FsD

RTS field code

Mandatory/Cond
itional/Optional

Field name

Box to complete

Field format

Field description

Technical guidance

Background information:

Article of regulation (EU) 2017/2402

P
for this field

Article of Regulation (EU) 2019/980

No

{NOTIFICATION ID}

The unique identifier as assigned by
sTs.

TS otcation TGUTICations reported beTore 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 multiple STS
i

ESMAto
notification.

by different
identifier - STSS4 - Securitisation unique identifier (as it may be the case for master trust
securitsations 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)

Notification identifier

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

Z
B

General Information

N1

Securitisation type

Public

{uisT)

Securitisation type may be ‘Public'or
“private’

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

Field codes are. amber if the field i left blank or ha errors in format

Securitisation type

General Information

N2

sTs50

Designated Entity LEI

549300TRUW02CD2G5692

{LEN}

The LE 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 notifi be authorised for
this Designated Entity LEI for the date at which the notification will be submitted as final.

Field codes are highlighted in amber f the field s left blank or has errors in format.

Note: The relevant competent authority of the Designated entity s 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

1T0005562553:

1T0005562530
71 T

{ISIN}

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

Na.

Instrument code type

{ALPHANUM-35)

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, P left
blank

code

Where available, the international
security identification code (ISIN) or

codes. If no ISIN is available, then any.
other uni d

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

TRSTFUMENT COGe STOUTG B FEpOTea T B

Vo
ISINis 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 feld.

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:
de type is left blank

code is reported;
or

- the fields STSSI1-ISIN, STSSL-Instrument code type and STSS1- Instrument code are left
blank; or

N5

Instrument code

{TEXT-100)

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

i TASTFUTENT CO6E STOUTG D8 FEpOTTea 17 50X
ISINis not available.

To be used to report the instrument code that s 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:
de s left blank wh

type s reported;

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

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

to this securitisation.

N6

Originator LE|

549300TRUWO2CD2G5692

{LEN}

The LEI of the originator(s)

nator LEI should be reported in Box to complete for each originator i that
securitsation. At least one Sponsor LEI or Originator LI should be provided.
Reported LEls should exis at the GLEIF database.

Where multiple LE| 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

Legal Entity Identifier (LEI)

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

N/A

General Information

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

N7

Originator country

ITALY

{COUNTRY.EU}

The country of establishment of the
originator(s)

When only one
unique country.

inator is reported, please use this toreport the

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

Field codes are highlighted in amber where:

nt ntry (if left blank
where Originator LEI is reported; or
nt ntry (if filled-in; or

- field has errors in format.

Country of establishment

Where available, the country of

sponsor(s), SSPE(s) and original
lender(s).

Article 18 and 27(3)

General Information

N/A




it reported, pl Box ol port 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; TALY; IRELAND;CZECHIA).

Where available, the country of

the |Field codes are amber where:
Originator country (if (COUNTRY_EU_LIS establishment of the originator(s),
N7 sTss8 2 vl g U5 orginator(s) (if mutiple originators uns ntry (i leftblank | Country of establishment ginator(s) Aricle 18 and 27(3) General Information N/A
multiple countries) § ! sponsor(s), SSPE(s) and original
i Ll s reported; o oo
uns ntry (i filledin; or g
- the number of Originator LEIs s different from the number of Originator countries (if
multple countries); or
~only one country i reported; or
- field has errors in format.
Sponsor LEI should be reported in B Tete for each sponsor
At least one Sponsor LEI or Originator LEI shouid be provided
Reported LEls should exist at the GLEIF database.
The LEI of the originator(s) and
N stss2 Sponsor LEI ) The LEI of the sponsor(s) Where multiple LEI are reported, ;" separator should be used without any space Legal Entity Identifier (LEI) sponsor(s) and, where available, N/A General Information ttem 4.2 of Annex of Commission Delegated
Regulation (EU) 2019/980
original lender(s).
Field codes are highlighted in amber where:
- neither Sponsor LEI nor Originator LEi s reported; or
When only one sponsor s reported, please use this Box 1o complete to report the uniaue
country.
Select the relevant EEA country in the drop-down lstof Box to complete.
The country of establishment of the
N sTsss Sponsor counts (COUNTRY_EU)
& ) 4 U sponsor(s) Field codes are highlighted in amber where:
- both Sponsor country and Sponsor country (if multiple countries) are left blank where
Sponsor LEI s reported; or
- both Sponsor country and Sponsor country (if multiple countries) are fillecin; or
SRR S e SO T et sl o couny o
of countries. ;" separator should be used between each EEA country (in the same order [ Country of establishment establishment of the originator(s), 1 i 15 30 27(5) General Information N/A
sponsor(s), SSPE(s) and original
used for the sponsor LEI). That may lead to repetition of the same country o
(IRELAND; TALY; IRELAND;CZECHIA) lenderts)
el
A~ (couNTRY_u_us | T countryof estabishmentof the | Fieldcodes re highighted inamber where
N sTsss o 5 iple sponsors country and Sponsor country (if multiple countries) are left blank where
different countries) Sponsor LEI s reported; or
- both Sponsor country and Sponsor country (if multiple countries) are fillecin; or
- the number of Sponsor LEls s different from the number of Sponsor countries (if
multple countries); or
- only one country s reported; or
Griginallender LEI should be reported in Box to complete where available. Where
I
etre e ot e reported, this LEI should exist at the GLEIF database. The Lt of the origintor(s and R v
N10 sTss2 Original Lender LEI ey e Lb1 o the onigialender(s] {where . Legal Entity Identifer (LE) sponsor(s) and, where available, N/A General Information em 12 o1 fnnex 9 9 commission Delegates
available) Where muliple LEI are reported, ;" separator should be used without any space Regulation (EU) 2019/980
original lender(s).
i rodes are hichlshted in amher w! fiold has ervos in farmat
[Orgimallender country should be reported in Box to Complete where avaTabie
When only one original lender s reported, please use this Box to complete to report the
unique country.
i . f
) (COUNTRY.WORL | he countryof the original ender(s) | €12C e Felevantcounty inthe drop-dow st of o to complete
N1 sTsss Original Lender Country 5 {where avatace)
Field codes are highlighted in amber where:
- Original Lender Country and Multiple countries Box to complete i left blank whereas
Original Lender LEI s filled-in;
- both Original lender country and Originallender Country (if multiple countries) are
filedti
ey . Where available, the country of
Griginal portea, p e establishment of the originator(s),
F establis r 7 ralnfe
full st of countries, (Country of establishment crommorls) SSPEL) and ongine Aricle 18 and 27(3) General Information N/A
lenderls).
" seps be each country (in used for the
original lender LEI). That may lead to repetition of the same country
(IRELAND;ITALY;IRELAND;CZECHIA).
Original Lender Country (if (COUNTRY_WORL | The country of the original lender(s)
N1 sTss8 3 v { = M ® ) | Fied codes are highlighted in amber where:
multiple countries) D_LST) (where available)
- the originallender country s 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 LEIs i different from the number of Original lender
countries (if multple countries); or
~only one country is reported; or
ALY SSPE country be reported
they hay , please filin v
once.
The country of establishment of the
Ni2 sTsss SSPE Country (counTRY £} [ (SO
Select the relevant EEA country in the drop-down s
Einld cnvlac 2ro hichlishtod in amhar wher the fisld hac arrars in farmat i "
When several SSPEs exist and they do not have the same country, please use tis Box to \Where avaiable the country of
complete to report the fulllst of EEA countries (Country of establishment i Article 18 and 27(3) General Information /A
sponsor(s), SSPE(s) and original
;" separator should be used between each country. That may lead to repetition of the fender(s).
The country of establishment of the |
SSPE Country (if multiple (COUNTRY_EU_LIS g
N2 sTss8 oo ry (i ipl (n (EU_US | < (s) (i multiple SSPEs from same country (IRELAND;ITALY;IRELAND;CZECHIA).

different countries)

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




Non-ABCP securitisation

The unique identifier assigned by the

entire securitisation life cycle ~ consists of the following components:

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

b) The letter “N' for non-ABCP securitisation;

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

N1 sTssa e 549300TRUWO2CD2G5692N202301 o) ecle 15)of Delegated Regulasan | 4 The Wo-Git sequential number cortespondingt he orer nwhichnformation
£0y 202001928 i reports (with the same
identifier as referred to in points (a), (b) and (c), for example O1 i thisis the first
in that year, 031f this s 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 securitsation at s discretion.
N contain "Y" whi ] i be issued for the
Indicates whether several STS .
i i i The unique identifer assigned by the
s srssa :c;\«.p\e STS notifications o otiatons moy b losoed fr ths | 2me securisation identiier by the same reporting enty The e dentfer esaned o
i i Unique identifier N/A General Information N/A
securitisation identifier Field codes are hiohlishted in amber i the feld i left biank or has errorsin farmat . Asticle 11(1) o Delegated Regulation
Box o complete should contai the reason why several TS natifications may be ss0ed (£U) 2020/1226,
for the same securitsation identifer by the same reporting entity.
Only possible values in Box to complete are:
- srssa Multiple STS notifcations Master - Master Trust
reason Trust/Other) ~Other
Indicates the reason for which several | pilg codes are highlighted in amber where:
STS notifications may be issued for this | _fielq is left blank and Multiple STS notifications flag is equal to "Y"; o
identifier 61t e v i epemn
Box o TS notif may
be issued for the same securitsation identifer by the same reporting entity.
Multiple STS notifications
bt stssa comment [l Field codes are highlighted in amber where:
- feld s left blank and Multple STS notiications flag is equal to "Y"; or
- feld has errors in format.
yforp that are not exemp to publisha
prospectus.
are exempt from the
For public securitsations that are not [ obligation to publish a prospectus, this field may be left blank.
exempt from the obligation to publish
N1 sTsss Prospectus Country {COUNTRY_EU) [ prospectus, the country of the For public securitsations that are not exempt from the obligation to publish a prospectus,
relevant competent authority issuing [ select the relevant EEA country in the drop-down s
the prospectus should be provided
Field codes are highlighted in amber for public securitisations where:
try i left blank and prospectus s reported; or
- feld has errors in format.
Mandatory for public securitisations that are not exempt from the obligation to publish a
prospectus
For ions and publ hat
obligation to publish a prospectus, ths field may be lft blank.
For itsations that are not | Where the is not yet i , then
xempt fr i final i
o srsss P (rexr100) exempt from the obligation to publish | the final prospectus identifier should be reported as soon as possible and at the latest no
a prospectus, the prospectus dentifier |later than 15 days after the closing of the transaction.
should be provided Where the relevant competent authority does not provide a prospectus identifier, the Where available, the prospectus
prospectus dentifer feld should be filled-in with “Not provided by the relevant Prospectus identifier identifier as provided by the relevant | N/A General Information N/A
competent authority”. competent authority.
Field codes are amt
try i left blank and prospectus is reported; or
- field has errors n format.
Wianaatory Tor ST a7 SYEMPT O TE OBIEAToN [0 PUBTN S
prospectus.
For all securitisations that are not exempt from the obligation to publish a prospectus, this
field should be left blank.
Where the publcsecurtisation s (29710 containa & the reason for such an
The securitisation is exempted from publication of exempt from publishing a prospectus, | ***™P1O™
b h concise explanation explaining wh
N20 sTsss Exemption on Prospectus {TEXT-5000} ® PIINNEWRY | ie14 codes are highlighted in amber where fields STSS5-Exemption on prospectus, STSS5-
1, paragraph 4 letters a) and ¢) of the prospectus this s the case making reference to the
Prospectus Country and STSSS5-Prospectus identifier are filed
regulation apply to the transaction relevant article of the prospectus
regulation
& Field codes are highlighted in amber for public securitisations where:
ption on prospectus, pectus Country and
identifer are left blank; or
ption on prospectus, pectus Country and
identifer are filled; or
Where Grawnupin be submitted in advance of the ssue date but Where 2 prospectus i 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 (E0) 2017/1123,
{DATE_TEXT-YYYY- | 2017/1129, the date on which the the ate on which the prospectus was
2 ralnfe
fssue date M-DD) prospectus was approved. If not, the | Example: 2020-01-31 {text format) fssue date approved. A GeneralInformation A
closing date of the most recent 1 allother cases,the closing date of the
Ne1 stssi reancartion | it coctoc e armbar where fisld i lot hian ar hae arrare in farmat
e e Mandatory only to public securitisations.
The field may be left blank for private securitisations,
Select the name of the registered .
securitsation repository as tis selectin Repository s t s
Securitisation Repository i r i n the Where available, the name of the
N2 sTSs6 el (usT) avaiable underthe lis o registered | /21201 under the st ofregistered securitisation Repositories published on the ESMA [, icaton Repository N/A General Information N/A
name website at registered securitisation reposiory.
Securitisation Repositories published ser_secrat
on the ESMA website. egister_secr s
Field codes are amber where field i eft blank for
Box to complete should contain the name of the securitisation
i with o f f
s srss7 Securtisation name ARTS Consumer 2023 o100y e securitation name The field should be filledn with "Not available" for private securitisations that do not rame. A General Information Section 4 of Annex 9 of Commission Delegated

have any securitisation name.

