'BACKGROUND INFORMATION: BACKGROUND INFORMATION: BACKGROUND INFORMATION: 'BACKGROUND INFORMATION:
FIELD NUMBER BOXTO COMPLETE FOR TS NOTIFICATION APPLICABLE EXPLANATION TYPE FOR THIS FIELD FIELD FORMAT ARTICLE OF REGULATION (£U) 2017/2402 FIELD DESCRIPTION LINK WITH PROSPECTUS DIRECTIVE / REGULATION
o s . " » § koot oot oo o o J— Fist cotac o gl ity e (L) of e ety desgated s the st contct ot e of
h lable, codes, orif no ISIN, unique
sTss1 - [IT0005123945; 70005123952 Instrument identifcation code N/A (General Information) (5N} /A cecurtin, asigned to this securisntion.
STSs2 |96950001W1712W7PQGAS Legal entity dentifier (LE1) N/A (General Information) ey /A The Let of d ), tem 4.2 of Annex 9 Commi tion (EU)
h s P
stsss [N Notification identifier N/A (General Information) [ALPHANUM- 100} /A | Where reporting an update, the fned by ESMiA o N/A
notification.
Tie unique identifier assigned by the reporting entity in with Article 11(1) of Delegated Regulation (EU)
TS |96950001WI712W7PQGASN201501 Inique identifier /A (General Information) {ALPHANUM-100} /A N/A
stsss [n/a Prospectus identifier N/A (General Information) [ALPHANUM- 100} /A h lable, N/A
5756 [European DataWarehouse Securitisation Repository N/A (General Information) [tALpHANUM- 1000} /A h lable, the name of repository. /A
sTs57 | Cars Aliance Auto LoansItaly 2015 Securitisation name N/A (General Information) [ALPHANUM- 100} /A [The securitisation name. Section 4 of Annex 9 of Commi
stsse [ Country of establishment N/A (General Information) licounTrycope 2 |Artcle 18 and 27(3) h lable, the original lender(s), N/A
[The type of securitisation:
non-ABCP securitsation;
TSS9 [non-ABCP securitisation securitisation classfication N/A (General Information) (st /A ACh tramesction, N/A
ABCP programme.
Underlying exposur 1) vesidential
loans that are either secured b e5 on residential immovable property or that are fully
of that
commercial loans ¢ ng offices
or other commercial prer 3) credit facilties provided to individuals for
STSS10  [auto loans/leases [Underlying exposures classification N/A (General Information) sty /A personal, family or household consumption purposes, /A
4) credit facilties, including loans and leases, provided to any type of enterprise or corpor:
5) auto loans/leases credit card|
receivables 7) trade receivables

5) other ur sponsor to

ute a

type on

| Where a prospectus has been drawn up in compliance with fc  the originator and sponsor
STSS11 [The Restructuring Date (L. 8 March 2021) 1ssue date N/A (General Information) |(DATEFORMAT) A shall provide the date on which the prospectus was approved. /A
in all other cases, the originator and sponsor shall provide the closing date of the most recent transaction.

stssiz (10 March 2021 Noticaton date /A (GeneralIformation) (OATERORMAT) /A The date of notifcaion to ESMA /A
prime C y P transaction e third Artice "

stss13 [uthorised Third pary N/ (General Information) (ALPHANUM-100 laicte 2702 /A
lcomplies with the STS citeia on & March 2021 Py /Al ) ¢ d @ (£0) 2017/2402, 2 statement the sTs authorisd third party firm,

