. Mandatory/Con sackground nformatioin: Background information:
reference | RTSfeld code dltlnnalﬂ/lopﬂon Field name Box to complete Field format Field description Technical guidance RTS field name RTS Content to be reported Al ofegulaton (80 2017/2402 *PPIcsle VP pesce of Regulation () 2015/980
TS notification identifier for STS notifications reported before the release of the
new ESMA Register of STS notifications. This field should be the same as the entry
in STS54 - Securitisation unique identifer
In case of TS notif for which multiple Where reporting an undate, the
NoTIFicaTION | T uiaue identiier as assigned by | STS notifcations were submitted by different reporting entites on the same " uemfereniw:bera;g e
NO sTss3 c STS notification identifier ESMA to the p sTs. identifier - STSS4 - unique identifier (as it may be the [Notification identifier unia e N/A General Information
by ESMA to the previously notified
notification. case for master trust ABCH with e
this field should contain the unique identifier of the STS notification as assigned by cati
ESMA (STSS4 - Securitisation unique identifier suffixed by a 2-digits classification
code).
This field should be left blank otherwise.
Public b o ot
Securitsation ype may be publct | O Posible values n Box to complete are *Public”and *Private”
N1 ™ Securitisation type {LisT) Pl type may be Publi Securitisation type. N/A General Information
! Field codes are highlighted in amber if the field is left blank or has errors in format.
Only one LEI should be reported in Box to complete and it should be one of the
originators or sponsors. This LEI should exist at the GLEIF database.
The NRE code assigned to the STS notification reporting entity should be Legal Entity dentier () of the
authorised for this Designated Entity LEI for the date at which the notification will
The LEI of the Designated Entityin | &" 7 el 97 (8 entity designated as the first contact tem 3.2 f Anmex 19 of Commission
N2 $TSs0 m Designated Entity LEI | 72450018LFAK4XBY1812 ey accordance with Article 27(1) of First contact point point an Artcle 27(1) General Information Delegates remintion (0, 20167630
Regulation (1) 2017/2402 Field codes are highlighted in amber i the field i left bank or has errors in format, :E;:eovuw:v‘he e empetnt
Note: The relevant competent authority of the Designated entity is requested
during the registration process of that Designated Entity into the STS register
system
I5IN (12-character alphanumeric code) should be reported in Box to complete:
where available.
. Where available, the international
ZV::;E multiple ISIN codes are reported, ";" separator should be used without any ety enification code IS oF
Where avalabl,the meratonal | codes. fno ISIN s avaizble, then
N3 sTss1 c Instrument ISIN Xs2587 124129,X525871 124475 {5IN} 4 Instrument any other uniay d
security identification code(s) (1SIN). | The same ISIN should not be reported multiple times.
assigned to this securitisation.
Field codes are highiighted in amber where:
- the field has errors in format; or
- the field code typ - Instrument code
are left blank
Instrument code type and Instrument code should be reported in Box to complete:
where SIN s not available.
To be used to define the instrument code type (such as CUSIP).
Where no international code is assigned to this securitsation, a least one internal
code should be reported in feld STSS1-Instrument code and 'INTERNAL" should
be reported in this feld.
If no ISIN i avalable, the name of -
Na sTss1 c Instrument code type {ALPHANUM-35} | the unique securities code assigned | V1" MulUple codes are reported, ' separator should be used without any
oo space between each code type. That may lead to repetition of the same code type
(CUSIP;CUSIP).
Field codes are highiighted in amber where:
- code typels left blank codes
reported; or
- the field 3 code typ - Instrument code
areleft blank; or
- field has errors in format.
Instrument code type and Instrument code should be reported in Box to complete
where ISIN i not available.
To be used to report the instrument code that s not ISIN (such as CUSIP).
Where no at
code should be reported in ths field
Ifno ISIN s available, any other | 7"® MUItP arereported, ;" sep be e
5 unique securities code such as e o e
N5 sTss1 c Instrument code {TEXT-100} o ssamed e (CUSIP_Value;CUSIP_Value)
Field codes are highiighted in amber where:
- typeis
reported; or
- 3 pe and STSS1- are
left blank; or
~the number of Instrument code types is different from the number of
Instrument codes; or
~field has errors in format.
Originator LEI should be reported in Box to complete for each originator n that
securitsation. At least one Sponsor LEI or Originator LEI should be provided.
Reported LEls should exist at the GLEIF database.
The LEI of the originator(s) and tem 4.2 of Annex 9 of Commission
N6 sTss2 c Originator LEI 72450018LF4K4XBY1812 (e The LEI of the originator(s) Where mutiple LEI are reported, ;" separator should be used without any space | Legal Entity dentifier (LEI) | sponsor(s) and, where available, | N/A General Information
Delegated Regulation (EU) 2019/980
original lender(s).
Field codes are highighted in amber where:
neither Sponsor LEI nor Originator LEi s reported; or
feld has errors in format.
NETHERLANDS
When only one originator is reported, please use this Box to complete to report
the unique country.
lect the relevant EEA country n listof B my
Select the relevant EEA country in the drop-down lst of Box to complete. Where avaible the country of
The country of establishment of Jishment riginator|
N7 sTss8 c Originator country (couNTRY_gu) | e country of establishment of the |y o are ighiighted in amber where: Country of establishment | 25120lshment o the orlginators), |, 15 40 27(3) General Information NA
originator(s) sponsorls), SSPE(s) and original
both Originator country and Originator country (if mutiple countries) are lft ety
blank where Originator LEI s reported; o
both Originator country and Originator country (if multiple countries) are flled-
in; or
feld has errors in format.
When several originators are reported, please use this Box to complete to report
the fulllst of countries. *;" separator should be used between each EEA country
(in the same order used for the originator LEI). That may lead to repetition of the
IRELAND;CZECHIA)
The country of estabishment of the | 198 €09€s re ighighted n amber where Where avalable, the country of
. srsss . Originator country (if (COUNTRY B L1 il orginators | -2t Originator country and Orginator country (f multiple countriesareleft | o [establismentof the orignatorts), | 1o 570 General Information A
multiple countries) blank where originator LEI i reported; or sponsor(s), SSPE(s) and original
from different countries)
- both Originator country and Originator country (if multiple countries) are filled- lender(s).
in; or
- the number of Originator LEIs i different from the number of Originator
countries (if multiple countries); or
~only one country is reported; or
N - field has errors in format.
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Sponsor LEI should be reported in Box to complete for each sponsor i that
tleast one Sponsor LEIor Originator LEI should be provided.
Reported LEls should exist a the GLEIF database.
The LE)of the orfginatorts) and Item 4.2 of Annex 9 of Comission
Ng stss2 Sponsor LEI (e The LEl ofthe sponsor(s) Where muliple LEl are reported, * seps be o (E) |sponsor(s)and, where available,  [N/A General Information Do pemon (E0) 20131980
original lender(s).
Field codes are highlighted in amber where
neither Sponsor LEI nor Originator LEi s reported; or
field has errors n format.
When only one sponsor s reported, please use this Box to complete to report the
unique country.
Select the relevant EEA country in the drop-down list of Box to complete.
N e e (counay_euy | of SRS |t e e g mber here
s - both Sponsor country and Sponsor country (if multiple countries) are left blank
where Sponsor LElis reported; or
~both Sponsor country and Sponsor country (f multiple countries) are filed-in;
or
field has errors in format.
Where availabl, the country of
When several sponsors are reported, please use his Box to complete 1 eport the | ountry of establishment | SSX20ishmentof theoriginatorts), (o o0 General Information NA
ull It of counties, = separator showld b used between each EEA country (i sponsor(s), S5PE(s) and orginal
the same order used for the sponsor LEI). That may lead to repetition of the same lender(s)
country (IRELAND;ITALY;IRELAND;CZECHIA)
Field codes are highiighted in amber where:
f
Sponsor country (f {counTRy_eu_uj| T county of establishment of the | 1, op1or country and Sponsor country (f multple countries) are left blank
N9 sTss8 sponsor(s) f muliple sponsors ;
multiple countries) sm) o atforant eoubten where Sponsor LEl s reported; or
~both Sponsor country and Sponsor country (f multple countries) are filed-n;
or
-~ the number of Sponsor LEl s different from the number of Sponsor countries
(ff multple countries); or
~only ane country isreported; or
- field has errors in format.
Original lender LEI should be reported in Bo to complete where available. Where
ThetEiottheorgatende | e S e The LEIof the orlghator(s) and Item 4.2 of Annex 9 of Commission
10 stss2 Original Lender LEI 72450018LFAKAXEBY1812 (e e oo Where maltp eported, " e e pace|LeBal iy dentfier (£) | sponsorts) anc, where avalabe, [N/A General Information Do pemon (E0)2013/080
original lender(s).
Field codes are highlighted in amber where the field has errors in format.
Originallender country should be reported in Box to complete where available
When only one original lender s reported, please use this Box to complete to
report the unique country.
Select the relevant country in the drop-down it of Box to complete.
on stsss Original Lender Country | NETHERLANDS R | <o e o lenderts
(where avai Field codes are highlighted in amber where
~Original Lender Country and Multiple countries Box to complete s left blank
wheress Original Lender LEI s filledin; or
~both Original lender country and Original lender Country (if multple countries)
are ilecin; o
- field has errors in format.
Where availabl, the country of
Country of establishment | S2blshment of the originatorts), |, 15 30 27(5) GeneralInformation NA
when severalorgialendersare reported, please us this Box to complete t sponsorfs,S5PE(s) and original
repors th fll et of countries lenderts)
* separator should be used between each country (in the same order used for
the originallender LEI). That may lead to repetiion of the same country
(IRELAND; TALY; RELAND;CZECHIA),
riginal L ntny INTRY_WOR |The country of the ariginal lender(s
i | s e COUNTRE_WOR I counof e o481 o o g n e wher:
i i the original lender country is not consistent with the Originallender LEI or
~both Original ¥ and Orginal lender Country (i
are iled-in; or
the number of Originallender LEs i different from the number of Original
lender countries (i mliple countries) or
~only one country is reported; or
field has errors in format
NETHERLANDS
ssee be reported n Box to compl
When several SSPEs exist an they have the same country, please
country only once.
The country of establishment o th
we | s p— counay ey |1 ettt e
Select the relevant EEA country n the drop-down st
Field codes are highiighted in amber where the field has errors in format,
Where avallabl, the country of
establishment of the originater(s), .
ntry of Article 18:and 27 neralInformation NA
ountry o sponsor(s), SSPE(s) and original cle 18 and 2763) GeneralInformatio &
When several SSPEs exist and they do not have the .l lenderls).
Box to complete to report the ful st of EEA counries.
* separ I ntry. T i
. oo | o o ftalhmento e | €0 hld besedewenn ot cuntey Tt my et restionof
N2 sTss8 v P =] sspes) (if mutiple ssPes from
[t po different countries)
Field cades are highiighted in amber where:
~both SSPE country and SSPE Country (f multple countries) are fille-in; or
~only one country isreported; or
fild has errors in format.
The unique non-ABCP securiisation identifer which remains nchanged
entire securitisation the folowing
components:
2) The Legal Entity dentifer (LEI) of the iniial disclosure reporting entity under
submitted the initial
) Theletter ‘N’ for non-ABCP securitsation;
The unique dentiier asinedby | D Cu ratihe fssved
y ritiati e r :
N sTssa Non-ABCE securlsation | 74500181 rakaxBY1812N202301 (SECURITISATION | the reporting enity in accordance |y . 5. igie sequential number corresponding to the order in which
unique identifier 0} with Article 11(1) of Delegated comesponar
Regulation (EU) 2020/1224 information :
reports(with the same identifier a referred to in points a), (b} and (), for
example OL if this s the firs securitsaton i that year, 03 f this i the third
securitsation in that year, and so on. In the event of multiple simutaneous
securtisations,the disclosure template reporting entitycan define the order of
each securitsation a tsdiscretion.
Field codes are highiighted in amber fthe ield s et blank or has errorsin format.
N 5 75 notificati be ssued
oSt s wheterseverists |20 coms . e
Nis sTssa b P /N notifications may be issued for this v
fer
securtisation denifer Field codes are highlighted in amber i the field i left bank or has errors n format,
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Box I the reason why may be
issued "
Only possible values in Box to complete are
- sssa Multiple STS notifications (Master - Master Trust The unique identifier assigned by
reason Trust/Other} ~Other the reporting entity in accordance
Unique identifer with Article 11(1) of Delegated /A General Information NA
Field codes are highiighted in amber where: Regulation
~field i eft blank and Multiple STS notifications flag is equal to "Y'; or (€U) 2020/1224.
- field has errors in format.
Indicates the reason for which
several TS notifications may be
issued for this securitisation
identifier
Box to compl
tifcat beissued for ¥ the same
reporting entity.
Multiple STS notificat
N7 stssa [ {TEXT-5000)
Field codes are highlighted in amber where
 field isleft blank and Multple STS notifications flag s equal to "Y'; or
- field has errors in forma.
RELAND
Mandaton o
publish a prospectus.
For al private the
For public securitsations that are | obligation to publish a prospectus,this field may be left blank.
not exempt from the obligation to
publish a prospectus, the country | For not exempt from topublisha
nig Prospectus Count (COUNTRY_EU)
STSSS LT {COUNTRY_EU} | ot the refevant competent prospectus, select the relevant EEA country in the drop-down st
authorityissuing the prospectus
should be provided Field codes are highlighted in where:
- islft blank and prospectusis
reported; or
- field has errors in format.
Mandatory for hat are not exempt from to
publish a prospectus.
For all private securitisations and public securitsations that are exempt from the
obligation to publish a prospectus, this field may be left blank.
For public securitisations that are | Where the prospectus identifier is not yet available at the inital notification date,
not exempt from the obligation to [ then the final prospectus identifie should be reported as soon as possible and at
N1 sTsss. Prospectus identifier | Not provided by the relevant competent authority {TEXT-100} publish a prospectus, the the latest no later than 15 days after the closing of the transaction.
prospectus identifier should be | Where the relevant not provide a dentif
provided. the prospectus identifer field should be flled-in with “Not provided by the
relevant competent authority”
Field codes are highlighted in amber for public securitisations where:
- isleft blank and prospectus is Where avalable, the prospectus :
reporteds o Prospectus identifier identifier as provided by the | N/A General Information NA
Pl how errors in format. relevant competent authority.
Mandaton hat are exempt to publish
2 prospectus.
For all securitisations that are not exempt from the obligation to publish a
prospectus, this field should be left blank.
Where the publicsecurtsation s | €omPlete should contan a concise explanation describing the reason for
such an exemption.
exempt from publishing a
4 lanat
N2 sTsss. Exemption on Prospectus (TEXT-5000) | ProsPectus, concise explanation | ey ¢y e are highiighted in amber where fields STSS5-Exemption on prospectus,
explaining why this i the case
STSS5-Prospectus Country and STSSS-Prospectus dentifier are filled.
making reference to the relevant
artice of the prospectus regulation |1 e )
on prospectus, ountry and STSS5-
Prospectus identifer are left blank; or
on prospectus, ountry and STSS5-
Prospectus identifer are filed; or
- field has errors in format.
The notification may be submitted as a draft notification in advance of the issue
Where a prospectus is drawn up i | date but should be submitted as a final STS notification at the issue date at the Where a prospectus is drawn up in
compliance with Regulation (EV) [ earliest. compliance with Regulation (EU)
{DATE_TEXT-  [2017/1129, the date on which the 2017/11294(4), the date on which
N2t sTss11 Issue dats 2023-0224 = Issue dat /A General Iformati NA
ssue date YYYY-MM-DD} | prospectus was approved. If not, | Example: 2020-01-31 (text format) sse date the prospectus was approved. / eneralnformation v
the closing date of the most recent Inall other cases, the closing date of
transaction. Field codes are highlighted in amber where field isleft blank or has errors in the most recent transaction.
format.
European DataWarehouse GmbH
Mandatory only to public securitisations.
The field may be left blank for private securitisations.
Select th f the registered
ecurtimtonresository et |Selectinthe drop the relevant name of Repository as it
Securitisation Reposit ! lable under the st of registered Securitisation Reposit blished on th Wh lable, th  th
N2 sTsse ORI {usT) available under the list of registered [0 o e e OF Tegitered Securitisation Repositories published on the | e uritsation Repository ere avallable, thename of e yy/n General Information NA
ESMA website at registered securitisation repository.
Securitisation Repositories. P
published on the ESMA website. el
Field codes are highlighted in amber where field is left blank for public
securitsations or field has errors n format.
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Boxto compl the name of the securitsat
N stss7 Securitsation name | Domi 2023-1 (TEXT-100) | The securitsation name. The field should be fillec-in with "Not avallable® for private securitisations that do | . iarion name The securitsation name. /A General Information Section 4 of Annex of Comission
not have any securitsation name. Delegated Regulation (EU) 2019/980
Field codes are hghiighted in amber fthe ield i left blank or has errorsinformat.
e The type of underlying exposures
including:
1 residential loans that
are either secured by one or more
mortgages on residentil immovable
property or that are fully guaranteed
e typeof underhying exposures | Y POSSIEvlues n Box o compltear by an eligible protection provider
e - residential mortgages among those refered to n Artcle
B et mortgases - commercial mortgages 201(1)of Regulation (EU) No
i cationnd  cedit aciltes provided to individuals fo personal, familyor household 575/2013 and qualifying for the
5 | consumption purposes; credit qualiy step 2 or above as set
3)  creditfaciltes provided to
i o e including loans and leases, provided to any type of enterprise or outin Part Three, Title I, Chapter 2
Underlying exposures household consumption purposes; | 2PO"2n Underlying exposures ofthat Regulation;
25 sTSs10 (wsT) |- auto loans/leases 2) commercialloans that [ N/A General nformation nA
classiication 4)  creditfaciltes, ncluding classification
s ey |- cedtcard recenables are secured by one or more:
o oo |- rsdereceiables mortgages on commercial
e e ~others immovable property, ncluding
o : ) ) offices or other commercial
7)  trade recelvables; Selectinthe drop fassf premises: s orovi
i ) ) et provided
Field codes are highlighted in amber if the field i left bank or has errors n format. toindividuals for personal family or
household consumption purposes;
4 e faciites,
including loans and leases, provided
to:any type of enterprise or
corporation;
s
alnotification date should be left empry.
For STS notifcations reported before the new Register goes live, the
i i lstof traditional
securitsations meeting the STS requirements
il date of o 128-
26 vt 760_securttisations_designated_as_sts_as_from_01_01_2019,_regulation_2402_20
17_20)
For STS notifcations reported after the new Register goes live, the initial
i be the
N final STS notifcation
The last notfication date in Box should be filed in with the date when the
notificaton fil is submitted as 3 draft STS notificaton.
nthe of $TS notifcations willbe | Notfication date The date of notfcation to ESMA. | N/A General Information N/A
computed by the system from the date when the draft STS notifcation wil be
submitted as final.
™ in advance of the issue
(DATE_TEXT- | The date was  [date of but wilbe submitted as a final TS
s stsst2 testnotfication date | 2023-02-13 YYY-MMDD) | submited. issue date at the earlist.
Example: 2020-01-31 (textformat)
Field codes are highlighted in amber where;
fildis left lank; or
lastnotifcation date i in the future; or
- fild has errors in format
M Where an authorised third-party
has provided STS verifcation
services in accordance with Artcle
27(2)of Regulation (EU) 2017/2402, |Box to complete should contain "¥" where an authorised third party has provided
Authorised Third party indicator that the compliance with and confirmed h .
nz8 ae) flog /N the STS criteria was confirmed by
that authorised third party firm. "N" | Field codes are highiighted in amber if the feld is et blank or has errors in format
isreported where no authorised
third party has provided STS
veriicaton services.
Where an authorised third-party has
provided STS verifcation services in
accordance with Article 27(2) of
| Authorised Third party Regulation (EU) 2017/2402, 3 Aricle 27(2) General nformation n/A
statement that compliance with the
STS criteria was confirmed by that
Where an authorised third-party | Field is mandatory in box to comp Authorised Third autherised thrd party fiom.
has provided STS verification isreported with "Y".
— services in accordance with Artcle
N9 stss13 huthorise Prime Collateralised Securites (PCS) EU sas has verified that the Domi 2023-1 securitsation complies with the STS criteria {TEXT-5000) | 27(2) of Regulation (EU) 2017/2402, | Field codes are highiighted in amber where
astatement that compliance with | - fild i left blank and "Y" is reported for the authorised third party flag; or
the STS crteria was confirmed by | - field s filecin and "N s reported for the authorised third party flag; or
that authorised third party firm. | -field has errors in format
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Where an suthorised third party Eiﬁ s mandtory i box to complete when Authorised Third Party flag for STSS13
has provided ST verification P .
Authorised Third Party dance with Artick
N30 sTss1a uthorised Thrd Py prime Colateralised Securities (PCS) EU sas {TExT-100} e O e |Field codes are highiighted in amber where
name 27(2) of Regulation (EU) 2017/2402, e
~field i eft blank and "Y" i reported for the authorised third party flag; or
the name of the authorised third -
ooty ~field is filed-in and "N is reported for the authorised third party flag; or
field has errors in format. Where an authorised third-party has.
provided ST verification services in
accordance with Article 27(2) of
Authorised Third party Regulation (£0) 201772400, the General Information N/A
name of the third party’s name and
the country of establishment.
FRANCE
Field s mandatory in box to comp Authorised Third
Where an authorised third-party | *"®POTed Wit Y
has provided STS verification Select the relevant EEA country in the drop-down st
Authorised Third party services in accordance with Article
N31 sTss1a {COUNTRY_EU)
country U 127(2) of Regulation (EU) 2017/2402,
Field codes are highiighted in amber where
the country of establishment of the p
e e oo ~field i eft blank and "Y" i reported for the authorised third party flag; or
party ~field i filled-in and "N" is reported for the authorised third party flag; or
~ field has errors in format.
France - Autorité des Marchés Financers (AMF)
Field s mandatory in box to complete when Authorised Third Party for STSS131s
The name of the competent reported with
authority that has authorised the
third party as available on EsMA | <! " g
party to the country as reported in the Authorised Third party country as available on
website under the lst of Where an authorised third-party has.
ESMA website under the list of Competent authority supervising compliance of
Competentauthority supervisng || SEe AR B S provided STS verification services in
Authorised Third party compliance of third parties with accordance with Article 27(2) of
N3z 1 (cA_CODE 128- Authorised Third part Article 27(2) GeneralInformation N/A
s STssis Competent Authority ) Article 28 of SecReg e Pt - . orised Third party Regulation (EU) 2017/2402, the 2 neralinformatio %
(ntos:/ . esma.europa.eu/sites |17~ lgnated_competent. unders e P name of the competent authority
/default/files/lbrary/esma33-128- that has authorised it
7:7;“‘;‘}":;"Esf:f‘s:;‘f:“:f;"“ Field codes are highiighted in amber where
oot undr_secutisston "l it i snd - reportd o th suthorised i prty s o
gulation.p ~field is filled-in and "N" is reported for the authorised third party flag; or
~field has errors in format.
Y
Check box n Box to complete should contain "N where the originator or original
AYes’ or o' statemen
. . Acheck box as to whether the lenderis a credit nstitution or investment firm established in the Union. e or No' statement as to
R originator or original lender s a Originator (or originallender) |1 the erignator or original
N33 sTss17 lender)is not a Credit /N y N N . £ ® lender s not a credit nstitution or Confirmation N/A
institution credit institution or investment firm | Check box in Box to complete should contain "Y" where the originator or original [ not a credit institution e absnod 1 the
established in the Union. lender is not a credit institution nor investment firm established in the Union, o
Field codes are highiighted in amber if the field s left blank or has errors in format,
Confirmed -
Box to complete should contain the confirmation indicator
(Confirmed/Unconfirmed/).
"N/A" should be reported where the originator or original lender is a credit
institution or investment firm established in the Union (STSS17 check-box is N'),
redit grantin nfir
N G0 Creditgranting citeria {Confirmed/Unco
compliance confirmation nfirmed/N/A} Field codes are highiighted in amber where;
“Unconfirmed” is reported; or
~field i left blank; or
~"N/A"is not reported in Boxto complete and STSS17 field is "N'; or
“N/A"is reported in Box to complete and STSS17 field is
 field has errors in format.
Confirmation and optional
comment that the originator's or Where the answer to field STS17 is
original lender's credit-granting "Yes", confirmation that the
i i inator's or original lender
criteria, processes and systems in Confirmation that the cregit | CTEIN3tor’ or originallender's ) )
place are executed in accordance o ims comolies with Arice o| Tedit Branting criteri, processes [ Article 27(3) Confirmation 0
with Article 9 of Regulation (EU) granting comp! and systems n place are executed in
2017/2402 where the Originator (or accordance with Article 9 of
original lender) is not a Credit Regulation (EU) 2017/2402.
institution. Box to complete may contain additional explanation.
Field should be left blank where STSS18-Credit granting criteria compliance
& d v
s stssig Domivest B.V. isdone on the bsis of sound and well-defined critria and clerlyestablished processesfor approving, amending, renewingand | o+ oo confiraation l equalto N/
i d that it has rti Eo
Field codes are highlighted in amber where itis not the case o the field has errors
in format.
Confirmed
Box to complete should contain the confirmation indicator
(Confirmed/Unconfirmed/N/A).
"N/A" should be reported where the originator or original lender is a credit
institution or investment firm established In the Union (STSS17 field s "N")
N6 stssto Credit granting criteria {Confirmed/Unco
supervision confirmation nfirmed/N/A} Field codes are highlighted in amber where:
~“Unconfirmed" is reported; or
~ field i left blank; or
~“N/A"is not reported in Box to complete and STSS17 field is "N'; or
~“N/A"is reported in Box to complete and STSS17 field Is "Y'; or
N -field has errors in format.




