FSD
reference

RTS field code

Mandatory/Cond

itional/Optional

Field name

Box to complete

Field format

Field description

Technical guidance

RTS field name

RTS Content to be reported

Background information:

Article of regulation (EU) 2017/2402

for this field

type

Background informatiof
Article of Regulation (EU) 2019/980

NO

STSS3

STS notification identifier

{NOTIFICATION ID}

The unique identifier as assigned by
ESMA to the previously notified STS
notification.

STS 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 STSS4 -
Securitisation unique identifier.

Inthe case of STS uritisations for which multiple STS
notifications were submitted by different reporting entities on the same securitisation
identifier - STSS4 - Securitisation unique identifier (as it may be the case for master trust
securitisations or ABCP transactions with multiple sponsors), this field should contain the
unique identifier of the STS notification as assigned by ESMA (STSS4 - Securitisation unique
identifier suffixed by a 2-digits classification code).

This field should be left blank otherwise.

Notification identifier

Where reporting an update, the unique
reference number assigned by ESMA to
the previously notified STS notification.

General Information

N1

Securitisation type

Public

type may be 'Public’ or

{ust}

‘Private’

Only possible values in Box to complete are "Public" and "Private”

Field codes are highlighted in amber if the field is left blank or has errors in format.

type

N/A

General Information

N2

STSS0

Designated Entity LEI

549300RF42R5090WONO7

(LI}

The LEI of the Designated Entity in
accordance with Article 27(1) of
Regulation (EU) 2017/2402

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 authorised for this
Designated Entity LEI for the date at which the notification will be subitted as final.

Field codes are highlighted in amber if the field is left blank or has errors in format,

Note: The relevant competent authority of the Designated entity is requested during the
registration process of that Designated Entity into the STS register system

First contact point

Legal Entity Identifier (LEI) of the entity
designated as the first contact point and
name of the relevant competent
authority

Article 27(1)

General Information

Item 3.2 of Annex 19 of Commission Delegated
Regulation (EU) 2019/980

N3

STss1

Instrument ISIN

X52817911253;X52817911501;X52817911840;X5281

7911923;X528179112061;X5281791257;

{ISIN}

'Where available, the international
security identification code(s) (ISIN).

ISIN (12-character alphanumeric code) should be reported in Box to complete where
available.

Where multiple ISIN codes are reported, ";" separator should be used without any space.
The same ISIN should not be reported multiple times.
Field codes are highlighted in amber where:

- the field has errors in format; or

- the fields STSS1-ISIN, STSS1-Instrument code type and STSS1- Instrument code are left
blank

Na

STss1

Instrument code type

{ALPHANUM-35}

If no ISIN is available, the name of the
unique securities code assigned to this
securitisation

Instrument code type and Instrument code should be reported in Box to complete where
ISIN is not available.

To be used to define the instrument code type (such as CUSIP).

Where no international code is assigned to this securitisation, at least one internal code
should be reported in field STSS1-Instrument code and "INTERNAL" should be reported in
this field.

Where multiple codes are reported, ;" separator should be used without any space
between each code type. That may lead to repetition of the same code type (CUSIP;CUSIP).

Field codes are highlighted in amber where:
- STSS1-Instrument code type is left blank whereas STSS1-Instrument code is reported; or
- the fields STSS1-ISIN, STSS1-Instrument code type and STSS1- Instrument code are left
blank; or
- field has errors in format.

N5

sTss1

Instrument code

{TEXT-100}

If no ISIN is available, any other unique
securities code such as.
a CUSIP, assigned to this securitisation

Instrument code type and Instrument code should be reported in Box to complete where
ISIN is not available.

To be used to report the instrument code that is not ISIN (such as CUSIP)
Where no international code is assigned to this securitisation, at least one internal code
should be reported in this field.

Where multiple codes are reported, ;" separator should be used without any space
between each code. That may lead to repetition of the same code type
(CUSIP_Value;CUSIP_Value)

Field codes are highlighted in amber where:

- STSS1-Instrument code is left blank whereas STSS1-Instrument code type is reported; or

- fields STSS1-ISIN, STSS1-Instrument code type and STSS1- Instrument code are left
blank; or

-the number of Instrument code types is different from the number of Instrument codes;
or

field has errors in format.

Instrument identification code

'Where available, the international
security identification code (ISIN) or
codes. If no ISIN is available, then any
other unique securities code assigned to
this securitisation.

N6

sTss2

Originator LEI

549300RF42R5090WONO7

{LE}

The LEI of the originator(s)

Originator LEI should be reported in Box to complete for each originator in that
securitisation. At least one Sponsor LEI or Originator LEI should be provided.
Reported LEIs should exist at the GLEIF database.

Where multiple LEl are reported, ";" separator should be used without any space
Field codes are highlighted in amber where:

- neither Sponsor LEI nor Originator LEi is reported; or
field has errors in format,

Legal Entity Identifier (LEI)

The LEI of the originator(s) and
sponsor(s) and, where available, original
lender(s).

z

A

General Information

Item 4.2 of Annex 9 of Commission Delegated
Regulation (EU) 2019/980

N7

STSs8

Originator country

NETHERLANDS

{COUNTRY_EU}

The country of establishment of the
originator(s)

When only one originator is 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.

Field codes are highlighted in amber where:
- both Originator country and Originator country (if multiple countries) are left blank
where Originator LEI is reported; or
- both Originator country and Originator country (if multiple countries) are filled-in; or
- field has errors in format.

Country of establishment

Where available, the country of
establishment of the originator(s),
sponsor(s), SSPE(s) and original
lender(s).

Article 18 and 27(3)

General Information

N/A

N7

sTss8

Originator country (if
multiple countries)

{COUNTRY_EU_LIST
}

The country of establishment of the
originator(s) (if multiple originators
from different countries)

When several originators are reported, please use this Box to complete to report the full
list 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 same country
(IRELAND; ITALY;IRELAND; CZECHIA).

Field codes are highlighted in amber where:
- both Originator country and Originator country (if multiple countries) are left blank
where originator LEI is reported; or
- both Originator country and Originator country (if multiple countries) are filled-in; or
-~ the number of Originator LEls is different from the number of Originator countries (if
multiple countries); or
- only one country is reported; or
- field has errors in format.

Country of establishment

‘Where available, the country of
establishment of the originator(s),
sponsor(s), SSPE(s) and original
lender(s).

Article 18 and 27(3)

General Information

N/A

N8

STSS2

Sponsor LEI

(LI}

The LEI of the sponsor(s)

Sponsor LEI should be reported in Box to complete for each sponsor i that securitisation
At least one Sponsor LEI or Originator LEI should be provided.
Reported LEIs should exist at the GLEIF database.

Where multiple LEI are reported, *;" separator should be used without any space
Field codes are highlighted in amber where:

- neither Sponsor LEI nor Originator LEi is reported; or

- field has errors in format.

Legal Entity Identifier (LEI)

The LEI of the originator(s) and
sponsor(s) and, where available, original
lender(s).

3

N

General Information

Item 4.2 of Annex 9 of Commission Delegated
Regulation (EU) 2019/980

N9

STss8

Sponsor country

{COUNTRY_EU}

The country of establishment of the
sponsor(s)

When only one sponsor is 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.

Field codes are highlighted in amber where:

- both Sponsor country and Sponsor country (if multiple countries) are left blank where
Sponsor LEI is reported; or

- both Sponsor country and Sponsor country (if multiple countries) are filled-in; or

- field has errors in format.

N9

STSS8

Sponsor country (if multiple
countries)

{COUNTRY_EU_LIST
}

The country of establishment of the
sponsor(s) (if multiple sponsors from
different countries)

When several sponsors are reported, please use this Box to complete to report the full st
of countries. ;" separator should be used between each EEA country (in the same order
used for the sponsor LEI). That may lead to repetition of the same country
(IRELAND;ITALY;IRELAND;CZECHIA)

Field codes are highlighted in amber where:

- both Sponsor country and Sponsor country (if multiple countries) are left blank where
Sponsor LEl is reported; or

- both Sponsor country and Sponsor country (if multiple countries) are filled-in; or

- the number of Sponsor LEIsis different from the number of Sponsor countries (if
multiple countries); or

- only one country is reported; or

- field has errors in format.

Country of establishment

Where available, the country of
establishment of the originator(s),
sponsor(s), SSPE(s) and original
lender(s).

Article 18 and 27(3)

General Information

N/A

N10

sTss2

Original Lender LEI

549300RF42R5090WONO7

{LE}

The LEI of the original lender(s) (where
available)

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

Where multiple LEI are reported, ";" separator should be used without any space

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

Legal Entity Identifier (LE1)

The LEI of the originator(s) and
sponsor(s) and, where available, original
lender(s).

General Information

Item 4.2 of Annex 9 of Commission Delegated
Regulation (EU) 2019/980

STss8

Original Lender Country

NETHERLANDS

{COUNTRY_WORLD
}

The country of the original lender(s)
(where available)

Original lender country should be reported in Box to complete where available

When only one original lender is reported, please use this Box to complete to report the
unique country.

Select the relevant country in the drop-down list of Box to complete.

Field codes are highlighted in amber where:

- Original Lender Country and Multiple countries Box to complete is left blank whereas
Original Lender LEI is filled-in; or

- both Original lender country and Original lender Country (if multiple countries) are
filled-in; or

- field has errors in format.

STSs8

Original Lender Country (if
multiple countries)

{COUNTRY_WORLD
_usT)

The country of the original lender(s)
(where available)

When several original lenders are reported, please use this Box to complete to report the
full list of countries.

";" separator should be used between each country (in the same order used for the
original lender LEI). That may lead to repetition of the same country

(IRELAND; ITALY;IRELAND; CZECHIA).

Field codes are highlighted in amber where:

- the original lender country is not consistent with the Original lender LEI; or

- both Original lender country and Original lender Country (if multiple countries) are
filled-in; or

- the number of Original lender LEls is different from the number of Original lender
countries (if multiple countries); or

- only one country is reported; or

- field has errors in format.

Country of establishment

'Where available, the country of
establishment of the originator(s),
sponsor(s), SSPE(s) and original
lender(s).

Article 18 and 27(3)

General Information

N/A

STss8

SSPE Country.

NETHERLANDS

{COUNTRY_EU}

The country of establishment of the
SSPE(s)

SSPE country should be reported in Box to complete where available.
When several SSPEs exist and they have the same country, please fill-in the country only
once,

Select the relevant EEA country in the drop-down list.

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

STSs8

SSPE Country (if multiple
countries)

{COUNTRY_EU_LIST
}

The country of establishment of the
SSPE(s) (if multiple SSPEs from different
countries)

When several SSPEs exist and they do not have the same country, please use this Box to
complete to report the fulllist of EEA countries.

;" separator should be used between each country. That may lead to repetition of the
same country (IRELAND; TALY;IRELAND;CZECHIA).

Field codes are highlighted in amber where:
- both SSPE country and SSPE Country (if multiple countries) are filled-in; or
- only one country is reported; or
- field has errors in format.

Country of establishment

'Where available, the country of
establishment of the originator(s),
sponsor(s), SSPE(s) and original
lender(s).

Article 18 and 27(3)

General Information

N/A

STSS4

EUO2: 2004392056 1

Non-ABCP

unique identifier

{SECURITISATION
1D}

The unique identifier assigned by the
reporting entity in accordance with
Article 11(1) of Delegated Regulation
(EV) 2020/1224

The unique non-ABCP securitisation identifier which remains unchanged throughout the
entire securitisation lfe cycle — consists of the following components:

a) The Legal Entity Identifier (LEI) of the initial disclosure reporting entity under the
disclosure reports which submitted the initial information;

b) The letter ‘N’ for non-ABCP securitisation;

¢) The four-digit year that the first securities of the securitisation were issued (e.g. 2009);

d) The two-digit sequential number corresponding to the order in which information
about each securitisation is made available under the disclosure reports (with the same
identifier as referred to in points (a), (b) and (c)), for example 01 if this is the first
securitisation in that year, 03 if this is the third securitisation in that year, and so on. In the
event of multiple simultaneous securitisations, the disclosure template reporting entity
can define the order of each securitisation at its discretion.

Field codes are highlighted in amber if the field is left blank or has errors in format.

