‘Background information:

5D Mandatory/Cond Background informatioin: Background information:
eterence | TS fieldcode |\ e name Boxto complete Feld format. Fild description Technical guidance i o esdaton (W) 20172002 2PPbe exmationtype LR LN 1000
the new
ESWMIA Register of STS notifications. This field should be the same as the entry n STSSA -
Securitisation unique dentiie.
3
signed by e Where reporting an update, the unique
o stss3 c identifier INOTIFICATION 1D} | ESMA to the previousy notified STS Notifcation idenifier reference number assigned by ESMAto | N/A General Information
: G | ESMAto the previousy noi dentifer (as it may be the fofiation identi Enedby ESMALD |1 .
notification the previously notifed STS notification
contain the
unique identifer suffixed by a 2-digits clasification code)
Public pubiicror |0y possible values in Box to complete are “Public and "Private”
writisation ublic’ o
N M Securitisation type sty Securiisation type may be Publc o securiisation type /A General Information
Field cod i i et bk or has rrors in format.
Only one LEI should be reported in Bor ta complete and it should be ane of the
originators or sponsors. This LElshould exist at the GLEIF database.
y Legal Entit Identifer (LEI)of the entity
The Le The NRE code assign designated as the first contact point e 3.2 of Annex 16 of Commission Delegated
N2 sTss0 M Designated Entit LEI 8156002228A160000871 e accordance with Article 27(1) of First contact point Aticle 27(1) General Information Regulaton (£0) 2019/680 e
Regulation (EU) 2017/2402 Field codes are highiighted in amber if the feld s left lank o has errors in forma. pame o the reevant competent
authority
Note: h
¥
ISIN (12-character should be reported
available
Where available, the international
SN i sep security identification code (ISN) or
codes. I no SIN is available, then any
N stss1 c (i) Where available, the ntermational |y e i should not b reported multple times. Instrument identification code | other unique securities code assigned
security identification codels) (ISN).
tothis securitsation
Field codes are highlighted in amber where:
- the fild has errors in format; or
blank
Box
IS is ot availabe.
o be used to define the instrument code type (such as CUSIP).
tleast one internal code
INTERNAL"
tis field.
1f no ISIN s available, the name of the e
N sTss1 c Instrument code type {ALPHANUM-35) | unique securities code assigned to this . “;’EWWM’
securitsation
(cusip.cusip)
Field codes are highighted in amber where:
reported;
blank; or
- i b erves in faemat
Box
IS is ot availabe.
o be used to report the instrument code that is notSIN (such as CUSIP).
code
should be reported in thisfeld
d, ;" separator
" ia repetition of
NS stss1 c Instrument code {TexT-100} securites code such as (CUSIP_Value;CUSIP_Value).
2 CUSIP, asigned to this securiisation
Field codes are highiighted in amber where:
reported;
or
 fields STSSL-ISN, sTsst-
blank; or
~the of nstrur
codes; o
S p—
riginator L Box
curitsation Lelor Orig
Reported LEl should exist at the GLEIF database.
The LEI of the originator(s) and
tem 4.2 f Annex 9 of Commission Delegated
e stss2 c Orginator LEI e The LEl of Ll are reported, " sepa 2 Legal e sponsor(s) and, where available, NA General Information
0D arereported, © e ponsorls) % " Regulation (EU) 2019/980
original lender(s).
Field codes are highiighted in amber where:
- neither Sponsor LEI nor Originator LEi s reported; or
- field has errors in format
L ported, reportthe
unique country.
Select the relevant EEA country in the drop-down st of 80 to complete Where availabl, the country of
The country of establishment of the establishment of the originators),
N7 riginator country INTRY_El untry of establishment Article 18 and 27 neral Information NA
ssse < (R G {COUNTRYEU) o iinators) Field codes are highiighted in amber where: Country of establshment sponsor(s), SSPE(s) and original ticle 18 and 2763) General Informaio Vi
~both Originator country and Originator country (f multiple countries) are et blank lenderls).
where Originator LEl is reported; or
~both Originator country and Originator country (f multple counties) are filetn; or
- field has errors n forma.
4, please use th report the ful
list of countries. " separator shouid be used between each EEA country (i the same
originator LEI
(IRELAND;TALY;IRELAND,CZECHIA).
here availabe, the coun
Orginator country (if {counTRY_Eu_us [T country of the | Field cod ber where: cebbrnntol theangrn
e - both Ori untry i ! i 7 neral Information NA
N stsss c ) 5 : both Originator country (if are eftblank [ Country poncor(iy, SSPE() and orginl Avtice 18 and 27(3) General Informaior 7
rom lender(s
~both Orighnator country and Originator country (f multple counties) are filledn; or o)
- the number of Originator LEls s different from the number of Originator countries (i
muliple countries); or
~only one country s reported; or
- fiel has errors in format.
Sponsor LEIshould be reported In Box to complete for each sponsor n that
curitsation, Ll or Orig
Reported LEl should exist at the GLEIF database.
The LEI of the originator(s) and
tem 4.2 f Annex 9 of Commission Delegated
e stss2 c Sponsor LEI e The LEI of the sponsor(s r 7 sepa »: Legal 12 sponsor(s) and, where avalable, NA General Information
- () ponsor(s) Ll are reported, : ] ponsor(s) Z Regulation (EU) 2019/980
origial lender(s).
Field codes are highiighted in amber where:
- neither Sponsor LEI nor Originator LEi s reported; or
- ield has errors in format.
P ported, please use th a
country.
Select the relevant EEA country in the drop-down lst of Box to complete
The country of establishment of the
" sTss8 < CoREE) {COUNTRY_EV) | cponsor(s) Field codes are highiighted in amber where:
o are eftblank where
Sponsor LEL s reported; or
~both 5p are fillea-in; or
has errors in farmat Where available,the country of
The ful
st of countries. " in the same vticle 18 and 27 eneral Information
list of count P (inth Country oot SSPEL) oot Artice 18 and 27(3) General Informatio /A
sponsor LEI). Jenderts)
(IRELAND;TALY;IRELAND,CZECHIA)
The country of the | Feld cod ber where:
Sponsor country (f multiple (COUNTRY._EU_UIS
w | s o [ i oz e -

countries)

(9
different countries)

Sponsor LEI is reported; or
b por are flled-in; o
- the number of Sponsor LEI s different from the number of Sponsor countries (f
multiple countries); or
- only one country s reported; or
- field has errors in format.




The LEI of the original lender(s)

Original lender LEI should be reported in 80x to complete where available. Where.
reported, this LEI should exist at the GLEIF database.

The LEI of the originator(s) and

tem 4.2 of Annex 9 of Commission Delegated

i iy et () and, where avallabl, eneral nformaion
o o= Sl 03 {onee sl re———————————— ot T L oot ot (0 3019530
ild cod has exrors in format
Original ender
rted,please use this Box
uniaue country.
seect thedrop-down s of
untry o the orig
- srsse R . (TR 1hocounty o g e
Field codesare ighlghted in amber where
- original Boxto complete s
OriginalLender Lt illecin or
- both Oig v are
e or
. ors i format. Where avaiabe,the country o
When severalorginallendersare reported please use (s Box o complee o eport e e 18 and 2 eneral formation
full st o countries. country Pt Aricle 18 and 27(3) Generalnformatio N
lender(s)
1 separator should i
original lender L. That may ead to repetitin ofthe same country
(RELANDITALY,RELAND, CZECHI).
OriginalLender Country (f (COUNTRY.WORL | he cauntry ofth ariginal lenderts)
N stsss GoEee s e ot of Field codes are highighted i amber where:
- tryls lender Lt o
- both Oriina ender country and Original lender Country (i multile counries)are
filein or
- the number of riginal ender LEl i diferent from the number o Oriinal lender
countres(f mltpl countries;or
- only ne country i reported;or
i e et
ALY SSPE country should be reported in Box 1 complete where avaable
, plese il v
he counryof estabishmentof the | ™
Nz stsss SSPE Country fcounTRY e | CEea
Seectth relevant EEA country inth drop-down s
field cod has erros i formt, Where avaiable,the country of
2 establshment of theorgiators),
completetoreport the ful st of EEA countris. County of establshment e 18 3nd 270 General nformation A
wete tn reportth foll st of EEA count v sponsor(s), SSPE()and o ) %
v lender(s)
epetitonof the
he countryof estbishment of the “
$5PE Country(f muttiple (coUNTRY_£U_uis same coun ATALYRELANDICZECHIA).
2 stsss R SOUNTRIEULE s 1ttt ss fom My (RELANDTALY,IRELAND, ZECHIA)
iferent countres)
d Field codes are highighted in amber where:
ot SSPE countey and SSPE Country(f multiple countie) arefled-n;or
only one country I reported; or
e v et
mains unchang
entire securtisation fe cycle - conissof the fallowing components:
a e o
isclosure repors which submittd the il informaton;
) Th leter ' for non-ABCP securtstin;
Non-A8CP securtisation SECURITISATION | reporting entity n accordance with
e sS4 unique dentiier [ AR 0} vicle 11(1) of Deegated Reguation | 4T ponding to the order In
(e) 2020/122¢ dentier as referre to i points (2 (5) and () for example 0L i this s the irst
securtisatio n that year, 03 I this i the third seurlisation nthat year,and so on. In
the eventof
theorderof
ot il et ik e e orore i vt
N 8ox v may b issued fo e
sts The unique dente asigned by the
Multile TS notifications sam entiy, T e
s sTssa o ications wis Unique dentifer porting entiy n accordance with |y General nformation A
securitsaton dentier e N Avice 110 of Delegated Regulation
i thefe i ftblank or has rros n format v,
8ox may e fssued
for
iy possble values in Box to completeare
Multle TS notifications (Master Mastr Trst
e G reason Trust/Other) ot
Indicates the reason forwhich sevral
Fed ber where:
o e o e i et blank and Multple TS notification flag is equalto "Y' o
- e haserrrs informat
Box
Multle TS notifications
N7 exr-
sTsst comment exTs000) Field codes are ighightd i amber where:
e i et blank and Multple TS notfication flag s equalto Y o
- feg has exrrs in format
publish
prospectus
or il dn
or publc securtisationsthat re not | abligation o pubish a prospectus, i field may b left blank.
exempt from the abligaton o publsh
s stsss Prospectus Country (COUNTRY_EU) |a prospectus, the countryofthe topublisha
the prospectus should be provided
Field cod for where:
et blank and prospectus s reported; or
e has erors informat,
v publish
prospectus
For all "
ablgation o publish a rospectus, this ield may b lft blank.
theinial then
exempt from the abligaton o publish bleand
o identit g
A BED EEEY {TBXT1001 |, rospectus, th prospectus identier | atr than 15 caysafer the cloing of th transaction
should be provide where hority the Where avaiabe, the prospectus
orospectus dentiir fed should be fillc-in with Nt provided by he reevant prospectus identfier | identier 35 provided by the reevant [ N/A General nformation wa
competent author competent authory.
Field cod n
d prospectus s reported;or
e has erors informat.
Publzh 3
prospectus
For all securtisations
his ield should e ef blank
R sanan
exempt from publishing a prospectus, | ™
e artice 1, paragraph 4, eters a)and concise explanation explainng why |
emption on Prospectus s p rsss.
2o == ERempion on PrOSPECtis | ) ot theprospectus Regulation appy o the transaction BTS00} s o |fadcodess
the relevant article o the prospectus | 7P
regulation
v Field cod where:
dentier ae et lank; or
dentie ae iled;or
e b eerrs it
Wheres a avance of the sue date but Wihere s prospectus s dravn up
finl compliance with Regulaton (EU)
(DATE TEXT-YYYY- | 2017/1129,the date on which the 2017/1129413], the date on which the
11 , eneral nformaion
e 68 e ETRED M-00) prospectus was approved. f not, the | Example: 2020-01-31 (tet format) fosvedate prospectus was approved. WA General nformatio WA
closing date ofthe most recent Inallother cases,th losing dateof
transaction Field cod € bank orbas eros n format