Confirmation and optional

as referred to in Article 27(3)(a)
Regulation (EU) 2017/2402 is
subject to supervision.

comment that the credit-granting

of

Boxto complete may contain additional explanation.

Confirmation that the credit
granting is subject to
supervision

Where the answer to field STS17 is
“Yes", confirmation that the credit-
granting as referred to in Article
27(3)(a) of Regulation (EU)

2017/2402 is subject to supervision.

Confirmation

. Field should be left blank where STSS19-Credit granting criteria supervision
n37 sTss19 Domivest B.V. cred as referred to in Article 27(3)(a) of Regulation (EU) 2017/2402 are not subject to supervision {TEXT-5000) confirmation is equal to N/A
supervision comment
Field codes are highlighted in amber where itis not the case o the field has errors
in format
Confirmed Box to complete should contain the confirmation indicator
(Confirmed/Unconfirmed)
n3g sTss20 [JUEEE Brese LT (D Field codes are highiighted in amber where:
transfer confirmation nfirmed)
~ field i left blank; or
- field is equal to "Unconfirmed”; or
 field has errors in format.
Confirmation and concise
I ith the terms of the Mortgag Purch: t, the Issuer will on the Closing d accept th tgage explanation on how the transfer of A concise explanation of how the
Receivables selected to be part of Portfolio as of ut-off Date. the underlying exposures is made ransfer of the underlying exposures
On the Closing Date, the Issuer d of tgage Receivabl thereto from the Seller by means of the Mortgage Receivables Purchase. by means of true sale or transfer Transfer of the underlying is made by means of true sale or Item 3.3 of Annex 19 of Commission
Agreement and the Deed of Assignment and Pledge and of the Deed of ,as a result of which leg tgag: with the same legal effectin a exposures by truesale o |\ e ith the same legal effect in Concise Explanation Delegated Regulation (EU) 2019/980
R bles is transferred to the Issuer and gainst the Seller and any other relevant third party. The Assignment has not and will not be manner that is enforceable against assignment amanner that i enforceable against
i the seller or any third party
notifed o the Borrowers,except upon of Assignment, the be entitled to validly pay orany i party Bokto complte should contain the concise explanation. the sellr or any third party.
No T True sale or assignment the Seller. Such against the Seller and third parties of the Sllr, subjec to any applicable bankruptey laws or | 1y oo [PUrsuant to Atile 20(1) o
1SS transfer explanation similar laws affecting the rights of creditors as set forth in the legal opinion intended to be issued by Allen & Overy LLP, a reputable law firm with experience in the field of 0000} Reguiation (EU) 2017/2402.
- Field codes are highiighted in amber if the field s left blank or has errors in format
securitisations, on the Closing Date. This legal opinion conti that under the Dutch Bankruptcy Act do not contain severe clawback
dtoin Regulation. As a result thereof 20(5) of the EU Regulati applicable. For
afurther explanation, reference is pectus, in which reference 7.1 (Purchase, repurchase and sale) of the Prospectus. As a
general note, in this STS notification, except or in so far as the context , word: term:
used but not defined or construed herein shall construed in respect to the Domi 2023-1 securitisation dated 22 February 2023
(the Prospectus).
N
Check box in Box to complete should contain "Y* where any of the severe
clawback provisions referred to in points (2)or (b) of Article 20(2) of Regulation
3:;‘:;:1;;‘::[‘::‘r:j":g"::' (EU) 2017/2402 are found in the securitisation and "N" otherwise.
Nao stss21 St osevere Ny referred oI A 2000 QIO (B) |y e where:
[ of Regulation (EU) 2017/2402are |11 w0 316 BRlented in amber where:
found in the securitisation e s caual e
~field has errors in format.
A concise explanation on whether
any of the severe clawback
provisions referred to in Article Item 3.3 of Annex 19 of Commission
o severe clawback 20(2)(a) or (b) of Regulation (EU) Concise Explanation Delegated Regulation (EU) 2019/980
Box to complete should contain the concise explanation 2017/2402 are found in the
Aconcise explanation on whether Securiisation
any of the severe clawback The field should be left blank when "Subject to severe clawbask” check-box is "N".
Subject to severe provisions referred to in Article
na stsszt clawback explanation {TEXT-10000)132) (5) or (o) of Reguation (EU) | Field codes ar highiighted in amber where:
2017/2402 are found in the ~field i left blank and "Subject to severe clawback" check-box s "Y'; or
~field is not left blank and "Subject to severe clawback” check-box is "N'; o
- field has errors in format.
N/A Box to complete should contain the confirmation indicator
(Confirmed/Unconfirmed/N/A).
naz sTss22 gi:‘“f‘::;z:‘;'f"’:;m S:’r':'e':}:"/i “)""’ Field codes are highiighted in amber where:
i - field i left blank; or
~field is equal to "Unconfirmed"; or
 field has errors in format.
Confirmation and optional
comment on whether the Exemption for dawback A confirmation whether the Item 3.3 of Annex 19 of Commission
Artcle 20(3) of . saitionsl explanat provisions in national provisions in Article 20(3) of Article 20(3) Confirmation Delegpted eguinion £0) 20167930
ox P tional explanation. , ul i
Reaulaton (£0) 201772403 oy insolvency laws Regulation (EU) 2017/2402 apply.
! i
Nz G=n Clawback provisions

exemption comment

{TEXT-5000}

Field should be left blank where STSS22-Clawback provisions exemption
confirmation is equal to N/A

Field codes are highlighted in amber where itis not the case o field has errors in
format
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Where the seller is not the original
lender,

not the original lender

the securitisation complies with
Article 20(1) o 20(3) of Regulation
(€U) 2017/2402.

Article 20(4)

Confirmation

Item 3.3 of Annex 19 of Commission
Delegated Regulation (EU) 2019/980

Transfer performed by means
of an assignment and
perfected at a later stage

Where the transfer of the
underlying exposuresis performed
by means of an assignment and
perfected ata lter stage than at the
closing of the securitisation, a
concise explanation on how and
whether that perfection is effected
atleast through the required
minimum pre-determined event
triggers as listed in Article 20(5) of
Regulation (EU) 2017/2402.

Where alternative mechanisms of
transfer are used, a confirmation
that an insolvency of the originator
would not prejudice or prevent the
SSPE from enforcing its rights

Article 20(5)

Concise Explanation

Item 3.3 of Annex 19 of Commission
Delegated Regulation (EU) 2019/980

N
Check boxin Box to complete should contain:
-"Y" where the sellr is not the original lender
The seller is not th Indicator that the sellr s not th
Nag stss23 © seller s not the (V/N) ndicator that the seller SN0t | v~ where the seller is the original lender
original lender flag original lender
Field codes are highlighted in amber f the field i lft blank or has errors i format.
N/A Box to complete should contain the confirmation indicator
(Confirmed/Unconfirmed/N/A).
“N/A" should be reported where the sellr s the original lender and STSS23 check-
Transfer where the seller T boxls "N
Nas stss23 tth I lend
O BEEIEE nfirmed/N/A} Field codes are highlighted in amber where
confirmation
~field is left blank or
~"Unconfirmed” i reported; or
~"N/A'is not reported and STSS23 check-box is "N'; or
~"N/A'is reported and STSS23 check-box is "Y'; or
- field has errors in format.
Confirmation and mandatory
explanation that the securitisation
complies with Article 20(1) to 20(3)
of Regulation (EU) 2017/2402
(where the sellr is not the original
lender).
Box to compl the
where the sellr is not the original lender confirmation is not "N/
Transfer where the seller
Nas stss23 is not the original lender {TEXT-10000) Field should be left blank where STSS23-Transfer where the sellr is not the.
explanation original lender confirmation is equal to N/A
Field codes are highlighted in amber where itis not the case or feld has errors in
format.
/A
Box to complete should contain the confirmation indicator
(Confirmed/Unconfirmed/N/A).
"N/A" should be reported in Box to complete only where the transfer of the
underlying exposures is not performed by means of an assignment and perfected
ata later stage than at the closing of the securitisation.
rranster st aer stage (Confirmed/Unco “Confirmed should be reported where that perfection (at alater stage than at the
Na7 sTss2a e e closing of the securitisation) i effected atleast through the required minimum pre-
determined event triggers aslsted in Article 20(5) of Regulation (EU) 2017/2402.
Field codes are highiighted in amber where:
field i left blank; or
- field is equal to "Unconfirmed”; or
 field has errors in forma.
Where the transfer of the
underlying exposures is performed
by means of an assignment and
perfected at a ater stage than at
the closing of the securitisation,
confirmation and concise
explanation on how and whether
that perfection is effected at least
through the required minimur pre-
determined event triggers aslsted
in Article 20(5) of Regulation (EU) | BOX el the at
20172400 alater stage confirmation s not "N/A'
Transfer at a ater sta
Nag sTss24 e o ater staee {TEXT-10000} Field should be atalater stag is
explanation
equalto N/A
Field codes are highlighted in amber where Itis not the case or field has errors in
format.

/A Box to complete should contain the confirmation indicator
(Confirmed/Unconfirmed/N/A). "N/A" should be reported in Box to complete only
where alternative mechanisms of transfer are not used.

Alternative mechanism {Confirmed/Unco
Nag sTss24 :
confirmation nfirmed/N/A} Field codes are highlighted in amber where:
~field i left blank; or
 field is equal to "Unconfirmed”; or
- field has errors in format.
Where alternative mechanisms of
transfer are used, confirmation and
optional comment that an
insolvency of the originator would
not prejudice or prevent the SSPE
from enforcing s ighs pursuant | B9 complete may contain the concise explanation where STSS24-Alemative
to Article 20(5) of Regulation (EU) | mechanism confirmation is not "N/A'
e 2017/2402
Nso sTss2a [ S {TEXT-5000} Field should be left blank where STSS24-Alternative mechanism confirmation is
equal to N/A.
Field codes are highlighted in amber where itis not the case or feld has errors in
format.
Confirmed Box to complete should contain the confirmation indicator
(Confirmed/Unconfirmed).
R tations and (Confirmed/U
N1 stss2s e (Eim D Field codes are highlighted in amber where
warranties confirmation nfirmed)
~field is lft blank or
- field is equal to "Unconfirmed”; or

