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y Notification Template files for public securitisations (Version 1; Last update: 07/11/2018)

The templates included in this file are identical to those set out in Commission Delegated Regulation (EU) .../...

[include full reference to the STS notification ITS] . Pending the development of a stable register for hosting this
information, the enclosed templates must be completed as part of the notification requirements to ESMA set

out in Article 27 of the Securitisation Regulation (Regulation (EU) No 2017/2402).

structions for submitting the interim STS notification template(s) to ESMA:

1. If you are providing an STS notification for a securitisation for a public securitisation, then you must follow all
of the instructions below. NB: ‘Public securitisations’ are defined as those securitisations that are not falling
under the scope of Article 7(1)(c) of the Securitisation Regulation (where a prospectus has not been drawn up in
compliance with Directive 2003/71/EC of the European Parliament and of the Council). Please note that failure
to comply with these instructions may lead to either a rejection of the STS notification submission or delays

2. Using the worksheets in the public securitisations STS notification template file (ANNEX_I, ANNEX_lI, and/or
ANNEX _1ll), select the appropriate template(s) to be completed, as per Commission Delegated Regulation (EU)
.../... [include reference to [include full reference to the STS notification RTS] . Additional columns have been
provided for background information.

3. Complete the template(s) in a manner that complies with Commission Delegated Regulation (EU) .../...
[include full reference to the STS notification ITS] .

For ease of reference (but without prejudice to the obligations under the technical standards), fields that
must always be completed have been highlighted in blue.

For ease of reference (but without prejudice to the obligations under the technical standards), conditional
fields (i.e. those that must sometimes be completed depending on the type of instrument) have been

4. Once the STS notification template(s) has been completed, save this file, attach it in an email, and send the
email to STSnotifications@esma.europa.eu, in adherence with the following modalities:
* Please send only one email per securitisation. Where multiple STS notifications are being submitted (e.g.
for two or more securitisations), please send one email per securitisation. For example, where a notification
is being made for an ABCP securitisation that requires notification of both the transaction and programme
compliance with the STS criteria, then Annex | in the public securitisations STS notification template file
should be deleted and Annexes Il and Ill should be completed, and this single saved file should be submitted
¢ After sending your first communication to ESMA, your firm must consistently use the same email address
to send any further STS notification files to ESMA. Failure to do so may lead to ESMA being unable to
recognise your email address and the STS notification file being rejected.
¢ Where a notification is being made for a non-ABCP securitisation, then Annex | should be completed and
Annexes Il and Il deleted, and this completed file sent in one email.
e Where a notification is being made for an ABCP Programme only, then Annexes | and Il should be deleted
and Annex Il should be completed, and this file saved and sent in an email to ESMA.
¢ If you are providing an updated STS notification, then you are invited to indicate what has changed since
the previous STS notification, in the body of the email.

5. The email subject line must be written in the following manner: [SECU]: LEI - UNIQUE_IDENTIFIER - STATUS
e LEl is the legal entity identifier of the report submitting entity and must match fields (STSS2, STSAT2,
and/or STSAP2, as applicable),

e UNIQUE_IDENTIFIER is the securitisation identifier assigned by the reporting entity and must conform to
the identifier set out in Article 11 of the disclosures technical standards (see pages 71-72 here:
https://www.esma.europa.eu/sites/default/files/library/esma33-128-

474 final_report_securitisation_disclosure_technical_standards.pdf), and
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e STATUS is either "NEW", "UPDATE", or "CANCELLATION"

For example, a submission of a new STS notification for a securitisation with a unique identifier of
54930001BP32UQZ0KL24N201801 from a reporting entity with LEI code 5493000IBP32UQZ0KL24, should
have the following subject line in the email: [SECU]: 5493000IBP32UQZ0KL24 -
54930001BP32UQZ0OKL24N201801 - NEW. An update to that STS notification for that same securitisation at a
later stage should be submitted using an email with the following subject line: [SECU]:

6. ESMA will then process the files and apply the validation rules set out in Annex 1 of the technical reporting
instructions (see ESMA's securitisation policy activities webpage).

7. In case of questions, please refer to Annex 2 in the technical reporting instructions and if this does not
answer your question then please send an email to securitisation@esma.europa.eu. PLEASE DO NOT send
any question emails to STSnotifications@esma.europa.eu (this address is reserved only for the processing of

0078432-0000066 UKO2-#2000030822-v1 E-Carat 11 STS Notificati@n (final).xIsx 24/03/2020