Securitisation Repository

European DataWarehouse GmbH

Select the name of the registered
securitisation repository as tis

Mandatory only to public securitisations.
The field may be left blank for private securitsations.

Select in the drop-down lst the relevant name of the Securitisation Repository as itis

Repositories EsMA

Where avalable, the name of the

N2 STSS6 {usty available under the list of registered Securitisation Repository N/A General Information N/A
name wabsite at registered securitisation repository.
Securitsation Repositories published —
on the ESMA website. eBerseera
s errors in farmat
Bor 1o complete shauld contain the name of the securitation.
. with donot Section 4 of Annex 9 of Commission Delegated
N3 stss7 Securitisation name Coppedé SPV. EXT-100 The securitisation name. /A General Information
o fir J ‘have any securitisation name. v Regulation (EU) 2019/980
field cod i i et bk or has rrors in format.
= i
including:
1) residential loans that are
either secured by one or more
mortgages on residential immovable
property o that are fully guaranteed
by an elgible protection provider
Only possible values in Box to complete are: among those referred to i Article
The e o ndering S90S | el mortgages 2010 of Reguiton (€] No575/2013
" - commercial mortgages and qualifying forthe credit quaity
b et o family or r above as set outin Part
g purposes; Three, Tie I, Chapter 2 of that
o e rovded o7t s, g losns and s, i 10y feerprise o Regulton;
X . corporation; 2 commercialloans that
ws | ssio s sy st roushold consumption srsosess |~ auto loansteases Underyig xposures e secured by oneor mre mortgages (WA Generalnformtion A
classification credit faciiies, NCUAINg 10305 . ¢\t card receivables clossification on commercial immovable property,
and leases, provided to any type of |-y eccivapies including offices or other commercial
enterprie or corporation;
5)  auto loans/leases; others premises;
6 creditcard mﬂw;bl!s 3) credit facilities provided
R eables: Select i the drop-down lst the relevant Underlying exposures classfication. to ndividuals for personal, family or
D et household consumption purposes;
Field codes are highlighted in amber i the field i eft blank or has errors in forma. 4 edit facilties, including
loans and leases, provided to any type.
of enterprise o corporation;
auto loans/leases;
6) credit card receivables;
7) trade receivables;
8) other underlying
I notification date should be left empty.
For STS notifications reported before the new Registr goes live the initial notfcation
\ date will the
(heps:
JRATR e N e initial date of notification to securitisations_designated_as_sts_as_from_ regulation_
n26 DOIN & of the STS notfication. 7‘60) itisations_designated_as_sts_as_from_01_01_ 2019 _regulation_2402_2017_2.
\ ser  the il notfction
date will be etrieved from the first successful subrmission date of the final STS
il is submitted as adraft TS notifcation.
plished of willbe The date of notifcation to ESMA. /A General Information /A
computed date when be submitted
as final,
. {DATE TEXT-YYVY- was. atthe
N7 stss12 Last notfcation date 20221122 s e e et
Example: 2020-01-31 (text format)
Field codes are highlighted in amber where;
~fied s It blank; or
last natfcation date s inthe future; or
el b cevers i st
0 Where an authorised third-party has
provided STS veriication services in
accordance vith Article 27(2) of
Regulation (EU) 2017/2402, indicator | Box to complete should contain *Y* where an authorised third party has provided STS.
that the compliance with theSTS | verification
s stss13 Authorised Third party fag (7 e e o by ot Where an authorised third party has
party firm. "N is Jd cod ifthe field s left blank o has provided STS verfcation services in
reported where no authorised third accordance with Article 27(2) of
party has provided STS verification Authorised Third party Regulation (EU) 2017/2402, a Article 27(2) General Information N/A
corvies tatement that compliance with the
Where an authorised third-pariy has Authorised Third 5 is STS critria was confirmed by that
provided ST verfication services n | reported with authorised third party firm.
accordance with Article 27(2) of
Authorised Third
N29 STSS13. e B the {TEXT-5000} 02,2 Field cod \ber where
statement that compliance with the | - fiel s Ieft blank and *Y" s reported for the authorised third party fla; or
STS criteria was confirmed by that | field i iled-in and "N" s reported for the authorised third party fag; or
authorised third party firm - field has errors in format
Authorised Third e is
Where an authorised thid-party has | reported with
provided STS verfcation services in
N30 STSS14. Authorised Y {TEXT-100} Article 27(2) of Id cods
Regulaton (EU) 2017/2402, the name | ield i eftblank and "Y* i reported fr the authorised third party flag; or
of the authorised third party fied s fillecin and "N i reported for the authorised third party fla; or Where an authorised third-party has
- field has errors in format, provided STS verfcation services in
FRANCE Authorised Third 8 is Authorised Third par accordance with Article 27(2) of Article 27(2) neral Information NA
h h A h reported with uthorised pary Regulation (EU) 2017/2402, the name ticle 27(2) General Informatio v
e anstorsed i patyfes of the third party's name and the
provide:
{sed Thi £€A country p-down lst. country of establishment
ised Thir rdance with Arti
a1 srssia Authorised Third party (CouNTRY. gy | Pecordence with Aice 27(2)of
country Regulation (EU) 2017/2402, the
et o e Field codes are highighted in amber where
Sthonsed i marey - feld s left blank and "Y" is reported for the authorised third party flag; or
P - field is filled-in and "N" is reported for the authorised third party flag; or
- ikl b evrors n farmat
France - Autorité des Marchés Financers (AMF) P .
The name of the competent authority | reported with V"
that has authorised the third party a5
available on ESMA website under the [ elect in the drop-down
Where an authorised third-party has
list of Competent authority country as reported in the Authorised Third party country as available on ESMA website party
provided STS verfcation services in
P — supenising compliance of third | under the st of Competent authority supervsing comliance of third parties with endanen wrth At 2713 of
N3z sTSS15. o {ca_coe) parties with Artcle 28 of SecReg Article 28 of SecReg Authorised Third party Artcle 272) General Information NA
Competent Authority. Regulation (EU) 2017/2402, the name.
( 'a.europa.eu/sites/d |128-777 _list_of_designated_competent_authorities_under_securitisation_regulation.pdf) the competent authority that has
efault/files/brary/esma33-128- ot
777_list_of_designated_competent au | ield codes are highlighted in amber where -
thorites_under_securitsation._regulati| - field i eftblank and "V i reported fr the authorised third party flag; or
on.pdf) - field is filled-in and "N" is reported for the authorised third party flag; or
- fild has errors in forma.
0
Check box n Box to complate should contain "N where the oiginator or oiginal lender
T A check box as to whather the AYes' or 'Nof statement as to whether
el rigin igir C it iginator (or original lender) the origir rigin: i
[ ] lender) s not a Credit wmy originator or original lender is a credit - Originator (or original lender) the originator or original lender is not a article 27(3) Confirmation NA
P institution or investment firm Check box n Box v ginal lender investment f
established i the Union. 15 not a creditinstitution nor investment firm estabished in the Union. established inthe Union,
Field co b ifthe il ¢ lfr bank o ha errors in farmat
Confirmed sox
“N/A” should be reported where the originator or original lender is a credit nsttution or
investment firm establshed in the Union (STSS17 check-boxis ')
“Confirmed'should be reported for transactions with trade receivables thatare not
ifcredit-granting criteia does not apply ith
e | s st grantio e (confimed/uncon ereinate i th form o aea evenf e granig i doss oty i
compliance confirmation firmed/n/a} "
Confrmation and optional comment
{eld codes are highiighted in amber where; Where the answer o field STS17 is
that the originator’s or original Field cod highlighted ber where; yes", ! .
lender' credit-granting criteia, - "Unconfimed" i reported; or ves”,confirmation that the
g e sl blank or originator's or origina lender's credit-
processes and systems in place are d Confirmation that the credit
ot reported in Box to complete and STSSL7 feld is sranting criteria,processes and Avticle 27(3) Confirmation 0

executed in accordance with Article §
of Regulation (EU) 2017/2402 where
( is

/A reported in Box to complete and STSS17 field is
- field has errors in format,

ranting complies with Article 9

systems in place are executed in
accordance with Artcle 9 of Regulation
1612017200




