denor (E1)of r ey dosignated a e st cotac pon and | fom 3.2 Anner 9 of Commission
TSSO |969500SIXMEMW32ZVGTS - Fench Financial Markets Authority (futorié des Marchés Financiers) First contact point N/A (General Information) = Aticle 27 (1) Tame of ha elevant compet Delegated Regulation (EU) 20191980
Where available under fiem 3.1 of Annex 19
STSS1 | FRO0I400C60 Instrument identification code N/A (General Information) sy NA \Where available, the intemational securily identifcation cade (ISIN) or codes, orf no ISIN, then anY| o o ission Delegated Reguiation (EU)
other unique securies. assigned to this securiisation. oo
XNXIDGH3, 969500QF U . 969500F 1. 969500RVNUVNPGSCY 284, 969500WFZ7C2IBN9TBAO, 969S00NII2LCSHAFDYSS.
49, 969S00W2MGVVWIOKBATS, S69500W T2V WOIVBESH3,
sssz[OOSOTUSABIPORS), %asummmm»mm 969S009GVHASHCIIDI22, USOLIIOUPIISHUS, CBS0ONISZIPISOSaL, MOSONENTBSHIZASS e oty enuter . /A (GoneralInformation) e A The LEI of the originators) and sponsore), and Jenderts). fem 4 20t pex Commission Delegtod
SN SSNCINYBVAT 6 SMSBOINAZI QL1 9S00 WIZUSSWHBPA2>
STSS3 [Notapplicable Notification dentiier NIA (General Information) {ALPHANUM-100} N Whnere reporting an update, the unique reference number assigned by ESMA o the previously |
nolified STS noticatior
00Ky The unique ldsnﬂﬁerass\gnsd by the reporiing eniity in accordance with Aricle 11(1) of Delegated
STSSA | S49300KVSTHIVENIUQUN202101 Unique identifer N/A (General Information) {ALPHANUM-100} NA Reatintin o Tosti e NA
STSSS | AMF Visano, FCT21-10 Prospectus identifer NIA (General Information) {ALPHANUM-100} NA Where avalable, the prospectus identier as provided by the relevant competent authorily NA
STsse | Repository N/A (General nformation) {ALPHANUM-1000) NA Where available, the name of the redislered NA
- E—— Section 4 of Annex8 of Commission
STSS7 | BPCE Home Loans FCT 2021 Green UoP Securtisation name N/A (General Information) {ALPHANUM-100} NA The securiation name; e ot
sss|FR Country of establishment N/A (General Information) {COUNTRYGODE 2} Ao 18and 273 [\1ere the country of - sponsor(s) SSPE(s) and orginal |,
The type of securitisation
-non-ABCP securilisation
TSS9 |non-ABCP scaurisaton Securiisation classification N/A (General Information) wsn NA R sacan NA
-ABCP programme.
The type of underlying exposures including.
1) e or more
property or that are fully guaranteed by an eligble protection provider among those referred to
in Article 201(1) of Regulation (EU) No 575/2013 and qualiying for the credit quaity step 2 or
above as set out in Part Three, Tile I, Chapter 2 of that Regulation;
2) commercialloans that are secured by one or more mortgages on commercial mmovable
property, including offices or other commercial premises;
stss10 ccured by one or " orthatare uly sarsd by NIA (General Information) wst NA 3) credit faciities provided to individuals for personal, family or household consumption NA
vefeed to in Arile 201(1) of Regulation (EU) No 57512013 b n Part Three, Tile I, Chapte 2 of that Regulation purposes;
) credifcities, ncludingloans and eses, providd 1 any type of enterprise o corporatio;
5) auto loans/leases;
6) credit card recelvables;
7) rade receivables;
8) other underlying exposures that are considered by the originator or sponsor to constitute a
distinct asset type on the basis of internal methodologies and parameters;
Where a prospectus has been drawn up In compliance with Regulation (EU) 2017/1129, the
stssi1 |21 October 2021 ssue date A (General Informaon) [ry—— A originator and sponsor shall provide the date on which the prospectus was approved. NA
In al other cases, the originator and sponsor shall provide the closing date of the most recent
ransaction
STSS12 {26 October 2021 Notification date N/A (General nformation) {DATEFORMATI NA The date of noliication to ESVIA NA
N . s conimed by Prime Colltolised Securis ©ctingos i Where an authorised third-parly has provided STS verfication services in accordance with Article
STSS13 | D oo 2 ey 2o s confimed by Pime Collenlsed Securies (FCS) EU SAS acting s b bty s rised Trir party N/A (General Information) {ALPHANUM-100} Article 27(2) 27(2) of Rogulation (EU) 201772402, a statement that compliance with the STS iteria was A
rifcation agent pursuant to Artices 27(2)and 28 on 26 October 202 e ot aciotsod i oy o
Where an authorised thirc-pary has provided STS verfication services in accordance with Article
STSS14 | Prime Collateralised Sccurites (PCS) EU SAS, FR Authorised Third party (name and country of establishment) | N/A (General Information) {ALPHANUM-1000) Adicle 27(2) 27(2) of Regulation (EU) 201712402, the name of the third party's name and the couniry of NA
esiablishment
Where an third-party has provided services in Artcle
French Financial Markets Authorty (AMF rised Thi P o i v
sTss1s iy (AMF) Authorised Third party (name of competent authority) NIA (General Information) {ALPHANUM-100} Article 27(2) 2703)of Regulation (E0) 20172405, he same of the compaten autherity hat s suthorised t. |V
Grssts | Notampliatic I A (General iormation) ALPHANM1000) e 275) A reasoned notification by the orginator and sponsor that the securtisation i no longer tobe | -
considered as STS.
stss17|Yes Originator or original lender) not a creditinsiitution NIA (General Information) oy Article 27(3) A'ves'or No! ether the originator or orignallender oner N nim
9 o ot esamtones s i
Where the answer to field STSS17 is ‘No’,confirmation that the originator’s or originl lender's
STSs18 | Notapplicsble Originator or original lender) not a creditintituion NIA (General Information) {ALPHANUM-1000) Article 27(3) credit granting criteria, processes and systems in place are executed i accordance with Article 9 [N/A
of Regulation (EU) 2017/2402.
Where the answer to field STSS17 is ‘No',confirmation that the credit-granting as referred to in
Not applcable i -
stss19 o Confirmation that the credit ranting s subject to supenision | N/A (General Information) {ALPHANUM-1000) Aricle 27(3) it 27030 of Resulation £0) 201712401 s sonjot to superviion. NA
The sale ofthe Home Loans under the Home Loans e Transter tnuctured o qualiy French
aw,
Pleaserefert the section "ASSIGNMENT OF THE HOME LOANS AND ANCILLARY RIGHTS" on page 187 ofthe atached Prospectus:
"The assignment of the Home Loans subject to any Home Loans Purchase Offer shall take effect between the Issuer and the relevant Seller and be enforceable The STS notification shall provide a concise explanation on how the transfer of the underlying |\ 4 5 ¢ Anney 19 of Commission
STSS20 | it hid paries(fr the svoidance of doubt inluding, without limitation, the Bormowers)ut the dte affixed by he Management Company on the refevant | T7Sfer of the underling exposures by trus sale or assignment | Concise Explanation {ALPHANUM-10000) Article 20(1) exposures is made by means of true sale ina Bengatoa Beeton (E0) 30100680
Transfer Document upon its delivery by each Seller, irrespective of the date on which the said Home Loans came into existence or their maturity or due date, enforceable against the seller or any third party.
without an and the law Home Loans or the debtor's place of residence (quelle que soit a
e de natssance, dehiance o exgibilié deseréances, sans gl soi besoin d autre formali, et ce guell que soit a o applicabl s eréances et a
L0i du pays de residence des débiteurs ) in accordance with the provisions of artcles L. 214-169 and D. 214-227 of the French Monetary and Financial Code."
subject provision in The Transaction Documents do not include any.
oariicke 20, 20170402
Pleaserefer t the section "ASSIGNMENT OF THE HOME LOANS AND ANCILLARY RIGHTS" on page 187 ofthe atached Prospectus:
e et Lo by o ‘:‘SF;I‘“‘: o et moihstanding h st of cesatonofpasments (e cessation des The STS nolifcation shal provide a concise explanation on whether any of he severe clawback
* ouae Loats by sxch Sclle shall emaia vald (converve ses efte), notwithstanding the stac of ceasetion of peyacate f tut de cmaation dev provisions referred {0 n Aricle 20 (2) (2) or (b) of Regulation (EU) 2017/2402 are found inthe | tem 3.3 of Annex 19 of Commission
STSS21 | paicments) ofthe Seller Book VI ofthe French Commercial Code or any equivalent proceeding [ No severe clawback Concise Explanation {ALPHANUM-10000} Artile 20(2) Socuriisation and sate whether the provisions i Aricle 20 3) of Regulation (EU) 2017/2402 | Delegated Regulation (EU) 2019/981
ovemed by any forign o rocidire ot s fondement 1 ol i s any ST T h Puchas Do ey
(€ the provisons of article L. 632-2 of the French Commercial C the Issuerar o any by the Issuer
orto s bafs(nesoi s cplais s plemets s par anorgensme e francement i actes i itre onére accomplis par un organisme de financement ou
i som profi) o the extent such onnected with pursuant to Artile L. 214-168 of the French Monctary and Financial
Code (8o g s conrats ot s pasements ont directement el opratons présies Lt L 214-169)
In conjunction with STSS21, where appropriate, the STS otification shal confirm whether tnere
STSs22 | Notapplicable Exemption for clawback provsions in national insolvency laws | Confirmation {ALPHANUM-1000) Article 20(3) are no circumsiances that could give ise to clawback provisions in accordance with Article 20 (1) |12 33 of Annex 19 of Commission

