Background information:

- f:feDnce RTS field code Mtiaonndaal;;r:t/i‘;:::‘l Field name Box to complete Field format Field description Technical guidance RTS field name RTS Content to be reported i:;tf:z:::g‘::;:‘:t(:t?:z 017/2402 fa::)::lcizlz::ljxplanation type 2:':?;2:':1;::2::‘;:3; 2019/980
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.
The unique identifier as assigned by In th.e ex.ceptional case of STS noti.fications on sgcuritis#ions for which multipl.e.STS. Where reporting an update, the unique
NO STSS3 C STS notification identifier {NOTIFICATION ID} |ESMA to the previously notified STS hD(IfI.C.atIOnS were Smel,tFEd .by dlff.erenf repl?r.(lng eﬂtl(les on the same securitisation Notification identifier reference number assigned by ESMA to  |[N/A General Information
notification. |dent|.f|.er -.STSS4 - Securltlsatlonv unlqu.e |dent|f|er (as it may be .the. case for master .trust the previously notified TS notification.
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.
Public
s . Only possible values in Box to complete are "Public" and "Private"
L Securitisation type may be 'Public' or L R
N1 M Securitisation type {LIST} ‘Private’ Securitisation type N/A General Information
Field codes are highlighted in amber if the field is left blank or has errors in format.
Only one LEI should be reported in Box to complete and it should be one of the
originators or sponsors. This LEI should exist at the GLEIF database.
. L The NRE code assigned to the STS notification reporting entity should be authorised for Legal Entity Identifier (LEI) of the entity
The LEI of the Designated Entity in this Designated Entity LEI for the date at which the notification will be submitted as final. designated as the first contact point and Item 3.2 of Annex 19 of Commission Delegated
N2 STSSO M Designated Entity LEI 95980020140005209368 {LEI} accordance with Article 27(1) of First contact point Article 27(1) General Information )
Regulation (EU) 2017/2402 ) o ) ) o ) name (?f the relevant competent Regulation (EU) 2019/980
Field codes are highlighted in amber if the field is left blank or has errors in format. authority
Note: The relevant competent authority of the Designated entity is requested during the
registration process of that Designated Entity into the STS register system.
ISIN (12-character alphanumeric code) should be reported in Box to complete where
available.
Where available, the international
Where multiple ISIN codes are reported, ";" separator should be used without any space. security identification code (ISIN) or
ES0305710008;ES0305710016;E50305710024;£50305 Where available, the international o o codes. If no ISIN is available, then any
N3 STSS1 C Instrument ISIN {ISIN} Lo . The same ISIN should not be reported multiple times. Instrument identification code other unique securities code assigned to
710032 security identification code(s) (ISIN). . o
this securitisation.
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
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.
If no ISIN is available, the name of the . W .
N4 STSS1 C Instrument code type {ALPHANUM-35}  |unique securities code assigned to this Where multiple codes are reported, *; separatol.' .ShOUId be used without any space
securitisation 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.
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
If no ISIN is available, any other unique [between each code. That may lead to repetition of the same code type
N5 STSS1 C Instrument code {TEXT-100} securities code such as (CUSIP_Value;CUSIP_Value).
a CUSIP, assigned to this securitisation
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.
Originator LEI should be reported in Box to complete for each originator in that
securitisation. At least one Sponsor LE| or Originator LEI should be provided.
Reported LEls should exist at the GLEIF database.
The LEI of the originator(s) and Item 4.2 of Annex 9 of Commission Delegated
N6 STSS2 C Originator LEI 95980020140005209368 {LEI} The LEI of the originator(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 Regulation (EU) 2019/980
original lender(s).
Field codes are highlighted in amber where:
- neither Sponsor LEI nor Originator LEi is reported; or
- field has errors in format.
SPAIN L . .
When only one originator is reported, please use this Box to complete to report the
unique country.
Select the relevant EambEA country in the drop-down list of Box to complete. Where available, the country of
N7 STSS8 C Originator country {COUNTRY_EU} The country of establishment of the Country of establishment establishment of the originator(s), Article 18 and 27(3) General Information N/A

originator(s)

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

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




N7

STSS8

Originator country (if
multiple countries)

{COUNTRY_EU_LIST
}

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

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

Field codes are highlighted in amber where:

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

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

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

- only one country is reported; or

- field has errors in format.

Country of establishment

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

Article 18 and 27(3)

General Information

N/A

N8

STSS2

Sponsor LEI

95980020140005209368

{LEI}

The LEI of the sponsor(s)

Sponsor LEI should be reported in Box to complete for each sponsor in that securitisation.
At least one Sponsor LEI or Originator LEI 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

N9

STSS8

Sponsor country

SPAIN

{COUNTRY_EU}

The country of establishment of the
sponsor(s)

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

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

Field codes are highlighted in amber where:

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

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

- field has errors in format.

N9

STSS8

Sponsor country (if multiple
countries)

{COUNTRY_EU_LIST
}

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

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

Field codes are highlighted in amber where:

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

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

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

- only one country is reported; or

- field has errors in format.

Country of establishment

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

Article 18 and 27(3)

General Information

N/A

N10

STSS2

Original Lender LE|

95980020140005209368

{LEI}

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

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

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

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

Legal Entity Identifier (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

N11

STSS8

Original Lender Country

SPAIN

{COUNTRY_WORLD
}

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

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

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

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

Field codes are highlighted in amber where:

- Original Lender Country and Multiple countries Box to complete is left blank whereas
Original Lender 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.

N11

STSS8

Original Lender Country (if
multiple countries)

{COUNTRY_WORLD
_LisT}

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

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

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

Field codes are highlighted in amber where:

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

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

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

- only one country is reported; or

- field has errors in format.

Country of establishment

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

Article 18 and 27(3)

General Information

N/A

N12

STSS8

SSPE Country

SPAIN

{COUNTRY_EU}

The country of establishment of the
SSPE(s)

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

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

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

N12

STSS8

SSPE Country (if multiple
countries)

{COUNTRY_EU_LIST
}

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

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

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

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

Country of establishment

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

Article 18 and 27(3)

General Information

N/A

N14

STSS4

Non-ABCP securitisation
unique identifier

95980020140005209368N202301

{SECURITISATION
ID}

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

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 (LEI) 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);

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

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




Multiple STS notifications

Indicates whether several STS

Box to complete should contain "Y" where several STS notifications may be issued for 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 . o 5
flag itisation identifi Unique identifier reporting entity in accordance with N/A General Information N/A
securitisation identifier i ) .
Field codes are highlighted in amber if the field is left blank or has errors in format. 4 Article 11(1) of Delegated Regulation
(EU) 2020/1224.
Box to complete should contain the reason why several STS notifications may be issued
for the same securitisation identifier by the same reporting entity.
Only possible values in Box to complete are:
Multiple STS notifications {Master - Master Trust
N16 STSS4
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 STSS4 p {TEXT-5000} . Lo N
comment 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 . L — .
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
exempt from the obligation to publish |the final prospectus identifier should be reported as soon as possible and at the latest no
N19 STSS5 Prospectus identifier 2023052388 / Register no 11,264 (TEXT-100} P 8 ? publs prosp ! ported: P
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; or
- field has errors in format.
Mandatory for public securitisations that are exempt from the obligation to publish a
prospectus.
For all securitisations that are not exempt from the obligation to publish a prospectus,
this field should be left blank.
. e Box to complete should contain a concise explanation describing the reason for such an
Where the public securitisation is R
. exemption.
exempt from publishing a prospectus,
concise explanation explaining wh
N20 STSS5 Exemption on Prospectus {TEXT-5000} L P . P 8 why Field codes are highlighted in amber where fields STSS5-Exemption on prospectus, STSS5-
this is the case making reference to the R . )
. Prospectus Country and STSS5-Prospectus identifier are filled.
relevant article of the prospectus
regulation
8 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)
{DATE_TEXT-YYYY- |2017/1129, the date on which the 2017/11294[4), the date on which the .
N21 STSS11 Issue date 2023-03-23 - Issue date 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.
Mandatory only to public securitisations.
The field may be left blank for private securitisations.
Select the name of the registered
L ) 8 R Select in the drop-down list the relevant name of the Securitisation Repository as it is
L ) securitisation repository as it is . . . I - . .
Securitisation Repository N . N available under the list of registered Securitisation Repositories published on the ESMA L B Where available, the name of the R
N22 STSS6 European DataWarehouse GmbH {LIST} available under the list of registered . Securitisation Repository . T ) N/A General Information N/A
name L L N 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. ps : : pa ¥ TEBISTEr_secr.xisx.
Field codes are highlighted in amber where field is left blank for public securitisations or
field has errors in format.
Box to complete should contain the name of the securitisation.
The field should be filled-in with "Not available" for private securitisations that do not Section 4 of Annex 9 of Commission Delegated
N23 STSS7 Securitisation name FONDO DE TITULIZACION, RMBS GREEN PRADO XI {TEXT-100} The securitisation name. p Securitisation name The securitisation name. N/A General Information &

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




Underlying exposures

residential mortgages

The type of underlying exposures
including:

1) residential mortgages;

2) commercial mortgages;

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

Only possible values in Box to complete are:

- residential mortgages

- commercial mortgages

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

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

Underlying exposures

including:

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

2) commercial loans that are
secured by one or more mortgages on

rF 0 MNiacidential mArtsacee X TThetype orunderiying exposures )

institution

institution or investment firm
established in the Union.

Check box in Box to complete should contain "Y" where the originator or original lender is
not a credit institution nor investment firm established in the Union.

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

a credit institution

credit institution or investment firm
established in the Union.

N25 STSS10 . {LIST} N R . - auto loans/leases e L. commercial immovable property, N/A General Information N/A
classification 4) credit facilities, including loans N K classification ) ) N .
. - credit-card receivables including offices or other commercial
and leases, provided to any type of 3 3
. . - trade receivables premises;
enterprise or corporation; " . .
- others 3) credit facilities provided to
5) auto loans/leases; S .
. . individuals for personal, family or
6) credit card receivables; . . . P .
7) trade receivables: Select in the drop-down list the relevant Underlying exposures classification. household consumption purposes;
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
i + titt
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
o L 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 \ N\ ' U 760_securitisations_designated_as_sts_as_from_01_01_2019_regulation_2402_2017_2.x
MM-DD} of the STS notification. 5x)
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
N27 STSs12 Last notification date 2023-03-23 {DATE_TEXT-YYYY- |The d.ate the STS notification was the _securitisation but will be submitted as a final STS notification at the issue date at the
MM-DD} submitted. earliest.
Example: 2020-01-31 (text format)
Field codes are highlighted in amber where;
- field 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
B . that the compliance with the STS verification services and confirmed the compliance with the STS criteria.

