FsD
reference.

RTS field code.

Mandatory/Condi
tional/Optional

Boxto complete

Field format

Field description

Techr

| guidance

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

Background information:

ype

for this field

2019/980

No

sTss3

STS notification identifier

{NOTIFICATION ID}

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

TS notifi identifier for TS notificat rted before the new ESMA

Register of STS notifications. This field should be the same as the entry in STSS4 -
Securitisation unique identifier.

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

This field should be left blank otherwise,

Notification identifier

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

General Information

N1

Securitisation type

Public

{LsT}

Securitisation type may be ‘Public’ or
“Private’

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

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

Securitisation type

N/A

General Information

N2

sTss0

{LEN}

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

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

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

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

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

First contact point

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

Artcle 27(1)

General Information

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

N3

sTss1

Instrument ISIN

76035;E50305676043;E50305676050

{ISIN}

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

ISIN (12-cha
available.

Id be reported in

Where multiple reported, ;" sep: v sp

The same ISIN should not be reported multiple times.

Field codes are highlighted in amber where:
- the field has errors in format; or
- the fields STSSL-ISIN,
blank

ype and STSS1- left

Na.

sTSs1

Instrument code type

1£ no ISIN s available, the name of the

tothis
securitisation

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

To be used to define the instrument code type (such as CUSIP).
Where no international code is assigned to this securitisation, at least one internal code
should be reported in field STSS1-Instrument code and "INTERNAL" should be reported in
this field

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

USIP).

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

NS

sTSs1

Instrument code

(TEXT-100)

1£ 10 ISIN i available, any other unique
securities code such as
2 CUSIP, asigned to this securitisation

Instrument code type and Instrument code should be reported in Box to complete where
1IN 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

de. That may lead type
(CUSIP_Value;CUSIP_Value)

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

Instrument

Where available, the international
security identification code (ISIN) or
codes. If no ISIN s available, then any
other to

this securitisation.

N6

sTss2

{LE

The LEI of the originator(s)

Originator LEI should be reported in Box to complete for each originator in that

ig 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 s reported; or
- field has errors in format.

Legal Entity Identifier (LE)

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

N/A

General Information

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

N7

sTSs8

Originator country

SPAIN

{COUNTRY_EU}

The country of establishment of the
originator(s)

When only. report the unique

country.

is reported, Box ol

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

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

Where available, the country of

Country

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

Article 18 and 27(3)

General Information

N/A

N7

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 fulllist
" 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 fillec-in; or
- the number of Originator LEls s different from the number of Originator countries i
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

N8

sTss2

Sponsor LEI

{LEN}

The LEI of the sponsor(s)

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

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

~neither Sponsor LEI nor Originator LEi s reported; or
- field has errors in format.

Legal Entity Identifier (LEI)

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

N/A

General Information

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

N9

Sponsor country

(COUNTRY_EU)

The country of establishment of the
sponsor(s)

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

Select the in

list of B I

Field codes are highlighted in amber where:
- both Sponsor country and Sponsor country (if multiple countries) are left blank where
Sponsor LEl s 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)

rted, pl

use this torep list
of countries. ";" separator should be used EEA country (in
used for the sponsor LE). That may lead to repetition of the same country
(IRELAND; TALY; RELAND;CZECHIA)

Field codes are highlighted in amber where:
- both Sponsor country and Sponsor country (if multiple countries) are left blank where
Sponsor LEl s 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 countri
- 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

sTss2

Original Lender LEI

5493000LMOMZ41PMGMS0

{LEN}

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

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

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

Field codes are highlighted in amber where the field has errors n 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

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 list of

Field codes are highlighted in amber where:
- Original Lender Country and Multip! Box plete is left

Original Lender LEI i fillec-in; or
country and

ountry (if multiple ) are filled-

in; or
- field has errors in format.

Whera auailahle the ranntry of




When several original lenders are reported, please use this Box to complete to report the

establishment of the originators),

e several Country of establishment Article 18 and 27(3) General Information N/A
ulllstof countries. sponsor(s), SSPE(s) and original lenders).
i sep beused (i used for the original
lender LEI). That may lead to repetition of the same country
(IRELAND; ITALY;IRELAND;CZECHIA).
Original Lender Country (if (COUNTRY_WORLD | The country of the original lender(s
N1 sTss8 o vl L =2 v & )| ield codes are highiighted in amber where:
muliple countries) _usT) (where available)
~the originallender country is not consistent with the Original lender LEl; or
country and ol -
in; or
- the number of Originallender LEls i different from the number of Originallender
countries (f multiple countries); or
- only one country s reported; or
- il has errors in format
SPAIN SSPE country should be reported i Box to compl availabl
When several SSPE exst and they have the same country,please il the counry only
once.
jishme
N1z stsss SSPE Country {COUNTRY_EU} g’s&:‘"w of establishmentof the
Select the relevant EEA country in the drop-down list.
Field codes are hishiihted in amber where the field has errors in format.
When several SSPEs exist and they do not have the same country, please use ths Box to Where availabl, the country of
complete to report the full st of EEA countries. Country of 3 Articl 18 and 27(3) GeneralInformation N/A
sponsorls), SSPE(s) and original lender(s).
" separator should be used . That may lead fon of the
The country of establishment of the.
SSPE Country (f muliple (COUNTRY_EU_LIST ¥ .
Nz sTss8 R g EU-LT) S5pes)( muliple SSPEs from different |2 <OUNY (RELANDITALY;IRELANDICZECHIA)
countries) ) o)
Field codes are highlighted in amber where:
- both SSPE country and SSPE Country (if multple countries) are filled-in; or
~only one country s reported; or
- fild has erors in format.
The unique non-ABCP securitisation dentifier which remains unchanged throughout the
entire securitisation Ife cycle — consists of the following components:
a) The Legal Entity dentifer (LEI) of the initialdisclosure reporting entity under the.
disclostre reports which submitted the inital information;
b) The letter ' for non-ABCP securitisation;
The unique identifier assigned by the | c) The nat of were issued (e.8.2009);
e sresa Non-ABCP securitiation (SECURITISATION | reporting entity in accordance with d) The two-digit sequential number corresponding to the order in which information
a i 10} Article 11(1)of Delegated Regulation | about is mad ports with the same
(£U) 2020/1220 identifer as referred to n points (a), (b) and (c), or example O1 i this s the first
securitiation in that year, 03 i this i the third securitsation in that year, and so on. In the
event of multiple simultancous o
define the order of each securitisation at s discretion.
Field codes are highlighted in amber if the field i eft bank or has errors i format.
Ul Boxto “v* where several may be issued for the The unique identifier assigned by the
Indicates whether several TS same securiisation identifer by the same reporting entiy. reporting entity in accordance with
N5 stssa Multiple STS notifcations flag vy potfaos ma e s for s Unique identifier enie 131 of Degned oo | VA General Information /A
securitisation identifier
Field codes are highlighted in amber if the field i eft bank or has errors i format. (£0) 2020/1224.
Box to complete should contain the reason why several STS notifications may be fssued for
the same securitisation identifier by the same reporting entity.
Only possible values in Box to complete are:
Multiple STS notifcations (Master ~Master Trust
N6 stssa
reason Trust/Other} ~Other
Indicates the reason for which several | Field codes are highlighted in amoer where:
§75 motifcations may be isued for this | - €4 1 ft blank and Muliple STS noificationsfag s equal o "
e - fild has errors in format.
Boxto when several STS notif
be issued for identifier by
Muttple STS notifications
N7 (TExT-
sTss comment {TEXT-5000} Field codes are highiighted in amoer where:
field s left blank and Multiple STS notifications flag s cqual to "'; or
-field has errors in format.
S Mandatory h jgation to publish
prospectus
d ! from
For public ecuritisations that are not [t publish a prospectus, this field may be left blank.
exempt from the obligation to publish a
N8 ssss Prospectus Country {COUNTRY_EU) | prospectus, relevant to publish a prospectus,
ity isuing select the in the drop-down ls.
prospectus should be provided
Field codes are highlighted in amber for public securitisations where:
isleft blank and on 1us s reported; or
field has errors n format.
Mandatory for public securitisations that are not exempt from the obligation to publish a
prospectus,
For 3 are exempt from
o publish a prospectus, ths field may be lft blank.
For public securiisations that are not | Where the prospectus identifie s not yet available at the initia notification date, then the
exempt from to publish a identifier should be ossible and at the ltest nolater
19 ssss Prospectus dentifer (*Pendin] {TEXT-100} P » P
prospectus, the prospectus identifier | than 15 days after the closing of the transaction.
should be provided. Wherethe rlevant ompetent authriy does not provide  prospectus denie, the Where avaable, the prospectus
prospectus dentfier ik shouid be fled-n with ot povided by he relevant competent prospectus identier dentifor 2 provided by the relevant | N/A eneral nformation .
authority competent authority.
Field codes are highlighted in amber for public securitsations where:
islft blank and on prospectus s reported; or
fild has errors in format.
publi hat are exempt from to publish a
prospectus,
For al securitisations that are not exempt from the obligation to pubiish a prospectus, this
field should be left blank
Boxto the reason for such an
Where the public securitisation is
exemption.
exempt from publishing a prospectus,
ncise explanation explaining why thi
N2 sTsss Exemption on Prospectus {TEXT-5000} e e feronte ot | Feld codes are highiighted in amber where ieds STSS5-Exemption on prospectus, STSS5-
s the case making eference 1o the | pectus Country and STSS5-Prospectus identifer are filed.
relevant aticl of the prospectus
regulati
egulation Field codes are highlighted in amber for public securitsations where:
on prospectus, [2 -Prospec
identifer are left blank; or
on prospectus, c -Prospec
identifer are filld; or
field has errors in format.
Where a prospectus i drawn up in may be submitted in advance of the issue date but Where a prospectus i drawn up in
compliance with Regulation (EU) should be submitted as  final STS notifcation at the issue date at the earlest compliance with Regulation (EU)
{DATE_TEXT-YWYY- | 2017/1129, the date on which the 2017/11294[4),the date on which the
N2 stss11 Issue date 14112022 Issue date /A /A
MM-DD} prospectus was approved. Ifnot, the | Example: 2020-01-31 {text format) prospectus was approved. / /
closing date of the most recent Inallother cases, the closing date of the
transaction. Field codes are highlighted in amber where field s left blank or has errors in forma. most recent transaction.
European DataWarchouse GmbH
Mandatory only to public securitsations.
The field may be left blank for private securiisations.
Select the name of the registered
S securiisation repository asitis available | Select n the drop-down ls the relevant name of the Securiisation Repository asitis Where avaable -
N2z sTSs6 e Y (wsT) under the st o registered the lstof R blished on the ESMA Repository cre avaiable, the name of the /A General Information /A
name registered securitisation repository.
Repositories published on |website at register_secraxisx
the ESMA website.
Field codes are highlighted in amber where field s let blank for public securitisations or
field has errors in format.
Boxto the name of
SANTANDER CONSUMER SPAIN AUTO 2022-1, FONDO The field shoud be il with "Not available” for private securiisations that do not have Section 4 of Annex 9 of Commission Delegated
N2 stss7 Securitisation name £XT-100 The securitsation name. name /A General Information
DE TITULIZACION i 3 any securitsation name. / Regulation (EU) 2019/980
Field codes are highlighted in amber i the ield i left blank or has errors i format.
auto loans/leases The type of underlying exposures
including
1 residentialloans that are
cither secured by one or more
mortgages on residential immovable
property or that are full guaranteed by
i lete ar ider am
e type of underying exposires Only possile vaes n Bo to omplete are an elgible protection provider among.
e - residential mortgages those referred to in Article 201(1) of
e entialmongages - commercial mortgages Regulation (EU) No 575/2013 and
bl nonsages, - reditfaclties provided to individualsfor personal, family or household consumption qualifying for the credit quality step 2 or
oo purposes; above as set out in Part Three, Tite I,
3)  creditfaciites provided to .
- creditfacilties, including loans and leases, provided to any type of enterprise or Chapter 2 of that Regulation;
individuals for personal, family or
Underlying exposures. household consumption purposes; | “°P°" 71O 2 commercalloans that are
N2s sTSs10 Nty {usT) PHON PUTPOSES; | auto loans/leases by one or /A General Information N/A