and (2) of Regulation (EU) 2017/2402.

Delegated Regulation (EU) 2019/982
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INFORMATION: 'BACKGROUND INFORMATION:
FIELD [BACKGROUND INFORMATION: [BACKGROUND INFORMATION:
NUMBER ECKID COMR FORSTS NOTIEICARION APPLICABLE EXPLANATION TYPE FOR THIS FIELD FIELD FORMAT ARTICLE FIELD DESCRIPTION LINK WITH PROSPECTUS DIRECTIVE /
'REGULATION (EU) ILATION
Thi i ey confimed.
I sccondane it Home Loan Elgbily Crea ), cach Home Losn has besn orginated n s ondinary ours ofbusinss by an original ender (. being iher the Slleon
any othr oty ofthe BPCE Group which has i the Home Loan o the Selle hrough rger,
Under French L, st of any Homne Loan o any ety of th BPCE Gy " Home Loan
iont s st i cton "OTHER REPRESENTATIONS AND WARRANTIES O THE SELLERS RELATING 10 THE HOVE LONNS” o s 951 § Where the selleris no he oignal lener, the STS noffication shall provide astatement confirming e 3.3 of Annex 19 of Commission
sTss23 -ach Seller will also represent and warrant on the Purchase Date that: [ lm Mergers: in elation to any | 1T2STer Where the seller is not the original lender Confirmation {ALPHANUM-1000} Article 20(4) that the securitisation complies with Article 20(1) to 20(3) of Regulation (EU) 2017/2402. Delegated Regulation (EU) 2019/983
o Lo ot by ) it ety o e BECE G ik s e e Hom Lon o he s et () eh e v g iher
betwae o o mrecakss i de prévoyanes bt b e L 5128 s 5. ofh French Monearyand Fnanil Code o bewean g o more banes
poples et by s L 122 e Frach Moy il Cods s e 4 o e he BYCE Group apyin e s il
g ” a g, such Home Loan had been originated n
sccondance with the Sevicin P i e o o pening o s o okt il st e pssly e
oo s e, by nd il he st 1 oo o Y. e o Loh 0 et Sl ot sch mere
Notapplable
Where the transfer of the underlying rf d by means of d
Please refer 0 scton"Assignment fthe Home Loans and Ancillry Righs”on pages 137 of he Prospectus e ot st st ha o v oo o h secuieaion, e STS reTeaton sl provide
| The assignment of the Home Loans subject to any Home Loans. ne ne hethe is effected at least through the required issi
sTS524 - paries orhe avoianc f dot inludin.without it he Brmowcs)a e dt il by the Mansgemen Company o h lvant Trnser Dosumentupn s ot fosormet by means of an assignment and percted 2t | ongise Explanation (ALPHANUM-10000) Avtcle 20(5) inimum pre-determined event tiggrs a st in Arcle 2065) f Regulation (EU) 201772402, |20 5. sfhrnes 19 of Sommision
deivery by cach Selr,imespeeie ofthe datc on whih the s H or due dte, without
e e i e he i o Lo o1 o' e ot . dchéanceou d Where allamative mecharisms of ransfr are used. the STS nolifcaton shal confim that an
sans qu'il soit besoin d autre formalité, et ce quelle que soit la loi la loi du pays s deél s ) in insolvency of the originator would not prejudice or prevent the SSPE from enforcing its rights.
s L 214169 nd D. 214-22 ofthe French Monctary and FinancilCode,
s i scton “HOME LOAN NARRANTIES o s 85 rscs
s v I Sellr eprsent nd warranes (and it  detenining condion (conditon ssentille c
it e Pt of e o Lom by e et e Home Lo ch S g 0 e i e Home Lo Warten
heHome Losn Waranis cade therepresctaonsmade by cach Sel The STS notifcaton shallprovide a concise explanation on whether here are representations and
. warranties provided by the seller that the underlying exposures included in the securitisation are not| ltem 2.2.8 of Annex 19 of Commission
sTss2s .i.ili ‘:mm‘wm et o be obtained bef '8 HomelL  th ted Ancillry warranties Concise Explanation {ALPHANUM-10000} Article 20(6) ‘encumbered o otherwise in a condition that can be foreseen to adversely affect the enforceability | Delegated Regulation (EU) 2019/980
() the relevant Sele has full e o the Home L d licable, the related Home Loan v p the of the true sale or assignment or ransfer with the same legal effect.
e Purcased Home Lo Home Loan G M Pt 1.t ol at, s,
deegationorplede,atachment, waranty chims, . hid parties, oot that can e
et the of ‘ " Home Loans o any it Home Lo Cusates nd Niongges 0 h s
The Home L by th Selr o the SSPE g feria i reltiont0 which each Selrprovid TR—
s indicated i scction“Procedure”page 186 ofhe Prospetus: “The procsdur for thepurchas of Home Lo froms he Selles o the Purchase Dte i3 lows
Lt h st o he Purchse Dat, cach Sl may o Home Loans rndomly ekt an e Seection Dt whic sty ndidualythe Home Luan Elghily Criea
Date o, s appliab Home Loan bty Crera o purchase by th s on he Purchase Date”
¥ P Y The STS notification shall provide concise explanation that:
P oo oo Home Lo P nd S A, e Sl gt nd s o i et odioncondion sl - e undorying oxposure ansforedfom, o assignad by, h seller o o SSPE most
dn:umname) of the purchase of each Home Loan by the Issuer) that the Home Loans such Seller assigns to the Issuer satisfy the Home Loan Warrantics. The Home Loan | 2/ 9011Y Criteria which do not allow for active portfolio predetermined, clear and documented eligibilty crteria which do not allow for active portfolio Section 2 of Annex 19 of Commission
STSS26 " osures on a di xpl {ALPHANUM-10000} Article 20(7) those exposures on a discretionary basi
e inlude the repesentation made by cach Sl tht"a) cach Home Lo ofered fo purchas undes he Home Loans Purchaseand Srvicing Agreemnt meets the [ 120 management of those expoe o s s based on ciear | Delegated Regulaton (EU) 20191980
Home Lo iy Coern. o ofhe S Dt 5 e oo b h el e e e Home Lo Evgbly et e ooy nt0
the securiisaton and that they do ol allow for thei actve portfolio managemen. o
Asindicated i sccton "REPURCHASE OF THE PURCHASED HOME LOANSF on page 19 of the Prospects bbbty
Fortheavidince of doubt, re-anse of Purchascd Home Loans by helsuee hal oy occur nthe chumtances pre-defined abov o i cse ofiquidton ofhe s,
and i an suchcase of re-ansr,the Management Comp uany the porolo of Purchased Home Loans on  dscrsionary bass
(meaning, 2 dent bt on the Purchased Home Loans nd on the performance
) inceased yield, overl
purcly
The Purchased Home Losns . ATl ) 0,120 e Commisin Dk et (R0 2019151 o 26y 201
01724021 e Councilwih rgard to g
“Homogenciy g Rebion's
10 the Purchased Home Loans ll witin being that of “resd  withoneor sverl mrtgage o esdental propery or
reidentia s flly uarnteed by an clgbleprotetion provideramong hose refeed 10 n Anicle 201(1) of
tep 2 or above as st out in Part Three, Tike I, Chapter 2 of that Regulation’”, The STS notification shall provide a detailed explanation as to the homogeneity of the pool of
Home L d underlying exposures backing the securitisation. For that purpose the originator and sponsor shall Hom 2.2.7 of A 19 of Cor
o e PP Y it i refer to the EBA RTS on homogeneity (Commission Delegated Regulation (EU) 2019/1851), and | e 2:27 of Annex 19 of Commission
STSS27 | th the Receivables (us described in Section CREDIT GUIDELINES of the Prospectus on pages 226 and following and Article 9( Homogeneity of as: Detailed Explanation {ALPHANUM) Article 20(8) ogensiy € e (eU) 2019/1852) Delegated Regulation (EU) 2019/980
Regulation, shall explain in detail how each of the conditions specified in the Article 1 of the Commission
. ’ Delegated Regulation (EU) 2020/1226 are met.
Home L vood . collc
Section SERVICING PROCEDURES ofthe Prospectuson pages 23 nd flloing),
i in Arice 1)) ofthe Homogencky Commission Delgated Regulation,
since i acondance with Home Loun Elghly Creria (), the Home Loans were grated o son,buiding or
located in France, vt nd threfore “in ne ursdictio any”.
" a sation position, The underlying consstof residental b
STSS28  |Please refer to the last paragraph of section "Home Loan Eligibility Criteria” on page 193 of the Prospectus: Underlying Exposure Obligations: no re securitisation Confirmation {ALPHANUM-1000} Article 20(9) The STS nofification shall confirm that the underlying exposures do not include any securitisation | ltem 2.2 of Annex 19 of Commission

For the avoidance of doub, (i) the Home Loans do not include transferable securites, as defined in point (44) of Asticle 4(1) of Directive 2014/65/EU nor any secuitisation
position nor any derivatives [..],

positions and that the notified securiisation is therefore not a re-securitisation.