0122160000030 EUO2: 2003146227:3

- field has errors in format.
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Confirmation and concise
explanation on how and whether
trera e rapresontations and A concise explanation on how and
whether there are representations
warranties provided by the seller
that the underlying exposures and warraniies provided by the
included in the securitisation are sele thatthe underling exposures
Representations and included in the securitisation are not Item 2.2.8 of Annex 19 of Commission
not encumbered or otherwise in a Concise Explanation
warranties encumbered or otherwise in a Delegated Regulation (EU) 2019/980
The Seller shall repr d the Closing 7 (@ Receivables Purch security condition that can be foreseen to condition that can be foreseen to
created pursuant to the Transaction Documents as per the Closing Date, the free and clear of d attachments (beslagen) and no adversely afect the enforceapiy | e adversely affect the enforceabilty of
Ns2 =5 d option to acquire Receivables has been granted by it in favour of any third party with regard to the no Mortgage Receivable (T, of the true sale or the true sale or assignment o
warranties explanation | condition that can be foreseen to ly P Mortgage transter withthe same legaleffect | Lghted inamber i the stk b . Cromster with he same legal afect,
Agr h under f the Seller which will be released on the Closing Date); For further details, reference is made to pursuant to Article 20(6) of feld codes are highiighted in amber f the field i left blank or has errors in format.
44 ph () = Regulation (EU) 2017/2402
Confirmed Box to complete should contain the confirmation indicator
(Confirmed/Unconfirmed),
Underlying exposures
[ sTSs26 eligbilty criteria f‘cﬂ"r'x":;“’/ Uneo Field codes are highiighted in amber where:
confirmation ~field i left blank; or
- field is equal to "Unconfirmed”; or
 field has errors in format.
Confirmation and concise
explanation on how the underlying
exposures transferred from, or
assigned by, the seller to the SSPE
meet predetermined, clear and
documented eligibilty criteria
" L y the Mortgag riteria and d warranties made by the Seller i the Mortgage which do not allow for active
Receivables Purchase Agreement and as set out i section 7.2 i 2 by the Issuer. A rep portfolio management of those
by the Seller of from the Issuer y occur in th setoutin Section 7.1 of . I addition, the, 8ox to complete the
Nsa sTss26 eligibity criteria allow for the active selection of the or of the pool forspeclati to ) [pursuant to Artile 20(7) of
explanation achieve better performance or increased investor yield. Accordingly, article 20(7) of the Regulation and the EBASTS Regulation (EU) 2017/2402. Field codes are highiighted in amber if the field s left blank or has errors in format
Guidelines Non-ABCP Securitsaions,the ssuer s of the view that the Transaction e 2 S 0 e 2 A P s e
poolon basis For further detais,ref (c)and (e)) of the Prospectus.
Aconcise explanation on how:
- the underlying exposures
transferred from, or assigned by, the
sellerto the SSPE meet
predetermined, clear and
documented eligibiity citeria which
do notallow for active portfolio
which do not of
alowfor active poriolo adiscretionary basis; Section 2 of Annex 19 of Commission
- the selection and transfer of the Concise Explanation
Confirmed Box to complete should contain the confirmation indicator underlying exposures ona | underlying exposures in the Delegated Regulation (EU) 2019/980
(Confirmed/Unconfirmed), s
Underlying exposures
NS5 sTSs26 selection processes fetlires Ry Field codes are highlighted in amber where: processee wrich Lﬂ:?:; 0 e
[ezmlinen - fleld s left blank; or selected for or transferred into the
~field is equal to "Unconfirmed"; or securitisation and that they do not
- field has errors in format. allow for their active portfolio
management on a discretionary
asis.
Confirmation and concise
explanation on how the selection
and transfer of the underlying
exposures in the securitisation is
based on clear processes which
faciltate the identification of which
exposures are selected for or
isfy the fiteria and d warranties made by the Seller in the Mortgage wransferred into the securitisation
Rzdvelibs it . 7 1 and that they do not allow for their
ller of m the Issuer y occur in in Section 7.1 of pectus. In addition, the active portfolio management on a | BO% to complete should contain the concise explanation.
NS sTS526 selection processes allow f i the tgag i p to 0 basis pursuant to
explanation i increased jeld. According) o article zom Mthe Regulation and the EBA STS ‘Article 20(7) of Regulation (Eu) | Feld codes are highiighted in amber f the field s et blank or has errors in format
e ssuers iofthe Transaction D ts do not all g8 G 20172402
pool is. h ils, 44 i paragrap! (t)and{el)oﬂhe Prospectus.
Confirmed Box to complete should contain the confirmation indicator
(Confirmed/Unconfirmed).
Ns7 sTss27 s (Enilicine Field codes are highlighted in amber where:
confirmation nfirmed)
~field i left blank; or
~field is equal to "Unconfirmed"; or
- field has errors in format.
Confirmation and detailed
explanation as to the homogeneity Adetailed explanation as to the
of the pool of underlying exposures homogeneity of the pool of
backing the securitisation pursuant underlying exposures backing the
to Artcle 20(8) of Regulation (EU) securitisation. For that purpose,
2017/2402. For that purpose, include a reference to the EBA RTS
The the ‘Arucle 1(a), (b}, (c) and (d) of the RTS Homogeneity as all Mortgage Loans (i) have been underwritten according to include a reference to the EBA RTS Homogenetty of assets on homogenelty (Commission Detailed Explanation tem 2.2.7 of Annex 19 of Commission
similar approaches to th and to Article 9(1) of the EU Securitisation Regulation, () are serviced on homogeneity (Commission Delegated Regalation (EU) Delegated Regulation (EU) 2019/980
according to similar servicing procedures with respect to mnmmrmg, ey , (i) fal within the same Delegated Regulation (EU) [XX/XXKK], and explain in detail how
Homogeneity of assets seversl immovable praperty and (¥ n accordance with the homagenely factors set orth in (2019/1851], and explain in detail | BOX to complete should contain the detailled explanation. each of the conditions specified in
nNsg SEEY e CEd A (i) i b |how each of the conditions the Article 1 of that Delegated
ora in by Dutch law and (b producing properties. (i) up to and. specified in the Article 10f that | Feld codes are highiighted in amber f the field s et blank or has errors n format Regulation are met.
including (v) are derived from Article 20(8) of the Regulation and the , reference is Delegated Regulation are met
paragraph (1) of tables) of d Loan section 7.3 (Mortgage
Loan Critria),subparagraphs (a), (1) and G-
GE27163 0000030 U2 Z003146727:3 g
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Confirmed Box to complete should contain the confirmation indicator
(Confirmed/Unconfirmed).
Ns9 stss28 Mo re-securitisation (Eim D Field codes are highiighted in amber where:
confirmation nfirmed)
fild i eft blank; or
fild s equal to "Unconfirmedt’; or
- fild has errors in format.
Confirmation and optional
ommerci enerig Aconimatn httne undering
securiisation positions and that the Underlying Exposure exposures donotinclude any Item 2.2 of Annex 19 of Commission
securtiaton positons nd that Obigations: no re securisaion ostonssn hai the.arie 200 Confirmation e peion oy 20151080
not are-securitisation pursuant to notfed securtsaton s therefore
. estion oot . o Article 20(9)of Box o compl dditional explanation.
Neo sTss28 s ¢ =5 Aot v “ : " (Tex-so00)  [2017/2402
comment confirmation can also be found insection 4 paragraph (g) of 7.3 (Mortgage Loan Criteia)of the Prospectus. eldcods are highighted inamber where the ied has rrors i format.
Confirmed Box to complete should contain the confirmation indicator
S (Confirmed/Unconfirmed).
61 sTss29 (e T (T Field codes are highlighted in amber where:
(ordinary course of nfirmed)
business) confirmation flldis eft lank; or
field is equal to "Unconfirmed’; or
- fild has errors in format
Confirmation and detaied
explanation as to whether the
n  course of the Seller’s orgination no less stringent underlying exposures were
thn those hat e Seler ol et oforaion o by means of ibed i originated in the lender's ordinary
section 7. teia, In additon, for the relevant course of business and whether the
s zuuui of the EU Regulation, i tgage Receivabl by the Sebler froma \arger pool morageons applied underwriting standards
5 tables), (1) ) were no lss stringent tha those
the this Pr tus and the in gage Receivables i Y i to such applied at the same time of
p i i inthe y i potentia origination to exposures that were | gox to complete should contain the detailled explanation
Ne2 sTss29 e o i i upon having information from the Selr see ako Secton 63 (Orgination and srvicin)), (i) s Loan e | ot securitsed pursuant to Artcle
e |noneothe TS i [ et et 20(10) of Regulation (EU) Field codes are highlighted in amber if the field i left bank or has errors n format.
th Selerwlleprsenton he in tgage Receivables Pu e e, e e et L L0l 2017/2402
in accord; the Selle’s ing citeri paragraphs 1o 4, point a) of paragraph 5, and paragraph 6
B R e e 7 isof the
opiion hat |t as the reuired exertse n rignating morts are of a smil asthe in the meaning of Article 20(10) of the EU
Syears’ experience in orginati (see also sections 3.4 i d 6.3 (Originati
servicing) of e ils, i tion 4.4 itisation — paragraph (h)) of P
Confirmed Box to complete should contaln the confirmation indicator
(Confirmed/Unconfirmed).
Soundness of the
Ne3 stss29 underwriting standards f‘c'j’r“m"e’;“)”/ Uneo Field codes are highlighted in amber where:
(disclosure) confirmation fildis left lank or
fild s equal to "Unconfirmed’; or
- fild has errors in format.
Confirmation and detaied
e ave in the the Selle’ origination business pursuant to underwriting standards that are no lessstringent explanation a5 1o whether the
than those that the Selle applied a the time of origination to smilar mortgags are by means of this Underwriting standards and any
Prospectus (see also the Mortgage Loan Crteria setforth n section 7.3 (Mortgage Loan Crieri), )). In additon, for p the relevant raterisl changes from prior
rtice 20(10) of the EU Regulation, Receivabl by alarger pool of undarwrking ssandards have been
hat meet the taies), () tandarcs s dclosed oot oy dedesed s potentl
this Prospect has undertaken in Receivables Purch tothe Issuer any tosuch unden ds vestors without undue detay
Soundness of the pursuant to which the undue delay and the ssuer in the Trust Deed to fully disclose such information to potential ourorant o Arice 20(10kF Box to complete should contain the detailled explanation.
Nea stss29 westors without ¥ upon having information (see also Section 6.3 d servicing), i) pursuant to the Mortgage Loan Criteia |(TEXT32767) | pagutation (£0) 2017/2405 Adetaled explanation
none of the may qualfy as a el d (see the Mortgage Loan Crteri setforth n section 7.3 (Mortgage Loan Crieria, subparagraph (a)), (v) Field codes are highlighted in amber if the field i left bank or has errors n format. 28 0 whether the undarkieg
representon the in Receivables P thatin respect of each Mortgage Loan, the assessment of the Borrower's Pt i)
in accord: ers toutin paragraphs 1to 4, poin () of paragraph 5, and paragraph 6 Jrier's ordmary course of business
of Artcle 18 of Directive 2014/17/EU or of Aticle 8 of Directive 2008/48/EC (see a: 72 isof the andwhather the apolied
opinion that it hasthe required expertise n oiginating which are of a asthe within the meaning of Aricle 20(10) of the EU undarning standards ware nofess
Securisation Rgulton, 5L 3 inimu of 5 eas experence  rgnatingmorageloans. el sectons 3. el and Originator)and 63 0rgnton and sevine) stringent that those applied at the
of the Prospectus). For further detal, reference is made oh (h) of Sama time of orlgnation o
exposures that were not securiised.
s to whether the underwriting
standards and any material changes
from prior underwriting standards
have been or will be fully disclosed
0 potential investors without undue
Confirmed Borto complete should contain the confirmation indicator Soundness of the el ) tem 2.2.7 of Annex 19 of Commission
{Confirmed/Unconfirmed/N/A). an ~on the [Article 20010) Detalled Explanation Delegated Regulation (EU) 2019/980
"N/A" should be reported only for non Residential loans undartying sxposures are reskiential
. loans,the pool of underlying
s srss20 Resdentialloan (Confirmed/Unco Field codes are highlighted in amber where: o mectthe requremant
requirement confirmation nfirmed/N/A} ~fieldis left blank or ihe secone parsgrash of Artice
Unconfirmed" s reported; or 20(10)of Regulation (EU) 2017/2402
N/A'is ot reported and STSS10 field is ot ” residential mortgages"; or Tt hettor am msscomentof the
N/A'is reported and STSS10 field is "residential mortgages’ or Dorronmrs redimommes mocts
fiel has errors in format. the reauirements set ot n Artcle 8
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of Directive 2008/48/EC(3] or
paragraphs 10 4, point (a) of
paragraph 5, and paragraph 6 of
Article 18 of Directive 2014/17/EU[4]
Confirmation and detailed or, where applicable, equivalent
explanation on how securitisations requirements in third countries.
where the underlying exposures
are residential loans, the pool of
underlying exposures meet the
requirement of the second
paragraph of Article 20(10) of Box L oncise
" y the Mortgage Loan Criteria s and the representations and warranties made by the Seller in the Mortgage Regulation (EU) 2017/2402. Loan requirement canfirmation s not "N/A".
N66 stss29 Residential Loan Recelvables purch 7 i oancriera | mrext-3267) Field should be left blank where STSS29-Residential Loan requirement
requirement explanation |inclcude that none of the Mortgage Loans was marketed and underwritten of the premise that the Borrower or P were
confirmation is equal to N/A
provided might not be verified by the Seller
Field codes are highlighted in amber where Itis not the case or field has errors in
format
Confirmed Box to complete should contain the confirmation indicator
(Confirmed/Unconfirmed)
Borrower's
assessment confirmation ~field i left blank; or
- field is equal to "Unconfirmed”; or
 field has errors in format.
Confirmation and detailed
explanation as to whether an
in the the Sellers origination business pursuant to underwriting standards that are no less stringent assessment of the horrower's
than those that the Seller applied at the time of origination to similar by means of this creditworthiness meets the
Prospectus (see also the Mortgage Loan Criteria set forth i section 7.3 (Mortgage Loan Criteria), ). addition, for the relevant requirements set out in Artile 8 of
Article 20(10) of the EU Regulation, (i tgage Receivabl by the Sller froma lrger poolof mortgage oans Directive 2008/48/EC(3] or
that meet the a tables), (i) paragraphs 1104, point (a) of
this Prospect has undertaken in Receivables Purch: to fully disclose to the Issuer any material change to such undevwvmng standards paragraph 5, and paragraph 6 of
Borrower's pursuant to which the undue delay and the Issuer iin the Trust Deed to fully disclose such information to potential Article 18 of Directive Box to complete should contain the detailed explanation.
Nes sTss29 undue delay upon having hinformation from the Selle see alsoSecton 6.3 (Origination and servcing)) (i) pursuant o the Mortgage Loan Cieria | (TEXT-32767) 2014/17/EV]4) or, where
assessment explanation | none of the may qualify as a self (see the Mortgage Loan Criteria set forth in section 7.3 (Mortgage Loan Criteria), subparagraph (a)), (iv) applicable, equivalent requirements | Field codes are highlighted in amber if the field is left blank or has errors in format.
the Seller will represent on the relevant purchase date in the Mortgage Receivables Purchase Agreement that in respect of each Mortgage Loan, the assessment of the Borrower’s in third countries.
the Seller’s underwriting criteria and meet setoutin paragraphs 1 to 4, point (a) of paragraph 5, and paragraph 6
of Al 18 of Dectve 014/17/EU ar of Artcl  f irctive 2008/48/EC e o section 7.2 s of the
opinion that it has the required expertise in originating mortgage loans which are of a similar nature as the Mortgage Loans within the meaning of Article 20(10) of the EU
S GRS G AT 13 T D L MBS G (L 20 3 3 1 T e T
of the Prospectus). For further detals, reference is made t (h) of
Confirmed Box to complete should contain the confirmation indicator
(Confirmed/Unconfirmed)
Ne9 sTss30 [ fetlires Ry Field codes are highiighted in amber where:
Expertise confirmation
~field i left blank; or
~field is equal to "Unconfirmed"; or
- field has errors in format.
Confirmation and detailed
e L U
the originator or original lender have Item 2.27 of Annex 19 of Commission
expertise in originating exposures Originator/Lender Expertise Article 20(10) Detailed Explanation
o ot 10 thone expertise in originating exposures of Delegated Regulation (EU) 2019/980
asimilar nature to those securitised.
. X . securitised pursuant to Article )
T Yheseller is ofthe opinion v x ig ans w asimil Lo: meaning of Article 20(10) 20(10) of Regulation (£U) 2017/2402 | BoX to complete should contain the detailed explanation
N70 sTss30 B Regulati ith [ f isasc made tosections 3. (sllr)and 63 (Orignation | (TEXT-32767)
and serwcmg) of the Prospectus. h , ref 44 paragraph (h) of the Prospectus. Field codes are highiighted in amber if the field s left blank or has errors in format,
Confirmed Box to complete should contain the confirmation indicator
(Confirmed/Unconfirmed).
N7L sTss31 Defaulted or restructured (Enilicine Field codes are highighted in amber where:
exposures confirmation nfirmed}
~field i left blank; or
~field is equal to "Unconfirmed"; or
- field has errors in format.
Adetailed explanations as to Adatoted explanations st
whether: whether:
The Seller willrepresent on the Signing Date and the Closing Date to the Issuer in section 7.2, (), andin (e8) of ) ~the transferred underlying the transferred underlying
o Mortgage Loan is more than ()asfaras made due and careful no other exposures do notinclude, at the exposures do notinclude, at the
solvency (i) has been dissolved as a result of a merger) or liquidated (vereffend) and (gg) to the best uime Seller’s knowledge, it does time of selection, defaulted time of selection, defaulted
'y a Borrower. d its internal policies as a [0] unlikely to pay exposures (or restructured exposures {or restructured
risk that such borrower y to to higher than by it that are not exposures) as defined i Article exposures) as defined n Article
sold and assigned pursuant to the Purchase A t. Hence, d exposures as referred to n article 20(11) 20(11) of Regulation (EU) Transferred underlying 20(11) of Regulation (EU) 2017/2402.
of the Regulation.Th g part of the tobe sold and d on the CI 2017/2402 . e ferred o | Artice 20012) Detalled Explanstion Item 2.2.8 of Annex 19 of Commission
Restructured Borrowers. To Id d the Closing Date, th Sellr undertakes Inthe - the requirements referred to in et Article 20(2) 8 () and ) of Delegated Regulation (EU) 2019/980
Mortgage with ticle 20(11)(a)i) of the EU Regulation in respect of Asticle 20 (11) (a) ) and (i) of Regulation (U 2017/2402 are met,
Defaulted or restructured.|Uch €xposures. naddition,for from article 20(11) of the EU Securitisation Regulation, the Mortgage Regulation (EU) 2017/2402 are met; | gox to complete should contain the detailed explanation. ~ the requirements referred to in
N2 sTss31 arpostnes axpimaton | Fecevablesforming part o the pool have been selected on the CULOf Date and shall b asigned by the Selle o th ssuer noater than on the Closing Date such assgnment | TEXT32767) |- the requirements referred toin Article 2011 () of Regulaton (EU)
the Seller’ undue delay (s tables) of the Prospectus). In accordance with Mortgage Loan Criterion (o) none of Article 20 (11) (b) of Regulation (EU) | Field codes are highlighted in amber if the field is left blank or has errors in format. 2017/2402 are met ;
ik " ol P 2017/2402.are met; . - the requirements referred to in
‘made or otherwise to such an extent that in uch an dver nothave been granted a - the requirements referred to in Artice 20 (11 ) of Regutaion (U}
mortgage loan. Hence, Receivables Purch norder o compl withartce 20{11) o th EU Securtsation Regulaton. The Seller Avticle 20 (11)c)of Regulation (EU) S01372402 are et
in by reference to mortgage loan criterion (gg) as included in the Mortgage Receivables Purchase Agreement that (gg) to 2017/2402 are met.
the best of the Seller's d lassify a p and its internal policies as a borrower () that s unlikely to pay its credit
obligations to it or that the risk that such b is unlikely to pay toit g
mortgage recelvables originated by it that are not sold and assigned pursuant to the Mortgage Agreement . Hence, the Purchase
Agreement includes a provision in order to comply with article 20{11)(c) of the EU Securitisation Regulation. In general, reference is also made to sections 4.4 (STS-securitsation ~
paragraph (i) of the Prospectus.
GE27163 0000030 U2 Z003146727:3 w
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Atleast one payment at the
time of transfer

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

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

Article 20(12)

Confirmation

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

Repayment of the holders
shall not have been structured
to depend predominantly on
the sale of assets

Adetailed explanation of the degree
of dependence of the repayments of
the holders of the securitisation
position on the sale of assets
securing the underlying exposures.