4)  creditfacilies, including loans
and leases, provided to any type of
enterprise or corporation;

5)  autoloans/leases;

6)  credit card receivables;

7)  trade receivables;

8)  others

- credit-card receivables
- trade receivables
~others

Select in the drop-down list the relevant Underlying exposures classification.

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

commercial immovable property,

including offices or other commercial

premises;

3) credit facilities provided to

individuals for personal, family or

household consumption purposes;
credit facilites, including

loans and leases, provided to any type of

enterprise or corporation;

5) auto loans/leases;

6) credit card receivables

7 trade receivables;

8 her i




.

The initial date of notification to ESMA

The inital notification date should be left empty.

For STS notifications reported before the new Register goes lve, the initial notification date

will from the st of meeting the STS
12

760_securitisations_designated_as_sts_as_from_01_01_2019_regulation_2402_2017_2.xisx

of the STS notification. |
\\ For STS notifcations reported after the new Register goes live, the intial notification date
will be retrieved
\
The last notifcation date in Box should be filled in with the date when the nofification file s
submitted as 2 draft STS notification. Notification date: The date of notification to ESMA. N/A General Information N/A
The notification date as published in the publi register of STS nofifications will be
computed by the system from the date when the draft STS nofification will be submitted as
final,
may be submitted in advance of the issue date of the
(DATE_TEXT-YYYY- | The date the STS notification was
N7 sTss12 Last notification date (e but willbe submitted as a final TS notifcation at the issue date at the earlest.
submitted.
Example: 2020-01-31 (text format)
Field codes are highlighted in amber where;
-field i eft blank; or
- last notifcation date i i the future; or
- field has errors in format
i Where an authorised third-party has
provided STS verification services in
accordance with Article 2712) of
Regulation (EU) 2017/2402, Indicator | Box to complete should contain "Y" where an authorised third party has provided STS
that the compliance with the STS verification services and confirmed the compliance with the STS criteria
n2s sTss13 Authorised Third party flag N e i
crteri was confirmed by tht Where an uthorised thrd-party has
authorised third party firm. "N is Field codes are highlighted in amber i the field i et blank or has errors in forma. orfcation senricas n
reported where no authorised third secordance with Artice 27(2)of
party has provided STS verification [ Authorised Third party Regulation (EU) 2017/2402, a statement | Artile 27(2) General Information /A
services that compliance with the STS criteria was
- confirmed by that authorised third party
Where an authorised third-party has | Field is mandatory in box to complete when Authorised Third Party flag for STSS13is o
provided STS verification servicesin | reported with "Y".
accordance with Artcle 2712) of
Authorised Third part
N2 sTss13 e T party [*Pending] {TEXT-5000} Regulation (EU) 2017/2402, a statement | Field codes are highlighted in amber where
that compliance with the STS criteria | - feld s left blank and "Y" is reported for the authorised third party fag; or
was confirmed by that authorised third | - feld s filled-in and "N" is reported for the authorised third party fag; or
party firm. -field has errors in format
Field is mandatory in box to complete when Authorised Third Party flag for STSS13is
Where an authorised third-party has | reported with "Y"
provided STS verification services in
N30 sTss1a Authorised Third Party name | Prime Collateralised Securities (EU) SAS {TEXT-100} accordance with Artcle 2712) of Field codes are highlighted in amber where
Regulation (EU) 2017/2402, the name of | - field i let blank and "Y" i reported for the authorised third party flag; or
the authorised third party -field i ilecin and "N s reported for the authorised third party flag; or Where an authorised third-party has
~field has errors n format. provided STS verification services in
1415 mand b Tete when Authorised Third Party flag | Authorised Third part accordance with Article 27(2) of Article 27(2) General Information /A
FRANCE FEES oy st complt e Auhorsed T 7y g or STS513 party Regulation (E0) 201772402, the name of
Where an authorised third-party has | P74 ¥t Y the third party’s name and the country
PrOVAEd STSVeIIIGAION SeTVICes 11 [ o i the drop-down st of establishment.
Authorised Third party. accordance with Article 2712) of elect the relevant EEA country n the drop-down fist
N3 sTss1a {COUNTRY_EU}
country Regulation (EU) 2017/2402, the country
Field codes are highlighted in amber where
of establishment of the authorised third
> -field i eft blank and "Y" s reported for the authorised third party flag; or
party -field i ilecin and "N s reported for the authorised third party flag; or
- field has errors in format.
France - Autorité des Marchés Financiers (AMF)
Field is mandatory in box to complete when Authorised Third Party for STSS13 s reported
The name of the competent authority | with "Y".
that has authorised the third party as
avaiable on ESMA website under the | Select in the drop-down st the relevant name of the competent authority related to the
Where an authorised third-party has
list of Competent authority supervising | country as reported i the Authorised Third party country as available on ESMA website et Syt oot o
. compliance of third parties with Article | under the lst of Competent authority supervising compliance of third parties with Article 4
Authorised Third party. accordance with Artcle 27(2) of
n32 sTssts {ca_cope} 28 0f Secheg 280f 128 Authorised Third party Artcle 27(2) General Information /A
Competent Authority Regulation (EU) 2017/2402, the name of
(https://www.esma.europa.eu/sites/def | 777_list_of_designated_competent_authorities_under_securitisation_regulation.pdf) e o
ault/files/lbrary/esma33-128- e v
777_list_of_designated_competent_aut |Field codes are highiighted in amber where
horities_under_securitisation_regulatio | - feld s left blank and "Y" is reported for the authorised third party fag; or
n.pdf) -field i ilecin and "N s reported for the authorised third party flag; or
-field has errors in format.
N
Check box in Box to complete should contain "N" where the originator or originallender is
Acheck box s to whether the acreditinstitution or investment firm established in the Union A'Yes'or ‘Nof statement as to whether
Originator (or original lender) originator or originallender is a credit or isnota
N33 sTss17 N Article 27(3) Confirmation /A
is nota Credit insttution i institution or investment firm Check box n Box to complte should contain Y" where the originator or originallenderis  [a credit institution creditinstitution or investment firm & /
established i the Union. not acredit insttution nor investment firm established in the Union. established in the Union,
Field codes are highlighted in amber if the ield i left blank or has errors i format,
N/A
Boxto indicator (C
"N/A" should be reported where the originator or original lender s a credit institution or
investment firm established in the Union (STSS17 check-box is N')
“Confirmed should be reported for transactions with trade receivables that are not
originated in the form of a loan even f credit-granting crteria does not apply with respect
Credit granting criteria {Confirmed/Unconf © erenting PR »
N34 sTss1s : b to trade receivables.
compliance confirmation irmed/N/A}
Confirmation and optional comment
that the originator's or originallender's | Field codes are highiighted in amber where; Where the answer to field STS17 s
credit-granting criteria, processes and |~ "Unconfirmed” s reported; or "Yes", confirmation that the originator’s
systems in place are executed in - field i eft blank; or - Confirmation that the credit or original lender's credit-granting artice 2763 Confirmation o
accordance with Aricle 9 of Regulation |~ N/A'is not reported in Box to complete and STSS17 feld is "N'; or [granting complies with Article 9 | criteria, processes and systems in place | © ©