he third- Article 27(2) of Reg

sTss1a | pime Collaterlsed Securites(PCS) EU SAS, FRANCE [uthorised Third party N (ALPHANUM-1000) ticle 2702 /A
=) v d @ (E0) 2017/2402, the name of the third party’s name and the country of establshment. &
STSSI5|Autorite des Marches Financirs [uthorised Third party (name of competent authority) /A (Generalinformaion) (ALPHANUM- 100 Innice 27(2) n Article 272 of Regulation |,y
torie des Marches Financiers thorised Third party{name of competent authorty) eneralinformation \ ool et (1) 2017/2402, the name ofthe competent authorty that has authorised i,
stssie | WA srs status /A (GeneralIformaion) (ALPHANUM-1000) Innice 27(5) A reasoned o ponsor tha isno longer s (WA
A Yes’or ‘N0’ statement asto whether the oigintor or origna lender s a credit nsttution or investment firm
stssi7 | originator or original lender)not a crdit intitution /A (Generalinformation) ) Innice 27(3) A Yt or o sttement W W /A
Where the ST5171s N, s or oriina lender’s
iginator for orginallender) i ) ! . !
stssis | WA originator (or originallender) not a creditinsttution /A (General information) (ALPHANUM-1000) Innice 27(3) e e i e e e o om0y sarsata. VA
Where the answer tofeld STS517 s N, confirmation tha the creditgranting s referred o n Arice 27(3(s) of
stssto WA confirmation that the credit grantingIs subject to supervision |N/A (General Iformation) (ALPHANUM-1000) Iarice 27(3) . aranting Gt ya

Regulation (EU) 2017/2402 is subject to supervision.




s a general note, in this STS notification, except as (otherwise) defined or construed herein or in so far as the context
lotherwise required, words, expressions and capitalised.terms used but not defined or construed.herein shall have the
respect to the Cars Al tealy

March 2021 (the Prospectus). Pursuant to the Master Receivables Transfer Agreement the Originator has assigned and|
transferred without recourse (pro soluto) to the Issuer, which has purchased, in accordance with articles 1 and 4 of the

fits d . The transfer of included in the Initia
Portfolio, Increase Additional Portfolio and Increase Further Additional Portfolio have been rendered enforceable against thel
Debtors and any third party creditors of the Originator (including any insoivency receiver of the same) through (i) thel
publication of the relevant notices of transfer in the Official Gazette, respectively, No. 82 art I of 18 July 2015, No. 50 Part I
lof 28 April 2018 and No. 27 Part I of 4 March 2021 and (i) the registration of the transfer in the companies'register of Miano,