atfs-2024




N ; "
Box to complete should contain "Y" where several STS notifications may be issued for the The unique identifier assigned by the
Multiple STS notifications Indicates whether several STS same securitisation identifier by the same reporting entit reporting entity in accordance with
N15 STss4 G /N) notifications may be issued for this 4 porting entity Unique identifier ) y N/A General Information N/A
flag e e Article 11(1) of Delegated Regulation
ritisation identifier
securitisal Field codes are highlighted in amber if the field is left blank or has errors in format. (€U) 2020/1224,
Box to complete should contain the reason why several STS notifications may be issued for
the same securitisation identifier by the same reporting entity.
Only possible values in Box to complete are:
Multiple STS notifications {Master - Master Trust
N16 sTssa
reason Trust/Other) ~Other
Indicates the reason for which several F'e:d T:de‘s :'Zlh'g:“g:l;j “"_a‘m::;w“e,;be‘ fag Loy
STS notifications may be issued for this | - 191915 eft blank and Multiple STS notifications flag is equal to "Y"; or
- field has errors in format
identifier
Box to complete should contain additional explanation when several STS notifications may
be issued for the same securitisation identifier by the same reporting entity.
Multiple STS notifications
N17 sTssa EXT-5000]
comment i b Field codes are highlighted in amber where:
field s left blank and Multiple STS notifications flag is equal to "Y"; or
field has errors in format.
NETHERLANDS Mandatory for public securitisations that are not exempt from the obligation to publish a
prospectus.
For all private securitisations and public securitisations that are exempt from the
For public securitisations that are not | obligation to publish a prospectus, this field may be left blank.
exempt from the obligation to publish a
N18 sTsss Prospectus Country {COUNTRY_EU} [ prospectus, the country of the relevant |For public securitisations that are not exempt from the obligation to publish a prospectus,
competent authority issuing the select the relevant EEA country in the drop-down list.
prospectus should be provided
Field codes are highlighted in amber for public securitisations where:
- STSS5-prospectus country is left blank and no exemption on prospectus s reported; or
- field has errors in format
Mandatory for public securitisations that are not exempt from the obligation to publish a
prospectus.
For all private securitisations and public securitisations that are exempt from the
obligation to publish a prospectus, this field may be left blank.
For public securitisations that are not | Where the prospectus identifier is not yet available at the initial notification date, then the
t from the obligation to publish a | final tus identifier should be reported ble and at the latest no lat
N19 sTSss Prospectus identifier €2404-01228 - EDML 2024-1 - Asset Backed Securities | {TEXT-100} EXEMPE fom the oblgation 1o pusisha | ina) prospectus Identifler shoud e reporte as soon as possible and at the atest no fater
prospectus, the prospectus identifier | than 15 days after the closing of the transaction.
should be provided Where the relevant competent authority does ot provide a prospectus identife, the Where available, the prospectus
prospectus dentifier field should be flled-in with “Not provided by the relevant competent Prospectus identifier identifier as provided by the relevant |N/A General Information N/A
autharity competent authority.
Field codes are highlighted in amber for public securitisations where:
- STSS5-prospectus country is left blank and no exemption on prospectus s reported; or
- field has errors in format
Mandatory for public securitisations that are exempt from the obligation to publish a
prospectus.
For all securitisations that are not exempt from the obligation to publish a prospectus, this
field should be left blank.
) _ Box to complete should contain a concise explanation describing the reason for such an
Where the public securiisation is
- exemption.
exempt from publishing a prospectus,
ise explanation explaining why thi
N20 STSsS Exemption on Prospectus {TEXT-5000} concise explanation explaining WhY this | 4 ¢ es are highlighted in amber where fields STSS5-Exemption on prospectus, STSSS-
is the case making reference to the °
Prospectus Country and STSSS-Prospectus identifier are filled.
relevant article of the prospectus
lati
regulation Field codes are highlighted in amber for public securitisations where:
- STSS5-Exemption on prospectus, STSS5-Prospectus Country and STSS5-Prosp
identifier are left blank; or
ption on prospectus, STSSS-Prospectus Country and STSSS-Prosp
identifier are flled; or
- field has errors in format
Where a prospectus is drawn upin | The notification may be submitted as a draft notification in advance of the issue date but Where a prospectus is drawn up in
compliance with Regulation (EU) should be submitted as a final STS notification at the issue date at the earliest. compliance with Regulation (EU)
DATE_TEXT-YYYY- |2017/1129, the date on which th 2017/112944], the date on which th .
N21 sTSs11 Issue date 2024-06-03 (DATE] / © date on which the Issue date /1129414], the date onwhichthe |, General Information N/A
MM-DD} was approved. Ifnot, the | Example: 2020-01-31 (text format) was approved.
closing date of the most recent In all other cases, the closing date of the
transaction. Field codes are highlighted in amber where field is left blank or has errors in format. most recent transaction.
European DataWarehouse GmbH Mandatory only to public securitisations
The field may be left blank for private securitisations.
Select th f the registered
et e name of the regisere Select in the drop-down list the relevant name of the Securitisation Repository as itis
Securitisation Repository securitisation repository as tis available under the ist of registered Securitisation Repositories published on the ESMA Where available, the name of the
N2z STSS6 {usT} available under the st of registered Securitisation Repository g N/A General Information N/A
name Sy |websiteat registered securitisation repository.
o the ESMIA WE:SK; ries P p: esma.europa. _register_secr.xsx.
Field codes are highlighted in amber where field is left blank for public securitisations or
field has errors in format.
Box to complete should contain the name of the securitisation.
The field should be fillec-in with "Not available" f te securitisations that do not h Section 4 of Annex 9 of Commission Delegated
N23 sTSS7 Securitisation name. EDML 2024-1 {TEXT-100} The securitisation name. © field should be filled-in with “Not available™ for private securitisations that do not have | oo ritisation name The securitisation name. N/A General Information ection 4 of Annex'3 of Commission Delegate
any securitisation name. Regulation (EU) 2019/980
Field codes are highlighted in amber if the field is left blank or has errors in format.
per—— e
including:
1) residential loans that are
either secured by one or more
mortgages on residential immovable
property or that are fully guaranteed by
!
) Only possible values in Box to complete are: an eligible protection provider among
The type of underlying exposures ! those referred to in Article 201(1) of
; - residential mortgages
including: Regulation (EU) No 575/2013 and
1) residential mortgages - commercial mortgages qualifying for the credit quality step 2 or
? g ~credit facilities provided to individuals for personal, family or household consumption
2)  commercial mortgages; s above as set out in Part Three, Title Il
3)  creditfacilities provided to pureeses; ) . Chapter 2 of that Regulation;
2 ° - credit facilities, including loans and leases, provided to any type of enterprise or
individuals for personal, family or o, commercial loans that are
w25 srss10 Underling exposures - household consumption purposes; | o e lesses Underlying exposures secured by one or more mortgageson | General Information VA
4)  creditfacilties including loans | 2% *o e commercial immovable property,
and leases, provided to any type of including offices or other commercial
- trade receivables
enterprise or corporation; _others premises;
S)  autoloans/leases; 3) credit facilties provided to
6 dit card receivables; Is f I, famil
) credit card receivables; Select in the drop-down list the relevant Underlying exposures classification. individuals for personal, family or
7)  trade receivables; household consumption purposes;
8)  oth 4 facil I
) others Field codes are highlighted in amber if the field is left blank or has errors in format. ) credit facilities, including
loans and leases, provided to any type
of enterprise or corporation;
5) auto loans/leases;
6) credit card receivables;
7 trade receivables;
8) other underlying exposures
= o
The initial notification date should be left empty.
For STS notifications reported before the new Register goes live, the initial notification
date will be automatically retrieved from the list of traditional securitisations meeting the
STS requi : . y files/lib 33-128-
The initial date of notification to ESMA |~ " coma.curopa library/esma
N26 " 760_securitisations_designated_as_sts_as_from_01_01_2019_regulation_2402_2017_2.xI
of the STS notification.
sx).
For STS notifications reported after the new Register goes live, the initial notification date
will be retrieved from the first successful submission date of the final TS notification.
N\
The last notification date in Box should be filed in with the date when the notification file
is submitted as a draft STS notification,
The notification date as published in the public register of STS notifications will be Notification date The date of notification to ESMA N/A General Information N/A
computed by the system from the date when the draft STS notification will be submitted as
final
The notification may be submitted s a draft notification in advance of the issue date of the
. srssiz Lot motifcation date 20200523 {DATE_TEXT-YYYY-  [The date the STS notification was securitisation but will be submitted as a final STS notification at the issue date at the
MM-DD} submitted. earliest.
Example: 2020-01-31 (text format)
Field codes are highlighted in amber where;
~field s left blank; or
- last notification date is in the future; or
- field has errors in format
i Where an authorised third-party has
provided STS verification services in
accordance with Article 27(2) of
Regulation (EU) 2017/2402, indicator | Box to complete should contain "Y" where an authorised third party has provided STS
28 srssis T D that the compliance with the STS verification services and confirmed the compliance with the STS criteria.
criteria was confirmed by that ;
Where an authorised third-party has
authorised third party firm. "N" is Field codes are highlighted in amber if the field is left blank or has errors in format. i o
" provided STS verification services in
’e"‘"‘:" Whe’%”;’ :_‘r’;h""s'e" third accordance with Article 27(2) of
party has provided STS verification Authorised Third party Regulation (EU) 2017/2402, a statement |Article 27(2) General Information N/A
services. R )
that compliance with the STS criteria
was confirmed by that authorised third
Where an authorised third-party has | Field is mandatory in box to complete when Authorised Third Party flag for STSS13is W
provided STS verification servicesin | reported with "Y" partyfirm.
Prime Collateralised Securities (PCS) EU sas has accordance with Article 27(2) of
Authorised Third party
N29 sTss13 et Verified that the EDML 2024-1 securitisation {TEXT-5000} (EU) 2017/2402,2 Field codes are highlighted in amber where
complies with the STS criteria statement that compliance withthe | - field i left blank and "Y" i reported for the authorised third party flag; or
STS criteria was confirmed by that field s filled-in and "N" i reported for the authorised third party flag; or
authorised third party firm. - field has errors in format
Field is mandatory in box to complete when Authorised Third Party flag for STSS13 is
Where an authorised third-party has | reported with "Y"
provided STS verification services in
N30 sTss14 Authorised Third Party name |Prime Collateralised Securities (PCS) EU sas (France) ~ |{TEXT-100} accordance with Article 27(2) of Field codes are highlighted in amber where
(EU) 2017/2402, the name | - field is left blank and "Y" is reported for the authorised third party flag; or
of the authorised third party - field is filled-in and "N" is reported for the authorised third party flag; or Where an authorised third-party has
field has errors in format provided STS verification services in
accordance with Article 27(2) of
el i Tsed Thi Authorised Third party Article 27(2 General Informati N/A
FRANCE Field is rdnarrd:to:y i box to complete when Authorised Third Party flag for STSS13 is uthorised Third party Roauotion (E0) 2017/3402. the name of | 701 2762 eneral Information i/
Where an authorised third-party has | cP°"€d With ¥ the third party’s name and the country
ided TS verificat ices i of establishment.
. . provided STS verification servicesin | ¢o\o .+ the relevant EEA country in the drop-down list.
et srssia Authorised Third party (CounTRy_guy | 2ccOrdance with Articte 7(2) of
country a Regulation (EU) 2017/2402, the ) )
Field codes are highlighted in amber where
country of establishment of the )
it field s left blank and "Y" i reported for the authorised third party flag; or
party field is filled-in and "N" is reported for the authorised third party flag; or
- field has errors in format
France - Autorité des Marchés Financiers (AMF)
Field is mandatory in box to complete when Authorised Third Party for STSS13 is reported
The name of the competent authority |with "Y".
that has authorised the third party as
available on ESMA website under the | Select in the drop-down list the relevant name of the competent authority related to the )
° ) > evan T Where an authorised third-party has
list of Competent authority supervising |country as reported in the Authorised Third party country as available on ESMA website S o
. of third parties with Article | under the list of Competent authority supervising compliance of third parties with Article P v
Authorised Third party accordance with Article 27(2) of )
N32 sTSs15 ° {cA_coDE} 28 of SecReg 28 of SecReg (htps; esma.europa. files/library/esma33-128- Authorised Third party ! Article 27(2) General Information N/A
Competent Authority Regulation (EU) 2017/2402, the name of
(https://www.esma.europa.eu/sites/de [ 777_list_of_designated_competent_authorities_under_securitisation_regulation.pdf)
the competent authority that has
fault/files/library/esma33-128- e
777_list_of_designated_competent_aut|Field codes are highlighted in amber where -
horities_under_securitisation_regulatio | - field s left blank and "Y" i reported for the authorised third party flag; or
n.pdf) field s filled-in and "N" is reported for the authorised third party flag; or
- field has errors in format
Y
Check box in Box to complete should contain "N" where the originator or original lender is
- Acheck box as to whether the a credit institution or investment firm established in the Union. A"Yes' or ‘No' statement as to whether
BT (eI originator or original lender is a credit Originator (or original lender) not | the originator or original lender is not a
N33 sTSs17 lender) is not a Credit /Ny orgiat € ° - - | [renater for orie gina € Article 27(3) Confirmation N/A
institution institution or investment firm Check box in Box to complete should contain "Y" where the originator or original lender is |a credit institution credit institution or investment firm
established i the Union. not a credit institution nor investment firm established in the Union. established in the Union.
Field codes are highlighted in amber if the field is left blank or has errors in format.