(£U) 2017/2402 where the Originator | ~ /A" reported in Box to complete and STSS17 field s Y"; or are executed in accordance with Artcle
(or originallender) is not a Credit - field has errors n format. 9 of Regulation (EU) 2017/2402.
Box to complete may contain additional explanation,
Field should be left blank redit is
e e equalto N/A.
redit granting crit
N5 sTss1s ‘0:"‘:“‘9‘ ol {TEXT-5000}
compliance comme Field should explain the reasons for which credit-granting criteria does not apply to
transactions with trade receivables.
Field codes are highlighted in amber where it s not the case or the fild has errors in format.
RA Boxto indicator (C
"N/A" should be reported where the originator or original lender s a credit institution or
investment firm established in the Union (STSS17 field is "N').
Credit granting criteria (Confirmed/Unconf
N6 sTss19 " g 4 Field codes are highlighted in amber where:
supervision confirmation irmed/N/A} . ;
~"Unconfirmed" i reported; or
fied i or Where the answer to field STS17 s
Confirmation and optional comment fleld st bfank o . Nt the coet
that the e ranig s eerrd toin | WATSTO! SPerel 1 Box 0 o g SR T Y o Confirmation that the credit ranting as eferred to i Avtice 27(3)(a) | Arice 273) Confirmation /A
Aticle 27(3)(a) of Regulation (EU) - "N/As reported in Box to complete and STSS17 feld is granting i subject tosupervision |8 0o e abrees
2017/2402 s subject to supervision. |~ "¢1d has errors n format. © 8
10 supervision
Box to complete may contain additional explanation,
Credit granting criteria Field should be left blank where STSS19-Credit granting criteria supervision confirmation is
N37 sTss19 s {TEXT-5000} granine "
supervision comment equalto N/A.
Field codes are highlighted in amber where it is not the case or the fild has errors in format.
Confirmed Boxto indicator (C
g 2 True sale or assignment (Confirmed/Unconf Field codes are highlighted in amber where:
stss transfer confirmation irmed) Confimation and concis explanation | 144 eft bnk; o )
o how the transfer of the underlying |~ fieldis eaual to “Unconfirmed"; or Aconcise explanation of how the
exposures is made by means of true |~ fleld has errors in format. transfer of the underlying exposures is
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
° exposures by true sale or Artcle 20(1) Concise Explanation
The Legal Opinion confirms that "tte to the Initial effect in a manner that i enforceable S with the same legal effect in a manner Regulation (EU) 2019/980
(o, in the case of th | against the selle or any third party © that is enforceable against the seller or
e sale or assignment | Recevables,willbe) acquired by the Fund by means of pursuantto Artcle 20(1)of Regulation | Box to complete should contain the concise explanation. any third party.
n3g sTss20 i G atrue sale the same ) (€V)2017/2402.
SRIBLCERIAEIED legal effect in a manner that is enforceable against the Field codes are highlighted in amber f the field is left blank or has errors in format.
Seller or any other third party, as required by Article
20(1) of the Securitsation Regulation".
N Check boxin Box " where any of th lawback
rovisions referred to in points (a) o (o) of Artcle 20(2) of Regulation (EU) 2017/2402 are
Acheck box as to whether any of the | points (a) or (b) (2)of Reg (EV) 2017/
found in the securitsation and "N" otherwise.
severe clawback provisions referred to
icl v Jati
N4o sTss21 Subject to severe clawback {Y/N} in Article 20(2)(a) o (b)of Regulation | iy o e ichiighted in amber wheres:
(£U) 2017/2402 are found in the
oo ~feld s left lank or
. ~feld s equal to "Y"; or A concise explanation on whether any of
- feld has errors in format, the severe clawback provisions referred
P Item 3.3 of Annex 19 of Commission Delegated
. eteshoutd N ot No severe clawback to1in Article 20(2)(a) or (b) of Regulation ~|Article 20(2) Concise Explanation Remulaion (£0) 2019/980
o to complete should contain the concise explanation 60) 2017/2403 e foud mthe egulation
Aconcise explanation on whether an securitsation.
? V| The field shouid be et blank when "Subject to severe clawbask" check-boxis "N'.
— wback of the severe clawback provisions
Na1 stss21 e overe clawbad (TEXT10000) | referred to n Article 20(2) (a) or (b) of .
explanation Resuloson (£0) 201912402 re found n | €14 C0deS ar Highiighted in amber where:
e aton field i eft blank and "Subject to severe clawback" check-boxis "V’
. -fieldis not left blank and "Subject to severe clawback" check-box is "N'; or
- field has errors in format.
Confirmed Boxto indicator (C
e - Clawback provisions (Confirmed/Unconf Field codes are highlighted in amber where:
stss exemption confirmation irmed/N/A} ~ feld s left blank or

Confirmation and optional comment on

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

Exemption for clawback

A confirmation whether the provisions

Itam 2 3 nf Annay 18 nf Cammiscinn Nalagatar




whether the provisions in Article 20(3) provisions in national insolvency |in Article 20(3) of Regulation (EU) Article 20(3) Confirmation o aotaresn
of Regulation (EU) 2017/2402 app Box to complet tain additional explanati laws 2017/2402 apph Regulaton (EU) 2019/980
| Boxto complete may contain additional explanation.
The Legal Opinion confirms that "the transfer of the & Pol pletemay ® oo
Receivables to the Fund shall not be subject to severe
Clawback provisions Field should be left blank where STSS22-Clawback provisions exemption confirmation is
Na3 sTss22 5 clawback provisions n the event of the Seller's {TEXT-5000} " "
exemption comment © ° equalto N/A.
insolvency, as required by Artcle 20(1) of the
EEcuiaton ety Field codes are highlighted in amber where it s not the case or field has errors in format.
N Check box in Box to complete should contain
-"¥" where the seller is not the original lender
e srssas The seller is not the or o Indicator that the seller s not the N where the el s theortinallnder
lender flag original lender
Field codes are highlighted in amber i the field i left blank or has errors in forma.
R Boxto indicator (C
"N/A" should be reported where the seller i the original lender and STSS23 check-box is
P
Transfer where the seller is TN —
nas sTss23 not the original lender i d‘"“e neen Field codes are highlighted in amber where: Where the seller is not the original
confirmation s ~field i left blank; or Transter where theselrisnotender, statementconfirming thatthe | o Confirmation Item 3.3 of Annex 19 of Commission Delegated
Confirmation and mandatory - "Unconfirmed" i reorted; or the original lender securitsation complies with Article 20(1) Regulation (EU) 2019/980
explanation that the secorittation ~"N/Ais ot reported and STSS23 chck.boxis "' or o 20(3) of Regulation (EU) 2017/2402.
compties with Artcle 20(1) to 20(3)of | - “N/A"i reported and STS523 check-bos i Y'; or
Regulation (EU) 2017/2402 (where the |~ field has errors in format.
sellr s not the original lender).
Boxto where the
lender ool
O seller is not the original lender confirmation is not "N/A'
Nas sTss23 not the original lender (TEXT-10000)
e § 3 Field should be left blank where STSS23-Transfer where the sellr s not the originallender
B 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
Boxto indicator (C
"N/A" should be reported in Box to complete only where the transfer of the underlying
by means of - later stage than
at the closing of the securitisation.
"Confirmed” should be reported where that perfection (at a later stage than at the closing
. srssaa Transfer at a lter stage {Confimed/Uncont | \ynere the transfer of the underlying |1 e securitisation) s effected at east through the required minimum pre-determined

confirmation irmed/N/A} exposurcs s orformed by means of an | ¥ent riggers as listed n Aricle 20(5) of Regulaton (EU) 2017/2402,
assignment and perfected atalater | _
tage than a the closing of the Field codes are highlighted in amber where:
securitsation, confirmation and concise |~ f1€ld s left blank; or .
explanation on how and whether that |~ ield s equalto "Unconfirmed; or
perfection is effected at least through |~ field has errors in format. Where the transfer of the underlying
the required minimum pre-d " exposuresis performed by means of an
event triggers as listed in Artcle 20(5) of assignment and perfected at alater