N28 SISS13 aetiorsediibidleatyjfas {Y/N} 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 STS
Where an authorised third-party has Field is mandatory in box to complete when Authorised Third Party flag for STSS13 is 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 . . " . X ' I .
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 (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
FRANCE Field i datory in box t lete when Authorised Third Party flag for STSS13 i accordance with Article 27(2) of
leldis marT atory in box to complete when Authorise rd Party Tlag Tor s Authorised Third party ) &) Article 27(2) General Information N/A
. . reported with "Y". Regulation (EU) 2017/2402, the name
Where an authorised third-party has X ,
A P L of the third party’s name and the
provided STS verification services in . . .
q . ) . 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 . N .
N Field codes are highlighted in amber where
country of establishment of the L . . .
authorised third part - field is left blank and is reported for the authorised third party flag; or
party - field is filled-in and "N" is reported for the authorised third party flag; or
- field has errors in format.
Field is mandatory in box to complete when Authorised Third Party for STSS13 is reported
The name of the competent authority  [with "Y".
that has authorised the third party as
available on ESMA website under the  |Select in the drop-down list the relevant name of the competent authority related to the . .
. ) . . . . . . Where an authorised third-party has
list of Competent authority supervising |country as reported in the Authorised Third party country as available on ESMA website rovided STS verification services in
Authorised Third part compliance of third parties with under the list of Competent authority supervising compliance of third parties with Article gccordance with Article 27(2) of
N32 STSS15 p_ 1/ Autorite des Marches Financiers (AMF) {CA_CODE} Article 28 of SecReg 28 of SecReg (https://www.esma.europa.eu/sites/default/files/library/esma33-128- Authorised Third party . Article 27(2) General Information N/A
Competent Authority . . . . L . Regulation (EU) 2017/2402, the name
(https://www.esma.europa.eu/sites/de |777_list_of_designated_competent_authorities_under_securitisation_regulation.pdf) .
N N of the competent authority that has
fault/files/library/esma33-128- . )
. . . o N authorised it.
777_list_of_designated_competent_au |Field codes are highlighted in amber where
thorities_under_securitisation_regulati | - field is left blank and "Y" is reported for the authorised third party flag; or
on.pdf) - field is filled-in and "N" is reported for the authorised third party flag; or
- field has errors in format.
Y
Check box in Box to complete should contain "N" where the originator or original lender
L L A check box as to whether the is a credit institution or investment firm established in the Union. A ‘Yes’ or ‘No’ statement as to whether
(ligieer (o7 @i originator or original lender is a credit Originator (or original lender) not |the originator or original lender is not a
N33 STSS17 lender) is not a Credit {Y/N} B B e g B g Article 27(3) Confirmation N/A




Confirmed

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

"N/A" should be reported where the originator or original lender is a credit institution or
investment firm established in the Union (STSS17 check-box is N").

Credit ti iteri Confirmed/U f
N34 STSS18 redi vgran ing crl en? { Sai=d ey Field codes are highlighted in amber where;
compliance confirmation irmed/N/A} " " "
- "Unconfirmed" is reported; or
- field is left blank; or
- "N/A"is not reported in Box to complete and STSS17 field is "N"; or
- "N/A"is reported in Box to complete and STSS17 field is "Y"; or
- field has errors in format.
The Seller represents that:
Confirmation and optional comment
Section 2.2.8.2 (x) of the Additional Information For that the originator’s or original Where the answer to field STS17 is
56.10% of the Outstanding Balance of the lender’s credit-granting criteria, "Yes", confirmation that the originator’s
Receivables, the Seller has faithfull lied with rocesses and systems in place are Confirmation that the credit or original lender’s credit-grantin . N .
eceivables, the ¢ er_ as fal u v ?omp |e. wi P . ¥ p A . . . ) . g & ) 8 Article 27(3) Confirmation 0
the standard set forth in the Origination Policy executed in accordance with Article 9 granting complies with Article 9 |criteria, processes and systems in place
described in section 2.2.7 of this Additional of Regulation (EU) 2017/2402 where are executed in accordance with Article
Information and, for the remaining Mortgage Loans, the Originator (or original lender) is Box et tain additional Janati 9 of Regulation (EU) 2017/2402.
S ox to complete may contain additional explanation.
representing a total of 43.90% of the Outstanding not a Credit institution. P \ ' P
Balance of the Receivables, the Seller has complied . . R L . N .
. . - R I - ) 2 Field should be left blank where STSS18-Credit granting criteria compliance confirmation
Credit granting criteria with origination policies that do not differ .
N35 STSS18 . N L . S {TEXT-5000} is equal to N/A.
compliance comment substantially from Origination Policy described in
section 2.2.7 of this Additional Information.
Field codes are highlighted in amber where it is not the case or the field has errors in
format.
Section 2.2.8.2 (z) of the Additional Information The
Mortgage Loans were originated in the ordinary
course of business of the Seller, pursuant to
underwriting standards in respect of the acceptance
of Mortgages Loans that are no less stringent than
those that the Seller applied at the time of
origination to similar receivables that are not
securitised.
Confirmed Box to complete should contain the confirmation indicator
(Confirmed/Unconfirmed/N/A).
"N/A" should be reported where the originator or original lender is a credit institution or
investment firm established in the Union (STSS17 field is "N").
N36 ETeSTS Credit .grlantlng C.I'ItEI’I? l{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 o e ) N "
) . - field is left blank; or . . . Yes", confirmation that the credit-
that the credit-granting as referred to ) . o N Confirmation that the credit ! N . . N .
. X . - "N/A"is not reported in Box to complete and STSS17 field is "N"; or o X . granting as referred to in Article Article 27(3) Confirmation N/A
in Article 27(3)(a) of Regulation (EU) N e . L wyn granting is subject to supervision N .
. . -~ - "N/A"is reported in Box to complete and STSS17 field is "Y"; or 27(3)(a) of Regulation (EU) 2017/2402 is
2017/2402 is subject to supervision. N ) . .
- field has errors in format. subject to supervision.
Box to complete may contain additional explanation.
Credit granting criteria Credit-granting is subject to supervision by Bank of Field should be left blank where STSS19-Credit granting criteria supervision confirmation
N37 STSs19 N N EhE L] G v {TEXT-5000} is equal to N/A.
supervision comment Spain
Field codes are highlighted in amber where it is not the case or the field has errors in
format.
Confirmed . . L X X
Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
N38 STS520 True sale or assignment {Confirmed/Unconf Field codes are highlighted in amber where:
transfer confirmation irmed} Confirmation and concise explanation - field is left blank; or
on how the transfer of the underlying - field is equal to "Unconfirmed"; or A concise explanation of how the
exposures is made by means of true - field has errors in format. ) transfer of the underlying exposures is
X Transfer of the underlying .
= = = = sale or transfer with the same legal made by means of true sale or transfer . . . Item 3.3 of Annex 19 of Commission Delegated
The Legal Opinion confirms that "...the assignment . R exposures by true sale or . . Article 20(1) Concise Explanation i
5 3 effect in a manner that is enforceable ) with the same legal effect in a manner Regulation (EU) 2019/980
of the Receivables to the Fund on the Incorporation R . assignment . X
. 3 ) against the seller or any third party that is enforceable against the seller or
Date (i) has been carried out legally, validly and X . . . . .
True sale or assignment i R o e el i vl et pursuant to Article 20(1) of Regulation |Box to complete should contain the concise explanation. any third party.
N39 STS520 o U et Y |{rext-10000} (EU) 2017/2402.
transfer explanation by means of a true sale or assignment or transfer, . — . . N .
o L B Field codes are highlighted in amber if the field is left blank or has errors in format.
and (ii) is enforceable vis-a-vis the Seller and any third
parties with full recourse to Borrowers (and, where
applicable, guarantors)".
Check box in Box to complete should contain "Y" where any of the severe clawback
A check box s to whether any of the provisi?ns referrel? Fo ilt] points yfa)ﬂor (b) of Article 20(2) of Regulation (EU) 2017/2402 are
L found in the securitisation and "N" otherwise.
severe clawback provisions referred to
N40 STSS21 Subject to severe clawback [N Y/N in Article 20(2) (a) or (b) of Regulation
d (Y/N} (2) (a) or (b) . 8 Field codes are highlighted in amber where:
(EU) 2017/2402 are found in the o
o - field is left blank; or
securitisation. field i I to "™
- !e Isequa Ov ;or A concise explanation on whether any
- field has errors in format. of the severe clawback provisions .
. N . . . Item 3.3 of Annex 19 of Commission Delegated
Boxt lete should contain 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.
P P Regulation (EU) 2017/2402 are found in 8
A concise explanation on whether an; the securitisation.
! P L 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 J . {TEXT-10000} referred to in Article 20(2) (a) or (b) of | _. o .
explanation Regulation (EU) 2017/2402 are found Field codes are highlighted in amber where:
u
in tghe securitisation - field is left blank and "Subject to severe clawback" check-box is "Y"; or
itisation.
- field is not left blank and "Subject to severe clawback" check-box is "N"; or
- field has errors in format.
Box to complete should contain the confirmation indicator
(Confirmed/Unconfirmed/N/A).
Clawback provisions Confirmed/Unconf
N42 STSS22 N P N . Confirmed { U Field codes are highlighted in amber where:
exemption confirmation irmed/N/A} s
- field is left blank; or
- field is equal to "Unconfirmed"; or
Confirmation and optional comment - field has errors in format. . y . .
e X Exemption for clawback A confirmation whether the provisions .
. . . on whether the provisions in Article L R . N . N . . N . 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 i
i . 20(3) of Regulation (EU) 2017/2402 . . ) Regulation (EU) 2019/980
subject to any severe clawback provision. In the Box to complete may contain additional explanation. laws 2017/2402 apply.
o . . apply.
event of bankruptcy of the Seller, (i) the FT will enjoy
Na3 STSS2D Clawba?k provisions a right of separation (arts 239 a.nd 240 Bankruptcy {TEXT-5000} Field should be left blank where STSS22-Clawback provisions exemption confirmation is
exemption comment Law), save for moneys in posesion of the Seller, and equal to N/A.
(ii) the assignment of the Receivables may be subject
to recovery only in case that fraudulent intention is Field codes are highlighted in amber where it is not the case or field has errors in format.
evidenced in the assignment.
N Check box in Box to complete should contain:
-"Y" where the seller is not the original lender
The seller is not the original Indicator that the seller is not the
Naa STSS23 8 {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