0013427-0004667 EUO2: 2004392956: 1

3152024



0013427-0004667 EUO2: 2004392956: 1

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')
Credit granting criteria {Confirmed/Unconf .
N34 sTss18 o o e Confirmation and optional comment F-s,‘i:uus: are Z-Fnhgmeu w;.ambsrwhsrsy
that the originator’s or original lender’s [ = UMM '"“EI is reported; or \Where the answer to field STS17 is
credit-granting criteria, processes and |~ feld i left blank; or . - "Yes", confirmation that the originator’s
systems in place are executed in ~"N/A"is not reported in Box to complete and STSS17 field is "N"; or Confirmation that the credit or original lender's credit-granting Aetde 27(3) Confirmation R
accordance with Article 9 of Regulation | ~N/A"is reported in Box to complete and STSS17 field is *Y"; or granting complies with Article | criteria, processes and systems in place
(EU) 2017/2402 where the Originator | ~ field has errors in format. are executed in accordance with Article
(or original lender) is not a Credit 9 of Regulation (EU) 2017/2402.
Elan Woninghypotheken B.V. confirms that its credit- institution. Box to complete may contain additional explanation.
granting is done on the basis of sound and well-
Credit granting citeria defined criteria and clearly established processes for Field should be left blank where STSS18-Credit granting criteria compliance confirmation is
N35 sTss18 - approving, amending, renewing and financing credits | {TEXT-5000} equal to V/A.
compliance comment
and that it has effective systems in place to apply such
processes in accordance with Article 9 of Regulation Field codes are highlighted in amber where itis not the case or the field has errors in
(EU) 2017/2402. format.
il 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 is "N").
Credit granting crit (Confirmed/Unconf
N36 sTSs19 redit eranting eriteria Conmes Slcey Field codes are highlighted in amber where:
supervision confirmation irmed/N/A} A
~"Unconfirmed" is reported; or
) . fieldis left blank; or Where the answer to field STS17 is
Confirmation and optional comment : iyt o y
. ~"N/A"is not reported in Box to complete and STSS17 field is "N'; or ) ) Yes", confirmation that the credit-
that the credit-granting as referred to s Confirmation that the credit 4
. 5 - "N/A"is reported in Box to complete and STSS17 field is "Y"; or o . granting as referred to in Article Article 27(3) Confirmation N/A
in Article 27(3)(a) of Regulation (EU) granting is subject to supervision 3 .
: ' - field has errors in format 27(3)(a) of Regulation (EU) 2017/2402 is
2017/2402 s subject to supervision. n
subject to supervision.
Box to complete may contain additional explanation.
Credit granting citeria Elan Woninghypotheken B.V. confirms that the credit- Field should be left blank where STSS19-Credit granting criteria supervision confirmation is
N37 sTss19 - ewi - wgmmm granting as referred to in Article 27(3)(a) of {TEXT-5000} equal to N/A.
2 Regulation (EU) 2017/2402 i subject to supervision
Field codes are highlighted in amber where itis not the case or the field has errors in
format.
Confirmed Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed)
True sale or assignment {Confirmed/Unconf Field codes are highlighted in amber where:
N38 sTSS20
transfer confirmation irmed} ~field s left blank; or
~field is equal to "Unconfirmed"; or
field has errors i format.
TS T e VIO E B TeCIvaDTes FaTCrase
Agreement the Issuer will purchase and accept from
the Seller the assignment of the Mortgage
Receivables and the Beneficiary Rights relating
thereto by means of a Deed of Assignment and
Pledge, which will occur (i) in respect of Mortgage
l;ecev;ables pur:(hased and esfs\ines or;th: Closing Confirmation and concise exlanation
e A on how the transfer of the underlying A concise explanation of how the
Assignment and Pledge as notarial deed and (i) in : .
exposures is made by means of true transfer of the underlying exposures is
respect of any Further Advance Receivables and New Transfer of the underlying
A e sall or transfer with the same legal B made by means of true sale o transfer |, 0 Concise Explanation Item 3.3 of Annex 19 of Commission Delegated
il i R s (e e effect in a manner that is enforceable P o with the same legal effect in a manner s Regulation (EU) 2019/980
Additional Loan Part Receivable, if applicable], as the assignment
s P against the seller or any third party that is enforceable against the seller or
S EEOMEYESR) '“e:;‘: °5;:;":: deedol and pursuant to Article 20(1) of Regulation |Box to complete should contain the concise explanation. any third party.
N39 GETD transfer explanation in re t ;:;!”L;‘ fg‘ Rights, notificati " |{TexT-10000} (EV) 2017/2402
B Inrespect of the Beneficiary Rights, notification Field codes are highlighted in amber if the field is left blank or has errors in format.
thereof to the relevant Insurance Companies upon the
occurrence of an Assignment Notification Event as a
result of which legal title to the Mortgage Receivables
and the Beneficiary Rights relating thereto is
transferred to the Issuer and such purchase and
assignment will be enforceable against the Seller and
third parties of the Seller, subject to any applicable
bankruptey laws or similar laws affecting the rights of
creditors and as a result thereof the requirement
stemming from Article 20(5) of the EU Securitisation
Regulation is not applicable For a further explanation,
reference is made to Section 7.1 (Purchase,
N Check box in Box to complete should contain 'Y" where any of the severe clawback
provisions referred to n points (a) or (b) of Article 20(2) of Regulation (EU) 2017/2402 are
A check box as to whether any of the v
found in the securitisation and "N" otherwise
severe clawback provisions referred to
Nao sTss21 Subject to severe clawback /Ny in Article 20(2) (a) or (b) of Regulation
Field codes are highlighted in amber where:
(EU) 2017/2402 are found in the
~field s left blank; or
securiisation. e )
field is equal to "Y"; or A concise explanation on whether any of
- field has errors in format. the severe clawback provisions referred e 3.3 of Anex 19 of delegated
: x
. ete should N ‘ No severe clawback toin Article 20(2)(a) or (b) of Regulation |Article 20(2) Concise Explanation o 4&;";&2019;93;'“'“‘5““ clegate
i
ox to complete should contain the concise explanation. (EU) 2017/2402 are found in the egulation
A I ti heth securitisation.
concise explanation on WREINETaNY|py . el should be left blank when "Subject to severe clawbask” check-box is "N"
Subject o severe clawback of the severe clawback provisions
Na1 sTss21 4 {TEXT-10000} referred toin Article 20(2) (a) or (b) of
explanation Repulation (£0) 201772402 e found | €14 odes are highlighted in amber wher
et field s left blank and "Subject to severe clawback” check-box is "Y"; or
field s not left blank and "Subject to severe clawback” check-box is "N'; or
- field has errors in format.
N/A Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed/N/A).
Clawback provisions (Confirmed/Unconf
Na2 sTSS22 whack provisi iCenfimed ng Field codes are highlighted in amber where:
exemption confirmation irmed/N/A} " cod
field s left blank; or
field is equal to "Unconfirmed"; or
Confi and optional comment on | __ field has errors in format. for clawback A confirmation whether the provisions
) e S Item 3.3 of Annex 19 of Commission Delegated
whether the provisions in Article 20(3) provisions in national insolvency ~|in Article 20(3) of Regulation (EU) Article 20(3) Confirmation Regulation (E0) 2019/980
. egulation
of Regulation (EU) 2017/2402 apply. | Box to complete may contain additional explanation. laws 2017/2402 apply. 8
as srss2 Clawback provisions EEE Field should be left blank where STSS22-Clawback provisions exemption confirmation is
exemption comment equal to N/A,
Field codes are highlighted in amber where it is not the case or field has errors in format.
N
Check box in Box to complete should contain:
~"Y" where the seller is not the original lender
The seller is not the original Indicator that the sell tth
Nag sTss23 : = /N nelicator that the sefler is not the ~"N" where the seller is the original lender
lender flag original lender
Field codes are highlighted in amber if the field isleft blank or has errors in format.
N/A
Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed/N/A).
"N/A" should be reported where the seller is the original lender and STS523 check-box s
e
Trans'ew.’h.em"ese"eﬂs {Confirmed/Unconf \ Where the seller is not the original
Nas sTss23 not the original lender irmed/N/A} Field codes are highlighted in amber where: _ \ender, a statement canfirming that the
confirmation field is left blank; or Transfer where the seller is not ) o Item 3.3 of Annex 19 of Commission Delegated
i e securitisation complies with Article | Article 20(4) Confirmation Regulation (£0) 2019/980
T . . '
Confirmation and mandatory "Unconfirmed" s reported; or - ® 20(1) to 20(3) of Regulation (EV) egulation
explanation that the securitisation ~"N/A"is not reported and STS523 check-box s "N'; or 2017/2402.
complies with Article 20(1) to 20(3) of | -"N/A'Is reported and STS523 checboxs "Y'; or
(£0)2017/2403 (where the | - field has errors in format.
seller is not the original lender).
Box to complete should contain the concise explanation where STSS23-Transfer where the
- seller is not the original lender confirmation is not "N/A"
Nag sTss23 not the original lender EXT-10000
il " ai b Field should be left blank where STSS23-Transfer where the seller is not the original lender
explanation
confirmation is equal to N/A
Field codes are highlighted in amber where it is not the case or field has errors in format.
N/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 at a later stage than
at the closing of the securitisation.
"Confirmed" should be reported where that perfection (at a later stage than at the closing
Na7 G50 Transfer at a later stage {Confirmed/Unconf | Where the transfer of the underlying | of the securitisation) is effected at least through the required minimum pre-determined
confirmation irmed/N/A} exposures is performed by means of an | event triggers as listed in Article 20(5) of Regulation (EU) 2017/2402.
assignment and perfected at a later
stage than at the closing of the Field codes are highlighted in amber where:
securitisation, confirmation and fieldis left blank; or
concise explanation on how and field is equal to "Unconfirmed; or
Whether that perfection is effectedat | - field has errors in format. Where the transfer of the underlying
least through the required minimum )
exposures is performed by means of an
pre-determined event triggers as listed N
assignment and perfected at a later
in Article 20(5) of Regulation (EU) .
2017/2402 Box to complete should contain the concise explanation where STSS24-Transfer at a later stage than at the closing of the
stage confirmation is not "N/A" securitisation, a concise explanation on
Transfer ata later stage how and whether that perfection is
Nag sTss24 ransier e {TEXT-10000}
explanation Field should be left blank where STSS24-Transfer at a later stage confirmation is equal to | Transfer performed by means of  effected at least through the required Jtem 3.3 of Annex 19 of Commission Delegated
N/A. an assignment and perfected ata | minimum pre-determined event triggers | Article 20(5) Concise Explanation >
imum pre-c Regulation (EU) 2019/980
later stage as listed i Article 20(5) of Regulation
Field codes are highlighted in amber where it is not the case or field has errors in format. (EV) 2017/2402
Where alternative mechanisms of
N/A Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed/N/A). ’
Soxto transfer are used, a confirmation that
N/A" should be reported in Box to complete only where alternative mechanisms of "
aniinsolvency of the originator would
transfer are not used.
not prejuice or prevent the SSPE from
s stss2a Alternative mechanism {Confirmed/Unconf anforcing it ights
confirmation irmed/N/A} Field codes are highlighted in amber where: -
'Where alternative mechanisms of -field is left blank; or
transfer are used, confirmation and field is equal to "Unconfirmed; or
optional comment that an insolvency of | - field has errors in format.
the originator would not prejudice or
prevent the SSPE from enforcing its
Box to complete may contain the concise explanation where STSS24-Alternative
rights pursuant to Article 20(5) of . . © conc
Atermat o Regulation (EU) 2017/2402. mechanism confirmation is not "N/A'
ernative mechanism
NS5O sTss24 EXT-5000]
comment i b Field should be left blank where STSS24-Alternative mechanism confirmation is equal to
N/A
Field codes are highlighted in amber where it is not the case or field has errors in format.
Confirmed Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed)
Representations and {Confirmed/Unconf Field codes are highlighted in amber whe
Ns1 sTss25
warranties confirmation irmed} field s left blank; or
~field is equal to "Unconfirmed; or
field has errors in format
Confirmation and concise explanation
The Seller will represent on the relevant purchase on how and whether there are A concise explanation on how and
date that subject to any security created pursuant to representations and warranties whether there are representations and
the Transaction Documents, the Mortgage provided by the seller that the provided by the seller that
Receivables are, at the time of the sale and underlying exposures included in the the underlying exposures included in the
assignment to the Issuer, free and clear of any securitisation are not encumbered or Representations and warranties _|PCUT{S2ton are notencumberedor | Concise Explanat Item 2.2.8 of Annex 19 of Commission
i ise Ex
encumbrances and attachments (beslagen) and no otherwise in a condition that can be o otherwise in a condition that can be icle oncise Explanation Delegated Regulation (EU) 2019/980
option to acquire the Mortgage Receivables and the foreseen to adversely affect the foreseen to adversely affect the
Reoresentations and Beneficiary Rights relating thereto has been granted enforceability of the true sale or Box to complete should contain the concise explanation. enforceability of the true sale or
Ns2 sTss25 e oot by itin favour of any third party with regard tothe | {TEXT-10000} assignment or transfer with the same assignment or transfer with the same
warranties explanation Mortgage Receivables and the Beneficiary Rights legal effect pursuant to Article 20(6) of | Field codes are highlighted in amber if the field is left blank or has errors in format. legal effect.
relating thereto and no Mortgage Receivable is in a Regulation (EU) 2017/2402.
condition that can be foreseen to adversely affect the
enforceability of the assignment of that Mortgage
Receivable to the Issuer pursuant to the Mortgage
Receivables Purchase Agreement. For further details,
reference is made to Section 7.2 (Representations and
Warranties) paragraph (d) of the Prospectus.
Confirmed Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed)
Underlying exposures
{Confirmed/Unconf Field codes are highlighted in amber where:
Ns3 STSS26 eligibility criteria
irmed} ~field s left blank; or
confirmation " .
~field is equal to "Unconfirmed; or
field has errors in format
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Receivables Purchase Agreement, the Issuer (i) will on
the Closing Date purchase and accept the assignment
of the Mortgage Receivables selected to be part of
the Pool as of the Cut-Off Date, and ii) will, subject
to the Further Advance Receivables and Additional .
Confirmation and concise explanation
Loan Part Receivables Purchase Conditions or, if :
on how the underlying exposures
applicable, the New Ported Mortgage Receivables -
. v " s transferred from, or assigned by, the
Purchase Conditions, as the case may be, having been sller to the SSPE meet predetermined,
met, purchase and accept the assignment of eligible
clear and documented eligibility
Further Advance Receivables and New Ported
i e e criteria which do not allow for active
ortgage Receivables (including any Additional Loan portfolio management of those