Regulation (EU) 2017/2402. Boxto where atalater stage than at the closing of the
stage confirmation i not "N/A" securitisation, a concise explanation on
Nag sTss2a ensiusokteihes TEXTH0000] how and whether that perfection is
s Fild should be atalater isequalto  [Transfer performed by means of  |effected at least through the required em 3.3 0f Annex 19 of Commisson Delegated
N/A. an assignment and perfected ata | minimum pre-determined event triggers | Article 20(5) Concise Explanation
Regulation (EU) 2019/980
later stage aslisted in Article 20(5) of Regulation
Field codes are highlighted in amber where it s not the case or feld has errors in format. (€V) 2017/2402
Where alternative mechanisms of
N/A indicator (C
Boxto transfer are used, a confirmation that an
"N/A" should be reported in Box to complete only where aternative mechanisms of
insolvency of the originator would not
transfer are not used.
prejudice or prevent the SSPE from
o sssaa Alternative mechanism (Confirmed/Unconf B e

confirmation irmed/N/A} Field codes are highiighted in amber where: it el
Where alternative mechanisms of field i lft blank o
transfer are used, confirmation and fieldis equal to "Unconfirmed; or

that an insolvency of | - field has errors n format.
the originator would not prejudice or
preventthe SSPE from enforcing ts | N
rights pursuant to Article 20(5) of oo o ) ® mechanism
Regulation (EU) 2017/2402. confirmation i no
5o srssaa Alternative mechanism ]
comment Field should be is equalto
Field codes are highlighted in amber where it s not the case or feld has errors in format.
Confirmed Boxto indicator (C
Confirmation and concise explanation
Representations and (Confirmed/Unconf |on how and whether there are Field codes are highlighted in amber where: Aconcise explanation on how and
Ns1 Sk e Tt irmed} representations and warranties ~field is left blank; or whether there are representations and
provided by the sellr that the ~fild s equal to "Unconfirmed; or warranties provided by the seller that
underlying exposures included inthe | - field has errors n format. the underlying exposures included in the
are not encumbered or are not e 2006 Concise Explanation Item 2.2.8 of Annex 19 of Commission Delegated
§ . 5 otherwise in a condition that can be otherwise in a condifion that can be < oneise Bxplanatir Regulation (EU) 2019/980
Section 2.2 (i) (4) of the Additional Information.
e e " foreseen to adversely affect the foreseen to adversely affect the
u e e enforceability of the true sale or Box to complete should contain the concise explanation. enforceabilty o the true sale or
Ns2 sTs525 e [ ma":"w ‘: :re‘ 'T: any e zrh {TEXT-10000} assignment or transfer with the same assignment or transfer with the same
O the best o ere 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.
is no clause that could adversely affect the
Regulation (EU) 2017/2402.
enforceabilty of their asignment to the Fund.
Confirmed Boxto indicator (C
Under) (Confirmed/Unconf Field codes are highlighted in amber where:
s srssa6 inderlying exposures (Confirmed/Uncon eld codes are highlighted in amber where:
irmed) -field i eft blank; or
Confirmation and concise explanation | - fieldis equal to "Unconfirmed’; or
on how the underlying exposures - fild has errors in format.
transferred from, or assigned by, the
The selection of the Receivables complies with the
c sellr to the SSPE meet predetermined,
Eligibilty Criteria set forth in section 2.2.2.4.2 of the Aconcise explanation on how:
! clear and documented elgibilty criteria
Additional Information. In the same vein, each - the underlying exposures transferred
which do not allow for active portfolio
Receivable must meet and satisfy, all the. from, or assigned by, the seller to the
‘management of those exposures on a
. representations and warranties established i section Box to complete should contain the concise explanation. SSPE meet predetermined, clear and
Underlying exposures. v ! discretionary basis pursuant to Article clear 2
NS4 sTss26 e Ay of th Additionalh L | 200yof Aeeianon €0 201772402 documented eligibilty criteria which do
ria explanati
Ity criteria explanation |1 2 thorised audit company performs certain . Field codes are highlighted in amber i the field i left blank or has errors i format. notallow for active portfolio
hose exposures on
attributes report with respect to the compliance of the . whihdonor [T those posres o a
O e e S T L allow for active portfolio e transterof th e 2006 Concise Explanation Section 2 of Annex 19 of Commission Delegated
which covers the key eligibilty crteria of the anagementof e underng | 1 36c0on nd e fhe cle oncise Explanatio Recuimion (20) 3015/980
(anscton exposures on a discretionary basis |10 6 €XPosUres in the
Confirmed is processes
Boxto indicator (¢ which faciltate the identification of
e Confirmation and concise explanation which exposures are selected for o
inderlying exposures
s stssz6 oo {Confirmed/Unconf |on how the selection and transfer of | Field codes are highlighted in amber where: transferred into the securitisation and

o irmed} the underlying exposures in the - field s left blank; or that they do not allow for their active
securitisation is based on clear ~fieldis equal o "Unconfirmet portfolio management on a
processes which facilitate the - field has errors in format. discretionary basis.

of which
selected for or transferred into the
securitisation and that they do not
portfolio Box to complete should contain the concise explanation
Ns6 sTSs26 selection processes ofap vp v

explanation with the Eligbilty Criteria. pursuantto Artcle 20(7)of Regulation |Field codes are highlighted in amber if the feld i eft blank or has errors in format.

(€U) 2017/2402.
Confirmed Boxto indicator (C
. - Homogeneity of assets (c Confirmation and Field codes are highlighted in amber where:

il o=l asto the homogeneity of the pool of |~ fieldisleft blank; o . Adetailed explanation as to the
underlying exposures backing the - fleld s equal to "Unconfirmed"; or homogeneity of the pool of underiying
securitisation pursuant to Article 20(g) | ~fieldhas errors in format. exposures backing the securitsation. For

f . For th rpose, incl fer h
of Regulation (EU) 2017/2402. For that that purpose, include a reference to the em 2.2 of Annex 19 of Commision Delegoted
fallinto the. d Hud tothe EBA Homogeneity of assets EBARTS on homogeneity (Commission | Article 20(8) Detailed Explanation Remmlaton 0y 3019/080.
leases asset category in accordance with article 1(a)v) RS on homogeneity (Commission Delegated Regulation (EU) [XK/XKKX], €
of the Commission Delegated Regulation (EU) Delegated Regulation (EU) (2019/1851], and explain in detail how each of the
. Box to complete should contain the detailed explanation.
ss srssar assets 2019/1851 o 28 May 2019 supplementing Regulation | o .. |and explainin dtai how each of the the Artcle 1of
explanation (EU) 2017/2402 on the homogenity of the underlying conditions specified i the Article 1 of that Delegated Regulation are met.
° Field codes are highlighted in amber f the field i left blank or has errors in format.
exposures. Additionall, the Seller represents that the that Delegated Regulation are met.
homogenity criteria are met (see representation in
section 2.2.8,i)(46) of the Additional Information).
Confirmed Boxto indicator (C
No re-securitisation (Confirmed/Unconf Field codes are highlighted in amber where:
Ns9 sTss28 g i e

confirmation irmed) - field i eft blank; or
Confirmation and optional comment |~ fieldis equa to "Unconfirmed"; or
that the underlying exposures donot |~ 1eld has errors n format. Aconfirmation that the underlying

ritsat ons an 1
Section 2.2.13 and 2.2.14 of the Additional include any securitation positons and Underlying Exposure Obligations: | ©XP5ures 40 not nclude any Item 2.2 of Annex 19 of Commission Delegated
that the notified securitisation is positions and thatthe | Article 20(5) Confirmation
Information states that the Receivables do not include Regulation (EU) 2019/980
therefore not a re-securiisation notified securitisation is therefore not a
transferable securitis, as defined in point (44) of y
pursuantto Article 20(9)of Regulation re-securitisation.
artcle 4(1) of Directive 2014/65/EU nor any 0y 201772408 Box to complete may contain additional explanation.
Neo sTss28 osition, or not. {TEXT-5000} )
Additionally, the Seller represents that the Loans have Field codes are highlighted in amber where the field has errors in forma.
been granted for the purpose of financing the
acaquisition of New Vehicles and/or Used Vehicles
(section 2.2.8(i)(11) o the Additional information).
Confirmed Boxto indicator (C
Soundness of the
underwriting standards (Confirmed/Unconf Field codes are highlighted in amber where:
N6 sTss29
(ordinary course of business) irmed) - feld s left lank or
confirmation - feld s equal to "Unconfirmed”; or
- feld has errors in format.




In section 2.2.8. (il (1) of the Additional Information
the Seller represents “That the granting of the Loans
and all aspects relating thereto are ordinary actions in
the course of its business and are and will be at arm's
length basis.”