Article 20(13)

Detailed Explanation

Item 3.4.1 of Annex 19 of Commission
Delegated Regulation (EU) 2019/980

Confirmed Box to complete should contain the confirmation indicator
(Confirmed/Unconfirmed).
"Unconfirmed" should be reported in Box to complete where no payment was
Atleast one payment at
73 G st {Confirmed/Unco made at the time of the transfer of the exposures. In that case, at least one of the
. exemptions should be reported below.
confirmation
Field codes are highlighted in amber where:
~field i left blank; o
- field has errors in format.
Confirmation and optional
comment on whether, at the time
of transfer of the exposures, the
debtors have made at least one
payment pursuant to Article 20(12)
of Regulation (EU) 2017/2402.
Atleast one paymentat [ In respect of each Mortgage Loan at least one (interest) payment has been received prior to the Closing Date. The debtors of the underlying exposures have made at least one Box to complete may contain additional explanation.
N7a sTss32 the time of transfer payment at the time of transfer of the exposures. Reference is made to schedule 1 (Mortgage Loan Criteria) to the Purch: t, {TEXT-5000}
comment and section 4.4 (STS-securitisation ~ paragraph () of the Prospectus Field codes are highiighted in amber where the field has errors in format.
Only possible values in Field are:
-no exemption
- single instalment for revolving securitisations backed by exposures payable in a
single instalment
- maturity of less than 1 year for revolving securitisations having a maturity of less
than 1 year, including without limitation monthly payments on revolving credits
-N/A
The payment be consistent with the cont indicator
populated for STSS32 indicating whether, at the time of transfer of the exposures,
s sTssz R S0 the debtors have made at least one payment pursuant to Article 20(12) of
Regulation (EU) 2017/2402.
Field codes are highlighted in amber where:
- "Atleast one payment at the time of transfer" is "Unconfirmed" for STSS32 and
field is left blank or equal to "No exemption” or "N/A"; or
- "Atleast one payment at the time of transfer" is "Confirmed" for STSS32 and
field is not left blank; or
~field has errors in format.
Select the exemption that applies
under Article 20(12) of Regulation
(EU) 2017/2402 for revolving
securitisations backed by exposures
payable in a single instalment or
having amaturity of less than one
vear, including without limitation
monthly payments on revolving
credits.
Box to complete may contain additional explanation
Field should be left blank where "At least one payment at the time of transfer” for
$T5532.is Confirmed.
N76 sTss32 {TEXT-5000}
Field codes are highiighted in amber where:
~field is not eft blank and "At least one payment at the time of transfer” is
Confirmed" for STSS32; or
~field has errors in format.
Confirmed Box to complete should contain the confirmation indicator
(Confirmed/Unconfirmed)
N77 sTss33 L °'°"’e"'f’e"“ o ‘c"’“""“”/ Uneo Field codes are highiighted in amber where:
repayments confirmation nfirmed) e i 1of bk o
~field is equal to "Unconfirmed"; o
- field has errors in format.
Confirmation and detailed
explanation of the degree of
dependence of the repayments of
the holders of the securitisation
position on the sale of assets
securing the underlying exposures
Degree of dependence on |\t @PPlicable, as the repayments to be made to the Noteholders under the Notes to depend the sale of pursuant to Article 20(13) of Box to complete should contain the detailed explanation.
78 sTss33 e P securing the Mortgage Loans, Referenc s also made ph (k) . in which reference is made to section 6.2 (Description of |(TEXT-32767) | Regulation (EU) 2017/2402.
repayments explanation
the Mortgage Loans) of the Prospectus. Field codes are highlighted in amber if the field s left blank or has errors in format
Confirmed Boxto complete should contain the confirmation indicator
(Confirmed/Unconfirmed).
Compliance with risk
N79 STSs34 retention requirements (Esatnes S Field codes are highlighted in amber where:
confirmation ~ field i left blank; or
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- field is equal to "Unconfirmed"’; or
- field has errors in format.
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The Seller, nts capacity s the ‘originator’ within the meaning of Article 2(3)(a)of the EU Securitisation Regulation, has undertaken to the Issuer,the Securiy Trustee, the
the Joint Lead M. , onan " less than 5 per cent. in the securltsation
Avtice 6(1)of the Regulation (which does not take into account any relevant national measures).
In addition, although the UK Regulation s  the Seller will originator, on an terest that
quaifies as  materia net economic interest o not ess than 5 per cent. in Article 6 of the UK Regulation (as req Confirmation and concise
purposes of Article 5(1)(d)o the UK Regulation), as f , but solely as such artic  applied on the Closing such cxplanation as 1 how the
time when the Sellr i able o certfy to the Issier and the Security Trustee that a competent UK authority the EU Retention p
willalso satisfy the UK Retention Prospective note e aaCh secnsation
of the Sellr to comply with the UK Retention Requirements s strictly contractual and that the Seller has elected to comply with such requirements at s discretion and itwill be comply it the sk retention
under no obligation to comply with any lcable UK auidance o in elation Closing Date. eaurement o srovided for i
3it
v [ el SR e e s e el e —
o sressa Complen itisaton Reg  holding o les than five (5) per cent. of the nominal value of each of the Classes of Notes sold or transferred to o0 | 201772402
investors. Whi interest, the fees that may i practice be used to reduce the effective material net
explanation Field codes are highiighted in amber fthe ield i left blank or has errorsinformat
economic nterest.
The Seller has undertaken to the lsuer,the Securiy Trustee and the Joint Lead Managers in ply forthin
Article 6 and 9 of the EU Securitisation Regulation. In addition herein and this Prospectus, to make materially
with plying with Artcle 5 of the Regulation.
The Seller has also represented and agreed inter aia, that (a) it s and, for so long as t s required to hold a material e ]
continue to be an “orginator” within the meaning of Artcle 2(3)a) of the EU Securltisation Regulation and willcontinue to retain a material net econormicinterest i the
securltsation transaction in such capacity, (b) transaction except permitted or required
under the EU Regulation and the UK in transaction willnot be subjected to
% mitigation other hedge. the Seller is hedged " the y win each case, to the
extent permitted or required under the EU the UK
LEIield should be reported i Box to complete where available. Where reported,
LEIof the entity (where avallable) | this LEI should exit at the GLEIF database.
that retains the materialnet Only one LEI should be reported.
™ stssa Retaining entity LEl 724500181 F2K4XBY1812 ey
Aticle 21(1)of Regulation (EU) | Field codes are highlighted in amber where:
20172402, ~neither entity name nor entity LEl s reported
- fild has errors in format.
Home ofhcy er s o (187 04 b5 o compte s 6 ok s o
available) that retains the material
ez stssia Retaining entty name | DomivestB.V. TOT100] [t economic MerestpuIsuant 0 Lo
Articl 211 of Regulation (EU)
ke neither entity name nor entity LE1 s reported
fild has errors in format
v Only possble values in Box to complete are ™" or
Boxto complte should contain "Y" where vertical sice is used for retaining the
Is vertialsie in accordance with | risk and "N otherwise.
Article 6(3)(a)of Regulation (EU)
e STss34 =t i 2017/2402 used for retaining the | Field codes are highlighted in amber where:
risk? fildis left blank; or
alloptions ar filed-in with "N'; or
- fild has errors in format
N Only possible values in Box to complete are " or
Boxto complete should contaln "Y" where seller's share is used for retaining the
Isseller's share in accordance with | risk and "N otherwise
) Article 6(3)(5) of Regulation (EU
ne | ssse setersshare o 20012402 vt veing e | cods e ighlghtadin e wher:
risk? ~fildis left blank’; or
alloptions are fillevin with
fild has errors in format.
N Only possible values n Box to complte are ™" or
Boxto complete y lected kepton
Is randomly-selected exposures
balance sheet i used for retaining the risk and "N otherwise.
Randomiy-selected kept on balance sheet,in
N85 STSS34 exposures kept on {Y/N} accordance with Article 6(3) (¢) (3) | oo o highlighted in amber where:
balance sheet of Regulation (EU) 2017/2402 used
for retaining the risk? fldis left lank; o
alloptions ar filed-in with "N'; or
- fild has errors in format
N Only possible values n Box to complete are
" " where is used for retaining
Isfirstlosstranche in accordance [ the risk and "N otherwise
) with Article 6(3)d) of Regulation
nee sTss34 Firstloss tranche YN (EU) 2017/2402 used for retaining | Field codes are highlighted in amber where:
the isk? ~field s left blank; or
alloptions are filld-in with "N
- fild has errors in format.
N Only possible values n Box to complte are ™" or "N"
Boxto complte should contain "Y" where firstloss exposure in each asset s used
Isfirstloss exposure in each asset n [ for retaining the sk and "N" otherwise.
Firstloss exposure in each accordance with Artile 6(3)e) of
a7 sTss3a asset indicator e Regulation (EU) 2017/2402 used for |Field codes are highlighted in amber where:
retaining the risk? fildis left blank; or
alloptions ae filed-in with "N; or
- fild has errors in format.
N Only possible values n Box to complete are ™" or "N"
Boxto complte should contain "Y" where there i no compliance with isk
retention requirements and "N otherwise.
Is there no compliance with risk
™ stssaa No complance with sk o/ retention requirements set outin | iy coges are highlighted in amber where:
retention requirements Article 6(3) of Regulation (EU) el s et bl or
2017/24022  fild is filled-in with *¥"; o
alloptions are filed-in with "N; or
- fild has errors in format.
N Only posible values n Box to complete are " or
Box to compl "¥" where other options r retaining th
risk and "N otherwise.
neo stsss [FaEreE e o Field codes are highlighted in amber where:
~fieldis left blank; or
alloptions are fild-in with "N

0122160000030 EUO2: 2003146227:3

- field has errors in format.

c

Aconcise explanation as to how the
originator, sponsor or original lender
of a non-ABCP securitisation comply
with the risk retention requirement
as provided for in Article 6 of
Regulation (EU) 2017/2402.
Anindication which entity retains
the material net economic interest
and which option s used for
retaining the risk including:

(1) vertical sice in accordance with
Aticle 6(3)(a) of Regulation (EU)
2017/2402;

(2) seller’s share in accordance with

requirements

risk retention

2017/2402;

(3) randomly-selected exposures
kept on balance sheet, in
accordance with Article 6(3) (c) (3) of
Regulation (EU) 2017/2402;

(@) firstloss tranche i accordance
with Article 6(3)(d) of Regulation
(£U) 2017/2402;

(5)firstloss exposure in each asset in
accordance with Article 6(3)(¢) of
Regulation (EU) 2017/2402;

(6) no compliance with risk retention
requirements set out in Article 6(3)
of Regulation (EU) 2017/240:
(7)other options used.

Article 21(1)

Concise Explanation

Item 3.1 0f Annex 9 and ltem 3.4.3 of
Annex 19 of Commission Delegated
Regulation (EU) 2019/980