Field codes are. amher i the field i left hlank ar has errars in farmat

Regulation (EU) 2019/980




Underlying exposures

credit facilties provided to individuals for personal,
family or household consumption purposes

The type of underlying exposures
including;

1) residential mortgages;

2)  commercial mortgages;

3)  credit faciliies provided to
individuals for personal, family or
household consumption purposes;

Only possible values in Box to complete are:
- residential mortgages

- commercial mortgages

- credit facilities provided to individuals for personal, family or household consumption
purposes;

- credit facilitie, including loans and leases, provided to any type of enterprise or
corporation;

Underlying exposures

The type of underlying exposures
including;
1 residential loans that are
either secured by one or more
mortgages on residential immovable
property or that are fully guaranteed by
an eligible protection provider among
those referred to in Article 201(1) of
Regulation (EU) No 575/2013 and
qualifying for the credit quality step 2
or above as set out in Part Three, Title
11, Chapter 2 of that Regulation;

2) commercial loans that are

N2s sTSs10 (usT) - auto loans/leases secured by one or more mortgageson | N/A General Information N/A
classification 4)  creditfacilties, including loans classification

- credit-card receivables commercial immovable property,
and leases, provided to any type of

- trade receivables other commercial
enterprise or corporation;

others premises;
5) autoloans/leases;

3 credit faciites provided to

6 credit card recelvables;

Select in Jassifcat individuals for personal, family or
7)  rade receivables;
5 o household consumption purposes;

. Field codes are highlighted in amber i the field is et blank or has errors in format credit facltes, including
loans and leases, provided to any type
of enterprise or corporation;

5 auto loans/leases;
6 creditcard receivables;
7 trade receivables;
£ other underlvine
The initial notification date should be left empty.
For STS notifcations reported before the new Register goes live, the inital notification
date willbe lstof traditional meeting the
init f notiicai
N26 T":h""f‘ date of notification to ESMA | 76, <ecuritisations_designated_as_sts_s_from_01_01 2019_regulation_2402_2017_2x|
© - sx).
For STS notifications reported after the new Register goes ive, the initial notification date
willbe retrieved from th
T TN e
is submitted as a draft STS notification.
blished in the public register of f wilbe Notiication 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.
be submitted advance of the issue date of
. srss1z ey {DATE_TEXT-YYYY- | The date the STS notification was | the securitisation but willbe submitted as  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;
~ feld s left lank; or
~last notification date s n the future; o
= Where an authorised third-party has. - I
provided STS verification services in
accordance with Artcle 27(2) of
Regulation (EU) 2017/2402, indicator | Box to complete should contain "Y" where an authorised third party has provided STS
that the compliance with the STS i d confirmed o the STS criteria
n2s stss13 Authorised Third party N
EEZUICEERRES Iy criteria was confirmed by that Where an authorised third-party has
authorised third party firm. "N'is [ Feld codes are highlighted in amber if the field i left blank or has errors in format provided STS verification services in
reported where no authorised third accordance with Artcle 27(2) of
party has provided STS verifcation Authorised Third party Regulation (EU) 2017/2402, astatement | Artile 27(2) General Information N/A
comirar that compliance with the STS crteria
Where an authorised third-party has | Field s mandatory in box to complete when Authorised Third Party flag for STSS13 5 was confirmed by that authorised third
provided STS verifcation servicesin | reported with "Y". party firm.
Authorised Third part Prime Colateralised Securities (PCS) EU SAS has accordance with Article 27(2) of
N2 sTss13 nored TP verifed i i thesTs |f Regulation (EU) 2017/2402, a Field codes are highlighted in amber where
criteria. statement that compliance with the | - field s left blank and "Y" s reported for the authorised third party flag; or
TS crteria was confirmed by that field i ilecin and "N" s reported for the authorised third party flag; or
authericad third narty fiem  finld has orrore i nrmat
Field is mandatory in box to complete when Authorised Third Party fag for STSST3 s
Where an authorised thirc-party has | reported with "Y".
provided STS verifcation services in
N30 sTss14 Authorised Third Party name | Prime Collateralised Securiies (PCS) EU SAS {TEXT-100} accordance with Article 27(2) of Field codes are highlighted in amber where
Regulation (EU) 2017/2402, the name | - field is et blank and "Y" i reported for the authorised third party flag; or
of the authorised third party field i ilec-in and "N" s reported for the authorised third party flag; or Where an authorised third-party has
 finld has orrore in fnrmat provided STS verifcation services in
Field is mandatory in box to complete when Authorised Tird Party fag for STSSI3
(R oo g oo complete when Autherisec Third pary g for ® [authorised Third party ;““'l":ﬁ"“ :’;"‘;;’;‘7‘);3 4;72‘2(’”“' |aicie 272 General Information /A
Where an authorised thirc-party has | "®POred Wit V" egulation (EU) » the name of
the third party’s name and the country
provided STSverfication servicesin | ey i the drop-doun it e
Authorised Third party accordance with Artcle 27(2) of elect the relevant EEA country in the drop-down s of establishment.
N3 sTss14 {COUNTRY_EU}
country Regulation (EU) 2017/2402, the
Field codes are highlighted in amber where
country of establishment of the
- feld s left blank and "Y" is reported for the authorised third party flag; or
authorised third party
- feld s flled-in and "N" i reported for the authorised third party flag; or
el bhae arvoc in facmat
France - Autorité des Marchés Financiers (AMF) Field is mandatory in box to complete when Authorised Third Party for STSS13is reported
The name of the competent authority | with"Y".
that has authorised the third party as
available on the [selectin the
Wh thorised third-party h
lst of Competen ity supervising | country the Authorised Third party country as avalable on ESMA website et v ooy s
Authorised Third part compliance of third parties with under the fst of Competent authority supervising compliance of third parties with Article s it vl ot
Nz2 sTss1s =) {ca_cooe} Artcle 28 of SecReg 280f 8- [Authorised Third party Article 27(2) General Information N/A

Competent Authority

(https://www.esma.europa.eu/sites/d
efault/files/library/esma33-128-
777_list_of_designated_competent_au
thorities_under_securitisation_regulati
on.pdf

777_list_of_designated_competent_authorities_under_securitisation_regulation.pdf)

Field codes are highlighted in amber where
- feld s left blank and "Y" is reported for the authorised third party flag; or
- field s filled-in and "N" s reported for the authorised third party flag; or
- field has errors in format.

Regulation (EU) 2017/2402, the name of
the competent authority that has.
authorised it.




Originator (or original

Check box in Box to complete should contain "N" where the originator or original lender is

A check b h
originator or original lender is a credit

investmen in the Union.

A Yes' or ‘No' statement as to whether

N3z stss17 lender) is not a Credit o g ° e . Crignator (or ot the originator or "9 | prtcle 27(3) Confirmation N/A
o institution or investment firm Check box n Box to complete should contain "Y" where the originator o originallender i [a credit nsfitution credit institution or investment firm
established in the Union ot a credit institution nor investment firm established in the Union. established in the Union.
codscare icloft hlank o hac arra in farmat
N/A Box contain indicator (C
"N/A" should be reported where the originator or original lender is a credit insttution or
investment firm established i the Union (STSS17 check-boxis N').
“Confirmed should be reported for transactions with trade receivables that are not.
i mof. if credit-granting crit
e (Confirmed/uncon originated n the form of aloan even fcrdit-graning crieri does not apply with respect
N34 sTss18 to trade receivables.
compliance confirmation firmed/N/A}
Confirmation and optional comment
that the originator’s or original Field codes are highlighted in amber where; Where the answer to feld STS17 is
lender's credit- granting criteria, ~"Unconfirmed" is eported; or "Yes", confirmation that the originator’s
processes and systems in place are - field is left blank; or Confirmation that the credit or original lender’s credit-granting.
executed in accordance with Articie | - "N/A'is not reported in Box to complete and STSS17 field is "N'; or ith Article @ | crit d syst tace | A1t 27(3) Confirmation o
of Regulation (EU) 2017/2402 where | - "N/A'is reported in Box to complete and STSS17 fieldis are executed n accordance with Article
the Originator (or original lender) s | ~field has errors n format. 9 of Regulation (EU) 2017/2402.
nota Creditinstitation. Box to complete may contain addiional explanation-
Field should be lft blan
is equal to N/A
Credit granting crteria
N5 sTss18 (TEXT-5000)
compliance comment f 3 Field should explain the reasons for which credit-granting criteria does not apply to.
transactions with trade receivables.
Field codes are highlighted in amber where it is not the case or the field has errors in
A [Boxto complete shoutd contaim the eonfirmation indicator
(Confirmed/Unconfirmed/N/A).
"N/A" should be reported where the originator or original lender i a credit institution o
investment firm established in the Union (STSS17 feld s "N").
- srssto Credit granting criteria {Confirmed/Uncon
supervision confirmation firmed/N/A} Field codes are highlighted in amber where:
P . Where the answer to field STS17 is
Confirmation and optional comment | - *Unconfirmed” is reported; or o
that thecreditgranting s referred to | el s ef lank; o Confirmation that the credit ranting a rferred to n Aticle 273)(a) | Atk 27(3) Confirmation N/A
in Article 27(3)(a) of Regulation (EU) | - "N/A'is not reported in Box to complete and STSS17 field is "N'; or granting s subject to supervision |&/r "¢
2017/2402 s subject to supervision. | - "N/A'ls reported in Box to complete and STSS17 field is *Y*; or of Regulation (EU) 2017/2402 i subject
" |ttt s i e to supervision.
Box to complete may contain addtional explanation.
N § Field should be left blank redit granting
n37 sTss19 GG D {TEXT-5000) is equal to N/A.
supervision comment
Field codes are highlighted in amber where it s not the case or the field has errors in
torenat
Contired Box contain indicator (C
el
s srssa0 True ale or assgnment {Confirmed/Uncon Field codes are highlighted in amber where:
transfer confirmation firmed} field i eft blank; or
-fieldis equal to "Unconfirmed”; or
- field has errors n format.
the Originator () has assigned and transfered without
accordance vith the combined provisions of artces 1 and
4 of the Securitsaton Law and artcle 58 of the
Consolidated Banking Act,allof s right, tite and nterest
in and to theItial Portfolio and (1) may assign and
{ransfer without recourse (pro soluto) to th lsuer, which Confirmation and concise explanation
shall purchase, in accordance with the combined provisions on how the transfer of the underlying A concise explanation of how the
of article 1and 4 of the Securitisation Law and article 58 of exposures is made by means of true Transfer of the underlyin transfer of the underlying exposures is
the Consolidated Banking Act,al of s right, il and sale or transfer with the same legal e o st made by means of true saleor twansfer | Concise Explanation Item 3.3 of Annex 19 of Commission Delegated
T R e s T et effectin @ manner that s enforceable et with the same legal effect in a manner ? Regulation (EU) 2019/980
e Receabies Ineluded n e ni) Portolo s beer. against the seller or any third party © that s enforceable against the seller or
— e e st any i party et ursuant to Article 20(1) of Regulation | Box to complete should contain the concise explanation. any third party.
N3 sTS520 ® ey o {TEXT-10000} (EU) 2017/2402.
transfer explanation same) through () the publicaton of a notice of transfer in e coes are highighted i amber f the field i eft bank o .
o S T it eld codes are highlighted in amber if the field i eft blank or has errors in format.
in the companies register of Treviso-Belluno. As for th
Future Receivables, a Confirmation Notice pursuant to
clause 13:1.2ofthe Master Recelvables Purchase
Agreement,willbe published i the Offcial Gazette and!
tegistered i the companies'register o Trviso-elluno,
Whenever deemed appropriate by the Originator and un
any event at least quartery, tating from the date on
which a Future Receivable comes into existence, As a
general note,in this TS norifcaion,except as (cthervise)
defined or construed herein or i so fa asthe context
othenise required, words, expressions and capitaised
terms used but not defined or construed herein shall have
N Check box n Box to complete should contain "Y" where any of the severe clawback
rovisions referred to n points (2) or (b) of Artcle 20(2) of Regulation (EU) 2017/2402 are
A check box as to whether any of the | points a) or (b) 2) of Regy (EV) 2007/
found in the securitisation and "N" otherwise.
severe clawback provisions referred to
Nao stss21 Subject to severe clawback V/N} inArice 20(2) (s) o (6)of RBUAON |y e amber where
(£V) 2017/2402 are found in the
" ~feld s left blank; or
securitisation. o
~feld s equal to "Y"; or A concise explanation on whether any
- felet hae arenc in fncmat of the severe clawback provisions
The P Item 3.3 of Annex 19 of Commission Delegated
. . No severe clawback referred to in Article 20(2)(a) or (b) of | Article 20(2) Concise Explanation
clawback provisions within the meaning of articles Box to complete should contain the concise explanation. Regulation (EU) 2019/980
: ! Regulation (EU) 2017/2402 are found in
20(2) and 20(3) of the Securitisation Regulation and A concise explanation on whether an .
the EBA Guidelines on STS Criteria. Indeed, under the ® V| The field should be left blank when "Subject to severe clawbask” check-box is "N". the securitisation.
s o of the severe clawback provisions
4 fer r f
a1 SIS explanation has represented thatit s a bank duly incorporated |11 00%0) | referred to n Arice 2002) a) o (9)oF | i o e highighted n amber where:

under the laws of the Republic of Italy as a societa
per azioni and registered in the register of banks held
by the Bank of Italy pursuant to article 13 of the

Regulation (EU) 2017/2402 are found
inthe securitisation

- field is left blank and "Subject to severe clawback" check-box is "Y"; or
- field is not left blank and "Subject to severe clawback"” check-box s "N'; or
~field has errors in format.