In section 2.2.8.(i) (3) of the Additional Information
the Seller represents “That, in connection with the
origination or subrogation of each a Loan, the Seller
has faithfully applied the risk granting policy applicable
from time to time. All the Recelvables comply with the
current SCF Policies contained in section 2.2.7 of this
Additional Information.” The Seller undertakes to

dness of the

Confirmation and detailed explanation
asto whether the underlying exposures.
were originated in the lender’s ordinary
course of business and whether the
applied underwriting standards were
no less stringent that those applied at
the same time of origination to
exposures that were not securitised

Box to complete should contain the detailled explanation.

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

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

-as to whether an assessment of the
borrower's creditworthiness meets the
requirements set out n Article 8 of
Directive 2008/48/EC[3] or paragraphs 1
to4, point (a) of paragraph 5, and
paragraph 6 of Article 18 of Directive
2014/17/EU(4] or, where applicable,
equivalent requirements in third
countries

Article 20(10)

Detailed Explanation

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

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

Article 20(10)

Detailed Explanation

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

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

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

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

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

Article 20(11)

Detailed Explanation

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

N6z stss20 oy o oines) | 21 materil change i the SCF Polices. (TEXT-32767) | pursuant to Article 20(10) of Regulation
i In section 2.2.8.(i) (21) of the Additional Information (£U) 2017/2402. Field codes are highlighted in amber i the field i left blank or has errors i format.
the Seller represents “That a from the time of their
origination, the Loans have been and are being
administered by SCF in accordance with its usual
established procedures.”
In section 2.2.8.(i)(39) of the Additional Information
the Seller represents “That the Loans have not been
approved by an analyst on contravention to the.
(1., no loan has been granted under a forced
approval)”
In section 2.2.8.(i)(42) of the Additional Information
the Seller reoresents “That on the date on which each
Confirmed Boxto indicator (¢
[ TS (Confirmed/Uncont Field codes are highlighted in amber where:
Ne3 SEE9 e TS ,‘,,..e.ﬂ ! Confimation and detaed explanaton | il ft bk o1
(e asto whether the underwriting - fild s equal to “Unconfirmed"; or
standards and any material changes | - feld has errors n format.
from prior underwriting standards h dness of the underwriting
been or will be fully disclosed to standard
. ) . potential investors without undue delay
Soundness of the (=T e G AT pursuant to Article 20{10)of Regulation | Box to complete should contain the detalled explanation.
Nea sTss29 underwriting standards. :j;:’:::lr;:::::y"tih;f:;‘:z: :::mia‘ {TEXT-32767) (V) 2017/2402.
(disclosure) explanation Field codes are highlighted in amber if the field i left blank or has errors i format.
change in the SCF Policies”.
R indicator (¢
“N/A" should be reported only for non Residential lans
s stss2o ResdentilLoan (Confirmed/Uncont T e namber where:
e et irmed/N/A} "
Confirmation and detailed explanation Unconfirmed" s reported; or
o d STSS10 feld s not  residential mortgages'
Undorying exposures are residongial | ~N/Ai reported and STSS10 feld i residentialmortgages
foans, the pool of underlying exposures | ~1e1d has errors n format.
meet the requirement of the second
paragraph of Article 20(10) of soxto N oo
Regulation (EU) 2017/2402.
requirement confirmation is not "N/A".
Residential Loan
nee 1529 requirement explanation {Eeze) Field should be is equal
toN/A.
Field codes are highlighted in amber where it is ot the case or field has errors in format.
Confirmed goxto indicator (¢
e sreszo Borrower's creditworthiness [ Confirmation and detailed exp: Field codes are highlighted in amber where:
assessment confirmation irmed) asto whether an assessment of the -field s left blank; or
borrower's creditworthiness meets the | feld is equal to “Unconfirmed"; or
requirements set out in Articl 8 of -field has errors in format
Directive 2008/48/ECI3] or paragraphs
1t04, point (a)of paragraph 5, and
In section 2.2.8.i)(48) of the Additional Information paragraph 6 of Artcle 18 of Directive
) the Selle represents that “The assessment of the 2014/17/EU14] or, where applicable, | Box to complete should contain the detailed explanation.
68 stss29 Borrower's creditworthiness | oo (o { equivalent in third
assessment eXplanallon | cements as set utin article & o Dire countries Field codes are highlighted in amber i the field i left blank or has errors i format.
2008/48/EC"
etine Boxto indicator (C
Originator/Lender Expertise (Confirmed/Uncont Field codes are highlighted in amber where:
Neo sTS530
confirmation irmed) ~feld s left blank; or
-field s equal to "Unconfirmed"; or
-field has errors in format.
SCF as Sellerand as Servicer has the relevant expertise
as.an entity being active n the consumer loans market.
for over 59 years and as servicer of consumer
receivables securitisation for over 20 years.
SCF is 2 Spanish public imited company (Sociedad
Anénima) incorporated under the laws of Spain,
ered under the number 0224 inthe Register of
Banks maintained by the Bank of Spain. SCF's actviy s Confirmation and detiled explanation
subject to the Spanish legilative regime applicable to asto whether the originator or original
instituti I and, in particular, to lender have expertise in originating Originator/Lender Expertise
the supervision, control and rules of the Bank of Spain exposures of asimilar nature to those.
and the CNMV. Additionally,the Seller has well securitsed pursuant to Article 20(10) of
c Sl Regulation (EU) 2017/2402 8ox to complete should contain the detailed explanation.
N70 sTS530 ©
explanation ¢ . ;
of consumer finance loans, such as the Receivables. Field codes are highlighted in amber i the field i left blank or has errors in format.
The members of its management body and the senior
staff of the Seller have adequate knowledige and skils
in originating and underwriting consumer finance
I lar to i
in the portfolo, gained through years of practice and
continuing education.
The members of the management body and the
Sellers senior staf have been appropriatel involved
within the governance structure of the functions of
oriinating and underwritng ofthe portfli.
Please see also Prospectus Sections 227 (The method
of orgination or creation of assetsl.|) o Additional
Confirmed Boxto indicator (¢
- srssa1 Defaulted or restructured {Confirmed/Uncont Field codes are hghlghted in amber where:
exposures confirmation irmed) - feld i left blank; or
fild s equal to "Unconfirmed
fild has errors in format
The Seller represents:
Section 2.2:5. (i) (14) o the Additional Information:
“That on the Date of Incorporation, it has not come to A detaled explanations as to whether:
SCF' attention that any of the Borrowers has been
the transferred underlying exposures
declred insolvent” dootinclude, at the time of selection,
Section 2.2.8()(22) of the Additional Information: el oxporares lor restuctined
“That on the date of assigmentto the Fund, SCFis not
exposures) as defined in Article 20(11)
aware of the existence of any kind of ltigation in ot pogulation E0) 2017/2002,
relation to the Loans that may impairtheir validity and
- the requirements referred to in Article
enforceabilty o that may lead to the application of 20011y and 1 of eguteron (20 Transferred underlying exposures
article 1,535 of the Civl Code.” 1772400 et without exposures in default
Section 2.2.8()(42) of the Additional Information:
b  the requirements referred to in Article
. e el .:2: mEpemiin N e complete should contain the detailed explanation.
exposures explanation are met;
Section 2.2..(i) (49) of the Additional Information: Field codes are highlighted in amber if the field i left blank or has errors n format.
 the requirements referred to in Article
“The Loans are notin default within the meaning of 2011 ) of Regulaton (L) 201772402
article 178(1) of CRR and the EBA guidelines published N
on 2 Aprl 2020, a5 amended on 25 June 2020:and 2
December 2020, 3 well s any other regulations or
guidelines that may replace or develop them n the.
future.”
Section 2.2.8()(50) of the Additional Information:
“That, on the Date of Incorporation, no Borrower has
experienced a deterioration of itscredit qualiy, and to
the best of s knowledige, no Borrower:
i has been declared insolvent or had a court grant
non-anpealable right of
Confirmed Boxto indicator (C
"Unconfirmed" should be reported in Box to complete where no payment was made at the
I . e conimedineont et ertrer inthatcas ol
time of transfer confirmation irmed)
Confirmation and optonal comment on | Feld codes are highiighted in amber where:
whether, at the time of transfer of the | - feld i let blan; or
exposures, the debtors have made at |  feld has errors in format.
one to Artice
20(12) of Regulation (EV) 2017/2402.
In section 2.2} (17) of the Additional Information
Atleast one payment at the | the Selle represents that "on the date of assignment Borto complete may contan addiional explanation
N74 STSS32 {TEXT-5000}

time of transfer comment

o the Fund, the Borrowers have paid at least one (1)
instalment under each of the Loans.”

