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Field name

Box to complete

Field format

Field description

Technical guidance

RTS field name

RTS Content to be reported

Background informatioin:
Article of regulation (EU) 2017/2402

Background information:
applicable explanation type
for this field

Background information:
Article of Regulation (EU) 2019/980

NO

STSS3

STS notification identifier

{NOTIFICATION ID}

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

STS notification identifier for STS notifications reported before the release of the new
ESMA Register of STS notifications. This field should be the same as the entry in STSS4 -
Securitisation unique identifier.

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

This field should be left blank otherwise.

Notification identifier

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

N/A

General Information

N1

Securitisation type

Public

{LIST}

Securitisation type may be 'Public' or
'Private’

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

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

Securitisation type

N/A

General Information

N2

STSSO

Designated Entity LEI

5493006QMFDDMYWIAM13

{LET}

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

Only one LEI should be reported in Box to complete and it should be one of the
originators or sponsors. This LEI should exist at the GLEIF database.

The NRE code assigned to the STS notification reporting entity should be authorised for
this Designated Entity LEI for the date at which the notification will be submitted as final.

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

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

First contact point

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

Article 27(1)

General Information

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

N3

STSS1

Instrument ISIN

ES0305715007;ES0305715015;ES0305715023;ES0305)

715031;ES0305715049;ES0305715056

{ISIN}

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

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

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

- the field has errors in format; or

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

N4

STSS1

Instrument code type

{ALPHANUM-35}

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

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

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

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

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

Field codes are highlighted in amber where:

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

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

- field has errors in format.

N5

STSS1

Instrument code

{TEXT-100}

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

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

To be used to report the instrument code that is not ISIN (such as CUSIP).

Where no international code is assigned to this securitisation, at least one internal code
should be reported in this field.

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

Field codes are highlighted in amber where:

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

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

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

- field has errors in format.

Instrument identification code

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

N6

STSS2

Originator LEI

5493006QMFDDMYWIAM13

{LET}

The LEI of the originator(s)

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

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

Field codes are highlighted in amber where:
- neither Sponsor LEI nor Originator LEi is reported; or
- field has errors in format.

Legal Entity Identifier (LEI)

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

N/A

General Information

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

N7

STSS8

Originator country

SPAIN

{COUNTRY_EU}

The country of establishment of the
originator(s)

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

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

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

Country of establishment

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

Article 18 and 27(3)

General Information

N/A




Originator country (if

{COUNTRY_EU_LIS

The country of establishment of the

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

(IRELAND;ITALY;IRELAND;CZECHIA).

Field codes are highlighted in amber where:

Where available, the country of
establishment of the originator(s),

N7 STSS8 ) R originator(s) (if multiple originators - both Originator country and Originator country (if multiple countries) are left blank  |Country of establishment L Article 18 and 27(3) General Information N/A
multiple countries) T} . . L . sponsor(s), SSPE(s) and original
from different countries) where originator LEl is reported; or lender(s).
- both Originator country and Originator country (if multiple countries) are filled-in; or
- the number of Originator LEls is different from the number of Originator countries (if
multiple countries); or
- only one country is reported; or
- field has errors in format.
Sponsor LEI should be reported in Box to complete for each sponsor in that
securitisation. At least one Sponsor LEI or Originator LEl should be provided.
Reported LEls should exist at the GLEIF database.
The LEI of the originator(s) and ..
N8 STSS2 Sponsor LEI {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 :Z;é'ﬁ;}f gc}r;e;ofi:/f:s%mmlssmn Delegated
original lender(s).
Field codes are highlighted in amber where:
- neither Sponsor LEI nor Originator LEi is reported; or
- field has errors in format.
When only one sponsor is reported, please use this Box to complete to report the unique|
country.
Select the relevant EEA country in the drop-down list of Box to complete.
The country of establishment of the
N9 SEED Seccrceinty IECRATRAED) sponsor(s) Field codes are highlighted in amber where:
- both Sponsor country and Sponsor country (if multiple countries) are left blank where
Sponsor LEl is reported; or
- both Sponsor country and Sponsor country (if multiple countries) are filled-in; or
- field has errors in format. - Where available, the country of
When several sponsors are reported, please use this Box to complete to report the full R -
. . X . establishment of the originator(s), . .
list of countries. ;" separator should be used between each EEA country (in the same |Country of establishment sponsor(s), SSPE(s) and original Article 18 and 27(3) General Information N/A
order used for the sponsor LEI). That may lead to repetition of the same country lender(s). !
(IRELAND;ITALY;IRELAND;CZECHIA)
Seeer ey [ i {COUNTRY_EU_LIS The countr\( of estlablishment of the Field codes are highlighted in amber where: ) ) )
N9 STSS8 — ) sponsor(s) (if multiple sponsors from - both Sponsor country and Sponsor country (if multiple countries) are left blank where
different countries) Sponsor LEl is reported; or
- both Sponsor country and Sponsor country (if multiple countries) are filled-in; or
- the number of Sponsor LEls is different from the number of Sponsor countries (if
multiple countries); or
- only one country is reported; or
- field has errors in format.
Original lender LEI should be reported in Box to complete where available. Where
- reported, this LEI should exist at the GLEIF database. The LEI of the originator(s) and »
- The LEI of the original lender(s) (where . e - . Item 4.2 of Annex 9 of Commission Delegated
N10 STSS2 Original Lender LEI {LEI} | . . Legal Entity Identifier (LEI) sponsor(s) and, where available, N/A General Information R
available) Where multiple LEI are reported, ";" separator should be used without any space L Regulation (EU) 2019/980
original lender(s).
Field codes are highlighted in amber where the field has errors in format.
Original lender country should be reported in Box to complete where available
When only one original lender is reported, please use this Box to complete to report the
unique country.
y {COUNTRY_WORLD|The country of the original lender(s) Select the relevant country in the drop-down list of Box to complete.
N11 STSS8 Original Lender Country } (where available)
Field codes are highlighted in amber where:
- Original Lender Country and Multiple countries Box to complete is left blank whereas
Original Lender LEl is filled-in; or
- both Original lender country and Original lender Country (if multiple countries) are
filled-in; or
- field has errors in format. Where available, the country of
When sefveral originz.al lenders are reported, please use this Box to complete to report Country of establishment establishment of the origir\étor(s), Article 18 and 27(3) General Information N/A
the full list of countries. sponsor(s), SSPE(s) and original
lender(s).
";" separator should be used between each country (in the same order used for the
original lender LEI). That may lead to repetition of the same country
(IRELAND;ITALY;IRELAND;CZECHIA).
N1l ST55e Origi_nal LenderICountry (if {COUNTRY_WORLD|The countrY of the original lender(s) Field codes are highlighted in amber where:
multiple countries) _LIST} (where available) . . ) . .
- the original lender country is not consistent with the Original lender LEI; or
- both Original lender country and Original lender Country (if multiple countries) are
filled-in; or
- the number of Original lender LEls is different from the number of Original lender
countries (if multiple countries); or
- only one country is reported; or
- field has errors in format.
SPAIN SSPE country should be reported in Box to complete where available.
When several SSPEs exist and they have the same country, please fill-in the country only
) once.
N12 STss8 SSPE Country {COUNTRY_EU} ;2:;(:)“""" of establishment of the
Select the relevant EEA country in the drop-down list.
Field codes are hlghllghted in amber where the field has errors in format. i Where available, the country of
When several SSPEs exist and they do not have the same country, please use this Box to R .
complete to report the full list of EEA countries. Country of establishment establishment of the orlglr\étor(s), Article 18 and 27(3) General Information N/A
sponsor(s), SSPE(s) and original
" lender(s).
. ";" separator should be used between each country. That may lead to repetition of the
. ) The country of establishment of the
N12 STSSs SSPE Country (if multiple {COUNTRY_EU_LIS SSPE(s) (if multiple SSPES from same country (IRELAND;ITALY;IRELAND;CZECHIA).

countries)

T

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
- field has errors in format.




The unique identifier assigned by the

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

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

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

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

N14 STSS4 Ngn-ABFP seﬁUrltlsatlon 5493006QMFDDMYWIAM13N202301 (SECURITSAION repf)rtlng entity in accordance Wlt,h d) The two-digit sequential number corresponding to the order in which information
unique identifier D} Article 11(1) of Delegated Regulation e . . .
(EU) 2020/1224 ?bouF leach secuntlsatlor\ is rr?ade available under the disclosure repcylrt? (W|th.the same
identifier as referred to in points (a), (b) and (c)), for example 01 if this is the first
securitisation in that year, 03 if this is the third securitisation in that year, and so on. In
the event of multiple simultaneous securitisations, the disclosure template reporting
entity can define the order of each securitisation at its discretion.
Field codes are highlighted in amber if the field is left blank or has errors in format.
N . Box to complete should contain "Y" where several STS notifications may be issued for
Multiple STS notifications Indicates whether several STS the same securitisation identifier by the same reporting entity. The unique identifier assigned by the
N15 STSS4 {Y/N} notifications may be issued for this . - .
i securitisation identifier Unique identifier reporting entity in accordance with N/A General Information N/A
Field codes are highlighted in amber if the field is left blank or has errors in format. Article 11(1) of Delegated Regulation
Box to complete should contain the reason why several STS notifications may be issued (EU) 2020/1224.
for the same securitisation identifier by the same reporting entity.
Only possible values in Box to complete are:
Multiple STS notifications {Master - Master Trust
N16 SISS8 reason Trust/Other} - Other
Indicates the reason for which several |Field codes are highlighted in amber where:
STS notifications may be issued for this | - field is left blank and Multiple STS notifications flag is equal to "Y"; or
securitisation identifier - field has errors in format.
Box to complete should contain additional explanation when several STS notifications
may be issued for the same securitisation identifier by the same reporting entity.
Multiple STS notifications
N17 S comment = Eiee) Field codes are highlighted in amber where:
- field is left blank and Multiple STS notifications flag is equal to "Y"; or
- field has errors in format.
SPAIN . I - .
Mandatory for public securitisations that are not exempt from the obligation to publish a
prospectus.
For all private securitisations and public securitisations that are exempt from the
For public securitisations that are not |obligation to publish a prospectus, this field may be left blank.
exempt from the obligation to publish
N18 STSS5 Prospectus Country {COUNTRY_EU} a prospectus, the country of the For public securitisations that are not exempt from the obligation to publish a
relevant competent authority issuing [prospectus, select the relevant EEA country in the drop-down list.
the prospectus should be provided
Field codes are highlighted in amber for public securitisations where:
- STSS5-prospectus country is left blank and no exemption on prospectus is reported; or]
- field has errors in format.
Mandatory for public securitisations that are not exempt from the obligation to publish a
prospectus.
For all private securitisations and public securitisations that are exempt from the
obligation to publish a prospectus, this field may be left blank.
For public securitisations that are not |Where the prospectus identifier is not yet available at the initial notification date, then
N19 STSSS Prospectus identifier Register no. 11,285 {TEXT-100} exempt from the obligation t(? pub!ifh the final prospectus identifier should be reported _as soon as possible and at the latest no
a prospectus, the prospectus identifier |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 identifier field 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 highlighted in amber for public securitisations where:
- STSS5-prospectus country is left blank and no exemption on prospectus is reported; o]
- field has errors in format.
Mandatory for public securitisations that are exempt from the obligation to publish a
prospectus.
For all securitisations that are not exempt from the obligation to publish a prospectus,
this field should be left blank.
. e Box to complete should contain a concise explanation describing the reason for such an
Where the public securitisation is .
. exemption.
exempt from publishing a prospectus,
N20 STSS5 Exemption on Prospectus {TEXT-5000} colnc.lse explanatlonl explaining why Field codes are highlighted in amber where fields STSS5-Exemption on prospectus, STSS5
this is the case making reference to . . )
. Prospectus Country and STSS5-Prospectus identifier are filled.
the relevant article of the prospectus
regulation Field codes are highlighted in amber for public securitisations where:
- STSS5-Exemption on prospectus, STSS5-Prospectus Country and STSS5-Prospectus
identifier are left blank; or
- STSS5-Exemption on prospectus, STSS5-Prospectus Country and STSS5-Prospectus
identifier are filled; or
- field has errors in format.
Where a prospectus is drawn up in The notification may be submitted as a draft notification in advance of the issue date but Where a prospectus is drawn up in
compliance with Regulation (EU) should be submitted as a final STS notification at the issue date at the earliest. compliance with Regulation (EU)
N21 STSS11 |ssue date 2023-07-11 {DATE_TEXT-YYYY- [2017/1129, the date on which the Issue date 2017/11294[4], the date on which the N/A General Information N/A
MM-DD} prospectus was approved. If not, the |Example: 2020-01-31 (text format) prospectus was approved.
closing date of the most recent In all other cases, the closing date of
transaction. Field codes are highlighted in amber where field is left blank or has errors in format. the most recent transaction.
European DataWarehouse GmbH Mandatory only to public securitisations.
The field may be left blank for private securitisations.
SelecF Fhe T]ame of t.he I'egls.te'red Select in the drop-down list the relevant name of the Securitisation Repository as it is
Securitisation Repository securitisation repository as it is available under the list of registered Securitisation Repositories published on the ESMA Where available, the name of the
N22 STSS6 {LIST} available under the list of registered ) Securitisation Repository A L ) N/A General Information N/A
name N Lo . website at registered securitisation repository.
Securitisation Repositories published https://www.esma.europa.eu/sites/default/files/library/esma_register_secr.xlsx.
on the ESMA website. - -
Field codes are highlighted in amber where field is left blank for public securitisations or
field has errors in format.
Box to complete should contain the name of the securitisation.
N23 STSS7 Securitisation name SANTANDER CONSUMO 5, FONDO DE TITULIZACION |{TEXT-100} The securitisation name. The field should be filled-in with "Not available” for private securitisations thatdonot |\ icvion name The securitisation name. N/A General Information Section 4 of Annex 9 of Commission Delegated

have any securitisation name.