WA Box o complete should contain the confirmation indicator
(Confirmed/Unconfirmed/N/A).
Naz sTss22 Gl [l e Field codes are highlighted in amber where:
exemption confirmation firmed/N/A}
- feld s eft blank; or
Confirmation and optional comment " .
P! - field is equal to “Unconfirmed; or Exemption for clawback A confirmation whether the provisions
Adticle | gl hae arenve in formar ;s < o e 2003 of Actice 2003 Confirmation Item 3.3 of Annex 19 of Commission Delegated
::‘:&"’ Regulation (EU) 2017/2402 |5+, complete may contain additional explanation. laws 2017/2402 apply. Regulation (V) 2019/980
i el A i
Nz srssz2 Clawback provisions (R Field should be left ban Tawback s
exemption comment equalto N/A.
Field codes are highlighted in amber where it s not the case or field has errors in format.
N Check box in Box to complete should contain:
~"¥" where the seller is not the originallender
i i i 0
e srssz3 The selle i not the original o Indicator thatthe sller s no the T where the sellr st originallenler
fender flag originallender
Field codes are hiohlishted in amber f the feld i left blank ar hac errars in format
A Box to complete should contain the confirmation indicator ]
(Confirmed/Unconfirmed/N/A).
“N/A" should be reported where the seller is the originallender and STSS23 check-box is
Transfer where the selleris —
Nas sTss23 not the original lender (il Where the seller i not the original
firmed/N/A} Field codes are highlighted in amber where: ender,  statement confirming that the
confirmation _field is left blank; or Transfer where the seller is not 4 Item 3.3 of Annex 19 of Commission Delegated
g securitisation complies with Article | Artcle 20(4) Confirmation
Confirmation and mandatory o . the original lender Regulation (EU) 2019/980
Unconfirmed" i reported; or © 20(1) to 20(3) of Regulation (EV) ®
explanation that the securitisation oy boxis "N
IN/A'is not reported and STS523 check-box is "N'; or 200712402,
complies with Article 20(1) 0. 2003) of | /s reported and STSS23 check-box s "Y"; o
Regulation (EU) 2017/2402 (where the | s mar mvemce in tmcemee
seller i not the original lender).
Box contain o ?
Ter i - /A
N the selleris not the original lender confirmation is not "N/A
Nag sTss23 not the original lender EXT-10000)
o ® b Field should be left blank where STS523-Transfer where the sellr i not the original
& lender confirmation is equal to N/A
Field codes are highlighted in amber where it s not the case o field has errors in format.
WA Bow 0 Complete should contain the confirmation alcator
(Confirmed/Unconfirmed/N/A).
"N/A" should be reported in Box Y
of an d perfected at alater stage
than at the closing of the securitisation.
“Confirmed" should be reported where that perfection (at alater stage than at the closin
e e e {Confirmed/Uncon | Where the transfer of the underlying i P C g 3
Na7 sTss2a o e} exposures is performed by means of | of the securitsation) is effected at least through the required minimum pre-determined
an assignment and perfected at a later in Article 20(5) of 2017/2402.
stage than at the closing of the
securitisation, confirmation and Field codes are highlighted in amber where:
concise explanation on how and - field is left blank; or
whether that perfection s effected at | - field is equalto “Unconfirmed"; or Where the transfer of the underlying
least through the required minimum S fammar exposures is performed by means of an
pre-determined event triggers as isted assignment and perfected at a later
in Article 20(5) of Regulation (EU) | Box to complete should contain the concise explanation where STSS24-Transfer at a later tage than at the closing of the
2017/2402. stage confirmation i not “N/A". securitisation, a concise explanation on
Nag sTss2a ek {TEXT-10000} how and whether that perfection is
explanation Field should be left blank atalater is equalto o by means of | effected atleast through the required
Item 3.3 of Annex 19 of Commission Delegated
an assignment and perfected ata | minimum pre-determined event Artcle 20(5) Concise Explanation Regulaton (£0) 2019/980
later stage triggers as lsted in Article 20(5) of egubation
Field codes are highlighted in amber where it i not the case or field has errors in format. Regulation (EU) 2017/2402.
WA Boxto complete should contain the confirmation indicator Where alternative mechanisms of
(Confirmed/Unconfirmed/N/A). "N/A" should be reported in Box to complete only where transfer are used, a confirmation that
alternative mechanisms of transfer are not used. an insolvency of the originator would
o srssa Alternative mechanism {Confirmed/Uncon ) not prejudice or prevent the SSPE from
confirmation firmed/N/A} Field codes are highlighted in amber where: enforcing is rights.
Where alterative mechanisms of ~field i left blank; or
transfer are used, confirmation and | _fieiq s equa to "Unconfirmed"; or
optional comment that an inSONENCY | _ il ac areare in farmat
of the originator would not prejudice
or prevent the SSPE from enforcing ts | o
rights pursuantto Artice 20(5)of |7 TR T L R
P Regulation (EU) 2017/2402.
Nso sTss2a EXT-5000
comment W b Field should be left blan is equal to
Field codes are highlighted in amber where it s not the case o field has errors in format.
Contined Box contain indicator (
Representations and {Confirmed/Uncon Field codes are highlighted in amber where:
Ns1 sTss25
warranties confirmation firmed} - feld i left blank; or
- feld is equal to "Unconfirmed"; or
- feld has errors in format.
Confirmation and concise explanation
Under the Warranty and Indemnity Agreement the on how and whether there are A concise explanation on how and
Originator has represented and warranted that, as of representations and warranties whether there are representations and
the relevant Valuation Date or Arising Date, each provided by the sellr that the warranties provided by the seller that
Recelvable included in the Initial Portfolio is, and underlying exposures included in the the underlying exposures included in
each Recelvable included in each Subsequent securitsation are not encumbered or Representations and tios | thesecuritsation are not encumbered |\ o Concise Explanati Item 2.2.8 of Annex 19 of Commission
Portfolio will be (i) fully and unconditionally owned otherwise in a condition that can be \epresentations and warranties | o stherwise in a condition that canbe | oncise Explanation Delegated Regulation (EU) 2019/980
by, and available to, the Originator, () not subject to foreseen to adversely affect the foreseen to adversely affect the
Representations and any lien (pignoramento), seizure (sequestro) or other or Box contain the concise explanation. enforceabilty of the true sale or
Ns2 sTss25 e charges in favour of any third party, (ii) freely. {TEXT-10000} assignment or transfer with the same.

warranties explanation

transferable to the Issuer, and (iv) not in a condition
that can be foreseen to adversely affect the
enforceability of the transfer of such Receivable
under the Master Receivables Purchase Agreement
(for further detail, see the sections of the
Prospectus headed “The Master Portfolio” and
“Description of certain Transaction Documents - The

Warranty and Indemnity Agreement”).

legal effect pursuant to Article 20(6) of
Regulation (EU) 2017/2402.

Field codes are highlighted in amber f the field s left blank or has errors in format.

assignment or transfer with the same
legal effect.




STSS26

Underlying exposures
eligiilty criteria
confirmation

Confirmed

sTSS26

Underlying exposures
eligibiity criteria explanation

{Confirmed/Uncon
firmed}

have been selected on the basis of (i) certain
common objective criteria lsted in Schedule 1 to the
Master Receivables Purchase Agreement which shall
apply to the Initial Portfolio and to any Subsequent
Portfolio and (ii) certain further objective criteria
listed in Schedule 2, Part A, to the Master Receivables
Purchase Agreement which apply to the Initial
Portfolio only. The Receivables comprised in any.
Subsequent Portfolio will be selected on the basis of
the Common Criteria and certain further objective
criteria listed in Schedule 2, Part B, to the Master
Receivables Purchase Agreement, which supplement
the Common Criteria at the option of the Originator
and the Issuer in respect of any Subsequent Portfolio
(for further details, see the sections of the
Prospectus headed “Description of certain
Transaction Documents - The Master Receivables
Purchase Agreement” and “The Master Portfolio -
Criteria®).

{TEXT-10000}

Confirmation and concise explanation
on how the underlying exposures
transferred from, or assigned by, the
seller to the SSPE meet
predetermined, clear and documented
eligibilty criteria which do not allow
for active portfolio management of

Box. contain

indicator (C:

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

those discretionary
basis pursuant to Article 20(7) of
Regulation (EU) 2017/2402.

Box contain the concise explanation.

Field codes are highlighted in amber f the field s left blank or has errors in format.

sTS526

Underlying exposures
selection processes
confirmation

Confirmed

{Confirmed/Uncon
firmed}

sTSS26

Underlying exposures
selection processes
explanation

oy the
following circumstances: (A) from the Originator to
the Issuer, in the context of the transfer of

the Revolving Period,
(8) from the Issuer to the Originator, in the context of
the repurchase of individual Receivables in case of
exercise of the Individual Receivables Call Option
which may be exercised in extraordinary
circumstances (provided that () the aggregate
amount of the Outstanding Principal of the
Receivables repurchased pursuant to clause 15.4 of
the Master Receivables Purchase Agreement does
not exceed an amount equal to 5% ofthe then
Qutstanding Principal of the Iniial Portolio a5 at the
relevant Valuation Date, and () the repurchase will not be
made for speclative purposes aiming to achieve better
performance, increased yield, overal financial returs o
other purely financil o economic benefi (0 from the.
Issuer (EGlor the Representative of the Noteholders on ts
behal) to the Originator or thrd partes in the conet of
the disposal of the Master Portfolo following the delivery
of a Trigger Event, a Tax Event, a Clean-up Call Condition or

g and (0) from
onits behalf) to third parties n the context of the sale of
individual Defalted Receivables (including Receivables
classified as "unlikely to pay’) pursuant to the terms of the
Senvicing Agreement. Therefore, none of the Transaction
Documents provides for () a portfolio management which

{TEXT-10000}

Confirmation and concise explanation
on how the selection and transfer of
the underlying exposures in the
securitisation is based on clear
processes which faciltate the
identification of which exposures are
selected for or transferred into the
securitisation and that they do not
allow for their active portfolio
management on a discretionary basis
pursuant to Article 20(7) of Regulation
(EU) 2017/2402

Box. contain indicator (

A concise explanation on how:
- the underlying exposures transferred
from, or assigned by, the seler to the
SSPE meet predetermined, clear and

which do
notallow for active portfolio

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

igibility
allow for active portfolio

those
discretionary basis;

Box to complete should contain the concise explanation.

Field codes are highlighted in amber f the field s left blank or has errors in format.

exposures on a discretionary
basis

- the selection and transfer of the
underlying exposures in the
securitisation is based on clear
processes which facilitate the
identification of which exposures are
selected for or transferred into the
securitisation and that they do not
allow for their active portfolio
management on a discretionary basis.

Article 20(6)

Concise Explanation

Section 2 of Annex 19 of Commission
Delegated Regulation (EU) 2019/980

sTss27

Homogeneity of assets
confirmation

Confirmed

{Confirmed/Uncon
firmed}

sTss27

Homogenety of assets
explanation

Pursuant to the Warranty and Indemnity Agreement
the Originator has represented and warranted that,
as to the relevant Valuation Date (as to the Existing
Receivables), the relevant Transfer Date, the relevant
Arising Date (as to the Future Receivables), the
Receivables are homogeneous in terms of asset type
taking into account the specific characteristics.
relating to the cashflows of the asset type including
their contractual, credit-risk and prepayment
characteristics, given that: (2) all Receivables have.
been or will be, as the case may be, originated by
UniCredits.p.A. based on similar loan disbursement
policies which apply similar approaches to the

with the

underlying exposures; (b) all Receivables have been
or will be, as the case may be, serviced by UniCredit
5.p.A. according to similar servicing procedures. In
addition, under the Warranty and Indemnity
Agreement the Originator has represented and
warranted that (i) each of the Receivables derives
from duly executed Loan Agreements; (i) each Loan
Agreement and each other agreement, deed or
document relating thereto is valid and constitutes
binding and enforceable obligations, with full
recourse to the Debtors; and (i) the Inital Portfolio
does not, and the Subsequent Portfolio will not,
comrise anv transferable

(Confirmation and detailed explanation as
o the homogeneity of the pool of
underlying exposures backing the
securitsation pursuant to Artcle 20(8) of
Regulation (EU) 2017/2402.For that
purpose, nclude a reference to the EBA RTS
on homogeneity (Commission Delegated
Regulation (EU) 2019/ 1851, and explain in
detail how each of the conditions specified
inthe Artice 1 of that Delegated

I met

Box. contain

indicator (C:

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

Box to complete should contain the detailled explanation.

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

Homogeneity of assets

A detailed explanation as to the
homogeneity of the pool of underlying
exposures backing the securitisation.
For that purpose, include a reference to
the EBA RTS on homogeneity
(Commission Delegated Regulation (EU)
[XX/XXXX], and explain in detail how
each of the conditions specified in the
Article 1of that Delegated Regulation
are met.

Article 20(8)

Detailed Explanation

Item 2.2.7 of Annex 19 of Commission
Delegated Regulation (EU) 2019/980

sTss28

No re-securitisation
confirmation

Confirmed

{Confirmed/Uncon
firmed}

Box contain indicator (

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




No re-securitisation

Under the Warranty and Indemnity Agreement, the.
Originator has represented and warranted that, as to
the relevant Valuation Date (as to the Existing
Receivables), the relevant Transfer Date, the relevant
Arising Date (as to the Future Receivables) and the
Issue Date (o, a5 to the Receivables included in each
Subsequent Portfolio, the relevant Payment Date),

Confirmation and optional comment
that the underlying exposures do not
include any securitisation positions
and that the notified securitisation is
therefore not a re-securitisation
pursuant to Article 20(9) of Regulation
(EU) 2017/2402..

Box to complete may contain additional explanation.

Underlying Exposure Obligations:
no re securitisation

Aconfirmation that the underlying
exposures do not include any.
securitisation positions and that the
notified securitisation is therefore not a
re-securitisation.