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




N/A

Only possible values in Field are:
- no exemption

- single instalment for revolving backed by ble in a single Aconfirmation whether, a the time of
instalment transfer of the exposures, the debtors
- maturity of less than 1year for revolving securitisations having amaturity ofless than 1 [Ateast one payment at the time | have made at least one payment. Items 3.3 nd 3.4.6 of Annex 19 of Commission
Aticle 2012) Confirmation
v on of transter Aconfirmation whether or not the Delegated Regulation (EU) 2019/980
/A exemption under Artcle 20(12) of
The payment exemption should indicator populated for Regulation (EU) 2017/2402 applies.
7S stssz2 Payment exemption ws) ST5532 indicating whether,at the time of transfer o the exposures, the debtors have made
atleast one payment pursuant to Articl 20(12) of Regulation (EU) 2017/2402.
Select the exemption that applies under
Article 20(12) of Regulation (EU) Field codes are hghlghted in amber where:
2017/2402 for revolving securitsations | - "Atleast one payment at the time of transfer” is "Unconfirmed for STSS32 and field is
backed by exposures payable n 2single Ieft blank or equa to "No exemption” or "N/A”; or
instalment or having a maturity o less | - "Atleast one payment at the time of transfer" is "Confirmed" for STSS32 and field s not
than one year, including without leftblank; or
limitation monthly payments on - field has errors in format.
revolving credits.
Boxto complete may contain additional explanation.
Field should be left blank where "At least one payment at the time of transfer- for STSS32 Is
Confirmed.
N6 stssaz RN {TEXT-5000}
CrinEim Field codes are highlighted in amber where:
- fild is ot eft lank and "Atleast one payment at the time of transfer* is Confirmed"
for STSS32; or
- field has errors n format.
i) Boxto indicator (¢
Degree of dependence on {Confirmed/uncon Field codes are hghiighted in amber where:
N7 stss33
repayments confirmation irmed) - feld i left blank; or
- fild is equal to "Unconfirmed or
Confirmation and detailed explanation | - feld has errors n format.
] ) - of the degree of dependence of the cepmmentof the holdersshal |\ 0€16d explanation o hedegree of
Section 2.2.2:3(xvi) of the Additional Information repayments of the holders of the dependence of the repayments of the
11001% of the Loans have a monthly constant securltisation position on the sale of nothave been structuredto 1y jors o yhe securitisation position on | Artcle 20(13) Detaled Explanation ttem 3.4.1 of Annex 19 of Commission Delegated
c depend predominantly on the sale Regulation (EU) 2019/980
A i, A s e s assets securing the underlying Sepene’ the sale of assetssecuring the
periods for principal and interests exposures pursuant to Artcle 20(13) of underlying exposures.
: : Boxto complete should contain the detailed explanation.
s sresss Degree of 22 Eormeticd Regulation (EU) 2017/2402
[epaVments explanation | the Selle represents that st nstalments payeble Field codes are hghlighted in amber i the feld i lef blank or has errors in format.
under the Loans are composed by principal and
interest payments and such instalments are constant
on a monthly basis. None of the Loans is a balloon
loan.”
etine Boxto indicator (C
79 stssi eteion equiements (Confirmed/Uncont Field codes are highlghted in amber where:
e e irmed) - feld i left blank; or
- field is equal to "Unconfirmed or
- field has errors in format.
Section 3.4.3 (Risk retention requirement) of
dditional Information of the Prospectus, states the
following
“SCF, a5 Originator, willundertake i the Deed of
Incorporation to retain, on an ongoing basis,a
materialnet economic nterest of at east 5 per cent.
(5%)n the securitisation transaction deserlbed i this Confirmation and concise explantion
Prospectus in accordance with atice 6(3)(c)of the EU oo how he arinator spontoror
Securitsation Regulation (“the retention of randomly et ender f aromABCh
selected exposures, equivalent to not less than § % of reismmon corply aiththerisk
the nominal value of the securitsed exposures, where eentionrequirement o proved for
such non-securitsed exposures would otherwise have vt & of Regton (01
Compliance wi b ised i i that Sorr/ai0n Box o complete should contain the concise explanation.
N80 sTss3a retention requirements the number exposures s not | (
explanation less than 100 at origination”) and artice 7 of the Field codes are hghighted in amber i the feld i lef blank or has errors in format.
Delegated Regulation (EU) 625/2014 of 13 March 2014
supplementing CRR by way of regulatory technical
standards specifying the requirements for investors,
<ponsors, origina lenders and originator nsttutions
relating to exposures to transferred credit risk,
! the y
0 be adopted by the Commission apply, pursuant to
article 43(7) of the EU Securitsation Regulation. In
addiion, the Sellr has undertaken that the material
net economic interest held by it shal not be split
e :
sublect & i or hedging, in
LEIfield shoud be reported in Box to complete where available. Where reported, ths LEI
LEIof the entity (where available) that | 1919 XSt at the GLEIF database
: Only one LEI should be reported.
N81 STSS34 Retaining entity LEI {LEN} retains the material et economic
st 1o AT |y e s mamber
egulation (€0) 2017/ - neither entity name nor entity LEI s reported
- field has errors n format.
Entity name should be reported in Box to complete where LEl s not available for STSS34- A concise explanation as to how the
Name of the entity (where LEIisnot | Retaining entity LE1 originator, sponsor or original lender of
a2 srssaa oS — Santander Consumer Finance, A ——— available) that retains the material net 2 non-ABCP securitsation comply with
economic interest pursuant to Artcle | ield codes are highiighted in amber where: the isk retention requirement as
21(1) of Regulation (EV) 2017/2402. | - neither entity name nor entity LEls reported provided for n Article 6 of Regulation
- field has errors in format. (£0) 201772402
An indication which entiy retans the
N Only possible values n Box to complete are "Y' or materialnet economic interest and
8ox to complete should contain “Y" where vertical lce is used for retaining the risk and "N" which option is used for retaining the
Is vertical lice in accordance with otherwise risk including:
™ stsa Vertialsce om Avice 6(3() of Regultion (EU) et codes are ighighted i amber whers (@) vertical i n accordance with
01772402 et or sevaining the rskz | FIel4€odes are highlghted in amber where: Aricl 6(3)(a)of Regulation (EU)
~field s left blank; or 2017/2402;
- alloptians are filled-in with "N'; or @) selle’s share in accordance with Item 3.1 of Annex 9 and tem 3.4.3 of Annex 19
- feld has errors n format. Compliance with sk retenton |, i 6(3)(o)of Regulation (EU) Article 21(1) Concise Explanation of Commission Delegated Regulation (EU)
N Only possible values n Box to complete are "Y' or "N requirements 20152t 2015/5m0
80x to complete should contain °Y" where selle’s share is used for retaining the risk and (3)randomly-selected exposures kept on
s seller’s share in accordance with "N" atherwise. balance sheet, in accordance with Article
Nas stssa Seller's share v Artice 6(3)(5)of Regulation (EU) el codes are highighted i amber where: 6(3) (c)(3) o Regulation (EU) 2017/2402;
2017/2402 used for retaining the risk? B (a) first loss tranche in accordance with
- field i left blank'; Article 6(3)(d) of Regulation (EU)
- all options are fillecin with 20177200%;
wliorie sty (5)firstloss exposure in each assetin
v Only possible values n Bo to complete are "Y" or "N kordonen with e Sy
Boxto : V' where exposures kept on balance Reauletion £U) 2017/240%
Randomly-selected oo oL o |shectis sed ing the isk and "N" otherwise. (6)no compliance with risk retention
2017/2402 used for retaining the risk? | - feld i left blank; or e oo vsed
-l options are fillecin with "N'; or
- field has errors n format.
N Only possible values n Bo to complete are Y" or "N
Boxto complete should contan V" where irstlosstranche i used for retaning the sk and
Isfirstloss tranche in accordance with | Oerise:
Ng6 stssaa Firstloss tranche v Artice 6(3)(d) of Regulation (EU) eldcodesar highighted i amber where:
2017/2402 used for retaining the isk?
- field i left blank; or
- all options are fillecin with
- field has errors n format.
N Only possible values n Bo to complete are Y or "N
Boxto V" where fi in each asset s used for
Isfirtloss exposure in each assetin | retaining the risk and "N otherwise.
Firstloss exposure in each accordance with Artile 6(3)(e) of
7 stsssa asset indicator D Regulation (EU) 2017/2402 used for | Fild codes are highlighted in amber where:
retaining the risk? - field i left blank; or
-l options are fillecin with "N'; or
- field has errors n format.
N Only possible values n Bo to complete are "Y" or "N
Boxto ¥ where there i riskretention
Is there no compliance with risk requirements and "N" otherwise.
No compliance with isk retention requirements setout in .
a8 stsss retention requirements G Article 6(3) o Regulation (EU) Fied coesare nignghted in emoer where:
2om7/2d022 - feld i illd-in with "
-l options are fillecin with "N'; or
- field has errors in format.
N Only possible values n Bo to complete are Y or "N
Boxto complete should contain Y where other options i used for retaning the risk and
"N otherwise.
oo sTsssa Other option Indicator Yan Field codes are hghlighted in amber where:
- field i left blank; or
Is other options used for retaining the | il options are filckin with "N'; or
fisk pursuant to Article 21(1)of - field has errors in format.
Regulation (EU) 2017/24027 If Yes
please provide the used option.
Value should be reported n Box to complete when Other option indicator" is reported with
90 stssaa Other options used comment {TExT-5000} forstssas
Field codes are hghighted in amber where it s not the case or field has errors in format.
i) Boxto indicator (C
o1 G ::“:i:‘::ﬂ:;':::;m e (Confirmed/Unconf Field codes are highlighted in amber where:
irmed/N/A) - feld i left blank; or

confirmation

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




On the Date of Incorporation, the Management
Company, on behalf of the Fund, shall enter into an