{Confirmed/Unconf

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 Where the seller is not the original
. .g irmed/N/A} Field codes are highlighted in amber where: L 8
confirmation . . lender, a statement confirming that the -
- field is left blank; or Transfer where the seller is not L . N . . . . Item 3.3 of Annex 19 of Commission Delegated
. R ) W . securitisation complies with Article Article 20(4) Confirmation R
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 8
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
R the seller is not the original lender confirmation is not "N/A".
Transfer where the seller is
N46 STSS23 not the original lender TEXT-10000!
R 8 { } Field should be left blank where STSS23-Transfer where the seller is not the original
explanation N 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.
"Confirmed" should be reported where that perfection (at a later stage than at the
Transfer at a later stage {Confirmed/Unconf . L P R P ( . 8 -
N47 STSS24 ¥ R . closing of the securitisation) is effected at least through the required minimum pre-
confirmation irmed/N/A} . . . . . N
determined event triggers as listed in Article 20(5) of Regulation (EU) 2017/2402.
Where the transfer of the underlying
exposures is performed by means of an |Field codes are highlighted in amber where:
assignment and perfected at a later - field is left blank; or
stage than at the closing of the - field is equal to "Unconfirmed"; or
securitisation, confirmation and - field has errors in format.
concise explanation on how and
whether that perfection is effected at
P . - Where the transfer of the underlying
least through the required minimum .
! . R exposures is performed by means of an
pre-determined event triggers as listed )
N ) > . . . assignment and perfected at a later
in Article 20(5) of Regulation (EU) Box to complete should contain the concise explanation where STSS24-Transfer at a later .
X . - stage than at the closing of the
2017/2402. stage confirmation is not "N/A". e . .
TN Sy S 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. N . B N . . . Item 3.3 of Annex 19 of Commission Delegated
an assignment and perfected ata |minimum pre-determined event triggers |Article 20(5) Concise Explanation Regulation (EU) 2019/980
Field cod highlighted i b here iti tth field h inf ¢ later stage as listed in Article 20(5) of Regulation 8
ield codes are highlighted in amber where it is not the case or field has errors in format.
Entie (EU) 2017/2402.
Where alternative mechanisms of
transfer are used, a confirmation that
an insolvency of the originator would
N/A Box to complete should contain the confirmation indicator not re'udic;/ o revenilthe SSPE from
(Confirmed/Unconfirmed/N/A). "N/A" should be reported in Box to complete only where P ,J o P
. . enforcing its rights.
alternative mechanisms of transfer are not used.
N9 e Alteltnatlv.e mechanism l{Conflrmed/Unconf , . )
confirmation irmed/N/A} Field codes are highlighted in amber where:
Where alternative mechanisms of - field is left blank; or
transfer are used, confirmation and - field is equal to "Unconfirmed"; or
optional comment that an insolvency - field has errors in format.
of the originator would not prejudice
or prevent the SSPE from enforcing its . : ) .
. . Box to complete may contain the concise explanation where STSS24-Alternative
rights pursuant to Article 20(5) of hani firmation i £ /A"
mechanism confirmation is no .
e " hani Regulation (EU) 2017/2402.
ernative mechanism
N50 STSS24 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 . . L X X
Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
Representations and {Confirmed/Unconf Field codes are highlighted in amber where:
N51 STSS25 X X . X .
warranties confirmation irmed} - field is left blank; or
Confirmation and concise explanation - field is equal to "Unconfirmed"; or
on how and whether there are - field has errors in format. A concise explanation on how and
representations and warranties whether there are representations and
rovided by the seller that the warranties provided by the seller that
Section 2.2.8.2.d. of the Additional Information. P . v . . p v N .
" ) underlying exposures included in the the underlying exposures included in
The Seller represents that "The Seller is the sole I e .
£ the Mort L hich f £li securitisation are not encumbered or Representations and warranties the securitisation are not encumbered Article 20(6) Concise Explanation Item 2.2.8 of Annex 19 of Commission
i i i
(U7 7 TS W PIRCEE LTk, VT ETTE E 7 otherwise in a condition that can be P or otherwise in a condition that can be P Delegated Regulation (EU) 2019/980
and encumbrances and has no knowledge that any
) o foreseen to adversely affect the foreseen to adversely affect the
Borrower may raise any objections to the payment of - . . . .
Representations and VW SO - enforceability of the true sale or Box to complete should contain the concise explanation. enforceability of the true sale or
N52 STSS25 P q anati : {TEXT-10000} assignment or transfer with the same assignment or transfer with the same
warranties explanation .
P B . R legal effect pursuant to Article 20(6) of |Field codes are highlighted in amber if the field is left blank or has errors in format. legal effect.
Section 2.2.8.2.uu of the Additional Information. .
W Regulation (EU) 2017/2402.
The Seller represents that "The Mortgage Loans are
not subject to any contractual provisions preventing
assignment of the Receivables or requiring the
Borrower’s consent for such assignment".
Confirmed . . L X X
Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
Underlying exposures
o ,y g. p. {Confirmed/Unconf Field codes are highlighted in amber where:
N53 STSS26 eligibility criteria X -
confirmation irmed} - field is left blank; or
Confirmation and concise explanation - field is equal to "Unconfirmed"; or
on how the underlying exposures - field has errors in format.
= = = transferred from, or assigned by, the
Section 2.3. of the Additional Information states that .
} ) seller to the SSPE meet predetermined,
the Management Company will not actively manage .
th ts backing the i clear and documented eligibility
e criteria which do not allow for active
. . . portfolio management of those A concise explanation on how:
Each Receivable must meet and satisfy, with all the . . . . . . .
Uiy g EEeees R s e el e E e i it exposures on a discretionary basis Box to complete should contain the concise explanation. - the underlying exposures transferred
N54 STSS26 ligibility criteri Janati 2.2.8.2 of the Additi 1 Inf i Additionall {TEXT-10000} pursuant to Article 20(7) of Regulation from, or assigned by, the seller to the
eligibility criteria explanation |2.2.8.2 of the itional Information. itionally, . . . . . . .
14 v 2 . N N Vi (EVU) 2017/2402. Field codes are highlighted in amber if the field is left blank or has errors in format. SSPE meet predetermined, clear and
an authorised audit company performs certain I k
3 . . documented eligibility criteria which do
attributes report with respect to the compliance of . .
N i not allow for active portfolio
the underlying exposures in a randomly selected
i’ o . _— L . management of those exposures on a
sample which covers the key eligibility criteria of the Eligibility criteria which do not discretionary basis:
transaction. allow for active portfolio 'y g . . . Section 2 of Annex 19 of Commission
= . - the selection and transfer of the Article 20(6) Concise Explanation .
Confirmed . X L . y management of the underlying . . Delegated Regulation (EU) 2019/980
Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed). ) . . |underlying exposures in the
lexposures on a discretionary basis e
Underlyi securitisation is based on clear
nderlying exposures . o
NS5 STSS26 selecti(;/n groc:sses {Confirmed/Unconf Field codes are highlighted in amber where: processes which facilitate the
p irmed} Confirmation and concise explanation - field is left blank; or identification of which exposures are

confirmation

on how the selection and transfer of

the underlying exposures in the

am ic hacad an rlaar

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

selected for or transferred into the
securitisation and that they do not

allaws far thair activa nartfalin




Underlying exposures

the Management Company will not actively manage
the assets backing the issue.

Each Receivable must meet and satisfy, with all the
representations and warranties established in section

Section 2.3. of the Additional Information states that

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

Box to complete should contain the concise explanation.
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management on a discretionary basis.

N56 STSS26 selection processes o N " {TEXT-10000} management on a discretionary basis
. 2.2.8.2 of the Additional Information. Additionally, . . . N . . s .
explanation . ) ) pursuant to Article 20(7) of Regulation |Field codes are highlighted in amber if the field is left blank or has errors in format.
an authorised audit company performs certain (EU) 2017/2402
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.
Confirmed . N L X X
Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
Confirmation and detailed explanation
Homogeneity of assets {Confirmed/Unconf . P Field codes are highlighted in amber where: . .
N57 STSS27 . . . as to the homogeneity of the pool of L A detailed explanation as to the
confirmation irmed} N . - field is left blank; or N .
underlying exposures backing the . N X . homogeneity of the pool of underlying
e ) - field is equal to "Unconfirmed"; or . e
securitisation pursuant to Article 20(8) field h inf ¢ exposures backing the securitisation.
- field has errors in format.
of Regulation (EU) 2017/2402. For that For that purpose, include a reference to
i i i urpose, include a reference to the the EBA RTS on homogeneit: Item 2.2.7 of Annex 19 of Commission
it e ?xposures: (el il t.he el vl s purp B L Homogeneity of assets L 8 Y R Article 20(8) Detailed Explanation ) !
category according to article 1 (a) (i) of the EBA RTS on homogeneity (Commission (Commission Delegated Regulation (EU) Delegated Regulation (EU) 2019/980
Commission Delegated Regulation (EU) of 28 May Delegated Regulation (EU) [XX/XXXX], and explain in detail how
T S 2019, supplementing Regulation (EU) 2017/2402 on [2019/1851], and explain in detail how [Box to complete should contain the detailled explanation. each of the conditions specified in the
N58 STSS27 | 4 i V the homogenity of the underlying exposures {TEXT-32767} each of the conditions specified in the Article 1 of that Delegated Regulation
explanation A . . - . . . ’
B (residential mortgages). Additionally, the Seller Article 1 of that Delegated Regulation |Field codes are highlighted in amber if the field is left blank or has errors in format. are met.
represents that the homogenity criteria are met (see are met.
representation 2.2.8.2.b and 2.2.8.2.c of the
Additional Information)
Confirmed
Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
N59 STSs28 No rfa»seceritisation .(Confirmed/Unconf Confirmation and optional comment Field. cod.es are highlighted in amber where:
confirmation irmed} that the underlying exposures do not h f!eld !S left blank", or X . A confirmation that the underlying
include any securitisation positions pel eaualto Unconfirmed’;or Underlying Exposure Obligations exposures do not include any Item 2.2 of Annex 19 of Commission Delegated
~ fi i i : .
and that the notified securitisation is field has errors in format. 4 g. . P N 8 securitisation positions and that the Article 20(9) Confirmation N 8
. no re securitisation - e Regulation (EU) 2019/980
R . R therefore not a re-securitisation notified securitisation is therefore not a
Section 2.2.14 of the Additional Information states . . A
. 3 pursuant to Article 20(9) of Regulation . " . re-securitisation.
N U———— that the Receivables do not include transferable (EU) 2017/2402 Box to complete may contain additional explanation.
N60 STSS28 [ securities, as defined in point (44) of article 4(1) of {TEXT-5000} -
Directive 2014/65/EU nor any securitisation position, Field codes are highlighted in amber where the field has errors in format.
whether traded or not.
Confirmed . . L . .
Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
Soundness of the
underwriting standards {Confirmed/Unconf Field codes are highlighted in amber where:
Né61 STSS29 ) . q R
(ordinary course of business) irmed} - field is left blank; or
confirmation - field is equal to "Unconfirmed"; or
- field has errors in format.
Section 2.2.8.2.z of the Additional Information The
Seller represents that “The Mortgage Loans were
originated in the ordinary course of business of the
Seller, pursuant to underwriting standards in respect . . . .
Confirmation and detailed explanation
of the acceptance of Mortgages Loans that are no .
) N as to whether the underlying
less stringent than those that the Seller applied at L .
R L o N exposures were originated in the
the time of origination to similar receivables that are ) . .
o lender’s ordinary course of business
not securitised”. . -
and whether the applied underwriting
standards were no less stringent that
2.2.8.2.x of the Additional Information The Seller . ,g
“ ) those applied at the same time of
Soundness of the represents that “For 56.10% of the Outstanding s N . N
- ) ) origination to exposures that were not |Box to complete should contain the detailled explanation.
underwriting standards Balance of the Receivables, the Seller has faithfully . .
N62 STSS29 X . R . . {TEXT-32767} securitised pursuant to Article 20(10)
(ordinary course of business) |[complied with the standard set forth in the N . L N . L .
3 L X R . ) . of Regulation (EU) 2017/2402. Field codes are highlighted in amber if the field is left blank or has errors in format.
explanation Origination Policy described in section 2.2.7 of this
Additional Information and, for the remaining
Mortgage Loans, representing a total of 43.90% of
the Outstanding Balance of the Receivables, the
Seller has complied with origination policies that do
not differ substantially from Origination Policy
described in section 2.2.7 of this Additional A detailed explanation:
Information". The Seller undertakes to disclose to the - as to whether the underlying
Management Company without delay any material exposures were originated in the
change in the Origination Policy (section 2.2.7 of the lender’s ordinary course of business and
Additional Information). whether the applied underwriting
Gontrmed standards were no less stringent that
Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed). those applied at the same time of
Soundness of the . . X X origination to exposures that were not
> {Confirmed/Unconf |Confirmation and detailed explanation |Field codes are highlighted in amber where: securitised
N63 STSS29 underwriting standards b - L -
irmed} as to whether the underwriting - field is left blank; or hether th d -
e leenipaton standards and any material changes ield i " i " - as to whether the underwriting
K : | 4 e p dg - field is equal to "Unconfirmed"; or standards and any material changes
rom prior underwriting standards - field has errors in format. from prior underwriting standards have
have been or will be fully disclosed to . .
o R been or will be fully disclosed to
The Sell dertakes to disclose to the M: t potential investors without undue potential investors without undue delay.
Soundness of the € eller url ertakes to disclose ? N an?gemen delay pursuant to Article 20(10)of Box to complete should contain the detailled explanation. Soundness of the underwriting - - . . Item 2.2.7 of Annex 19 of Commission
Company without delay any material change in the X - on how securitisations where the Article 20(10) Detailed Explanation X
N64 STSS29 underwriting standards o 5 3 " {TEXT-32767} Regulation (EU) 2017/2402. standard . . . Delegated Regulation (EU) 2019/980
] — Origination Policy (section 2.2.7 of the Additional Field cod highlighted i ber if the field is left blank or h inf ¢ underlying exposures are residential
(disclosure) explanation Information). ield codes are highlighted in amber if the field is left blank or has errors in format. Ioans, the pool of underlying exposures
meet the requirement of the second
Confirmed Box to complete should contain the confirmation indicator paragraph of Article 20(10) of
(Confirmed/Unconfirmed/N/A). Regulation (EU) 2017/2402.
"N/A" should be reported only for non Residential loans. - as to whether an assessment of the
borrower’s creditworthiness meets the
NES STSS29 Residential Loan {Confirmed/Unconf Field codes are highlighted in amber where: requirements set out in Article 8 of
requirement confirmation irmed/N/A} - field is left blank; or Directive 2008/48/EC[3] or paragraphs
- "Unconfirmed" is reported; or 1to 4, point (a) of paragraph 5, and
- "N/A"is not reported and STSS10 field is not " residential mortgages"; or paragraph 6 of Article 18 of Directive
- " ield is "resi i " 2014/17/EU[4] or, wh licable,
Confirmation and detailed explanation .N/A is reporteg and STSS10 field is "residential mortgages"; or 4 /17/EU[4] ?r wi erelapp.lca e,
s - field has errors in format. equivalent requirements in third
on how securitisations where the .
. - . . . . countries.
Section 2.2.8.2.r of the Additional Information The underlying exposures are residential
Seller represents that "None of the Mortgage Loans loans, the pool of underlying exposures
includes Self-Certified Mortgage Loans or Equity meet the requirement of the second
Release Mortgage Loans. For these purposes, (i) “Self- aragraph of Article 20(10) of
) o ” o @ parag p (10) Box to complete should contain the concise explanation where STSS29-Residential Loan
Certified Mortgage Loans” means mortgage loans Regulation (EU) 2017/2402. ) . L N /A
> ) requirement confirmation is not "N/A".
R . sold and underwritten on the basis that the
Residential Loan . . o K
N66 STSS29 applicants and/or intermediaries representing them  [{TEXT-32767}

requirement explanation

were made aware before the start of the lender's
assessment that income could be self-certified; and
(ii) “Equity Release Mortgage Loans” means
residential mortgage loans where borrowers have
monetised their properties for either a lump sum of
cash or regular periodic income".