nota Box -
Fides has applied d for itapplies loans. n
rticular, Fides () b
s cqual to /A
_— ; and (i) h aualton
recit ranting citeia
b sTssi8 compliance comment |13 2sed on a thorough the the UEZ=C) the reasons for not applyto
! prospect of each Debtor under i of ad
ansactions with trade receivables.
anice 106 .
G il G Field codes are highighted in amber where it s not the case orthe ield has errors in
format
Confirmed Box Lo complete should contaln the confirmation ndicator
(Confirmed/Unconfirmed/N/A).
“N/A" should be reported where the oiginator or orgina lender i a credit nsttution or
investment firm established n the Union (STSS17 field is "N')
Creditgranting crieria {Confirmed/uncon
N6 stss19
supenvision confirmation frmed/N/A) Field codes are highighted in amber where:
ncor s reporte e the answer to feld STS17
Confirmation and optional comment med" is reported; o e o ﬁhz':‘;:
that the credi-granting s referred to | 4 it . Confirmation tha the credit o oo e e o Contrmatin i
It 373 of Reanan (1) | "N ot eprid i Bos o complte and STSE? i ' o i s o aon | ST 0 A imaton
T o ) | i reportein B o complteand STSS1 feld sV o =
b ercor in foemat issubject to supervision.
Box to complete may contain addional explanation
Fdes s inthe reg Bank 106of
N7 sTss19 o : o {TexT-s000) s equal to VA
Field codes ar highighted in amber where it s not the case orthe ield has errors in
format
Confirmed Box
True sale or asignment {Confirmed/uncon Fld s re Wi n b where:
a8 STS520 wansfer confirmation irmed) - feld s left blank;
e s equl o -unconfiemed's o
- feld has ertors i format
Pursuant tothe Transfer Agreement, the Originator - which has Confirmation and concise explanation
purchased, the Portolc. on how the transfr of the underlying & concise explanation of haw the
exposures s made by means of true ransfer of the underlying exposures is
pary e o anser it o same gl Tronser ol e NS by mearn o v s e | e oo e 3. f A 19of Comission eegted
creditors of the otice. effectin a manner that is enforceable et with the same legal effect in a manner s Regulation (EU) 2019/980
Gazette No. 123 Part Il of 20 October 2022, and the eistation of the transferinthe companies' register of Treviso-8elluno on 14 ot tneseller or oy ARarty | ot " that s enforceable againstthe seller or
True sale or assgnment | October 2022 pursuant o Artcle 20(3) of ox to complete should contain the oncise explanation. any third party.
a9 EERY wansfer explanation {TEXT-10000} | peguiation (Eu) 2017/2402. .
the transfer of v *
issued : PCS and the Orgi
e 29 2 general note, 3
insofar , words,
terms used but not defined or construed herein shal relatng to Fides
iverher 2072 the "prnsnectucr
N Check boxin Box. Where any of
in points (s) o (b) of Arice 20(2) of Regulation (EU) 2017/2402
e o arefoundn th securtzation an " therwie.
o stss21 Subject to severe clawback o in Article 20(2) (3] or (b} of Regulation
2 or (1) f REGUI21ON | et caes are highighted in amber where:
{60 201772002 are oundn  fild s left bank or
- fild s equal to "V";or Aconcise explanation on whether any
- il has erors in formar.
of the severe clawback provisions
Item 3.3 of Annex 19 of Commission Delegated
Nosevere cawback referred o n Article 20(2)() or b)of | Artile 2012) Concise Explanation
x to complete should contain the concise explanation. Regulaton (EU) 2019/980
Box to complete should contan th Planat Regulaton (EU) 2017/2402 are found sulation (€U) 2019/
A concise explanation on whether an in the securitisation
i sever otk rovsons ‘st ek -
N1 stssa1 St iSRE e {TEXT-10000) | referred to i Artic 2012) a)or (b) of
explanation o () o260 e faon |l codes are highiighted in amber where:
oo tomton. - fild is left blank and *Subject to severe clawback"
- fild s ot et blank and "Subjec tosevere clawback” check-bor is "N'; or
- fild has errors in format,
Confirmed Box Lo complete should contaln the confirmation ndicator
(Confirmed/Unconfirmed/N/A),
Clawback provisions {Confirmed/uncon
Nz 2 Field codes are highighted in amber where:
515 exemption confirmation firmed/N/a) .
Confmation s ptior corment N
o
on whet Item 3.3 of Annex 19 of Commission Delegated
o in Arice 20(3) of Avtice 2 frmation
3001 of Revinon (40 20572408 e 2003) of ice 2003 Confirmat Regulation (EU) 2015/980
oo B0 to complete may contain addiional explanation. Taws 2017/2402 apply.
Clawback provisons Tawback s
i sTss2z exemption comment Q0D equal to /A
Field codes are ighlighted in amber where it s not the case or field has errors i format,
N Check box in Box to complete shauld contain
¥ where th seler is notthe origial lender
The sllr i not theoriinal Indicator that th sele s not the
naa stss23 e o oo where the sele isthe orgina lender
Field cod if the fel s lft blank or has errors i format
A Box to complete should contan the confirmation indicator
(Confirmed/Unconfirmed/N/A).
“N/A" should be reported where the seler s the orginal lender and STSS23 check bos i
s
Transfer where the sele is
{Confirmed/uncon
n 2 rigial lender Where the seler is ot the riginal
o sTS523 LIS firmed/N/A) el o el amber whre o ’
confimation ild i eft blank; o is ot g 3.3 f Annex 19 of Comission Delegated
securitsation complies with Artcle | Artice 20(4) frmation
P —— it et o v g anr et conples e |xte 2060 ot Reultion ) 3019/580
oot tontn | eponad and 75623 chck box 5N ovyi0n
complieswith Artile 20(1) 0 20(3) of | /At reported and $TS523 checkbax s Y or
Rt ()2017/2002 where | _td s o .
the sllr i not the original lender)
Box
Tranter where theseller s thesele is not the originallender confrmation i not “N/A'
g stss23 ot the originallender {TExT-10000}
i
CEIEE lender confirmation i equalto N/A
Field codes are highlighted in amber where it s not the case or field has errors i format,
A o Lo complete should contain the confirmation ndicator
(Confirmed/Unconfirmed/N/A)
A of the underying
 perfected at a later stage
than at the closin of the securitisation
Confirmed" should be rep (ata
Transfer at a later stage {Confirmed/Uncon | Where thetransfe of the underlying
N7 stss2a Transterata o " | exposares s prformetd by meansof _|C9snE ofthe securitsation) s efected at et though th required minimu pre-
an assignment and perfected ata later In Arice 20(5) of 201772402
stage than at the closing of ¥
secntaion conrmasonand P8 code il i amerubere
concise explanation on how and  field s left bla
e s el v -unconfiemed's o
e Where thetranfer of the underlying
ot exgosures s performed by means o an
pre-determined event rigers 23 assignment and perfected at a ater
lsted in Article 20(5)of Regulation | Box atalater gt than ot th closng
o (E0) 2017/2402 stage confirmation i not "N/A". e et oot wxolanation on
s srssas ) (D) .- e how and whether that perfection s
explanation atalater is qual fectad ot eaet throun the e
i races s | mmar redarmnedonm | 205 o paraion fom 3.3 of fmen 1 f Comnision Dkegted
Regulation
Tater stage iggers as lsted n Article 20(5) of egulaton (E1) 2019/980
Field codes are ighlighted in amber where it s not the case or field haserrorsinformat, Reamimion () 2017/2403
A Box Lo complete should contain the confirmation ndicator Where alternative mechanisms of
c N/ should be reported ransfer are used,  confirmation that
where alternative mechanisms of transfer ae not used. an insalvency of the originator would
Alternative mechanism it not pejucice or prevent the SSP from
o sTss2t confirmation frmed/N/A) Field codes are highlghted in amber where: enforcin it ights.
Where alterative mechanisms of | - fied s lft blank; o
transte are used, confirmation and | feid s equal to *Unconfirmedt’; or
optional - ild has




of the originator would not prejudice
or prevent the SSPE from enforcing its
ights pursuantto Article 20(5) of
Regulation (EU) 2017/2402.

mechanism confirmation is not "N/A".