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

Regulation (EU) 2019/980




credit facilities provided to individuals for personal,
q q including:
family or household consumption purposes . i
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
. Only possible values in Box to complete are: those referred to in Article 201(1) of
The type of underlying exposures . ) )
including: - residential mortgages Regulation (EU) No 575/2013 and
g.. . - commercial mortgages qualifying for the credit quality step 2
1) residential mortgages; . s N PR . . . §
. - credit facilities provided to individuals for personal, family or household consumption or above as set out in Part Three, Title
2) commercial mortgages; .
. . y purposes; 11, Chapter 2 of that Regulation;
3) credit facilities provided to . e . . . .
o N - credit facilities, including loans and leases, provided to any type of enterprise or 2) commercial loans that are
individuals for personal, family or )
Underlying exposures household consumption purposes; corporation; Underlying exposures secured by one or more mortgages on
N25 STSS10 . 'y g B {LIST} . - .p . P p ! - auto loans/leases . .y g P commercial immovable property, N/A General Information N/A
classification 4) credit facilities, including loans . . classification . R y .
. - credit-card receivables including offices or other commercial
and leases, provided to any type of 3 .
enternrise or corporation: - trade receivables premises;
P P ! - others 3) credit facilities provided to
5) auto loans/leases; oo "
. X individuals for personal, family or
6) credit card receivables; . . . T .
. Select in the drop-down list the relevant Underlying exposures classification. household consumption purposes;
7) trade receivables; . e .
8) others 4) credit facilities, including
: Field codes are highlighted in amber if the field is left blank or has errors in format. loans and leases, provided to any type
of enterprise or corporation;
5) auto loans/leases;
6) credit card receivables;
7) trade receivables;
8) other underlying
exposures that are considered by the
ici + titiats
The initial notification date should be left empty.
For STS notifications reported before the new Register goes live, the initial notification
date will be automatically retrieved from the list of traditional securitisations meeting
the STS requirements (https://www.esma.europa.eu/sites/default/files/library/esma33-
128-
DATE_TEXT-YYYY- |The initial date of notification to ESMA
N26 STSS12 Initial Notification date f\/IM—DB) offr::s?s nzgﬁia;gn{'ca lonto 7‘60)75ecuritisationsidesignatediasistsiasjrom70170172019Jegu|ati0n724027201772,
XIsX).
For STS notifications reported after the new Register goes live, the initial notification
date will be retrieved from the first successful submission date of the final STS
notification.
The last notification date in Box should be filled in with the date when the notification
file is submitted as a draft STS notification.
The notification date as published in the public register of STS notifications will be Notification date The date of notification to ESMA. N/A General Information N/A
computed by the system from the date when the draft STS notification will be submitted
as final.
The notification may be submitted as a draft notification in advance of the issue date of
e {DATE_TEXT-YYYY- [The date the STS notification was the securitisation but will be submitted as a final STS notification at the issue date at the
N27 STSS12 Last notification date N .
MM-DD} submitted. earliest.
Example: 2020-01-31 (text format)
Field codes are highlighted in amber where;
- field is left blank; or
- last notification date is in the future; or
- field has errors in format
Y Where an authorised third-party has
provided STS verification services in
accordance with Article 27(2) of
Regulation (EU) 2017/2402, indicator |Box to complete should contain "Y" where an authorised third party has provided STS
N28 STSS13 Authorised Third party flag /N thlat the compliar\ce with the STS verification services and confirmed the compliance with the STS criteria. ) )
criteria was confirmed by that Where an authorised third-party has
authorised third party firm. "N" is Field codes are highlighted in amber if the field is left blank or has errors in format. provided STS verification services in
reported where no authorised third accordance with Article 27(2) of
party has provided STS verification Authorised Third party Regulation (EU) 2017/2402, a Article 27(2) General Information N/A
services. statement that compliance with the
Where an authorised third-party has  |Field is mandatory in box to complete when Authorised Third Party flag for STSS13 is STS criteria was confirmed by that
Compliance with STS criteria provided for in Articles provided STS verification services in reported with "Y". authorised third party firm.
. . 19 to 22 of the STS Regulation was confirmed by accordance with Article 27(2) of
Authorised Third party . N » . ) . L .
N29 STSS13 S— Prime Collateralised Securities (PCS) EU SAS acting as |{TEXT-5000} Regulation (EU) 2017/2402, a Field codes are highlighted in amber where
third party verification agent pursuant to Articles statement that compliance with the - field is left blank and "Y" is reported for the authorised third party flag; or
27(2) and 28. STS criteria was confirmed by that - field is filled-in and "N" is reported for the authorised third party flag; or
authorised third party firm. - field has errors in format
Field is mandatory in box to complete when Authorised Third Party flag for STSS13 is
Where an authorised third-party has |reported with "Y".
provided STS verification services in
N30 STSS14 Authorised Third Party name [Prime Collateralised Securities (PCS) EU SAS {TEXT-100} accordance with Article 27(2) of Field codes are highlighted in amber where
Regulation (EU) 2017/2402, the name | - field is left blank and "Y" is reported for the authorised third party flag; or
of the authorised third party - field is filled-in and "N" is reported for the authorised third party flag; or Where an authorised third-party has
- field has errors in format. provided STS verification services in
ield i i i i i d ith Article 27(2) of
FRANCE Field is marfdatory in box to complete when Authorised Third Party flag for STSS13 is Authorised Third party accor a‘nce wi rticle 27(2) o Article 27(2) General Information N/A
. . reported with "Y". Regulation (EU) 2017/2402, the name
Where an authorised third-party has . ,
A o ) . of the third party’s name and the
provided STS verification services in . . .
. . 5 X Select the relevant EEA country in the drop-down list. country of establishment.
Authorised Third party accordance with Article 27(2) of
N31 STSS14 {COUNTRY_EU} .
country Regulation (EU) 2017/2402, the . o .
. Field codes are highlighted in amber where
country of establishment of the L o . .
" . - field is left blank and "Y" is reported for the authorised third party flag; or
authorised third party e . g : i
- field is filled-in and "N" is reported for the authorised third party flag; or
- field has errors in format.
France - Autorité des Marchés Financiers (AMF) Field is mandatory in box to complete when Authorised Third Party for STSS13 is
rted with "Y".
The name of the competent authority reported wi
that h. thorised the third part
a. as authorise N ) ré party as Select in the drop-down list the relevant name of the competent authority related to the
available on ESMA website under the ) i . ) . ) )
. . country as reported in the Authorised Third party country as available on ESMA website Where an authorised third-party has
list of Competent authority . . L . . X 3 X P Lo
. . . under the list of Competent authority supervising compliance of third parties with provided STS verification services in
Authorised Third part: supervising compliance of third Article 28 of SecReg (https://www.esma.europa.eu/sites/default/files/library/esma33 accordance with Article 27(2) of
N32 STSS15 p. v {CA_CODE} parties with Article 28 of SecReg 8 (ttps: ’ ’ pa: K Authorised Third party 3 Article 27(2) General Information N/A
Competent Authority . 128- Regulation (EU) 2017/2402, the name
(https://www.esma.europa.eu/sites/d . - e :
. 777_list_of_designated_competent_authorities_under_securitisation_regulation.pdf) of the competent authority that has
efault/files/library/esma33-128- X i
X . authorised it.
777_list_of_designated_competent_au| . L .
thorities_under_securitisation_regulati Field codes are highlighted in amber where
on.pdf) - = e8! - field is left blank and "Y" is reported for the authorised third party flag; or
P - field is filled-in and "N" is reported for the authorised third party flag; or
- field has errors in format.




Originator (or original

A check box as to whether the
originator or original lender is a credit

Check box in Box to complete should contain "N" where the originator or original lender
is a credit institution or investment firm established in the Union.

Originator (or original lender) not

A ‘Yes’ or ‘No’ statement as to whether
the originator or original lender is not a

N33 STSS17 lender) is not a Credit Y/N Article 27(3 Confirmati N/A
ii:tite\::i:nno atred /Ny institution or investment firm Check box in Box to complete should contain "Y" where the originator or original lender |a credit institution credit institution or investment firm icle 27(3) ontirmation /
established in the Union. is not a credit institution nor investment firm established in the Union. established in the Union.
Field codes are highlighted in amber if the field is left blank or has errors in format.
N/A
/ Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed/).
"N/A" should be reported where the originator or original lender is a credit institution or
investment firm established in the Union (STSS17 check-box is N").
N34 STSS18 Credlt_grammg C_me”'? -{Confn’med/Unconf Confirmation and optional comment  |Field codes are highlighted in amber where; . .
compliance confirmation irmed/N/A} - . . " ) " Where the answer to field STS17 is
that the originator’s or original - "Unconfirmed" is reported; or v ) .
, . . N — Yes", confirmation that the
lender’s credit-granting criteria, - field is left blank; or L ) . . .
; ) . . ) . . originator’s or original lender’s credit-
processes and systems in place are - "N/A"is not reported in Box to complete and STSS17 field is "N"; or Confirmation that the credit . . . . .
. ! . N /A : g . ) R . granting criteria, processes and Article 27(3) Confirmation 0
executed in accordance with Article 9 - "N/A"is reported in Box to complete and STSS17 field is "Y"; or granting complies with Article 9 . .
. ) ) systems in place are executed in
of Regulation (EU) 2017/2402 where - field has errors in format. . . .
the Originator (or original lender) is accordance with Article 9 of Regulation
i iti ion. EU) 2017/2402.
not a Credit institution. Box to complete may contain additional explanation (EV) /
. . - Field should be left blank where STSS18-Credit granting criteria compliance confirmation
Credit granting criteria X
N35 STSS18 . {TEXT-5000} is equal to N/A.
compliance comment
Field codes are highlighted in amber where it is not the case or the field has errors in
format.
N/A Box to complete should contain the confirmation indicator
(Confirmed/Unconfirmed/N/A).
"N/A" should be reported where the originator or original lender is a credit institution or
investment firm established in the Union (STSS17 field is "N").
N36 STSS19 Credit ‘gr'antmg crlterlell ‘(Conflrmed/Unconf . . .
supervision confirmation irmed/N/A} Field codes are highlighted in amber where:
X . . - "Unconfirmed" is reported; or Where the answer to field STS17 is
Confirmation and optional comment L iyt ) . .
. . - field is left blank; or " . . Yes", confirmation that the credit-
that the credit-granting as referred to N /A . e Confirmation that the credit ; X X . ) )
X . . - "N/A"is not reported in Box to complete and STSS17 field is "N"; or L X - granting as referred to in Article Article 27(3) Confirmation N/A
in Article 27(3)(a) of Regulation (EU) N . X e o granting is subject to supervision X
. . - - "N/A"is reported in Box to complete and STSS17 field is "Y"; or 27(3)(a) of Regulation (EU) 2017/2402
2017/2402 is subject to supervision. ) X _ . .
- field has errors in format. is subject to supervision.
Box to complete may contain additional explanation.
Credit granting criteria Field should be left blank where STSS19-Credit granting criteria supervision confirmation
N37 STSS19 g S {TEXT-5000} is equal to N/A.
supervision comment
Field codes are highlighted in amber where it is not the case or the field has errors in
format.
Confirmed . . L , X
Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
True sale or assignment {Confirmed/Unconf| Field codes are highlighted in amber where:
N38 STSS20 . X . I
transfer confirmation irmed} - field is left blank; or
- field is equal to "Unconfirmed"; or
- field has errors in format.
— = = = onfirmation and concise explanation
The Legal Opinion confirms that "(a) the assignment X . .
" 3 on how the transfer of the underlying A concise explanation of how the
of the Initial Receivables to the Fund on the Date of . . .
X 3 exposures is made by means of true . transfer of the underlying exposures is
Incorporation, and (b) the assignment of the X Transfer of the underlying ..
Rl R e i e b et sale or transfer with the same legal exposures by true sale or made by means of true sale or transfer Article 20(1) Concise Explanation Item 3.3 of Annex 19 of Commission Delegated
! mlna efe:va es to the Fund during the effect in a manner that is enforceable p Y with the same legal effect in a manner P Regulation (EU) 2019/980
Revolving Period: . . assignment R X
) . X . against the seller or any third party that is enforceable against the seller or
(i) has been or will be carried out (in the latter case . . . . . .
True sale or assignment R 0 e s &t iy Sl ) pursuant to Article 20(1) of Regulation |Box to complete should contain the concise explanation. any third party.
N39 SIs520 transfer ex Iana%ion PurchasegA reer:ent} legally, validly I =oTey) (EV) 2017/2402.
P . g g y, ) i 3 Field codes are highlighted in amber if the field is left blank or has errors in format.
unconditionally for the remaining term until
maturity by means of a true sale or assignment or
transfer; and
(ii) is enforceable vis-a-vis the Seller and any third
parties with full recourse to Borrowers (and, where
applicable, guarantors). "
N Check box in Box to complete should contain "Y" where any of the severe clawback
A check box as to whether any of the provisions‘referred to |n polints (a) ?.r flb) of Art.icle 20(2) of Regulation (EU) 2017/2402
L are found in the securitisation and "N" otherwise.
severe clawback provisions referred to
N4o STSS21 Subject to severe clawback {Y/N} in Article 20(2) (a) or (b) of Regulation | _. L .
. Field codes are highlighted in amber where:
(EU) 2017/2402 are found in the o
e - field is left blank; or
securitisation. field i L to "™
- !e Isequa tO_ sor A concise explanation on whether any
- field has errors in format. of the severe clawback provisions .
. . . . . Item 3.3 of Annex 19 of Commission Delegated
Box t lete should tain th X anati No severe clawback referred to in Article 20(2)(a) or (b) of  |Article 20(2) Concise Explanation Regulation (EU) 2019/980
ox to complete should contain the concise explanation. Regulation (EU) 2017/2402 are found in g
A concise explanation on whether an the securitisation.
P . v The field should be left blank when "Subject to severe clawbask" check-box is "N".
Subject to severe clawback of the severe clawback provisions
N41 STSS21 s . {TEXT-10000} referred to in Article 20(2) (a) or (b) of | _. L .
explanation Regulation (EU) 2017/2402 are found Field codes are highlighted in amber where:
in tghe 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 is "N"; or
- field has errors in format.
Confirmed Box to complete should contain the confirmation indicator
(Confirmed/Unconfirmed/N/A).
Clawback isi Confirmed/U f!
N42 STSS22 aw ac_ prows_lons . { O ICCHUEER Field codes are highlighted in amber where:
exemption confirmation irmed/N/A} AR
- field is left blank; or
- field is equal to "Unconfirmed"; or
Confi ti d opti | t - fi i . . . . .
onfirmation an op_l?na .cornrr.1en field has errors in format Exemption for clawback A confirmation whether the provisions .
) . ) on whether the provisions in Article . . . . . . . . . . Item 3.3 of Annex 19 of Commission Delegated
The assignment of the Receivables to the FT is not . provisions in national insolvency |in Article 20(3) of Regulation (EU) Article 20(3) Confirmation R
i . 20(3) of Regulation (EU) 2017/2402 . - . Regulation (EU) 2019/980
subject to any severe clawback provision. In the a0l Box to complete may contain additional explanation. laws 2017/2402 apply.
event of bankruptcy of the Seller, (i) the SSPE will PR
Na3 S Clawbac_k provisions enjoy a right of separation (arts 239 and 240_ {TEXT-5000} Field should be left blank where STSS22-Clawback provisions exemption confirmation is
exemption comment Bankruptcy Law), save for moneys in possession of equal to N/A.
the Seller, and (ii) the assignment of the Receivables
may be subject to recovery only in case that Field codes are highlighted in amber where it is not the case or field has errors in format.
fraudulent intention is evidenced in the assignment.
N Check box in Box to complete should contain:
The seller is not the original Indicator that the seller is not the -"Y" where the seller is not the original lender
Na4 STSS23 e {Y/N} - "N" where the seller is the original lender

lender flag

original lender

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




Transfer where the seller is

N/A

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

"N/A" should be reported where the seller is the original lender and STSS23 check-box is
N