242023



0122160000030 EUO2: 2003146227:3

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

Is other options used for retaining
the risk pursuant to Article 21(1) of
Regulation (EU) 2017/24027 If Yes
please provide the used option.
Value should be reported in 80x to complete when Other option indicator" is
other options sed reported with *Y" for STSS34.
N9O sTss3a i {TEXT-5000}
Field codes are highlighted in amber where Itis not the case or field has errors in
format.
Confirmed Box to complete should contain the confirmation indicator
(Confirmed/Unconfirmed/N/A)
Mitigation of Interest
[ sTss35 rates and currency risks (D Field codes are highiighted in amber where:
nfirmed/N/A}
confirmation ~field i left blank; or
- field is equal to "Unconfirmed”; or
 field has errors in format.
Confirmation and concise
explanation as to whether the Aconcise explanation as to whether
interest rates and currency risks are e mierest rtes el curencs fioes
appropriately mitigated and that Items 3.4.2.and 3.8 of Annex 19 of
measures are taken to mitigate Mitigation of Interest rates (IR) |are appropriately mitigated and that | 51(5) Concise Explanation Commission Delegated Regulation (EU)
The Issuer will ering into the in order t mitigate such interest to reduce the potential such risks and confirm that such and currency risks (FX) Risks | measures are taken to mitigate such 2019/980
interest rate mismatch between the interest payable by the Borrower o the Mortgage Receivables and interest payable on the Floating Rate Notes. See Section 5.4 (Hedging) of measures are available to investors visks and confirm that such
Mitigation of Interest the Prospectus for further information. In addition, for the Pl the relvant from Article 21(2) of the under Article 21(2) of Regulation | BOX to complete should contain the concise explanation. measures are avallable to investors.
No2 sTss35 other than the Swap A t the to be sold and assigned to the issuer shall not include {TEXT-10000} | (£u) 2017/2402
explanation derivatives (see also 5.4 (Hedging) and section 7.3 Mortgage Loan Criterial) of the Prospectus. Furthermore, there is no currency risk as the Notes will be denominated in euro, the Field codes are highlighted in amber if the field isleft blank or has errors in format.
intereston in arrear in euro and d d in euro (see also Condition 1 (form, Demoninatio, and title). Condition
i periods and Notes P Finally, the il on the basis of the standard ISDA documentation.
Exemption on derivatives
Box to complete should contain the derivatives indicator (No
No on deri
Derivatives not derivatives/Exem
No3 sTss36 purchased/sold by SSPE ption on Field codes are highlighted in amber where:
confirmation derivatives/Unco ~ field is left blank; or
nfirmed) ~field is equal to "Unconfirmed”; or
~ field has errors in format.
eraion ot S5 v A concie dechraion hat th S9E
has not entered into derivative Items 3.4.2 and 3.8 of Annex 19 of
entered into derivative contracts Derivatives Purchased/Sold by y
exceptin the circumstances sspE contracts except in the Article 21(2) Concise Explanation Commission Delegated Regulation (EU)
referred to n Articles 21(2) of circumstances referred to in Articles 2019/980
Regulation (EU) 2017/2402. 21(2) of Regulation (EU) 2017/2402
Derivatives not Box to complete should contain the concise explanation.
nNoa sTss36 purchased/sold by SSPE | See above STSS35. {TEXT-10000}
explanation Field codes are highlighted in amber if the field s left blank or has errors in format
Confirmed Boxto complete should contain the confirmation indicator
(Confirmed/Unconfirmed/N/A).
"N/A" should be reported only where no derivatives are used.
Field codes are highiighted in amber where:
Common standards
oS = e e e S {Confirmed/Unco - field i left blank; or
nfirmed/N/A} ~field is equal to "N/A" and STS536-Derivatives not purchased/sold by SSPE
confirmation
confirmation is not equal to “No derivatives'; or
~field is not equal to "N/A" and STSS36-Derivatives not purchased/sold by SSPE
confirmation is equal to "No derivatives"; or
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Confirmation and concise:
explanation on whether any Aconcise explanation on whether
hedging instruments used are perhatves using common | hedeingnstruments used are tems 3.42and 3.8 of Annex 19 of
underwritten and documented underwritten and documented | Article 21(2) Concise Explanation Commission Delegated Regulation (EU)
according to commonly accepted standards, according to commonly accepted 2019/980
standards pursuant to Artcl 21(2) standards
of Regulation (EU) 2017/2402 Box the ommon
standards underwrmng derivatives confirmation s not "N/A"
Common standards
N3G sTssa7 underwriting derivatives |See above STSS35. {TExT-10000) Field should be left blank where STSS37-Common standards underwriting
explanation derivatives confirmation s equal o N/A.
Field codes are highlighted in amber where it i not the case or field has errors in
format.
Confirmed Box to complete should contain the confirmation indicator
(Confirmed/Unconfirmed/N/A)
wr | s e feontipeiines Fekd o e g nsmber where
field i left lank; or
field is equal to “Unconfirmed’; or
- field has errors in format.
Confirmation and concise:
explanation on whether and how Aconcise explanation on whether
any referenced interest payments and how any referenced interest
under the securitisation assets and eferenced terest payments |P2YTENts under the securitisation em 222 0n 2213 of Annex 196f
labiltie are calculated by assets and liabilties are calculated by
based on generally used Article 21(3) Concise Explanation Commission Delegated Regulation (EU)
reference to generally used market pased ongen reference to generally used market oo
interest rates or generall used interest rates or generally used
referenced nterest |11 confitmed tha, f applcable, interest the rate of nterest oating Rate sectoralrat f the cost | Box to compl the sectoral rates reflective of the cost
Nos sTSs38 e lanaton |15 or generally used reflective of the cost of funds, and will not reference complex formulae or derivatives. For further details,reference s | (TEXT-10000} | of funds pursuant to Article 21(3) of of funds.
made to section 4.4 P Regulation (EU) 2017/2402. Field codes are highlighted in amber if the field is left blank or has errors in format.
Confirmed Box to complete should contain the confirmation indicator
(Confirmed/Unconfirmed).
Acceleration notice / .
N9 sTSs39 enforcement fetlires Ry Field codes are highlighted in amber where:
requirement confirmation field i left blank; or
field is equal to "Unconfirmed’; or
- field has errors in format
Confirmation and declaration in o trapping of cash following.| > CECraton i general terms that
generalterms that each of the o wappIng of cos each of the requirements of Arcle |, Conise Explanaton tem 3.4.5 of Annex 19 of Commission
The e e requirements of Artcle 21(4) of e ent o 21(4)of Regulation (EU) 2017/2402 Delegated Regulation (EU) 2015/980
for market value of the Mortgage Receivables is required under the Transaction nacumems (see also Conditions 6 (neaempnon) 10 (Events of Default) and 11 (Enforcement) and Regulation (EU) 2017/2402 are met. are met.
5.2 Priory f Payment)In alton,for the purp 21(9)of the Box to compl the declaration in g
N100 sTss39 enforcement otice by the Securi trigger a change Reveriue Prorty of the Princip: (TEXT-10000)
6(D), (E) and (F) Prority o (i) any change in the priorities il Field codes are highlighted in amber i the field i left bank or has errors n format
Noteholders without undue delay (see also Condition 10 (Events of Defaul) and seetion 5.2 Priorty of Payment)). For further detals, eference is made to section 4.4
securitisation ~ paragraph (o) of the Prospectus.
Confirmed Box to complete should contain the confirmation indicator
(Confirmed/Unconfirmed).
N101 sTSs40 posonzCiesl (Enilicine Field codes are highlighted in amber where:
confirmation nfirmed)
~field i left lank; or
field is equal to "Unconfirmed’; or
- field has errors in format.
Confirmation and optional
comment that no cash would be Confirmation that no cash would be
trapped following the delivery of (a0 amount ofcashshal b | trapped following the deveryof |, o1 Confirmation tem 3.4.5 of Annex 19 of Commission
enforcement or an acceleration trapped enforcement or an acceleration Delegated Regulation (EU) 2019/980
notice pursuant to Article 21(4)(a) notice
of Regulation (EU) 2017/2402. Box to complete may contain additional explanation.
No trapping of cash
N102 sTssa0 it See above STSS39 {TEXT-5000}
Field codes are highlighted in amber where the field has errors in forma.
CTEEiE 0000030 E00% 200 T 5
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Field codes are highlighted in amber where the field has errors in format.

passed toinvestors

(b) principal receipts shall be

Confirmation that principal receipts
from the underlying exposures are
passed to the investors via
sequential amortisation of the
securitisation positions, as
determined by the seniority of the
securitisation position.

Confirmation

Item 3.4.5 of Annex 19 of Commission
Delegated Regulation (EU) 2019/980

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

(c) repayment shall not be

seniority

reversed with regard to their

Confirmation that the repayment of
the securitisation position s not to
be reversed with regard to their
seniority,

Confirmation

Item 3.4.5 of Annex 19 of Commission
Delegated Regulation (EU) 2019/980

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

the

(d) no provisions shall require | Confirmation that not any provisions

underlying exposures at
market value

underlying exposures at market
value,

Confirmation

Item 3.4.5 of Annex 19 of Commission
Delegated Regulation (EU) 2019/980

0122160000030 EUO2: 2003146227:3

payments does not include triggers relating to the performance of the underlying
exposures resulting in the priority of payment reverting to sequential payments in
order of seniority pursuant to Article 21(5) of Regulation (EU) 2017/2402.

Confirmed Box to complete should contain the confirmation indicator
(Confirmed/Unconfirmed).
N103 sTssa1 Sequential amortiation (Eim D Field codes are highlighted in amber where
confirmation nfirmed)
field is lft blank or
- field is equal to "Unconfirmed”; or
- field has errors in formt.
Confirmation and optional
comment that principal receipts
from the underlying exposures are
passed to the investors via
sequental amortisation of the
securitisation positions, as
determined by the seniority of the
S 1| Boxto compl dditional explanation.
N104 sTssa1 equential amortisation | seq ahove STSS39 (TEXT-5000) | Article 21(4)(b) of Regulation (EU)
comment 2017/2402.
Confirmed Box to complete should contain the confirmation indicator
(Confirmed/Unconfirmed).
N105 sTssaz (T (T Field codes are highlighted in amber where:
seniority confirmation nfirmed
~field i left blank; or
 field is equal to "Unconfirmed”; or
- field has errors in forma.
Confirmation and optional
comment that the repayment of
the securitisation position s not to
be reversed with regard to their
seniority pursuant to Article 21(4)(c)
of Regulation (EU) 2017/2402 Box to complete may contain additional explanation
N106 sTssaz Reversed repaymenton |s.. pove sTss39 {TEXT-5000)
senfority comment
Confirmed Box to complete should contain the confirmation indicator
(Confirmed/Unconfirmed)
N107 sTssa3 Noautoma {Contne e Field codes are highlighted in amber where:
[FHITTEEED ~field i left blank or
field is equal to "Unconfirmed"; or
- field has errors in format.
Confirmation and optional
comment that not any provisions
require automatic liquidation of the
underlying exposures at market
value pursuant to Article 21(4)(d) of
Noautomatic laudation Regulation (U) 2017/2402 Box to complete may contain aditional explanation.
N108 sTssa3 . See above STSS39 {TEXT-5000)
comment
Confirmed
Box to complete should contain the confirmation indicator
(Confirmed/Unconfirmed/N/A).
Field should be "N/A"
Non-sequential priority of
(Confirmed/Unco
N109 sTssaa payments trggers Armeay
confirmation
Field codes are highiighted in amber where:
~field is left blank; or
- field is equal to "Unconfirmed”; or
- field has errors in format.
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- field has errors in format.