[ —
[ ——
NUMBER BOXTO COMS FORSTS NOTIFICATION FIELD NAME APPLICABLE EXPLANATION TYPE FOR THIS FIELD. FIELD FORMAT ART OF REGULATION (€) FIELD DESCRIPTION. LINK WITH PROSPECTUS DIRECTIVE /
e O oinacas pri
sst|xs210605176. nstument dentitcation code /A (Generlinformation) sy s o orifnosm. ¢ M et
s v [T—— i i
st |seoscrrraramssnagaoor [— w I s e
s | [E——— i Jo— i
stsss [op Countryof establshment /A (General information) (counTRYCODE 21 i 18 and 2703 e A
R —— [—— [F—— sn " o i "
0 e loenes
v F— PTR— [Ep—— st " I n
5 ressnt morages
5 e
[
sTss11 (23032020 Issue date |N/A (General Information) {DATEFORMAT}) N/A o Item 4 of Annex VIl
T e —— autorses e 72 "
$T5516 | STS compliant. STS status Article 27(5) oy o N/A
stssi7 R prticle 2763) investment firm established in the Union. WA
s o - st . "
ision 6 20072403
I A - Pt A
o
e
it e et o s
szt [ condsetoaion [—— f—
o
vt e cevbre rons”
s ot consetantin [R—— -
g e el ek e 0 e dfio f Pt v
.
s
s [S—— [— - [N—
o2 the true sale or assignment or transfer with the same legal effect.
——
STSS26.  “Overview of the bty crteria which do not allow for sctve portolia {ALPHANUM-10000) Article 20(7) | management of those exposures on a discretionary basis; Item 2.2.2 and 2.2.13 of Annex VIll
|
o
)
£
|
vl e
wieter
s oeled loaion [— [e—. (N —
et e s et 21y s Sttt epit.
e
o erorece s
2014717760 or,whereaplcabl, equalntrequrements n thd coutries - aher pplca
smss0 [N [— [—
w
smn [— [— [U—
2 it 011 1ot et 001772408
1 st resen e e et o A 20 (1) e
s
stssn o ¢ least onepayment at th tme ofrnster confirmation {aLphANUM-1000) vice 20012) madestiesstone payment ttem 3.3 3nd 3.4 of Amnex Vil
e,
o
ecaier st el e
i’ o g £ 2017243
s usn - o3t
eivion oy 0172402
[as—
s [R— - NYP—
; & e resere e sl s
s [OT——— condsetoaion [re—
R o it
sy [T g g e oetatves g common sndas condsettaaion [r— [PR—
e [ consetantin [—— - o J—

TR0 KA OTAREE .G 1 TS eston (s



The post

ST ConciseExlanat {ALPHANUM 10000} e 1) il 216) o Regulation (£U) 201772402 are et tlem 345 of el
it
[y P— [E—— [— [— [yp—
R — [ ——— cnmain [R—
[ P— i ommen ot et ettty |Gt [r—
STSS43 | See above STSS39 (dinop hal ey tomatciqudad s Confirmation {ALPHANUM-1000} Ttem 3.4.5 of Annex Vil
s
e
- . . [E— - ezt e e s s s e —
N
el eyt e
fe
stsas termination of revolving period based on prescribed triggers ConciseExplannt ALPHARY-10000} Aride23(6) 2.4 of Annex Vil
i s o v e e e sy 1 e
SrSss |see above sTssas {aLphANUM-10000) vice 2166161 "‘ i
P e m— P— e
RO ettty s by 0 SPLAS00 oo [— [o—— e e
s e g o A P R ——
ST5549 | See above STSSA5 {ALPHANUM-10000) Article 21(6)(d) e e e 31 of Amnex'il and tems 2.3 3nd
p e
515850 Confirmation {ALPHANUM-1000) Article 21(7)(a) the ftem 3.7 of Annex Vill.
protgl e eremens i e 1 0 e €0 27208
pes
- e |5ty proins J— - [rm— TS o sl e ron e NE—
| o contrmas {aLpHAOM 2000} e 2101} under Aticle 21(7) c) of Regulation (€U) 2017/2402. ttem 3.7 of Anex Vi,
R i J— [— [— rostcion st cmten NE—
entitled "Overview of the Transaction Documents-Account Bank Agreement™). e Aicle 10 ) of fegulation (1) 2017/2402
ot
v it e e
STsss4. It has reglatory [Required expetisefrom the it 4 adecins Detailed Explanation {ALPHANUM} | Adicle 21(8) he expls
S o penreniterons
e e e
s e i [S— [P— [ p
aspects of the Servicer's servicing policies and procedures. [Reguiation (EU) 201772402
sTsss7 el responsibilities of trustee Confirmat (ALPHANUM 1000} Anide 23{10) 2017/2402 relating to the timely resolutions of conflicts are met. Annex Vil
i
o |1 it oty ow o o ptrit vsrs |t [— - "
" Publication on environmental performance of underlying is
STSS61 bl tal prk deing {ALPHANUM-10000} Adticle 22 (4) N/A
Portfolio-Environmental Performance". alatie.
s P— s [cntmatin [— e 2261 e
e s
Pl
ey

TR0 KA OTAREE .G 1 TS eston (s



	(public_sec)_Instructions
	(public_sec)_ANNEX_I_Non-ABCP