N45 STSS23 not the original lender _{Conﬂrmed/Unconf . L . Where the seller is not the original
) . irmed/N/A} Field codes are highlighted in amber where: __—
confirmation L . lender, a statement confirming that the .
- field is left blank; or Transfer where the seller is not L . X . . § . Item 3.3 of Annex 19 of Commission Delegated
" . ) ) L securitisation complies with Article Article 20(4) Confirmation .
Confirmation and mandatory - "Unconfirmed" is reported; or the original lender 20(1) to 20(3) of Regulation (EU) Regulation (EU) 2019/980
explanation that the securitisation - "N/A"is not reported and STSS23 check-box is "N"; or 2017/2402 g
complies with Article 20(1) to 20(3) of - "N/A"is reported and STSS23 check-box is "Y"; or ’
Regulation (EU) 2017/2402 (where the | - field has errors in format.
seller is not the original lender).
Box to complete should contain the concise explanation where STSS23-Transfer where
) the seller is not the original lender confirmation is not "N/A".
Transfer where the seller is
N46 STSS23 t th iginal lend TEXT-10000
not the °f'gma ender { } Field should be left blank where STSS23-Transfer where the seller is not the original
explanation ) Lo
lender confirmation is equal to N/A
Field codes are highlighted in amber where it is not the case or field has errors in format.
N/A Box to complete should contain the confirmation indicator
(Confirmed/Unconfirmed/N/A).
"N/A" should be reported in Box to complete only where the transfer of the underlying
exposures is not performed by means of an assignment and perfected at a later stage
than at the closing of the securitisation.
Transfer at a later stage {Confirmed/Unconf|Where the transfer of the underlying Cor\flrmed ShDUId, t?e rleporlted where that perfection (at a Iater. stage lthan at the
N47 STSS24 ) N . . closing of the securitisation) is effected at least through the required minimum pre-
confirmation irmed/N/A} exposures is performed by means of X X X 3 N )
. determined event triggers as listed in Article 20(5) of Regulation (EU) 2017/2402.
an assignment and perfected at a later
stage than at the closing of the
& L ) g_ Field codes are highlighted in amber where:
securitisation, confirmation and L
. . - field is left blank; or
concise explanation on how and . Y ) N
L - field is equal to "Unconfirmed"; or
whether that perfection is effected at . X X
. - - field has errors in format. Where the transfer of the underlying
least through the required minimum .
. R exposures is performed by means of an
pre-determined event triggers as 3
. . . R . . . assignment and perfected at a later
listed in Article 20(5) of Regulation Box to complete should contain the concise explanation where STSS24-Transfer at a later| R
X o T stage than at the closing of the
(EU) 2017/2402. stage confirmation is not "N/A". e . .
TR R e securitisation, a concise explanation on
N48 STSS24 ) {TEXT-10000} . ) L how and whether that perfection is
explanation Field should be left blank where STSS24-Transfer at a later stage confirmation is equal to .
Transfer performed by means of |effected at least through the required ..
N/A. ) . K . . . Item 3.3 of Annex 19 of Commission Delegated
an assignment and perfected at a [minimum pre-determined event Article 20(5) Concise Explanation .
X X X X Regulation (EU) 2019/980
Field cod highlighted i b here it i tth field h in f ¢ later stage triggers as listed in Article 20(5) of
ield codes are highlighted in amber where it is not the case or field has errors in format. Regulation (EU) 2017/2402.
N/A Box to complete should contain the confirmation indicator Where alternative mechanisms of
(Confirmed/Unconfirmed/N/A). "N/A" should be reported in Box to complete only transfer are used, a confirmation that
where alternative mechanisms of transfer are not used. an insolvency of the originator would
Alternative mechanism {Confirmed/Unconf| not prejudice or prevent the SSPE from
N49 STSS24 ) ) ) . . . o
confirmation irmed/N/A} Field codes are highlighted in amber where: enforcing its rights.
Where alternative mechanisms of - field is left blank; or
transfer are used, confirmation and - field is equal to "Unconfirmed"; or
optional comment that an insolvency - field has errors in format.
of the originator would not prejudice
or prevent the SSPE from enforcing its ) . . .
. X Box to complete may contain the concise explanation where STSS24-Alternative
rights pursuant to Article 20(5) of hani firmation i £ N/
) ) Regulation (EU) 2017/2402. mechanism confirmation is no .
NS0 STSS24 Alternative mechanism {TEXT-5000}
comment Field should be left blank where STSS24-Alternative mechanism confirmation is equal to
N/A.
Field codes are highlighted in amber where it is not the case or field has errors in format.
Confirmed Confi : : : . . L . X
onfirmation and concise explanation [Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
on how and whether there are A concise explanation on how and
S Representations and {Confirmed/Unconf|representations and warranties Field codes are highlighted in amber where: whether there are representations and
N51 5a2s warranties confirmation irmed} provided by the seller that the - field is left blank; or warranties provided by the seller that
underlying exposures included in the - field is equal to "Unconfirmed"; or the underlying exposures included in
securitisation are not encumbered or - field has errors in format . . the securitisation are not encumbered . . . Item 2.2.8 of Annex 19 of Commission
: R tati d t Article 20(6, C Expl t
otherwise in a condition that can be epresentations and warranties or otherwise in a condition that can be icle 20(6) oncise Explanation Delegated Regulation (EU) 2019/980
) . . foreseen to adversely affect the foreseen to adversely affect the
Section 2.2.8.6 (2) of the Additional Information . . . . .
. ) ) 3 enforceability of the true sale or Box to complete should contain the concise explanation. enforceability of the true sale or
Representations and The Seller represents that "each Receivable is . . . .
N52 STSS25 i anati d by B Santand dis oth -~ f {TEXT-10000} assignment or transfer with the same assignment or transfer with the same
warranties explanation Z:nﬁensyanzn::m‘::bf:":;;T s otherwise jree o legal effect pursuant to Article 20(6) |Field codes are highlighted in amber if the field is left blank or has errors in format. legal effect.
4 : of Regulation (EU) 2017/2402.
Confirmed . ) . y X
Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
Underlyi
N53 S el? iz;'"tlncgriet::ures {Confirmed/Unconf Field codes are highlighted in amber where:
s 4 irmed} - field is left blank; or

confirmation

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




N54

STSS26

Underlying exposures
eligibility criteria explanation

Information:

(a) In order for the Initial Receivables to be assigned
to, and acquired by, the Fund, each Initial
Receivable shall, on the Date of Incorporation,
individually satisfy the Individual Eligibility Criteria;
and

(b) In order for the Additional Receivables to be
assigned to, and acquired by, the Fund, both the
Individual Eligibility Criteria and the Global Eligibility
Criteria must be satisfied on the Purchase Date.

See Section 2.2.2.3.3 of the Additional Information
for further information on the Eligibility Criteria.

Additionally, an authorised audit company performs
certain attributes report with respect to the
compliance of the underlying exposures in a
randomly selected sample which covers the key
eligibility criteria of the transaction.

Please also see Section 2.2.9 of the Additional
Information (Substitution of the securitised assets )
on Substitution of prepaid or non-conforming
receivables:

“...In order to proceed with the replacement, the

Seller will notify the Management Company of the
h fiho D, ivahl, d ta h,

tFt+tr °+r - JACLOrding to section Z.2.2 or tnhe Aaaitionat |

{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
eligibility criteria which do not allow
for active portfolio management of
those exposures on a discretionary
basis pursuant to Article 20(7) of
Regulation (EU) 2017/2402.

Box to complete should contain the concise explanation.

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

Eligibility criteria which do not
allow for active portfolio

N55

STSS26

Underlying exposures
selection processes
confirmation

Confirmed

{Confirmed/Unconf
irmed}

N56

STSS26

Underlying exposures
selection processes
explanation

ACCOTamg o Section Z.Z.Z 0T the Aaartionar
Information:

(a) In order for the Initial Receivables to be assigned
to, and acquired by, the Fund, each Initial
Receivable shall, on the Date of Incorporation,
individually satisfy the Individual Eligibility Criteria;
and

(b) In order for the Additional Receivables to be
assigned to, and acquired by, the Fund, both the
Individual Eligibility Criteria and the Global Eligibility
Criteria must be satisfied on the Purchase Date.

See Section 2.2.2.3.3 of the Additional Information
for further information on the Eligibility Criteria.

Additionally, an authorised audit company performs
certain attributes report with respect to the
compliance of the underlying exposures in a
randomly selected sample which covers the key
eligibility criteria of the transaction.

Please also see Section 2.2.9 of the Additional
Information (Substitution of the securitised assets )
on Substitution of prepaid or non-conforming
receivables:

“...In order to proceed with the replacement, the

Seller will notify the Management Company of the
h i fiho D, ivahl, d ta h,

{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 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
pursuant to Article 20(7) of Regulation
(EV) 2017/2402.

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

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

Box to complete should contain the concise explanation.

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

management of the underlying
exposures on a discretionary
basis

A concise explanation on how:

- the underlying exposures transferred
from, or assigned by, the seller to the
SSPE meet predetermined, clear and
documented eligibility criteria which do
not allow for active portfolio
management of those 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(7)

Concise Explanation

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

N57

STSS27

Homogeneity of assets
confirmation

Confirmed

{Confirmed/Unconf
irmed}

N58

STSS27

Homogeneity of assets
explanation

TNe UNTETTYNg EXPOSUTES Tall NTo TNE TONOWINE
asset category according to article 1 (a) (iii) of the
Commission Delegated Regulation (EU) of 28 May
2019, supplementing Regulation (EU) 2017/2402 on
the homogenity of the underlying exposures
(consumer loans).

Additionally, the Seller represents that "each Loan
has been granted by Banco Santander, in the
ordinary course of business, to individuals (natural
persons) resident in Spain at the time of execution
of the relevant Loan agreement for consumption
purposes. None of them are empployees, managers
or directors of Santander " (see representation
2.2.8.6 (10) of the Additional Information). In
addition, in section 2.2.8.6(4) of the Additional
Information the Seller represents that "each Loan
has been and is ed by Banco S ler in
accordance with the customary procedures that it
has established " and, in section 2.2.8.6(5) of the
Additional Information, the Seller represents that
"for 96.59% of the Outstanding Balance of the
Receivables, the Seller has faithfully complied with
the standard set forth in the Banco Santander
Policies described in section 2.2.7 of this Additional
Information and, for the remaining Loans,
representing a total of 3.41% of the Outstanding

Balance of the Receivables, the Seller has complied
ith icui i licioc that d, + oliffe

{TEXT-32767}

Confirmation and detailed explanation
as to the homogeneity of the pool of
underlying exposures backing the
securitisation pursuant to Article
20(8) of Regulation (EU) 2017/2402.
For that purpose, include a reference
to the EBA RTS on homogeneity
(Commission Delegated Regulation
(EU) [2019/1851], and explain in detail
how each of the conditions specified in
the Article 1 of that Delegated
Regulation are met.

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

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

Box to complete should contain the detailled explanation.

Field codes are highlighted in amber if the field is 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 1 of that Delegated
Regulation are met.

Article 20(8)

Detailed Explanation

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

N59

STSS28

No re-securitisation
confirmation

Confirmed

{Confirmed/Unconf
irmed}

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

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




No re-securitisation

Section 2.2.13 and 2.2.14 of the Additional
Information states that "the Receivables do not
include transferable securities, as defined in point
(44) of article 4 (1) of Directive 2014/65/EU nor any
securitisation position, whether traded or not ."