Field should be left blank where STSS29-Residential Loan requirement confirmation is
equal to N/A.

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




Borrower's creditworthiness

Confirmed

{Confirmed/Unconf

Confirmation and detailed explanation
as to whether an assessment of the

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

Field codes are highlighted in amber where:

N67 STSS29 , . .
assessment confirmation irmed} borrower’s creditworthiness meets the | - field is left blank; or
requirements set out in Article 8 of - field is equal to "Unconfirmed"; or
Directive 2008/48/EC[3] or paragraphs | - field has errors in format.
1to 4, point (a) of paragraph 5, and
. - . paragraph 6 of Article 18 of Directive
Section 2.2.8.2., of the Additional Information . . N .
.\ . X e p 2014/17/EU[4] or, where applicable, Box to complete should contain the detailed explanation.
Borrower's creditworthiness [The Seller represents that “The assessment of the . . . .
N68 STSS29 . X . K {TEXT-32767} equivalent requirements in third
assessment explanation Borrower’s creditworthiness meets the requirements N . L N . L .
) R L ” countries. Field codes are highlighted in amber if the field is left blank or has errors in format.
as set out in article 8 of Directive 2008/48/EC”.
Confirmed . . L X .
Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
Originator/Lender Expertise {Confirmed/Unconf Field codes are highlighted in amber where:
N69 STSS30 ) . h s
confirmation irmed} - field is left blank; or
- field is equal to "Unconfirmed"; or
- field has errors in format.
onfirmation and detailed explanation
UClI as Seller and as Servicer has the relevant as to whether the originator or original A detailed explanation as to whether
i ity i iginati lender have expertise in originatin the originator or original lender have Item 2.2.7 of Annex 19 of Commission
(kR €% el Clliiay [ it orlglna?tlon S e p. ) ! gl 8 Originator/Lender Expertise g . - g Article 20(10) Detailed Explanation . !
loans for over 30 years and as servicer of mortgage exposures of a similar nature to those expertise in originating exposures of a Delegated Regulation (EU) 2019/980
receivables securitisation for over 25 years. securitised pursuant to Article 20(10) similar nature to those securitised.
- . UCl is a credit financial entity incorporated and of Regulation (EU) 2017/2402 Box to complete should contain the detailed explanation.
Originator/Lender Expertise N . N N . .
N70 STSS30 explanation established in Spain and is duly registered in the {TEXT-32767}
B Official Register of the Bank of Spain under number Field codes are highlighted in amber if the field is left blank or has errors in format.
8512.
Please see also (i) section 2.2.7 of the Additional
Information; and (ii) section 3.5 of the Additional
Information.
N71 STSS31 Defaulted or re.struct_ured Confirmed .(Confirmed/Unconf o
exposures confirmation irmed}
SECTIon Z.Z.8.2.yy Or the Aaartionar ation Tne
Seller represents that “For the purposes of article
20(11) of the EU Securitisation Regulation, none of
the Borrowers or the guarantors under the Mortgage
Loans is a credit-impaired Debtor, who, to the best of
the Seller’s knowledgel (i) ha? been L?eclared insolvent A detailed explanations as to whether: ) '
or had a court grant his creditors a final non- . A detailed explanations as to whether:
. X -the transferred underlying exposures .
appealable right of enforcement or material damages do not include, at the time of -the transferred underlying exposures
as a result of a missed payment within 3 (three) years X § do not include, at the time of selection,
) o selection, defaulted exposures (or
prior to the date of origination or has undergone a X . defaulted exposures (or restructured
N X k restructured exposures) as defined in ) . X
debt-restructuring process with regard to his non- Article 20(11) of Regulation (EU) exposures) as defined in Article 20(11)
performing exposures; or (ii) was, at the time of 2017/2402 of Regulation (EU) 2017/2402.
origination, where applicable, on a public credit - . . - the requirements referred to in Article o
> 3 o - the requirements referred to in . . . Transferred underlying exposures . ., X . . . Item 2.2.8 of Annex 19 of Commission
registry of persons with adverse credit history; or (iii) R X " Box to complete should contain the detailed explanation. X . 20 (11) (a) (i) and (ii) of Regulation (EU) |Article 20(11) Detailed Explanation K
Defaulted or restructured ) ) o Article 20 (11) (a) (i) and (ii) of without exposures in default Delegated Regulation (EU) 2019/980
N72 STSS31 ) has a credit assessment or a credit score indicating {TEXT-32767} . 2017/2402 are met.
exposures explanation X Regulation (EU) 2017/2402 are met; . L . . . . | . X
that the risk of contractually agreed payments not the requirements referred to in Field codes are highlighted in amber if the field is left blank or has errors in format. - the requirements referred to in Article
being made is significantly higher than the ones of Article 20 (1) (b) of Regulation (EU) 20 (11) (b) of Regulation (EU)
comparable exposures held by the relevant Seller 2017/2402 are met ; 2017/2402 are met ;
which have not been assigned to the Fund under the . ! . - the requirements referred to in Article
X - the requirements referred to in .
transaction". R . 20 (11) (c) of Regulation (EU)
Article 20 (11) (c) of Regulation (EU)
2017/2402 are met 2017/2402 are met.
2.2.8.2.bb of the Additional Information: “The Seller ’
is not aware of the existence of litigation of any kind
as regards the Mortgage Loans that may prejudice
the validity or enforceability (exigibilidad ) thereof or
give rise to the application of Article 1,535 of the Civil
Code”.
22292 wnunftha Additi 1 i “Nan, f
Confirmed
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 e At least one payment at the {Confirmed/Unconf <hould be reported below. P P
time of transfer confirmation irmed} Confirmation and optional comment P .
on whether, at the time of transfer of
the exposures, the debtors have made Field codes are highlighted in amber where:
at least one payment pursuant to - f?eld is left blanl.<; or
Article 20(12) of Regulation (EU) - field has errors in format.
2017/2402.
2.2.8.2.t of the Additional Information: The Seller . - R
" Box to complete may contain additional explanation.
At least one payment at the |represents that “Each Borrower has made at least
N74 SiSs22 time of transfer comment one scheduled payment under the relevant Mortgage ETFERE)
p”y e Field codes are highlighted in amber where the field has errors in format.
Loan agreement”.
Only possible values in Field are:
- no exemption
- single instalment for revolving securitisations backed by exposures payable in a single
|n5ta|m.ent £l han 1 p i itisations havi it of | han 1 A confirmation whether, at the time of
- matl.mtly :;- ess_than I.ye'ar 9r revol w:lg securitisations avlln.g a ma;fmty of less than 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. X ) . Items 3.3 and 3.4.6 of Annex 19 of Commission
-N/A N . Article 20(12) Confirmation .
. X ) X L of transfer A confirmation whether or not the Delegated Regulation (EU) 2019/980
The payment exemption should be consistent with the confirmation indicator populated . .
N75 STSS32 P i LIST] for STSS32 indicati heth he ti f fer of th he deb hi exemption under Article 20(12) of
ayment exemption {! } or indicating whether, at the tlmec_> transfer of the expt?sures, 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 ) o .
under Article 20(12) of Regulation (EU) Field codes are highlighted in amber where:
2017/2402 for revolving securitisations | "At least one payment at the time of transfer" is "Unconfirmed" for STSS32 and field
backed by exposures payable in a is left blank or equal to "No exemption" or "N/A"; or
single instalment or having a maturity - "At least one payment at the time of transfer" is "Confirmed" for STSS32 and field is
of less than one year, including not -Ieft blank; or )
without limitation monthly payments - field has errors in format.
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 STSS32
Payment exemption is Confirmed.
N76 STss32 Y g {TEXT-5000}

explanation

Field codes are highlighted in amber where:

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

- field has errors in format.