o srssas Aernative mechanism o000
comment is cqualto
A
Field codes are ighightd in amber where s not the case o field haserrrs informt.
Confirmed Confirmation and Box
A concise explanation on how and
an how and whether thereare y
Representations and eld cot mber where whether there are representations and
" wher warcanies provded by the sller that
s sTes2s warrantiesconfirmation firmed) provided by the sellerthat the e is et lank or provded by
underling exposuresincluded in the Id s equal to “Unconfirmen e underhing exposures ncluded
g -l s o “Uncnfrms o s | st e retecaeres | S em 228 of A 19 Conmission
v fe s evvors nforms RIS | o otherwise i a conditon thatcan be | ™ @ Bplanat (£0) 2019/980
25 at the Valuation Date and a5 at otherwise i aconditon thatcan be e
e Transfe Date, tothe best of Fides’knowledge, otherwise na foreseen o acversely aff 10 complete should contai the concise explanaton.
. the Transter Date, tothe best of Fids'knowledge, th oreseen to adverselyaffect the | Box to complte should contain th planat o
Ns2 stssas e : ext-10000) the true sale o assgnment or transfer withthe same
! 20(6) of the EU Securitsation Regulation. For further details, see the section of the Prospectus headed "Description of the Transaction Field cods er if the feld islet blank or has errors in forma. Jegat effect.
Documents - reement’) legal Arice 20(6)
=l Confirmation and Box
Underlying exposures on how the underling exposures
confirmation i) seller o the SSPE meet fediitbangor
- feld i equa to “Unconfirmed'; or
redeternined,clear and documente
predetermined, clear and documented | 15 o arors n format
luded ginator n such monets for active portflio managemen of
Underlying exposures : fron " . - Box 10 complete should conainthe concise explanation. A concise expanation n how:
Nsa stss26 egibilty crteria T 10000) - the underlying exposures transtered
explanaton - G basis pursuant o Artice 2007 of Jd cod is et blank or has from, o assgned b, the seller to the
. For further headed “The Portolo”. Regulation (€U) 2017/2402. S5PE meet predetermined, clear and
G oo documented elgbiltycriteria which
o not alow for active prtioli
i fed codes are ighighted in amber where: dornot
55 & ey (Confrmed/Uncon Field codesare ighighted in amber whs
Al rmed) . . - fld s left blank portolo o amerottne | e 2006 concise o Secion 2of Annex 19 of Commission
confirmation Confimation an concise explanation |t ! 1o “Unconfirmees or managementof the underying |- theselction and transfer ofthe | Artce oncise Explanation b
g ot Regultion (EU) 2019/980
on how the selecton and transfer of | iig s rrors n format discrtionary egated Regulation (£U) 2019/
the underying exposures nthe basis securtisation s based on clear
The disposal of Recelvables s v UNECTET securitsaton s based on clear processes whih faciatethe
ofthe from the processes which fciltate the identficaion of which exposuressre
Isuer o Orfginatr, in case of repurchaseof the Portiolo following e ecte for ot tansterred o e
oo ndidul Receables pursuant o th e of the Trasfer Ageement an o the e o the Represttive f he o oo ecuritintion nd that thy do ot
0 securitsatin and tht they do not alow for their active ortioli
Trgger Notice of Agreement. There Box 0 complee should conain the concise explanation. eagoment ona retonry bsis.
Nss stss26 slection processes ofthe e EXTa0000) | ooy boss
explanaton bothon ; ! thereby e i 200m ot Jd cod is et blank or has
aotes o Regulation (€U) 2017/2402.
¢ i)a
performance, increased yield, returnsor other p ,
oftheProspectus headed “Descriptionofth Transaction Documents -The Transfe Agreement’,"Description ofth Transacton
Documents - y * and “Descripton o the Agreement’)
Confrmed Box
Homageneity of assets (Confimed/uncen Field codesare ighghted i amber where:
Ns7 27
STSS confirmation irmed) e i et blank;
e is equal to “Unconfirmedt; o
- e s evers informar,
o
applicable n particu 5 =
4 e Confirmation and detaled explanaton
pe taking Jatng o thecash lows of their 25to the homogeneity ofthe ool of A detailed explanation a5 to the
contractual 0(8), of Regulation underling exposures backing the homogeneity o the pool of underlying
and the appicable tht: (2 all Receivabi # hetice exposures backing th secuitsation.
20(8) ofRegulation (€0) 2017/2402 For tht purpose, ncude a refrence
al " . For tha purpose, nclude a reference emogeneityof ssses 1o the EBARTS on omogeneity e tled Bxolanation ttem 2217 of Amns 19 of Comission
procedures; P to'the EBA RTS on homogenety Homogeneiy o asset (Commission Delegated Regulation | 4 20081 Detaled xplanay Delegated Regulation (£U) 2019/980
I family o . 1 the Technical (Commisson Delegated Regulation (E0) (RXPXXXK], and xpiain i detal
(0)(2019/1851), and explainin | 5% 0 omPleteshould conain the detailled expanation. how each of the condiions specfed n
Nse stss27 it : ooteal TEXT32767) | detail how eachof the condtions e the Arice 1 of that Delegated
specifed i the Avtice 1 of that isleftblank or has Reguiation are met.
Inaddtion, y Delegated Reguation are met.
p ,
Employers, Pension Authories and 200, i
and d i) defined in point (44) of
aricle (1) of Directive 2014/65/£L, ast i of Regulation. Fnal e
the Transter
Instalments ofthe same amount at  ixd rate, eachincuding a Princpal Component and an Interest Component or further dtals
e the sectonsofthe Prospectus headed “The Portolo-Critria” and "Description of the Transaction Documens - The Warranty and
Indemrity Agreemen’),
Confrmed Box
Noresecurisation {Confirmec/uncon |Confirmation and optionsl comment | ied cades are ighighted n amber where:
e S8 confirmation firmed) that the underling exposures donot. | - feld i left blank; o A confrmation that the underlying
include any securitisation posiions | - field s equal to “Unconfirmedtsor exposures do notinclude any
nderying Exposure Obiigatin: Item 2.2 of Annex 19 of Commisson Delegated
and that is | el has evrors informa. Underying Exposure OBIAUONS: | ocurisaton postons and that the | Artce 20(9) Confirmation em 2.2 of Arnex 19 of o elegates
Regulaton (EU) 2019/980
therefore not a re-securisation notfied securitisation i therefore not
Nore-securtsation . the Originator  and warranted that the Portolo does ot comprise any pursuant to Article 2009) of 80x to complte may contain addiional explanation. aresecurisaton
Neo srss2s Noresen cingh { e | |mexrsooo) |Resuation (Eu) 201772402
Prospectus headed “Description ofthe Transaction Documents - The Warranty and Indemity Agreement” . Field codes are highighted n amber where th fed has errors i forma.
Confrmed Box
Soundness o the
ot srssas underwrting stancards {(Confirmed/Uncon | Confirmation and dtailed explanation | el codes re highighted in amber where:
(ordinary course of frmed} as to whether the underlying - field is left blank;
busines) confirmation exposures were orginated n the field s equal to “Unconfirmed; or
lender's odinary course ofbusiness | __ iid s rrors n format
o warranted that (] the . and whether the applied underuritng
ginator business. Fid
Soundness o the 10 arice 20{10) of thosesppled at e same tmeof |
ox
¥ theOrig orgination o exp not
Nez =D ¥ o TOT32767) | secuitise pursuant o Artcle 20(10) . —— .
- et h e e £ 20177408 Field codesare ighghted in amber i the fed is et blank or has errors n format.
i ; 3 Descrpton ofthe detaled explantion:
P = 2310 whether the underying
exposures wereorginated i the
Soundness o the Confrmation and detaed xplanation [ e lender' ordinary course of business
Nes stss20 underwriing standarcs e ; where and whether the applied underwriting
. ~Field i left bl or
{ascosae ot T R vt B T bbb
forplrundouring stanards | 15413 sl o “Uncnfimed' e sppled t o e e of
been or willbe orgination to exposures tht ere not
potential nvstors without undue s y secuitised
- . sdottve | . ey | Py s e |2ote complt shoukconaln thedetaled xlran e eer the underitng
underwriting standarcs | There s o revlving or momazrsr) e o /a0n sandards and any mateial changes
(aisclosure) explanation Field codesare ighghted in amber i the fed is et blank or has errors n format. o e oty
have been o il be fully disclosed to
[ 50 0 complete should contan the confrmation ndicator el esore withest .
(s Ucnfemes VA, . s ot e | o0 — [ T T——
/A" should be reported rlyfornon Residental loans - on how securitisations where the ” Delegated Regulation (£U) 2019/980
underlying exposures ar rsidential
Residential Loan {Confirmed/Uncon Field codes are highighted in amber where: oo
Nes sTss29 loans the pool of underlying exposures
reauirement onfirmation fimed/N/A) e i et blank or e e
Confirmation and detaled exlanation | _Uncnfrmed" i . y
S e ot sentl paragraph o Arice 20(10) of
on e an e s not” residental morgages
Resulation £U) 2017/2402
underling exposuresar resdentil /A reported and STSS10fed I resdential mortgages";or e otihe
loans, thepoolof underlying e e infomat b
et of baroue's cedwathnessmes e
the second paragraph of Article o . :““‘:'"’;’;‘;ﬂ‘;‘;{‘&‘[;] e N
ox oan irective or paragraphs
20(10)of Reglation (€V) 2017/2402
110 of Regulation (1) 201712402 1, irement confirmation i not "W/A", 1104, pint () of paragraph 5, and
Residental Loan paragraph 6 of Artice 18 of Diective
Nes sTes29 equirement explanation (1T i 2014/17/E01a)or, where ppiicabl,
equal to N/A equivalent requirements i third
counres,
Field codes are ighghted in amber where s not the case or el haserrrs informat.
=] Confirmation and detaled explanaton | **
Borrower's 2510 whether an aszessment of the
. srssz0 s {Confirmeduncon 221 Y"1 20 55essment of e | codes e ighighted n amber where:
firmed) e is et blank or
assessment confirmation

of Directive 2008/48/€C(3] o

- feld s equal to * sor
- feld has errors in format.