Delegated Regulation (EU) 2019/980
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FIELD BACKGROUND INFORMATION: BACKGROUND INFORMATION:
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NUMBER APPLICABLE EXPLANATION TYPE FOR THIS FIELD FIELD FORMAT REGULATION E0) FIELD DESCRIPTION REGULATION
201303002
Please eferto Section "HOME LOAN ELIGIBILITY CRITERIA” on page 189 of the Prospectus
"I order for a Home Loan offeed for sl to the Issueron the Purchase Date to meet the Home Loan Elgibilty Critria, the Home Loan mustsatisfy the following asat the
Selection Date or, as the case may be, he relevant date specified below
(@) the Home Loan has been originated i is ordinary course of business by an original lender nature as
e Home Losn,beig et e Sl o any ot <y of e BECE Group i b e teHome Losn m e St Hhrough mergerand
) prior 0 the date on which the Home Loan had bec Borrower, d by the originator o the Home Loan The STS notifcation shall provide a detailed explanation:
pursuant o the C tisied the Home Loan was not -as to whether in the lender's
xposures which are not securitised business and whether the appled underwiing standards were no less srngen that o applied
Bormower b atihe same time of origination to exposures that were not securiise
that ight not b verifed by the elevant Sele, ] -as o whether the undenwriing standards and any material changes from prior underwriting
standards have been or will be fully disclosed to potential investors without undue delay. Htom 2.2.7 of Annex 19 of Commission
sTSs29 described i scction "CREDIT GUIDELINES” on pages 226 and following of the Prospectus. Soundness of the undenuriting standard Detailed Bxplanaton {ALPHANUM} Aticle 20{10) - on how securitisations where the underlying exposures are residential loans, the pool of Delegated Regulation (EU) 2019/980
undertying exposures meet the requirement of the second paragraph of Artcle 20(10) of Regulation
s descredinSecton "OTHER REPRESENTATIONS AND WARRANTIES OF THE SELLERS RELATING TO THE HOME LOANS o age 195 ofthe Prospecus: (EU) 201712402
Under the Home Loans warrant on the Purchase Date tha: [ a5 {0 whether an assessment of the borrower's creditworthiness mests the requirements set out in
(0) Credit-granting ciera: Atticle 8 of Directive 2008148/EC or paragraphs 1 to 4, point (2) of paragraph 5, and paragraph 6 of
10 the Home L. o the and for crdit-granting which Home Article 18 of Directive 2014/17/EU or, where applicable, equivalent requirements in third countries.
Loans. ot cd,thesame laly cablshed procsses o approving and, wher levant, amend dref Home Loans has been applicd;
@ such Sl s v sysems in plac o appy thse i athorough Fihe obligor's
o the Home L tand
(i as French licensed eredit ch Seler has appl in Anticle 8 of Dirsctive 200848 EC or paragraphs 1 o 4, i
18 of Dircetive 2014/1/EU when
Please refer to Section "HOME LOAN ELIGIBILITY CRITERIA" on page 189 of the Prospectus.
"I order for a Home Loan offeed forsal to the ssueron the Purchase Date to met the Home Loan Eligiily Criteria, the Home Loan must satisy the following asat the
Selection Date or,as the case may be,the relevan date specified below:
The STS notifcation shall provide a detailed explanation as to whether the originator or original | ltem 2.2.7 of Annex 19 of Commission
sTss30 o has inits ofbusiness by an oiginl atleast 5 OriginatorL o1 Detailed Explanation {ALPHANUM) Aticle 20(10) : e 2
o o Lo, e e e on syt B e e e e lender have expertise in onginating exposures of a similar nature to those securitised. Delegated Regulation (EU) 2019/980
nature” refer to any residential loans secured with
ropeny. o esentel o flly saanced b 10 i article 201(1) of Regulation (EU) No 57572013 qualfying for credi
qualiy sten 2 or ab rt thee, tite 1L, chapter 2 of that regulation.
Each Sellr ep Loan Elighilty C: Hon assigns o the lssuer has b dtoa snot
di here a cred oo st of e e knowledge:
(@) (1) has been declared insolvent (meaning for the purpose of this Home Loan Eligibilty Crieria, being subject to
abtment o, it 9o oo of T 1V Lis VI of s Fowch ConmieCac (0 bt B oy 01, T Il of Live Il of the French
Consumer Code), o any insolvency proceeding pursuant to the provisions of rtcls L. of the French Commercial Code orto a review by a jurisdition pursuant
foarice 13435 ofthe Frnch CivlCod o, befors h It of Octoer 2016, ke 2541 af e Frneh il Codey e cou on (5 hind grant his creditors a final
4 1o cach of tems (1) and (2), within three (3) years prior o the date of
Home Loan, or 3) has und e regard to i within three years pror o the Purchase
Date;
" orgnsion, on » & for the purpose of this Home Loan Elgibily Criteriabeing registered in The STS nolfcatin shallprovide a detaled manner i whther
the Banque de Frances FICP file); o the transferred underlying exposures do not include, at the time of selection, defaulted exposures
5 (orrestructured exposures) as defined in Artcle 20(11) o the Regulation (EU) 2017 2402 as
ECALor: of conmenually agreed . higher applicable. Item 2.2.8 of Annex 19 of Commission
STSS31 | exposures held by the Seller which are not securiised., Transferred underlying exposures without exposures in default | Detailed Explanation {ALPHANUM) Aricle 20(11) O emtisation contains any croitimpairodness at the imo of sacurisation s spacifed in | Dalecsiod Ragulston (R0 3016/980