Confirmation and optional
comment that transaction featuring
non-sequential priority of
payments include triggers relating
to the performance of the
underlying exposures resulting in
the priority of payment reverting to
sequential payments in order of
seniority pursuant to Article 21(5) | o to complete may contain the concise explanation where STSS44-Non-
of Regulation (EU) 2017/2402. sequential priority of payments triggers confirmation is not "N/A"
Non-sequentialpriority of
N110 sTssaa payments triggers carice The fully e e e {TEXT-5000) Field should be left blank where STSS44-Non-sequentil priority of payments
Repurchase and Sale) of the Prospectus
comment triggers confirmation is equal to N/A.
Field codes are highlighted in amber where Itis not the case or field has errors in
format
Confirmation that transaction
featuring non-sequentia priority of
payments include triggers relating to
the performance of the underlying
exposures resulting n the priority of
payment reverting to sequential Item 3.4.5 of Annex 19 of Commission
e Box to complete should contain the confirmation indicator ceauentio pririy of payments | PAYMents inorder ofseniory. Artcle 21(5) Confirmation Dereaated Remuinton (e0) 20167580
(Confirmed/Unconfirmed/N/A).
Confirmation that such triggers
Field should be "N/A" where transaction featuring non-sequential priority of Include at least the deterloration in
payments does not include triggers relating to the performance of the underlying the credit quality of the underlying
S —— exposures resulting in the priority of payment reverting to sequential payments in exposures below a predetermined
N {Confirmed/unco order of seniority pursuant to Article 21(5) of Regulation (EU) 2017/2402 threshok.
N1 sTssaa deterioration trigger
nfirmed/N/A}
Field codes are highlighted in amber where:
~field s left blank; or
~field is equal to "Unconfirmed”; or
~field is equal to "N/A" and "Confirmed"is reported for STS544 - Non-sequential
priority of payments triggers confirmation; or
~field has errors in format.
Confirmation and optional
comment that such triggers include
atleast the deterioration in the
credit quality of the underlying
exposures below a predetermined
threshold pursuant to Artcle 21(5)
of Regulation (EU) 2017/2402
s stssaa 2:::;‘:":: — The article for transaction (see section 5.2 (7.1 Purchase, Emem Box to complete may contain the concise explanation.
e Repurchase and Sale] of the Prospectus.
Field codes are highlighted in amber where the fild has errors in format.
Confirmed Box to complete should contain the confirmation indicator
(Confirmed/Unconfirmed)
N3 sTsssa [ERCEED {Contne e Field codes are highlighted in amber where:
confirmation
~ field is left blank; or
~field is equal to "Unconfirmed”; or
 field has errors i format.
Confirmation and detailed
explanation on how the
requirements of Article 21(8) are Adetailed explanation on how the
met. As part of the explanation, requirements of Article 21(8) are
The Master Servicer is of the opinion that it has the required expertise in servcing mortgage loans which are of asimilar nature as the Mortgage Loans within the meaning of include references to any policies met.As part of the explanation, |, o) Detalled Explantion tem 3.4.6 of Annex 19 of Com
Artcle 21(8) of the EU Regulation, as () ith Syear' = and (i) the o and procedures intended to ensure include references to any policies Delegated Regulation (EU) 2019/980
d Stater. Stater has undertaken gin respect of Loans. Furthermore, Stater has undertaken to actas Stand-by Primary Servicer in compliance with these ded to ensure
Servicer expertise respect of the to pon notice of aServicer Termination Event and termination of the Servicing Agreement, provided that Stater shall tto Article  (ox ol the detailled expl nce with these requirements.
N114 STSS54. i not (i) provide any arrears (i) y respect ubjectto in y, inter alios, the 1 21(8) (b) of
P Master Servicer and Stater. HypoCasso has undertaken in resp default. Each of Stater and Hypocasso 2017/2402 Field codes are highlighted in amber if the field is left blank or has errors in format,
holdsa the Dutch Act. The Master Servicer i of the opinion that it and itsstand-by specialservicer and stand-
v p have have 3 tisk i
section 35 d servicing)). d 4 p (1) of p
N/A Box to complete should contain the confirm:
(Confirmed/Unconfirmed/N/A).
'N/A" should be reported in Box to complete only where the securitisation is nota
Early termination {Confirmed/Unco revolving securitisation.
N115. STSS45 confirmation nfirmed/N/A}
Field codes are highlighted in amber where:
~field i left blank; or
~field is equal to "Unconfirmed"; or
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Confirmation and concise
Janation, wh licable,
e e o Revolving securitisation with | A concise explanation, where
ammsagmn et for mmmgﬂﬂ early amortisation events for | applicable, on how the provisions in Items 2.3 and 2.4 of Annex 19 of
e o o termination of revolving Art21(6)(2)of Regulation (EU) Artcle 21(6) Concise Explanation Commission Delegated Regulation (EV)
oresaroe dgl:ggm poresanto period based on prescribed | 2017/2402 are reflected in the 2019/980
el 2116 ot seguanon €01 I the ) riggers transaction documentation.
2017/2402 termination confirmation is not "N/A".
Early terminati
N116 STSs4s e::ﬂya n:""‘ﬂ:’ fon {TEXT-10000} Field should be left blank where STSS45-Early termination confirmation is equal to
Field codes are highlighted in amber where itis not the case or feld has errors in
format.
/A
Box to complete should contain the confirmation indicator
(Confirmed/Unconfirmed/N/A).
"N/A" should be reported in Box to complete only where the securitisation is nota
revolving securitisation.
Credit quality .
. {Confirmed/Unco
N7 sTssas Geterioration t
e o Tger nfirmed/N/A} Field codes are highiighted in amber where:
confirmation
~field i left blank
~"Unconfirmed i reported; or
“N/A" s not reported and STSS45-Early termination confirmation is "N/A'; or
"N/A" s reported and STSS45-Early termination confirmation is not"N/A'; or
- field has errors in forma.
Confirmation and concise Aconcise explanation where
Janation where applicable,
o e oty of (a) deterioration in the credit | applicable, on how the provisions in tems 2.3 and 2.4 of Annex 19 of
Pt — quality of the underlying | Art 21(6)a) of Regulation (EU) Article 21(6)a) Concise Explanation Commission Delegated Regulation (EV)
ot Z"“:) (a)"o' reetion exposres 2017/2402 are reflected in the 2019/980
(EU) 2017/2402 N transaction documentation.
Box to compl the redit
quality deterioration trigger confirmation is not "N/A
Credit quality
N8 sTssas deterioration trgger {TEXT-10000} Field should be left blank where STSS46-Credit quality deterioration trigger
explanation confirmation is equal to N/A.
Field codes are highlighted in amber where itis not the case or feld has errors in
format.
/A
Box to complete should contain the confirmation indicator
(Confirmed/Unconfirmed/N/A).
"N/A" should be reported in Box to complete only where the securitisation is nota
revolving securitisation.
Insolvency-related event (Confirmed/Unco
119 sTssa7
confirmation nfirmed/N/A} Field codes are highiighted in amber where:
~field is left blank
~"Unconfirmed” i reported; or
~"N/A" s not reported and STSs4s-Early termination confirmation is "N/A'; or
~"N/A" s reported and STSS45-Early termination confirmation is not"N/A'; or
- field has errors in forma.
Confirmation and concise Aconcise explanation, where
Janation, wh licable, .,
e o ey ototed (b) occurrence of an applicable, on how the provisions or tems 2.3 and 2.4 of Annex 19 of
et of e onimtor or eerutor insolvency-related event of | triggers in Art 21(6)(b) of Regulation | Article 21(6)(b) Concise Explanation Commission Delegated Regulation (EU)
ettty 20 o the originator or servicer (EU) 2017/2402 are reflected in the 2019/980
Remlonon (E0) 2013/3402 transaction documentation.
8ox to compl o
related event confirmation is not "N/A".
Insolvency-related event
N120 STssa7 e {TEXT-10000} Field should be left blank where STSS47-Insolvency-related event confirmation is
P equalto /A
Field codes are highlighted in amber where itis not the case or feld has errors in
format.
/A
Box to complete should contain the confirmation indicator
(Confirmed/Unconfirmed/N/A).
“N/A" should be reported in Box to complete only where the securitisation is not a
revolving securitisation.
Pre-determined threshold (Confirmed/Unco
N121 sTssas
value confirmation nfirmed/N/A} Field codes are highlighted in amber where
~field isleft blank
~"Unconfirmed” i reported; or
~“N/A" s not reported and STSS4s-Early termination confirmation is "N/A'; or
~"N/A" s reported and STSSA5-Early termination confirmation is not"N/A'; or
- field has errors in format.
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Aconcise explanation, where
Confirmation and concise: applicable, on how the provisions or
explanation, where applicable, on triggers in Art 21(6)(c) of Regulation
lue of
value of the underlying exposures ':V:S:f; ;:‘; ‘;"t:"s‘gﬁz (€U) 2017/2402 are reflected in the tems 2.3 and 2.4 of Annex 19 of
held by the SSPE falls below a pre- P ¢ transaction documentation, using | Artcle 21(6)(c) Concise Explanation Commission Delegated Regulation (EU)
fals below a pre-determined
determined threshold pursuant to s cross-references to the relevant 2019/980
threshold
Artcle 21(6) () of Regulation (EU) sections of the underiying
2017/2402 documentation where the
Boxto compl the information can be found
determined threshold value confirmation is not "N/A".
N2z sTssag Pre-determined threshold {TExT-10000) Field should be left blank where STSS48-Pre-determined threshold value
value explanation
confirmation is equal to N/A.
Field codes are highlighted in amber where itis not the case or feld has errors in
format.
N/A
Box to complete should contain the confirmation indicator
(Confirmed/Unconfirmed/N/A).
“N/A" should be reported n Box to complete only where the securitisation is not a
New underling revolving securitisation.
{Confirmed/Unco
Nz stsst [FEEERSED nfirmed/N/A} Field codes are highlighted in amber where:
generation confirmation
~field i left blank
m ed; or
/A i not reported and STSS45-Early termination confirmation is "N/A'; or
N/A i reported and STSS45-Early termination confirmation is not"N/A'; or
 field has errors in format.
Confirmation and concise
explanation, where applicable, on a (d)afaiure to generate
failure to generate sufficient new suffiient new underying |95 explanation where
e evpesren meotin are. mosres mectig e, applicable, on how the provisions in tems 2.3 and 2.4 of Annex 19 of
e et oty e o eredtnatty | ATt 218 of Regultion (EL) Artcle 21(6)(d) Concise Explanation Commission Delegated Regulation (EV)
for termination of the revolving (tiager for termination o he |29%7/2402are refected n the 2019/980
period) under Article 21(6) (d) of revolving period)
Regulation (EU) 2017/2402
underlying exposures falure generation confirmation i not "N/A"
New underlying
124 sTss49 exposures falure {TEXT-10000) Field should be STSSA0-New fail
generation explanation generation confirmation is equal to N/A.
Field codes are highlighted in amber where itis not the case or feld has errors in
format.
Confirmed Box to complete should contain the confirmation indicator
(Confirmed/Unconfirmed).
Par i fir
N12s sS850 LIS (Enilieine Field codes are highlighted in amber where:
confirmation nfirmed)
~field i left lank; or
field is equal to "Unconfirmed’; or
- field has errors in format,
Confirmation and optional
comment that the transaction
documentation specifies al of th
locumentation specifies all o the Confirmation that the transaction
N . requirements under Artile 21(7) (a) (alinformation regarding [ rRon 1At e ransachor e 3.2 of Annex 19 of Commisson
duties and f the Master Servicer are set forth in d toensure thata of Regulation (EU) 2017/2402 on el ol £ | documentation spectiesallofthe |, o0 Confirmation em 3.2 of Annex 19 of Commissior
substitue servicer shal be appointed upon under the A which i included insecton 7.4 (Servicing e contractualoblgatons,duties o et reaquirements under Atice 21(7)(a) Delegated Regulation (EU) 2019/980
Agreement), , duties and the Issuer are set forth in th 1 of which i included in a0l responsitiities of the servicer of Regulation (EU) 2017/2402
partiipantduties section 3.7 (ssuer Cash Agreement) the duties and  the Security “nd the trustee, i any, and other | BOX10 complete may contain additional explanation.
N126 sTSss0 (= Trustee are st forth in the Trust Deed, a summary of which s included insection 3.3 (security Trustee) and section 4.1 (Terms and Conditions),the contractual oblgations, duties | (TEXT-5000} | rcilar ceryice providers
and responsibilies of the Cash Manager are set forth n the Cash Management Agreement, a summary of which i included in section 3.9 (Cash Manager) and 5.6 (Administration Field codes are highlighted in amber where the field has errors in format.
Agreement and Cash A the Issuer. are set forth in the Issuer Account Agreement (see also
section 5.5 (Transaction A d P setforth n the definition of Required Ratings. Reference i also made to section
4.4 (STS-securitsation — paragraph (q)) of the Prospectus.
Confirmed Box to complete should contain the confirmation indicator
(Confirmed/Unconfirmed).
N127 sTss1 [N (i D Field codes are highlighted in amber where:
confirmation nfirmed)
~field is left blank; or
- field is equal to "Unconfirmed”; or
- field has errors in format.
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Confirmation and optional
comment that the securitisation
documentation expressiy satsfies
the requirements of Article 21(7) (b)
"
ot et €0 20724020 S —
ontinuity tem 3.2 of Annex 19 of Commission
ic nfirmati
necessary to ensure that a default provisions the requirements of Article 21(7)(b) | "% 21710} Confirmation Delegated Regulation (EU) 2019/980
by or an insolvency of the servicer
of Regulation (EU) 2017/2402
does not resuitin a termination of
Continit — » e o Senvicing such 23 contractunl | Box to complete may contain additional explanation.
Niz8 stsss1 e 24 oh (a) of - (TEXT5000} | provision which enables the
Tepiacement of th servicer i such. | Field coges are highighted n amber where the field has errors i format.
case.
Confirmed Box to complete should contain the confirmation indicator
(Confirmed/Unconfirmed/N/A).
N/A should be reported in Box to complete when the transaction does not have
Derivative Counterparty. (Confirmed/Unco derivatives,
Nize stsss2 Continuity confirmation nfirmed/N/A}
Field codes are highlighted in amber where:
~field i left blank; or
field is equal to "Unconfirmed’; or
- field has errors in format.
Confirmation and optional
comment that the transaction
documentation satisfes allof the
information referred to n Article Confirmation that the transaction
217) (0 of Regulation (EV) documentation satisfes allof the
201400 rowons (operatve Counterary | e | 21t Contmaton ema sarmmextsorcanmiion
ensure the replacement of v 21(7) () of Regulation (EV) aated e
derivative counterparties in the 201772402
case of their default,insolvency,
and other specified events, where
\iz0 srss2 Derivative Counterparty | In case of the termination of a Swap Agreement, the lssuer shall take or procure that the lssuer shalltake alsteps (rextsoo0) | spplicable. Box to complete may contain additional explanation.
Continuity comment | and in assisting the Security Trustee in finding an alternative swap counterparty as set out in Clause 18.2 o the Trust Deed
Field codes are highlighted in amber where the field has errors in format
/A Box t0 complete should contain the confirmation indicator
(Confirmed/Unconfirmed/N/A)
“NJA" should only be reported where not applicabl
st srssss Liquidity Provider (Confirmed/unco /A" should only be reported where not applcable
nfirmati firm
Continuity confirmation ) Field codes are highlighted in amber where:
~field i left blank or
fieldis equal to "Unconfirmed’; or
- field has errors in format.
Confirmation and optional
Comment that the transaction
documentation satsfes allof the
information under Articl 217 (c)of
Regulation (U) 2017/2402 on
provisions that ensure the
replacement of liquidity providers
in'the case of their default,
insolvency, and other specfied
i srsss Liquidity Provider (roxrso0n) |events,where applcabl. Box to complete may contain additional explanation.
Continuity comment
Field codes are highlighted in amber where the fild has errors in format
Confirmation that the transaction
Continuity llof ’ N Item 3.8 of Annex 19 of Commission
ic nfirmati
Provisions information under Artcle 21(7 () of | A#€/® 217)(€) Confirmation Delegated Regulation (EV) 2019/980
Confirmed Box to complete should contain the confirmation indicator Regulation (EU) 2017/2402.
(Confirmed/Unconfirmed).
N133 sTsss3 U (o @y (el Field codes are highlighted in amber where:
confirmation nfirmed)
field i left blank; or
fieldis equal to "Unconfirmed’; or
- field has errors n format.
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Confirmation and optional
comment that the transaction
documentation satisies al of the
information under Article 21(7 (c)of
Regulation (EU) 2017/2402 on
provisions that ensure the
replacement of the account bank in
the case of thei default, Box to complete may contain additional explanation.
isa sresss Bk Connty |G 10T, trmintion and thetsuer p plscementof e ser Accounk ankinthe s |y [ nsonency sndotver spced
¢ tsdefault, s Is0 mad a4 P o 4 e
comment its defaul pecified events. Reference s (a)) ofthe Prospectus. events, where appiicable. Feld codes are highighted in amber where the field has erors n format
Confirmed Box to complete should contain the confirmation indicator
(Confirmed/Unconfirmed).
Debt situation
N13s sTSs55 (D Field codes are highlighted in amber where
nfirmed)
confirmation field i left lank; or
field is equal to “Unconfirmed’; or
- field has errors in format.
 Confirmation and optional Confirmation that the underlying
Comment that the underlying
documentation sets out n clear and
documentation sets outin clear and Clear and consistent
. consistent terms, definitons, tem 2.2.2 of Annex 19 of Commission
consistent terms, definitions, definitions elating to the Article 21(9) Confirmation
remedies and actions relating o the Delegated Regulation (U) 2019/980
Pursuant to clause 15(b) of the Servicing Agreement the Servicer willprovide Mortgage with respect Loans, tgage Recelvables, the remedies and actions relating to the weatmentof problem loans | EECe B 2 Ee e
debt situstions set out in Article:
Mortgages, the Borrower ldge(s an athr colateralsecurky ith due and properrear t the princpes an procecures s areasonably prudent lnder of Dutch buy 01t detstutons st outin A Bt complee my contansttiona epanaton 21(9)of Regulation (V) 2017/2402
iz o Debt situation mortgages would in respect of such mortgage loan services. Remed of debiors, debt e gulation
STss! e o e P e A e T P willefer to such = el codes are highlightedt in amber where the fed has errors i format
wording. Hence, the Transaction outin clear definit dies and acti referred to in article 21(9) of the EU Securitisation ente
Regulation. Reference is also made to section 4.4 (STS-securitisation ~ paragraph (s) o the Prospectus.
Confirmed Box to complete should contain the confirmation indicator
(Confirmed/Unconfirmed). Confirmation that the securiisation
Priorites of payment and TN documentation sets out the
137 STSS56 triggered events Field codes are highlighted in amber where: priortis of payment and trigger
confirmation field i left blank; or events pursuant to Artcles 21(9) of
field is equal to "Unconfirmed’; or Regulation (EU) 2017/2402.
- field has errors in format
Confirmation and optional
comment that the securitisation
documentation sets out the Priortes of payment and tem 3.4.7 of Annex 19 of Commission
Article 21(9) Confirmat
priorites of payment and trigger iggers events el 2115) nfirmation Delegated Regulation (EU) 2019/980
The Revenue Priority of Payments and Redemption Priorty of Payments is et forth n clause 5 of the Trust Deed, Condition 6(p), (€)and (F) Prioriy of events pursuant to Articles 21(9) of Confirmation that the securitisation
R —— Pavments is et forth in clause 7 of the Trust Deed. Condition 10 (Events of Default) of the Notes specifiesthe events triggering delivery of an Enforcement Notice. The delivery of Regulation (EU) 2017/2402. Box to complete may contain additional explanation. documentation sets out the
N138 sTsss6 pa urity i AT G R G 1he Post-Enforcementand [{TEXT-5000} priorities of payment and trigger
Conditon 60, (€ an () roi f Payments Priorty o Payments and () any change n the pretieof pay o Field codes are highlighted in amber where the fild has errors in format events pursuant to Articles 21(9) of
Notes will e reported to Reference s i P e Regulation (EU) 2017/2402.
Confirmed Boxto complete should contain the confirmation indicator
i firmed).
(Confirmed/Unconfirmed) Confirmation that the provisions
Timely resolution of (Confirmed/Unco under Artcle 21(10)of Regulation
N139 sTSs57 4 Field codes are highiighted in amber where:
conflcts confirmation nfirmed el s e bl mperwhere (£U) 2017/2402 relating to the timely
; resolutions of conficts are m
field is equal to "Unconfirmed’; or esolutions of conflcts are met.
- fild has errors in format.
Confirmation and optional
comment that the provisions under Timely resolution of conflcts Items 3.4.7and 3.4.8 of Annex 19 of
Articl 21(10) of Regulation (EV) between classes of investors & Article 21(10) Confirmation Commission Delegated Regulation (EU)
2017/2402 relating to th timely responsibilties of trustee 2019/980
Condiion 14 (Mieetings ofNotahlders:Weficaion; Corsis; Waier)of the Notes,Clase 20of he TrstDeed andschcue 11 th Trust D cotan cear prisions for resolutions of conflcts are met. Confirmation that the provisions
Box to complete may contain additional explanation.
1o sress? v of ' the event of fasses and the L P— under Artice 21(10) of Regulation
conflcts comment thisrespect and therefore the provisions of arice 21[10) of the EU tothe timely of Ref Jso made to section (EU) 2017/2402 relatng to the timely
Field codes are highlighted in amber where the field has errors in forma.
4.4 (STS-securitsation ~ paragraphi(t)) of the Prospectus. resolutions of conflcts are met.
CTEEiE 0000030 E00% 200 T 5
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Confirmed Borto complete should contain the confirmation indicator
(Confirmed/Unconfirmed).
. Should potentialinvestor a then the org
a1 stssss " hisorce Defautand Loss f:;:'l:r:ver:;edlunw that the nformation willbe avalable o demand.
[ Field codes are highlighted in amber where:
fildis left blank; or
field is equal to "Unconfirmed’; or
- field has errors in format.
Confirmation and optional
comment that the data required to
be made avaiable under Artcle
22(1) of Regulation (EU) 2017/2402
is available on static and dynamic
historicaldefauit and loss
The Seller has provided (i dat faultand n and default data, for performante.
istoiclDefaut and Los | TOTEA8€ 0ans and mortgage receivabis o those bein securitsed, which data cover  period of ot shorter than ive (5 years, asrequird by Atice 221 of the Securitsation ot complete may contain adcitonsl explanation
i sresss o pisorca Defaut Regulaton s set out i secion 6.3 (Orginaton an servicin), a draf of wich was made avalabl o such potentalIvestors prior t the pricng o the Notesand (1) the zbilty | -
performe cash flow e refrred oin Al 223) of the £ Secrtsaton Regaienpublshed by Boemberg and e pre 1 h priing fthe tes an wlafer he dteo i el cods are highighted inamber where the ied has rrors i format.
Prospectus, on an ongoing basis make the iabilty cash by [ lable to Noteholders and, upon request,
accordance with Article 22(3) of the EU Securitsation Regulaton. Reference is also made to section 4.4 paragraph (u) of 3
Confirmation that the data required
Historical Defaultand Loss |10 0 Made available under Artcle Item 2.2.2 of Annex 19 of Commission
pistorca befout 22(1) of Regulation (EU) 2017/2402 | Article 22(1) Confirmation [t
is available, stating clearly where the
information can be found.
Box the data required to be made avaiabl
Stotement where thedata required.|under Artice 2(1) of Regulation (EU) 2017/2402 can be found.
Historcal Default and Loss to be made avaiable under Article
bl stesss Data location dw oufh {TEXT-1000} | 3(1) of Regulation (EU) 2017/2402 | Field codes are highiighted in amber where:
can be found. fild s left blank for public securitsations; or
fild has errors in format
Confirmed Boxto complete should contain the confirmation indicator
(Confirmed/Unconfirmed). Confirmation that a sample of the
underlying exposures was subject to
N4 sTSs59 Sample external (eamihch e Field codes are highlighted in amber where: external verification prior to the
Veriication confirmation nfirmed)
fildis left blank; or issuance ofthe securities by an
fild s equal to "Unconfirmed’; or appropriate and independent party.
- fild has errors in format
Confirmation and optional
comment that asample o the
underlying exposures was subject
o extormalverfcaton o 0 the sample o heunderhying
exposures subject o external Aricle 22(2) Confirmation N/
issuance of the securities by an
verifications
) ) ) ) appropriate and independent party Confirmation that a sample of the
R ssliesizen v by prior o the date o this Prosp 1 pursuant to Artice 22(2)of B0 to complete may contain additional explanation underlying exposures was subject to
N5 G sample external umesn The $eHercon|lrms \gs have been found. Furth le of Loan Crit 3 ) {TEXT-5000} Regulation (EU) 2017/2402. external verification prior to the
D heSeles oot s Jave feenfound Rererencel L e Field codes are hghiighted in amber where the field has errors in format, issuance ofthe securities by an
T T T e TG O o
appropriate and independent party.
Confirmed Boxto complete should contain the confirmation indicator
(Confirmed/Unconfirmed).
Lisbilty cash flow model
N1a6 STSs60 confirmation (prior (Enilicine Field codes are highiighted in amber where:
nfirmed
i ~fildis left blank; or
field is equal to "Unconfirmed’; or
- fild has errors in format.
Confirmation that albilty cash
flow model i avaiable to potential
investors prior o pricing and
location where this information s
available pursuant to Article 2203) | ox I the location wh cash flow model s
ocstomet sty s of Regulaton (EU) 2017/2402. | avaiable and may contain any additional explanation
N1a7 stsse0 Locationof See above STSSS8. {TEXT- 10000}
Field codes are highiighted in amber where:
fild i eft blank for public securitisations; or
fild has errors in format.
N Confirmation that a abilty cash flow
modelis availabl to potential