onzs, rianzs, Lodi n, respecively, 15y 2015, 3 May 2018 and 3 March 2021 In dition, pursian fo the Mastrl (o oo e ll provide how the transer o
515520 |receabls Transier Agtement, durin the Revoling Period and up o the en there, the Orghator may assin and " (concise Explanation (aLpHanUM-10000) lice 2000) means of true ssle ina  the seller r any cgultion €U
o the suer,in Land 4o Lo, al of s igh, third pary
il and intrest in and to Additonal Portilcs. Th transfer of the Receivable included in the Additonal Portilios wil be
rendered enforceable against the Debtors an any thir party crcitors ofthe Originatr (ncucing any insolvency recever of
the same) through () the publicaton of a notice of transfer in 3 the reistration
lcompanies’ egister of Milano, Monza, Bianza, Lo, Fo further details reference is made to the section of the Prospectus
headed “Description of the Transacton Documents - Master Receivables Transfer Agreement'. The true sal natre of th
Frnser ofsuch Rceable nd he vl an enforceabilty of the seme s b and wi b coered by he alan gl
opinion ich in
e 20 1 th E1 Secmtemion et Ftmere the a0 Franh vy v ot ot st
ciawback provisions withi the meaning of artices 202) nd 203) of the EU Securitsaton Regultion an the E6A Guidelines]
Jon sTs riteria
hallprovide whether any of
s [ g s Sl 2020308 o evere clawback concise Explanation (aLprANUM-10000} Iarticte 20(2) to1n Aricle 20 (2) () o (b) of Regulaion (EU) 2017/2402 are found in the securitsation, and state whether the Reguiaton (£U) 20
: ) of
he itlian and articles 20(2) and stssai, /the ST
s [T P ey exermption for clawback provisions i natinal nsolvency laws-[Confirmation (ALPHANUM-100) Irtice 2031 could gve rise Artice 20 (1) and (2) of Regulation (EU) | e 3.3 of Annex 19 o Comision Delegate Regulation (€U) 2019/55
201772402
The R from v , Where theseler s not hall provide s w
STSS23 | pricle 20(4) ofthe Securitisation Regulaion does not appy - the seller i not the oriinallender (Confirmation (ALPHANUIM 1000} jrice 206) sccuritsation complieswith Artice 20(1) o 20()of Reulation (£U) 2017/2402 o lten ey
he transfer o the Receivables included in the Intial Potfoi, Increse Additonal Portilio and Incresse Further Additons|
Porfolio have been rendered enforceable aganst the Debtors and any third party creditors o the Criginator (incuding an
insolvency receivr of the same) through () the publication of the relevant notices of transfer in the Offcial Gazette)
respectively, No. 82 Part f of 18 July 2015, No. 50 Part I of 28 Aprl 2018 and No. 27 Part Il of 4 March 2021 and (i) the
the transferin ! regste of Milano, Monza, Brianz3, Lo tively, 15 ly 2015, 3 May 2015 Where thetranster ofthe ormed by means of an tand perfected at alat
3 arc 262, Inadtion, ursnt 1 h MaseRecevabes Trarster A, drn he Revoin eriod s o e e clsng f tne provide how and
the end therof, the Originstor may asign (pro soluto to the & WAl e by means of an ssnment and prfcted isffected a east through the required « istedin
St20. |1 and 8 of e Secation Lo, o s it i s e Iy s Akl ol The el o ] (oot (concie Explanation (aLpranUM-10000) vtice 20(5) e 91 meplion 0 o170
Receivables included in the Addiional Portolios will be rendered enforceable sganst the Debtors and any third pary
crcitors of the Oriinatr (ncluding any insolvency eceiver ofthe same) through ) the publicaion of a nticeoftransfern . transfe e used, the thatan insolvency of the
the Official Gasete and (i) th regitrtion ofthe ransfer in the companies register of Milano, Monzs, Brianz, Lo, Under| origintor would prevent the sspe e
the Wiaster Receivables Transfer Agreement th Isuer shllnot accep the ransfr of any Additonal Portolio i any of nter|
i the purchaze Intercreditor For furthe detas reference
made to the sections of the Prospectus headed "Description of the Transaction Documents - Master Recelvables Transier|
[greement" and “Description ofthe Transaction Documents - ntercrecitor Agreement”.
Agreement the Orginator .
Valuaton Date and Transfer D e ol prove
fure eauesro) E P provided by the sller that atheruise
STS525{noris currently, in the opinlon of the Originator, in a condition that can be fore Concise Explanation (aLPHANUM-10000) Irtice 20(6) Provided o the selerthat e und o e 2.2.8 of Annex 19 of Commision Delegated Regulation (EU) 2
Receivables under the ranslemmemem,ana VSt s S I
secton ed "Descripton ofthe Transaction Documents -
Warranty and Indemnity Agreemen”
Recelvables is permitted solely I the ) from the Isuer to the Orginator, in case o

repw:ha&e of individual Receivables in order for the Originator to maintain its commercial relationships with its customers|
pursuant to and within the limits set forth in Clause 13.1 (Repurchase option of individual Receivables) of the Master]
Receivables Transfer Agreement; (B) from the Issuer to the Originator, in case of exercise the Clean-Up Call Option by the|
|Originator for the repurchase of all the Receivables outstanding as of the date of exercise of such option pursuant to and|
|within the limits set forth in Clause 13.2 (Clean-Up Call Option) of the Master Receivables Transfer Agreement; (C) from the|

vt 10 the Ogntor, I s of the retamsier of (he Recevabestht do ot comply Wit th representatins anoEgity <t whch oot o o ctive prto the undering xpoares arteed o, o adgred i, he el the SO et pretermined oo nd
STSS26 | warranties set out under the Warranty and Indemnity Agreement pursuant to and in accordance with clause 5.6 the |Concise Explanation {ALPHANUM-10000} |Article 20(7) ioeretionary basis [Section 2 of Annex 19 of Commission Delegated Regulation (EU) 2019/980
|by the Originator of the Non Conforming Receivables) of the Warranty and Indemnity Agreement; (D) from the Issuer tofbasis ’

[The STS notification shall provide concise explanation that:

the selection and transfer o the m

Freie sy i G 22 Gl SRR "";:‘e G € Oy (TR GG IS P ""::’:: faciltate the identification of which exposures are selected for or transferred into the securitisation and that they do.

ot al ona

(E) from the Issuer (or the its behalf) to third of disposal of the Portfolio|

|following the delivery of a Trigger Notice pursuant to Condition 12.4 (Consequences of delivery of Trigger Notice ). For further|

|details reference is made to the sections of the Prospectus headed "Description of the Transaction Documents - Intercreditor |

lAgreement”.