. Aticle 20(11) () o (¢) of Regulation EU 2017/2402.
(1) ofthe Regulation, and. in each case, i accordance with any official guidance issued in reltion thereto, - the requirements referred to in Article 20 (11) (b) of Regulation (EU) 2017/2402 are met ;
. e sbove that - the requirements referred to in Article 20 (11) (c) of Regulation (EU) 2017/2402 are met.
() the the evens lted " d the Seller's information i limited o the perod clapsed
the Bormower, which may be shortr than preceding » Home
Loans
() the “Fichier National des Incidents de remboursement des Crédits aux Particuliers” (“FICP")file does not keep track of any hisorical information on the ereditprofile o the
Bormower to the extent tha the circumstances that would have jutifiedis inclusion on the FICP have disappeared: and
© within the meaning of this Home Loan Elgibily Critri,the Sellronly takes into
ot h ma B 1 it scor ssgnd by BPCE o the Broweras ofthe Selcion between | and 8, (y) i not and RX
thin th e
Thisis hereby confimed. The exemption under Artcle 20(12) does not appiy. T uteation shal confi whether, a the ime of ransfer of the exposures, the JeOrs | am 3.3 and 3.4.6 of Annex 19 of
sTss32 Atleast one payment at the time of transfer Confirmation {ALPHANUM-1000) Atticle 20(12) v meds at leest one payment Commission Delegated Regulation (EU)
Pleasc referto Home Loan Elighily Critera (:"the peid atkastonc Home Loan". The STS noifcation shallalso confirm whether o ot the exemption undor Aticle 20(12) applies. | 20"%/%6”
i residential a
The STS notifcation shall provide a detailed explanation of the degree of dependence of the
Repayment of the holders shall not have been structured to Htom 3.4.1 of Annex. 19 of Commission
sTss33 . Available Distrbut 1 om e 329 of the Prospectus and 0t Cash — o e ot oo Detailed Explanation {ALPHANUM) Atticle 20(13) repayments of the holders of the securtisation position on the sale of assets securing the Delagator Aegraston (oL rae
underlying exposures.
the Notcholders on an ongoing basis.
The STS nolficalion shall provide a concise explanation s 1o How e originalor, SpoNSor o
original lender of a non-ABCP securitsation comply with the isk retention requirement as provided
forin Article 6 of Regulation (EU) 2017/2402.
During the lf of the Class A Notes, the Selles will comply with Articke 6 o or interest in the
ransaction (by way of option 4) which, in any event, shall no be less than $ per cent pursuant to opton (d) ofsuch Asticle 6. through the subscripton of the Class B Notes in 2 These explanations shall in particular indicate which enilty retains the material net economic
ransacton (by way of opton 4) which inany event, shall ot belssthan 3 per cent pursuant 0 option (¢) ofsuch A i, 2h he b e o e Class s o interest and which option is used for retaining the risk including: tem 3.1 of Annex 9 and ltem 3.4.3 of Annex
stssaa |Droperion comesponds ropion ol Compliance with isk retention requiremens. Concise Explanation wsn Aticle 21(1) (1) vertical siice in accordance with Article 6(3)(a) of Regulation (EU) 2017/2402; 19 of Commission Delegated Regulation
Sellersubserbesan nteger number of Class B Notes) (2) seller's share in accordance with Artcle 6(3)(b) of Regulation (EU) 2017/2402; (V) 2019/980
. . N (3) randomly-selected exposures kept on balance sheet,in accordance with Aricle 6(3)(c) (3) of
For further details, please refer to the Section "Retention statement and information undertaking’ on page 280 ofthe Prospectus. Rogulaton (EU) 201712462,
(@) frst loss tranche in accordanc with Aicle 6(3)() of Regulation (EU) 2017/2402;
(5)firstloss exposure in each asset in accordance with Artcle 6(3)(e) of Regulation (EU)
The hedging stratcgy of the Issuer i to enter o the i Agreement 0 between Purchased Home Loans
and the floating ate payabie on the Class A Notes.
Home L s AN Euros, hence th risk The STS notifcation shall provide a concise explanation as to whether the interest rates and Htom 3.4.2 and liem 3.8 of Annex 19 of
sTss3s Mitigation of Interest rates (IR) and currency risks (FX) Risks [ Concise Explanation {ALPHANUM-10000) Atticle 21(2) currency risks are appropriately mitigated and that measures are taken to miligate such risks and | Commission Delegated Regulation (EU)
Pl et o g Sty o o 15, eton "GENERAL DESCRIPTION OF THE SSUER - Purpos fthe Inrst Rt S Agtsement o o confirm that such measures are available to investors. 201
219 of the Prospectus: "The purpose ofthe Interest Rate Swap Agreement is the
EURIBOR -bascd the relevant Payment Date) with respect o the Class A Notes e payments
received in respect of the Purchased Home Loans."
 Aside from the Interest Rat srcement, th The STS notifcation shall explain in a concise manner that the SSPE has not entered into Htem 3.4.2 and ltem 3.8 of Annex 19 of
sTSs36 Derivatives Purchased/Sold by SSPE Concise Explanation {ALPHANUM-10000} d to in Aricles 21(2) of Regulation (EU) | Commission Delegated Regulation (EU)
Please refer to suby-section "Hedging Strategy” on page 118 of the Prospectus 201712402 0
srssay | The eret R the 2013 Federation Bancaire Francaise (FBF) master forward financial instrument; The STS nolifcation shal provide a concise explanation on whether any hedging instruments used [ 342 and ltam 3.8 of Annexc19 of