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

A confirmation 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

N60 STSS28 j——— Additionally, the seller represents insection 2.2.8.6 |{TEXT-5000}
(10) of the Additional Information that "each Loan Field codes are highlighted in amber where the field has errors in format.
has been granted by Banco Santander to individuals
(natural persons) resident in Spain at the time of
execution of the relevant Loan agreement for
consumption purposes. None of them are
empployees, managers or directors of Santander ".
Confirmed . . L , X
Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
Soundness of the
underwriting standards {Confirmed/Unconf| Field codes are highlighted in amber where:
N61 STSS29 X . s
(ordinary course of irmed} - field is left blank; or
business) confirmation - field is equal to "Unconfirmed"; or
- field has errors in format.
OTamary course
2.2.8.6 (3) of the Additional Information The Seller
represents that "the origination of each Loan as well
as the assignment of the relevant Receivable to the
Fund have been and will be carried out on an arms’
length basis ". Confirmation and detailed explanation
as to whether the underlying
2.2.8.6 (4) of the Additional Information The Seller exposures were originated in the
represents that “each Loan has been and is lender’s ordinary course of business
administered by Banco Santander in accordance and whether the applied underwriting
with the customary procedures that it has standards were no less stringent that
established .” those applied at the same time of
Soundness of the S . . .
underwriting standards origination to exposures that were not |Box to complete should contain the detailled explanation.
N62 STSS29 (@i coirse of 2.2.8.6 (5) of the Additional Information The Seller [{TEXT-32767} securitised pursuant to Article 20(10)
. Y . represents that “for 96.59% of the Outstanding of Regulation (EU) 2017/2402. Field codes are highlighted in amber if the field is left blank or has errors in format.
business) explanation ) .
Balance of the Receivables, the Seller has faithfully
complied with the standard set forth in the Banco
Santander Policies described in section 2.2.7 of this
Additional Information and, for the remaining
Loans, representing a total of 3.41% of the
Outstanding Balance of the Receivables, the Seller
has complied with origination policies that do not
differ substantially from Banco Santander Policies
described in section 2.2.7 of this Additional
Information. "
2.2.8.6 (10) of the Additional Information The Seller
that “anch Ilnan b, hoon i b
Confirmed
onfirme Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
Sound f th
oun: ne'5§ orthe {Confirmed/Unconf| Field codes are highlighted in amber where:
N63 STSS29 underwriting standards N s . .
X ) 3 irmed} - field is left blank; or A detailed explanation:
(disclosure) confirmation L " X " .
X . . . - field is equal to "Unconfirmed"; or - as to whether the underlying
Confirmation and detailed explanation . . - .
, - field has errors in format. exposures were originated in the
as to whether the underwriting ) R .
- — = . lender’s ordinary course of business
Section 2.2.7 of the Additional Information states standards and any material changes R o
" ) ) . and whether the applied underwriting
that "the Seller undertakes to disclose to the from prior underwriting standards A
. . . . standards were no less stringent that
Management Company without delay any material have been or will be fully disclosed to X X
X - L R those applied at the same time of
change in the Banco Santander Policies and to the potential investors without undue .
o i . . . . origination to exposures that were not
Soundness of the Noteholders and potential investors. Any material delay pursuant to Article 20(10)of Box to complete should contain the detailled explanation. securitised
Ne4 STSS29 underwriting standards changes in the underwriting standards after the {TEXT-32767} Regulation (EU) 2017/2402. _asto whelther the underwritin
(disclosure) explanation date of this Prospectus that affects the Additional Field codes are highlighted in amber if the field is left blank or has errors in format. standards and any material chaf\ es
Receivables will be fully disclosed to investors and . v - s
o ) 3 from prior underwriting standards have
potential investors, as an extraordinary notice, ) )
) - been or will be fully disclosed to
pursuant to section 4.2.2 of the Additional . R
Inf tion potential investors without undue
Information .
Soundness of the underwritin delay. Item 2.2.7 of Annex 19 of Commission
N/A Box to complete should contain the confirmation indicator g v . Article 20(10) Detailed Explanation )
. X standard - on how securitisations where the Delegated Regulation (EU) 2019/980
(Confirmed/Unconfirmed/N/A). N . .
N . : underlying exposures are residential
N/A" should be reported only for non Residential loans. .
loans, the pool of underlying exposures
meet the requirement of the second
Residential Loan {Confirmed/Unconf Field codes are highlighted in amber where: q R
N65 STSS29 ) . . . L paragraph of Article 20(10) of
requirement confirmation irmed/N/A} - field is left blank; or .
X . . . ) X Regulation (EU) 2017/2402.
Confirmation and detailed explanation | - "Unconfirmed" is reported; or
- e . N ) N - as to whether an assessment of the
on how securitisations where the - "N/A"is not reported and STSS10 field is not " residential mortgages"; or ) . .
; . ) A T ) . borrower’s creditworthiness meets the
underlying exposures are residential - "N/A"is reported and STSS10 field is "residential mortgages"; or X R .
loans. the pool of underlyin field h inf ¢ requirements set out in Article 8 of
, p y g ield has errors in format. Directive 2008/48/EC[3] or paragraphs
exposures meet the requirement of X
. 1to 4, point (a) of paragraph 5, and
the second paragraph of Article 20(10) . . . . . X -
of Regulation (EU) 2017/2402 Box to complete should contain the concise explanation where STSS29-Residential Loan paragraph 6 of Article 18 of Directive
’ requirement confirmation is not "N/A". 2014/17/EU[4] or, where applicable,
Residential Loan equivalent requirements in third
N66 STSS29 TEXT-32767 .
requirement explanation { } Field should be left blank where STSS29-Residential Loan requirement confirmation is countries.
equal to N/A.
Field codes are highlighted in amber where it is not the case or field has errors in format.
Confirmed . ) . y X
Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
Borrower's creditworthiness {Confirmed/Unconf Field codes are highlighted in amber where:
N67 STSS29 ) . . I
assessment confirmation irmed} - field is left blank; or

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




N68

STSS29

Borrower's creditworthiness
assessment explanation

represents that "each Receivable exists and is valid,
binding, collectible and enforceable in accordance
with applicable law and all applicable legal
provisions have been observed in the provision
thereof, in particular and where applicable, Law
7/1995, of 23 March on Consumer Credit and Law
16/2011 of 24 June on consumer credit agreements,
Royal Legislative Decree 1/2007 of 16h November
approving the consolidated text of the General Law
\for the Protection of Consumers and Users and any
other supplementary laws, and Law 7/1998."

2.2.8.6 (5) of the Additional Information The Seller
represents that “for 96.59% of the Outstanding
Balance of the Receivables, the Seller has faithfully
complied with the standard set forth in the Banco
Santander Policies described in section 2.2.7 of this
Additional Information and, for the remaining
Loans, representing a total of 3.41% of the
Outstanding Balance of the Receivables, the Seller
has complied with origination policies that do not
differ substantially from Banco Santander Policies
described in section 2.2.7 of this Additional
Information. "

2.2.8.6 (7) of the Additional Information The Seller

represents that “none of the Loan has been
d i £ +h, Lisontic £ th,

fFt+tr °+r - |&&s6.b (1] 0T NE Additiondl Informatuon rheseler |

{TEXT-32767}

Confirmation and detailed explanation
as to whether an assessment of the
borrower’s creditworthiness meets
the requirements set out in Article 8 of
Directive 2008/48/EC[3] or paragraphs
1to 4, point (a) of paragraph 5, and
paragraph 6 of Article 18 of Directive
2014/17/EU[4] or, where applicable,
equivalent requirements in third
countries.

Box to complete should contain the detailed explanation.

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

N69

STSS30

Originator/Lender Expertise
confirmation

Confirmed

{Confirmed/Unconf
irmed}

N70

STSS30

Originator/Lender Expertise
explanation

Banco Santanaer as Seler ana as Servicer nas e
relevant expertise as an entity being active in the
consumer loans market for over 60 years and as
servicer of consumer receivables securitisation for
over 25 years.

Spanish credit institution with business address at:
Paseo de Pereda 9-12, 39004 Santander, and with its
operational headquarters located at: Ciudad Grupo
Santander, Avenida de Cantabria s/n, 28660 Boadilla
del Monte (Madrid), with Tax Identification Number
(NIF) A-39000013 and C.N.A.E. (Spanish National
Classification of Economic Activities) no. 651.

Additionally, the Seller has well documented and
adequate policies, procedures and risk-management
controls relating to the origination of consumer
finance loans, such as the Receivables. The members
of its management body and the senior staff of the
Seller have adequate knowledge and skills in
originating and underwriting consumer finance
loans, similar to the consumer finance loans included
in the portfolio, gained through years of practice and
continuing education.

The members of the management body and the
Seller’s senior staff have been appropriately involved

within the governance structure of the functions of
I ALorort] Aftormaeddrih g

{TEXT-32767}

Confirmation and detailed explanation
as to whether the originator or original
lender have expertise in originating
exposures of a similar nature to those
securitised pursuant to Article 20(10)
of Regulation (EU) 2017/2402

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

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

Box to complete should contain the detailed explanation.

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

Originator/Lender Expertise

A detailed explanation as to whether
the originator or original lender have
expertise in originating exposures of a
similar nature to those securitised.

Article 20(10)

Detailed Explanation

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

N71

STSS31

Defaulted or restructured
exposures confirmation

Confirmed

{Confirmed/Unconf
irmed}

N72

STSS31

Defaulted or restructured
exposures explanation

TN SEler TEPTesents:
2.2.8.6 (9): “No litigation proceedings have been
commenced on any Loans that may impair the
validity or enforceability thereof or that may lead to
the application of article 1,535 of the Spanish Civil
Code .”

2.2.8.6(18): “No Receivable arises from a
Restructured Receivable .”

2.2.8.6(19): "The Loans are not in default within the
meaning of article 178(1) of CRR".

2.2.8.6(34): “That, on the date of their assigment,
no Borrower has experienced a deterioration of its
credit quality, and to the best of its knowledge, no
Borrower: (i) has been declared insolvent or had a
court grant his/her/its creditors a final non-
appealable right of enforcement or material
damages as a result of a missed payment within
three years prior to the date of origination or has
undergone a debt-restructuring process with regard
to his/her/its non-performing exposures within
three years prior to the date of transfer or
assignment of the underlying exposures to the Fund;
(i) was, at the time of origination, where applicable,
on a public credit registry of persons with adverse
credit history; or (iii) has a credit assessment or a
credit score indicating that the risk of contractually
agreed payments not being made is significantly

higher than for comparable exposures held by the
Coll, hich + it !

{TEXT-32767}

A detailed explanations as to whether:
-the transferred underlying exposures
do not include, at the time of
selection, defaulted exposures (or
restructured exposures) as defined in
Article 20(11) of Regulation (EU)
2017/2402.

- the requirements referred to in
Article 20 (11) (a) (i) and (ii) of
Regulation (EU) 2017/2402 are met;

- the requirements referred to in
Article 20 (11) (b) of Regulation (EU)
2017/2402 are met ;

- the requirements referred to in
Article 20 (11) (c) of Regulation (EU)
2017/2402 are met.

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

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

Box to complete should contain the detailed explanation.

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

Transferred underlying
exposures without exposures in
default

A detailed explanations as to whether:
-the transferred underlying exposures
do not include, at the time of selection,
defaulted exposures (or restructured
exposures) as defined in Article 20(11)
of Regulation (EU) 2017/2402.

- the requirements referred to in Article
20 (11) (a) (i) and (ii) of Regulation (EU)
2017/2402 are met.

- the requirements referred to in Article
20 (11) (b) of Regulation (EU)
2017/2402 are met ;

- the requirements referred to in Article
20 (11) (c) of Regulation (EU)
2017/2402 are met.

Article 20(11)

Detailed Explanation

Item 2.2.8 of Annex 19 of Commission
Delegated Regulation (EU) 2019/980




At least one payment at the

Confirmed

{Confirmed/Unconf|

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

"Unconfirmed" should be reported in Box to complete where no payment was made at
the time of the transfer of the exposures. In that case, at least one of the exemptions

N73 STSS32 X . . should be reported below.
time of transfer confirmation irmed} Confirmation and optional comment P
on whether, at the time of transfer of | . )
the exposures, the debtors have made Flelfi cm:Jes are highlighted in amber where:
at least one payment pursuant to - ffEId is left blanl.<, or
Article 20(12) of Regulation (EU) - field has errors in format.
2017/2402.
2.2.8.6 (21): The Seller represents that “each Box to complete may contain additional explanation.
At least one payment at the . .
N74 STSS32 time of transfer comment Borrower has paid at least one (1) instalment under [{TEXT-5000}
the relevant Loan .” Field codes are highlighted in amber where the field has errors in format.
Only possible values in Field are:
- no exemption
- single instalment for revolving securitisations backed by exposures payable in a single
|nsta|mlent . L X . A confirmation whether, at the time of
- maturity of less than 1 year for revolving securitisations having a maturity of less than 1 transfer of the exposures, the debtors
vear, including without limitation monthly payments on revolving credits At least one payment at the time [have made at least one payment. Article 20(12) Confirmation Items 3.3 and 3.4.6 of Annex 19 of Commission
-N/A X . . . o of transfer A confirmation whether or not the Delegated Regulation (EU) 2019/980
The payment exemption should be consistent with the confirmation indicator populated exemption under Article 20(12) of
N75 STSS32 Payment exemption {LIST} for STSS32 indicating whether, at the time of transfer of the exposures, the debtors have Regulation (EU) 2017/2402 applies
made at least one payment pursuant to Article 20(12) of Regulation (EU) 2017/2402. :
Select the exemption that applies
under Article 20(12) of Regulation (EU) |Field codes are highlighted in amber where:
2017/2402 for revolving - "At least one payment at the time of transfer" is "Unconfirmed" for STS$32 and field
securitisations backed by exposures |is |eft blank or equal to "No exemption" or "N/A"; or
payable in a single instalment or - "At least one payment at the time of transfer" is "Confirmed" for STSS32 and field is
having a maturity of less than one not left blank; or
year, including without limitation - field has errors in format.
monthly payments on revolving
credits.
Box to complete may contain additional explanation.
Field should be left blank where "At least one payment at the time of transfer" for
Payment exemption STSS32 is Confirmed.
N76 STSS32 exylanation 7 {TEXT-5000}
P Field codes are highlighted in amber where:
- field is not left blank and "At least one payment at the time of transfer" is
"Confirmed" for STSS32; or
- field has errors in format.
Confirmed . ) L y X
Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
Degree of dependence on {Confirmed/Unconf| Field codes are highlighted in amber where:
N77 STSS33 ) . . A
repayments confirmation irmed} - field is left blank; or
- field is equal to "Unconfirmed"; or
- field has errors in format.
See section 2.2.8.(6) (31) of the Additional Confirmation and detailed explanation
Information: The Seller represents that “the of the degree of dependence of the Repayment of the holders shall A detailed explanation of the degree of
instalments payable under each Receivable are repayments of the holders of the nofh\;ve been structured to dependence of the repayments of the [tem 3.4.1 of Annex 19 of Commission
composed by principal and interest payments and securitisation position on the sale of depend predominantly on the holders of the securitisation position on |Article 20(13) Detailed Explanation Dele a.teld Regulation (EU) 2015/980
such instalments are constant. None of the assets securing the underlying salz of an)sets Y the sale of assets securing the 8 8!
Receivables is a balloon loan ." exposures pursuant to Article 20(13) . . . ) underlying exposures.
. Box to complete should contain the detailed explanation.
Degree of dependence on of Regulation (EU) 2017/2402.
N78 STSS33 . . . . {TEXT-32767}
repayments explanation In addition, according to section 3.1 of the X o . . . .
. . . . Field codes are highlighted in amber if the field is left blank or has errors in format.
Additional Information, "the Fund will periodically
obtain funds from the repayment of the principal
and interest on the Loans which will be used (i) to
redeem the Notes and to pay interest to the holders
thereof; and (ii) during the Revolving Period, to
purchase Additional Receivables ".
Confirmed
onfirme Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
C li ith risk
omp}ance WI‘ s {Confirmed/Unconf| Field codes are highlighted in amber where:
N79 STSS34 retention requirements . NN
confirmation irmed} - field is left blank; or
- field is equal to "Unconfirmed"; or
- field has errors in format.
Section 3.4.3 (Risk retention requirement) of
Additional Information of the Prospectus, states
the following:
“The Seller, as Originator, will undertake in the Deed Confirmation and concise explanation
of Incorporation to retain, on an ongoing as to how the originator, sponsor or
basis, a material net economic interest of at least 5 original lender of a non-ABCP
(five) per cent. in of the nominal value securitisation comply with the risk
of each of the securitised exposures in the retention requirement as provided for
" . securitisation transaction described in this in Article 6 of Regulation (EU) . . .
Compliance with risk . R . Box to complete should contain the concise explanation.
) ) Prospectus in accordance with :article 6(3)(a) of the 2017/2402.
N80 STSS34 retention requirements e . {TEXT-10000}
) EU Securitisation Regulation, as . " . . S .
explanation 3 Field codes are highlighted in amber if the field is left blank or has errors in format.
supplemented by article 5(1)(a) of the Delegated
Regulation 625/2014.
In addition, the Seller has undertaken that the
material net economic interest held by it shall not be
subject to any credit-risk mitigation or hedging, in
accordance with article 6(1) of the EU Securitisation
Regulation, except as permitted by the Delegated
Regulation 625/2014 (or any related regulation).”
LEI field should be reported in Box to complete where available. Where reported, this LEI
hould exist at the GLEIF database.
LEI of the entity (where available) that should exist at the atabase
retains the material net economic Only one LEI should be reported.
N81 STSS34 Retaining entity LEI 5493006QMFDDMYWIAM13 {LEI}

interest pursuant to Article 21(1) of
Regulation (EU) 2017/2402.