Warranty and ,as at the relevant
|Valuation Dz d Transfer Date, in terms of asset t
iven that: (i) the Re bl by the lende ‘with loan
(i the
Receivables are and @ ; () the Receivab
Ifr , therefc “auto loans and leases" set out under Article 1 (Homogeneity of
bY the EIIVOPeil\
The STS notificaion shal provde a detailed explanation ast the pool of

stszr fnales outnder A et [samoss oeaied Expantion o p— ng the e *puposehe o geato and sposar sl et o i BAKTS on PomOB#08Y 1257 e 190f commission Delgted Reglaton (€

(o of the e resident i laly.In adiion, A) under the o [ ) and shall explain n detai o

relevant Valuation Date
d Transfer Date, gal, valid and
relevant Valuation Dz d Transfer Date, each
i ter alia, any de 2d in point (44) 4(1) of Directive
Transfer Ag t,

|the relevant Valuation Date (if applicable) pay:

instalments. headed "Description of the Transaction

Documents - Warranty and Indemnity Agreement” and "The Portfolio".

Under the n

Valuation Date and as Transfer Date, For further The hallconfirm that include dthat

) i - i em 2.2 of Annex 19 of Comisson Delegated Regulation (EU) 2019/980

ST fetai headed "Description of the Transaction Underlying (Confirmation (ALPHANUM-1000} [Aricle 2009) the notified therefore not ¢ :

Indemnity Agreement” and "The Portfolio".




e s (1) the Receivables

gl its by less stringent.
y the Orig

is ‘Description of the Transaction

[The STS notification shall provide a detailed explanation:
- as to whether the n the lender and whether
[the applied underwriting standards were no less stringent that those applied at the same time of origination to
lexposures that were not securitised.