Article 20(9)

Confirmation

Item 2.2 of Annex 19 of Commission Delegated
Regulation (EU) 2019/980

NGO stss28 {TEXT-5000)
comment the Initial Portfolo does not, and the Subsequent )
Field codes are highlighted in amber where the field has errors in format,
Portfolo willnot, comprise any securitsation
positions (for further detais, see the sections of the
Prospectus headed “The Master Portfolio-
Characteristcsof the Master Portfolio” and
“Description of certain Transaction Documents - The
Warranty and Indemnity Agreement’).
it Box contain indicator (
Soundness of the
underwriting standards {Confirmed/Uncon Field codes are highlighted in amber where:
61 sTS529
(ordinary course of firmed) ~field i left blank or
business) confirmation field is equal to “Unconfirmed"; or
 field has errors i format.
Under the Warranty and Indemity Agreement, the
Originator has represented and warranted that (i
each of the Receivables derives from duly executed
. Confirmation and detailed explanation
Loan Agreements which have been granted by ;
UniCredit .p.A. inits ordinary course of business, (i) 3o whether the underlying
: exposures were originated in the
Unicredit .p.A. has expertise in originating 3
e fender's odinary course of business
the Securitsation from the date of s incorporation; and whether the applied underuriting
standards were no less stringent that
(i) the Loans have been granted in accordance with
e ) ihe toa o those appiid at the same time of
han the loan origination Box contin
N6z sTS529 e e e by ontrea s pat | TEXT32767) |securised pursuant to Arice 2000) |
e e et e L e of Regulation (EU) 2017/2402. Field codes are highlighted in amber i the ield i eft blank or has errors in format.
not assigned under the Securitisation; and (v)
UniCredit.p.A. has assessed the Debtors’
requirements set out in artcle 8 of Directive
2008/48/EC (for further detals, see the sections of
the Prospectus headed “The Master Portfolo -
Characterisics of the Master Portfolio” and
“Description of certain Transaction Documents ~ The
Warranty and
Contired Box contain indicator (C
ez srss2o i’;\:z:\::ﬁn‘:;:: — {Confirmed/Uncon Field codes ae hghighted i amber where
firmed) field s feft blank; or
(disclosure) confirmation : ; .
- fild s equal to "Unconfirmed’; or
fild has errors in format.
Under the Intercreditor Agreement, UniCredit SpA.
(2) has confirmed that it has made available, before
pricing, the underwriting standards and (b) in ts Confirmation and detailed explanation
capacity as Servicer, has undertaken to promptly a5t whether the underwriting
inform the Representative of the Noteholders and standards and any material changes
the Reporting Entity of any material changes. from prior underwriting standards
occurred after the lsue Date in the loan have been or will be fully disclosed to
disbursement policy from time to time applicable in potentialinvestors without undue
Soundness of the respect of the Receivables to be included in any delay pursuant to Article 20(10)of | Box to complete should contain the detailled explanation.
Nea stss29 , 50 that the Reporting Entity s [(TEXT-32767) | Regulation (EU) 2017/2402.
(dislosure) explanation [ able to make available such nformation without Field codes are highlighted in amber if the ield i eft blank or has errors in format.
delay to potential investors n the Notes, pursuant to
artcle 20, paragraph 10, of the EU Securitisation
Regulation and the EBA Guidelines on STS Criteria
(for further detail,see the sections of the
Prospectus headed “The Master Portfolio-
Characteristcs of the Master Portfolio” and
“Description of certain Transaction Documents ~ The
Agreement’).
A Box to complete should contain the confirmation indicator
(Confirmed/Unconfirmed/N/A).
“N/A" should be reported only for non Residentialloans.
s sresao Residential Loan {Confirmed/Uncon Field codes are highlighted in amber where:
requirement confirmation firmed/N/A} ~field i left lank; or
Confirmation and detailed explanation | wnconfinme s reported; or
on haw securtsations where the ~*N/Avis ot reported and STSS10 feld is not " residential mortgages"; or
underlying exposures are residential | _uyyx'is reported and STSSI0 field s "residential mortgages'; or
loans, the pool o underlying Gk e e i e
the requirement of
the second paragraph of Article 20(10) | goy 1o complete should contain the concise explanation where STSS29-Residential Loan
of Regulation (EU) 2017/2402. requirement confirmation is not "N/A".
Residential Loan
nee ST requirement explanation ) Field should be left bank where STSS29-Residential Loan requirement confirmation i
equalto N/A.
Field codes are highlighted in amber where itis ot the case or field has errors n format.
Contired Box contain indicator (C
Borrower's creditworthiness {Confirmed/Uncon Field codes are highlighted in amber where.
ner sTss29 assessment confirmation firmed) Confirmation and detailed explanation | _ felg s et lan; or

as to whether an assessment of the
borrower's creditworthiness meets

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

Soundness of the underwriting
standard

autin Article R of

A detailed explanation:
- asto whether the underlying
exposures were originated in the
lender’s ordinary course of business
and whether the applied underwriting
standards were noless stringent that
those applied at the same time of
origination to exposures that were not
securitised.

- asto whether the underwiting
standards and any material changes
from prior underwriting standards have
been or willbe fully disclosed to
potential investors without undue delay.
- on how securitisations where the
underlying exposures are residential
loans, the pool of underlying exposures
meet the requirement of the second
paragraph of Article 20(10) of
Regulation (EU) 2017/2402.

- asto whether an assessment of the
borrower's creditworthiness meets the
requirements set out in Article 8 of
Directive 2008/48/EC(3] or paragraphs
1104, point (a) of paragraph 5, and
paragraph 6 of Article 18 of Directive
2014/17/EU14] or, where applicable,
equivalent requirements in third
countries.

Article 20(10)

Detailed Explanation

Item 2.2.7 of Annex 19 of Commission
Delegated Regulation (EU) 2019/980




Borrower's creditworthiness

Under the

Originator has represented and warranted that
UniCredits.p.A. has assessed the Debtors’
creditworthiness in compliance with the
requirements set out in article 8 of Directive

Directive 2008/48/EC(3] or paragraphs
1104, point (a) of paragraph 5, and
paragraph 6 of Article 18 of Directive
2014/17/EU[4] or, wh licabl

Boxto contain

Nes stss29 EXT-32767 i
assessment explanation | 2008/48/EC (forfurther detals,see the sectionsof | ) |eauivalent requirements in third
countries. Field codes are highlighted in amber if the ield i eft blank or has errors in format.
the Prospectus headed “The Master Portfolo -
Characterisics of the Master Portfoli”, “Description
of certain Transaction Documents - The Warranty
it Boxto contain indicator
Originator/Lender Expertise {Confirmed/Uncon Field codes are highlighted in amber where:
N69 BEY
confirmation firmed) ~field i left blank or
field is equal to “Unconfirmed"; or
 field has errors i format.
The Originator has represented that tis a bank duly Confirmation and detafled explanation
! ° a5 to whether the originator or orginal A detailed explanation as to whether
incorporated under the laws of the Republic of Italy
NS lender have expertise n originating ) the originator or originallender have Item 2.2.7 of Annex 19 of Commission
a5 2 societs per azioni and registered i the reister Originator/Lender Expertise Article 20(10) Detaied Explanation
) exposures of asimilar nature to those expertise in originating exposures of a Delegated Regulation (EU) 2019/980
of banks held by the Bank of Italy pursuant to artcle
: securitised pursuant to Article 20(10) similar nature to those securiised.
13 of the Consolidated Banking Act.In addition,
; ) of Regulation (EU) 2017/2402 Box to complete should contain the detailed explanation.
o sresso Originator/Lender Expertise|under the Warranty and Indemnity Agreement, the | o
Gz Qe A TR P T Field codes are highlighted in amber if the ield i eft blank or has errors in format.
been originating exposures of a similar nature to
those securitsed for more than 5 years, for the
purpose of rticle 20(10), kst paragraph, of the EU
Securitsation Regulation and the EBA Guidelines on
STS Criteria,
it Boxto contain indicator
Defaulted or restructured {Confirmed/Uncon Field codes are highlighted in amber where:
N7 sTss31
exposures confirmation firmed) ~field i left blank or
field is equal to “Unconfirmed"; or
 field has errors i format.
Under the Warranty and Indemnity Agreement the
Originator has represented and warranted that, as at
the relevant Valuation Date as to the Existing A detailed explanations as to whether: )
: A detailed explanations as to whether:
Receivables (or Arising Date, as to the Future the transferred underlying exposures P
Receivables) and as at the relevant Transfer Date, the. do notinclude, at the time of © transicried underiving exposures
: . donot include, at the time of selection,
Receivables comprised in the nital Portfolio are not, selection, defaulted exposures (or
’ - defaulted exposures (or restructured
and the Receivables comprised in each Subsequent exposures) as defined in
: exposures) as defined in Article 20(11)
Portfolo willnot, be qualiied as exposures in default Article 20(11) of Regulation (EU)
o . of Regulation (EU) 2017/2402.
within the meaning of article 178, paragraph 1, of the 2017/2402. .
ST Transterred underiying - the requirements referred to n Article
CRRor s exposures to a credit impaired debtor o - the requirements referred to in e wimovtonessures i |70(11) o)1 o i of nesiston £} |Avtice 0012 Setaied Explanati Item 2.2.8 of Annex 19 of Commission
guarantor, who, to the best of the Originator’s Aricle 20 (11) (2) () and (i) of xposures without exposures in 2) () and i) of Regulation de etailed Explanation Delegated Regulation (EU) 2019/980
’ defauit 2017/2402 are met,
knowledge, (i) has been declared insolvent or had a Regulation (EU) 2017/2402 are met; 2
court grant his creditors a final non-appealable right _ the requirements referred to in Box to complete should contain the detailed explanation. - the requirements referred to in Article
Defaulted or restructured : 20(11) (b) of Regulation (EU) 2017/2402]
N7z sTss31 o aored. | of enforcement or material damages asaresultofa ~|[TEXT-32767) | Artice 20 (11)(b) of Regulation (EU) -
® P missed payment within three years prior to the date 2017/2402 are met ; Field codes are highlighted in amber f the field i left blank or has errors in format. aremet;
of origination or has undergone a debr- restructuring - the requirements referred to in  the reauirements referred to n Artcle
i 7124
o i tohis Aricle 20 (1) (c)of Regulation (EU) 20013 1€ of Regulation (£0) 201 12002
within three years prior to the relevant Transfer 2017/2402 are met. aremet.
Date; (i) was, at the time of origination, where
applicable, on a public credit registry of persons with
or acreditscore indicating that the risk of
contractually agreed payments not being madieis
significantly higher than the ones of comparable
exposures held by the Originator which have not
been assigned to the Issuer under the Securiisation
(for further detais.see ions of the
Confirmed Boxto contain indicator
“Unconfirmed should be reported in Box to complete where no payment was made at
Atleast one payment at the the time of the transfer of the exposures. In that case, at least one of the exemptions
{Confirmed/Uncon
N73 stssaz time of ransfer el Confirmation and optional comment | should be reported below.
confirmation on whether, at the time of transfer of
the exposires, the debtors have made | Feld codes are highiighted in amber where:
at eastone payment pursuant to field s lft blank; or
Article 20(12) of Regulation (EU) - field has errors in format.
Itis confirmed that, as of the relevant Valuation Date, 2017/2402.
Atleastone paymentatthe_| 7 €35tone instament has been paid n respect of Box to complete may contain additional explanation
N7a sTss32 ot e want_|c3ch purchased receivable (or futher detal,see | {TEXT-5000}
the section of the Prospectus headed "The Master Field codes are highlighted in amber where the field has errors in format,
Portfolo - Common Critera’).
No exemption
Only possible values in Field are
- no exemption
- single instalment for revolving securitsations backed by exposures payable in a single
e o revol N s Aconfirmation whether, at the time of
ity o s e o resingsctstons i it o s anelerof (e expostreo, th deiors
vear, including without fimitation monthiy payments on revolving credits Atleast one paymentat the time | have made at least one payment i 200121 confimati Items 3.3 and 3.4.6 of Annex 19 of Commission
N/A of transfer A confirmation whether or not the icle onfirmation Delegated Regulation (EU) 2019/980
should be indicator populated
exemption under Article 20(12) of
N5 stssaz Payment exemption (s for STSS32 indicating whether, at the time of transfer of the exposures, the debors have

Select the exemption that applies.
under Article 20(12) of Regulation (EU)
2017/2402 for revolving

made at pursuant to Article 20(12) of

2017/2402

Field codes are highlighted in amber where:

backed by exposures payable in a
single instalment or having a maturity
of less than one year, including
without limitation monthly payments

on revolving credits.

- "Atleast one pay’ of transfer is "Unconfirmed" for STSS32 and field is
left blank or equal to "No exemption" or "N/A"; or

- "Atleast one payment at the time of transfer" is “Confirmed" for STSS32 and field is
not left blank; or

- field has errors in format.

Regulation (EU) 2017/2402 applies.




Payment exemption

Box to complete may contain additional explanation.

Field should be left blank where At least one payment at the time of transfer" for STSS32
is Confirmed.