Jfinanciers a terme or the "FBF Master Agreement”)

Derivatives using common standards

Concise Explanation

(ALPHANUM-10000}

are undenwritien and documented according to commonly accepted standards.

Commission Delegated Regulation (EU)
2019/980
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As for assets,according to Home Loan Eligibiliy Criteia (1) (page 193 of the Prospectus), cach Home Loan bears a fixcd areater P

sty per cnt (160 per e excluding rancs promia) [Reterenced interest payments based on generally used interest The STS notification shall explain in a concise mannerwhether and how any referenced interest | Itom 2.2.2 and ftem 2.2.13 of Annex 19 of
sTss38 | Concise Explanation {ALPHANUM-10000) Atticle 21(3) payments under the securiisation assets and liabilies are calculated by reference to generally | Commission Delegated Regulation (EU)

As forlbilites, the rate Tass A Notes EURIBOR plus the Class A Margin provided that, if EURIBOR plus the [ rates. Ueed market intorest rates or generally used sectoral rates roflective of the Gostof o, o1

Class A Margin s less than zero (0),such rate of interest wil be deemed to be z¢ro (0) and the Class B Notes will not bear any inferest.
Please refr o item “Interest under the Notes” on page 90 of the Prospectus.

The STS notification shall explain concisely and in general terms that each of the requirements of | tem 3.4.5 of Annex 19 of Commission