Derivatives Association 1992
Master Agreement (Multicurrency — Cross Border),
together with the relevant Schedule, the credit
support annex and the confirmation evidencing the
Interest Rate Swap Transaction thereunder with the
Swap Counterparty (the "Interest Rate Swap

Confirmation and concise explanation
asto whether the interest rates and

Agreement"),in order to
rate exposure of the Fund in relation to its floating
rate interest obligations under the Floating Rate Notes
and match the floating nature of the interest rate.

urren are
mitigated and that measures are taken
to mitigate such risks and confirm that
such measures are available to

Mitigation of Interest rates (IR)

Aconcise explanation as to whether the.
interest rates and currency risks are
appropriately mitigated and that

taken

Article 21(2)

risks (FX) Risks

risks and confirm that such measures are

Concise Explanation

Items 3.4.2 and 3.8 of Annex 19 of Commission
Delegated Regulation (EU) 2019/980

ation ates Floating Rate Notes and the fixed investors under Article 21(2) of Box to complete should contain the concise explanation available o investors.
oz sTss3s and currency risks nature of the interest rate payable under the Loans. | (TEXT-10000} | Regulation (U) 2017/2402.
explanation The Interest Rate Swap Agreement incorporates the Field codes are highlighted in amber i the field i left blank or has errors i format.
2006 1SDA Definitions, ncluding Supplement no. 70
thereto, which provides for the application of certain
fallback rates to the Interest Rate Swap Transaction
instead of EURIBOR in certain circumstances. The
Interest Rate Swap Transaction mitigates part of the
interest rate sk arsing from the floating nature of the
interest rate applicable to the Floating Rate Notes and
the fixed nature of the interest rate applicable under
the Loans.
On 3 August 2022 (the “Pre-Hedge Transaction Date"),
the Seller and the Swap Counterparty entered into a
interest rate swao
Exemption on derivatives Boxto d
No derivatives/Unconfirmed).
Derivatives not derivatives/Exempti
o3 sTSS36 purchased/sold by SSPE Field codes are highlighted in amber where:
confirmation derivatives/Unconti - field i eft blank; or
e Confirmation and concise declaration | - feld s equal o "Unconfirmed"; or A concise declaration that the SSPE has
that the SSPE has not entered into . not entered into derivative contracts
field has errors In format. by Items 3.4.2 and 3.8 of Annex 19 of Commission
derivative contracts except n the exceptn the circumstances referred to | Artile 21(2) Concise Explanation
sspe Delegated Regulation (EU) 201/980
Other then the Interes e Swap T circumstances referred to in Artcles in Articles 212) of Regulation (£U)
LS han ke et Rabe Sep T ansaction 21(2)of Regulation (EU) 2017/2402. 2017/2402
Derivatives not referred to n STSS35 above, no derivate agreements Box to complete should contain the concise explanation
Noa sTSs36 purchased/sold by SSPE |are entered into or will be entered into by the Fund, in |(TEXT-10000}
explanation accordance with artcle 21(2) of Regulation (EU) Field codes are highlighted in amber if the field i left blank or has errors i format.
2017/2402
Cenned indicator (¢
“N/A" should be reported only where no derivatives are used
Field codes are highlighted in amber where:
Common standards -field s left blank; or
' (Confirmed/Unconf .
o5 sTS537 underwriting derivatives d/N/A} - fild s equal to "N/A" and STSS36-Derivatives not purchased/sold by SSPE confirmation
irme
confirmation is not equal to "No derivatives"; o
Confirmation and concise explanation | - feld is not equal ta "N/A" an - Derivatives not purchas
Confimaton and conce explinaton | s not el to"N/A"ad TSS36 Deratves ot prchasedsold by 559 A concise explanation on whether any
W hedging confirmation is equal to "No derivatives"; or Hedsing etraments ueed are
used are underwritten and ~fild s equal to "Unconfirmed"; or Derivatives using common Items 3.4.2:and 3.8 of Annex 19 of Commission
e sommonts e underwritten and documented Artcle 21(2) Concise Explanation Deleset tenuloton (E0) 2019980
& e | has errors n format. according to commonly accepted & ®
o icle
21(2) of Regulation (EU) 2017/2402. standards.
The Interest Rate Swap Transaction has been Boxto
underwritten and documented according to underwriting derivatives confirmation is not "N/A".
Common standards Iy accepted standards, in the form of the ISDA
. commonly accepted standards, in the form of the
%6 sTss37 inderwriting derivatives (TEXT-10000)
o 1992 Master Agreemen, together with the relevant. | 3 Field should be left blank where STSS37-Common standards underwriting derivatives
te chedule, Credit Support Annex and confirmations. confirmation is equal to N/A.
thereto, as referred to above in STSS35.
Field codes are highlighted in amber where it is not the case or field has errors in format.
etine Boxto indicator (C
o7 srssss Referenced interest (Confirmed/Unconf Field codes are highlighted in amber where:
payments confirmation irmed/N/A} -field s left blank; or
Confirmation and concise explanation | feld s equal o "Unconfirmed
onwhether and how any referenced | - field has errors in format. Aconcise explanation on whether and
s under the how any referenced nterest payments
Section 2.2.8.(i) (23) of the Additional Information: securitsation assets and labilties are Referenced interest payments | under the securitsation assets and e 222 9002213 of Annex 19 of
The Seller represents that “each of the Loans accrue. calculated by reference to generally based on generally used interest | ibiltes are calculated by reference to | Article 21(3) Concise Explanation Commiton belosmes nesutaion (£0) 2019/980
interest at a fixed interest rate, which i not lower than used market interest rates or generally rates generally used market nterest rates or gated Reg
3.95% annual.” used sectoral rates reflective of the cost enerally used sectoralrates refiective
) 8ox to complete should contain the concise explanation
og stssis Referenced interest Secton .8 of the Securites Note: The rate o nterest [ 10| o funds pursuant o Arle 213 of of the cost of funds,
i respect of & Rate Notes is Regulation (EU) 2017/2402. ) )
Field codes are highlighted in amber if the field i left blank or has errors i format.
calculated by reference to EURIBOR. Therefore, any
referenced interest under the Floating Rate Notes are
based on generally used market nterest ates and do
not reference complex formulae o derivatives.
Confirmed Boxto indicator (C
Acceleration notice
. / (Confirmed/Unconf Field codes are highlighted in amber where:
o9 sTss39 enforcement requirement
ke irmed) ~feld s left blank; or
-field s equal to "Unconfirmed"; or
Confirmation and declaration in general | -
onfirmation and decfaration In general | - field has errors in format. No trapping of cash following | A declaration in general terms that each
terms that each of Item 3.4.5 of Annex 19 of Commission Delegated
: enforcement or an acceleration |of the requirements of Article 21(4)of | Article 21(4) Concise Explanation :
In case of early liquidation, the Fund shall be wound- Article 21(4)of Regulation (EU) Regulation (EU) 2019/980
d notice Regulation (EU) 2017/2402 are met.
up according to section 4.4.3 (Early Liquidation of the 2017/2402 are met.
Acceleration notice / Fund) of the Registration Document, e. by applying Boxto
N100 sTss39 requirement lable Funds, with the Post- )}
explanation Enforcement Prioriy of Payments described in Field codes are highlighted in amber i the field i eft bank or has errors i format,
Prospectus section 3.4.7.3 of the Additional
Information.
Confirmed Boxto indicator (¢
N fcash Fiel re highiighted in amber whers
o1 o trapping of cas (Confrmed/uncont eld codes are highiighted in amber where:
stssa0 confirmation irmed)
Confirmation and optional comment | -fild is equa to "Unconfirmed
that no cash would be trapped i rrors in format
P field has errors in format. Confirmation that no cash would be
following the delivery of enforcement of cash shall be Item 3.4:5 of Annex 19 of Commission Delegated
trapped following the delivery of Artcle 21(4)a) Confirmation
or an acceleration notice pursuant to trapped ’ " o Regulation (EU) 2019/980
enforcement or an acceleration notice.
Article 21(4)(a) o Regulation (EU)
2017/2402. Box to complete may contain additional explanation,
N102 sTss40 No trapping of cash comment {TEXT-5000}
Field codes are highlighted in amber where the field has errors in forma.
Confirmed Boxto indicator (C
Sequential amortisation (Confirmed/Uncont Field codes are highlighted in amber where:
N103 sTssa1 4 { K ghlie
confirmation irmed) ~field i left blank or
field is equal to “Unconfirmed; or
field has errors in format.
passed to the investors:
(1) During the Pro-Rata Redemption Period (.
absence of a Subordination Event), redemption of
Class A Notes, Class B Notes, Class C Notes, Class D
: Confirmation and optional comment
Notes and Class E Notes willbe pro-rata in accordance
i that principal eceipts from the
with the Pre-Enforcement Prioity of Payments set Confirmation that principal receipts from
underlying exposures are passed to the
forth in section 3.4.7.2 of the Additi i e the underlying exposures are passed to
o
n " (o) principal receipts shallbe | the investors via sequential amortisation Item 3.4:5 of Annex 19 of Commission Delegated
U O e A D O the securitsation postions, as (0)principal receip N Articl 21(4)b) Confirmation &
the occurrence of a Subordination Event ora o oy e passed to investors of the securitisation positions, as Regulation (EU) 2019/980
° ) etermined by the seniority o the
Revolving Period Early Termination Event)redemption ) determined by the seniority of the
securitisation position pursuant to o
of the Class A Notes, Clss B Notes, Class C Notes, Box to complete may contain additional explanation. securitisation position.
Sequential amortisation Article 21(4)b) of Regulation (EV)
N104 sTssa1 s Class D Notes and Class E Notes will be sequential as | (TEXT-5000} 2017/2402
determined by the seniority of each class of Notes. . Field codes are highlighted in amber where the field has errors in format.
Class F Notes will amortise during the Pro-rata
Redemption Period and the Sequential Redemption
Period with the available excess spread on each
Payment Date for up to the Class F Notes Target
Amortisation Amount in accordance with the Pre-
Enforcement Principal Priority of Payments set forth in
section 3.4.7 of the Additional Information.
In the Post-Enforcement Prioriy of Payments, Class A,
Class B, Class , Clss D, Class £ and Class F Notes will
tial basisin accordance with
Confirmed Boxto indicator (C
I ighiighted in amt r
o g Reversed repayment on (Confrmed/uncont Fieldcodes are highiighted in amoer where:
s senority confirmation irmed) field s leftblank; or
fild s equal to "Unconfirmed
fild has errors in format.
Confirmation and optional comment
that the repayment of the securitsation otbe femation that the e
of the Fund) of the Registration Document: amounts positon i not to be reversed with Item 3.4.5 of Annex 19 of Commission Delegated
reversed with regardto their |securitsation position i not to be Article 21(4)c) Confirmation ‘
shallbe applied n the form, amount and order of regard to their seniority pursuant to Regulation (EU) 2019/980
3 seniority reversed with regard to their senioriy.
P inthe Articl 21(4)(c) of Regulation (EU)
of Payments described in section 3.4.7.3 ofthe. 2017/2402 Box to complete may contain additional explanation.
Reversed repayment on
N106 stssaz * " Additona Information. {TEXT-5000}
CRE R Field codes are highiighted in amber where the field has errors in format.
of Payments) of the Additional Information: provides
determined by the seniorityof their Notes and s not
t0 be reversed with regard to such seniority.
Confirmed Boxto indicator (C
No automatic iquidation (Confirmed/Uncont Field codes are highlighted in amber where:
N107 sTssa3 il g 4 e
confirmation irmed) ~field i left blank or
Confirmation and optional comment | feld is equl to "Unconfirmed"; or
that not any provisons require ~field has errors in format. (d) no provisions shallrequire | 1 that not any provisions
 the underlying [ of the Item 3.4.5 of Annex 19 of Commission Delegated
require automatic iquidation of the | Article 21(4)d) Confirmation :
exposures at market value pursuant to underlying exposures at market Regulation (EU) 2019/980
underlying exposures at market value.
heres son i the Prospectus requi Article 21(4)d) of Regulation (EV) valve
N e ospecivo reaurng 2017/2402 Box to complete may contain additional explanation.
N108 STSS43 marke {TEXT-5000}