Part Receivables, if applicable) on certain later dates. .
Underiving exmosures e e exposures on a discretionary basis | Box to complete should contain the concise explanation.
Nsa sTSS26 i et e:“ “ ase an eass'fg"'“e(: e © : i' o {TEXT-10000} pursuant o Article 20(7) of Regulation
eligibility criteria explanation res fr r r
[eilisy g underlying exposures from the Issuer shall only occu (EU) 2017/2402 Field codes are highlighted in amber if the field s left blank or has errors in format.
in the circumstances set out in Section 7.1 (Purchase, A concise explanation on how:
Repurchase and Sale) of the Prospectus " the underlying exposures transferred
In addition, the Transaction Documents do not allow trom, or assigned by, the seller to the
for the active selection of the Mortgage Loans or SSPE meet predetermined, clear and
Mortgage Receivables on a discretionary basis documented elgibilty criteria which do
including management of the pool for speculative ot allow for active portfolio
purposes aiming to achieve better performance or | management of those exposures on a
increased investor yield. Accordingly, in confirmation Eligibility criteriawhichdonot | [ EF T
of compliance with Article 20(7) of the EU am':’r“’; fz:ﬂz‘:l":f‘(’::z‘:“:m g |- the selection and transfer of the Article 20(6) Concise Explanation ;Z“:"a”ﬁi:::S'”;gll:/‘;;g"'“m‘““’" Delegated
Regulation, the Issuer is of the view anagementof e undering |, erying exposures nthe g
tha‘uheTranfacnon Documents do not allow for P v securitisation Is based on clear
active portfolio management of the Mortgage Loans processes which facilitate the
oTiTed identification of which exposures are
Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed) selected for or transferred into the
Wiy EE ) securitisation and that they do not allow
NS5 stss26 o o {Confirmed/Unconf Field codes are highlighted in amber where: for their active portfolio management
Pl irmed} field s left blank; or ona discretionary bass.
~field is equal to "Unconfirmed; or
field has errors in format
Confirmation and concise explanation
In accordance with the terms of the Mortgage on how the selection and transfer of
Receivables Purchase Agreement, the Issuer (i) will on the underlying exposures in the
the Closing Date purchase and accept the assignment securitisation is based on clear
of the Mortgage Receivables selected to be part of processes which faciltate the
the Pool as of the Cut-Off Date, and (i) will, subject identification of which exposures are
to the Further Advance Receivables and Additional selected for or transferred into the
Loan Part Receivables Purchase Conditions or, if securitisation and that they do not
Underlying exposures applicable, the New Ported Mortgage Receivables allow for their active portolio Box to complete should contain the concise explanation.
N6 sTSS26 selection processes Purchase Conditions, as the case may be, having been |{TEXT-10000} management on a discretionary basis
explanation met, purchase and accept the assignment of eligible pursuant to Article 20(7) of Regulation | Field codes are highlighted in amber if the field is left blank or has errors in format.
Further Advance Receivables and New Ported (€U) 2017/2402
Mortgage Receivables (including any Additional Loan
Part Receivables, if applicable) on certain later dates.
Repurchase and reassignment by the Seller of
underlying exposures from the Issuer shall only occur
in the circumstances set out in Section 7.1 (Purchase,
Repurchase and Sale) of the Prospectus
Confirmed Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed)
I
N7 stss27 Homogeneity of assets {Confirmed/Unconf Field codes are highlighted in amber whe
confirmation irmed} ~field s left blank; or
field is equal to "Unconfirmed’; or
field has errors in format
T U O VIO BB T IVATTES SO ST aSSTETeT
on the Closing Date satisfies the homogeneous
conditions of Article 1(a), (b), (c) and (d) of the RTS
Homogeneity as all Mortgage Loans (i) have been
undervlmnen in ac;ort:an:e with standards t:atazplv Confirmation and detafled explanation
tosimilarapproaches for assessing assoclated credit as to the homogeneity of the pool of A detailed explanation as to the
etk R e A )i (0 underlying exposures backing the homogeneity of the pool of underlying
EesucaticnReelaten (e e sepiadazeondne| securitisation pursuant to Article 20(8) exposures backing the securitisation.
‘°5"“;'a’59f""‘°‘"3 " ’ of Regulation (EU) 2017/2402. For that For that purpose, include a reference to
";‘"e ) '“‘:"‘“"”“3'[)“" ec"’;‘g Sl Seor purpose, include a reference to the EBA Homogeneity of assets the EBA RTS on homogeneity Artcle 2068 Detailed Explanation Item 2.2.7 of Annex 19 of Commission
an TS 'ece“;a esh"“‘ CEEREEEEE RTS on homogeneity (Commission o (Commission Delegated Regulation (EU) P Delegated Regulation (EU) 2019/980
i et (1 i i e G 2y Delegated Regulation (EU) [XX/XXXX], and explain in detail how
" 9 Ele T e e ) CTETER [2019/1851], and explain in detail how | Box to complete should contain the detailled explanation. each of the conditions specified in the
S8 Sy m;noge!f\ewv of assets morlaaades € '95':9:“:‘ "“'“°"ab‘e;"°°e"" a’f“' (‘;‘" {TEXT-32767) each of the conditions specified in the Article 1 of that Delegated Regulation
EREEIE In accordance with the homogeneity factors set fortt Article 1 of that Delegated Regulation |Field codes are highlighted in amber if the field is left blank or has errors in format. are met.
in Articles 2(1)(a), (b) and (c) of the RTS Homogeneity) are met
(a) are secured by a irst-ranking Mortgage (eerste
recht van hypotheek) or, in the case of Mortgage
Loans (including any Further Advance, as the case
may be) secured on the same Mortgaged Asset, first
and sequentially lower ranking mortgage rights, on a
Mortgaged Asset used for residential purposes in the
Netherlands and is governed by Dutch law and each
Mortgage Loan is originated in the Netherlands and
(b) (i) pursuant to the applicable Mortgage
Conditions, (x) the Mortgaged Asset may not be the
subject of residential letting at the time of
Confirmed Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed)
- ’
s srss2s No re-securitisation {Confirmed/Unconf Field codes are highlighted in amber whe
confirmation irmed} field s left blank; or
Confirmation and optional comment » o onfirmed
that the underlying exposures donot | el s equal to *Unconfirmed”; or A confirmation that the underlying
include any securitisation positions and |~ €19 1as errors in format exposures do not include any
Underlying Exposure Obligations: Item 2.2 of Annex 19 of Commission Delegated
that the notified securitisation is securitisation positions and thatthe | Article 20(9) Confirmation
The underlying exposures (ie. the Mortgage no re securitisation Regulation (EU) 2019/980
therefore not a re-securitisation notified securitisation s therefore not a
Receivables) do not include any securitisation
pursuant to Article 20(9) of Regulation re-securitisation.
Nore-securitisation positions and the notified securitisation is therefore {EV) 20172402 Box to complete may contain additional explanation.
NGO sTss28 B not a re-securitisation. Such {TEXT-5000}
confirmation can also be found on page 274in Field codes are highlighted in amber where the field has errors in format.
Section 7.3 (Mortgage Loan Criteria) of the
Prospectus.
Confirmed Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed)
Soundness of the
underwriting standards {Confirmed/Unconf Field codes are highlighted in amber where:
N61 sTss29 : -
(ordinary course of business) irmed} ~field s left blank; or
confirmation ~field is equal to "Unconfirmed; or
Confirmation and detailed explanation | _field has errors in format.
to whether the underlying exposures
) : were originated in the lender’s
Based on the Seller’s understanding of Article 20(10) A ;
ordinary course of business and
of the EU Securitisation Regulation and the EBASTS. A
whether the applied underwriting
Guidelines Non-ABCP Securitisations, the Seller :
standards were no less stringent that
confirms that the Mortgage Loans have been
those applied at the same time of
Soundness of the originated in accordance with the ordinary course of
ferwriting standards 5 business pursuant to underwriting standards that origination to exposures that were not | Box to complete should contain the detailled explanation.
N62 sTss29 ;‘" o 8 o ] e (”“ ot "”I‘h'fm e [ITEXT-32767) securitised pursuant to Article 20(10)
(ordinary course of business) [are no less stringent than those that the Seller applie 3
e el g GElt of Regulation (EU) 2017/2402. Field codes are highlighted in amber if the field is left blank or has errors in format.
explanation at the time of origination to similar mortgage
receivables that are not securitised by means of the
securitisation transaction described in the
Prospectus. Reference is also made to Mortgage Loan
Criteria (xii)in the Prospectus.
Confirmed ] .
Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
Soundness of th i .
e srss29 ey standard {Confirmed/Unconf Field codes are highlighted in amber where: A detailed explanation:
;Adq v wr;g stancards irmed} ~field isleft blank; or - as to whether the underlying
isclosure) confirmation ginated i
~ il i " ", exposures were originated in the
Confirmation and detailed explanation |~ field s equal to "Unconfirmed; or P, ardinary e bnsiness and
as to whether the underwriting ~field has errors In farmat. N
Whether the applied underwriting
- — standards and any material changes :
A summary of the underwriting standards is disclosed " standards were no less stringent that
Asumn > under nd from prior underwriting standards
in Section 6.3 (Origination and servicing), paragraph ) those applied at the same time of
Gl ’ have been or will be fuly disclosed to
Underwriting Criteria of the Prospectus together with " origination to exposures that were not
th e d it tandard: potential investors without undue securitised.
 undertaking that the underwriting standards
Soundness of the € rwting delay pursuant to Article 20(10)of Box to complete should contain the detailled explanation ;
: pursuant to which the underlying exposures are . -as to whether the underwriting
Nea sTss29 underwriting standards h - |mexr32767) Regulation (EU) 2017/2402. A
i i originated and any future material changes from prior Field codes are highlighted in amber if the field is left blank or has errors in format. standards and any material changes
ing standards shall be fully disclosed to ehtel from prior underwriting standards have
potential investors without undue delay by the Issuer, been or will be fully disclosed to
i i tential i o ithout undue delay.
R = Soundness of the underwriting pz::;; ;;‘Z::\(?sr:(\:gnsz:h::‘e tuhee o Article 20(10) Detailed Explanation ftem 2.2.7 of Annex 19 of Commission
instruction of the Servicer. standard X i P Delegated Regulation (EU) 2019/980
— underlying exposures are residential
onfirmes Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed/N/A). loans, the pool of underlying exposures
“N/A" should be reported only for non Residential loans. meet the requirement of the second
paragraph of Article 20(10) of
) ) Field codes are highlighted in amber where: Regulation (EU) 2017/2402.
Nes sTss29 Residential Loan {Confifmed/Uncanf field is left blank; or -as to whether an assessment of the
requirement confirmation irmed/N/A} “Unconfirmed" " b s creditworthis ts th
Confirmation and detaled explanation | - Unconfirmed"isreportedior ) . orrowers redvortiness mets e
o how securitisations where the < N/A"i ot reported and STSS10 feld is not " residential mortgages";or r;qmremezr(\):;e;sou;cw;l\mceBu .
underlying exposures are residential | - "N/A"lsreported and STSSL10 feld s "residential mortgages”; or 1vrejuve / f/ 3 or parsgaphs
loans, the pool of underlying exposares | ield s errors in format. t04, point (a) of paragraph 5, an;
paragraph 6 of Article 18 of Directive
meet the requirement of the second 2014/17/EU[4) h licabl,
paragraph of Article 20(10) of Box o complte should contain the concise explanation where STS520-Residential L v/‘ /EUL4] or, wi g
- Regulation EU) Z017/2402. ox o comlete should contain the concise explanation where esidential Loan equivalent requirements in thir
Pursuant to the Mortgage Loan Criterion () in the requirement confirmation s not "N/A". countries.
Nes srss2 Residential Loan Prospectus,itis confirmed that the Mortgage Loans | o) ] )
requirement explanation |do not qualify as a self-certified mortgage loan or an Field should be left blank where STSS29-Residential Loan is
equityrelease mortgage loan. equal to N/A.
Field codes are highlighted in amber where it is not the case or field has errors in format.
Confirmed ] .
Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
o7 srss2 Borrower's creditworthiness {Confirmed/Unconf Field codes are highlighted in amber where:
assessment confirmation irmed} Confirmation and detaled explanation | ~ldseftbank; r )
as to whether an assessment of the - field is equal to "Unconfirmed"; or
borrower’s creditworthiness meets the ~field has errors In farmat.
Th fthe b 3 . - requirements set out in Article 8 of
@as of the borrower's hiness is Directive 2008/48/EC[3] or paragraphs
done in accordance with the Seller’s underwriting h
> " 1t04, point (a) of paragraph 5, and
criteria and meets the requirements set out in N
Ty AP paragraph 6 of Article 18 of Directive
aragraphs 1 to 4, point (a) of paragraph 5, an ; ’
§ paragrap! P ' paragrap 2014/17/EU[4] or, where applicable,  [Box to complete should contain the detailed explanation.
Borrower's creditworthiness |paragraph 6 of Article 18 of Directive 2014/17/EU or
N68 sTss29 4 - (TEXT-32767) equivalent requirements in third
assessment explanation |of Article 8 of Directive 2008/48/EC or, where ) )
A ) countries. Field codes are highlighted in amber if the field is left blank or has errors in format.
applicable, equivalent
i in third countries. See also Section 6.3
(Origination and servicing), paragraph Income of the
Prospectus.
Confirmed ] .
Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
oo srss30 Originator/Lender Expertise {Confirmed/Unconf Field codes are highlighted in amber where:
confirmation irmed} field s left blank; or
field is equal to "Unconfirmed"; or
field has errors in format.
The Mortgage Loans have been granted to Borrowers
by the Seller. The business activities of the Seller are
performed through its agents, including the
origination of mortgage loans. All Mortgage Loans are Confirmation and detailed explanation
originated, administered and serviced on behalf of
as to whether the originator or original A detailed explanation as to whether
the Seller by Quion Services B.V. (a 100 per cent.
T lender have expertise in originating Originator/Lender Expertise the originator ororiginal lenderhave |\ o Detailed Explanation Item 2.2.7 of Annex 19 of Commission
ALELEEAS DBANISCLEELY exposures of a similar nature to those 8 P expertise in originating exposures of a s Delegated Regulation (EU) 2019/980
Servicer. Quion has significant experience in the
e e o securitised pursuant to Article 20(10) similar nature to those securitised.
- (GHEL et imrar nat of Regulation (EU) 2017/2402 Box to complete should contain the detailed explanation
N70 515530, Originator/Lender Expertise |the Mortgage Loans forming part of the Pool (taking (TEXT-32767)
explanation the EBA STS Guidelines Non-ABCP Securitisations into
Field codes are highlighted in amber f the field is left blank or has errors n format.
account), as it has a license in accordance with the
Dutch Financial Supervision Act (Wet op het financieel
toezicht) and a minimum of 5 years’ experience in
originating mortgage loans. Elan Wonighypotheken
B.V. is an orignator of Dutch residential mortgage
loans for over 5 years. Reference is made to Section
6.3 (Origination and Servicing) of the Prospectus,
paragraph entitled “Origination” for a description of
the originator’s expertise.
Confirmed ] .
Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