- s to whether the prior dards have b

STSS29 Documents - Warranty and Indemnity Agreement” and "The Portfolio". [ Soundness of the underwriting standard Detailed Explanation {ALPHANUM} |Article 20(10) |or will be fully disclosed to potential investors without undue delay. tem of \ex 19 of Commission Delegated Regulation (EU) 2019/980
ey - on how securitsations where the underlying exposures are residential loans, the pool of underlying exposures
meet the requirement of the second paragraph of Article 20(10) of Regulation (EU) 2017/2402.
made "Description of the |-as to whether. f the in Article 8 of
|Transaction Documents - The Servicing Agreement". Directive 2008/48/EC or paragraphs 1 to 4, point (a) of paragraph 5, and paragraph 6 of Article 18 of Directive
/17/EU or, where applicable, equivalent requirements in third countries.
Under the Warranty and Indemnity Agreement the Originator has represented and warranted that he Loans are auto loans|
he ST n i . h
stss30 sale of th 2 Detaied Explanation (ALPHANUM) |articte 20(10) o e 1 o1 em227 egulation
[the Prospectus headed "Description of the Transaction Documents - Warranty and Indemnity Agreement". P 18 expe ur -
Under the Warranty and Indemnity Agreement the Originator has represented and warranted that, as at the relevant|
|Valuation Date, the Portfolio does no( include Receivables qualified as exposure in default within the meaning of Article 178,|
paragraph 1, of Regulation (EU) no. 575/2013 or ), 10 the best of the
|Originator's knowledge, (i) has been declared insolvent or had a court grant his cmdnors a final non-appealable right of|
|enforcement or material damages as a result of a missed vaymem ‘within three years prior to the date of origination or has| [The STS notification shal provide 3 detailed manner as to whether:
undergone a deb ess with regard to his ‘exposures within three years prior to the relevant| e oo o mot mclud, ot the tme of selection,
[Transfer Date, except if: (A) a restructured underlying exposure has not presented new arrears since the date of thel s meine et o (1020 2165 28 sl h
° 8 : £0) 2017 2402 a5 applicable
31 |restructuring, which must have taken place at least one year prior to the relevant Transfer Date; and (8) the information| i defautt R—— aticte 20(11) o i Article 2001) o) st (0
rovided by the Originator to the Issuer in accordance with points (a) and (e)(i) of the first subparagraph of Article 7(1), of the| [() of Regulation EU 2017/2402.
|Securitisation Regulation explicitly sets out the proportion of restructured underlying exposures, the time and details of the| s
the requirements referred to in Article 20 (11) (b) of Regulation (EU) 2017/2402 are met ;
[t ot nerlorman:-e since the date of the resxm:mnns, or () was, at the time of orgnaton where the reoirements refermed to n o o 2 e et
bl egistry of persons with ad dit history o in the abs uch public credit regmm inf & o R
b o ot o S r D G e G n PR e e
indicating that the risk of contractually agreed Divmems not he\ns made. \s s\sn\ﬂcam\v higher than the ones of mmvaub\e
|exposures held by the Originator which have not itised. For furtt
"Description of the lsreemem“
he ST n i " ransfer of th [
Transter Agreement,the Receivablesarse from Loans n respect of :nzs:m:::uanon shall confirm whether, a the tme of ransfer of the exposurs,thedebtars have madeatleast | e R .
stsss2 |which e hasbeen e Ferficthe At least ome oftransfer (Confirmation aLpHANUM-1000) lricte 20(12) par et ission Delegated Regulation
made to the section of the Prospectus headed "The Portfolio". e
P Th hall Artcle 20(12) applies.
The i st [Repayment of the holders shall not have been structured to |The STS notification shall provide a detailed explanation of the degree of dependence of the repayments of the
STSS33 20(13) P2y’ Detailed Explanation {ALPHANUM} |Article 20(13) P o € o pay 1
e e depend predominantly on the sale of asets. holders of the the
The hallprovide to howthe or originallender of a non-
with the risk forin Article 6 of
2017/2402.
hallin p d which
Under the Intercreditor Agreement the Originator has undertaken to retain, on an on-going basis, a material net economic loption is used for retaining the risk including:
interest 5 (five) per cent. Article 6(3) 1 ¢ with 2017/2402; of Annex 9 and Item 3.4.3 of Annex 19 of Co ion Delegate
sTss34 [Regitatianifand|the appiicablelRegulatory Teehnical[Standartisi For funther et referencelis|made toitelsectonlor the| ™" fisk retention requirements |Concise Explanation (s [Articte 21(1) (2) seller's share in accordance. w\th Am(Iz s(z)(maf Regulahun (EU) 1017/1w2