Confirmed

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 X . . .
repayments confirmation irmed} - field is left blank; or
- field is equal to "Unconfirmed"; or
- field has errors in format.
Section 3.1.1 of the Additional Information: "The Confirmation and detailed explanation
Fund will periodically obtain funds from the of the degree of dependence of the A detailed explanation of the degree of
L N Repayment of the holders shall
repayment of principal and interest on the Mortgage repayments of the holders of the dependence of the repayments of the e
) i L . not have been structured to L . . ) R Item 3.4.1 of Annex 19 of Commission
Loans which will be used by the Fund to, amongst securitisation position on the sale of ) holders of the securitisation position on |Article 20(13) Detailed Explanation X
ovet] . " . depend predominantly on the . Delegated Regulation (EU) 2019/980
others, repay the principal and interests of the assets securing the underlying <ale of assets the sale of assets securing the
Notes." exposures pursuant to Article 20(13) of . ! . . underlying exposures.
. Box to complete should contain the detailed explanation.
Degree of dependence on Regulation (EU) 2017/2402.
N78 STSS33 ) . I o {TEXT-32767}
repayments explanation The sale of the Receivables is limited to (i) liquidation . . . . N .
N N R Field codes are highlighted in amber if the field is left blank or has errors in format.
of the Fund as described in Section 4.4.3 of the
Registration Document; (ii) the remedies in case of a
breach of Eligibility Criteria in accordance with
Section 2.2.9.of the Additional Information and (jii)
the Optional Redemption in Section 4.9.4 of the
Additional Information.
Confirmed
Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
Compliance with risk
p, N {Confirmed/Unconf Field codes are highlighted in amber where:
N79 STSS34 retention requirements . L
confirmation irmed} - field is left blank; or
- field is equal to "Unconfirmed"; or
- field has errors in format.
TS SENET, a5 OFgMator, WIT UNTerTake M Ine Deed
of Incorporation to retain, on an ongoing basis, a
material net economic interest of at least 5 (five) per
cent in the securitisation transaction described in this
Prospectus in accordance with article 6(3)(d) of the
EU Securitisation Regulation (by means of
the retention of the first loss tranche and, where
such retention does not amount to 5 % of the Y . . .
) " 3 Confirmation and concise explanation
nominal value of the securitised exposures, if .
) as to how the originator, sponsor or
necessary, other tranches having the same or a more L
) ) original lender of a non-ABCP
severe risk profile than those transferred or sold to - . .
N ) ) securitisation comply with the risk
investors and not maturing any earlier than those . . .
) . retention requirement as provided for
transferred or sold to investors, so that the retention . . .
A e o . X in Article 6 of Regulation (EU) . X .
Compliance with risk equals in total not less than 5 % of the nominal value 2017/2402 Box to complete should contain the concise explanation.
N80 STSS34 retention requirements of the securitised exposures), as referred in section {TEXT-10000} .
explanation 2.2.8.1 (f) of the Additional Information) and article 8 Field codes are highlighted in amber if the field is left blank or has errors in format.
of the Delegated Regulation (EU) 625/2014 of 13
March 2014 supplementing CRR by way of regulatory
technical standards specifying the requirements for
investors, sponsors, original lenders and originator
institutions relating to exposures to transferred credit
risk (the “Delegated Regulation 625/2014"),
applicable until the new regulatory technical
standards to be adopted by the Commission apply,
pursuant to article 43(7) of the EU Securitisation
Regulation. In addition, the Seller has undertaken
that the material net economic interest held by it
shall not be split amongst different types of retainers
d chall '+ hioct t. dit_ricl iti, i
LEI field should be reported in Box to complete where available. Where reported, this LE|
should exist at the GLEIF database.
LEI of the entity (where available) that
retains the material net economic Only one LEI should be reported.
N81 STSS34 Retaining entity LEI 95980020140005209368 {LEI} . )
interest pursuant to Article 21(1) of . o .
. Field codes are highlighted in amber where:
Regulation (EU) 2017/2402. 3 R . .
- neither entity name nor entity LEl is reported A concise explanation as to how the
- field has errors in format. originator, sponsor or original lender of
Entity name should be reported in Box to complete where LEl is not available for STSS34- a non-ABCP securitisation comply with
Name of the entity (where LEl is not Retaining entity LEI. the risk retention requirement as
available) that retains the material net i i i i
N82 STSS34 Retaining entity name Unién de Créditos Inmobiliarios, S.A., E.F.C. {TEXT-100} _) . . . N . provided for in Article 6 of Regulation
economic interest pursuant to Article |Field codes are highlighted in amber where: (EV) 2017/2402.
21(1) of Regulation (EU) 2017/2402. - neither entity name nor entity LEl is reported An indication which entity retains the
- field has errors in format. material net economic interest and
N Only possible values in Box to complete are "Y" or "N" which option is used for retaining the
Box to complete should contain "Y" where vertical slice is used for retaining the risk and risk including:
Is vertical slice in accordance with N" otherwise. (1) vertical slice in accordance with
N83 STSS34 Vertical slice {Y/N} Article 6(3)(a) of Regulation (EU) Field codes are highlighted in amber where: Article 6(3)(a) of Regulation (EU)
2017/2402 used for retaining the risk? — B X & . 2017/2402;
- field is left blank; or (2) seller’s share in accordance with Item 3.1 of Annex 9 and Item 3.4.3 of Annex 19
- all options are filled-in with "N"; or Compliance with risk retention Article 6(3)(b) of Regulation (EU) . X X o o
_field has errors in format. requirements 2017/2402; Article 21(1) Concise Explanation of Commission Delegated Regulation (EU)
N Only possible values in Box to complete are "Y" or "N" (3) randomly-selected exposures kept 2019/980
Box to complete should contain "Y" where seller’s share is used for retaining the risk and on balance sheet, in accordance with
UN" otherwise. ) N
Is seller’s share in accordance with othenwise Article 6(3) (c) (3) of Regulation (EU)
N84 STSS34 Seller's share {Y/N} Article 6(3)(b) of Regulation (EU) Field codes are highlighted in amber where: 2017/2402;
2017/2402 used for retaining the risk? C g . g . (4) first loss tranche in accordance with
- field is left blank’; or Article 6(3)(d) of Regulation (EU)
- all options are filled-in with "N"; or 2017/2402;
- field has errors in format. (5) first loss exposure in each asset in
N Only possible values in Box to complete are "Y" or "N" accordance with Article 6(3)(e) of
Box to complete should contain "Y" where randomly-selected exposures kept on balance Regulation (EU) 2017/2402;
Renelaillyselies :nrz:f;TLy;;Zlee:tﬁd:ct:;:;ecsel;eliFt),t_l sheet is used for retaining the risk and "N" otherwise. (6) no compliance with risk retention
N85 STSS34 exposures kept on balance {Y/N} . ! X . — . requirements set out in Article 6(3) of
[ Article 6(3) (c) (3) of Regulation (EU) Field codes are highlighted in amber where: Regulation (EU) 2017/2402;
2017/2402 used for retaining the risk? - field is left blank; or (7) other options used.
- all options are filled-in with "N"; or
- field has errors in format.
Y Only possible values in Box to complete are "Y" or "N"
Box to complete should contain "Y" where first loss tranche is used for retaining the risk
d "N" otherwise.
Is first loss tranche in accordance with | otherwise
N86 STSS34 First loss tranche Y/N Article 6(3)(d) of Regulation (EU
Y/N} (3)(d) 8 . (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.
First loss exposure in each accordance with Article 6(3)(e) of
Ng7 STSS34 2 N} (3)(e)

asset indicator

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

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

- field has errors in format.




No compliance with risk

Is there no compliance with risk
retention requirements set out in

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
requirements and "N" otherwise.

N88 STSS34 Y/N Field codes are highlighted in amber where:
retention requirements (Y/N} Article 6(3) of Regulation (EU) N Ehlie!
2017/24022 - field is left blank; 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 STSS34 Oth tion indicat Y/N
AN (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
with "Y" for STSS34.
N90 STSS34 Other options used comment {TEXT-5000}
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).
Mitigatil f Int t rats
R n erestrates {Confirmed/Unconf |Confirmation and concise explanation . o .
N91 STSS35 and currency risks . ) Field codes are highlighted in amber where: . .
3 . irmed/N/A} as to whether the interest rates and L A concise explanation as to whether the
confirmation . N - field is left blank; or . )
currency risks are appropriately . X interest rates and currency risks are
. - field is equal to "Unconfirmed"; or o . . .
mitigated and that measures are taken . . Mitigation of Interest rates (IR) appropriately mitigated and that . . . Items 3.4.2 and 3.8 of Annex 19 of Commission
L . ) - field has errors in format. . . . . Article 21(2) Concise Explanation .
- — — to mitigate such risks and confirm that nd currency risks (FX) Risks measures are taken to mitigate such Delegated Regulation (EU) 2019/980
IR: The interest rate arising from the transaction is . : "
. o ) ) N such measures are available to risks and confirm that such measures
L appropriately mitigated, as described in section N N N . . N .
Mitigation of Interest rates 3.4.2.1 of the Additional Information investors under Article 21(2) of Box to complete should contain the concise explanation. are available to investors.
N92 STSS35 and currency risks . N S X {TEXT-10000} Regulation (EU) 2017/2402.
. FX: N/A, there is no currency risk since (i) Receivables . - . . s .
explanation X " Field codes are highlighted in amber if the field is left blank or has errors in format.
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/Exempti
N93 STSS36 purchased/sold by SSPE on 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
that the SSPE has not entered into - field i " i ", not entered into derivative contracts
rmed} L ) field is equal to "Unconfirmed"; or Derivatives Purchased/Sold by ) ! . . . . 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 .
N N R SSPE ) . . Delegated Regulation (EU) 2019/980
circumstances referred to in Articles in Articles 21(2) of Regulation (EU)
R L ) 21(2) of Regulation (EU) 2017/2402. . X . 2017/2402.
Derivatives not No derivative contracts are entered or will be Box to complete should contain the concise explanation.
N94 STSS36 purchased/sold by SSPE entered into by the Fund, in accordance with article  |{TEXT-10000}
explanation 21(2) of Regulation (EU) 2017/2402. 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).
"N/A" should be reported only where no derivatives are used.
Field codes are highlighted in amber where:
Common standards N .
NO5 e underwriting derivatives {Confirmed/Unconf - field is left blank; or
confirmatio§ irmed/N/A} - field is equal to "N/A" and STSS36-Derivatives not purchased/sold by SSPE
. . . . confirmation is not equal to "No derivatives"; or
Confirmation and concise explanation o N N T . .
- - 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 " o w g i
) confirmation is equal to "No derivatives"; or . . hedging instruments used are e
used are underwritten and o N 3 " Derivatives using common 3 . . . 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 R
documented according to commonly . . standards N Delegated Regulation (EU) 2019/980
X - field has errors in format. according to commonly accepted
cepted 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 underwriting derivatives TEXT-10000!
N 8 ! } Field should be left blank where STSS37-Common standards underwriting derivatives
explanation y Lo
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).
Referenced interest Confirmed/Unconf
N97 STSS38 avments confirmation i(rmed/N/A)/ Field codes are highlighted in amber where:
pay - field is left blank; or
- field is equal to "Unconfirmed"; or
- field has errors in format.
Section 2.2.8.2.dd of the Additional Information.
The Seller represents that “The Floating Mortgage
Loans ar?d the Mixed Mortgag? Loans (after swltchlng Confirmation and concise explanation
from a fixed-rate to a floating interest rate) will . .
. . L on whether and how any referenced A concise explanation on whether and
accrue a floating interest rate indexed to an official . .
bench K index (Euribor 12M and IRPH), and interest payments under the how any referenced interest payments
enc. markin ?x. urt I?r it f;n i l:ln no 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
.maxlmum orvmlnlmum imit of the applicable 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)
interest rate is agreed, other than those that have . .
o S used market interest rates or generally rates generally used market interest rates or 2019/980
the CPI limitation option”. R .
used sectoral rates reflective of the . . . generally used sectoral rates reflective
. . Box to complete should contain the concise explanation.
Referenced interest N . cost of funds pursuant to Article 21(3) of the cost of funds.
N98 STSS38 S The return on the Notes will be determined through  [{TEXT-10000} of Regulation (EU) 2017/2402
By, 1 a floating interest rate. The benchmark for . Field codes are highlighted in amber if the field is left blank or has errors in format.
determining the Nominal Interest Rate applicable to
the Notes shall be the EURIBOR rate at three (3)
months, which is provided by the European Money
Markets Institute ("EMMI"), based in Belgium -see
Section 4.8 of the Securities Note for additional
details. Therefore, any referenced interest under the
Notes are based on generally used market interest
rates and do not reference complex formula or
derivatives.
Confirmed . y L X X
Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
Acceleration notice / X . o .
. {Confirmed/Unconf Field codes are highlighted in amber where:
N99 STSS39 enforcement requirement . L
. N irmed} - field is left blank; or
confirmation N " X "
. N L - field is equal to "Unconfirmed"; or
Confirmation and declaration in . . . . L
- field has errors in format. No trapping of cash following A declaration in general terms that each -
general terms that each of the X . . . . . Item 3.4.5 of Annex 19 of Commission
. - nforcement or an acceleration  |of the requirements of Article 21(4) of  |Article 21(4) Concise Explanation )
o requirements of Article 21(4) of ) 3 Delegated Regulation (EU) 2019/980
In case of early liquidation, the Fund shall be wound- . notice Regulation (EU) 2017/2402 are met.
. N N ) Regulation (EU) 2017/2402 are met.
R R up according to section 4.4.3 of the Registration . L
Acceleration notice / Document iiel byabblving the Available Funds.in Box to complete should contain the declaration in general terms.
N100 STSS39 enforcement requirement /1€, DY appying ! {TEXT-10000}

explanation

accordance with the Liquidation Priority of Payments
described in Prospectus (section 3.4.7.4 of the
Additional Information). There is no cash trapping.