paragraph's, and paragraph 6 of

S the Originator 0 the .
e | S CrtaraFr furher et TOTSEET) o whre sopicti counlent |yt e f ek fe ko s e i formst.
w of the Prospectus headed “Description of the Transaction Documents - The Warranty and indemnity Agreement- equirements in third countries el
Confirmed =
oo srssao Originator/Lender Expertise {Confirmec/Uncon |Confrmation and detiled explanation | Field cades are highighted n amber where:
confirmation firmed) 25 to whether the origintor or fild s eft blank; or A detiled oxplanation s o whether
field s equalto or
; the originator or original lener have Item 2.27 f Amex 19 f Commission
orginating exposures of  similar - ild o i oo |Arie 2010) Detaled Explanation e e amm
Fdes 53 106 nature to those securised pursuant Similar nature o those securitised
origiaton/tender pertse | Banking Act Fides i 0 Arice 20(10) of Box
N7 s15530 P PEr*€ | 1947. Moreover, under loans [{TexT32767) | 2017/2402
5 and i years. ; Fied codes are ighlghted n amber i the ield i et blank o has errors n fomat.
o thesection of “Fides".
Confirmed ox
| detaled explanations a to whether A detailed explanations as to whether:
Defatited or restructured - Field cod amber where:
“the transferred underling exposures
b sTssat exposures confirmation frmed) do notinclude, at the ime of field i It blank; or oot el ot e e ecton
selecton, defaulted exposures for |- feidis equal to "Unconfirme'; or defaulted exposures (or restructured
restructured exgosures) 3 defined in exposures) as defined in Atcle 20(11)
- Fides and warranted tht, 55 a Avticle 20(11) of Regulation (EU) o Peaniation (60} 2017/2002
Transfer Date, arice 178, 201772402 ° .
paragraph 1, of the CRR or a exposures wh, tothe best of Fides's knowledg () has been the requirements eferred o n Item 2.2 of Amnex 19 f Commission
Avticle 20 (1 Artice 20(11 Detailed Explanaton
Jvent or i i resultof a missed rtice 20 (11) (a) (1) and (i) of o o et et ) ! Delegated Regulaton (EU) 2019/980
payment within 3 (three] years prior to the date the Loan from which has REBUAON () ZOLV /202ty | th et xplnat et et
" i ; y e Resulaton (€0) 201772402 e 0x o complete should contan the detailed explanaton.
72 stssa1 Defauited 3 (thre) years prior tothe Transfer Date; | reyr 3767 b Article 20 (11) (o) of Regulation (EU)
exposures explanation o (1) was,a th tme of persons Avticle 20 (11) (5)of Regulation (€U)
: : . Field codes are highighted n amber if the ield i et lank o has errors n format. 2017/2402 are met;
Gl izl 2017/2402 are met ; - the requirements referred to in
fered toin
Artcle 20 (11) (c) of Regulation (EU
Regulation and the EBA Guidelines on STS Criteria. For further detais, e the secton of the Prospectus headed "Descripton of the 2017/2402 are et
Confirmed =
Unconfirme made at
Atleast one payment atthe U the time of the transfer of the exposures. Inthat case,atleast one of the exemptions
N3 stssa2 time o rar [ Confirmation and optional comment | should be reported below.
confirmation ) on whether, at the time of ransfer of
) Fied co amber where:
atleast one payment pursuant to - field i et blank; or
Avticle 20(12)of Regulation (EU) - il has errors in format.
201772402
Pursut tothe Transter ' o I
eceuables nrelaton to wh Box to complete may contain additional explanation.
w74 stsaz {TexT-5000)
time o transfer comment | forthin atile 20(12)
o Field codes are highighted n amber where th fed has errors i forma.
Only possble values n Fieldare:
- no exempt
backed b bl in asingle
nstalment
- 1 A confirmation whether, at the time of
year, including without imitation monthly payments on revolving credits ansfer of the exposures, he debtors s 35306 01 Aot 19
“N/A fast one payment at thetime | have made at east one paymen ems 33.and 346 of Annex
¢ least one payment at the time | have made at east one payment. | y0(13) Confirmation Commission Delegated Regulation (EU)
indicator populated|of transfer Aconfirmation whether or not the piiont
w75 stsaz Payment exemption wsn for STSS32 ndicating whether,at the time of tranfer of the exposures,the debtors have exemption under Arice 20(12) of
e 20012)of 2017/2402 Regulation (EU) 2017/2402 applies,
Select the exemption that appies egulation (£0) 2017/2402 apo
under Aricle 20(12) of ReBUIaON | el codes are highiighted n amber where
(EU) 2017/2402 for revolving - "Atleast one payment at the time of transfer” is "Unconfirmed" for 5T$532 and field
equal o "No exempiont or "N/A'; or
payable n a single instament or - *Atleast one payment at the time oftransfer* s "Confirmed for STSS32 and feldis
I oflessthan one
year, nclucing field has
monthly payments on revoling
cedits,
Box to complete may contain addiional explanation.
. anser” for
pament xempton STS532 i Confirmed.
we | s e roxsaco
E Field codes are ighlighted in amber where:
field s ot eft blank and “At eastone payment at the time of ransfer” s
“Confirmed" fo STS532; or
fild has errors in format,
Confirmed Box
N7 stssas Degee of dependence on {Confirmec/uncon |Confrmation and detiled explanation | ied cades are ighighted n amber where:
repayments confrmation frmed) ofthe degree of dependence of the | - feld s lft blank; o Repymentof the hoders s | 282124 xpianationof the degree of
st v A Resmmentaf el |4 L ol st 1ot
thesaleof | - fielg " holders of position | At 20(13) Detailed Explanation o
- the Originator assts securing the underlying cepend rede on the sale of asses securing the
Degree of dependence on . 003) [ Box underlying exposures.
[ gredt pertence b R N
R el Forfurthr detall p Field codes are ighlighted in amber I the field i lef blank of has errors in format.
Confirmed Box
Compliance with isk
Confirmation and field cod ber where:
wr jon
o [ reon e (et ionontneonraaspomor o | et ek o
orginal lender o a non-ABCP fild s equal to “Unconfirmed; or
securisation comply with the risk | feld
Under e ; vl reah ing basisa vetention requirement as provided for
5 fve)per cent. (d) of aticle 6(3) of the in Aricle 6 of Regulation (£U) 80x to complete should contan the concse explanaton.
N80 sTss3a i the UK i ied on the date of execution of |(TEXT-10000) | 2017/2402.
explanation the inercrecitor Agreement) an the applcable Technical Standards. For further et e the section ofthe Pospectus headed “Risk Field codes are ighlighted in amber fthe field i ef blank or has rrors n forma.
Transparency Reauirements’.
] s
Should exst a the GLEF database.
fthe entity (wh i
L of the enity (where 01811 141 | oty ane Lt should be reporte
a1 sTss34 (ED et Ut 0 AT LI |
Inerestpursoant o e feldcodes are ighlighted in amber where:
esulaton (£0) 2017/ neither entity name nor entity LE i reported
- field s erors informat
be reported in Box T+ ot avaable for STS534-
Name ofthe etity (where Lel s not | Retining ntiy LEL
il retainsthe material
a2 sts3a Retaining entity name {TexT-100) aualasle) hatretas the mater et
Avice | Field cod ber where:
2101 0f 20077202, | - reported
- fieid s erors informat
N Only possibie alues n Box to complete are ¥~ or
v & the isk and
N otherwi
Isvertical sice in accordance with othervise
nes stsaa Vertcal sice o ticte 6(3)(s) of Regulation (EU) A concse explanation as t how the
2017/2402 used field cod er where:
g field s lftblank or oriinator,sponsor o original lender
i opons are s with of  nomABCP securitiation comply
il has s in formar. with the is etention equirement as
N nly possible values in Box to complete are V" or " provided for in Artice 6 of Regulation
Box to complete should contain "Y" where seller’s share is used for retaining the risk and (EU) 2017/2402.
) N o An indicaton which entiy retains the
1s seller’s share in accordance with materal net economic nteest and
Naa sts3a Sele's share o Artice 63)(0) o Reguiation (€0) | which opton s used for retaining the
017/2402 B | i e biank' or risk incuding:
il options are ild-in with (1) verticl sice inaccordance with
- field s erors info Avtice 6(3)(a) of Regulation (€0)
N Only possible values i Bos to complete are 2017/2402;
ox v (2) sellersshare in accordance with
Item 3.1 of Annex 9 and tem 3.4.3 of Annex
. P s iskaand "N otherwis Compliance with iskretention | Article 6(3)(5)of Regulation (EU)
Randomly-selected ! sheetis used g the ik and "N otherwise » (3)(6) of Regulation (EU) | e 21(1) Concise Explanation 19 f Commision Delegated Regultion (€U)
v on balance sheet, inaccordance with requirements 201772402
nas stsaa i . 2019/380

exposures kept on balance
eet

article 6(3) (c) (3) of Regulation (EV)
2017/2402 used for retaining the risk?

Field codes are highlighted in amber where:
- field s left blank; or
~all options are filled-in with
has errors in format

(3) randomly-selected exposures kept
on balance sheet, in accordance with
Article 6(3) (c) (3) of Regulation (€U}




Only possible values in Box to complete are
Y where

(4) first loss tranche in accordance.