Prospectus headed "Risk Retention Requirements”. le 6(3)) (3) of
2017/2402;
(4) first loss tranche in accordanc with Article E(Z)(d) u( Regulation (EU) 2017/240:
Regulation (EU) 2017/2402;
le 6 (3) of Regulation (EU) 2017/2402 ;
(7) other options are used.
[There are no interest rate risk as (i) pursuant to the Criteria set out under the Master Receivables Transfer Agreement, the
Loans have a fixed or zero coupon interest rate and (ii) the Notes have a fixed interest rate. In particular, each Receivable is|
purchased by the lssuer applying a fied Discount Rate. In such a way the lssuer can rely on 2 minimum yield on the entire The hal provide to whether the interest rates and currency risks are ) s 1o R
sTss3s Portfolio not lower than a predetermined fixed percentage , thus mitigating the interest rate risk related to the Notes. (1R) and |Concise Explanation {ALPHANUM-10000} |article 21(2) ppropr igated and taken that et lssion bele & '
further details reference is made to the section of the Prospectus headed "The Portfolio”. Ther are no currency risks as () Jvailable to investors.
pursuant to the Critera set out under the Master Receivables Transfer Agreement, allthe Loans are denominated in Euro and|
(ii) the Notes are denominated in Euro.
(i) Under the i theOrginator
|Valuation Date and as Transfer Date, d (i)
, for solong as the Notes, it shall not enter The hall explain in and Item 3.8 of Annex 19 of Commission Delegated Reg,
T3 ivatives P 1d by SSPE i ion HANUM:
STss36 Amclezl(l) of Regulation. [Derivatives Purchased/Sold by SSPE |Concise Explanatior (ALPHANUM-10000} in the circumstances referred to in Articles 21(2) of Regulation (EU) 2017/2402.
led "Description of the Transaction Documents - Warranty and
indemnity Agreement", and "Terms and Conditions of the Notes".
he shall provide ing d are underwritten [Item 3.4.2 and Item 3.8 of Annex 19 of Commission Delegated Regulation
sTss37 [Notapplicable [Derivatives using common standards concise Explanation (ALPHANUM-10000
& € ® K g and documented according to commonly accepted standards. U) 2019/980
Ih shall explain in interest
[Referenced interest payments based on generall used interest em 222 and Item 2.2.13 of Annex
STSS38 [Nt applicable. pav generally |concise Explanation {ALPHANUM-10000) [Artcle 21(3) to generally used market interest & o
used sectoralrates reflective of the cost of funds.
aTrigger Noti cash shall be trapped i the ssuer Accounts, i) the Senior Notes wil
lcontinue to rank, as to repayment of| I tyto the an Trigger Notice and Jerat The anding the Article 21(4) of
Tss3: i ion HANUM:- icle 21(4 em 3.4.5 of Annex 19 of Comission Delegated Regulation (EU) 2
sTss39 (iii) no provisions of tt notice |Concise Explanatior (ALPHANUM-10000} [Article 21(4) Regulation (EU) 2017/2402 are met. h
3 .3 (Post Trigger Payments) and Condition 13 (Enforcemen)
an Trigger Noti t o cash shall be trapped in the Issuer Accounts (for further details, see [The 75 notification shall confirm that no cash would be trapped following the delivery of an enforcement or an
e i - cle 21(4) (a) em 3.4.5 of Annex 19 of Commission Delegated Regulation (EU) 2019/980
ST | o 6 - Trigge Nathe oD (2INo amount of cash shall be trapped Confirmation (ALPHANUM-1000} 1 ccetoration matice u
h shallconfirm that the passed to the investors
Following the service of a Trigger Notice, no amount of cash shall be trapped i the Issuer Accounts (for further details, see
rincipal recei investors i - cle 21(4) (b) 0 itisa em 3.4.5 of Annex 19 of Commission Delegated Regulation (EU) 2019/980
e e Ay (5) principal receipts shallbe passed to investors Iconfirmation {ALPHANUW-1000) 1 o e the securitsation U
Ui MIDPT D (<) repayment shall not be reversed with regard to their | The shall confirm that the is not to be reversed with regard
STSS42 |lunior Notes as before the delivery of a Trigger Notice (for further details, see Condition 6.3 (Post Tngger Notice Priority of paye 8 |Confirmation {(ALPHANUM-1000} ) () 8 o egulation
sen to their senioriy.
payments)).
e Triger ol Transection Dotnents the hal liquidation of the he hallconfirm that not the
i - cle 21(4) () em 3.4.5 of Annex 19 of Commission Delegated Regulation (EU) 2019/980
sTsa3 Portfolio at a market value (Iur lunher ‘details, see- oundmun 13 (Enforcement)). (Confirmation (ALPHANUM-1000) . |at market value. b