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




Confirmed

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

N101 STSS540 No trapping of cash {Confirmed/Unconf Field codes are highlighted in amber where:
confirmation irmed} Confirmation and optional comment - field is left blank; or
that no cash would be trapped - field i " i ",
N N PP field is equal to "Unconfirmed"; or Confirmation that no cash would be L
following the delivery of enforcement - field has errors in format. (a)No amount of cash shall be . . . " . Item 3.4.5 of Annex 19 of Commission
) . trapped following the delivery of Article 21(4)(a) Confirmation 5
or an acceleration notice pursuant to trapped . . Delegated Regulation (EU) 2019/980
. . enforcement or an acceleration notice.
Article 21(4)(a) of Regulation (EU)
No trapping of cash 2017/2402. Box to complete may contain additional explanation.
N102 STSS40 mmm::t E Please see (STSS39 above) {TEXT-5000}
Field codes are highlighted in amber where the field has errors in format.
Confirmed . . L y "
Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
N103 S Sequ.entla.l amortisation l{Conflrmed/Uncunf Flelq codves 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.
Principal receiPts from the underlying exposures are that prir'1cipal receipts from the Confirmation that principal receipts
passed to the investors: underlying exposures are passed to the .
. R . - from the underlying exposures are
investors via sequential amortisation L . | B . L
. I - (b) principal receipts shall be passed to the investors via sequential X " . Item 3.4.5 of Annex 19 of Commission
(i) On each Payment Date, the Management of the securitisation positions, as ) L L Article 21(4)(b) Confirmation 5
) . L passed to investors amortisation of the securitisation Delegated Regulation (EU) 2019/980
Company, on behalf of the Fund, will apply the determined by the seniority of the " N
. . . . - positions, as determined by the
Available Funds amount in accordance with the Pre- securitisation position pursuant to . " . L L "
. A - . N . . Box to complete may contain additional explanation. seniority of the securitisation position.
Sequential amortisation Enforcement Priority of Payments set forth in section Article 21(4)(b) of Regulation (EU)
N104 STSS41 o y {TEXT-5000}
comment 3.4.7.2 of the Additional Information. 2017/2402. . L R . R
" R Field codes are highlighted in amber where the field has errors in format.
(ii) The Management Company will liquidate the
Fund on the Legal Maturity Date or at any time at
which the Early Liquidation takes place by applying
the Available Funds amount in accordance with the
Liquidation Priority of Payments set forth in s ection
3.4.7.4 of the Additional Information.
Confirmed
Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
N105 S Rev.ers.ed repellymer}t on l{Conflrmed/Unconf Flelq coqes are highlighted in amber where:
seniority confirmation irmed} - field is left blank; or
- field is equal to "Unconfirmed"; or
- field has errors in format.
Section 4.4.5 (Actions for the cancellation of the y . "
N . Confirmation and optional comment
Fund) of the Registration Document: Apply all the
) ) that the repayment of the ) .
amounts obtained from the sale of the Receivables L L (c) repayment shall not be Confirmation that the repayment of the e
) securitisation position is not to be ) . - . . N . Item 3.4.5 of Annex 19 of Commission
and any other assets of the Fund, if any, towards ) ) L reversed with regard to their securitisation position is not to be Article 21(4)(c) Confirmation )
X o i reversed with regard to their seniority oo . . - Delegated Regulation (EU) 2019/980
payment of the various obligations, in the form, ursuant to Article 21(4)(c) of seniority reversed with regard to their seniority.
amount and order of priority established in the P . . " N
o L ) ) ) Regulation (EU) 2017/2402 Box to complete may contain additional explanation.
Reversed repayment on Liquidation Priority of Payments described in section
N106 STSS42 o e A . {TEXT-5000}
seniority comment 3.4.7.4 of the Additional Information and in the . L R . R
. Field codes are highlighted in amber where the field has errors in format.
Deed of Incorporation.
Section 3.4.7.2 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 . . L . "
Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
N107 e No automatic liquidation {Confirmed/Unconf Field codes are highlighted in amber where:
confirmation irmed} Confirmation and optional comment - field is left blank; or
that not any provisions require _field i " 3 . d) no provisions shall require
any provis q ) field is equal to "Unconfirmed"; or (d) no p: SR 9 Confirmation that not any provisions issi
automatic liquidation of the underlying | - field has errors in format. automatic liquidation of the . N X ) . Item 3.4.5 of Annex 19 of Commission
i . require automatic liquidation of the Article 21(4)(d) Confirmation X
posures at market value pursuant to underlying exposures at market . Delegated Regulation (EU) 2019/980
R R underlying exposures at market value.
. . - Article 21(4)(d) of Regulation (EU) value
There is no provision in the Prospectus requiring . e .
o o ) 2017/2402 Box to complete may contain additional explanation.
No automatic liquidation automatic liquidation of the Receivables at market
N108 STSS43 comment value, as stated in section 4.4.3 of the Registration (IR
! o 8! Field codes are highlighted in amber where the field has errors in format.
Document.
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
. - does not include triggers relating to the performance of the underlying exposures
Non-sequential priority of . Lo L . . " I
3 {Confirmed/Unconf resulting in the priority of payment reverting to sequential payments in order of seniority
N109 STSS44 payments triggers . . N N N N
confirmation irmed/N/A} Confirmation and optional comment pursuant to Article 21(5) of Regulation (EU) 2017/2402.
that transaction featuring non-
sequential priority of payments include |Field codes are highlighted in amber where:
triggers relating to the performance of - field is left blank; or
the underlying exposures resulting in - field is equal to "Unconfirmed"; or
the priority of payment reverting to - field has errors in format.
sequential payments in order of
seniority pursuant to Article 21(5) of . . . )
Regulation (EU) 2017/2402 Box to complete may contain the concise explanation where STSS44-Non-sequential
8 ! priority of payments triggers confirmation is not "N/A". Confirmation that transaction featuring
Non-sequential priority of . . . non-sequential priority of payments
N110 STSS44 The priority of payments is sequential TEXT-5000 . . .
payments triggers comment P ¥ of pay q { } Field should be left blank where STSS44-Non-sequential priority of payments triggers include triggers relating to the
confirmation is equal to N/A. performance of the underlying
exposures resulting in the priority of
Field codes are highlighted in amber where it is not the case or field has errors in format. [Securitisations featuring non- payment reverting to sequential Article 21(5) Confirmation Item 3.4.5 of Annex 19 of Commission
equential priority of payments  [payments in order of seniority. Delegated Regulation (EU) 2019/980
Confirmed Box to complete should contain the confirmation indicator
(Confirmed/Unconfirmed/N/A). Confirmation that such triggers include
) - . ) o at least the deterioration in the credit
Field sholvjld be N{A where transactlon featuring non-sequential p|f|or|ty of payments quality of the underlying exposures
does not include triggers relating to the performance of the underlying exposures below a predetermined threshold.
resulting in the priority of payment reverting to sequential payments in order of seniority
N111 S Cl:edl[ quallfy detlerloratlon l{Conflrmed/Uncunf Confirmation and optional comment pursuant to Article 21(5) of Regulation (EU) 2017/2402.
trigger confirmation irmed/N/A} that such triggers include at least the ) . .
deterioration in the credit quality of Fle|l}| coqes are highlighted in amber where:
the underlying exposures below a B f!eld s left blank", or .
predetermined threshold pursuant to i f!eld s equal to "Unc?nflrn:ed ;or - o
Article 21(5) of Regulation (EU) - field is equa.I to "N/A ?nd (Fonflrmed is reported for STSS44 - Non-sequential priority
2017/2402 of payments triggers confirmation; or
- field has errors in format.
Credit quality deterioration Box to complete may contain the concise explanation.
N112 STSS44 3 v The priority of payments is sequential {TEXT-5000} P Y P

trigger comment

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




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

Confirmed

N113 STSS54 Servicer e?<pertise .(Confirmed/Unconf Field. cod.es are highlighted in amber where:
confirmation irmed} - field is left blank; or
- field is equal to "Unconfirmed"; or
Confirmation and detailed explanation - field has errors in format.
on how the requirements of Article A detailed explanation on how the
UClI as Seller and as Servicer has the relevant 21(8) are met. As part of the Required expertise from the requirements of Article 21(8) are met.
expertise as an entity in the origination of mortgage explanation, include references to any servicer and policies and As part of the explanation, include Article 21(8) Detailed Explanation Item 3.4.6 of Annex 19 of Commission
loans for over 30 years and as servicer of mortgage policies and procedures intended to adequate procedures and risk references to any policies and P Delegated Regulation (EU) 2019/980
receivables securitisation for over 25 years. ensure compliance with these management controls in place procedures intended to ensure
servicer expertise UCl is a credit financial entity incorporated and requirements pursuant to Article 21(8) [Box to complete should contain the detailled explanation. compliance with these requirements.
N114 STSS54 - Ianatio: established in Spain and is duly registered in the {TEXT-32767} (b) of Regulation (EU) 2017/2402
P Official Register of the Bank of Spain under number Field codes are highlighted in amber if the field is left blank or has errors in format.
8512.
Please see also (i) section 2.2.7 of the Additional
Information; and (ii) section 3.5 of the Additional
Information.
N/A Box to complete should contain the confirmation indicator
(Confirmed/Unconfirmed/N/A).
"N/A" should be reported in Box to complete only where the securitisation is not a
N115 S EarIY term.lnatlon l{Conflrmed/Unconf revolving securitisation.
confirmation irmed/N/A}
Confirmation and concise explanation, |Field codes are highlighted in amber where:
where applicable, on revolving - field is left blank; or . - . A concise explanation, where
L ) > L . Revolving securitisation with N . .
securitisation with early amortisation - field is equal to "Unconfirmed"; or . applicable, on how the provisions in Art .
L R . . early amortisation events for . . . . Items 2.3 and 2.4 of Annex 19 of Commission
events for termination of revolving - field has errors in format. L . . 21(6)(a) of Regulation (EU) 2017/2402  |Article 21(6) Concise Explanation .
. N ) termination of revolving period b . Delegated Regulation (EU) 2019/980
period based on prescribed triggers ) . are reflected in the transaction
. . based on prescribed triggers N
pursuant to Article 21(6) of Regulation documentation.
(EU) 2017/2402 Box to complete should contain the concise explanation where STSS45-Early termination
o D confirmation is not "N/A".
N116 sTssas i {TEXT-10000}
B Field should be left blank where STSS45-Early termination confirmation is equal to N/A.
Field codes are highlighted in amber where it is not the case or field has errors in format.
N/A Box to complete should contain the confirmation indicator
(Confirmed/Unconfirmed/N/A).
"N/A" should be reported in Box to complete only where the securitisation is not a
revolving securitisation.
N117 ETSSat Cltedlt quallfy detlerloratlon l{Conflrmed/Unconf , . )
trigger confirmation irmed/N/A} Field codes are highlighted in amber where:
- field is left blank
Confirmation and concise explanation - "Unconfirmed" is reported; or A concise explanation where applicable,
where applicable, on deterioration in - "N/A" is not reported and STSS45-Early termination confirmation is "N/A"; or (a) deterioration in the credit on how the provisions in Art 21(6)(a) of .
. : . . I § P : . . . . . Items 2.3 and 2.4 of Annex 19 of Commission
the credit quality of the underlying -"N/A" is reported and STSS45-Early termination confirmation is not"N/A"; or quality of the underlying Regulation (EU) 2017/2402 are Article 21(6)(a) Concise Explanation Delegated Regulation (EU) 2019/980
exposures pursuant to Article 21(6) (a) - field has errors in format. lexposures reflected in the transaction 8 8
of Regulation (EU) 2017/2402 documentation.
Box to complete should contain the concise explanation where STSS46-Credit quality
deterioration trigger confirmation is not "N/A".
Credit quality deterioration
N118 STSS46 TEXT-10000!
trigger explanation { } 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.
N/A Box to complete should contain the confirmation indicator
(Confirmed/Unconfirmed/N/A).
"N/A" should be reported in Box to complete only where the securitisation is not a
revolving securitisation.
N119 Eeeay InsolvvencY-reIated event l{Conflrmed/Unconf , . )
confirmation irmed/N/A} Field codes are highlighted in amber where:
X . 5 . - field is left blank
Confirmation and concise explanation, " § . : y
. - "Unconfirmed" is reported; or A concise explanation, where
where applicable, on occurrence of an " " — " P " f i ici
. - "N/A" is not reported and STSS45-Early termination confirmation is "N/A"; or (b) occurrence of an insolvency-  [applicable, on how the provisions or .
insolvency-related event of the ) o ) o § . A . ) . . . Items 2.3 and 2.4 of Annex 19 of Commission
L . - "N/A" is reported and STSS45-Early termination confirmation is not"N/A"; or related event of the originator or |triggers in Art 21(6)(b) of Regulation Article 21(6)(b) Concise Explanation i
originator or servicer pursuant to ) i . A Delegated Regulation (EU) 2019/980
N . - field has errors in format. servicer (EU) 2017/2402 are reflected in the
Article 21(6) (b) of Regulation (EU) transaction documentation
2017/2402 ! on-
Box to complete should contain the concise explanation where STSS47-Insolvency-related
event confirmation is not "N/A".
Insolvency-related event
N120 STSS47 TEXT-10000!
explanation { } Field should be left blank where STSS47-Insolvency-related event confirmation is equal to
N/A.
Field codes are highlighted in amber where it is not the case or field has errors in format.
N/A Box to complete should contain the confirmation indicator
(Confirmed/Unconfirmed/N/A).
"N/A" should be reported in Box to complete only where the securitisation is not a
revolving securitisation.
N121 S Pre-deterrvlnedvthreshold l{Conflrmed/Unconf , o )
value confirmation irmed/N/A} Field codes are highlighted in amber where: . .
A A concise explanation, where
X . . . - field is left blank X .
Confirmation and concise explanation, N 3 . applicable, on how the provisions or
) - "Unconfirmed" is reported; or . . N
where applicable, on value of the /A ¢ ted and STSSA5-Early terminati firmation is "N/A" (c) value of the underlyin triggers in Art 21(6)(c) of Regulation
- - ; u i
underlying exposures held by the SSPE N N !S not reported an arly e.rmlfﬁa on Cf)n I"T‘a |v0n s N ”’ or ving (EU) 2017/2402 are reflected in the . . . Items 2.3 and 2.4 of Annex 19 of Commission
. - "N/A" is reported and STSS45-Early termination confirmation is not"N/A"; or lexposures held by the SSPE falls ) ) . Article 21(6)(c) Concise Explanation )
falls below a pre-determined threshold ) ) . transaction documentation, using cross- Delegated Regulation (EU) 2019/980
. - field has errors in format. below a pre-determined threshold .
pursuant to Article 21(6) (c) of references to the relevant sections of
Regulation (EU) 2017/2402 the underlying documentation where
Box to complete should contain the concise explanation where STSS48-Pre-determined the information can be found
threshold value confirmation is not "N/A".
Pre-determined threshold
N122 STSS48 TEXT-10000!
value explanation { } Field should be left blank where STSS48-Pre-determined threshold value confirmation is
equal to N/A.
Field codes are highlighted in amber where it is not the case or field has errors in format.
N/A Box to complete should contain the confirmation indicator
(Confirmed/Unconfirmed/N/A).
"N/A" should be reported in Box to complete only where the securitisation is not a
. revolving securitisation.
New underlying exposures .
N123 sTSs49 failure generation et e
. g . irmed/N/A} Field codes are highlighted in amber where:
confirmation X . : . .
Confirmation and concise explanation, | - field is left blank
where applicable, on a failure to - "Unconfirmed" is reported; or (d) a failure to generate sufficient A concise explanation, where
. . WN AN i P " g s . . e
generate sufflclgnt new underlylng N/A !s not reported and STSS45-Early te.rmlvnatlon c.onflrrr\atlvon is "N/A"; or new L.mderlymg expgsures ! applicable, on howvthe provisions in Art ) ) ) ltems 2.3 and 2.4 of Annex 19 of Commission
exposures meeting pre-determined - "N/A" is reported and STSS45-Early termination confirmation is not"N/A"; or meeting pre-determined credit 21(6)(d) of Regulation (EU) 2017/2402  |Article 21(6)(d) Concise Explanation