- srssat Defaulted orrestructured Confirmed/Unconf | geraled explanations a to whether: | ield codes are highlighted in amber where: A detailed explanations as to whether:
e (i the transferred underlying exposures | ~field is eft blank; or . -the transferred underlying exposures
do not include, at the time of selection, | ~fieldis equal to "Unconfirmed; or do ot include, at the time of selection,
defaulted exposures (or restructured | " fieldhas errors in format. defaulted exposures (or restructured
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exposures) as defined in Article 20(11) exposures) as defined in Article 20(11)
The Mortgage Receivables forming part of the pool of Regulation (EU) 2017/2402. of Regulation (EU) 2017/2402.
sold and assigned on the Closing Date do not include - the requirements referred toin Transferred underlying exposures | [ Feauirements referred to in Article i Item 2.2.8 of Annex 19 of Commission
any expostires to Restructured Borrowers, To the Article 20 (11) (a) (i) and (i) of it oponures oo+ |20 2 ) and i) of Regulation €0) | Artile 20(11 Detailed Explanation Delegated Repulaton (£0) 2015/6%0
extent any exposures to Restructured Borrowers are Regulation (EU) 2017/2402 are met; 2017/2402 are met.
sold and assigned on a purchase date after the - the requirements referred to n soxto complete should contan th detaled xplanation - the requirements referred to n Article
72 srssat Defauled orrestuctured | Clsing Date, the EU Reporting Entiy hasundertaken || o |Article 20 (11) (o) of Regulation (€U) 20 (11) (b) of Regulation (EU)
exposures explanation in the transparency reporting agreement entered into 2017/2402 are met ; 2017/2402 are met ;
’ Field codes are highlighted in amber f the field is left blank or has errors n format. ’
between the Seller, the Issuer, the Security Trustee - the requirements referred to in - the requirements referred to in Article
and the Issuer Administrator that t shall comply with Article 20 (11) (c) of Regulation (EU) 20 (11) () of Regulation (EU)
the disclosure requirement set forth in Article 2017/2402 are met. 2017/2402 are met.
20(11)(a)(i) of the EU Securitisation Regulation in
respect of such exposures.
Confirmed ) o
Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
"Unconfirmed" should be reported in Box to complete where no payment was made at the
A P — time of the transfer of the exposures. In that case, at least one of the exemptions should be
N73 sTss32 ) h h reported below.
time of transfer confirmation irmed}
Confirmation and optional comment on | Field codes are highlighted in amber where:
whether, at the time of transfer of the | - field s left blank; or
exposures, the debtors have made at | - field has errors in format
oone payment pursuant to Article
The debtors of the underlying exposures have made 20(12) of Regulation (EU) 2017/2402
at least one payment at the time of transfer of the
Atleastone payment atthe | CPOSUTeS: The exemption et forth i Section 20(12) Box to complete may contain additional explanation.
N7a sTss32 of Regulation EU {TEXT-5000}
time of transfer comment
2017/2402 is not applicable. Reference is made to Field codes are highlighted in amber where the field has errors in format.
Section 7.3 (Mortgage Loan Criteria), item (xli) of the
Prospectus.
Only possible values in Field are:
- no exemption
- single instalment for revolving securitisations backed by exposures payable in a single A confirmation whether, at the time of
instalment transfer of the exposures, the debtors
- maturity of less than 1 year for revolving securitisations having a maturity of less than 1 [ At least one payment at the time | have made at least one payment rrtice 20(12) confirmation Items 3.3 and 3.4.6 of Annex 19 of Commission
year, including without limitation monthly payments on revolving credits of transfer A confirmation whether or not the Delegated Regulation (EU) 2019/980
- exemption under Article 20(12) of
The payment exemption should be consistent with the confirmation indicator populated Regulation (EU) 2017/2402 applies.
7S sTss32 Payment exemption st for STSS32 indicating 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.
Select the exemption that applies
under Article 20(12) of Regulation (EU) |Field codes are highlighted in amber where:
2017/2402 for revolving securitisations | - "At least one payment at the time of transfer” is "Unconfirmed" for STSS32 and field is
backed by exposures payable in a single | left blank or equal to "No exemption” or "N/A"; or
instalment or having a maturity of less | - "At least one payment at the time of transfer is "Confirmed" for STSS32 and field is not
than one year, including without left blank; or
limitation monthly payments on -field has errors in format.
revolving credits.
Box to complete may contain additional explanation.
Field should be left blank where "At east one payment at the time of transfer” for STSS32
Payment exemption is Confirmed.
N76 sTss32 3 {TEXT-5000}
explanation . .
Field codes are highlighted in amber where:
field is not left blank and "At least one payment at the time of transfer is "Confirmed"
for STS532; or
field has errors in format.
Confirmed Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed)
- srss3s Degree of dependence on {Confirmed/Unconf Field codes are highlighted in amber where:
repayments confirmation irmed} Confirmation and detailed explanation | - fild s eft blank; or
of the degree of dependence of the ~field s equal to "Unconfirmed"; or A detailed explanation of the degree of
repayments of the holders of the ~field has errors in format. Repayment of the holders shall | 4o 040 ce of the repayments of the
securitisation position on the sale of have been structured to holders of the securitisation position on |Article 20(13) Detailed Explanation ftem 3.4.1 of Annex 19 of Commission
Not applicable, as the repayments to be made to the ; depend predominantly on the 2 Delegated Regulation (EU) 2019/980
Noteholders under the Notes have not been assets securing the underlying sale of assets. the sale of assets securing the
exposures pursuant to Article 20(13) of underlying exposures.
structured to depend predominantly on the sale of h Box to complete should contain the detailed explanation.
Degree of dependence on Regulation (EU) 2017/2402.
N78 sTss33 rommyments oxpanation|the Mortgaged Assets securing (TEXT-32767)
the Mortgage Loans. Reference is also made to Field codes are highlighted in amber f the field is left blank or has errors in format.
Section 6.2 (Description of Mortgage Loans),
paragraph entitled Mortgage Loan Types.
Confirmed Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed)
CEIPITE TGS {Confirmed/Unconf Field codes are highlighted in amber where:
N79 sTss34 retention requirements
irmed} ~field is left blank; or
confirmation X N
~field is equal to "Unconfirmed"; or
~field has errors in format.
e v CepRT T
“originator” within the meaning of Article 2(3)(a) of
the EU Securitisation Regulation, has separately
undertaken to retain, on an ongoing basis, a material
net economic interest of not less than five (5) per
cent. in the securitisation transaction described in the
Prospectus in accordance with Article 6(1) of the EU
Securitisation Regulation (which does not take into Confirmation and concise explanation
account any relevant national measures). as to how the originator, sponsor or
As at the Closing Date, such material net economic original lender of a non-ABCP
interest will be held in accordance with Article 6(3)(a) securitisation comply with the risk
of the EU Securitisation Regulation by holding no less retention requirement as provided for
Compliance with risk [FEn iR Er e G il e EEN e in Article 6 of Regulation (EU) Box to complete should contain the concise explanation.
’ the Classes of Notes sold or transferred to investors: 2017/2402
N8O sTss34 retention requirements {TEXT-10000}
explanation [Mipszlerizselo i eaErels, Field codes are highlighted in amber if the field is left blank or has errors in format.
that (a)itis and, for so long as it is required to hold a
material net economic interest in the securitisation
transaction, it shall continue to be an “originator”
within the meaning of Article 2(3)(a) of the EU
Regulation and will continue to retain a
material net economic interest in the securitisation
transaction in such capacity, (b) it will not transfer its
material net economic interest in the securitisation
transaction except to the extent permitted or
required under the EU Securitisation Regulation and
(c)that the material net economic interest in the
securitisation transaction will not be subjected to any
LEI field should be reported in Box to complete where available. Where reported, this LEI
LEI of the entity (where available) that | 1019 €Xist 2t the GLEIF database.
retains the material net economic | O"Y ©"@ Ll should be reported.
N81 sTss34 Retaining entity LEI 549300RF42R5090WONO7 (e}
interest pursuant to Article 21(1)of | 4o e highlighted in amber where:
Regulation (EU) 2017/2402. :
- neither entity name nor entity LEl is reported
- field has errors in format.
Entity name should be reported in Box to complete where LEI is not available for STSS34- A concise explanation as to how the
Name of the entity (where LElisnot | Retaining entity LEI originator, sponsor or original lender of
available) that retains the material net anon-ABCP securitisation comply with
N2 sTss34 Retaining entity name {TEXT-100} ) the risk retention requirement as
economic interest pursuant to Article | Field codes are highlighted in amber where:
21(1) of Regulation (EU) 2017/2402 ~neither entity name nor entity LEI s reported provided for in Article 6 of Regulation
field has errors in format. (EV) 2017/2402
Anindication which entity retains the
Y Only possible values in Box to complete are Y or "N" material net economic interest and
Box to complete should contain "Y" where vertical slice is used for retaining the risk and which option is used for retaining the
N otheraise. risk including:
Is vertical slice in accordance with (1) vertical slice in accordance with
Ne3 sTss34 Vertical slice /N Article 6(3)(a) of Regulation (EV) el codes are highlighted in amber where: Article 6(3)(a) of Regulation (EV)
2017/2402 used forretaining theriske |1 ISR EE AT 2017/2402;
- all options are filleckin with "N'; or (2)seller's share in accordance with Item 3.1 of Annex 9 and Item 3.4.3 of Annex 19
- field has errors in format. Compliance with risk retention Article 6(3)(b) of Regulation (EU) Article 21(1) Concise Explanation of Commission Delegated Regulation (EU)
N Only possible values in Box to complete are "Y" or "N" requirements 2017/2402; 2019/980
Box to complete should contain "Y" where seller’s share is used for retaining the risk and (3) randomly-selected exposures kept
N othermise. on balance sheet, in accordance with
) Is seller’s share in accordance with Article 6(3) (c) (3) of Regulation (£U)
N4 sTss34 Seller's share /N Article 6(3)(b) of Regulation (EU) il codes are highlighted in amber where: 2017/240%;
2017/2402 used for retaining the risk? | "¢ i 1o prankes or (4) first loss tranche in accordance with
- all options are filled-in with "N'; or Article 6(3)(d) of Regulation (EU)
 field has errors in format. 2017/2402;
N Only possible values in Box to complete are "Y" or "N" (5) first loss exposure in each asset in
Box to complete should contain "Y" where randomly-selected exposures kept on balance accordance with Article 6(3)(e) of
e Is randomly-selected exposures kept on |sheet is used for retaining the risk and "N" otherwise. Regulation (EV) 2017/2402;
Kept on balance N balance sheet, in accordance with (6) no compliance with risk retention
Ngs STSS34 ey res ke Article 6(3) (c) (3) of Regulation (EU) | Field codes are highlighted in amber where: requirements set out in Artcle 6(3) of
2017/2402 used for retaining the risk? | - field is left blank; or Regulation (EU) 2017/2402;
-all options are filled-in with "N"; or (7) other options used.
- feld has errors in format.
N Only possible values in Box to complete are Y or "N"
Box to complete should contain "Y" where first oss tranche s used for retaining the risk
Isfirst loss tranche in accordance with | "¢ ™V Otherwise
N86 sTss34 First loss tranche /N Article 6(3)(d) of Regulation (EU)
201772402 veod or esaiming the sk |Field codes are highlghted in amber where:
~fieldis left blank; or
-all options are filled-in with "N"; or
- field has errors in format.
N Only possible values in Box to complete are Y or "N"
Box to complete should contain "Y" where first oss exposure in each asset is used for
Is first oss exposure in each assetin | retaining the risk and "N" otherwise.
. srss3a Firstoss exposure ineach S accordance with Article 6(3)(¢) of
assetindicator Regulation (EU) 2017/2402 used for | Field codes are highlighted in amber where:
retaining the risk? ~fieldis left blank; or
-all options are filled-in with "N"; or
- field has errors in format.
N Only possible values in Box to complete are Y or "N"
Box to complete should contain "Y" where there is no compliance with risk retention
Is there no compliance with risk requirements and"N" otherwise.
N8s sTSs34 B ETERGES /N retention reduirements set outin Field codes are highlighted in amber where:
retention requirements Article 6(3) of Regulation (EU)
2017720020 ~fieldis left blank; or
field s filled-n with "Y'; o
-all options are filled-in with "N"; or
- field has errors in format.
N Only possible values in Box to complete are Y or "N"
Box to complete should contain "Y" where other options is used for retaining the risk and
"N otherwise.
Ng9 STSS34 Other option Indicator 4D Field codes are highlighted in amber where:
~fieldis left blank; or
Is other options used for retaining the | - all options are fillec-in with "N"; o
risk pursuant to Article 21(1) of - field has errors in format.
Regulation (EU) 2017/24027? If Yes
please provide the used option.
Value should be reported in Box to complete when Other option indicator” s reported with
NSO sTss3a Other options used comment {TEXT-5000} ¥ for STSS34
Field codes are highlighted in amber where it is not the case or field has errors in format.
(Eeilizd] Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed/N/A).
o1 srssas ns'iz:z’:‘:'::::“' L {Confirmed/Unconf Field codes are highlighted in amber where:
" irmed/N/A} ~field is left blank; or
confirmation n -
field is equal to "Unconfirmed"; or
field has errors in format.
The interest rate risks are appropriately mitigated, as Confirmation and concise explanation
(oIS (o STEpAFEREBr as to whether the interest rates and A concise explanation as to whether the
the Swap Counterparty to hedge the interest rate risk
currency risks are appropriately interest rates and currency risks are
(et Eifialliasiio lanssivlhyin mitigated and that measures are taken Mitigation of Interest rates (IR) |appropriately mitigated and that ) tems 3.4.2 and 3.8 of Annex 19 of Commission
lswzraniieRhe e e ) to mitigate such risks and confirm that and currency risks (FX) Risks measures are taken to mitigate such | ¢ 21(2) Concise Explanation Delegated Regulation (EU) 2019/980
the floating rate of interest due and payable by the A
such measures are available to risks and confirm that such measures
Mitigation of Interest rates '::f‘:;::;';i::;:‘(’:iz:;:Z‘js(::; '“""e;d:“"s' investors under Article 21(2) of Box to complete should contain the concise explanation are available to investors.
N9z sTss35 and currency risks -4 (Hedging) ofthe | e 10000} | Regulation (EU) 2017/2402.
explanation e RO b D Field codes are highlighted in amber if the field is left blank or has errors in format.
currency risk arising from the Transaction is
appropriately mitigated given that the Notes will be
denominated in euro, the interest on the Notes will be
payable quarterly in arrear in euro and the Mortgage
Loans are denominated in euro (see also Condition 1
(Form, Denomination and Title), Condition 4(b)
(Interest Periods and Notes Payment Dates).
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Derivatives not