; 3 . X No trapping of cash fllowing enforcement o an acceleration o B
STss39 | Each of Arice 2164 of 017240 STSSH010 STSS43), o e Concise Explanation {ALPHANUM-10000} Arclo 21(4) 31 A s as0s e ot Ertontos Acnon (0 30 61000
Conirmed . in of Notes, without any
Pesse refer Prioiy of Payments o page 103 of the Prospectus
The STS notfication shal confirm that no cash would be rapped following the delivery of an Kem 3.45 of Annex 19 of Commission
stssa0 (@)No amount of cash shall b trapped Gonfirmation {ALPHANUM-1000) Artcle 21(4) (a) The STS notifcaton shallconfim that JSURA AR
Acccleated Amortisation Perid. An amount will b trapped f cover any loss esutng from  deful
their
Confimed. BPCE Home Loans FCT 2021 Green U ass B subord
Amortisation Perod and the Acceleated Amortiation Priod.
The STS notification shal confirm that principal fecelpts from the underlying exposures are passed N
STSSA1 | “During the Amortsation Peiod and the Accekred Amoriisation Period, the N bicctto Payment Date vl basis, | (b) principal receipts shal be passed to investors Gonfirmation {ALPHANUM-1000) Articlo 21(4) (6) 1o the investors via sequential amortisation of asdetemined bythe | £ oy
ubject f the amounts collcted fom the Home Loans and frm any othe Assets Allocated o the ssuet and the spplicsbi Pioity of Payments, until the carer of ) the date seniority of the securiisation positon. gated Reg
o which the Principal Amount Outstanding of eah Note i reduced o zero or (i) the Final Legal Maturity Date and provided that during the Acceleated Amortsation Period,
he Class B Notes will ot be redeemed untlthe Clss A Note havebeen redetned n full”See page 6 ofthe Prospects,
ot e Class A Notes principalon the Class B Notes, Pleae efr t setion "APPLICATION OF FUNDS” on page 135 of| y The STS nolifcation shall confirm that the repayment ofthe securiisation posiion s not tobe | tem 3.45 o Annex 19 of Commission
stssaz (e () repayment sl not be reversed with rogard to their senioity | Confirmation (ALPHANUM-1000} Aticle 21(4) (c) Toverses wih s o hor camioty Doleantod Regolaon (GU) 2016/080
Confimed. Thee i no provision a
o ; . (6)no provisions shallrequire automatis liuidation of the . The STS otfication shal confirm that not any provisions require automaic iuidation of the | em 3.4.5 of Annex 19 of Commission
STESAD el i “LIQUIDATION O THE SSUER, CLEAN 0P OFFER AND REPURCHASE F THE HOME LOANS”onpge s P e+ |8 S e S s Confimation {ALPHANUM-1000} Artcle 21(4) ©) T o s cort ! e o
Event, but has no obligton t do 5o
The STS notificaton shal confirm that ransaction featuring non-sequental prorly of payments
icado iggers eaing o e perfrmancoof tho ndoringexposus 105 11507 |45 A 19 Commision
STSS04 | Not applicabl as BPCE Home Loans FCT 2021 Green UaP is a puresequential pass-through strctue. Securiisaions featuring non-sequenta priorty of payments | Confirmation (ALPHANUM-1000} Article 21(5) payment reverting o Sequential payments i order of s e e e
The STS notfialon shall1so confim tat such tnggers oo atleas o deororton n e gated Reg
quaiy of the undertying
lems 2.3 and 2.4 o Annex 19 of
R Revolving securilsaton with early amortsation events for o Exmtan o STS notifcation shall explain n a concise mannor, where applicable, how the provisions or 23 d
sTssas N {terminalion of revohing perod based on prescribed tiggers | CO"C15® Explanation {ALPHANUM-10000} Afticlo 21(6) wriggers in Art 21(6)() are included in the ransaction documentation. Commission Delegated Regulation (EU)
The STS notfication shal expain n a concise way where applicable,the provisions or iggers in | M 2.3 and 24 of Annex 19 of
STSS46.|Not applcabl s the tansac () deteroration inthe credit qualty of the underlying exposures | Concise Explanation {ALPHANUM-10000} Adticle 21(6)a) o ey e s n o araacion deumonodon Commission Delegated Regulation (EU)
Hems 2.3 and 2.4 o Annox 19 of
sresar (©) occurence ofan insohency-eated ovent ofhe originatoror [0 ALPHANUM0000) At 21610) The STS notification shal explain n a concise way, where applicable, how the provisions or e (EU)
servicer triggers in Art 21(6)() are included in th transaction documentation s
ST noufcaton sl oiinn aconcse way,whoro agpical,how h v o Homs 2.3 and 2.4 of Annex 19 of
stssag () value of the underying exposures held by the SSPEfalls | o1 i E:lanation {ALPHANUM-10000} Artcle 21(6)(c) triggers in Art 21(6)(c) are included i the transaction ing tothe Delegated Regulaton (EU)
below a pre-determined threshol
relevant sectons of where the be found 20101980

(@ a alue o generate suficient new undeﬂymg exposures
STSSA9 [ Notapplicable as th a meeting ved credit quali of 0l {ALPHANUM-10000} Article 21(6)(d)
the revolving period)

tems 2.3 and 2.4 of Annex 19 of
Commission Oelegated Regulation (EU)
9/980

The STS notification shall explain in a concise way and where applicable, the provisions or triggers
in Art 21(8)() of Regulation (EU) 2017/2402 are included in the transaction documentation.

it f Asticle 21(7) (a) of 0172402,

the M: Company inthe . d described in the sub-section
The Management Company” on pages 120 and following of the Prospectus.

“DESCRIPTION OF THE RELEVANT ENTITIES”

inthe d the sub-section “DESCRIPTION OF THE RELEVANT

. duies and the ©
The Custodian” on pages 125 and following of the Prospecus

The STS notification shall confirm that the transaction documentation specifies all of the tem 3.2 of Annex 19 of Commission

stssso (ehnformaion egaring contactua oblgatonsof th senvcer
truste requirements under Article 21(7) (a) of Regulation (EU) 2017/2402. Oelegated Regulation (EU) 2019/980

e Confirmation {ALPHANUM-1000} Article 21(7)(a)

. duies and in the Home Loans Purchase and Servicing Agreement and described in the sub-section
“DESCRIPTION OF CERTAIN TRANSACTION DOCUMENTS” - “Servicing of the Home Loans” - “Duties of the Servicers™ on pages 198 and following of the Prospectus.

. dus i Seler in the Home Loans Purch; ¢ in the section
SR IO OF CERTAIN TRANSACTION DOCUATENT Forme ot Home Lo o pages 136 e followin of he rospeciu,

. duies and the Account inthe t Bank. .

Confirmed. Please refer to section “Termination of the Servicing Mandate” on page 207 of the Prospectus.

Each o req Home Loans Purchase and Servic the recovery
the Home Loans Issuer Liguidation Date.
Followinghe ascursnce o anndvida Seris Termination Event i elation o anyServiker, e Managenen Copanyshl
: Bank (with a copy 10 the Custodian and the relevant Servicer) with the effect of preventing it
from implncntingany furthe debi ntruction from such polesiu respect 10 ts Specially Dedicated Bank Account; and
G withina period of iy 30 caendardaysand with theprio approval f the Custod o delayed, and provided that, if the
“ompany considers, b erest of Resdua Untholdrs, it the Custodian i holding or delaying its consent
unreasonably, ‘omps pinion of the ch Servicer with any entit fit for that purpose and duly
authorized to carry out such actvity in France (such replacement servicer being appointed with respeet to e oot ot Lo servicing is the responsibilty of
in article L. 214-1 Mty nd Financil Code,  bing providd sty othrSnvicern syt of whih o
Termination Event and which could, through the p: become an Individual Servieer Termination Even, has

STsss1  |oceurmed. may be appointed as a replacement servicer The TS notification shall confirm that the securitisation documentation expressly include tem 3.2 of Annex 19 of Commission

(B)Senicing Continuity Provisions Confimation {ALPHANUM-1000} Article 21(7)b) requirements under Aticle 21(7) (b) of Regulation (EU) 2017/2402. Oelegated Regulation (EU) 2019/980
For Termination Event with respect 0 Servicer shall not i iself constitute an Individual Servicer Termination

Event with respect o the other Servicers.