I h retaining the risk with Article 6(3)(d)of Regulation (EU)
n rwi 2017/2402;
Isfirtlos tanche inaccordance with | 279V Othervise e osue ncsch sssetin
g6 stss3a Firstloss tranche N cticle 5(3)(d) of Regulation (EU)
(D sk | Fild codes ae ighghte in amber where: accordance with Article 6(3)e) of
use ine field s It blank or Regulation (EU) 2017/2402;
s optors e ledin v W (6) o compliance with rsk retention
s errors in o requirements set out in Artice 6(3) of
N Gl posiblovales i Bo o cempiete e or N Regulation (EU) 2017/2402;
ox V" where frst oss expe d for (7)other options used.
Isfirst loss exposure in each asset n | etaining the risk and "N" otheruise
Firstoss exposure n each accordance with Article (3)(e) of
a7 sTes3t asset indicator 0aD 2017/2402 usedfor | Feld cod ber where:
retaining the risk? ~fied s lft blank; or
all options are iled-in with
- i has errors in o
N Only possible values in Box to complete are
ox ¥ where
Is there no compliance with risk requirements and " otherwise
No compliance with risk etention requirements setout in
ngs stss3a N ! ighlighted in amber where
retention requirements (D Article 6(3) of Regulation (EU) e e n amber where:
2017/24022
& field s filecin with
i options re filed-mwith
- ield has errors in format.
N Only possible values in Bor to complete are
" nere theraptions s g the isk
and "N otherwise.
8o stss3a Other option indicator N
e G 1 other aptions used for retaiing th. | €14 C0des are ighighted in amber where
- field i left blank; or
risk pursuant o Artcle 21(1) of o it
Reguiation (0) 2017/24027 i ves | 21 optons are flledn i
Value should be reported in Bos to compiete when Other option indicator” s reported
N0 stss3a e {TexT-5000} i
Field codes are highlighted in amber where it s not the case or field has errors in forma.
Confirmed Box 10 complete should contai the confirmation indicator
(Confirmed/Unconfirmed/N/A).
Mitigation of Interest ates
o1 stss3s and curren [t Field codes are ighiighted in amber where:
confirmation ~field s et blank or
- field is equal to “Unconfirmed'; or
Confirmation and concise explanation | _ feld
o I—— 25 0 whether the interest raes and A concise explanation as to whether
or the purpose article 21(2) of the £
currency isks are appropriatel the nterest rates and currencyrisks
connected with the Senior Notes, the Issuer has entere into on or about the lssue Date a 1992 ISDA Master Agreement with the Swap o S v tems 3.4.2 and 3. of Annex 19 of
mitigated and that measures are taken Witigation of Interest rates (IR) | are appropriately mitigated and that
terparty, et soch st and confem thot p e Wi Article 21(2) Concise Explanation Commission Delegated Regulation (EU)
an such measures are available to visks and confirm that such measures 2019/980
Mitigation REIFICATS westors under Artcle 21(2) of Box to complete should contan the concise explanation. are available to investors.
EU Securitisation Regulation. In addition, ) Loans having
o2 stssas and currency risks e o] 2 s s o130 st | TEXT-10000] | Regulation (€U) 2017/2402
xplanation LT Field codes are highlighted in amber if the feld i eft blank or has errors in forma.
Gl pelannum), for e
artcle 21(2) Loans
and is
Regulation. urthermore,there is riteria,
Euro, onditions, Euro,
Exemption on derivatves. ox the derivatives indicator
o derivatives/Unconfirmed).
Derivatives not
| == P TATE e Confmton s o dcrion | 1424 r s namber where i conisedeclrato that th SPE s
confirmation 5 that the SSPE B !m " “:" o Derivatives Purchased/sold by | 7L eTered ino derivative contracts Items 3.4.2 and 3.8 of Annex 19 of
i e oot e | 1005001 Oertves chose SIS e e creumstnces referred o | e 212 Concie xpanstion Commision Delgated Reguston )
t0in Articles = in Articles 21(2) of Regulation (EU) 2015/980
d or il In this respect,the Issuer has covenanted not to enter into an 212 of Regulation (V) 2017/2402. 2017/2402
Derivatives not bt ;y:ﬂi‘:m;)“m e DY (2)of Regulation (2} Box to complete should contain the concise explanation.
Noa urchased)sold by SSPE EXTo
stss36 hised/ oo by Regulation.For forther details, ovenants) g the (EIRED
explanation e 1d cod is left blank or has
Confirmed Box 1o complete should contain the confirmation indicator
(Confirmed/Unconfirmed/N/A).
“N/A should be reported only where no derhvatives are used
» Field codes are highlighted in amber where:
I G ot e
S (imea s il 0 N s TSSOt o sl by SPE
Confirmation and concise explanation | onfirmationisnot equal to "No derivtives”;
o whether any hedging nsomente. |~ 91 is ot equalto “N/A" and ST5536- eratives notpurchasedsld by SSPE A concise explanation on whether any
o it confirmation s qual to "No derivatives"; or Hems 3.4.2 and 3.8 of Amnex 19 of
ncurmonted acvorcing to commonly | - feld1s €qual o “Uneonfirmedr o oo underwritten and documented Article 21(2) Concise Explanation Commission Delegated Regultion (EU)
o oam 1o Artde | feld has errors i format according to commonly accepted 2019/980
o ” standards.
21(2) of Regulation (€) 2017/2402. tandar
Box ommon
h n under 2 1992 ISDA Master Agreement, including the schedule thereto, a 1995 ISDA Credit standards underuriting derivaives confirmation i not “N/A
N s |mexra
" = explanation "Description of the 9 oo standards
! " o N/A
Field codes are highlighted in amber where it s ot the case or field has errors in forma.
Confirmed Bor o complete should contain the confirmation indicator
Confirmation and concise explanation | (€O irmed/Unconfirmed/N/A)
Referenced interest {Confirmed/Uncon | on whether and How any referenced A concise explanation on whether and
o7 Field cod er whers
¥ 57538 payments confirmation firmed/N/A) et e bk e how any referenced interest payments
. Referenced inerest payments | under th securitsation assets and tem 2.2.2 and 2.2.13 of Annex 19 of
calculated by reference to generally i interest | liabi Avticle 21(3) Concise Explanation Commission Delegated Regulation (EV)
generally generally used market interest rates or 2015/980
riteria, Loans having a fixed Inteest rate. In addition, the ate of usedsectoralates reflectiveofthe | et generally used sectoral rates reflective
plus a margin of 1.30 per cent. per annum), whilstthe rate of intarest cost of funds pursuant to Atile 21(3) | B 0 complete should contain the concise exglanation. of the cost of funds
o8 GE=D P {TEXT-10000} | o peguiaion (EU) 2017/2402.
Field codes are highlighted in amber i thefield i eft blank or has errors in forma.
o complex formulae or derivatives
Confirmed Box
i
9o stssa9 Aecderaton e/ {Confirmed/Uncon Field codes are highlighted in amber where:
e firmed) ~fild s eft blani or
- field s equal to "Unconfirmed; or
- il
AT = pped Confirmation and declaration in Mo twapping ofcosh following | Aecaraton ngeneral terms that
ECIREO z sonrl s tht cachf th o vemng ot conlons o e otanie | S fem .45 Annec 19 Carision
and the i and i . the requirements of Article 21(4) of ot 21(4) of Regulation (EU) 2017/2402 © Delegated Regulation (EU) 2019/980
L Mo, i Regulation (EU) 2017/2402 are met. are met
Acceleration notice / occurrence of an itsbehalf) may Box o complete should contain the declaration in general terms.
100 stss39 forcement requirement uhnExxmurdmzvvleutmnuﬁhehn\dzrxuﬁheMmtszmnrc\nssn!MmES)ur;hill(ﬂsnmrmzdbvanEntmnvdmnrykesdmmnu( {TexT-10000}
explanation Field codes are highlighted in amber I the feld i eft lank or has errors in forma.
e e e ST P A o b Concition (o) (vusl Acceleration Priority of Payments),
Condition (9)c) (G Trigs 10(6)
T S e TS o A P ot P Xt
e ot See trser S15580. 4187 23
Confirmed Box
1 i Fiel e ighlighted in amber wher
N101 sTs540 :'Dmm::: cash ‘:‘:ﬂ": ;"“/U"‘” Confirmation and optional comment ”‘:i“;‘eb igh! o ted n amber where:
ihat no cash woud be tappe id s squal o “Unconfirmedt Confirmation that no cash would be
following the deveryof enforcemen | €14 1 equal o “unconfirmedsor (N0 amount of cash shallbe. | £20 8 1At 10 it wou A 21006) Confirmatio tem 3.45 of Annex 19 of Commission
Following the service of a Trgger Notice, no amount of inthe v ticle 21(4)(a) of Regulation (EU)
Borto complete may contain additonal explanation.
cash per the ssuer or he d 2017/2402
N2 sTss40 {TEXT-5000}
comment and the R g RLY Field codes are highlighted in amber where the field has errors in forma.
(Post-Acceleration Priority of Payments) in the section of the Prospectus headed "Terms and Conditions of the Notes". fenle!
Confirmed Box
Confrmation and optional comment
o3 srssa1 Sequential amortisation (Comimedlnco| at i recaets e Field codes are highlighted in amber where: Confimaton thatprincpal receits
confirmation firmed) erlying exposures are passed to | - field i lft blank or e e e
e investors via sequential - field s equal to “Unconfirmed; or
:’:“DHT::::;D““ entil 141 caual o Unconfirmed'; () principal rceiptsshallbe | passed totheivestors vi sequental |1 Confirmation Item 3.4 of Annex 19 of Commission
= P investors amortisation of the securitisation Delegated Regulation (EU) 2019/980
positions, as determined by the
- o . position, a determined by the
a Trigger Notice, in seniority of ox
ential amortisati seniority of the securitsation positon.
o | stssa e ity of Pament. Ao e toCondion 35 ooy [mrsnt o e 0o o 'v v

Payments) of the section of the Prospectus headed "Terms and Conditions of the Notes".

has errors in format.