Exemption on derivatives

{No
derivatives/Exempt

Box to complete should contain the derivatives indicator (No derivatives/Exemption on
derivatives/Unconfirmed).

N3 STSS36 purchased/sold by SSPE ion on Field codes are highlighted in amber where:
confirmation i ~field is left blank; or
rmed} ~field is equal to "Unconfirmed; or
- field has errors in format.
Confirmation and concise declaration Aconcise declaration that the SSPE has
I T T ST AFTEEE B R that the SSPE has not entered into . not entered into derivative contracts
contracts are entered into by the Issuer (except a N Derivatives Purchased/Sold by N Items 3.4.2 and 3.8 of Annex 19 of Commission
! o derivative contracts except in the SSPE except in the circumstances referred to |Article 21(2) Concise Explanation Delegated Regulation (EU) 2019/980
ion
";":“S’“e"‘ Swapag’“"“e"‘ b °‘:‘”“gcte’:_“"a“:“ circumstances referred to n Articles in Articles 21(2) of Regulation (EU) elegated Regulatior
it SUAPAEETEN) [0 ARG Y, Cetilien 21(2) of Regulation (EU) 2017/2402. . 2017/2402
Derivatives not item (1) (Covenants of the Issuer) of the Notes Box to complete should contain the concise explanation.
Noa STSS36 purchased/sold by SSPE | stipulates that the Issuer shall not, except to the {TEXT-10000}
explanation extent permitted by or provided for in the Transaction Field codes are highlighted in amber if the field is left blank or has errors in format.
Documents enter into derivative contracts. Reference
is also made to STSS35 above in which it has been set
out that the interest rate risk is appropriately
mitigated with the Swap Agreement i place.
il Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed/N/A).
"N/A" should be reported only where no derivatives are used.
Field codes are highlighted in amber where:
Common standards ) field s left blank; or
) i {Confirmed/Unconf /A i
N9S sTSs37 underwriting derivatives Y field is equal to "N/A" and STSS36-Derivatives not purchased/sold by SSPE confirmation
confirmation is not equal to "No derivatives; or
Confirmation and concise explanat . /A X
onfirmation and concise explanation | field is not equal to "N/A" and STSS36-Derivatives not purchased/sold by SSPE ' concise explanation on whether any
on whether any hedging instruments | confirmation is equal to "No derivatives"; o
hedging instruments used are
used are underwritten and field is equal to "Unconfirmed”; or Derivatives using common ) Items 3.4.2 and 3.8 of Annex 19 of Commission
documented according to commonl ' standards underwritten and documented Article 21(2) Concise Explanation Delegated Regulation (EU) 2019/980
3 v | field has errors n format. according to commonly accepted g g
cepted standards pursuant to Article standards
e il e -~ 21(2) of Regulation (EU) 2017/2402. -
LR EaTI ORI LD Box to complete should contain the concise explanation where STSS37-Common standards
1992 ISDA master agreement, including the schedule > shou g
¢ underwriting derivatives confirmation is not "N/A".
Common standards thereto, a credit support annex and a confirmation
N96 sTSs37 derwriting derivati between the Issuer, th EXT-10000
underwiriting derivatives | heween the ssuer, the ) i L Field should be left blank where STSS37-Common standards underwriting derivatives
explanation Swap Counterparty and the Security Trustee dated !
; confirmation is equal to N/A.
the Signing Date. Reference is also made to Section
5.4 (Hedging) of the Prospect
e e Field codes are highlighted in amber where it is not the case or field has errors in format.
(Eeilizd] Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed/N/A).
o7 srssas Referenced interest {Confirmed/Unconf Field codes are highlighted in amber where:
payments confirmation irmed/N/A} field s left blank; or
field is equal to "Unconfirmed"; or
field has errors in format.
e oA e ST raTe- appICaTTe ToeaerT
Mortgage Receivable i either (i) a fixed rate which is
to be periodically reset from time to time in
accordance with ts Mortgage Conditions on any
Mortgage Receivable Reset Date, or (i a floating rate
which fluctuates from time to time in accordance
with the interest base rate to which the rate is Confirmation and concise explanation
referenced (in the case of the Mortgage Loans, the on whether and how any referenced A concise explanation on whether and
reference rate is the three-month Euribor rate). interest payments under the how any referenced interest payments
Hence, any referenced interest payments under the securitisation assets and liabilities are Referenced interest payments |under the securitisation assets and Item 2.2.2 and 2.2.13 of Annex 19 of
Mortgage Loans are based on generally used market calculated by reference to generally based on generally used interest _|liabilties are calculated by reference to | Article 21(3) Concise Explanation Commission Delegated Regulation (EU)
interest rates, or generally used sectoral rates used market interest rates or generally rates generally used market interest rates or 2019/980
reflective of the cost of funds, and do not reference used sectoral rates reflective of the generally used sectoral rates reflective
. ] Box to complete should contain the concise explanation.
No8 stssas Referenced interest complex formulae or derivatives. Referenceisalso | 1oy cost of funds pursuant to Article 21(3) of the cost of funds.
payments explanation made to Section 7.5 (Interest rate reset in respect of of Regulation (EU) 2017/2402.
Field codes are highlighted in amber if the field is left blank or has errors in format.
Mortgage Receivables) of the Prospectus for a
description of the interest rate (re)setting including a
statement on the reference rate being used for
the mortgage loans. Interest on the Floating Rate
Notes for each Interest Period will accrue at an
annual rate equal to the sum of the Euro Interbank
Offered Rate (Euribor) for three-month deposits in
EUR (determined in accordance with paragraph (f)
below) (or, in respect of the first Interest Period, the
rate which represents the linear interpolation of
Euribor for three-month deposits in EUR and Euribor
for six-month deposits in EUR, rounded, if necessary,
Confirmed ] .
Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
Accelerati ti
cceleration notice / {Confirmed/Unconf Field codes are highlighted in amber where:
N99 sTSs39 enforcement requirement L " cod
¢ irmed) field s left blank; or
confirmation n -
field is equal to "Unconfirmed"; or
field has errors in format.
rOTOwTg TTereTveTy OraTT oTETo
Enforcement Available Amount shall be retained in
the Issuer Accounts beyond what is necessary to
discharge the costs and expenses likely to be incurred
in connection with the ordinary operational
functioning of the Issuer (including any liquidation
costs) or the orderly repayment of amounts due to
the Noteholders in accordance with the Post-
Enforcement and Call Option Exercise Priority of Confirmation and declaration in ) )
Payments, unless exceptional circumstances (as to be Notrapping of cash following  |A declaration in general terms that each
general terms that each of the ‘ Item 3.4.5 of Annex 19 of Commission
determined by the Security Trustee) require that an ’ ) enforcement or an acceleration | of the requirements of Article 21(4) of | Article 21(4) Concise Explanation
A requirements of Article 21(4) of ° Delegated Regulation (EU) 2019/980
amount is retained in the Issuer Accounts in order to notice Regulation (EU) 2017/2402 are met.
(EU) 2017/2402 are met.
S be used, in the best interests of Noteholders, for
Acceleration notice / ettt detorioration i e Box to complete should contain the declaration in general terms.
N100 sTss39 enforcement requirement | &P {TEXT-10000}
credit quality of the Mortgage Loans and the Notes
explanation b ! ? Field codes are highlighted in amber if the field is left blank or has errors in format.
will amortise sequentially. Reference is also made to
the last paragraph of Section 5.2 (Priority of
Payments) of the Prospectus.
In addition, for the purpose of compliance with Article
21(4) and Article 21(9) of the EU Securitisation
Regulation, (i) the issuance of an Enforcement Notice,
delivery of which by the Security Trustee will trigger a
change in the priorities of payments upon
Enforcement and (i) any change in the priorities of
payment which will materially adversely affect the
repayment of the Notes, will be reported to the.
Noteholders without undue delay (see also Condition
Confirmed ] .
Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
Nio1 srssa0 No trapping of cash {Confirmed/Unconf Field codes are highlighted in amber where:
confirmation irmed) field s left blank; or
Confirmation and optional comment | - field s equal to "Unconfirmed”; or
that no cash would be trapped i i
o1 o cash wou ¢ be appe feld has errors in format. Confirmation that no cash would be -
the delivery of (a)No amount of cash shall be ) Item 3.4.5 of Annex 19 of Commission
trapped following the delivery of Article 21(4)(a) Confirmation
or an acceleration notice pursuant to trapped e Delegated Regulation (EU) 2019/980
N enforcement or an acceleration notice.
Article 21(4)(a) of Regulation (EU)
Upon the issuance of an Enforcement Notice, no 2017/2402 Box to complete may contain additional explanation.
No trapping of cash "
N102 sTSs40 BN amount of cash shall be trapped in the Issuer {TEXT-5000}
Accounts. See also above under STSS39. Field codes are highlighted in amber where the field has errors in format.
Confirmed ] .
Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
103 srssa Sequential amortisation {Confirmed/Unconf | o1 optional comment | Feld codes are highlighted in amber where:
confirmation irmed} . : field s left blank; or
that principal receipts from the N . .
: field is equal to "Unconfirmed"; or Confirmation that principal receipts
underlying exposures are passed to the
h ; } field has errors in format. from the underlying exposures are
investors via sequential amortisation of . N -
12 sequents (b) principal receipts shall be | passed to the investors via sequential ) Item 3.4.5 of Annex 19 of Commission
the securitisation positions, as : oo : Article 21(4)(b) Confirmation
- " passed to investors amortisation of the securitisation Delegated Regulation (EU) 2018/980
determined by the seniority of the " *
) ) ' : positions, as determined by the
See Section 5.2 (Priority of Payments) of the securiisation position pursuant to ) ) ! capyne
! } h Box to complete may contain additional explanation. seniority of the securitisation position
Nioa srssa under Prority of Payments n respectof | o+ oo Article 21(4)(b) of Regulation (EU)
t ipal. All d lied to redeem th 2017/2402
commen prineipal, A proceeds are Spplied toredzem the ! Field codes are highlighted in amber where the field has errors in format.
most senior class of notes first.
Confirmed ] .
Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
Nios srssa Reversed repayment on {Confirmed/Unconf Field codes are highlighted in amber where:
seniority confirmation irmed} field s left blank; or
Confirmation and optional comment | - field s equal to "Unconfirmed"’; o
that the 1t of the - fi i
at the repayment of the eld has errors in format. (¢) repayment shall not be Confirmation that the repayment of the -
position is not to be : ) : ) ) Item 3.4.5 of Annex 19 of Commission
‘ ' ) reversed with regard to their securitisation position is not to be Article 21(4)(c) Confirmation
reversed with regard to their seniority ° : ) ) Delegated Regulation (EU) 2018/980
: ) : seniority reversed with regard to their seniority.
See Section 5.2 (Priority of Payments) of Prospectus pursuant to Article 21(4)(c) of
under Priority of Payments in respect of principal. All Regulation (EU) 2017/2402 Box to complete may contain additional explanation.
Reversed repayment on ) !
N106 sTssaz e proceeds are applied to redeem the most senior class | {TEXT-5000}
7 of notes first and the Field codes are highlighted in amber where the field has errors in format.
seniority of the notes cannot be reversed.
Confirmed ] .
Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
. srssas No automatic iquidation {Confirmed/Unconf Field codes are highlighted in amber where:
confirmation irmed} field s left blank; or
Confirmation and optional comment | - field s equal to "Unconfirmed’; or
that not any provisions require - field has errors in format. (d) no provisions shall require ) )
° ¢ Confirmation that not any provisions -
automatic liquidation of the underlying automatic liquidation of the ! oty ) Item 3.4.5 of Annex 19 of Commission
Upon the issuance of an Enforcement Notice, no. ! require automatic liquidation of the | Article 21(4)(d) Confirmation
exposures at market value pursuant to underlying exposures at market : Delegated Regulation (EU) 2018/980
automatic liquidation for market value of the > } underlying exposures at market value.
s P Article 21(4)(d) of Regulation (EU) value
ortgage Receivablesis required under the
rtgag S AR 2017/2402 Box to complete may contain additional explanation.
No automatic liquidation Transaction Documents (see also Conditions
N108 sTssa3 {TEXT-5000}
comment 6 (Redemption), 10 (Events of Default) and 11
Field codes are highlighted in amber where the field has errors in format.
(Enforcement, Limited Recourse and Non-Petition)
and Section 7.1 (Purchase, repurchase and sale)) of
the Prospectus.
N/A
Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed/N/A).
Field should be "N/A" where transaction featuring non-sequential priority of payments
does not include triggers relating to the performance of the underlying exposures resuting
vaos s Nan-seqtue!n@ priority of R — " (Ahe(.plru;riltvsof?:ymeln:rsveé:jniézs/e;:;;\(ial payments in order of seniority pursuant
RS irmed/N/A} Confirmation and optional comment |t Aticle 21(5) of Regulation (EU)
ERITELE that transaction featuring non- . .
sequentia priorty of payments include.| €14 codes are highlighted in amber where:
triggers relating to the performance of |~ fieldisleft blank; or .
the underlying exposures resultingin |~ field is equal to "Unconfirmed”; or
the priority of payment reverting to ~field has errors Infarmat.
q payments in order of
seniority pursuant to Article 21(5) of
(EU) 2017/2402. Box to complete may contain the concise explanation where STSS44-Non-sequential
priority of payments triggers confirmation is not "N/A"
Non-sequential rity of Confirmation that transaction featuring
N110 sTssaa SELOlEEELTe {TEXT-5000} L
payments triggers comment Field should be left blank where STSS44-Non-sequential priority of payments triggers non-sequential priority of payments
confirmation is equal to N/A. include triggers relating to the
performance of the underlying
Field codes are highlighted in amber where it is not the case or field has errors in format. exposures resulting in the priority of
o oSl e B AR s
Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed/N/A). |**% priority ofpay pay! v © €
Confirmation that such lud
Field should be "N/A" where transaction featuring non-sequential priority of payments onfirmation that such triggers Include
at least the deterioration in the credit
does not include triggers relating to the performance of the underlying exposures resulting : !
quality of the underlying exposures
in the priority of payment reverting to sequential payments in order of seniority pursuant
below a predetermined threshold.
- to Article 21(5) of Regulation (EU) 2017/2402.
i1 srssaa Credit quality deterioration {Confirmed/Unconf
trigger confirmation rEdfry Confirmation and optional comment | Field codes are highlighted in amber where:
that such triggers include at least the | - field s left blank; or
deterioration in the credit quality of | -field is equal to "Unconfirmed; or
the underlying exposures below a - field is equal to "N/A" and "Confirmed" i reported for STSS44 - Non-sequential priority
predetermined threshold pursuant to | of payments triggers confirmation; or
Article 21(5) of Regulation (EU) - field has errors in format.
2017/2402