76 stss32 i {TEXT-5000)
EHEED Field codes are highlighted in amber where:
- feld s not left blank and "Atleast one payment at the time of transfer” s "Confirmed”
for STSS32; or
- feld has errors in format.
Gl Box contain indicator (
Degree of dependence on {Confirmed/Uncon Field codes are highlighted in amber where:
N77 sTss33
repayments confirmation firmed) - feld s left blank; or
Confirmation and detailed explanation | - field is equal to "Unconfirmed"; or
of the degree of dependence of the - field has errors in format. A detailed explanation of the degree of
repayments of the holders of the dependence of the repayments of the
Under the Warranty and Indemnity Agreement, the pay not have been structured to o pay: Item 3.4.1 of Annex 19 of Commission
N securitsation position on the sale of holders of the securitsation position on | Article 20(13) Detailed Explanation
Originator has represented and warranted that there depend predominantly on the Delegated Regulation (EU) 2019/980
: assets securing the underlying the sale of assets securing the
are no Receivables that depend on the sale of assets sale of assets.
: exposures pursuant to Article 20(13) of underlying exposures.
Degree of dependence on | TEP3Y their Outstanding Principalat contract e aon £ 201710408 Box to complete should contain the detailed explanation.
N78 sTss33 e onts ey maturity (for further detals, see the sections of the | {TEXT-32767) epulation .
sk S Prospectus headed “The Master Portfolio - Field codes are highlighted in amber i the field is et blank or has errors in format
Characteristics o the Master Portfolio” and
“Description of certain Transaction Documents ~The
Warranty and Indemnity Agreement”).
Contired Box contain indicator (C
Compliance with risk
" {Confirmed/Uncon Field codes are highlighted in amber where:
N7 sTss34 retention requirements !
firmed) field i eft blank; or
confirmation . y .
-fieldis equal to "Unconfirmed”; or
-field has errors n format.
firmation and o
Under the Rated Notes Subscription Agreement and a5 to how the originator, sponsor or
the Intercreditor Agreement the Originator has original lender of a non-ABCP
retain, on an basis, 2 material securitsation comply with the risk
net economic interest of not less than 5 (five) per retention requirement as provided for
. in the Securiisation, dance with opti
Compliance with risk ey e e g vt e In Article 6 of Regulation (U} Box to complete should contain the concise explanation.
(c)of article 6, paragraph 3, of the EU Securitisation 2017/2402.
N&o sTSs34 retention requirements {TEXT-10000}
Regulation (and the applicable Regulatory Technical §
explanation Field codes are highlighted in amber i the field is et blank or has errors in format.
Standards) (for further details, see the sections of the
Prospectus headed “Description of Certain
Transaction Documents -The Rated Notes
and retention undertaking’).
Box to comp ported, this LET
hould existat the GLEIF database.
LEI of the entity (where available) that [*'0°10 Xt & (e alanase.
A Only one LEI should be reported.
o srssua o ey retains the material net economic
interest pursuant to Artcle 21(1) of | oy e are highiighted in amber where:
Regulation (EU) 2017/2402. Ene!
- neither entity name nor entity LEI s reported
_ fled has arrove in foemat
Entity name should be reported in Box to complete where LEI s not avallable for STSS34-
Name of the entity (where LElis not [ Retaining entity LEL
available) that retains the material net
a2 sTss34 Ret 0 (TEXT-100
SO ! b economic interest pursuant to Article | Field codes are highlighted in amber where:
21(1) of Regulation (EU) 2017/2402. | - neither entity name nor entity LEl s reported
- field has arrors in format A concise explanation as to how the
N Grly possible values in Box to complete are V" or "N” originator, sponsor or original lender of
Box to complete should contain "Y" where vertical sice is used for retaining the risk and anon-ABCP securitisation comply with
Is vertical lice n accordance with " otherwise. the risk retention requirement as
Ne3 sTss3a Vertical slice V/N} Article 6(3)(a) of Regulation (EU) Field codes are highlighted in amber wh provided for in Article 6 of Regulation
2017/2402 used for retaining the risk? [ Cr oo e e Ented in amber where: (£V) 2017/2402.
fieldseftblank;or n ndication which enty retains the
- ll options are filecin with "N or material net economic interest and
=fiskd has orvoec in fnecnat hich option is used for retaining the
N Only possible values in Box to complete are "Y" or "N" ! Pt
Box to complete should contain "Y" where seller’s share is used for retaining the risk and visk includine:
pe (1) vertical slce in accordance with
. N otherwise.
Is seller’s share in accordance with Article 6(3)(a) of Regulation (EU)
Na sTss34 Seller's sh N Artcle 6(3)(b) of Regulation (EU
jersshare Iy Zm‘;/‘u‘m"u;‘; ':"":;‘:"r“é ml s | Field codes are highlighted in amber where z;ml. o N . "
- field s left blank'; or compi ik retenti Lr)‘ST :;;b;"’f‘: "‘T"‘ a":U")”' Item 3.1 of Annex 9 and Item 3.4.3 of Annex 19
- all options are filec-in with "N or e e en Article 21(1) Concise Explanation of Commission Delegated Regulation (EU)
fiold has arrore in format ;i 2019/980
v Grly possible values in Box to complete are V" or "N” (3) randomly-selected exposures kept /
contain"Y" kepton balance on balance sheet, in accordance with
el i w icl f
e Is randomly-selected exposures kept [ sheet s used for retaining the risk and "N" otherwise. Artcle §(3) (c) (3) of Regulation (EU)
as srssaa e vent om balance o on balance sheet, in accordance with 2017/2402;
e Articte 63) () (3) of Regulation (EU) | Field codes are highiighted in amber where: (4) first loss tranche in accordance with
2017/2402 used for retaining the risk? | - field i left bank; or Artcle 6(3)(d) of Regulation (EU)
- all options are filec-in with "N or 2017/2402;
. fisld has arrors in format, () first loss exposure in each asset in
N Grly possible values in Box to complete are V" or "N” accordance with Artic 6(3)(e) of
En: © :an;:ﬂele should contain "Y" where first loss tranche is used for retaining the risk Regulation (EU) 2017/2402;
Isfirstoss tranche n accordance with | " 1T (6) o compliance with risk retention
Ngs sTss3a Firstloss tranche {V/N} Article 6(3)(c) of Regulation (EU) Field cod highlighted in amber wh requirements set out n Article 6(3) of
2017/2402 used forretaining the risk? | 00 ETE B TNed inamberwhere Regulation (EU) 2017/2402;
- feld i let blank; or (7)other options used.
- all options are filec-in with "N or
fiold has arrore in format
N Grly possible values in Box to complete are V" or "N”
Box to complete should contain "Y" where first loss exposure in each asset i used for
Is frstloss exposure in each assetin | retaining the risk and "N otherwise.
. srssaa First loss exposure in each o accordance with Artcle 6(3)(e) of

asset indicator

Regulation (EU) 2017/2402 used for
retaining the risk?

Field codes are highlighted in amber where:
- field s left blank; or
- all options are filed-in with "N"; or

- Fiald has arrrce in format




N Gy possible values in Box to complete are
Box contain"Y" risk retention
Is there no comlance with isk requirements and "N" otherwise.
as sresan No compliance with risk - retenton requirements setoutin L e where
retention requirements Articl 6(3) of Regulation (EU)
otra00h - field i left blank; or
- field s filladin with Y or
- all options are filladin with "N'; or
N Gy possible values in Box o complete are ™V or "
Box to complete should contain V" where other options s used for retaining the risk and
"N otherwise.
Nes GEED Clheyopteninicaoy /N Field codes are highlighted in amber where:
Isother options used for etaiming he | - fiiq s et blank; or
risk pursuant to Artcle 21(1) of - all options are fileckin ith °N'; or
Regulation (EU) 2017/24022 1 Ye5 | _ gt s svence i trmeme
please provide the used option.
Value should be reported in Box to complete when Other option indicator" is eported
N9O sTss3a CUGRTOT {TEXT-5000} with Y for STSS34
comment
Field codes are highlighted in amber where itis ot the case or field has errors in format.
Confirmed Box to complete should contan the confirmation indicator
(Confirmed/Unconfirmed/N/A).
Mitigation of Interest rates
No1 sTSs3s and currency risks (i e Field codes are highlighted in amber where:
firmed/N/A) ’
field s feft blank; or
- fild s equal to "Unconfirmed’; or
il hae arenre i fncmat
In order to mitigate any interet rat sk connected with
the floatingrate indexec Notes, th lsusr has entered into
o or about the ssue Date a 1992 SDA Master Agreement
with the Swap Counterpary together with the Schecule
i the Credit Support Annex thereto and the confirmation
documenting th interes ate swap transacton Confirmation and concise explanation
supplementl thereto,under which, subject tothe a5t whether the interest rates and A concise explanation as to whether the
<onditionsset ot thereunder, on each Payment Date, the currency risks are appropriately interest rates and currency risks are
Issuer will pay to the Swap Counterparty a fixed amount, mitigated and that measures are taken Mitigation of Interest rates (IR)  |appropriately mitigated and that N 5 Items 3.4.2 and 3.8 of Annex 19 of Commission
and the Swap Counterparty will pay o the Issuer a fioating 1o mitigate such risks and confirm that and currency risks (FX) Risks | measures are taken to mitigate such |0 21(2) Concise Explanation Delegated Regulation (EU) 2019/980
[ D e e such measures are available to tisks and confirm that such measures
Mitigation of nterest rates | 70U ©f the Swap Agreement for further details, see investors under Artcle 21(2) of Box to complete should contain the concise explanation. are available to investors.
Condition 75 (Rate o Interest) and th section ofthe
N9z stss3s and currency risks e e e e e | TEXT-20000) | Regutation (£1) 201772402
explanation BT M ) TG Field codes are highlighted in amber if the ield i eft blank or has errors in format.
Suap Agreement by the ssuer constitutes an appropriste
mitigation o th nteret rat isk conncted with the
with artice 21, paragraph 2 of he EU Securitsation
Reguitionl. Finally there i no curency ris since ) the
Common Critera provide that the Receivables arise from
Loan Agreements which ae denominated n Earo, and (i)
pursuant tothe Condition, the Notes are denominated in
uro (forfurther detais, see the sectons of the Prospectus
headed “The Mastr Portfoio - Citera®, “Transacton
Overviw and “Terms and Conditions of the Notes).
NegeTee Box Contain indicator
o derivatives/Unconfirmed).
Derivatives not
N3 sTSs36 purchased/sold by SSPE onon Field codes are highlighted in amber where:
confirmation ~field i left blank or
irmed) field is equal to “Unconfirmed"; or
ol hac errove in farmar
Under the Warranty and Indemnity Agreement, the
Originator has represented and warranted that, as at
. Confirmation and concise declaration A concise declaration that the SSPE has
the relevant Valuation Date and asat the relevant
Transfer Date, the Inital Portfolio does not, and the that the SSPE has not entered into Derivatives Purchased/sold by |9 €71ered into dervative contracts Items 3.4.2 and 3.8 of Annex 19 of Commission
e, e derivative contracts except in the except in the circumstances referred to | Article 21(2) Concise Explanation Deieatnemutoon (E0) 20101980
° o circumstances referred to n Artcles in Articles 21(2) of Regulation (EU)
derivatives. In addition, under the Conditions, the 1) ot R (£0)2007/2405. ooy
Derivatives not Issuer has undertaken that, for so long s any Box to complete should contain the concise explanation.
Noa sTSs36 i in respect of the Notes, | {TEXT-10000)
explanation itshall not enter into derivative conracts save as Field codes are highlighted in amber i the ield i eft blank or has errors in format.
expressly permitted by artcle 21, paragraph 2, of the
£ Securitisation Regulation (or further detais, see
the sections of the Prospectus headed “Description
of certain Transaction Documents - The Warranty
and Indemnity Agreement”, and Condition 5
(Covenants)).
o Tox to complete should conta The confirmation eeator
(Confirmed/Unconfirmed/N/A).
"N/A" should be reported only where no derivatives are used.
Common standards Field codes ae hghighted i amber where
o5 srss37 undermriting deratives {Confirmed/Uncon field s feft blank; or
e firmed/N/A} - fild s equal to "N/A" and STSS36-Derivatives not purchased/sold by SSPE
confirmation is not equal to "No derivatives"; or
Confirmation and concise explanation |~ g 0 /A and " by sspe A contise expianation on whether any
on whether any hedging Instruments | conirmation s equ to "No derivatives”; or hedging instruments used are
used are underwritten and el s il t "Unconfimed. ot Derivatives using common " A atde ) ) Items 3.4.2 and 3.8 of Annex 19 of Commission
underwritten and documente vtice 21(2) Concise Explanation
according to commonly | i " standards Delegated Regulation (EU) 2019/980
according to commonly accepted
The Swap Agreement has been documented under a accepted standards pursuant to Article standards.
1992 ISDA Master Agreement, together with the. 21(2) of Regulation (EV) 2017/2402.
el e e neneteand Box to complete should contain the concise explanation where STSS37-Common
: standards underwriting derivatives confirmation is not "N/A"
Common standards the confirmation documenting the interest rate swap.
N6 sTss37 i : i the lssuer

explanation

and the Swap Counterparty entered into on or about
the Issue Date (for further details, see the sections of
the Prospectis headed "Description of certain

Transaction Documents - The Swap Agreement’)