vai

il o lihility each

investors prior to pricing and state
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flow model to potential
investors

clearly where this information is
available. After pricing, confirmation
that such information has been
made available to potential investors
upon request.

Article 22(3)

Confirmation

N/A

Publication on environmental
performance of underlying
exposures consisting of

residential loans or car loans
orleases®

Aconcise explanation on whether
the information related to the

environmental performance of the
assets financed by residential loans,
or auto loans o leases is available | Article 22(4)
pursuant to Article 7 (1)(a) of

Regulation (EU) 2017/2402 and a
statement where that information is
tobe found.

Concise Explanation

N/A

Confirmed Box to complete should contain the confirmation indicator
(Confirmed/Unconfirmed).
Field should be equal to "Confirmed” where the STS notification is submitted
Liability cash flow model before pricing.
N148 sTss60 confirmation (after f‘c':":‘:::;‘d/ Unce
pricing) Field codes are highighted in amber where:
~field i left blank; or
~field is equal to "Unconfirmed”; or
- field has errors in format.
Confirmation and optional
comment that after pricing, such
information has been made
available to potential investors
upon request pursuantto Article
22(3) of Regulation (EU) 2017/2402.
s stsseo Liabilty cash flowmodel (o e Box to complete may contain the concise explanation
comment (after pricing) g
Field codes are highlighted in amber where the fild has errors in format
Available
Box to complete should contain the confirmation indicator:
‘Available" where information is available
is not available and derl
enpostres asfiction s equal o resdentil mortgages”or"auo oansesses”
N/A" only where STSS10-Underlying exposures classification is not equal to
“residentil mortgages or “auto oangiense
N150 sTSsé1 Environmental (R Field codes are highlighted in amber where:
performance availability otavailable} el s ot bk o
~field is equal to "Not available’’; or
~“N/A"is reported and STSS10- undellvmgexpusures dlassification is equal to
"residential mortgages" or "auto loans/lease:
IN/A" & mot reportet and TSS10-Underlin exposures csifcatin s ot
equalto "residential mortgages" or "auto loans/leases"
~field has errors in format.
Confirmation and concise
explanation on whether the
information related to the
environmental performance of the
assets financed by residential loans,
or auto loans or leases is available
pursuant to Article 7 (1)(a) of
Regulation (EU) 2017/2402 and a
statement where that information
is to be found pursuant to Article | when Environment performance confirmation for STSS61 is ‘Available, box to
22(4) of Regulation (EU) 2017/2402. | complete should contain a statement indicating the section where the information
is disclosed.
N For from Article 22(4) of the EU Securitisation Regulation, the Seller confirms that it will eport on the environmental
N151 sTss61 performance f the Mortgage Receivable,to the extentsuch nformation s avaible, i accordance with Arice 22(4]ofthe EU Securistion Regulaton.Reference is lso made | (TEXT-10000) When Environment performance confirmation for STSS61 i different from
paragraph (w) of the Prospectus. “Available’, box to complete should be left empty.
Field codes are highlighted in amber where itis not the case or field has errors in
format
Confirmed Box to complete should contain the confirmation indicator
(Confirmed/Unconfirmed).
N152 sTsse2 (Aricle 7 compllence (i Field codes are highiighted in amber where:
confirmation nfirmed) ot s et bl o
~field is equal to "Unconfirmed"; or
- field has errors in format.
Each of the Seller and the Issuer vide 7o the €U Regulaton, o the extent applicabi 1
Noteholders, the competent autharites referred to in Article 29 of the Regulat Copies of the final Transaction Confirmation and optional
ocuments and the Prospectus shall be publlshed by means of the EU SR Repository ummmly nolaterthn 13 daye e Closing Date. For the purpose of compliance with comment that the originator and
Aticle 7(2) of the EU Securitisation Regulation, the Seller (as originator under th the Issuer (as SSPE under the EU Regulation) the sponsor are complying with
have, in accordance with Artce 7(2) of the EU Secumlsmon Regulation, designated amongst themselves the Seller as the Reporting Entity to take responsibiity for compliance Artcle 7 of Regulation (EU)
with Article 7 of the EU Regulation and to tt0 points (a), (b), (d), (7 and (g) of Article 7(1) of the EU Securitsation 2017/2402 pursuant to Article 22
Regulation (see also secti ller and the Issuer confirm that they have made available to (5) of Regul
gulation (EV) 2017/2402. | mplete m; ional explanation.
Nis3 =9 potential investors before pr mation under point (a)of Aticl 7, paragraph 1, of the EU Securitisaton Regulation upon request and the iformation under points (b e+ cooey ox to complete may contain additional explanation.
and (d) o Artice 7, waragraph 1, nv e EU Securhiaton Regulaion n raftfor. At he st losing nforato,the Seller s Reparting Enthy (ol procure tatany 20 Feld codes are highlighted in amber where the fied has errors in format.
Regulation publish on a simultaneous basis by nolater than one month after the Notes Payment Date e
(3 qartely investor reportn respet of each Notes Caulation Period, requied by and n accordance with Artice (1) o he EU Securtation Regultion and the £U
Article 7 Technical Standards which shall be provided in the form of th and (b) certa relation to the Mortgag
Receivables in respect of each Notes Calculation Period, as required by and in accordance with Article 7(1)(a) of the EU Securitisation Regulation, and the EU Article 7 Technical
Standards which shall be provided in the form of the Transparency Data Tape. In addtion, the Seller as Reporting Entity (or any agent on its behalf) will publish or make otherwise
available the reports and information referred to above as required under Artile 7 and Article 22 of the EU Securitisation Regulation by means of the EU SR Repository. Reference
is also made to section 4.4 (STS-securitisation — paragraph (x) of the Prospectus.
Confirmed Box to complete should contain the confirmation indicator
(Confirmed/Unconfirmed).
Where no potentia investor makes such a request prior to pricing, confirmation
should be provided that the information would be made avalable to any potential
s G5 Underlying information {Confirmed/Unco estor opan such a request.
confirmation nf
Field codes are highighted in amber where:
- field i left blank; or
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- field is equal to "Unconfirmed"; or

- field has errors in format.
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Underlying information

Confirmation and optional
comment that the information
required by Article 7(1) (a) has been
made available to potential
investors before pricing upon
request pursuant to Article 22 (5)
of Regulation (EU) 2017/2402.

Boxto complete may contain additional explanation.

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

documentation comment

N1s5 sTsse2 See above STSS62. {TEXT-5000}

comment
Confirmed

Before pricing

. G {Confirmed/Unco

nfirmed)

confirmation

N157 sTss6z pefors prichg See above STSS62.

{TEXT-5000}

Confirmation and optional
comment that the information
required by Article 7(1) (b} to (d)
has been made available before
pricing at least in draft or nitial
form pursuant to Article 22 (5) of
Regulation (EU) 2017/2402

Boxto complete should contain the confirmation indicator
(Confirmed/Unconfirmed)

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

Box to complete may contain additional explanation.

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

Originator and sponsor
responsible for compliance
with Article 7

Confirmation that:

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

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

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

Article 22(5)

Confirmation

N/A
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