credit quality (trigger for termination

- field has errors in format.

quality (trigger for termination of

are reflected in the transaction

Delegated Regulation (EU) 2019/980




New underlying exposures

of the revolving period) under Article
21(6) (d) of Regulation (EU) 2017/2402

Box to complete should contain the concise explanation where STSS49-New underlying
exposures failure generation confirmation is not "N/A".

the revolving period)

documentation.

N124 STSS49 failure generation TEXT-10000!
8 . { } Field should be left blank where STSS49-New underlying exposures failure generation
explanation y .
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 . y L X X
Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
N125 STSS50 Participant duties {Confirmed/Unconf |Confirmation and optional comment Field codes are highlighted in amber where:
confirmation irmed} that the transaction documentation - field is left blank; or
specifies all of the requirements under | - field i " i ", Confirmation that the transaction
P i q i field is equal to "Unconfirmed"; or (a)Information regarding " e o
Article 21(7) (a) of Regulation (EU) - field has errors in format. Lo documentation specifies all of the X ) . Item 3.2 of Annex 19 of Commission Delegated
contractual obligations of the N ) Article 21(7)(a) Confirmation .
2017/2402 on the contractual cervicer and trustee requirements under Article 21(7) (a) of Regulation (EU) 2019/980
The obligations of the Servicer are set forth in section obligations, duties and responsibilities Regulation (EU) 2017/2402.
3.7.1. of the Additional Information. of the servicer and the trustee, if any, |Box to complete may contain additional explanation.
N126 STSS50 Participant duties comment [The obligations of the Management Company {TEXT-5000} and other ancillary service providers.
(trustee) are set forth in section 3.7.2 of the Field codes are highlighted in amber where the field has errors in format.
Additional Information.
Confirmed . . L " .
Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
N127 S Serwlcmg (;ontlnulty l{Conflrmed/Unconf Flelq codves are highlighted in amber where:
confirmation irmed} - field is left blank; or
- field is equal to "Unconfirmed"; or
- field has errors in format.
In the case of a breach by the Servicer of the
obligations established in this Additional Information X . .
. ) 3 Confirmation and optional comment
due to a downgrade in its credit rating that e .
) ) ) . . that the securitisation documentation
negatively affects or entails a risk to the financial o .
) . expressly satisfies the requirements of
structure of the Fund or to the rights and interests of R R
the Notehold 11 35 due to insol fth Article 21(7) (b) of Regulation (EU)
e . ote 0, ers, as well as due to inso vency(? e. 2017/2402 on the processes and Confirmation that the securitisation
Servicer, or if the Management Company considers it . . - .
bolh bl justified. the M o responsibilities necessary to ensure (b)Servicing Continuity Provisions documentation expressly satisfies the Article 21(7)(b) Confirmation Item 3.2 of Annex 19 of Commission Delegated
Co e reascf:la YI:US ! le'b’l e .thana.geme:. - that a default by or an insolvency of 8 Y requirements of Article 21(7) (b) of Regulation (EU) 2019/980
orvpany, ! fega Y possible, with prior notice to the the servicer does not result in a Regulation (EU) 2017/2402.
Rating Agencies and the CNMV, may subcontract or s - . - .
servicing Continuit delegate the servicing of the Mortgage Loans or have termination of servicing, such as a Box to complete may contain additional explanation.
N128 STSS51 8 ¥ 8 8 o 828 {TEXT-5000} contractual provision which enables
comment the performance of such obligations guaranteed by N . — . X .
) ) > the replacement of the servicer in such [Field codes are highlighted in amber where the field has errors in format.
another entity, that, in the opinion of the case
Management Company, has the suitable legal and ’
technical capacity, provided that the rating of the
Notes is not adversely affected.
In the case of insolvency of the Servicer,
subdelegation shall be the only possible action.
For further information, please see section 3.7.1.1.
of the Additional Information.
N/A Box to complete should contain the confirmation indicator
(Confirmed/Unconfirmed/N/A).
o ) Confirmation and optional comment N/A. sht')uld be reported in Box to complete when the transaction does not have
N129 STSS52 Den\{atlye Cour?terpa_rty .(Conflrmed/Unconf that the transaction documentation derivatives.
Continuity confirmation irmed/N/A} satisfies all of the information referred | - o . Confirmation that the transaction
to in Article 21(7) (c) of Regulation (EU) Field codes are highlighted in amber where: o " the o
L - field is left blank; or (c)Derivative Counterparty documentation satisfies all of the . N . Item 3.8 of Annex 19 of Commission Delegated
2017/2402 on provisions that ensure ’ . . N N R R Article 21(7)(c) Confirmation K
the replacement of derivative - field is equal to "Unconfirmed"; or Continuity Provisions information referred to in Article 21(7) Regulation (EU) 2019/980
~ fi i c) of Regulation (EU) 2017/2402.
ounterparties in the case of their field has errors in format. (c) 8! (EV) /:
default, insolvency, and other specified
Derivative Count " events, where applicable. Boxt let tain additional Janati
N130 STSSe2 erl\{a |Ye ounterparty {TEXT-5000} ox to complete may contain additional explanation.
Continuity comment
Field codes are highlighted in amber where the field has errors in format.
N/A Box to complete should contain the confirmation indicator
(Confirmed/Unconfirmed/N/A).
o ) o ) Confirmation and optional comment  ["N/A" should only be reported where not applicable.
N131 STSS53 quufldlty Provider Continuity (Con‘fjl;lr'\‘n/e:/Unconf that the transaction documentation
confirmation irme o . .
! 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 Confirmation that the transaction
Field codes are highlighted in amber where the field has errors in format. (c)Account Bank Continuity documentation satisfies all of the . N . Item 3.8 of Annex 19 of Commission Delegated
. X X . Article 21(7)(c) Confirmation R
Provisions information under Article 21(7 (c) of Regulation (EU) 2019/980
Confirmed i .
Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed). Regulation (EU) 2017/2402
o ) Confirmation and optional comment . o .
N133 e Accolunt B.ank Continuity l{Conflrmed/Uncunf that the transaction documentation Flelq codles are highlighted in amber where:
confirmation irmed} L . . - field is left blank; or
satisfies all of the information under field i 1to "U firmed":
Article 21(7 (c) of Regulation (EU) -f!eld |hsec|ua o. fncon |trme ror
2017/2402 on provisions that ensure - field has errors in format.
According to section 3.4.5.3 of the Additional the replacement of the account bank
Information, in case of downgrade in the Fund in the case of their default, insolvency, . " .
- . e Box to complete may contain additional explanation.
Account Bank Continuity Account Provider, the Management Company shall and other specified events, where
N134 STSS53 § . o . o {TEXT-5000} .
comment either obtain an unconditional and irrevocable first applicable. . o . " .
. Field codes are highlighted in amber where the field has errors in format.
demand guarantee securing performance of the Fund
Accounts Provider.
Confirmed
Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
N135 s Debt situation {Confirmed/Unconf Field codes are highlighted in amber where:
documentation confirmation irmed} Confirmation and optional comment - field is left blank; or ) . .
N . L . Confirmation that the underlying
that the underlying documentation - field is equal to "Unconfirmed"; or . .
N N . . R L documentation sets out in clear and
sets out in clear and consistent terms, - field has errors in format. Clear and consistent definitions . . . .
L " R N consistent terms, definitions, remedies . N . Item 2.2.2 of Annex 19 of Commission
definitions, remedies and actions relating to the treatment of X . Article 21(9) Confirmation X
. . . . . 5 . and actions relating to the debt Delegated Regulation (EU) 2019/980
section 2.2.7 of the Additional Information contains relating to the debt situations set out problem loans situations set out in Article 21(9) of
the procedure of action to be followed by the in Article 21(9) of Regulation (EU) . " . .
Debit situation Servicer depending on the status of each Loan. In an 2017/2402 Box to complete may contain additional explanation. Regulation (EU) 2017/2402.
N136 STSS55 pending 1N A eyt 5000} :

documentation comment

case, the collection management and recovery
procedure shall comply with the criteria described in
section 2.2.7.2 of the Additional Information.