Following the occurrence of a Master Servicer Termination Even, the Management Company shalt
: pecially Dedicated Account Bank (with a copy o the Custodian and cach Servicer) with the effect of preventing it from
respect o ly Dedicated Bank Accounts; and
) withina perod of iy (0)calendar days and with the Custodian o or delayed, and provided that, if the
“ompany considers, b erest of Resdua Unitholdrs, the Custodian i holding or delaying its
unreasonably, Semers wihanyeni o eniis it o ht purpose and uly
thorired o camy ot auehaciviy i Franc,insccordnce with anice L 214117 of the ptey Mumm P ot

Termination Event, Termination Exent and Master Servicer Termination Event on pages 354, 344 and 349 of the
Prosnect tivel

" d Jud I n of gin
counterparty, insolvency and some other events).

Please referto the section “Description of the Agreement” ofthe Prosp details and 1o item (0) sub-section "Role of the
pany” on page 121 . ‘ompany is in charge of 'replacing (and for this purpose endeavouring o find a. The STS notification shall confirm that the transaction documentation specifies all of the tem 3.8 of Annex 19 of Commission
within ninety (90)calendar days for). if applicable, the Interst c ity in accordance with the terms of the Inteest Rat w |(e)Perivative Counterparty Continuity Provisions Confirmation {ALPHANUM-1000} Aricle 21(7)e) information under Article 21(7) (c) of Regulation (EU) 201712402 Oclegated Regulation (EU) 2019/980

nd under d condi £ in partiular ifthe Iterest Rat !
the s hen due and such ful died aferthe notie of such filure being given:”