i1z srssaa Credit quality deterioration D] Box to complete may contain the concise explanation.
trigger comment
Field codes are highlighted in amber where the field has errors in format.
Confirmed Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed)
i3 Servicer expertise {Confirmed/Unconf Field codes are highlighted in amber where:
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- field is left blank; or
- field is equal to "Unconfirmed"; or
- field has errors in format.
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All Mortgage Loans are originated, administered and
serviced on behalf of the Seller by Quion Services B.V. Confirmation and detailed explanation
{2 100 per cent. subsidiary of Quion Groep B.V.)iniits on how the requirements of Article A detailed explanation on how the
capacity as Elan Servicer. The Elan Servicer provides 21(8) are met. As part of the Required expertise from the requirements of Article 21(8) are met.
collection and other services to and on behalf of the explanation, include references to any servicer and policies and As part of the explanation, include Item 3.4.6 of Annex 19 of Commission
Al am e e s D policies and procedures intended to adequate procedures and risk | references to any policies and Article 21(8) Detailed Explanation Delegated Regulation (EU) 2019/980
Mortgage Loans and has wide expertise in servicing ensure compliance with these management controls in place | procedures intended to ensure
ST exposures of the Seller of a similar nature to those requirements pursuant to Article 21(8) |Box to complete should contain the detailled explanation. compliance with these requirements.
N114 sTsssa e e securitised and has well-documented and adequate | {TEXT-32767) (b) of Regulation (EU) 2017/2402
policies, procedures and risk management controls Field codes are highlighted in amber if the field is left blank or has errors in format.
relating to the servicing of exposures. The Elan
Servicer holds a licence as an offeror of credit
(aanbieder van krediet ) or intermediary.
(bemiddelaar ) under the Dutch Financial Supervision
Act. Reference is also made to Section 3.5 (Servicer)
and Section 6.3 (Origination and Servicing) of the
Prospectus.
N/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
Early termination {Confirmed/Unconf revolving securitisation.
N115 sTssas ' h
confirmation irmed/N/A} ) )
Confirmation and concise explanation, | Field codes are highlighted in amber where:
where applicable, on revolving -field s left blank; or X § i A concise explanation, where
securitisation with early amortisation | - field is equal to "Unconfirmed"; or Revolving securitisation with applicable, on how the provisions in Art -
events for termination of revolving -field has errors In farmat. early amortisation events for 21(6)(a) of Regulation (EU) 2017/2402 | Article 21(6) Concise Explanation Items 2.3 and 2.4 of Annex 19 of Commission
period based on prescribed triggers of revolving period | 1o ted in the transaction Delegated Regulation (EU) 2019/980
based on prescribed triggers
pursuant to Article 21(6) of Regulation documentation.
(€U) 2017/2402 Box to complete should contain the concise explanation where STSS45-Early termination
EriyihE confirmation is not "N/A".
N116 sTssas e e {TEXT-10000}
Field should be left blank where STSS45-Early termination confirmation is equal to N/A.
Field codes are highlighted in amber where it is not the case or field has errors in format.
N/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.
N117 sTSs46 ﬁ:;::rqc‘;ﬂ;;’:::z":’"”"“ ff;:g;:;;’ Unconf Field codes are highlighted in amber where:
~field s left blank
Confirmation and concise explanation | = "Unconfirmed" is reported; or A concise explanation where applicable,
where applicable, on deteriorationin | ~N/A"is not reported and STSS45-Early termination confirmation is "N/A"; or (a) deterioration in the credit | on how the provisions in Art 21(6)(a) of
the credit quality of the underlying ~"N/A"is reported and STSS45-Early termination confirmation is not"N/A"; o quality of the underlying Regulation (EU) 2017/2402 are Article 21(6)(a) Concise Explanation ftems 2.3 and 2.4 of Annex 19 of Commission
exposures pursuant to Article 21(6) (a) | - field has errors in format. exposures reflected in the transaction Delegated Regulation (EU) 2019/980
of Regulation (EU) 2017/2402 documentation.
Box to complete should contain the concise explanation where STSS46-Credit quality
deterioration trigger confirmation s not "N/A".
Credit quality deterioration
N8 STssae trigger explanation (TR Field should be left blank where STSS46-Credit quality deterioration trigger confirmation is
equal to N/A.
Field codes are highlighted in amber where it is 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 the securitisation is not a
revolving securitisation.
N119 sTssa7 MR Confmes Se Field codes are highlighted in amber where:
confirmation irmed/N/A} 1 o
~field s left blank
Confirmation and concise explanation, | - i
where applicable, on Dcturr:nts ofan | . "LIJ\JTA‘?'n\:rrvmo(e‘:e;Z:(E::;t::g'?;SAS—Early termination confirmation is "N/A"; or A condse explanalion, where
insolvency-related event of the _"N/A"is reported and STSS45-Early termination confirmation is not"N/A" or b} occurrence of an Insolvency- _apelicable, on how the provisions or Items 2.3 and 2.4 of Annex 19 of Commission
oriimator ar servicer puratant to s eporiedand oF i related event of the originator or |triggers in Art 21(6)(b) of Regulation | Article 21(6)(b) Concise Explanation Delegated Reguimtion (E0) 2016/580
servicer (EU) 2017/2402 are reflected in the
ticle 21(6) (b) of Regulation (EU) transaction documentation.
2017/2402
Box to complete should contain the concise Where STSS47-Insolvency-related
event confirmation is not "N/A".
Insolvency-related event
N120 STS47 explanation {TEXT-10000} Field should be left blank where STSS47-Insolvency-related event confirmation is equal to
N/A.
Field codes are highlighted in amber where it is not the case or field has errors in format.
N/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.
N121 sTssa8 Pre-determined threshold (Eiilmetesr Field codes are highlighted in amber where:
value confirmation irmed/N/A} o o bt A concise explanation, where
Confi and concise ~"Unconfirmed" is reported; or applicable, on how the provisions or
where a_lmlicah‘er onvalue of the - "N/A"is not reported and STSS45-Early termination confirmation is "N/A"; or (c) value of the underlying triggers in Art 21(6)(c) ofRegu_\akion
underlying exposures held by the SSPE | _"N/A"is reported and STSS45-Early termination confirmation is not"N/A"; or exposures held by the SSPE falls (EV) 201_7/2402 are reflected lf\the Article 21(6)(c) Concise Explanation Items 2.3 and 2.4 of Annex 19 of Commission
falls below a pre-determined threshold | _ field has errors in format. transaction documentation, using cross- Delegated Regulation (EU) 2019/980
¢ below a pre-determined threshold
p to Article 21(6) (c) of references to the relevant sections of
Regulation (EU) 2017/2402 the underlying documentation where
Box to complete should contain the concise explanation where STSS48-Pre-determined the information can be found
threshold value confirmation is not "N/A"
Pre-determined threshold
N2z STSS48 value explanation (TR Field should be left blank where STSS48-Pre-determined threshold value confirmation is
equal to N/A.
Field codes are highlighted in amber where it is 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 the securitisation is not a
revolving securitisation.
New underlying exposures )
N123 STSS49 failure generation :f::g;z‘;“{umw Field codes are highlighted in amber where:
G Confirmation and concise explanation, | *field is left blank
where applicable, on a failure to - "Unconfirmed" Is reparted; ar (d) a failure to generate sufficient | A concise explanation, where
generate sufficient new underlying ~"N/A"is not reported and STS545-Early termination confirmation is "N/A"; or new underlying exposures applicable, on how the provisions in Art .
exposures meeting pre-determined - "N/A"is reported and STSS45-Early termination confirmation is not"N/A"; or meeting pre-determined credit | 21(6)(d) of Regulation (EU) 2017/2402  |Article 21(6)(d) Concise Explanation ftems 2.3 and 2.4 of Annex 19 of Commission
credit quality (trigger for termination | - field has errors in format. quality (trigger for termination of |are reflected in the transaction Delegated Regulation (EU) 2019/980
of the revolving period) under Article the revolving period) documentation.
21(6) (d) of Regulation (EU) 2017/2402 3
Box to complete should contain the concise explanation where STSS49-New underlying
exposures failure generation confirmation is not "N/A"
New underlying exposures
Ni24 GED Z‘:;:ﬁ::’a'm" IEHIE) Field should be left blank where STSS49-New underlying exposures failure generation
confirmation is equal to N/A.
Field codes are highlighted in amber where it is not the case or field has errors in format.
(Eeilizd Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
Nazs srssso Participant duties {Confirmed/Unconf Field codes are highlighted in amber where:
confirmation irmed} field s left blank; or
field is equal to "Unconfirmed"; or
field has errors in format.
Confirmation and optional comment
that the transaction documentation
The Servicing Agreement sets ot the contractual specifies all of the requirements under Confirmation that the transaction
clzieis el et st Article 21(7) (a) of Regulation (EU) (a)information regarding documentation specifies all of the Item 3.2 of Annex 19 of Commission Delegated
(Praiitan S B(Earite e =i 7 (i 2017/2402 on the contractual contractual obligations of the | 0 Lo ot under Article 21(7) (a) of | TH€1 217)(8) Confirmation Regulation (EU) 2019/980
Agreement) of the Prospectus). The Trust Deed sets abligation, uties and responsbilties servicer and trustee Romilation (£0) 2017/2409.
out the contractual obligations, duties and
of the servicer and the trustee, ifany, | Box to complete may contain additional explanation.
- responsibilities of the Security Trustee (Section 3.3 - N N
N126 STSS50 Participant duties comment {TEXT-5000} and other ancillary service providers.
(Security Trustee) and Section 4.1 (Terms and
Field codes are highlighted in amber where the field has errors in format.
Conditions)) of the Prospectus. The Administration
Agreement sets out the contractual obligations,
duties and responsibilities of the Issuer Administrator
(Section 3.6 (Issuer Administrator) and Section 5.7
(Administration Agreement)) of the Prospectus.
(Eeilizd Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
. srssst Servicing Continuity {Confirmed/Unconf Field codes are highlighted in amber where:
confirmation irmed} field s left blank; or
Confirmation and optional comment  field is equal to "Unconfirmed"”; or
that the securitisation documentation | _ field has errors in format,
Iy satisfies the of
The Issuer has, in accordance with the terms of the Article 21(7) (b) of Regulation (EU)
Servicing Agreement, appointed Intertrust 2017/2402 on the processes and Confirmation that the securitisation
Administrative Services B.V. as the Back-up Servicer responsibilities HE(ESS?[V to ensure (bjServicing Continuity Provisions do:u}mentation exp(essly satisfies the Article 21(7)(b) Confirmation Item 3.2 of Annex 19 of Commission Delegated
Facilitator, to assist the Issuer and the Security that a default by or an insolvency of the requirements of Article 21(7) (b) of Regulation (EU) 2018/980
Trustee in appointing a substitute servicer in the. servicer does not resultin a Regulation (EU) 2017/2402.
Ty event the Servicing Agreement is terminated in termination ofservcing, such as Box to complete may contain additional explanation.
N128 STSss1 B respect of the Servicer. Reference is alsomade to | {TEXT-5000} contractual provision which enables
Section 3.1 (Back-up Servicer Facilitator) and Section the replacement of the servicer in such |Field codes are highlighted in amber where the field has errors in format.
7.4 (Servicing Agreement) of the Prospectus. case.
Furthermore, Clause 19 (Termination) of the Servicing
Agreement stipulates the processes and
responsibilities regarding the substitution of the
servicer.
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 derivatives.
Derivative Counterparty {Confirmed/Unconf
N129 sTsss2 i i
Continuity confirmation irmed/N/A} Confirmation and optional comment | Field codes are highlighted in amber where:
that the transaction documentation field is left blank; or
satisfies all of the information referred | " )
toin Avice 210) (0 of Regution €0) | ftd e ore ot - Confirmation that th transaction
° (c)Derivative Counterparty documentation satisfies all of the Item 3.8 of Annex 19 of Commission Delegated
2017/2402 on provisions that ensure ! ¢ Article 21(7)(c) Confirmation
e replavementof douative ontinuity Provisions information referred to n Article 21(7) Regulation (EU) 2019/980
The Swap Agreement has provisions requiring counterparties in the case of their (c) of Regulation (EU) 2017/2402,
replacement of the swap counterparty in the event of detault,insolvency, and other specifed
its default or insolvency (see Part 5 of the Schedule to
- events, where applicable.
i3 srsss2 Derivative Caunterparty | the Swap Agreement and i the Credit Support Annex |- oo Box to complete may contain additional explanation.
Continuity comment entered into in respect of the Swap Agreement),
which requires the swap counterparty to take certain Field codes are highlighted in amber where the field has errors in format.
remedial actions as necessary to avoid a negative
impact on the ratings of the Notes.
Confirmed Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed/N/A).
"N/A" should only be reported where not applicable.
N131 STS553 Liquidity Provider Continuity {Confirmed/Unconf - .o and optional comment
confirmation irmed/N/A} that the transaction documentation | Fiéld codes are highiighted in amber where:
satisfies all of the information under - fleld isleft blank; or
rticle 21(7 (c) of Regulation (EU) ~field is equal to "Unconfirmed; or
2017/2402 on provisions that ensure ~field has errors in format.
the replacement of iquidity providers
inthe case of their default, insolvency,
Clause 7 (Repayment, Cancellation and Replacement) and other specified events, where
iz srssss Uauidity Povider Continuity (of the Cash Advance Failty Agreement provides for | o+ oo applicable. Box to complete may contain additional explanation.
comment provisions in relation to the replacement of the Cash
Advance Facility Provider. Field codes are highlighted in amber where the field has errors in format. Confirmation that the transaction
(c)Account Bank Continuity satisfies all of the Aetce 2007)() Confirmation Item 3.8 of Annex 19 of Commission Delegated
Provisions information under Article 21(7 (c) of Regulation (EU) 2019/980
(Eeilizd] Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed). Regulation (EV) 2017/2402.
iz srssss Account Bank Continuity {Confirmed/Unconf | ..t and optional comment | ieldcodes are highlighted in amber where:
confirmation irmed) it the tramsaction documentation - feld s lft lank; or
satisfies all of the information under | ~field s equal to "Unconfirmed"; or
Article 21(7 (c) of Regulation (EU) - field has errors in format.
2017/2402 on provisions that ensure
o the replacement of the account bank in
Clause 7 (Term, Termination and Replacement) of the )
B)e the case of their default, insolvency, ) )
Account Bank Continuity _|/550e" Account Agreement provides or provisions n and other specified events, where Box to complete may contain additional explanation.
N134 sTsss3 et relation to the replacement of the Issuer Account | {TEXT-5000} spaliable
Bankin the case of Field codes are highlighted in amber where the field has errors in format.
its default, insolvency and other specified events.
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Confirmed

Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).

Niss srssss Debtsituation {Confirmed/Unconf Field codes are highlighted in amber where:
documentation confirmation irmed} field s left blank; or
field is equal to "Unconfirmed"; or
field has errors in format.
The Servicer confirmed and covenanted in Clause 17
Confil ti d optic | it
item (c) of the Servicing Agreement that it will onfirmation and optional commeni Confirmation that the underlying
provide Mortgage Loan Services with respect to the that the underlying documentation sets !
: . y . documentation sets out in clear and
Mortgage Loans, the Mortgages, the Borrower outin clear and consistent terms, Clear and consistent definitions ! -
d g : y consistent terms, definitions, remedies ) Item 2.2.2 of Annex 19 of Commission
Pledge(s) and other collateral security in such manner definitions, remedies and actions relating to the treatment of o Article 21(9) Confirmation
anc: v and actions relating to the debt Delegated Regulation (EU) 2019/980
as a reasonably prudent provider of services such as relating to the debt situations set out in problem loans . R
situations set out in Article 21(9) of
the Mortgage Loan Services related to Dutch Article 21(9) of Regulation (EU)
Box to complete may contain additional explanation. Regulation (EU) 2017/2402.
N136 STSSS5 Debt situation residential mortgages would in respect of such {TEXT-5000} 2017/2402.
documentation comment mortgage loan services. Section 6.3 (Origination and
Field codes are highlighted in amber where the field has errors in format.
servicing ) of the Prospectus sets out under the
paragraph Arrears Management the remedies and
actions relating to delinguency and default of
debtors, debt restructuring, debt forgiveness,
forbearance, losses, charge offs, recoveries and other
asset performance remedies in respect of the
Mortgage Loans.
Confirmed Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed)
Confirmation that the securiisation
Priorities of payment and d tation sets out the priorities of
ores ot pay {Confirmed/Unconf Field codes are highlighted in amber where: ocumentation sets out the priorities o
N137 STSSS6 triggered events payment and trigger events pursuant to
irmed} field s left blank; or
confirmation " . Articles 21(9) of Regulation (EU)
~field is equal to "Unconfirmed; or
2017/2402.
field has errors in format
T REVETOR POy T Ay 2T
Priority of Payments are set forth in Clause 5 of the
Trust Deed and the Post Enforcement and Call Option
Exercise Priority of Payments is set forth in Clause 7
of the Trust Deed. Condition 10 (Events of Default) of
the Notes specifies the events triggering delivery of
an Enforcement Notice. Delivery of an Enforcement
Notice, which event triggers changes to the Priorities
of Payments, will be reported in accordance with Confirmation and optional comment
that the itisation dt tati
Condition 10. Furthermore, any change in the at the securitisation documentation Priorities of payment and triggers ) Item 3.4.7 of Annex 19 of Commission
Priorities of Payments which will materially adversely sets out the priorities of payment and Article 21(3) Confirmation
events Delegated Regulation (EU) 2019/980
affect the repayment of the securitisation position or trigger events pursuant to Articles N .
N Confirmation that the securitisation
any other significant event, including but not limited 21(9) of Regulation (EU) 2017/2402. ) ) " i
o Box to complete may contain additional explanation. documentation sets out the priorities of
Priorities of paymentand | to: (i) a material breach of the obligations laid down
N138 STSS56 triggered events comment | inthe Transaction Documents, including any remedy, | =X "0 payment and trigger events pursuant to
i i i
s " e A A Field codes are highlighted in amber where the field has errors in format. Articles 21(9) of Regulation (EU)
waiver or consent subsequently provided in relation 2019/2102
to such a breach, (i) a change in the structural
features that can materially impact the performance
of the securitisation, (i) a change in the risk
characteristics of the securitisation or of the
Mortgage Loans that can materially impact the
performance of the securitisation, iv) in the event the
transaction described in the Prospectus s at some
point in time designated as an EU STS Securitisation,
the securitisation ceases to meet the EU STS
or where competent authorities have
taken remedial or administrative actions or (v) any
Confirmed Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed)
Confirmation that the provisions under
Nazs srsss? Timely resolution of conflicts {Confirmed/Unconf Field codes are highlighted in amber where: Article 21(10) of Regulation (EU)
confirmation irmed} ~field s left blank; or 2017/2402 relating to the timely
~field is equal to "Unconfirmed; or resolutions of conflicts are met.
field has errors in format
Condition 14 (Meetings of Noteholders; Modification; Confirmation and optional comment
Consents; Waiver ) of the Notes, and Schedule 1 to that the provisions under Article 21(10) Timely resolution of conflicts Items 3.4.7 and 3.4.8 of Annex 19 of
the Trust Deed contain clear provisions for convening of Regulation (EU) 2017/2402 relating between classes of investors & Article 21(10) Confirmation Commission Delegated Regulation (EU)
meetings of Noteholders, voting rights of the to the timely resolutions of conflicts responsibilities of trustee 2019/980
Noteholders, the procedures in the event of a conflict are met. Confirmation that the provisions under
: Box to complete may contain additional explanation.
N1ao srsss7 Timely resolution of conflicts [between Classes and the responsibilities of the ST Article 21(10) of Regulation (EU)
comment Security Trustee in this respect and therefore the 2017/2402 relating to the timely
Field codes are highlighted in amber where the field has errors in format.
provisions of Article 21(10) of the EU Securitisation resolutions of conflicts are met.
Regulation relating to the timely resolution of
conflicts are met. Referenceis also made to Section
4.1 (Terms and Conditions) of the Prospectus and to
Schedule 1 of the Trust Deed.
Confirmed ] .
Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
Should potential investor ask for historical data, then the originator should confirm that
Historical Default and Loss R — the information will be available on demand.
N141 sTsss8 Performance Data e
confirmation Confirmation and optional comment | Fieldcodes are highlighted in amber where:
that the data required to be made - fleld isleft blanl; or 3
available under Article 22(1) of - field is equal to "Unconfirmed"; or
(£0) 20172402 is vailable | - fieldhas errors n format.
on static and dynamic historical defauit Confirmation that the data required to
be made available under Article 22(1) of
and loss performance. Historical Default and Loss @ made available under Article 22(1) o Item 2.2.2 of Annex 19 of Commission
performance Data Regulation (EU) 2017/2402 is available, |Article 22(1) Confirmation Delegated R lati (EU) 2019/980
n
Historical Default and Loss Box to complete may contain additional explanation. stating clearly where the information clegated Regulatior
N142 sTsss8 D ot | Confirmed {TEXT-5000} can be found.
Field codes are highlighted in amber where the field has errors in format.
1] The information regarding the Mort
ézmve';:s e o i Box to complete should indicate where the data required to be made available under
daals Statement where the data required to | Article 22(1) of Regulation (EU) 2017/2402 can be found
A e | O e (e e Sy o be made available under Article 22(1)
N143 sTsss8 outin Section 6.1 (Stratification Tables) of the {TEXT-1000}
Performance Data location of Regulation (EU) 2017/2402 can be | Field codes are highlighted in amber where:
Prospectus, a draft of which was made available to
found -fieldis left blank for public securitisations; or
such potential investors prior to the pricing of the feld h format
Notac and (i the liahility rach flow madel ac refarrad “ el s errors In format.
Confirmed Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed)
Confirmation that a sample of the
derl blect t
Sample external verification {Confirmed/Unconf Field codes are highlighted in amber whe uneerlying exposures was subjectto
N144 sTSss9 external verification prior to the
confirmation irmed} field s left blank; or
" . issuance of the securities by an
~field is equal to "Unconfirmed; or P
Confirmation and optional comment | - field has errors in format. appropriate and independent party.
hat a sample of the underlying
A sample of Mortgage Receivables has been exposures was subject to external Sample of the underlying
externally verified by an appropriate and independent verification prior to the issuance of the exposures subject to external Article 22(2) Confirmation N/A
party prior to the date of the Prospectus (see also securities by an appropriate and verifications.
. Confirmation that a sample of the
Section 8 (General) item 21 of the Prospectus). The independent party pursuant to Article
Box to complete may contain additional explanation. underlying exposures was subject to
Sample external verification |Seller confirms no significant adverse findings have 22(2) of Regulation (EU) 2017/2402.
N1a5 sTSS59 {TEXT-5000} external verification prior to the
comment been found. In addition, a sample of the Mortgage
Field codes are highlighted in amber where the field has errors in format. issuance of the securities by an
Loan Criteria against the entire loan-by-loan data
appropriate and independent party.
tapeis
verified and no significant adverse findings have been
found
Confirmed Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed)
i I :
Nigs srss60 Uiabilty cash flow model {Confirmed/Unconf Field codes are highlighted in amber where
confirmation (prior pricing) irmed} field s left blank; or
field is equal to "Unconfirmed; or
field has errors in format
(i) The information regarding the Mortgage
Receivables pursuant to Article 22(1) of the EU
Securitisation Regulation over the past 5 years as set Confirmation that a liability cash flow
out in Section 6.1 (Stratification Tables) of the
model is available to potential
Prospectus, a draft of which was made available to
investors prior to pricing and location
such potential investors prior to the pricing of the
where this information is available
Notes and (i) the liability cash flow model as referred
pursuant to Article 22(3) of Regulation |Box to complete should contain the location where a liability cash flow model is available
toin Article 22(3) of the EU Securitisation Regulation
Location of Liability cash blished by Bloomberg and Intex has been made (EV) 2017/2402 and may contain any additional explanation.
N147 STSS60 .ocation iability c publi: Y g X {TEXT-10000}
flow model available to potential investors prior to the pricing of
Field codes are highlighted in amber where:
the Notes and the liability cash flow model published
field s left blank for public securitisations; or
by Bloomberg and Intex will be made available to
field has errors in format.
Noteholders on an ongoing basis and, upon request,
to potential investors in accordance with Article 22(3)
of the EU Securitisation Regulation. Reference is also
made to Section 8 (General) items 22, 23 and 24 of
the Prospectus for a description of the information
that is or will be provided to investors Confirmation that aliability cash flow
model is available to potential investors
’ . prior to pricing and state clearly where
Availability of aliability cash flow [P " )
@il Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed). model to pym”m inv:mrs this information is available. After Article 22(3) Confirmation N/A
Field should be equal to "Confirmed" where the STS notification is submitted before pricing, confirmation that such
pricing. information has been made available to
N148 STSS60 BTy G ety et {Confirmed/Unconf potential investors upon request.
confirmation (after pricing) irmed} Field codes are highlighted in amber whe
~field s left blank; or
~field is equal to "Unconfirmed’; or
field has errors in format
(i) The information regarding the Mortgage
Receivables pursuant to Article 2(1) of the EU Confirmation and aptional comment
Securitisation Regulation over the past 5 years as set )
uritisati z that after pricing, such information has
outin Section 6.1 of the Prospectus (Stratification " )
! been made available to potential
Tables), a draft of which was made available to such )
tential investors prior to the pricing of the Notes investors upon request pursuant to
po ore P priene : Article 22(3) of Regulation (EU)
and (ii the liabilty cash flow model as referred toin 2019/2402
Article 22(3) of the EU Securitisation Regulation
Nigs srsseo Uabilty cash flow model | published by Bloomberg and ntex has beenmade | o+ o Box to complete may contain the concise explanation.
comment (after pricing) available to potential investors prior to the pricing of
the Notes and the liability cash flow model published Field codes are highlighted in amber where the field has errors in format.
by Bloomberg and Intex will be made available to
Noteholders on an ongoing basis and, upon request,
to potential investors in accordance with Article 22(3)
of the EU Securitisation Regulation. Reference is also
made to Section 8 (General) items 22, 23 and 24 of
the Prospectus for a description of the information
that is or will be provided to investors
[zl Box to complete should contain the confirmation indicator:
~"Available" where information is available
~"Not Available” where information is not available and STSS10-Underlying exposures
classification is equal to "residential mortgages” or "auto loans/leases"
~"N/A" only where STSS10-Underlying exposures classification is not equal to
“residential mortgages"” or "auto loans/leases”
N150 STSS61 E"V_‘Iml:‘?"ema‘ performance (N/A_I/‘:"a"amemm Confirmation and concise explanation | Field codes are highlighted in amber where:
availability eeElHag) on whether the information relatedto | - field is left blank, or A concise explanation on whether the
th tal perf fthe | - " information related to th
e environmental performance of the | -fild is equal to "Not available”’; or publcation on environmental | MOrmation elated fo the
assets financed by residential loans, or | -"N/A" is reported and STSS10-Underlying exposures classification is equal to eerformones of inderlying environmental performance of the
tol I ilabl y i "or . ts financed by residential loans,
autoloans of Jeases Is avalavle residential mortgages or "auto loans/leases" or exposures consisting of assets financed by residentlal 10ans, OF s ticle 22(4) Concise Explanation N/A
pursuant to Article 7 (1)(a) of ~"N/A"is not reported and STSS10-Underlying exposures classification s not equal to [ oo n P T fauto loans or leases is available
ion (EU) 2017/2402 and a "residential mortgages" or "auto loans/leases” o pursuant to Article 7 (1)(a) of Regulation
statement where that information s to | - field has errors in format (EU) 2017/2402 and a statement where
found pursuant to Article 22(4) of that information is to be found
T P v Regulation (EU) 2017/2402.
he EU Reporting Entity, in ts capactty as ‘originato egulation (EU) 2017/ When Environment performance confirmation for STSS61 is ‘Available’, box to complete
under the EU Securitisation Regulation confirms that
should contain a statement indicating the section where the information is disclosed
it will report on the environmental performance of
rformance |the Mortgage , to the extent such
N151 STSS61 L e8] ent su {TEXT-10000} When Environment performance confirmation for STSS61 is different from ‘Available, box
explanation information is available, in accordance with Article o completo should beeft empt
22(4) of the EU Securitisation Regulation. Reference is Y
also made to Section 8 (General) item 22 of the
lerel i Field codes are highlighted in amber where it is not the case or field has errors in format
Prospectus.
Confirmed Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed)
i ' I :
Nis2 stsse Article 7 compliance {Confirmed/Unconf Field codes are highlighted in amber where:
confirmation irmed} field s left blank; or
Confirmation and optional comment 'f's:: N equal to Uf““’“ﬁ”“e" B
that the originator and the sponsor are | 14 has efrors in format.
complying with Article 7 of Regulation
(EU) 2017/2402 pursuant to Article 22
5) of Regulation (EU) 2017/2402
Article 7 compliance (s} of Reg {ev)2017; Box to complete may contain additional explanation.
N153 sTss62 G- {TEXT-5000}

EUO2: 2004392056 1

comment

Field codes are highlighted in amber where the field has errors in format.
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N154

STSS62

Underlying information
confirmation

Confirmed

irmed}

{Confirmed/Unconf

N155

STSS62

Underlying information
comment

The EU Reporting Entity (or any agent acting on its
behalf) has undertaken in the Transparency Reporting
Agreement to make the relevant information
pursuant to Article 7 of the EU Securitisation
Regulation, to the extent applicable, available to the
Noteholders, the competent authorities referred toin
Article 29 of the EU Securitisation Regulation and,
upon request, potential investors. Under the
Transparency Reporting Agreement, the EU Reporting
Entity has instructed both the Servicer and the Issuer
tofulfil these reporting
onits behalf. Copies of the final Transaction
Documents and the Prospectus will be published by
means of the EU Securitisation Repository within
fifteen (15) calendar days after the Closing Date. For
the purpose of compliance with Article 7(2) of the EU
Regulation, the Seller (in its capacity as
“originator” under the EU Securitisation Regulation)
and the Issuer (as SSPE) have, in accordance with
Article 7(2) of the EU Securitisation Regulation,
designated amongst themselves the Seller as the EU
Reporting Entity to take responsibility for compliance
with Article 7 of the EU Securitisation Regulation and
to fulfil the information requirements pursuant to
points (a), (b), (d), (e), (f) and (g) of Article 7(1) and
Article 22 (5) of the EU Securitisation Regulation.

{TEXT-5000}

Confirmation and optional comment

7(1) (a) has been made available to
potential investors before pricing upon
request pursuant to Article 22 (5) of
Regulation (EU) 2017/2402.

that the information required by Article

Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).

Where no potential investor makes such a request prior to pricing, confirmation should be
provided that the information would be made available to any potential investor upon
such a request.

Field codes are highlighted in amber where:
- field 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.

N156

STSS62

Before pricing

documentation confirmation

Confirmed

irmed)

{Confirmed/Unconf

N157

STSS62

Before pricing
documentation comment

e E 0 RepOT T ETTUTTy TOT 2Ty EemT STTE O T
behalf) has undertaken in the Transparency Reporting
Agreement to make the relevant information
pursuant to Article 7 of the EU Securitisation
Regulation, to the extent applicable, available to the
Noteholders, the competent authorities referred to in
Article 29 of the EU Securitisation Regulation and,
upon request, potential investors. Under the
Transparency Reporting Agreement, the EU Reporting
Entity has instructed both the Servicer and the Issuer
to fulfil these reporting

on its behalf. Copies of the final Transaction
Documents and the Prospectus will be published by
means of the EU Securitisation Repository within
fifteen (15) calendar days after the Closing Date. For
the purpose of compliance with Article 7(2) of the EU
Regulation, the Seller (in its capacity as
“originator” ) and the Issuer (as SSPE) have, in
accordance with Article 7(2) of the EU Securitisation
Regulation, designated amongst themselves the Seller
as the EU Reporting Entity to take responsibility for
compliance with Article 7 of the EU Securitisation

and to fulfil the i
pursuant to points (a), (b), (d), (e), (f) and (g) of Article
7(1) and Article 22 (5) of the EU Securitisation
Regulation. As to the pre-pricing information, the
Issuer confirms that the information under point (a)

{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 initial
form pursuant to Article 22 (5) of
Regulation (EU) 2017/2402

Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).

Field codes are highlighted in amber where:
-field 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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