underlying exposures at market value




The STS notification shallconfirm th n featuring
Both prior and following the service of a Trigger Notice, tothe , g relating o the performance of the underlying exposures resulting i the priority of payment reverting to sequential
stssas e (5) Regulat t applicabl is made to o » Confirmation {(ALPHANUM-1000) Iarice 21(5) payments i order of seniority: em 3,45 of Annex 19 of Commissio Regulation (EU) 2019/98¢
headed "Terms and Cor ;. The STS notification shallalso confirm that such trggers nclude at least the deterioration in the credit quality of the
underlying exposures below a predetermined threshold.
The Master Receivables Transfer Agreement include certain Purchase Termination Events and, in partcular, (4] the. e bl explainin here spplcable, how ciggers in Avt 22061 e 2.5 A 15 o oo B e
sTssas [deterioration In oy amors Iconcise Explanation (ALPHANUM-10000) Iarice 21(6) e oo i the tramsscton docmentation
an insolvency-related event with regard to the Orginator. &P ” s
Clause 8,16 of the Master Receivables Tr of the 3 in the underlyin The STS notificaton shallexplain n a concise way where applicable, the provisions or triggers in Art 21(6)(a) are ems 2.3 and 2 of Annex 19 of Commission Delegated Regulation (EL
stssas ting |Concise Explanation (ALPHANUW-10000} |Article 21(6)(2) P Y pPicadie, the p e e
n X exposures included in the transaction documentation. 1
louse 813 and Clause 814 of the Transfer be an The STS notificaton shallexplain n a concise way, where applicable, how the provisions o tigeers in Art 21(6)(s) are| 42,0 0f Annex 19 of Delegated R :
STss47  [terminated ifan e Oviginator on Originstar the same) o Concise Explanation {ALPHANUM-10000} |article 21(6)(b) ? v plicable s e P " ot !
or servicer included in the transaction documentation. 019/980
lentity the same applies also to the Servier.
Clause 8,16 of the Transfer Agreement p 8 Period
The STS notification shallexplain n a concise way, where applicable, how the provisions or triggers in Art 21(6)(c) are
i levant underlyi ure ms 2.3 and 2.4 of Annex 19 of Commission Delegated Regulation (EU)
stssas or Cumulative threshold. Upon (e value of the underlying exposures held by the SSPEfalls | 1o ypianation (aLpHANUM-10000} larice 21(6)(c) included in the underlying
8 10 Conditon 6.2 (Pre-Trgger Notice |below a pre-determined threshold e e e aton, e cro 019/980
Principal priority of Payments)
(Clause 8.15 of the Transfer Agreement 8 Period [ 6 o to generate suficient new underying exp
ble o transfer At i iteria or 2 failure o generate sufficent new underlying exposures The ST n n n e, th ns or triggers ems 2.3 and 2.4 of Annex 19 of Commission Oelegated Regulation (EL
o [orEnator o transfer Additional which comply with the Criteia or the el concise xplanation auraNM-10000) e 210610 & STS notifcation shall explai in a concise way and where applicable, the provisions o triggers i At 21(6)(d) of
ST5%49portfolio Concentration Criteria to Payment Dates; or i not offered e voting period) Regulation (EU) 2017/2402 are included in the transaetion documentation. 019/98¢
|Additional Portfolo to the v &
IThe Originator confirms compliance with article 21(7)() of the Securitsation Regulation. The contractual obligations, duties
land responsibltes of the Service, the Reprasentative of the Noteholders and the other service providers are set out in the|(a)information regarding contractual oblgations of the servicer [The 75 notification shall confirm that the transaction documentation specifies allof th requirements under Article
Tsss ion HANUM- i em 3.2 of Annex 19 of Comission d Regulation (EU) 2019/980
STS850 | elevant Transaction Documents, For urther detals reference is made to the section of the Prospectus headed "Description offand trustee (Confirmatior (ALPHANUM-1000} rticle 21(7)e) 21(7) (a)of Regulation (EU) 2017/2402. " o
the Transaction Documents".
C 100f the Servi insolvency of the
Servicer tina or e shall confirm that o a
stsss1 Confirmation (ALPHANUWM-1000) Iartice 21(7)(0 em3.2 o 19 of Commission Oelegated Regulation (EU) 2019/980
further the section of P headed "Description of the Transaction Documents - The (o)senvcing K d 7te) [ Article 21(7) (b) of Regulation (EU) 2017/2402.
Servicing Agreement”.
The STS notificaion shall confirm that the transaction documentation specifesalof the information under Article
vath ntinuity Provisions ion HANUM- i em 3.8 of Annex 19 of Commission d Regulation (EU) 2019/980
stsss2 [Not applicable [(c1Derivative Counterparty Continuity Provisions Confirmatior (ALPHANUM-1000) [Artcle 21(7)(c) 5107 () of Repubotion (EU) 201772002 R €) 201
1(7)(6) ticle 16 of the Cash Alocat
3 [The TS notification shall confirm that the transaction documentation specifies all of the information under Article
o inuity Pr ion HANUM- i em 3.8 of Annex 19 of Commission d Regulation (EU) 2019/980
stsss3 e P, ool (c1Account Bank Continuity Provisions Confirmatior {(ALPHANUM-1000) [Artcle 21(7)(c) 7507 () of Regulaton (201 201772402 R €) 201
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