Confirmed Box
L i ighlighted in amber where
1o srssa s (:onn;m/umn Confmation s ationl comma| 414248 re gt namerwhere
seniority confirmation irme e field s et blank or
enuiteton moston s not o be - field s equalto "Unconfirmed; or (0 repayment shall not be Confirmation that the repayment o the e 3.4.5 of A 18 f Commisson
- field has errors in forma reversed with regard to their | securitisation position i no vt firmation
. A 1d b format eversed with regard totheir [ securitsation positon s not tobe | Article 21(4)(c) Confirmatior Detegmed segulaton () 2019/98
Followin the service of a Trigger Notice, the Senior Notes will continue to rank, as to repayment of princpal, i pririty to the Junior Poreuant o e 2100 of seniority reversed with regard to ther seiority.
lotes, s before the delivery o a Trigger Notice. Tercfore, 3 fis x to complete may contain additional explanation.
Reversed repaymenton | NO1e% 3 beforethedelivry o  TriggerNorice Therefore, b Regulation (EV) 2017/2402 Bos o complats may contaln addltianl explanat
N0 stssaz e {TEXT-5000}
) ofthe section of the Prospectus headed "Terms and Field codes are highlighted in amber where the field has errors in forma.
Conditions of the Notes".
Confirmed Box
o7 srssas No automatic iquidation {Confirmed/Uncon Field codes are highlighted in amber where:
confirmation firmed} Confirmation and optional comment | - field s left blank o
ot amy orovis s rectl - field s equal to “Unconfirmed; or 0 provisions shall reau
ot s e <l st 00 oo A |ttt et aryrisions e 305 of Annx 19 of Commsin
ollowing the service of a Trigger Notice or the occurrence of an ssuer Insalvency Event, no automatic iuidation of the Portflios a require automatic liquidation of vt firmation
St TRE AT oy sl i o O] underlying exposures at market value underlying exposures at market | "°Cuire autematic quidation of the | Article 21(4)(¢) Confirmatior Delegated Regulation (EU) 2019/980
Indeed, pursuant to the Intercreditor Agreement,the lsuer (or the Durssant 1o Atle 2114)) of e underlying exposures at market value
o consentof the holders of the Most Regedaton (E0) 20172402 Borto complete may contain additonal explanation.
Nios sssa3 o Senior Class of Notes) or shall (i the holders fass of {TExT-5000)
the porttolo, h the Portfolc Field codes are highlighted in amber where the field has errors i forma.
Condition 10() (Disposal of the Portfolio folowing the delivery of a Trigger Notice or the occurrence of an lssuer Insolvency Event) of
the section of the Prosocetus hea the Notes".
Box o complete should contain the confirmation indicator
(Confirmed/Unconfirmed/N/A).
Field should be "N/A" where transaction featuring non-sequential priorty of payments
does not nclude riggers relating o the performance of the underlying exposures
Nonsequential priority of
y {Confirmed/Uncon | confirmation and resulting in the priority ayments in v
onfirmation and optional comment
o9 STsst CAETXLED frmed/N/a) . e 21(5) of Regulation (EU) 2017/2402.
sequential priorty of payments
8 Field cod ber where:
performance of the underlying  field s left blank or .
exposures resuting inthe priorityof |~ feld 5 eaual to "Unconfirmed”; or
o seavental - field has errors in format.
payments in order of seniorlty
pursuant Regulation [Box
Confirmation that transaction featurin
(£U) 2017/2402 priority of payments triggers confirmation is not "N/A". o st sionty of syments |+
110 stssaa Non sequential priority of {TexT-5000} include trggers relating to the
(FATIEE SRR s e performance of the underlying
confirmation s qua)to N/ exposures resulting in the priority of
g non- sequentil tem 3.45 of Annex 19 of Commission
feld codes are highlighted in amber where it s not the case or field has Article 21(5 Confirmation
Field codes are highlghed in amber where i s not the feldh sequential piorty of payments | payments n oder of senoriy e Delegated Regulation (EU) 2019/980
/A Box 1o complete should contain the confirmation indicator
(Confirmed/Unconfirmed/N/A). Confirmation that such triggers nclude
atleastthe deterioration n the credit
Field should be "N/A" where transaction featuring non-sequential priorty of payments quaity of the underlying exposures
does not nclude rggers relating to the performance of the underlying exposures below a predetermined threshold
resulting n the prioriy of payment reverting o sequential payments i order o seniority
Credit quality deteroration {Confirmed/Uncon | Confirmation and optional comment. [ pursuant to Artice 21(5) of Regulation (EU) 2017/2402.
ft stssaa rigger confirmation firmed/N/A) | that such tiggers include at least the
deterioration field cod ber where:
the underiying exposures below a fied s It blank; or
predetermined threshold pursuantto | - field s equal to “Unconfirmed; or
vtice 21(5) of Regulation (E) fiel s equal to "N/A" and "Confirmed” is reported for STS544 - Non-sequential
2402 priority of payments triggers confirmation; or
- el b cvvers i st
e sresaa IC’::::'TZ\'\‘: e (P Boxto complete may contain the concise explanation.
Field codes are highlighted in amber where the field has errorsin format
Confirmed Box
s srsssa Servicer expertise {Confirmed/Uncon Field codes are highlighted in amber where:
confrmaton med) Confrmationand detaled explanatin | 10 slftblankor
on how the requirements of Artcle | - 194 is aual to "Unconfirmed; or A detailed explanation on how the
21(8) are met. As part of the - ield s evrors in format f Artcle 21(8) are met
Fides 1947, 1t licensed to carry out explanation, include references 10 any servicer and policies and 45 part of R . petaed Bxplanation tem 3.4 of Annex 19 of Commission
106 1, the Servicer has policies and procedures intended to adequate procedures and risk | references to any policies and Delegated Regulation (EU) 2019/980
a management controls in lace | procedures intended to ensure
Borxto complete should contain the detailed explanation.
Servicer expertise years and d i exposures. requirements pursuant to Aricle 21(8) o ! compliance with these requirements
s sTesst explanation In addit shall asimitarnature |V 22770 (o) of Regulation () 2017/2402
2 Field codes are highlighted in amber i thefield i eft lank or has errors in forma.
le 21(8) of the U
the Prospectus of the Transaction Documents - The Sevicing Agreement’.
/A Bor o complete should contain the confirmation indicator
(Confirmed/Unconfirmed/N/A)
N Box
Earlyterminati i revolving securitisation.
s srssas S |G Hving securiisat
confirmation A Confirmation and concise explanation,
, on revolvin 1d cod ber where: Revoling securitsationwith | A€0nEs€ @xplanation, where
ecuntsaton withcoly amortsaton | - el slefblangor Revoing securtisaion W |t o o h polons e 2962401t 19 of oo
s fortermimation ofrevvg. | 11 aual o "Unconfimed' or oty amortsatien vens o |00 oo of Reputon (1) s 2166 Concise Epianation fems 231924 of A 19of o
oo s nprescaeatrgges =l baserrors o fmas ferminaton of v R4 20172402 oot e s
pursuant to Article 21(6) of Regulation P e transaction documentation.
(e0) 2017/2402
confirmation is not /A"
Early termination
e | st T o100
P is equal to N/A.
Field codes are highlighted in amber where it s ot the case or field has errors in forma.
/A Box 1o complete should contain the confirmation indicator
(Confirmed/Unconfirmed/N/A).
s
revalving securitsation
Credit quality deteroration {Confirmed/Uncon
N7 stssas
trigger confirmation firmed/N/A} Field codes are highiighted in amber where:
~field s left blank
Confirmation and concise explanation. | *Unconfirmedt is reported; or Aconcise explanation where
where applicable, on deteriration in g e credi lcable, on how th
here applcable on deteriorat A" s not reported and /A or the redit " Items 2.3 and 2.4 of Annex 19 of Commission
the credit quality of the underlying is reported and STSS45-Early termination confirmation i not” N/ a ving Art21(6)(@) icle 21(6)(2) Conclse Explanation Delegated Regulation (EU) 2019/980
216) a) [ exposures 2017/2402 are reflected in the.
of Regulation (EU) 2017/2402 transaction documentation,
it qualty
deterioration tigger confirmation is not "N/A".
s srssas Credit quality deteroration (ERET)
rigger explanation e
is equal to N/A.
Field codes are highlighted in amber where it s not the case or field has errors in forma.
/A Box 10 complete should contain the confirmation indicator
(Confirmed/Unconfirmed/N/A).
e
revalving securitsation
Insolvency:related event {Confirmed/Uncon
N1 stssa7
confirmation firmed/N/A} Field codes are highlighted in amber where:
Confirmation and concise explanation, | €141 left bank
where applicable, on occurrence of an | = "Unconfirmed” is reported; or A concse explanation, where
’ B " Ao (6) occurrence of an nsolvency- | applicable, on how the provisions or
insolveney-rel : tems 2.3 and 2.4 f Annex jssion
soencyreated eventof e ~*N/A" s reported and /AT or the orginator or | tigsers in Art 21(6)(b) of Regulation | Article 21(6)(b) Concise Explanation fems 2.3 nd 2.4 of Arnex 19 of Commiss
orginator o senvicer pursuant to g Delegated Regulation (EU) 2019/980
[ — servicer (EU) 2017/2402 are reflected i the
Article 21(6) (b) of Regulation (EU) transaction documentation,
2017/2402
Box
related event confirmation i not "N/
vency-1
N20 stssa7 SRS SR {TEXT-10000)
explanation is cqual to

N/A

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




NA

B0x to complete should contain the confirmation indicator
(Confirmed/Unconfirmed/N/A).