Field should be left blank
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/N/A).
N7 stss3s Referenced nerest "c“"ﬁ;/"r"’/:ﬁu"“’" Field codes are highlighted in amber where:
payments confirmation rme ittt oo o
Confirmation and concse explanation | e ¢ o N o
on whether and how any referenced | i b beepre n fanar A concise explanation on whether and
T e — interest payments under the how any referenced interest payments
: securitisation assets and labiltes are Referenced under d Item 2.2.2 and 2.2.13 of Annex 19 of
Originator has represented and warranted that, as at
. o calculated by reference to generally based on generally used interest |iabiltes are calculated by reference to. | Article 21(3) Concise Explanation Commission Delegated Regulation (EU)
the relevant Valuation Date, as to the Existing
‘ used market interest rates or generally rates generally used market nterest rates o 2019/580
Receivables (or Arising Date, as to the Future
e h used sectoralrates reflctive of the generall used sectoralrates reflective
Referenced interest Receivables), the Receivables included in the Intial S, e paa |Boxt@ completeshould contan the concise explanatin. e
Nos sTss38 e exnnation Portfli aise, and the Receivables included n each | [TEXT-10000) | % ' 10 7::]“;; 17;’2 e ofthe costoffunds.
Ga B Subsequent Portfolio will rise, from Loans having an of Regutation g Field codes are highlighted in amber i the field is et blank or has errors in format
interest rate determined on the basis of generally
used market interest rates, or generally used sectoral
ates efiective of the cost of funds, and which are.
not based on complex formulas or derivaives.
Gz Box contain indicator (C
Acceleration notice
! {Confirmed/Uncon Field codes are highlighted in amber where.
N9 sTSs39 enforcement requirement ’
firmed) field s feft blank; or
confirmation : ; .
- fild s equal to "Unconfirmed’; or
fild has errors in format.
Folowing the delivery ofa Trigger Notie orin the event
tha th lsuer ops or the early recemption of the Notes
issued under the Securtisaton under Condition 83
(Optional redemption for clean-up o regulatory reasons) or
Conditon 84 (Optional recemption fortaation reasons),
9o amount of cash shallbe apped in th Isuer beyond
what is necessary to ensurethe operational functioning of cont §dectrat
the Issuer or the orderly payments ofthe amounts due onfirmation and declaration in No trapping of cash following | A declaration in general terms that each
e vl sty o e eneral terms that each of the ° Item 3.45 of Annex 19 of Commission
of the Artcle 21(4) of | Artile 21(4) Concise Explanation
e g st requirements of Article 21(4) of e Reguton (£0) 20197240 are et Delegated Regulation (EU) 2019/980
Transaction Documents; i) a5 to repayment of principal Regulation (EU) 2017/2402 are met.
Box to complete should contain the declaration in general terms.
N100 sTSs39 requirement d JuniorNots;the lssuer (o the {TEXT-10000)
explanation Field codes are highlighted in amber i the ield i eft blank or has errors in format.
the consent o an Extraordinary Resolution of the hoiders of
the Most Senior Class of Netes) or sha (o directed by an
xtraordinary Resoluion o thsholders of the Most Senior
Class ofNotes) ispose of he Master Prtiolo then
utstanding in accordance with the provisons o the
Intercreditor Agreement tbeing understood that no
provisionsshall require the automatic liquidtion of the
Master Portfolc for further detis see Conditon 143 (Sale
of Maste Portfoio) and Condition 12 Trigger Events) and
secton of the rospectus headed “Description o certain
Transaction Documents - The ntecrecitor Agreement’
it Box contain indicator
No trapping of cash (Confirmed/Uncon Field codes are highlighted in amber where:
N101 sTSs40 ERE| g X e
confirmation firmed) ~field i left blank or
field is equal to “Unconfirmed"; or
 field has errors i format.
Following the delivery of a Trigger Notice, no amount Confirmation and optional comment
of cash shall be trapped in the Issuer beyond what s that no cash would be trapped
Confirmation that no cash would be
necessary to ensure the operational functioning of following the delivery of enforcement (2)No amount of cash shall be: Item 3.4.5 of Annex 19 of Commission
trapped following the delivery of Artice 21(4)(2) Confirmation
the Issuer or the orderly payments of the amounts or an acceleration notice pursuant to trapped ’ " e Delegated Regulation (EU) 2019/980
due under the Notes in accordance with the Post- Article 21(2)(2) o Regulation (EU) eniercementoren acceleration notice.
o . Acceleration Priority of Payments and pursuant to 2017/2402. Box to complete may contain additional explanation
N102 sTssa0 o rapp e of s the terms of the Transaction Documents, as required |(TEXT-5000)
comment
by article 21(4)(a) of the EU Securiisation Regulation Field codes are highlighted in amber where the field has errors n format.
and the EBA Guidelines on STS Criteia. Reference is
also made to Condition 6.3 (Post-Acceleration Priority
of Payments) and Condition 14.1 (Proceedings) of the
section of the Prospectus headed “Terms and
Conditions of the Notes.
it Box contain indicator
Sequential amortisation c " Field codes are amber where:
N103 sTssa1 & Confi and
confirmation firmed) that principal receipts from the. ~field i left blank or )
e o e mapadto | il gual o Unconfirmedt; or contimstion el e
rom the underlying exposures are
the investors via sequentia ~ field has errors in format. ) °riving exp
principal receipts shallbe | passed to the investors via sequential Item 3.45 of Annex 19 of Commission
Following the service of 3 Trigger Notice, any amortisation of the securitisation ‘ Article 21(4)(b) Confirmation
passed to investors amortisation of the securitisation Delegated Regulation (EU) 2019/980
principal amount arising from the Receivables will be positions, as determined by the
positions, as determined by the
distrbuted to the Noteholders in accordance with seniority position ’
Box seniority of the securitsation position.
o srssat the of Payments. eme pursuant to Article 21(4)(5) of
comment Reference s also made to Condition 6.3 (Post- Regulation (EU) 2017/2402. )
Field codes are highlighted in amber where the field has errors in format.
Acceleration Priority of Payments) of e section of
the Prospectus headed “Terms and Conditions of the
it Box contain indicator
Reversed repayment on (Confirmed/Uncon Field codes are highlighted in amber where:
N105 sTssa2 =0 g X e

seniority confirmation

firmed}

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




Reversed repayment on

Following the service of a Trigger Notice, the Senior
Notes wil rank, as to repayment of principal, in
priority to the Mezzanine Notes and the Junior
Notes, and the Mezzanine Notes will rank in priority.
tothe Junior Notes but subordinated to the Senior
Notes. Therefore, the Post-Acceleration Priority of
& y

Confirmation and optional comment
that the repayment of the
securitisation position s not to be
reversed with regard to their seniority
pursuant to Article 21(4)(c) of
Regulation (EU) 2017/2402

(<) repayment shall not be

Confirmation that the repayment of the

Box to complete may contain additional explanation.

regard to their
seniority

position is not to be
reversed with regard to their seniority.

Article 21(4)(c)

Confirmation

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

e sTssiz seniority comment fora the
Noteholders in a sequentialorder, as determined by Field codes are highlighted in amber where the field has errors in format,
the senioriy of their Notes and is not o be reversed!
with regard to such senioriy. Reference i also made
to Condition 6.3 (Post-Acceleration Prioriy of
Payments) ofthe section of the Prospectus headed
“Terms and Conditions of the Notes".
Contired Box contain indicator (C
ior sresas No automatic iquidation {Confirmed/Uncon Field codes are highlighted in amber where.
confirmation firmed) field s feft blank; or
- fild s equal to "Unconfirmed’; or
-fild has errors in format.
Following the service of aTrigger Notice, no
automatic liquidation of the Portfolos at market Confirmation and optional comment )
| that not any provisions require (¢) no provisions shall require
Confirmation that not any provisions
Indeed, pursuant to the Itercreditor Agreement, the automatic iquidation of the underlving 2utomaticlquidation of the | /e automaticliquidation of the | Aricle 21(4)(d) Confirmation ttem 3.4 of Annex 19 of Comission
exposures at market value pursuant to underlying exposures at market Delegated Regulation (EU) 2019/980
Issuer (or the Representative of the Noteholders on st of om0y e underlying exposures at market value.
its behalf) may (with the prior consent of an )
e vost 2017/2402 Box to complete may contain additional explanation.
N108 sTssa3 {TEXT-5000)
comment Senior Class of Notes) orshallif so directed § .
e S e =T W Field codes are highlighted in amber where the field has errors in format,
Senor Class of Notes) dispose of the Portfolio then
outstanding, in accordance with the provisions of the
Agreement
provisions shall require the automatic liquidation of
the Portfolo.
= Tox to complete should conta The confirmation eeator
(Confirmed/Unconfirmed/N/A).
Field should be "N/A" where transaction featuring non-sequentialpriorty of payments
Non-sequentialpriorty of : . o
ios sresas ot e {Confirmed/Uncon resulting in the priority of payment reverting to sequential payments in order of seniority
Lt firmed/N/A} pursuant to Article 21(5) of Regulation (EU) 2017/2402.
Field codes are highlighted in amber where:
field s feft blank; or
- fild s equal to "Unconfirmed’; or
Prior to the delivery of a Trigger Notice or the Confirmation and optional comment
redemption of the Notes in accordance with that transaction featuring non-
Condition 8.1 (Final redemption), Condition 8.3 sequentialpriority of payments
(Optional redemption for clean-up or regulatory Include triggers elating to the
reasons) or Condition 8.4 (Optional redemption for performance of the underlying
taxation reasons) and provided that no Sequential exposures resulting n the priority of
: T s payment reverting to sequential
obligation of the lssuer to repay principal on the payments in order of seniority
Notes, the Notes of each Class (other than the Class F pursuant to Article 21() of Regulation (80X the ation v &l
Notee) il ank ot pachs and o et withot oy (£U) 2017/2402. priority of payments triggers confirmation is not "N/A". Confirmation that ransaction festuring
10 =N Non-sequentialpriority of ol acm | non-sequential priority o payments
payments tiggerscomment |P1ere7¢® O rorty among ermselves and Field should be lft blank include trggers relating to the
delivery of a Trigger Notice and after the occurrence confirmation s equal to /A performance of the underlying
) exposures resulting n the prioriy of
::;;::’;“::!p’:‘;:i’;‘:‘:;::’;;;:‘:V"v'"::: :’"'a Field codes are highlighted in amber where it s not the case or feld has errors in format. aturing non- sequential i) Contimmation {teim 3.4:5 of Annex 19 of Commission
o ey payments s n order of seniority. Delegated Regulation (EU) 2019/980
Condition 6.2 (Pre-Acceleration Principal Prioriy of
Payments)(for further detais, see the section of the Confirmation that such trggers include
Prospectus headed “Transaction Overview ~ Issuer atleast the deterioration in the credit
Available Funds and Priorities of Payments - quality of the underlying exposures
e . 2 below a predetermined threshold.
o] Box aicator
(Confirmed/Unconfirmed/N/A).
Field should be “N/A" where transaction featuring non-sequentialpriorty of payments.
does not include the p exposures
resulting in the priority of payment reverting to sequential payments in order of seniority
Credit quality deterioration {Confirmed/Uncon pursuant to Artile 21(5) of Regulation (EU) 2017/2402.
b sTssia trigger confirmation Confirmation and
that such atleastthe | fieid cod
deterioration in the credit quality of | fieig s et blankc or
the underlying exposures below a field is equal to “Unconfirmed"; or
predetermined threshold pursuant to | _ il i equal to “N/A" and "Confirme" is reported for STS544 - Non-sequential piorty
Artice 21(5) of Regulation (EU) of payments triggers confirmation; or
2017/2402 PR P
Sequential Redemption Events incude, nter aia, the.
that the C
Credit quaity deterioration |1+ 87e21e" than certainlevels asset out i the Box to complete may contain the concise explanation.
N2 stssaa Prospectus for further detais, see the section of the | (TEXT-5000)
B EECEIE Prospectus headed “Transaction Overview - ssuer
e e el Field codes are highlighted in amber where the field has errors in format,
Seoential )
Contired Box contain indicator (C
i sressa Servicer expertise {Confirmed/Uncon Field codes are highlighted in amber where.
confirmation firmed) field s feft blank; or

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




Under the Servicing Agreement, the Servicer has.
represented and warranted that it has expertise in
servicing exposures of a similar nature to the
Receivables for more than 5 years and has el

d

Confirmation and detailed explanation
on how the requirements of Article
21(8) are met. As part of the
explanation, include references to any

A detailed explanation on how the

from the
servicer and policies and

Artcle 21(8) are met.
As part of the explanation, include

Item 3.4.6 of Annex 19 of Commission

r fed Expl:
K policies and procedures intended to adequate procedures and risk | references to any policies and Article 21(8) Detailed Explanation Delegated Regulation (EU) 2019/980
exposures. In addition, pursuant to the Servicing ensure compliance with these I toensure
son " Agreement, the Back-Up Servicer and any substitute requirements pursuantto Article 21(8) | Box to complete should contain the detailled explanation. compliance with these requirements.
N114 sTsssa """""(““ e Servicer shall be an entity with expertise in servicing | {TEXT-32767) (b) of Regulation (EU) 2017/2402
CHEED exposures of a similar nature to the Receivables and Field codes are highlighted in amber if the field is left blank or has errors in format.
has well-documented and adequate polices,
exposures, in
21(8) of the EU Securitisation Regulation and the EBA
Guidelines on STS Criteria for further detais, see the
section headed “Description of certain Transaction
Documents - The Servicing Agreement’)
Crred Box to complete should contain the confirmation indicator
(Confirmed/Unconfirmed/N/A).
“N/A" should be reported in Box to complte only where the securitsation is not a
Early termination {Confirmed/Uncon revolving securitisation.
N11s stssas
confirmation firmed/N/A}
Confirmation and concise explanation, | el codes are highlighted in amber where:
where applicable, on revolving iod s of blank; or R— concsecxanaton, where
with . . applicable, on how the provisions in Art )
field is equal to “Unconfirmed"; or i m ¢ f Commi
events for termination of revolving £t e i s early amortisation events for |6 c) of Regulation (EU) 2017/2402 | Artice 21(6) Concise Explanation ttems 2:3and 2.4 of Annex 19 of Commission
revolving p Delegated Regulation (EU) 2019/980
period based on prescribed triggers o in
pursuant to Article 21(6) of Regulation asedon rieser documentation.
Pursuant to the Master Receivables Purchase (BV) 2017/2402 o to complete should contain ?
Early termination Agreement, there are appropriate Purchase confirmation s not "N/A".
N116 sTssas i e . pprop {TEXT-10000}
explanation Termination Events which may cause the end of the )
Field should be left blan
Revolving Period.
Field codes are highlighted in amber where it is ot the case or field has errors i format,
e Tox to complete should contan the confirmation indicator
(Confirmed/Unconfirmed/N/A).
“N/A" should be reported in Box to complete only where the securitsation is not a
revolving securitisation.
Credit qualty deterioration {Confirmed/Uncon
b sTssie trigger confirmation firmed/N/A} Field codes are highlighted in amber where:
~field i left blank
Confirmation and concise explanation | _nconfimen s reported; or A concise explanation where applicable,
where applicable,on deterioration In | s ot eperted and $T5545-Eary termination confirmation s ‘N/A'sor (2) deterioration inthe credit | on how the provsions n Art 21(6)(a) of s 2.3 and 2.4 of Ao 19 of Commission
the credit qualiy f the underVing | /e remorted and STSS45-Early temination confirmation s mot'N/A', or quality of the underying Regulation (EU) 2017/2402 are Artice 21(6)(2) Concise Explanation Do et (20} 20107380
exposures pUrSUaNtto Article 21(8) (2) | ot o s s tocence exposures reflected in the transaction
of Regulation (EU) 2017/2402 documentation.
o i
The Purchase Termination Events include, nter ala, Boxto com contan e rediqualty
deterioration trgger confirmation i not "N/A"
Craitquaty detrioaton|!1E GFMStance thatthe Cumulative efaul Rato
N11g sTssa6 as resulting from the Quarterly Servicer's Report EXT-10000
trigger explanation g Sy i ® b Field should be left blank where STS546-Credit quality deterioration trigger confirmation
immediately preceding the relevant Offer Date, has o
exceeded the Cumulative Default Trigger Level. s caualte
Field codes are highlighted in amber where it is ot the case or field has errors in format,
G Tox to complete should conta The confirafion eicator
(Confirmed/Unconfirmed/N/A).
"N/A" should be reported in Box to complte only where the securiisation is not a
revolving securitisation.
Insolvency.-related event {Confirmed/Uncon
N119 stssa7
confirmation firmed/N/A} Field codes are highlighted in amber where.
Confirmation and concise explanation, | - field is left blank N Janati b
insolvency-related event of the "N/A is "N/A"; or ! ‘:‘:“"E":e :(:" neel Vi"EV :"p < °’A°:2:: : p::v'sm‘": o Article 21(6)(5 Concise Explanati items 2.3 and 2.4 of Annex 19 of Commission
originator or servicer pursuant to ~"N/A i reported and STSS45-Early termination confirmation is not"N/A'; or related event ofthe originator or | riggers in Art 21(6)(b) of Regulation | Article 21(6)(b) oncise Explanation Delnad Regloton (£0) 20107980
. N servicer (EU) 2017/2402 are reflected in the
Article 21(6) (b) of :
v transaction documentation.
The Purchase Termination Events include, inter alia, &
" Boxto complte should contain the concise explanation where STSS47-Insolvency-related
the circumstance that an insolvency event or a o
: ) . event confirmation is not "N/A".
Insovency reated event | eTVcer termination event occursin respect f the
120 sTssa7 z Originator and/or the Servicer. For further details, | {TEXT-10000)
explanation y Field should be lft blank ! loted is equalto
see the section of the Prospectus headed
“Description of certain Transaction Documents - The
(T e S A it Field codes are highlighted in amber where itis ot the case or field has errors n format.
e Box to complete shouid contan the confirmation indicator
(Confirmed/Unconfirmed/N/A).
“N/A" should be reported in Box to complete only where the securitsation is not a
revolving securitisation.
Pre-determined threshold {Confirmed/Uncon
b STssis value confirmation firmed/N/A) Field codes are highlighted in amber where:
el s oft biank A concise explanation, where
Confimmation and concise expIanation, | nconfime s reported; or applicatle, on how the provisions or
where applicable, on value of the N/ s ot reported and STSSAS-Early termination confiematon i N/A';or (c)value of the underiying triggers in Art 21(6)(c) of Regulation )
underlying exposures held by the SSPE |~y i eoeorted and STS545,Eary termination confirmation s not'N/A'. o exposures held by the SSPE falls|(E0) 2017/2402 e efiected nthe |, Concise Explanaton Items 2.3 and 2.4 of Annex 19 of Commission
falls below a pre-determined treshold | it aesors o cncence clow a pre-determined transaction documentation, using cross- Delegated Regulation (EU) 2019/980
The Purchase Termination Events include, inter alla, pursuant to Article 21(6) (c) of threshold references to the relevant sections of
the circumstance that the amount of Principal Regulation (EU) 2017/2402 the underlying documentation where
Avaiable Funds credited to the Reinvestment Ledger contain the information can be found
Third of I threshold value confirmation s not "N/A”
iz srosas Predetermined threshold | pincipa riorty of Payments shigherthanthe [