sTsss2

There is no liquidity provids as f i upfront.
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iy
" " s the Acsount .
Bk, ol i "o Nnagemen Agremen, @ he
p
(0th Cusodin bl ifan Account Bank erminion (5 it sy (60) calenda oy, f e Accoun Bk eses o hav he
ek R Kot ‘ The STS nolficaton shall confim thatthe ransaction documeniaton specifes ll of e llem 3.8 of Annex 19 of Commission
STSSS3 i) th " resign on giving 30-day p Management Campﬂny and the Custodian, (c)Account Bank Continuity Provisions Confimation {ALPHANUM-1000} Article 21(7)(c) information under Article 21(7 (c) of Regulation (EU) 2017/2402. Oelegated Regulation (EU) 2019/980
povided fed and o tht he AccountBank Requied Raings |
orr—
s e + Bank Temination Event and Raingson pages 327 and 328 o the Prospecus
h Y e Purhasd Home . by 1o the surin s o
fora st v yeasprir 0 he suerExtablshent Dot
The STS nalficaon shallexlain i deail how th requiements of Ac 21(8) are met. As prt of
sTSss4. . Required expertise from the senicer and policies and adequate | pozioq Explanation {ALPHANUM} Article 21(8) the explanation, references shall be made to any policies and procedures intended to ensure Htem 3.4.6 of Annex 19 of Commission
Please refr o section "Standard of C: onpe 193 ol s nd ofeach Servicer in Scheduke 11 to the Home | procedures and risk management controls in place Oelegated Regulation (EU) 2019/980
complance wih hese equiremens.
Loans Purchase anc it: "(h) Expertise: its b the Purch: Ho L
b e ety o e, for ot o 1y e o ot Exnent Dot
The STS notification shall confirm that the underlying documentation sets out in clear and
Confimme sets out in clear and ‘problem loans. A in Section Clear and consistent definitions relating to the treatment of Item 2.2.2 of Annex 19 of Commission
stssss | “ ontimaton (ALPHANUM-1000) Ao 219 consisten tems, definilons,remedies and aclionsrelaing i the deb siualons el ul n Arcle
SERVICING PROCEDURES: on s oo ool e oo probiem loans constenttems efiions. femed Oelgaled Reguiaton (EU) 20191380
Confimed. Th roiisof payments s st ot n sestion "APPLICATION OF FUNDS* on pags 135 ad llwingof th Prospctus, The ey ofpayments il sich
oy e :
Acsersed Amortsation son Peiod:ny amou bl o th Clss A Noss
i sl oy unp i e e (5 Busincss Doy olowig b vt Pent Dt § The STS nalficaon shallconfi that the sacutisaion documentaton sets out e prires of [ Hem 3.47 of Annex 19 of Commisson
STSss6 Priorties of payment and triggers events Confirmation {ALPHANUM-1000} Aticle 21(9) payment and trigger events pursuant to Articles 21(9) of Regulation (EU) 2017/2402. Oelegated Regulation (EU) 2019/980
- specifcally ncharge dgiing
il Aot e, o et Lk Even o e e Evn and frig v o b e o e e
o Pyt MODIFICATIONS TO THE TRANSACTION" o page 307af the Prospcts,
Conimed
Pl A 215611 s Moty xd o o b ol schCas ot s i et e
el mase) and rvgh cisionsmay b ake by Notchalders by way of Oy Resouions,
Exrmordinary Resoltons or Wrten Rsaions, by s o mdepmdz.\ny Eaaontary R
o he aplcable Ntshod g i cach cas, n t u he s perceniage peifd i
Secton 7 (ctngs af TERMS AND € THENOTES:on s 20 "
Nlems 3,47 and 3.4 of Amx 9 o
Timely resoluon of cofics between classes of investrs & y e TS st nalcontm untr o prsions e Al 21(10)of Rt (1) 04
stsss? [——— s of otes s the holder ofany e Cls(5) ofNots e ofusieo Confmation {ALPHANUM:1000) Ao 21(10) 201712402 rolsting o th tmely rsclutionsof conlct a Commission Oelogated Regulaon (EV)
Clasisaf Notsand he b Mana " et out i the suer Regultions,np
e egan o he Most SeorClas o1 i hdeciion woutd e
oo b syt o snthr Clo o et (e hse ofs i) oo e e Ui ed b he et -1 Such . s he s st
by uch exlon agro o such Bass Temms Modifcaton,he Managenent Companyshll o bebound 1 et pursuant 10 sch declons nd shll nur o labily forsuch
lower e nro the erss o e ResiualUniokder s f nsure e spplkaton o the s’ s
ccadane withh v Py of oyt
T HSTORICAL CEDATA”on pages 178 nd ollowi r
Genemi
—ry el on BICE'S v e on both st and dynamic ot
ol fout " oy e of o decribed i the
Tansacion Documen. The below nformaton 0
[—
e for home loans sl simir 0 by meansof inthe Tomsaction
Dot BPCE s e ol pomanes o Home Loam o o
he Horme Losn s denominated i Eur;
“he Bomowsr 6 ot Civls Immobilirs (C1)” ave
s g i g s o sk s e
by s Home
! " tranking T N § The STS nlficaton shllconfim that the dat required 1 be made avallable under Aricle 22(1) f e 222 o Annex 19 of Commission
stssss s:c.lm‘.rmpm‘.gm-m,.-mimnei.“f.z-(m,, " (P2, gl s s Home Loans garnid by Fonds de Carnte e A istorical Dfaul and Loss Performance Data Confimaion (ALPHANUM.1000) Avices 22.1) The STS nlfcaon stall onfi hat th dala requed o be made avalabl under At 22(1) oflems 2.22 of A 19 f Commise
“Roguning e Home Lo securd by a Home Lo BPCE has applied certain fiers in order Home Lo sujct o 1T oo
ot o Lou which ar camin pesomin g T which fing
ot e i o o Home Lo s Sl s dseied i he Transacion D
o the rekdenae's e Bomowe, he Home Loans wih o prpos i s
" it etion
n e (e Home Loans with i peres bk ave b exclded fromthe permetrof ol
peromancespresenid i i seton and
itiomer h hanhe Home Losnsbeing 1o s
heHome
s b cxrscted sarting rom Jnusry 2013 iy 2021,
Pl s St INFORMATION RELATIN T0THE ISULR" " iiont e v, b st e i e el s g s s
competon hoi e i 2006 R i o s
s ercy confimed thata sample was bt o proe oy depndent
pay
Sample of the underlying exposures subject to extemal The STS notification shall confirm that a sample of the underlying exposures was subject to
STSS59 i Confirmation {ALPHANUM-1000} Article 22 (2) NIA
Please refer to sub-section entitled "External verification of a sample of Home Loans” on page 143 of the Prospectus and also refer to clause 25.7 of the Home Loans Purchase verifications extemal verifcation prior o the fssuance of the securites by an appropriate and independent party.
andSeviing Agecment.
Confimed. Asaf the e ofhis o, iy csh flo s vl on ke, (HLFCT 2021.G A Mg, e (cod
BRCEH1G)and Moody's Anats (P Home Losos T 2021 Gren L)
Pl et s secton"nformation o page 2000fh Prospectus
Pt i e st Ao e b Sl i s e vl
02 by ch o Y i sy repest the conmenal
Pachise Home Loans nd e T h Sl o Tansation Agen,
o o ol
0 i o il i s ol HomsLosn oo e ot P D, i on e iy b e
i o et » it e (5 e,
ot 10 he Home Loans he Transoction Agent o behalfof !
) st he e Compry. e et i b it el he S e P Ha Lo e sy b e TS notfaton shll confim at ity csh o el vl o ot esiors
S e b o e ot INFORMATION g iR Avaiabityof aabity cash low model o potentlinvestors. | Confirmation (ALPHANUM-1000) Ao 22.3) prior o prcing and tat clearly whero this nformation i avaiabl. Ao prcing, o STS A
s sl U St e Ty e S0P i el et s b pror o prcing and stato claty o s ot s velebl, Afer GG, 08 ST ot
T cti c this paragraph ig
item (2) and (3) of th d paragraph of sub. “INFORMATION RELATING TO IHk:ISﬁULk—k:Us:mumaum\Kegu\;nmn
fond UK Scurisation el T i ot Demintion Payment i r () et o he aigations
(4). (5) and (6) of d “INFORMATION RELATING IU THE ISSUER - EU s:onuusaum\
Regmionond UK Scueaion Reion] Tansprney Reukemns'. b ey e, incach nch
i ey et vl ok 5153t s Mot nd il o Dt oo Rt
\
i e pee
dosened i i Pospects and
. i 1y reasonably b ted by the
ampany i s . ny
o
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oo lin el et s rapris e bt Fashased Home Lo s camentyprly s

Pl secton “DESCRIFTION OF THE ENVIRONMENTAL EFFICIENCY OF THE PROPERTIES FINANCED BY THE HOME LOXX o o 284 ofhe

e

Forb s f A 250 b Sision o oo A it o1 oy o sl

o e Home Lo, ot v e o he P Home

o e n s bk i o o of e Py Do Mt Copas s oed s b Ak 03 6roF The TS notfcation sl xiain n corcisa manmor whthe th formaton et tre

v EU Secrsnion pubtcaton on enromenat prcrmans o undering S . ‘ cniromenal poromance of e 2sets inanced by resdental lans, o o loans of 605 5
STss61 Fthis Py h to the value of the energy f @ P exposures consisting of residential loans or car loans or leases* | CO/se Explanation {ALPHANUM-10000} Article 22 (4) available pursuant o Article 7 (1)(a) of Regulation (EU) 20172402 and state where the information | N/

e of e s Homs Loun ncliod i e rviins o, among S aianie
Ak s 5o oy e e o b 1
e et o Sl 0 g o ey fnance fom et
Whenany e ke I ——— C Tamscton Aget villse
" it e NssomitConpns s s oo i e o e

Repor

bty cofimd

e Suler o comply i Aricle 7 of Rl () 20172402 e TS notcaton shallcofr tat

i ot it by ATk T (0 i b mds el before e e ormatr an v sponsr a1 comling with Al 7 of Rgulton (EU) 201772402
sz | by AT ®) 0 ngiator nd sponsrrsponsil o complance wih At 7 |Canimation [r——— Ao 225 - ormatin reqic by At 7)o s been made avalbet polental mesiors et |y

Pl S "INFORMATION RELATING TO THE ISSUER" - Scursion R Tansreney Requsemenss s st ouonpges 317 nd g ] e mfomatan e by Aicle71) (510 () has been e avalalebefor pricing a least

e ncrattor it o
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