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




Priorities of payment and

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

Confirmation that the securitisation
documentation sets out the priorities of

Confirmed

Confirmed/Unconf Field codes are highlighted in amber where:
N137 STSS56 triggered events ( / . enlie payment and trigger events pursuant to
) N irmed} - field is left blank; or A A
confirmation X . . NI " X " Articles 21(9) of Regulation (EU)
Confirmation and optional comment - field is equal to "Unconfirmed"; or 2017/2402
that the securitisation documentation - field has errors in format. R : : ‘et
— Priorities of payment and triggers . " . Item 3.4.7 of Annex 19 of Commission
= = = sets out the priorities of payment and Article 21(9) Confirmation 5
Section 3.4.7.2 of the Additional Information . . events Delegated Regulation (EU) 2019/980
R o trigger events pursuant to Articles . " PR
provides for the Pre-Enforcement Priority of 21(9) of Regulation (EU) 2017/2402 Confirmation that the securitisation
Priorities of payment and Payments and the following section 3.4.7.3 provides ’ Box to complete may contain additional explanation. documentation sets out the priorities of
N138 STSS56 . =3 for the modifications in the priority of payments in {TEXT-5000} payment and trigger events pursuant to
triggered events comment N . P~ . " . N "
case of replacement of Servicer. Field codes are highlighted in amber where the field has errors in format. Articles 21(9) of Regulation (EU)
Section 3.4.7.4 of the Additional Information 2017/2402.
provides for the Liquidation Priority of Payments.
Confirmed
Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
Confirmation that the provisions under
N139 STSS57 Timely resolution of conflicts {Confirmed/Unconf Field codes are highlighted in amber where: Article 21(10) of Regulation (EU)
confirmation irmed} - field is left blank; or 2017/2402 relating to the timely
- field is equal to "Unconfirmed"; or resolutions of conflicts are met.
- field has errors in format.
As per section 3.7.2.1 of the Additional Information:
i Mar:.agemzn; Cfom;anyt: a.ls:‘) resfon:ltl:e G Confirmation and optional comment
rNe[tcrehselr; ng and fet:n (;:f g |ndires sfoth i d that the provisions under Article 21(10) Timely resolution of conflicts Items 3.4.7 and 3.4.8 of Annex 19 of
ote [{ ers and ofthe er Creditors of the Fund. of Regulation (EU) 2017/2402 relating between classes of investors & Article 21(10) Confirmation Commission Delegated Regulation (EU)
Accordingly, the Management Company must at all X X . —
. A ) to the timely resolutions of conflicts responsibilities of trustee 2019/980
times take into account the interests of the y N .
) are met. . - . Confirmation that the provisions under
. . . Noteholders and of the Other Creditors of the Fund, Box to complete may contain additional explanation. . )
Timely resolution of conflicts L . Article 21(10) of Regulation (EU)
N140 STSS57 acting in the defence thereof and adhering to {TEXT-5000} . .
comment h . b . L R . R 2017/2402 relating to the timely
applicable law and regulations for such purpose”. Field codes are highlighted in amber where the field has errors in format. . "
resolutions of conflicts are met.
Additionally, as per section 4.11. of the Securities
Note, a "Meeting of Creditors will be established
upon and by virtue of the Deed of Incorporation and
will remain in force and in effect until repayment of
the Notes in full or cancellation of the Fund".
Confirmed . y L X X
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 N the information will be available on demand.
{Confirmed/Unconf
N141 STSS58 Performance Data . " N N
¥ . irmed} Confirmation and optional comment . o .
confirmation . Field codes are highlighted in amber where:
that the data required to be made o
N . - field is left blank; or
available under Article 22(1) of field i 1o "U i "
- field is equal to "Unconfirmed"; or
Regulation (EU) 2017/2402 is available field h a inf ¢
on static and dynamic historical - field has errors in format. Confirmation that the data required to
i i tii 3 by d ilable under Article 22(1) of
According to section 4.1.2 of the Additional default and loss performance Historical Default and Loss e ma 'eaval able under r.|c e . (1) o . ) . tem 2.2.2 of Annex 1 of Commission
Information the Seller (or any agent on its behalf) X . . Regulation (EU) 2017/2402 is available, |Article 22(1) Confirmation )
N . . s Box to complete may contain additional explanation. Performance Data X R ) Delegated Regulation (EU) 2019/980
Historical Default and Loss  [will make available to potential investors, before stating clearly where the information
N142 STSS58 L . {TEXT-5000}
Performance Data comment |pricing, delinquency and default data, for . — . X . can be found.
R . . Field codes are highlighted in amber where the field has errors in format.
substantially similar exposures to those being
securitised for a period no shorter than 5 years.
Box to complete should indicate where the data required to be made available under
Statement where the data required to |Article 22(1) of Regulation (EU) 2017/2402 can be found.
Historical Default and Loss be made available under Article 22(1
N143 STSS58 ) Data is available in the EU Securitisation Repository. [{TEXT-1000} R & . L R
Performance Data location 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 y "
Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed). " .
Confirmation that a sample of the
underlying exposures was subject to
Sample external verification {Confirmed/Unconf Field codes are highlighted in amber where: vine s .p . . )
N144 STSS59 ) N . . N N L external verification prior to the
confirmation irmed} Confirmation and optional comment - field is left blank; or N -
N A W, X " issuance of the securities by an
that a sample of the underlying - field is equal to "Unconfirmed"; or appropriate and independent part
exposures was subject to external - field has errors in format. Sample of the underlying Pprop P party-
erification prior to the issuance of the posures subject to external Article 22(2) Confirmation N/A
Mazars Auditores, S.L.P., as authorised audit securities by an appropriate and verifications ) .
. B e N . Confirmation that a sample of the
company, has issued the special securitisation report independent party pursuant to Article . " . ) .
P : N . Box to complete may contain additional explanation. underlying exposures was subject to
Sample external verification |on certain attributes of a sample of 461 randomly 22(2) of Regulation (EU) 2017/2402. o X
N145 STSS59 . . {TEXT-5000} external verification prior to the
comment selected loans from which the Receivables have been . - . X . . -
) " L N Field codes are highlighted in amber where the field has errors in format. issuance of the securities by an
selected, including verification of the data disclosed ) 3
N appropriate and independent party.
in respect of those loans.
Confirmed . N o . N
Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
. e Llablv|lty caéh roYv mo(?gl l{Conflrmed/Unconf Flelq coqes are highlighted in amber where:
confirmation (prior pricing) irmed} X . A - field is left blank; or
Confirmation that a liability cash flow L .
. h . - field is equal to "Unconfirmed"; or
model is available to potential N .
. . - N - 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
R L 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/or Bloomberg, has been made {TEXT-10000}
available 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 rior to pricing and state clearly where
field has errors in format. ilability of a liability cash flow p for p .g ' ! y ) ) )
Confirmed . . o ] . model to potential investors this information is available. After Article 22(3) Confirmation N/A
Bf)x to complete should ?‘ontalvn the fonflrmatlon |nd|ca$9r ((%onf!rmed/gnconflrmed). p pricing, confirmation that such
Fln?lg should be equal to "Confirmed" where the STS notification is submitted before information has been made available to
pricing. potential investors upon request.
N148 e 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 STSSE0 Liability cash flow model {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.




Environmental performance

Available

{N/A/Available/Not

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 T i Confirmation and concise explanation |Field codes are highlighted in amber where: . .
availability available} . . N A concise explanation on whether the
on whether the information related to - field is left blank, or . .
N o : information related to the
the environmental performance of the | - field is equal to "Not available"; or N . .
) . N N " ) L 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 . y . X
, N - . - " performance of underlying assets financed by residential loans, or
auto loans or leases is available residential mortgages" or "auto loans/leases" or - . " . . N
) . " ) P lexposures 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 . .
. N . P N 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' x .
3 L ) ) leases Regulation (EU) 2017/2402 and a
statement where that informationis to | - field has errors in format. . .
. statement where that information is to
R - be found pursuant to Article 22(4) of
Pursuant to section 3.7.1.5 of the Additional ) . . R e . be found.
) ) X Regulation (EU) 2017/2402. When Environment performance confirmation for STSS61 is 'Available', box to complete
Information, the Servicer has undertaken to provide . R N . R
. . should contain a statement indicating the section where the information is disclosed.
to the Seller (the Reporting Entity), any reports, data
Environmental performance [and other information in the correct format to fulfil
N151 STSS61 . 2 . . ) {TEXT-10000} When Environment performance confirmation for STSS61 is different from 'Available',
explanation the reporting requirements of article 7 of the EU
- L L . box to complete should be left empty.
Securitisation Regulation (including, inter alia, the
information, if available, related to the . L R L . .
. Field codes are highlighted in amber where it is not the case or field has errors in format.
environmental performance of the Assets).
Confirmed . N L X X
Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
N152 STSS62 Arti:le 7 c'ompliance .(Con‘fjirmed/Unconf FieI;i. clzd.esI afreb};ig:l.ighted in amber where:
coniin=ticy irmed} Confirmation and optional comment h !e !S eft blan M or X .
that the originator and the sponsor are h f!eld is equal to. Unconfirmed"; or
complying with Article 7 of Regulation - field has errors in format.
(EU) 2017/2402 pursuant to Article 22
. ) . ) (5) of Regulation (EU) 2017/2402. . - .
Article 7 compliance The Seller, as Reporting Entity, confirms its Box to complete may contain additional explanation.
N153 STSS62 P compliance with article 7 of the EU Securitisation {TEXT-5000}
comment N " L . 3 .
Regulation Field codes are highlighted in amber where the field has errors in format.
Confirmed . . L X .
Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
Where no potential investor makes such a request prior to pricing, confirmation should
be provided that the information would be made available to any potential investor upon
N154 ETeSeD Undgrlylng information l{Conflrmed/Unconf such a request.
confirmation irmed}
Field codes are highlighted in amber where:
- field is left blank; or Confirmation that:
Confirmation and optional comment - field is equal to "Unconfirmed"; or - the originator and the sponsor are
that the information required by - field has errors in format. complying with Article 7 of Regulation
Article 7(1) (a) has been made (EU) 2017/2402;
In accordance with article 22 of the EU Securitisation available to potential investors before orii d - the information required by Article
Regulation, the Seller (or any agent on its behalf) will pricing upon request pursuant to ngmat,‘; a: spons?r ith 7(1) (a) has been made available to Article 22(5 Confi . N/A
make available (or has made available in Article 22 (5) of Regulation (EU) rAes‘anj e for compliance witl potential investors before pricing upon rticle 22(5) onfirmation /
https://uci.com/ and/or and/or the EU Securitisation 2017/2402. rticle request;
Repository) to potential investors, before pricing, the . " . - i i i i
P . B N Y) 2 . . A E Box to complete may contain additional explanation. the information required by Article
Underlying information following information (see section 4.1.2 of the 7(1) (b) to (d) has been made available
N155 STSS62 - . {TEXT-5000}
comment Additional Information): . — . X . before pricing at least in draft or initial
. . Field codes are highlighted in amber where the field has errors in format.
(a) upon request, the loan-by-loan information form.
(including, inter alia, the information, if available
related to the environmental performance of the
assets) required by point (a) of the first subparagraph
of article 7(1) of the EU Securitisation Regulation.
Confirmed . . L X .
Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
N156 T Before prlcnjg . ) l{Conflrmed/Unconf Flelq codles are highlighted in amber where:
documentation confirmation irmed} - field is left blank; or
" . . - field is equal to "Unconfirmed"; or
Confirmation and optional comment . .
. . . - field has errors in format.
that the information required by
In accordance with article 22 of the EU Securitisation Article 7(1) (b) to (d) has been made
Regulation, the Seller (or any agent on its behalf) will available before pricing at least in draft
make available (or has made available in or initial form pursuant to Article 22
Before oricin https://uci.com/ and/or and/or the EU Securitisation (5) of Regulation (EU) 2017/2402 Box to complete may contain additional explanation.
N157 STSS62 B : Repository) to potential investors, before pricing, the |{TEXT-5000}

documentation comment

following information (see section 4.1.2 of the
Additional Information):

(a) draft versions of the Transaction Documents and
the STS Notification.

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