value explanation

Maximum Balance of the Principal Accumulation
Account. For further details see the section of the
Prospectus headed “Description of certain
Transaction Documents - The Master Receivables

Field should be left blan}
equalto N/A.

threshold is

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




New underlying exposures

Confirmed

{Confirmed/Uncon

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 s not a
revolving securitisation.

Nz GEED IO firmed/N/A} Field codes are highlighted in amber where:
confirmation Confirmation and concse explanation, | _ ieid s eft bank
where applicable, on a failure to Unconfirmed i reported; or (¢)a failure to generate suficient | A concise explanation, where
generate sufficient new underlying | /" is ot reperted and $TS545-Eary termination confirmation s “N/A'sor new underlying expostrres applicable, on how the provisions in Art ems 2.3 and 2.4 of Ao 19 of Commission
exposures meeting pre-determined | _uy/u i rported and STS545,Early termination confirmation s not'N/A'. o meeting pre-determined credit | 21(6)(d) of Regulation (EU) 2017/2402 | Article 21(6)(d) Concise Explanation Do et (20} 20107380
credit quality (irgger for termination | pavs e acomes e e qualty (tigg of in
of the revalving period) under Artcle period)
The Purchase Termination Events include, nter ala,
21(6) () of Regulation (£U) 2017/2402 | g 15 complete should contain the concise explanation where STSS49-New underlying
the circumstance that the Originator fals to offer for ! onatio
exposures ailure generation confirmation is not "N/A"
the lssuer for 2
N12a sTssa9 il " . For further details, see the | (TEXT-10000} )
e Field should be eft biar
explanation section of the Prospectus headed “Description of e e o
certain Transaction Documents - The Master confirmation s equalto N/A-
Recelvables Purchase Agreement”.
& Field codes are highlighted in amber where it is ot the case or field has errors in format,
it Boxto contain indicator (
izs srssso Participant duties {Confirmed/Uncon Field codes are highlighted in amber where:
confirmation firmed) ~field i left blank or
field is equal to “Unconfirmed"; or
Confirmation and optional comment |- field has errors in format.
The contractual oblgations, duties and that the ransaction documentation
s o e Soruor specifiesal of the requirements under oformat " Confirmation that the transaction
' ; Article 21(7) (a) of Regulation (EU) 2linformation regarding documentation specifies al of the Item 3.2 of Annex 19 of Commission Delegated
the Noteholders and the other service providers are contractual obligations of the Artice 21(7)(2) Confirmation
2017/2402 on the contractual " requirements under Article 21(7) (a) of Regulation (EU) 2019/980
set outin the relevant Transaction Documents (for servicer and trustee
: obligations, duties and responsibities Regulation (EU) 2017/2402.
further details, see the sections of the Prospectus
oo oton of the servicer and the trustee, if any, | Box to complete may contain additional explanation
N1z6 sTSs50 Participant duties comment | '2cc DescrPton of cerian Transaction et so00) and other ancillary service providers.
Documents - The Servicing Agreement’, “Description
° - Field codes are highlighted in amber where the field has errors n format.
of certain Transaction Documents - The Cash
Allocation, Management and Payments Agreement’,
“Description of certain Transaction Documents -The
Corporate Services Agreement” and “Terms and
Conditions of the Notes”).
it Boxto contain indicator (
Servicing Continuity {Confirmed/Uncon Field codes are highlighted in amber where:
127 ssss1
confirmation firmed} Confirmation and optional comment - field is left blank; or
that the securitsation documentation | - field s equal to "Unconfirmed; or
expressly satisfes the requirements of |- field has errors in format.
The Servicing Agreement contains provisions aimed Artice 21{7) (b) of Regulation (EU)
! 2017/2402 on the processes and Confirmation that the securiisation
at ensuring that adefaut by or an insalvency of the
. responsibites necessary to ensure | documentation expressly satisfies the Item 3.2 of Annex 19 of Commission Delegated
Servicer does not result in a termination of the. (b)servicing Continuity Provisions Article 21(7)(b) Confirmation
o o thata default by or an insolvency of requirements of Article 21(7) (b) of Regulation (EU) 2019/980
servicing activity on the Master Portfolio, ncluding
) " the servicer does not resultina Regulation (EU) 2017/2402.
the appointment of a Back-Up Servicer upon request
cine Contini termination of sevicing, suchasa | Box to complete may contain additional explanation.
Servicing Continuity of the ssuer and the replacement of the defaulted or
Nz8 stsss1 ¢ nd the ! (TExT-5000) contractual provision which enables
comment e ey i the replacement o th | Feld codes are highlighted in amber where the field has errors n format.
the lssuer shall find with the cooperation of the Back- @ replacement of the servicer in suc e
Up Servicer Faciltator (for further details, see the case:
sections of the Prospectus headed “Description of
certain Transaction Documents. The Servicing
Agreement’).
Confimed Box to complete should contai the confirmation ndicator
(Confirmed/Unconfirmed/N/A).
: : N/Ashould be reported in Box to complete when the transaction does not have
Confirmation an )
Derivative Counterparty c dervatives.
129 sTss52 onlaalty et frmed/N/A) | thet the transaction documentation
sl e fomton €101 | tcoes v g i amber whre Confirmation tht the ransaction
o1in Aticle 21(7) (c) of Regulation ’ :
201712003 o provsions hatemare. | ey b or Counterparty Il of the Artile 21(7)(c) Confirmation ttem 3.8 of Annex 19 of Commission Delegated
he ’eplarem:l of derivative -field is equal to "Unconfirmed"; or Continuity Provisions. information referred to in Article 21(7) Regulation (EU) 2019/980
The Intercreditor Agreement contains provisions counterparties in the case of their (c) of Regulation (EU) 2017/2402.
aimed at ensuring the replacement of the Swap default insolvency, and other
) Counterparty, respectively, in case of s default, speciied events, where applicable. ;
2 xto comy i ]
130 srss2 Derivative Caunterparty |20 erRe e, B orturner | rext-s000) Box to complete may contain aditional explanation
Continuity comment
detals, see the section of the Prospectus headed )
b Field codes are highlighted in amber where the field has errors i format,
Description of certain Transaction Documents - The
\
NA Box to complete should contain the confirmation indicator
(Confirmed/Unconfirmed/N/A).
Confirmation and optional commeNt | uy/x» spouig only be reported where not applicable.
st sresss Liquidity Provider Continuity {Confirmed/Uncon [that the transaction documentation
confirmation firmed/N/A i information under | .,
n7y satisfiesalof the information under | i coes are highlighted in amber where
Aricle 21(7 (c) of Regulation (EU) il s et blenk;or
2017/2402 on provisions thatensure | g i© & B o
the replacement of liquidity PrOVIders | i u weemne in bt
in the case of their default,insolvency,
and other specified events, where
Liquidity Provider Continui ! Box to complete may contain additional explanation
N132 sTsss3 gy Y {TEXT-5000} applicable. ? Y P
comment
Field codes are highlighted in amber where the field has errors n format.
Confirmation that the transaction
Confirmed ot — ndicator (c)Account Bank Coninuity | documentation saisfes alof the Aetice 21710 Confirmation Item 3.8 of Annex 19 of Commission Delegated
Provisions Regulation (EU) 2015/980
iz sresss Account Bank Continuity {Confirmed/Uncon Field codes are highlighted in amber where: Regulation (EV) 2017/2402.

confirmation

firmed}

Confirmation and optional comment
that the transaction documentation
satisfes all of the information under

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




Account Bank Continuity

The Cash Allocation, Management and Payments.

replacement of the Account Bank and/or the
Additional Account Bank and/or the Principal Paying

Article 21(7 (c) of Regulation (EU)
2017/2402 on provisions that ensure
the replacement of the account bank
in the case of their default, insolvency,
and other specified events, where.

Box to complete may contain additional explanation.

N13a sTsss3 N Agent in case of its default insolvency or other {TEXT-5000) oot
commen icable.
specified events (for further details, see the section applicable. Field codes are highlighted in amber where the field has errors in format.
of the Prospectus headed “Description of certain
Transaction Documents. The Cash Allocation,
Management and Payments Agreement’).
Contined Boxto contain indicator (
Debt situation (Confirmed/Uncon Field codes are highlighted in amber where:
135 sTssss g X e
firmed} - feld s left blank; or
- feld is equal to "Unconfirmed"; or
- feld has errors in format.
|
The Master Receivables Purchase Agreement, the. Confirmation and optional comment Confirmation that the underlying
that the underlying documentation
Servicing Agreement and the Collection Policies documentation sets out i clear and
sets outin clear and consistent terms, Clear and consistent definitions
attached thereto set out n clear and consistent ¢ consistent terms, definitions, remedies Item 2.2.2 of Annex 19 of Commission
definitions, remedies and actions. relating to the treatment of Article 21(9) Confirmation
terms definitions, remedies and actions relating to and actions relating to the debt Delegated Regulation (EU) 2019/980
relating to the debt ituations set out problem loans
delinquency and default of debtors, debt o) ot situations set out in Article 21(9) of
pebt suati restructuring, debt forgiveness, forbearance, ;‘m;/‘;:oz( ) of Regulation (EU) Box to complete may contain additional explanation. Regulation (EU) 2017/2402.
ebt situation 3
N136 sTssss payment holidays, losses, charge offs, recoveries and | {TEXT-5000)
documentation comment
other asset performance remedies (for further Field codes are highlighted in amber where the field has errors in format.
details, see the sections of the Prospectus headed
“Description of certain Transaction Documents - The
Master Receivables Purchase Agreement’,
“Description of certain Transaction Documents - The
Servicing Agreement” and “The Collection Policies”).
Contined Boxto contain indicator (
Confirmation that the securiisation
Priorities of tand documentation sets out the priorities of
e paymentan: {Confirmed/Uncon Field codes are highlighted in amber where: ocumentation sets out the priorities o
N137 STss56 triggered events e el s eft bt o payment and trigger events pursuant to
confirmation X . Articles 21(9) of Regulation (EU)
- feld is equal to "Unconfirmed"; or
2017/2402.
- feld has errors in format.
The Transaction Documents clealy specify the Priortes of
Payments,the events which trigger changes in such
Pricrites o Payments as wel as the oblgation o report Confirmation and optional comment
i L e 'h;‘“h‘i:‘””"‘“:m" “f“‘“”‘"'f““: Priorites of payment and triggers Actice 21(9) Confirmat Item 3.4.7 of Annex 19 of Commission
which wil materialy adversely affect the repayment of the sets out the priorities of payment an ricle onfirmation
e N :’ “" Zn ) events Delegated Regulation (EU) 2019/980
R B S Sl LS s evenspusunt o s Confirmation that the securitsation
ayments Agreement and the Intrcreditor Agreement, (i i 3
i e ol Lo (9)of Regulation (EU) Box to complete may contain aditional explanation. documentation sets out the priorties of
Priorities of payment and | the Calculation Agent has undertaken to prepare, not lter
N138 sTsss6 i < |TexT-s000) payment and trigger events pursuant to
0 Field codes are highlighted in amber where the field has errors in format. Articles 21(9) of Regulation (EU)
o the Notes incluing, inte alia, the events which trigger 2017/2402.
changes inthe Prirites o Payments),in compliance with
d
of the SR Investor Report from the Calculation Agent,the
Reporting Entity has undertaken to make it avalable to the
o
(forfurther detail,see the section of the Prospectus
headed “Terms and Conditions of the Notes", “Description
of certain Transaction Documents - The Interceditor
Agreement: and “Description of certain Transaction
Documents - The Cash Allocation, Management and
P
Contined Boxto contain indicator (
Confirmation that the provisions under
N1z stsss7 Timely resolution of {Confirmed/Uncon Field codes are highlighted in amber where: Article 21(10) of Regulation (EU)
conflicts confirmation firmed} - feld s left blank; or 2017/2402 relating to the timely
- feld is equal to "Unconfirmed"; or resolutions of conflicts are met.
Confirmation and optional comment | - feld has errors in format.
The Conditions (including the Rules of the that the provisions under Article Timely resolution of conflicts Items 3.4.7 and 3.4.8 of Annex 19 of
Organisation of the Noteholders attached thereto) 21(10) of Regulation (EU) 2017/2402 between classes of investors & Article 21(10) Confirmation Commission Delegated Regulation (EU)
contain clear provisions that faciltate the timely relating to the timely resolutions of responsibiltes of trustee 2019/980
resolution of conflcts between Noteholders of conflicts are met . Confirmation that the provisions under
Boxto complete may contain additional explanation.
N1t stsss7 Timely resolution of different Classes, clearly define and allocate voting | 1o o0, Article 21(10) of Regulation (EU)
i rights d clearly identify the y 2017/2402 relating to the timely
" Field codes are highiighted in amber where the field has errors in format.
responsibilties of the Representative of the resolutions of conflicts are met.
Noteholders (for further details see the section of
the Prospectus headed “Terms and Conditions of the
contiered Boxto contain indicator (
Should potential investor ask for historical data, then the originator should confirm that
Historical Default and Loss (Confirmedy the information will be available on demand.
N141 sTsss8 Performance Data ontmed/tincon
firmed}