Field codes are highlighted in amber where:
- neither entity name nor entity LEl is reported
- field has errors in format.




Name of the entity (where LEl is not
available) that retains the material net

Entity name should be reported in Box to complete where LE| is not available for STSS34-
Retaining entity LEI.

A concise explanation as to how the

Na2 STSS34 Retaining entity name IR EIE A W) economic interest pursuant to Article |Field codes are highlighted in amber where: originator, sponsor or original lender of
21(1) of Regulation (EU) 2017/2402. - neither entity name nor entity LEl is reported a non-ABCP securitisation comply with
- field has errors in format. the risk retention requirement as
\ Only possible values in Box to complete are "Y" or "N" provided for in Article 6 of Regulation
Box to complete should contain "Y" where vertical slice is used for retaining the risk and (EV) 2017/2402.
"N" otherwise. An indication which entity retains the
) . s v'ertical slice in accord?nce with material net economic interest and
N83 SRR Veardiezldliza Ly ’;(;‘1';';’22?2)(2:; ;ergr“e'f::;’; (gEtL;)e 1o |Field codes are highiighted in amber where: which option is used for retaining the
- field is left blank; or risk including:
- all options are filled-in with "N"; or (1) vertical slice in accordance with
- field has errors in format. Article 6(3)(a) of Regulation (EU)
N Only possible values in Box to complete are "Y" or "N" 2017/2402;
Box to complete should contain "Y" where seller’s share is used for retaining the risk and . o . (2) ?eller’s share in accor.dance with Item 3.1 of Annex 9 and Item 3.4.3 of Annex 19
Is seller’s share in accordance with “N" otherwise. f:qr:ﬁt?::t:“th risk retention ggtllsl;zzigiz)'(b) of Regulation (EU) Article 21(1) Concise Explanation of Commission Delegated Regulation (EU)
N84 SRR SallErsdinRe Ly ;\:1';722?2) (:S):df ;ergruelta:i':ir;gi)e 1o |Field codes are highiighted in amber where: (3) randomly-selected exposures kept 2015/980
- field is left blank'; or on balance sheet, in accordance with
- all options are filled-in with "N"; or Article 6(3) (c) (3) of Regulation (EU)
- field has errors in format. 2017/2402;
N Only possible values in Box to complete are "Y" or "N" (4) first loss tranche in accordance with
Box to complete should contain "Y" where randomly-selected exposures kept on balance Article 6(3)(d) of Regulation (EU)
Is randomly-selected exposures kept  |sheet is used for retaining the risk and "N" otherwise. 2017/2402;
Randomly-selected i i 5) first loss exposure in each asset in
N85 STSS34 exposures kept on balance {Y/N} on _balance sheet, in accorda.nce with ) . . ¢ . )
i Article 6(3) (c) (3) of Regulation (EU)  [Field codes are highlighted in amber where: accorda‘nce with Article 6(3)(e) of
2017/2402 used for retaining the risk? | - field is left blank; or Regulation (EU) 2017/2402;
- all options are filled-in with "N"; or (6) no compliance with risk retention
- field has errors in format. requirements set out in Article 6(3) of
N Only possible values in Box to complete are "Y" or "N" Regulation (EU) 2017/2402;
Box to complete should contain "Y" where first loss tranche is used for retaining the risk (7) other options used.
Is first loss tranche in accordance with and "N" otherwise.
N86 STSS34 First loss tranche {Y/N} Article 6(3)(d) of Regulat.lo.n (EV) ) Field codes are highlighted in amber where:
2017/2402 used for retaining the risk? o
- field is left blank; or
- all options are filled-in with "N"; or
- field has errors in format.
N Only possible values in Box to complete are "Y" or "N"
Box to complete should contain "Y" where first loss exposure in each asset is used for
Is first loss exposure in each asset in retaining the risk and "N" otherwise.
NS7 STSS34 First I?ss.exposure in each N} accorda‘nce with Article 6(3)(e) of . o .
asset indicator Regulation (EU) 2017/2402 used for Field codes are highlighted in amber where:
retaining the risk? - field is left blank; or
- all options are filled-in with "N"; or
- field has errors in format.
N Only possible values in Box to complete are "Y" or "N"
Box to complete should contain "Y" where there is no compliance with risk retention
. L requirements and "N" otherwise.
Is there no compliance with risk
No compliance with risk retention requirements set out in . o .
N88 STSS34 . ) {Y/N} ) X Field codes are highlighted in amber where:
retention requirements Article 6(3) of Regulation (EU) .
2017/2402? ~field s eft blan or
- field is filled-in with "Y"; or
- all options are filled-in with "N"; or
- field has errors in format.
N Only possible values in Box to complete are "Y" or "N"
Box to complete should contain "Y" where other options is used for retaining the risk
and "N" otherwise.
N89 HIERES] Clereeticnlndicatoy {Y/N} Field codes are highlighted in amber where:
Is other options used for retaining the | - field is left blank; or
risk pursuant to Article 21(1) of - all options are filled-in with "N"; or
Regulation (EU) 2017/2402? If Yes - field has errors in format.
please provide the used option.
Value should be reported in Box to complete when Other option indicator" is reported
N9O STSS34 Other options used {TEXT-5000} with "Y" for STSS34.
comment
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).
Mitigation of Interest rates )
N91 STSS35 and currency risks _{Conflrmed/Unconf Field codes are highlighted in amber where:
¥ . irmed/N/A} I,
confirmation - field is left blank; or
- field is equal to "Unconfirmed"; or
- field has errors in format.
IR: Applicable. In order to mitigate part of the
interest rate risk of the Notes, on the Date of
Incorporation, the Management Company, on behalf
of the Fund, shall enter into the Interest Rate Swap Confirmation and concise explanation
Agreement, in the form of an International Swaps as to whether the interest rates and A concise explanation as to whether
and Derivatives Association (ISDA) 2002 Master currency risks are appropriately the interest rates and currency risks are
Agreement, together with the relevant Schedule, mitigated and that measures are Mitigation of Interest rates (IR)  |appropriately mitigated and that Article 21(2) Concise Explanation Items 3.4.2 and 3.8 of Annex 19 of Commission
Credit Support Annex and confirmations thereunder, taken to mitigate such risks and and currency risks (FX) Risks measures are taken to mitigate such Delegated Regulation (EU) 2019/980
with the Swap Counterparty with the ratings set out confirm that such measures are risks and confirm that such measures
Mitigation of Interest rates |in the Interest Rate Swap Agreement, in order to available to investors under Article Box to complete should contain the concise explanation. are available to investors.
N92 STSS35 and currency risks hedge the potential interest rate exposure of the {TEXT-10000} 21(2) of Regulation (EU) 2017/2402.
explanation Fund in relation to its floating rate interest Field codes are highlighted in amber if the field is left blank or has errors in format.
obligations under the Notes. For further details see
(i) Prospectus section 4.8 (Nominal interest rate and
provisions relating to interest payable) of the
Securities Note; and (ii) Prospectus section 3.4.8.1
(Interest Rate Swap Agreement) of the Additional
Information.
FX: N/A, there is no currency risk since (i)
Receivables are expressed in Euro, and (ii) the Notes
are denominated in Euro.
No derivatives Box to complete should contain the derivatives indicator (No derivatives/Exemption on
{No derivatives/Unconfirmed).
Derivatives not derivatives/Exempt
N93 STSS36 purchased/sold by SSPE ion on Field codes are highlighted in amber where:
confirmation derivatives/Unconfi| Confirmation and concise declaration - field is left blank; or A concise declaration that the SSPE has
rmed} thaF th? SSPE has not enter?d into - field is equal to "Unconfirmed"; or Derivatives Purchased/Sold by not entlered intlo derivative contracts . . . Items 3.4.2 and 3.8 of Annex 19 of Commission
derivative contracts except in the - field has errors in format. except in the circumstances referred to [Article 21(2) Concise Explanation

SSPF

Nelegated Regulatinn (FI1) 2019/980




Derivatives not

Other than the Interest Rate Swap Agreement
referred to above in STSS35, no derivative contracts

circumstances referred to in Articles
21(2) of Regulation (EU) 2017/2402.

Box to complete should contain the concise explanation.

in Articles 21(2) of Regulation (EU)
2017/2402.

N94 STSS36 purchased/sold by SSPE are entered or will be entered into by the Fund, in {TEXT-10000}
explanation accordance with article 21(2) of Regulation (EU) Field codes are highlighted in amber if the field is left blank or has errors in format.
2017/2402.
N/A Box to complete should contain the confirmation indicator
(Confirmed/Unconfirmed/N/A).
"N/A" should be reported only where no derivatives are used.
Common standards ) Flelc{ codles are highlighted in amber where:
NO5 STSS37 underwriting derivatives {Confirmed/Unconf - field is left blank; or
confirmatios irmed/N/A} - field is equal to "N/A" and STSS36-Derivatives not purchased/sold by SSPE
X . . . confirmation is not equal to "No derivatives"; or
Confirmation and concise explanation L N /AT A ’ .
L - field is not equal to "N/A" and STSS36-Derivatives not purchased/sold by SSPE A concise explanation on whether any
on whether any hedging instruments . L " T o
. confirmation is equal to "No derivatives"; or o . hedging instruments used are .
used are underwritten and N X Derivatives using common R . . . Items 3.4.2 and 3.8 of Annex 19 of Commission
. - field is equal to "Unconfirmed"; or underwritten and documented Article 21(2) Concise Explanation .
documented according to commonly . X standards . Delegated Regulation (EU) 2019/980
. - field has errors in format. according to commonly accepted
accepted standards pursuant to Article standards
21(2) of Regulation (EU) 2017/2402. :
Box to complete should contain the concise explanation where STSS37-Common
standards underwriting derivatives confirmation is not "N/A".
Common standards
N96 STSS37 d iting derivati TEXT-10000
un erwr! ing derivatives { } Field should be left blank where STSS37-Common standards underwriting derivatives
explanation X L
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).
Refi d interest Confirmed/U f!
N97 STSS38 ererenced in _eres . { O ICCHUEER Field codes are highlighted in amber where:
payments confirmation irmed/N/A} . . . . N
Confirmation and concise explanation | - field is left blank; or
on whether and how any referenced - field is equal to "Unconfirmed"; or A concise explanation on whether and
interest payments under the - field has errors in format. how any referenced interest payments
securitisation assets and liabilities are Referenced interest payments under the securitisation assets and Item 2.2.2 and 2.2.13 of Annex 19 of
calculated by reference to generally based on generally used interest |[liabilities are calculated by reference to |Article 21(3) Concise Explanation Commission Delegated Regulation (EU)
) . used market interest rates or rates generally used market interest rates or 2019/980
Section 4.8.4. of the Securities Note: The rate of . .
) ) ) generally used sectoral rates reflective . X X generally used sectoral rates reflective
. interest applicable is calculated by reference to . Box to complete should contain the concise explanation.
Referenced interest . . of the cost of funds pursuant to Article of the cost of funds.
N98 STSS38 S EURIBOR. Therefore, any referenced interest is {TEXT-10000} 21(3) of Regulation (EU) 2017/2402
[ B based on generally used market interest rates and 8 ’ Field codes are highlighted in amber if the field is left blank or has errors in format.
do not reference complex formulae or derivatives.
Confirmed . . L . X
Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
Accelerati ti
ceeleration no |ce./ {Confirmed/Unconf| Field codes are highlighted in amber where:
N99 STSS39 enforcement requirement . NN
) ) irmed} - field is left blank; or
confirmation ) . " . "
X . . - field is equal to "Unconfirmed"; or L
Confirmation and declaration in field h in f ¢ No trapping of cash followin A declaration in general terms that
general terms that each of the \eld has errors in format. PPIng g each of the requirements of Article . . . Item 3.4.5 of Annex 19 of Commission
—— . . nforcement or an acceleration R Article 21(4) Concise Explanation )
In case of early liquidation, the Fund shall be wound- requirements of Article 21(4) of notice 21(4) of Regulation (EU) 2017/2402 are Delegated Regulation (EU) 2019/980
up according to section 4.4.3 (Early Liquidation of Regulation (EU) 2017/2402 are met. met.
Acceleration notice / the Fund) of the Registration Document, i.e. by Box to complete should contain the declaration in general terms.
N100 STSS39 enforcement requirement [applying the Available Funds, in accordance with the [{TEXT-10000}
explanation Post-Enforcement Priority of Payments described in Field codes are highlighted in amber if the field is left blank or has errors in format.
Prospectus section 3.4.7.3 of the Additional
Information.
Confirmed
onfirme! Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
N101 STSS40 No trappili\g of cash ‘(Confirmed/Unconf Fielc{ codles are highlighted in amber where:
confirmation irmed} - field is left blank; or
- field is equal to "Unconfirmed"; or
Confirmation and optional comment - field has errors in format.
that no cash would be trapped
In case of early liquidation, the Fund shall be wound- X R PP Confirmation that no cash would be .
) N N following the delivery of enforcement (a)No amount of cash shall be . ) . " . Item 3.4.5 of Annex 19 of Commission
up according to section 4.4.3 (Early Liquidation of . . trapped following the delivery of Article 21(4)(a) Confirmation )
N N X or an acceleration notice pursuant to trapped . . Delegated Regulation (EU) 2019/980
the Fund) of the Registration Document, i.e. by . ) enforcement or an acceleration notice.
. . . ) Article 21(4)(a) of Regulation (EU)
applying the Available Funds, in accordance with the . . .
. L X X 2017/2402. Box to complete may contain additional explanation.
N102 STSS40 No trapping of cash Post-Enforcement Priority of Payments described in {TEXT-5000}
comment Prospectus section 3.4.7.3 of the Additional . o . " .
. ) Field codes are highlighted in amber where the field has errors in format.
Information. Since the Reserve Funds forms part of
the Available Funds which are part of the Post-
Enforcement Available Funds, there is no cash
trapping.
Confirmed . ) . y X
Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
N103 e Seq\{entla_l amortisation _{Conflrmed/Unconf Flelq coqes are highlighted in amber where:
confirmation irmed} - field is left blank; or
- field is equal to "Unconfirmed"; or
- field has errors in format.
Durlhg the Revolving PEI’I(.)d of the Fund, principal Confirmation and optional comment
receipts from the underlying exposures are not - X
) i’ . N that principal receipts from the . . L .
passed to the investors since Additional Receivables . Confirmation that principal receipts
X ) _ underlying exposures are passed to )
shall be assigned to the Fund, except as described in the investors via sequential from the underlying exposures are
section 4.6.3 of the Securities Note. - q s (b) principal receipts shall be passed to the investors via sequential . X . Item 3.4.5 of Annex 19 of Commission
o ) X . amortisation of the securitisation X L o Article 21(4)(b) Confirmation )
Upon termination of the Revolving Period, principal positions, as determined by the passed to investors amortisation of the securitisation Delegated Regulation (EU) 2019/980
receipts from the underlying exposures are passed o e - positions, as determined by the
; seniority of the securitisation position ) - . . L .
. . to the investors: . Box to complete may contain additional explanation. seniority of the securitisation position.
Sequential amortisation ) . . . . pursuant to Article 21(4)(b) of
N104 STSS41 (i) During the Pro-Rata Redemption Period (i.e., in {TEXT-5000}