N Box
revolving securitsation
Pre-determined threshold {confirmed/Uncon
raz STSsA8 value confirmation frmed/N/A) Field codes are highlighted in amber where: A concise explanation, where
icable, on how the provisions or
Confirmation and concie explaation, | -0 lft brk . e e e
~“Unconfirmed" is eported; or riggers in Art 21(6)(c) of Regulation
where applicable, on value of the . (€ value o the underlying ¢ ;
underlying sspe | "N/A"isnot reported and g held (e 200772102 ore efiected n the ) Concise Explanation tems 2.3 and 2.4 of Annex 19 of Commission
fall below a pre-determined - an /A or belowa € s Delegated Regulation (EU) 2019/980
21(6) (@) |—=field has errors in format. cross-references to therelevant
« sections of the underlying
wlation 4
of Regulation (EU) 2017/2402 documentation where the information
can be found
threshold value confirmation is not /A",
a2 srssas Pre.determined threshold .
value explanation
equal to /A
Field codes are highlighted in amber where it s ot the case or field has errors in forma.
/A Box o complete should contain the confirmation indicator
(Confirmed/Unconfirmed/N/A).
e
revolving securitsation
New underlying exposures
" {Confirmed/Uncon
raz STS549 e fmed/N/AL | confiemation and concise explanation, | Fld odes are ighiighted in amber where:
where applicable, on a failure to ~field s et blark (¢)a ailure to generate A concise explanation. where
enerate sufficient new underlying eonfimed s reported o suffcient new underlying b an o e
s not reported an applicable, on how the provisions in
exposures meeting pre-determined . tems 2.3 and 2.4 of Annex 19 of Commission
. Art 21(6)(d) o Regulation (EU) cticle 21(6)(d) Concise Explanation
credit qualiy (trigger for termination s reported and ated Regulation
e gger o oo |~ Bk v n tcemat 2017/2402 arereflected in the Delegated Regulaton (EU) 2019/980
Artice othe | ransaction documentation.
21(6) (¢) of Regulation (EU) revolving period)
2017/2402 Box underlying
. exposures failure generation confirmation s not "N/
oen stssa failure generation {TexT-10000}
CEIED confirmation i equal o /A
Field codes are highlighted in amber where it s ot the case or field has errors in forma.
Confirmed Box
. Confirmation and optional comment
azs srssso Participant duties (Confirmed/Uncon [ o hon | Field codes are highighted in amber where:
confirmation frmed) field i left blank; or
specifes all of the requirements nder | (40 S IBIr (lnformation regarin Confirmation that the transaction
Artice 2107) (2 of Regulation (Bu) | e s eaual to ‘Unconfirmedsor e crthe | documentaton seciesallafthe | Confmat tem 3.2 of Annex 19 of Commission Delegated
2017/2402 L Contractual oL | requirements undier Articte 21(7) (a) o |*11° 21070 enfirmation Regulation (EU) 2015/980
. B oblgations, dutesandresponsibiitis | Regulation (EU) 2017/2402.
g i 4 ifany, |®*
Nzs sTss50 N , see thesection Description | {TEXT-5000} and other ancillry service providers
of the Transaction Documents”. Field codes are highlighted in amber where the field has errorsin format.
Confirmed Confirmation and optional comment | Box
that the securitsation documentation
Servicing Continuity o field cod ber where:
Nz stsss1
confirmation firmed) ;’]‘]“7‘;:‘“(27’("1"’“E“““" (i‘” N ‘:: ‘S‘E“"‘":“‘“ or Confirmation that the securitisation
o | heapeaalto sor (servicng Coninity Provisions | OCUmEaton expressysatifesthe | Confirmation Item 3.2 of Annex 19 of Commission Delegated
sty oenaue ® ¥ Provisons | oquirements of Article 21(7) (b) of Regulation (EU) 2019/980
aninsolvency of the Servicer does not resultin a oo " Regulation (EU) 2017/2402.
nu2s stsss1 {TEXT-S000) | termination of sericing, such as 2
commen For further detal i the P “Descriptin of the Transaction Documents - The.
t = e prion of 8 o contractual provision which enables | Field codes are highiighted in amber where the field has errors in format.
s the replacement of the servicer in
Confirmed Box 1o complete should contain the confirmation indicator
(Confirmed/Unconfirmed/N/A).
Confirmation and optional comment
it he womsaciondocomentaion rothave
N1z stsss2 Eelelhe i :C“"’;’;:f/i/)“"“‘" satisfesal of the nformation derlvatives
e irme: referred toin Article 21(7) c) of et codes are highighted inamber wh Confirmation that the transaction
Regulation (EU) 2017/2402 on e ‘I‘: “f,':bl“ ghted in amber where: Il of the Artcle 2107)e) Confirmation Item 3.8 of Annex 19 of Commission Delegated
provisions that ensure the e s el o onconfirmed:: Continuity Provisions information referred to in Article 21(7) Regulation (EU) 2019/980
replacement of derivative 16 e erore o o e (¢) of Regulation (EU) 2017/2402.
= 5 case of their -
A phine s default, nsolvency, and other
ounterparty to perf b i
Derivative Counterpa Box
N30 stsss2 Camtntscommane™ v 8 o enter {TExT-5000)
. For further detals, see the section of the Prospectus headed
Field codes are highlighted in amber where the field has errors in forma.
“Description of the Agreement”. e
Borx o complete should contain the confirmation indicator
(Confirmed/Unconfirmed/N/A).
Confirmation and optional comment
! “N/A" should only be reported where not applicable.
st srsss3 Liguidity Provider
Continuity confirmation firmed/N/A) | satisfies allof the information under
Field codes are highlighted in amber where:
ticle 21(7 (c)of Regulation (EU) i o b
201772002 an proisons thatensre | P eBarkor
the replacement o liquidity providers |~ 194 1 €911 10 Unconfimed’ o
the case of their defaul, insolvency,
and other specified events, where
Liquidity Provider licabl Bo to complete may contain additonsl explanation. nfirmation that the transaction
Ni32 S Iquidity Provide e applicable x to complete may contain additional explanatio Confirmation that the transactio
Continuity comment ofte | e Confirmation tem 3.8 of Annex 19 of Commission Delegated
Field codes are highlighted in amber where the field has errorsin format. Provisions information under Article 21(7 (c)of Regulation (EU) 2019/980
Regulation (EU) 2017/2402
Confirmed Box
Confirmation and optional comment
Account Bark Continuity field cod ber where:
ot
32 sTsss3 confirmation frmed) saisfesall of the nformation under | - feld i eft lank;
ticle 21(7 (c) of Regulation (EU) ~field s equal to "Unconfirmed; or
2017/2402 on provisions that ensure | - feld
the replacement of the account bank
he 4 a case of its cefault, in the case oftheir defaul, insolvency, | Bor to complete may contain additonal explanation.
Niza stsss3 o 3 fon of the Transaction {TExT-5000} and other specified events, where
Documents - The Agency and Accounts Agreement” applicable Field codes are highlighted in amber where the field has errors in format.
Confirmed Box
ass srssss Debt situation {Confirmed/Uncon | Confirmation and optional comment. | ield codes are highiighted in amber where: Confimaton thatthe underiying
firmed) that the underlying documentation | - field i left blank; or e
et remeds mtscson |t g o e esmentet (oS e etitons reneds |z Contimation fem 22201 A 19 f Commissin
- e and actions relating to the debt Delegated Regulation (EU) 2019/980
relating to the deb situations set out problem loans o et out vt 21(6)of
e J8 o P in Artcle 21(9) of Regulation (EU) [ Box to complete may contain additional explanation. Replaton (0) 2017/2405
s sTssss documentation comment | holdays, losses, charge of d e e rospect {TEXT-5000) 2017/2402
, losses, charge. e Prospectus ) ighighted i amber where thefed has rrors
headed “Descriptin of the Transaction Documents - The Servicing Agreement” and "Credit and Collection Polices”. Field codes are highlghted in amber where the fel has errors n format
ezt Box Confirmation that the securitisation
Prioites of payment and documentation sets out the priorties
L ! highlighted in amber wher
N7 stsss6 riggered events ‘f:ﬂ”:’;"’”“"‘” Fleld codes are pghlghtedn amber where: of payment and trigger events
confirmation e onfimedts o pursuant to Articls 21(9) of
et ager . Regulaton (EU) 2017/2402
The Transaction Payments, e T Priorites of Payments
a5 well as the oblgation to report such events. Pursuant tothe Intercreditor Agreement, the Calculation Agent shall subject to recelpt Confirmaton and optonsl comment
of orth . prepare e secotaton documenttt
the artcle 7(1) of et Prorites of payment and e 2100) Confirmat Item 3.4.7 of Annex 19 of Commission
d o e ala, e an Sets out the priortes of payment an riggers events ticle onfirmation Delegated Regulation (EU) 2019/980
E (o g the Priorty d trigger events pursuant o Artcles e Confirmation that the scuritisation egated Regulaton (£0) 2019/
21(5) o 2017/2402. | ox documentation sets out the prio
for occurrence of any Trigger Event), and 9in order for
N3 stssss Eredio ciesesnd L i derfor | rexr.so00) of payment and trigger events
! ighiighted in amber where the fild has errors in ursuant to Articl
e o oo K Field codes are highlighted in amber where the field has errorsin format pursantoarids 26 f
Securitisation 4, to potential i e
& the delvery of such the EU Securitsation Securitsat
Report and the por i the P headed " Transparency
Confirmed Box
Confirmation that the provisions under
s srsssy Timely resolution of {Confirmed/Uncon Field codes are highlighted in amber where: Artice 21(10) of Regulation (EU)
conflicts confirmation frmed) Confirmation and optional comment | - feld i eft blank; or 2017/2402 relating to the timely
that the provsions under Article - field s equal to “Unconfirmed; or Timely resolution o confiicts | resolutions o conflcts are met. tems 3.4.7 and 3.4 of Annex 19 of
21(10) of Regulation (£) 2017/2402 | fetd between classes of investors & tice 21(10) Confirmation Commission Delegated Regulation (EU)




relating to the timely resolutions of

f trustee

<

201/380

ly defi d g righ hol d Box to complete may contain additional explanation.
v Artcle 21(10)of Regulation (EU)
oo otcont neprospects Feld coes re Wahlghedin s here h eld s erors i formt. 20172402 el o e nely
aded Terms and Conditons of the Notes".
Confirmed Box
Should askfor istoicalcata,then the that
Historcal Default and Loss the nformation will be available on demand.
{Confirmed/Uncon
i STS538 performance Data firmed) Confirmation and optional comment
confirmation ot the o s 1o be made | Fed codes are ighighted in amber where:
available under Artcle 22(1) of  feld i left blani; or
Regulation (EU) 2017/2402 - feld s equal to "Unconfirmed"; ot
- il
Underthe Intercreditor Agreement,the Originator has confirmed that, before pricing, it has been as ital holder of the Notes i Confirmation that the data required to
il il historical default and oss be made available under Article 22(1)
eSESEs o0 of S I GRS issiorsin he ket performance. Historical Default and Loss. ot Peiton (€0) 201572002 5 ice 2201 Cconfirmation tem 2.2.2 of Annex 19 of Commission
Historcal Default and Loss | ™OUER Box ta camplete may cantain additonsl explanatian. Performance Data e Delegated Regulation (EU) 2019/980
N1a2 sTssss piserca Defaun andoss el o T five) years, | TEXT-5000) available, stating clearly where the
and thesources of 1) of dhe Field codes are highlighted in amber where the feld has errors i format information can be founk
i itera, : “Rik Retentlon and Transparency
Box
D2 d dynamic erf h L ), for Statement where the data required to | Article 22(1) of Regulation (EU) 2017/2402 can be found.
Historical Default and Loss. i data Article 22(1)
a3 SEs location | Fide of European DataWarehouse GMBH - https://editor.eurodw.eu) (EEEED of Regulation (EU) 2017/2402 can be | Field codes are highlighted in amber where:
and in the Prospectus - fild i left blank for public securitisations; or
- feld hasertors i format
[Enian) Box Confirmation that a sample of the
underlying exposures was subject o
sternal verfcai i {eld codes are highlghted in amber where:
N1g sTssse Samiple external verification sto Tdmedlumon Field md o z:: B’L ighted ber whe external verification prior to the
it e Confirmation and optional comment |~ field s left blank; or . issuance of the securities by an
that a sample of the underlying - feld Is equal to "Unconfitmed; or appropriate and independent party.
g
P":"E"‘ to ""‘”*i =0 e = verification prior to the issuance of exposures subject to external Article 22(2) Confirmation N/A
made in respect of
he anay verfcations Confirmation that a sample of the
have been found. basis, provided in o e o e oo e
d in the IT systems in respect of each selected position of a representative sample of the Provisional Portfolio; (ii o underlying exposures was subject to
Nus stssso Bl R pect of each selected position of s representativs smple of e P ! Porfolos () | rreyr.soo0)  [22(2)of Reguiation (V) 2017/2402. external verfication pior o the
v bv' “ s g Field codes are highiighted in amber where the feld has errors in format. issuance of the securities by an
appropriate and independent par
the Criteria prior , see the section “The Portfolio ppropriate P tparty
- pool Aurt”
Confirmed Box
N146 e Liability E?sh flow model {Confirmed/Uncon Field codes are highlighted in amber where:
confirmation (prior pricing) firmed) Confirmation that alabilty cash flow | - el is left blank; or
model is available to potential ~field is equal to "Unconfirmed; or
- field
Under et Holder ofthe Notes i possession of, where this information is avalzble e location s
and, in case of subsequent sal of the Notes to third partis, it will make pursuant o Article 22(3) of Xl cometeshoud coran e ocaton where 2 by is
Location of Liabilty cash | available to potentialinvestors in the Notes, through Bl d intex, v the Regulation (€V) 2017/2402. avalable and may contain any aditional explanation
a7 sTsseo e et : her | TEXT10000) Confirmaton thata bty cash flow
Issuer of the EU Securitsation fiteria. For Field codes are highlighted in amber where: model i available to potential
! S . - 5 - fild i left blank for public securitisations; or Investons i s peicng and st
- ild has errors in format,
ofalablty cash flow | clearly where tis information s
Confirmed Box « model to potential investors available, Ater pricing, confirmation | Ac1e 22(3) Confirmation L
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