confirmation

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




Historical Default and Loss

Under the Intercreditor Agreement the Originator
has confirmed that it has made available before
pricing: through the Securitisation Repository, data
on static and dynarmic historical default and loss.
performance, such as delinquency and default data,
for substantiall similar exposures to those being
securitised, and the sources of those data and the
basis for claiming similarity and such data cover a
period of atleast 5 years pursuant to article 22(1) of
the EU Securitisation Regulation and the STS
Guidelines for Non-ABCP Securitisations, (i) through
the Securitisation Repository, a liability cash flow
model which precisely represents the contractual

Confirmation and optional comment
that the data required to be made
available under Article 22(1) of
Regulation (EU) 2017/2402 is available
on static and dynamic historical default
and loss performance.

Box to complete may contain additional explanation.

Historical Default and Loss
Performance Data

Confirmation that the data required to
be made available under Article 22(1) of
Regulation (EU) 2017/2402 is available,
stating clearly where the information
can be found.

Article 22(1)

Confirmation

item 2.2.2 of Annex 19 of Commission
Delegated Regulation (EU) 2019/980

Sample of the underlying
exposures subject to external
verifications

Confirmation that a sample of the
underlying exposures was subject to
external verification prior to the
issuance of the securities by an
appropriate and independent party.

Confirmation that a sample of the
underlying exposures was subject to
external verification prior to the
issuance of the securities by an
appropriate and independent party.

Article 22(2)

Confirmation

N/A

N2 sTssse {TEXT-5000)
Performance Data comment | relationship between the Receivables and the )
Field codes are highlighted in amber where the field has errors in format,
payments flowing between the Originator and the
Noteholders, ther third parties and the Issuer
pursuant to article 22(3) of the EU Securitisation
Regulation and the STS Guidelines for Non-ABCP
Securitsations, and (i) through the Securitsation
Repository, the underwriting standards in
accordance to which the Receivables were originated
pursuant to article 20(10) of the EU Securitisation
Regulation. (for further detail, see the section of the.
Prospectus headed “Description of certain
Transaction Documents - The Intercreditor
Aoreement’)
e o0 L Box to complete should indicate where the data required to be made available under
has confirmed that it has made available before.
’ Statement where the data required to. | Article 22(1) of Regulation (EU) 2017/2402 can be found.
pricing: through the Securiiation Repository, data
i sresss HistoricalDefaultand Loss |07 1O } be made avaiable under Article 22(1)
Performance Data location | " *21¢ 2" N of Regulation (EU) 2017/2402 can be | Field codes are highlighted in amber where:
performance, such as delinquency and defauit data,
" t found ~field i left lank for public securitsations; or
for substantialysimilar exposures to those being
for substar  field has errors i format.
Contired Box contain indicator (C
i el i
i sresso Sample external verification {Confirmed/Uncon Field codes ae hghighted i amber where
confirmation firmed) field s feft blank; or
- fild s equal to "Unconfirmed’; or
fild has errors in format.
An exteral verfication (including verification that the Confirmation and optional comment
dsta disciosed n the rospectus in respect of the thata samele of the underlying
Receivablesare accurate) has been mad nrespect o the exposares was subjectto external
Intal Porfoioprior tothe ssue Date by an appropriate erfetion pror the fuance of the
9 . :
have been found. The verification has confirmed: () that the. “:“”"‘; by an appropriate and )
Sample external verification| 7 5€/osed i tis Prospectus n respect of the ;‘2 ‘;""g R‘"‘ :“"w '7:'5“;0"1‘7'72:0';‘( '® | Box to complete may contain additional explanation
N145 STsss9 e E( rernal verification | poceivables are accurate; (i) the accuracy of the {TEXT-5000) (2) of Regulation (EU) -
comment information provided in the documentation and in the IT Field codes are highlighted in amber where the field has errors in format.
5ystems, in respact of each selcted poston of the sample
of th il Portolo - with confidence levels and eror
rates i in withthe £8A Guidelnes on STS Criteria;and (i)
that the dta ofthe Receivables ncluded nthe ntal
Portfolo contained intheloan-by-loan data tape prepared
by UniCredit S p.A. are compliant with the Eigibilty Crteria
that are able 1o b teste priorto the lsue Date. Reference.
is also made to section of the Prospectus headed ‘The
Portfolosfor futher detais, see the secton of the
Prospectus headied “The Maste Portfolo’:
it Box contain indicator
- srsseo Liabilty cash flow model {Confirmed/Uncon Field codes are highlighted in amber where:
confirmation (prior pricing) firmed) ~field i left blank or
. field is equal to “Unconfirmed"; or
Confimation hata bity cash fow | i aserrors nformt
Under the Intercreditor Agreement, UniCredRtS.p. e e ot
has confirmed that it has made available before Bsnvidediinatiiamnel
ricing, through the Securitisation Repository, a where thisinformation is available
sty o on TenosTen, pursuant to Article 22(3) of Regulation | Box contain the location where a abilty cash flow modelis available
liabilty cash flow model which precisely represents .
Location of Lablty cash : (£U) 2017/2402. and may contain any additional explanation.
147 STS560 {TEXT-10000)
flow model and the payments flowing between the Originator, )
e Field codes are highlighted in amber where:
the Noteholders, other third parties and the Issuer
. : - fild s left blank for public securiisations; or
(for further detail,see the section of the Prospectus e
headed “Description of the Intercreditor -
iz Box contain indicator (C
Field should be equal to "Confirmed” where the STS notification is submitted before
pricing.
iss srese Libilty cashflow model {Confirmed/Uncon )
confirmation (after priing) firmed) Field codes are highlighted in amber where:
field s feft blank; or
- fild s equal to "Unconfirmed’; or
Confirmation and optional comment | ¢ = 2 On
Under the Tntercreditor Agreement, UNCredies. e PG e formevon s
has confirmed that it has undertaken to make een made avaiable to potentia
available to potential investors in the Notes on an ‘"Vem’;; “;‘"; :“”T“ "“'SE“"' te
ongoing basis and upon request, through the Jos o) offegulation (1)
Repository, a iabiliy cash flow model 17/2402-
iabilty cash flow model represent Box to complete may contain the concise explanation.
N9 STS560 EXT-5000)
comment (after pricing) | elationship between the Receivables and the W b

payments flowing between the Originator, the
Noteholders, other third parties and the Issuer (for
further details, see the section of the Prospectus
headed “Description of the Intercreditor

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

Availability of a liability cash flow
Imodel to potential investors

Confirmation that a liability cash flow
model s available to potential investors
prior to pricing and state clearly where
this information s available. After
pricing, confirmation that such
information has been made available to
potential investors upon request.

Article 22(3)

Confirmation

N/A




TRaTcator

NA
-"Available" where information is available
-"Not Available” where
classification is equal to "residential mortgages” or "auto loans/leases”
~"N/A" only where STSS10-Underlying exposures clasification is not equal to
“residential mortgages” or "auto loans/leases”
iso srsser Environmental performance firmation and concise explanation |y o
availability available} on whether the information related to. | _ fioiq s feft blank, or A concise explanation on whether the
the environmental performance of the | (i s equal to “Not avalable’s or publication on environmentsl | Mformation related tothe
sses nancadby esdentd 0o | i poredand Jassfcation s equalto S ondering envronmentlpefomance ofthe
auto loans or leases is available . vor, . loans, or . y
residential mortgages" or "auto loans/leases" or exposures consisting of Article 22(4) Concise Explanation N/A
pursuant to Article 7 (1)(a) of S " ; ) auto loans or leases i available
. /AL is not reportes residentialloans or car loans or y -
Regulation (EU) 2017/2402 and a residential mortgages" or "auto loans/leases" ooy pursuant to Article 7 (1)(2) of Regulation
statement isto | enan i o (EV) 2017/2402 and a statement where
be found pursuant to Artcle 22(4) of that information i to be found.
Regulation (EU) 2017/2402. When Environment performance confirmation for STSS61is ‘Avalable’, box to complete
should contain i isdisclosed.
Environmental performance
N151 sTsse1 e e {TEXT-10000} When Environment performance confirmation for STSS61.is different from Available’,
& box to complete should be left empty.
Field codes are highlighted in amber where itis not the case or feld has errors in format.
Contired Box contain indicator (C
sz srssez Aticle 7 compliance {Confirmed/Uncon Fieldcodes are highiighted in amber where:
confirmation firmed) Confirmation and optional comment | field s left blan; or
that the originator and the sponsor are | - field is equal to "Unconfirmed; or
complying with Article 7 of Regulation | - field has errors in format.
(£U) 2017/2402 pursuant to Article 22
Under the Intercreditor Agreement, the parties (5)of Regulation (EU) 2017/2002. |10 corbier o containaditonalexplanation.
153 srssez Aticle 7 compliance thereto have acknowledged that he ssuershallbe | o o
comment responsible for compliance with article 7 of the EU
neibie Field codes are highlighted in amber where the field has errors in format.
Securitsation Regulation.
Confirmed Box contain indicator
Where no potential investor makes such a request prior to pricing, confirmation should
be provided that the y potential
isa srse Underlying information {Confirmed/Uncon sucharequest.
confirmation firmed)
Field codes are highlighted in amber where:
- feld s left blank or
- feld s equal to "Unconfirmed"; or
Confirmation and optional comment
- feld has errors in format.
the information required by Confirmation that:
Each of the Issuer and the Originator has agreed that Article 7(1) (2) has been made available - the originator and the sponsor are
the Issuer is designated as Reporting Entity, pursuant 1o potentialinvestors before pricing. complying with Article 7 of Regulation
toand for the purposes of artcle 7, paragraph 2, of upon request pursuant to Article 22 (£V) 2017/2402;
the EU Securitisation Regulation and, in such capacity (5) of Regulation (EU) 2017/2402. - the information required by Article
! Originator and sponsor i
as Reporting Entity, it has fulfilled before pricing 7(1) (2) has been made available to
. responsible for compliance with ! Aricle 22(5) Confirmation /A
and/or shal fulfl after the Issue Date, as applicable, Box to complete may contain aditional explanation. potentialinvestors before pricing upon
Underlying information / Artcle 7
it sTsse2 s request;
of the first subparagraph of aricle 7, paragraph 1 of Field codes are highlighted in amber where the field has errors in format. - the information required by Article
the EU Securitisation Regulation by making available 7(1) (b) to (6) has been madie available
the relevant information through the Securitisation before pricing atleast n draft or inital
Repository (for further details see the section of the form.
Prospectus headed “Description of the Itercreditor
Agreement’).
Contired Box contain indicator (C
156 srssez Before pricing {Confirmed/Uncon Field codes are highlighted in amber where:
firmed) -field i left blank; or
-fieldis equal to "Unconfirmed”; or
- field has errors n format.
Ech of the Tssuer and the Orignator has agreed tha
1
the lssuer s designated as Reporting Entity, pursuant. Confirmation and optional comment
that the information required by
toand for the purposes of artcle 7, paragraph 2, of y
o . Article 7(1) (b} to (d) has been made
the EU Securitisation Regulation and, in such capacity o
. available before pricing at least n draft
as Reporting Entity, it has fulfilled before pricing ab
or inital form pursuant to Article 22 (5)
and/or shal fulfl after the Issue Date, as the case ° ;
COmEEE i of Regulation (EU) 2017/2402 Box to complete may contain aditional explanation.
N157 sTsse2 . i
points (b),(d) e), (f) and (g) of the irst subparagraph|

documentation comment

of article 7, paragraph 1 of the EU Securitisation
Regulation by making available the relevant
information through the Securitisation Repository
(for further details, see the section of the Prospectus

headed “Description of the Intercreditor

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