comment

the absence of a Subordination Event), redemption
of Notes will be pro-rata in accordance with the Pre-
Enforcement Priority of Payments set forth in
section 3.4.7.2 of the Additional Information.

(ii) During the Sequential Redemption Period (upon
the occurrence of a Subordination Event)
redemption of the Notes will be sequential as
determined by the seniority of each class of Notes.

Regulation (EU) 2017/2402.

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




Reversed repayment on

Confirmed

{Confirmed/Unconf|

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

Field codes are highlighted in amber where:

N105 STSS42
seniority confirmation irmed} - field is left blank; or
- field is equal to "Unconfirmed"; or
- field has errors in format.
= = onfirmation and optional comment
Prospectus section 4.4.5 (Actions for the
. . . that the repayment of the . .
cancellation of the Fund) of the Registration e - (c) repayment shall not be Confirmation that the repayment of the o
o securitisation position is not to be . . R . . . . Item 3.4.5 of Annex 19 of Commission
Document: amounts shall be applied in the form, X . - reversed with regard to their securitisation position is not to be Article 21(4)(c) Confirmation 3
. X X reversed with regard to their seniority o X . o Delegated Regulation (EU) 2019/980
amount and order of priority established in the Post- ) seniority reversed with regard to their seniority.
o X X pursuant to Article 21(4)(c) of
Enforcement Priority of Payments described in . . . .
VPR S — oA Regulation (EU) 2017/2402 Box to complete may contain additional explanation.
N106 STSS42 ersed repay -4.7:30 - {TEXT-5000}
seniority comment Prospectus section 3.4.7.3. (Post-Enforcement X o . X .
o " Field codes are highlighted in amber where the field has errors in format.
Priority of Payments) of the Additional
Information: provides for a repayment of the Notes
in a sequential order, as determined by the seniority
of their Notes and is not to be reversed with regard
to such seniority.
Confirmed
onfirme Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
N107 e No a_utom_atlc liquidation _{Conflrmed/Unconf Flelq coqes are highlighted in amber where:
confirmation irmed} - field is left blank; or
Confirmation and optional comment - field is equal to "Unconfirmed"; or
that not any provisions require - field has errors in format. (d) no provisions shall require . . -
e . Confirmation that not any provisions L
- — — automatic liquidation of the automatic liquidation of the X e . X . Item 3.4.5 of Annex 19 of Commission
There is no provision in the Prospectus requiring ) X require automatic liquidation of the Article 21(4)(d) Confirmation )
o ) underlying exposures at market value underlying exposures at market . Delegated Regulation (EU) 2019/980
automatic liquidation of the Receivables at market . underlying exposures at market value.
value, as stated in section 4.4.3.1 of the Registration pursuant to Article 21(4)(d) of value
o e e [ Docu;nent o 8! Regulation (EU) 2017/2402 Box to complete may contain additional explanation.
N108 STss43 o e : {TEXT-5000}
) . Field codes are highlighted in amber where the field has errors in format.
The Seller’s call options are the Clean-up Call,
Regulatory Change Call and Tax Change Call, all of
them being an option but not an obligation.
Confirmed Box to complete should contain the confirmation indicator
(Confirmed/Unconfirmed/N/A).
Field should be "N/A" where transaction featuring non-sequential priority of payments
e sy e ) does rlmt include tlriggers relating to the pérformance of lthe underlyin.g exposures
X {Confirmed/Unconf| X . . resulting in the priority of payment reverting to sequential payments in order of
N109 STSS44 payments triggers . Confirmation and optional comment o A 8
) . irmed/N/A} . . seniority pursuant to Article 21(5) of Regulation (EU) 2017/2402.
confirmation that transaction featuring non-
sequential priority of payments
. q . P v _p v Field codes are highlighted in amber where:
include triggers relating to the AR
X - field is left blank; or
performance of the underlying o N ) N
L L - field is equal to "Unconfirmed"; or
exposures resulting in the priority of . .
. . - field has errors in format.
payment reverting to sequential
payments in order of seniority
pursuant to Article 21(5) of Regulation [Box to complete may contain the concise explanation where STSS44-Non-sequential
Please see above (STSS41). (EU) 2017/2402. priority of payments triggers confirmation is not "N/A".
N110 STSSan Non»sequen.tial priority of  [Upon occurrerTce of aISubo_rdination Event, the Pr(_)- {TEXT-5000} . . o .
payments triggers comment |Rata Redemption Period will end and the Sequential Field should be left blank where STSS44-Non-sequential priority of payments triggers
Redemption Period will start. 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). Confirmation that transaction featuring
non-sequential priority of payments
Field should be "N/A" where transaction featuring non-sequential priority of payments . q . P . v orpay
X ) X X include triggers relating to the
does not include triggers relating to the performance of the underlying exposures .
L L X . . performance of the underlying
resulting in the priority of payment reverting to sequential payments in order of L .
Credit quality deteriorati {Confirmed/Unconf forit tto Article 21(5) of Regulation (EU) 2017/2402 exposures resulting in the priority of
N111 STSS44 r_e IeE |.y © _erlora on N SIS ICY senlority pursuant to Article o Regulation ! Securitisations featuring non- payment reverting to sequential . X . Item 3.4.5 of Annex 19 of Commission
trigger confirmation irmed/N/A} . o . L Article 21(5) Confirmation )
: o X sequential priority of payments [payments in order of seniority. Delegated Regulation (EU) 2019/980
Field codes are highlighted in amber where:
) f!EId {S left blank"; or . N Confirmation that such triggers include
- field is equal to "Unconfirmed"; or . L .
. e N N . ) at least the deterioration in the credit
- field is equal to "N/A" and "Confirmed" is reported for STSS44 - Non-sequential y .
ority of s tri i tion: quality of the underlying exposures
pI'IO-I'I yo payrnen.s riggers contirmation; or below a predetermined threshold.
- field has errors in format.
Upon occurrence of a Subordination Event, the Pro- X . .
. X ) N Confirmation and optional comment
Rata Redemption Period will end and the Sequential . .
) ) X that such triggers include at least the
Redemption Period will start. . L . R
L » L W ) deterioration in the credit quality of
See definition of "Subordination Event" in Section R
. ) ) the underlying exposures below a
4.9.2 of the Securities Note, in particular: .
o . ) predetermined threshold pursuant to
Item (i): "The Cumulative Default Ratio exceeds on . .
o 3 5 3 Article 21(5) of Regulation (EU)
the Determination Date immediately preceding the 2017/2402
|following Payment Dates:
(a) December 2023: 1.30%;
(b) March 2024: 1.60%;
N112 STSS44 Cr_edit quality deterioration |(c)June 2024: 1.90%; {TEXT-5000} Box to complete may contain the concise explanation.
trigger comment (d) September 2024: 2.30%;
(e) December 2024: 2.60%; Field codes are highlighted in amber where the field has errors in format.
(f) March 2025: 3.00%;
(g) June 2025: 3.30%;
(h) September 2025: 3.60%;
(i) December 2025: 3.90%;
() March 2026: 4.20%;
(k) June 2026: 4.50%;
(1) September 2026: 4.80%;
(m) December 2026: 5.10%;
(n) As from March 2027: 5.50%;"
Confirmed
ontirme Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
N113 e Servicer expertise {Confirmed/Unconf|Confirmation and detailed explanation |Field codes are highlighted in amber where:
confirmation irmed} on how the requirements of Article - field is left blank; or A detailed explanation on how the
21(8) are met. As part of the - field is equal to "Unconfirmed"; or Required expertise from the requirements of Article 21(8) are met.
exp.la.nation, include refe_rences toany| -field has errors in format. servicer and policies and . As part of the explana_tif)n, include Article 21(8) Detailed Explanation Item 3.4.6 of Anne_x 19 of Commission
policies and procedures intended to adequate procedures and risk references to any policies and Delegated Regulation (EU) 2019/980
ensure compliance with these management controls in place procedures intended to ensure
Servi i ol b nf i included i requirements pursuant to Article 21(8) |Box to complete should contain the detailled explanation. compliance with these requirements.
N114 STSS54 ervicer expertise ease see above - same information as included in (TEXT-32767) (b) of Regulation (EU) 2017/2402

explanation

(STSS30)

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




N115

STSS45

Early termination
confirmation

Confirmed

irmed/N/A}

{Confirmed/Unconf|

Confirmation and concise explanation,
where applicable, on revolving

N11le

STSS45

Early termination
explanation

The transaction features a Revolving Period. Please
see above (STSS41).

There are appropriate triggers which may cause the
end of the Revolving Period.

For these purposes, the “Revolving Period End
Date” means the earlier of (i) the Payment Date
falling on 21 December 2023 (included), and (ii) the
date on which a Revolving Period Early Termination
Event has occurred (excluded).

For a concise explanation how the provisions of
article 21(6)(a), (b) and (d) are met, reference is
made to the fields STSS46, STSS47 and STSS49 below.

{TEXT-10000}

securitisation with early amortisation
events for termination of revolving
period based on prescribed triggers
pursuant to Article 21(6) of Regulation
(EU) 2017/2402

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

"N/A" should be reported in Box to complete only where the securitisation is not a
revolving securitisation.

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

Box to complete should contain the concise explanation where STSS45-Early termination
confirmation is not "N/A".

Field should be left blank where STSS45-Early termination confirmation is equal to N/A.

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

Revolving securitisation with
early amortisation events for
termination of revolving period
based on prescribed triggers

A concise explanation, where
applicable, on how the provisions in Art
21(6)(a) of Regulation (EU) 2017/2402 |Article 21(6)
are reflected in the transaction
documentation.

Concise Explanation

Items 2.3 and 2.4 of Annex 19 of Commission
Delegated Regulation (EU) 2019/980

N117

STSS46

Credit quality deterioration
trigger confirmation

Confirmed

irmed/N/A}

{Confirmed/Unconf|

N118

STSS46

Credit quality deterioration
trigger explanation

According to Section 4.9.2. of the Securities Note,
"on any Determination Date during the Revolving
Period, the occurrence of any of the following events
shall, inter alia, constitute a "Revolving Period Early
Termination Event", which shall not be subject to
any cure once occurred:

(a) in case a Subordination Event occurs; or

(...)."

See definition of "Subordination Event" in Section
4.9.2 of the Securities Note, in particular:

Item (a): "The Cumulative Default Ratio exceeds on
the Determination Date immediately preceding the
|following Payment Dates:

(a) December 2023: 1.30%;

(b) March 2024: 1.60%;

(c) June 2024: 1.90%;

(d) September 2024: 2.30%;

(e) December 2024: 2.60%;

(f) March 2025: 3.00%;

(g) June 2025: 3.30%;

(h) September 2025: 3.60%;

(i) December 2025: 3.90%;

(j) March 2026: 4.20%;

(k) June 2026: 4.50%;

() September 2026: 4.80%;

(m) December 2026: 5.10%;

(n) As from March 2027: 5.50%,"

{TEXT-10000}

Confirmation and concise explanation
where applicable, on deterioration in
the credit quality of the underlying
exposures pursuant to Article 21(6) (a)
of Regulation (EU) 2017/2402

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

"N/A" should be reported in Box to complete only where the securitisation is not a
revolving securitisation.

Field codes are highlighted in amber where:
- field is left blank
- "Unconfirmed" is reported; or
- "N/A" is not reported and STSS45-Early termination confirmation is "N/A"; or
- "N/A" is reported and STSS45-Early termination confirmation is not"N/A"; or
- field has errors in format.

Box to complete should contain the concise explanation where STSS46-Credit quality
deterioration trigger confirmation is not "N/A".

Field should be left blank where STSS46-Credit quality deterioration trigger confirmation
is equal to N/A.

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

(a) deterioration in the credit
quality of the underlying
exposures

A concise explanation where
applicable, on how the provisions in Art
21(6)(a) of Regulation (EU) 2017/2402 |Article 21(6)(a)
are reflected in the transaction
documentation.

Concise Explanation

Items 2.3 and 2.4 of Annex 19 of Commission
Delegated Regulation (EU) 2019/980

N119

STSS47

Insolvency-related event
confirmation

Confirmed

{Confirmed/Unconf
irmed/N/A}

Confirmation and concise explanation,
where applicable, on occurrence of an

N120

STSS47

Insolvency-related event
explanation

See item (e) of the Revolving Period Early
Termination Event: "an Insolvency Event ocurrs with
respect of the Seller". Insolvency Event means, with
respect to any entity, a declaration of insolvency
(declaracién de concurso) in respect thereto.

Additionally, see item (f) of the Revolving Period
Early Termination Event: "the Seller ceases to
perform or is replaced as Servicer of the Receivables,
or it fails to comply with any of his/her obligations
established by the Deed of Incorporation or under
the Prospectus ".

{TEXT-10000}

insolvency-related event of the
originator or servicer pursuant to
Article 21(6) (b) of Regulation (EU)
2017/2402

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

"N/A" should be reported in Box to complete only where the securitisation is not a
revolving securitisation.

Field codes are highlighted in amber where:

- field is left blank

- "Unconfirmed" is reported; or

- "N/A" is not reported and STSS45-Early termination confirmation is "N/A"; or
- "N/A" is reported and STSS45-Early termination confirmation is not"N/A"; or
- field has errors in format.

(b) occurrence of an insolvency-

Box to complete should contain the concise explanation where STSS47-Insolvency-
related event confirmation is not "N/A".

Field should be left blank where STSS47-Insolvency-related event confirmation is equal
to N/A.

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

related event of the originator or
servicer

A concise explanation, where
applicable, on how the provisions or
triggers in Art 21(6)(b) of Regulation
(EU) 2017/2402 are reflected in the
transaction documentation.

Article 21(6)(b)

Concise Explanation

Items 2.3 and 2.4 of Annex 19 of Commission
Delegated Regulation (EU) 2019/980

N121

STSS48

Pre-determined threshold
value confirmation

Confirmed

{Confirmed/Unconf
irmed/N/A}

Confirmation and concise explanation,
where applicable, on value of the

tindarhing avanciirac hald b tha €CDE

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

"N/A" should be reported in Box to complete only where the securitisation is not a
revolving securitisation.

Field codes are highlighted in amber where:

- field is left blank

- "Unconfirmed" is reported; or

- "N/A" is not reported and STSS45-Early termination confirmation is "N/A"; or
- "N/A" is reported and STSS45-Early termination confirmation is not"N/A"; or
- field has errors in format.

(c) value of the underlying

vinciirac hald b tha CCDE £alle

A concise explanation, where
applicable, on how the provisions or
triggers in Art 21(6)(c) of Regulation

[E11N AIN1T/IANY avn vaflactad in tha

ame D 2 and I 4 Af Annnav 10 Af Cammiccinn




Pre-determined threshold

Termination Event” in “Redemption of the Notes” in
section 4.9.2 (“Date and forms of redemption”) in
particular:

Item (i): “the aggregate Principal Amount
Outstanding of the Class A Notes, Class B Notes,

See definition of “Revolving Period Early

UHUTHIYHIE TAPUSUTES 1TV VY LT 991w
falls below a pre-determined
threshold pursuant to Article 21(6) (c)
of Regulation (EU) 2017/2402

Box to complete should contain the concise explanation where STSS48-Pre-determined
threshold value confirmation is not "N/A".

CAPUSUIES HTTIUW Wy LT D91 L 1ans
below a pre-determined
threshold

LV eViLrjeTve alT iTiceicu i wic
transaction documentation, using cross-
references to the relevant sections of
the underlying documentation where
the information can be found

Article 21(6)(c)

Concise Explanation

TLEHD 4.9 AU £.577 UL ATTHITA LJ UL Lutinisamng

Delegated Regulation (EU) 2019/980

N122 STSS48 Class C Notes, Class D Not: d Class E Not TEXT-10000
value explanation ass ° ?S’ lass o, es‘an ass otes on ) { } Field should be left blank where STSS48-Pre-determined threshold value confirmation is
the Determination Date is higher than the sum of (i) equal to N/A
the Outstanding Balance of the Receivables on the a .
Det ination Date, and (i) A isition Al t . Lo . s . .
¢ erm/_n? fon =a e. el ) ’(.m ouniof Field codes are highlighted in amber where it is not the case or field has errors in format.
the Additional Receivables to be acquired on that
Payment Date .”
Please also see STSS46.
Confirmed Box to complete should contain the confirmation indicator
(Confirmed/Unconfirmed/N/A).
"N/A" should be reported in Box to complete only where the securitisation is not a
. revolving securitisation.
New underlying exposures .
N123 STSS49 failure generation (feammimeifUmeerri
N 8 . irmed/N/A} Field codes are highlighted in amber where:
confirmation NN
- field is left blank
Confirmation and concise explanation, | - "Unconfirmed" is reported; or
where applicable, on a failure to - "N/A" is not reported and STSS45-Early termination confirmation is "N/A"; or (d) a failure to generate sufficient |A concise explanation, where
te sufficient derlyi -"N/A" - inati i ion i "N/A"; derlyi licable, on how th isions in Art .
generate su Icle.n new under| Ylng _N/A is reporte.d and STSS45-Early termination confirmation is not"N/A"; or new ljln erlying expo.sures _ applicable, on ow. e provisions in Ari _ ) ) ltems 2.3 and 2.4 of Annex 19 of Commission
exposures meeting pre-determined - field has errors in format. meeting pre-determined credit  [21(6)(d) of Regulation (EU) 2017/2402 |Article 21(6)(d) Concise Explanation Delegated Regulation (EU) 2019/980
See definition of “Revolving Period Early credit quality (trigger for termination quality (trigger for termination of |are reflected in the transaction & g
Termination Event” in “Redemption of the Notes” in of the revolving period) under Article the revolving period) documentation.
section 4.9.2 (“Date and forms of redemption”) i 21(6) (d) of Regulation (EU) 2017/2402
art:cular' ( Btionjlly (6)(d) 8 (V) / Box to complete should contain the concise explanation where STSS49-New underlying
. P " L 3 : exposures failure generation confirmation is not "N/A".
New underlying exposures |ltem (c); "on the Determination Date immediately
N124 STSS49 fail ti ding the P t Date, the Outstandil TEXT-10000
atlure g(?nera on preceaing the Fayment Bate, the u standing { ) Field should be left blank where STSS49-New underlying exposures failure generation
explanation Balance of the Non-Defaulted Receivables shall have X L
) confirmation is equal to N/A.
been less than seventy-five per cent (75.00%) of the
Principal A t Outstandil the Class A Notes, . Lo . o . .
Clrtlz,;?gaNnt’:sa,u(;assucsNZ:e:Z‘IZJ;s ;N;Z ando(j;ss Field codes are highlighted in amber where it is not the case or field has errors in format.
E Notes on the Disbursement Date ."
Confirmed
onfirme! Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
N125 STSS50 Parti‘cipan.t duties ‘(Confirmed/Unconf Fielc{ codles are highlighted in amber where:
confirmation irmed} - field is left blank; or
- field is equal to "Unconfirmed"; or
Confirmation and optional comment - field has errors in format.
The obligations of the Servicer are set forth in that the transaction documentation
section 3.7.1. of the Additional Information. specifies all of the requirements under (a)linformation regardin Confirmation that the transaction
The obligations of the Management Company Article 21(7) (a) of Regulation (EU) contractual obli agtions (g)f the documentation specifies all of the Article 21(7)(a) Confirmation Item 3.2 of Annex 19 of Commission Delegated
(trustee) are set forth in section 3.7.2. of the 2017/2402 on the contractual servicer and trugtee requirements under Article 21(7) (a) of Regulation (EU) 2019/980
Additional Information. obligations, duties and responsibilities Regulation (EU) 2017/2402.
The obligations of the Paying Agent are set forh in of the servicer and the trustee, if any, |Box to complete may contain additional explanation.
N126 STSS50 Participant duties comment |section 3.4.8.2 of the Additional Information. {TEXT-5000} and other ancillary service providers.
The obligations of the Fund Accounts Provider are Field codes are highlighted in amber where the field has errors in format.
set forth in section 3.4.5.1 of the Additional
Information.
Those obligations are contractually established in
the Deed of Incorporation and in the relevant
Transaction Documents.
Confirmed 3 : : . . L , X
Confirmation and optional comment  |Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
that the securitisation documentation
N127 STSS51 Servicing Continuity {Confirmed/Unconf|expressly satisfies the requirements of |Field codes are highlighted in amber where:
confirmation irmed} Article 21(7) (b) of Regulation (EU) - field is left blank; or
2017/2402 on the processes and - field is equal to "Unconfirmed"; or Confirmation that the securitisation
responsibilities necessary to ensure - field has errors in format. . . . documentation expressly satisfies the . . . Item 3.2 of Annex 19 of Commission Delegated
b)S: Continuity P Article 21(7)(b Confirmat
that a default by or an insolvency of (b)Servicing Continuity Provisions requirements of Article 21(7) (b) of icle 21(7)(b) onfirmation Regulation (EU) 2019/980
the servicer does not result in a Regulation (EU) 2017/2402.
R —— The term and substitution of the Servicer shall be termination of servicing, such as a Box to complete may contain additional explanation.
N128 STSS51 commerft 4 done in accordance with the procedure established [{TEXT-5000} contractual provision which enables
in section 3.7.1.1. of the Additional Information. the replacement of the servicer in Field codes are highlighted in amber where the field has errors in format.
such case.
Confirmed Box to complete should contain the confirmation indicator
(Confirmed/Unconfirmed/N/A).
N/A should be reported in Box to complete when the transaction does not have
N120 STSS52 Derl\/_atlye Coun_terpe?rty _{Conflrmed/Unconf . ) . derivatives.
Continuity confirmation irmed/N/A} Confirmation and optional comment
that the transaction documentation Field codes are highlighted in amber where:
tisfies all of the inf ti ferred | - fieldi ;
A s et LA
(EU) 2017/2402 on rovisiins that f!eld |hsequa 0_ fncon ere »or (c)Derivative Counterparty documentation satisfies all of the Article 21(7)(c) Confirmation Item 3.8 of Annex 19 of Commission Delegated
P o - fie’d has errors In format. ontinuity Provisions information referred to in Article 21(7) Regulation (EU) 2019/980
) ensure the replacement of derivative .
The Interest Rate Swap Agreement contains o R (c) of Regulation (EU) 2017/2402.
. N N counterparties in the case of their
provisions aimed at ensuring the replacement of the .
. 3 ) default, insolvency, and other
Swap Counterparty in case of its default, insolvency, . .
- . . specified events, where applicable. . " .
Derivative Counterparty rating downgrade or other specified events (see a Box to complete may contain additional explanation.
N130 STSS52 - oy . {TEXT-5000}
Continuity comment comprehensive list of events that trigger an early
termination of the Interest Rate Swap Agreement in Field codes are highlighted in amber where the field has errors in format.
the sub-section headed “Early Termination” in
section 3.4.8.1. of the Additional Information).
N/A Box to complete should contain the confirmation indicator
(Confirmed/Unconfirmed/N/A).
- . - ) Confirmation and optional comment  |"N/A" should only be reported where not applicable.
N131 STSS53 quufl_dlty tFrrowder Continuity _{Cong;:l/eAd/Unconf that the transaction documentation
confirmation irme e . N
) satisfies all of the information under  |Field codes are highlighted in amber where:
Article 21(7 (c) of Regulation (EU) - field is left blank; or
2017/2402 on provisions that ensure - field is equal to "Unconfirmed"; or
the replacement of liquidity providers - field has errors in format.
in the case of their default, insolvency,
and other specified events, where
N132 STSS53 Liquidity Provider Continuity {TEXT-5000} applicable. Box to complete may contain additional explanation.

comment

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




Account Bank Continuity

Confirmed

{Confirmed/Unconf|

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

Field codes are highlighted in amber where:

(c)Account Bank Continuity

Confirmation that the transaction
documentation satisfies all of the

Article 21(7)(c)

Confirmation

Item 3.8 of Annex 19 of Commission Delegated

N133 STSS53 isi i i i i
A ———— irmed} ~field is left blank; or Provisions |nforr|na‘t|0n und;(;Artlzclzglﬁ (c) of Regulation (EU) 2019/980
- field is equal to "Unconfirmed"; or Regulation (EU) 2017/2402.
Confirmation and optional comment - field has errors in format.
According to sub-section headed "Rating Agencies that the transaction documentation
Criteria for the Funds Accounts Provider" in section satisfies all of the information under
3.4.5.1 of the Additional Information, in case of Article 21(7 (c) of Regulation (EU)
downgrade in the Account Bank, the Management 2017/2402 on provisions that ensure
Company shall either obtain an inconditional and the replacement of the account bank
irrevocable first demand guarantee securing the in the case of their default, insolvency, . . .
- . - Box to complete may contain additional explanation.
Account Bank Continuity timely performance of the Account Bank or and other specified events, where
Ni34 SIS comment substitute the Account Bank. (EIEEE) applicable
. PP : Field codes are highlighted in amber where the field has errors in format.
The Account Bank (or the replacing entity in which
the Fund Accounts are opened) shall irrevocably
agree to notify the Management Company of any
change or removal of its rating given by the Rating
Agencies.
Confirmed . ) . y X
Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
N135 Seces Debt S|tuat|<?n ) ) _{Conflrmed/Unconf Flelq coqes are highlighted in amber where:
documentation confirmation irmed} - field is left blank; or
X . . - field is equal to "Unconfirmed"; or
Confirmation and optional comment ) . . . n
. . - field has errors in format. Confirmation that the underlying
that the underlying documentation . .
" — . . . . documentation sets out in clear and
Prospectus section 2.2.7 of the Additional sets out in clear and consistent terms, Clear and consistent definitions . I . et
. ) X L . ) ) consistent terms, definitions, remedies . . ) Item 2.2.2 of Annex 19 of Commission
Information contains the procedure of action to be definitions, remedies and actions relating to the treatment of ) . Article 21(9) Confirmation 3
X N . 5 . and actions relating to the debt Delegated Regulation (EU) 2019/980
followed by the Servicer depending on the status of relating to the debt situations set out problem loans ) X X .
k ) i A situations set out in Article 21(9) of
each Loan. In any case, the collection management in Article 21(9) of Regulation (EU) ) - . .
. . N Box to complete may contain additional explanation. Regulation (EU) 2017/2402.
Debt situation and recovery procedure shall comply with the 2017/2402.
N136 STSS55 . - q . A {TEXT-5000}
documentation comment criteria described in section 3.7.2 (Management X o . X .
Field codes are highlighted in amber where the field has errors in format.
Company) and 2.2.7.3 (Arrears, recovery and
prepayment information for consumer and
financing loans originated by Santander) of the
Additional Information.
Confirmed
onrirme Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed). . ) L
Confirmation that the securitisation
Prioriti f t and d tati 1t t th ioriti
r}on 1€s of payment an {Confirmed/Unconf Field codes are highlighted in amber where: ocumentation sels outthe priorities
N137 STSS56 triggered events . s of payment and trigger events
) ) irmed} - field is left blank; or ) .
confirmation o " X " pursuant to Articles 21(9) of Regulation
- field is equal to "Unconfirmed"; or (EU) 2017/2402
- field has errors in format. ’
PTTOFTTY OT payment
Section 3.4.7.2 of the Additional Information
provides for the Pre-Enforcement Priority of
Payments in sub-section (ii) (Application).
Section 3.4.7.3 of the Additional Information
provides for the Post-Enforcement Priority of
IPEREES: Confirmation and optional comment
. . - that the securitisation documentation o . .
In addition, Section 3.4.7.4 of the Additional - Priorities of payment and triggers . X . Item 3.4.7 of Annex 19 of Commission
A ) L ) sets out the priorities of payment and Article 21(9) Confirmation )
Information provides for the modifications in the trigger events pursuant to Articles events Delegated Regulation (EU) 2019/980
pnor}ty of payments in case of the replacement of 21(9) of Regulation (EU) 2017/2402. ) y ) Conflrmatlorf that the securltls.atlf:?
Priorities of payment and Servicer. Box to complete may contain additional explanation. documentation sets out the priorities
N138 STSS56 . L= {TEXT-5000} of payment and trigger events
triggered events comment . ) - . ) . . .
Triggers Field codes are highlighted in amber where the field has errors in format. pursuant to Articles 21(9) of Regulation
(EU) 2017/2402.
Upon occurrence of a Subordination Event, the Pro-
Rata Redemption Period will end and the Sequential
Redemption Period will start. For further
information, please sefer to STSS41.
Reporting of trigger events which changes in such
priorities of payment
See section 4.4.3.1 (Mandatory Early Redemption) of
the Registration Document that establishes that
"Notice of the liquidation of the Fund will be
ided tn tho CNN\/ h, hlichis th,
Confirmed
onfirme Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
Confirmation that the provisions under
N139 STSS57 Timely resolution of {Confirmed/Unconf Field codes are highlighted in amber where: Article 21(10) of Regulation (EU)
conflicts confirmation irmed} - field is left blank; or 2017/2402 relating to the timely
- field is equal to "Unconfirmed"; or resolutions of conflicts are met.
Confirmation and optional comment - field has errors in format.
A 5 5 tion 3.7.2.1 of the Additional that the provisions under Article Timely resolution of conflicts Items 3.4.7 and 3.4.8 of Annex 19 of
S per r.ospe:‘c us section 3.7.2.2 ot the 3 ftiona 21(10) of Regulation (EU) 2017/2402 between classes of investors & Article 21(10) Confirmation Commission Delegated Regulation (EU)
Information: “The Management Company is also X . . P
N 3 5 relating to the timely resolutions of responsibilities of trustee 2019/980
responsible for representing and defending the X X . .
3 conflicts are met. . - . Confirmation that the provisions under
" . interests of the Noteholders and of the other Box to complete may contain additional explanation. . .
Timely resolution of ) ) Article 21(10) of Regulation (EU)
N140 STSS57 . creditors of the Fund. Accordingly, the Management [{TEXT-5000} . .
conflicts comment . ; . o . . . 2017/2402 relating to the timely
Company must at all times take into account the Field codes are highlighted in amber where the field has errors in format. . .
) L resolutions of conflicts are met.
interests of the Noteholders, acting in the defence
thereof and adhering to applicable law and
regulations for such purpose .”
Confirmed
onfirme! Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
Should potential investor ask for historical data, then the originator should confirm that
Historical Default and Loss y the information will be available on demand.
N141 S perf - {Confirmed/Unconf|
er 9rmar.1ce ata irmed} Confirmation and optional comment ) . )
confirmation that the data required to be made Flelq coqes are highlighted in amber where:
available under Article 22(1) of N f!EId !S left blanlf', or ) .
Regulation (EU) 2017/2402 is available | ~ f!eld is equal to_ Unconfirmed"; or
on static and dynamic historical - field has errors in format. Confirmation that the data required to
. . ) be made available under Article 22(1 o
The Seller has made available in section 2.2.7.3 of default and loss performance Historical Default and Loss R . @ . X . Item 2.2.2 of Annex 19 of Commission
- . " . - . of Regulation (EU) 2017/2402 is Article 22(1) Confirmation N
. . the Additional Information delinquency and default Box to complete may contain additional explanation. Performance Data X ) Delegated Regulation (EU) 2019/980
Historical Default and Loss X L available, stating clearly where the
N142 STSS58 data, for substantially similar exposures to those {TEXT-5000}

Performance Data comment

being securitised for a period no shorter than 5
years.

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

information can be found.




Historical Default and Loss

Data is available in the Prospectus and/or the EU

Statement where the data required to
be made available under Article 22(1)

Box to complete should indicate where the data required to be made available under
Article 22(1) of Regulation (EU) 2017/2402 can be found.

N143 STSS58 TEXT-1000
Performance Data location |Securitisation Repository. { ! of Regulation (EU) 2017/2402 can be |Field codes are highlighted in amber where:
found. - field is left blank for public securitisations; or
- field has errors in format.
Confirmed . . L , X
Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed). . )
Confirmation that a sample of the
derlyi bject t
Sample external verification {Confirmed/Unconf| Field codes are highlighted in amber where: underlying e.xlpos.ures vt/as subject to
N144 STSS59 ) . . X . . s external verification prior to the
confirmation irmed} Confirmation and optional comment - field is left blank; or X "
X o " X " issuance of the securities by an
that a sample of the underlying - field is equal to "Unconfirmed"; or at dind dent part
exposures was subject to external - field has errors in format. Sample of the underlying appropriate and independent party.
verification prior to the issuance of the posures subject to external Article 22(2) Confirmation N/A
Deloitte, S.L., as authorised audit company, has securities by an appropriate and verifications X )
. . - . . . Confirmation that a sample of the
issued the special securitisation report on certain independent party pursuant to Article Box to complete may contain additional explanation underlving exposures was subject to
Sample external verification |attributes and the fulfilment of the Eligibility Criteria 22(2) of Regulation (EU) 2017/2402. P Y P : ving 3 .p . X )
N145 STSS59 {TEXT-5000} external verification prior to the
comment of a sample of 465 loans randomly selected out of . L . . . ) .
o N . e Field codes are highlighted in amber where the field has errors in format. issuance of the securities by an
the Preliminary Portfolio, including verification of the aopropriate and independent part
data disclosed in respect of those loans. pprop P party.
Confirmed . . L . X
Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
N146 STSS60 Liabfi‘lity c;sh f(|0\{\l moc‘iell ) ‘(Confdi}rmed/Unconf Fielﬁ c|3d-es| afl;ebTig:Ilighted in amber where:
CLDMIELE (AT (AT frme Confirmation that a liability cash flow !e !S ertblan M or § N
. . . - field is equal to "Unconfirmed"; or
model is available to potential . .
. . L . - field has errors in format.
investors prior to pricing and location
where this information is available
pursuant to Article 22(3) of Regulation |Box to complete should contain the location where a liability cash flow model is available
. e Liability cash flow model elaborated and published (EU) 2017/2402. and may contain any additional explanation.
Location of Liability cash .
N147 STSS60 flow model by INTEX and Bloomberg, has been made available |{TEXT-10000}
before pricing. Field codes are highlighted in amber where: Confirmation that a liability cash flow
- field is left blank for public securitisations; or model is available to potential investors
_ fi i for to prici d state clearly wh
field has errors in format. Availability of a liability cash flow Pl'fof 0 pr|C|rl1g aﬁ S 3. e clearly where ' ] )
Confirmed . ] o . ] model to potential investors this information is available. After Article 22(3) Confirmation N/A
Blox to complete should iontalln the I?or\flrmatlon mdlca'fgr (C.onfllrmed/l%nconflrmedy P pricing, confirmation that such
Fle-|(.i should be equal to "Confirmed" where the STS notification is submitted before information has been made available to
pricing. potential investors upon request.
N148 S Liability cash flow model {Confirmed/Unconf
confirmation (after pricing) irmed} Confirmation and optional comment  |Field codes are highlighted in amber where:
that after pricing, such information has| - field is left blank; or
been made available to potential - field is equal to "Unconfirmed"; or
investors upon request pursuant to - field has errors in format.
Article 22(3) of Regulation (EU)
2017/2402.
N149 STSS60 Liability cash flow rnlodel {TEXT-5000} Box to complete may contain the concise explanation.
comment (after pricing)
Field codes are highlighted in amber where the field has errors in format.
N/A Box to complete should contain the confirmation indicator:
- "Available" where information is available
- "Not Available" where information is not available and STSS10-Underlying exposures
classification is equal to "residential mortgages" or "auto loans/leases"
- "N/A" only where STSS10-Underlying exposures classification is not equal to
"residential mortgages" or "auto loans/leases"
N150 STSS61 Env_lron.rfwental PERENES {N/A/Avallable/Not Confirmation and concise explanation |Field codes are highlighted in amber where: . .
availability available} . . — A concise explanation on whether the
on whether the information related to | - field is left blank, or . .
X L X information related to the
the environmental performance of the | - field is equal to "Not available"; or — . .
. . ) N " ) e Publication on environmental environmental performance of the
assets financed by residential loans, or | - "N/A" is reported and STSS10-Underlying exposures classification is equal to . X . )
; ) T . - N performance of underlying assets financed by residential loans, or
auto loans or leases is available residential mortgages" or "auto loans/leases" or - R R . . .
. . " R . exposures consisting of auto loans or leases is available Article 22(4) Concise Explanation N/A
pursuant to Article 7 (1)(a) of - "N/A" is not reported and STSS10-Underlying exposures classification is not equal to R X .
. T . - " residential loans or car loans or  pursuant to Article 7 (1)(a) of
Regulation (EU) 2017/2402 and a residential mortgages" or "auto loans/leases' .
, L ) X leases* Regulation (EU) 2017/2402 and a
statement where that information is - field has errors in format. . L
. statement where that information is to
to be found pursuant to Article 22(4) be found
of Regulation (EU) 2017/2402. When Environment performance confirmation for STSS61 is 'Available', box to complete :
should contain a statement indicating the section where the information is disclosed.
Envi tal perf
N151 STSS61 e:":::‘:rt?;: Bl RIS {TEXT-10000} When Environment performance confirmation for STSS61 is different from 'Available’,
P box to complete should be left empty.
Field codes are highlighted in amber where it is not the case or field has errors in format.
Confirmed . ) . y X
Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
Article 7 compliance {Confirmed/Unconf Field codes are highlighted in amber where:
N152 STSS62 ) ) . 3 : ; A
confirmation irmed} Confirmation and optional comment - field is left blank; or
that the originator and the sponsor - field is equal to "Unconfirmed"; or
are complying with Article 7 of - field has errors in format.
Regulation (EU) 2017/2402 pursuant
to Article 22 (5) of Regulation (EU)
Article 7 compliance The Originator confirms its compliance with article 7 2017/2402. Box to complete may contain additional explanation.
N153 STSS62 . P of the EU Securitisation Regulation (see statements [{TEXT-5000}
in section 3.1 of the Securities Note). Field codes are highlighted in amber where the field has errors in format.
Confirmed . . I y X
Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
Where no potential investor makes such a request prior to pricing, confirmation should Confirmation that:
be provided that the information would be made available to any potential investor - the originator and the sponsor are
Underlying inf ti Confirmed/U fl h t. i i i i
N154 STSS62 " FEI' ylr;g information ( ondl}rme Ancen Confirmation and optional comment Upon such a reques complying with Article 7 of Regulation
confirmation Irme that the information required by . o . (EU) 2017/2402;
. Field codes are highlighted in amber where: . - the information required by Article
Article 7(1) (a) has been made _field is left blank: or Originator and sponsor 7(1) (a) has been made available to
available to potential investors before . M ) responsible for compliance with e - Article 22(5) Confirmation N/A
L. - field is equal to "Unconfirmed"; or ; potential investors before pricing upon
pricing upon request pursuant to field has errors in format Article 7
Article 22 (5) of Regulation (EU) € ) ’e:“‘f“f' . ired b l
The Originator, who will be designated as Reporting 2017/2402. ~the "; orm;tlgn rzqulre dy Am?lebl
Entity (see section 4.2.1(b) of the Additional . . . 7a) ( )t?_( ) has ee|.1 made av?l :d_ N
Underlying information Information), confirm that: Box to complete may contain additional explanation. before pricing at least in draft or initial
N155 STSS62 ' . {TEXT-5000} form.

comment

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

pricing upon request.

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




Before pricing

Confirmed

{Confirmed/Unconf|

Confirmation and optional comment
that the information required by
Article 7(1) (b) to (d) has been made

N156 STSS62 . . . A
documentation confirmation irmed}
The Originator, who will be designated as Reporting
Entity (see section 4.2.1(b) of the Additional
N157 STSS62 Before pricing Information), confirm that: {TEXT-5000}

documentation comment

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

available before pricing at least in
draft or initial form pursuant to Article
22 (5) of Regulation (EU) 2017/2402

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

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

Box to complete may contain additional explanation.

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