comment

value, as stated in section 4.4.3.1 of the Registration
Document.

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




Non-sequential priority of

Confirmed

Boxto indicator (C

Field should be "N/A" where transaction featuring non-sequential priority of payments
does not include lating to the It
in the priority of payment reverting to sequential payments in order of seniority pursuant

(Confirmed/Unconf
N109 sTssaa payments triggers (i to Article 21(5) of Regulation (EU) 2017/2402.
irmed/N/A}
confirmation
Confirmation and optional comment | F€ld codes are highiighted in amber where:
that transaction featuring non- - fieid s eft blank; or
sequentialpriority of payments include |~ 1eld s €qual o "Unconfirmed"; or
riggers relating to the performance of |~ field has errors n format.
resulting in
the priority of payment reverting to
Please see above (STSS41). priority of pay! o
sequential payments in order of
features pro rata priority
and includes triggers relating to the performance senlority pursuant (o Aricle 24(5) of
leg: e P Regulation (EU) 2017/2402. Boxto ®
reverting to sequential. Upon occurrence of a e isser sonfomtion ot MR
Subordination Event, the Pro-Rata Redemption Period ofpay s
Non-sequentialpri
110 sTssaa. . willend and the Sequential Redemption Period will | (TEXT-5000} § .
paymens wiggers omment. |10 e oty of payments, Fleh: sho:\d beleft bllinkN \7:ere $TS544-Non-sequential priority of payments trggers Confirmation that transaction featuring
confirmation is equal to . il pr
Class A, Class B, Class C, Class D, Class E and Class F a non-sequental priorty of payments
Notes willbe redeemed on a sequentil basis in include triggers relaing to the
e N Field codes are highlighted in amber where it is not the case or field has errors in format. performance of the underlying
(Post-Enforcement Priority of Payments). expasures resulting I the priorfy of
Securitisations featuring non- | payment reverting to sequential § Item 3.4.5 of Annex 19 of Commission Delegated
Article 21(5) Confirmation
Confimed sequentialpriority of payments | payments in order of seniority. Regulation (EU) 2019/980
Boxto indicator (C
Confirmation that such triggers include:
Field should be "N/A" where transaction featuring non-sequential priority of payments atleast the deterioration in the credit
does not include tr lating to resulting quality of the underlying exposures
in the priority of payment reverting to sequential payments in order of seniority pursuant below a predetermined threshold.
to Article 21(5) of Regulation (EU) 2017/2402.
it Credit quality deterioration {Confirmed/Unconf o Artcle 21(5) of Regulation (£U) 2017
stssaa trigger confirmation rmed/N/A
e L7y Field codes are highiighted in amber where:
Confirmation and optional comment | - feld s left blank; or
that such triggers include at least the |~ fieldis equal to "Unconfirmed"; or
deterioration in the credit qualityof the | - Tield is equal to "N/A" and "Confirmed” i reported for STS544 - Non-sequential priority
underlying exposures below a of payments triggers confirmation; or
predetermined threshold pursuantto | - feld has errors in format.
ticle 21(5) of Regulation (EV)
2017/2402
The definition of “Subordination Event” includes the
Cumulative Loss Ratio exceeding a certain level on any
Credit qualty deterioration | etermination Date, and that the cumulative soxto complet it ot
redit quality deterioration ox to complete may contain the concise explanation.
N112 sTssaa N GILE N Defaulted Receivables are equal o higher than 100% | {TEXT-5000} ®! v ©!
A of the sum of the Principal Amount Outstanding of the. eld codes ae highighted in amber where the fed h format
s D Notes, Cnte £ Noree and she toes F Nowes ot eld codes are highlighted in amber where the field has errors in forma.
the Date of Incorporation
Confirmed Boxto indicator (C
s - Servicer expertise {Confirmed/Unconf Field codes are highlighted in amber where:
= e irmed) Confirmation and detailed explanation | -fild i left blank; o
on how the requirements of Artcle -field is equal to "Unconfirmed; or Adetailed explanation on how the
21(8) are met. As part of the field has errors In format. Required expertise from the requirements of Article 21(8) are met. As
Tud
references to any and polices and part of the explanation, include Aetice 2168 Detaed xplanaton Item 3.4.6 of Annex 19 of Commission Delegated
policies and procedures intended to adequate procedures and isk | references to any policies and Regulation (EU) 2019/980
ensure compliance with these management controls in place | procedures intended to ensure
o ’ requirements pursuant to Artcle 21(8) | Box to complete should contain the detailed explanation. compliance with these requirements.
N114 sTsssa ey Please see above (STS530) {TEXT-32767) (b) of Regulation (EU) 2017/2402
GG Field codes are highlighted in amber i the field i left blank or has errors in format.
=) Boxto indicator (C
"N/A" should be reported in Box to complete only where the securitisation is not a
revolving securitisation
it s Early termination {Confirmed/Unconf ®
ss45 confirmation irmed/N/A} Feld codes are Highlighted in amber where:
Confirmation and concise explanation, | Field codes are highighted in amber where:
-field i eft blank; or
where applicable, on revolving .
fieldis equal to “Unconfirmed; or carly [A  where applicable,
securitsation with early amortisation fieldis equal to "Unconfirmed”; o g v e e
e field has errors in format amortisation events for on how the provisons n A 21(6a)of | Concise xplanat items 2.3 and 2.4 of Annex 19 of Commission
events for termination of revolvin rticle oncise Explanation
8 2017/2402 are reflected ®! Delegated Regulation (EU) 2019/980
period based on prescribed triggers .
based on p a8 inthe
pursuant to Article 21(6) of Regulation
(£V) 2017/2402 Boxto termination
For a concise explanation how the provisions of article confirmation is not "N/A"
N6 sTssas Early termination explanation | 21(6)(a), (b) and (d) are met, reference is made to the | (TEXT-10000}
, STSS47 and STSS49 below Field should be let blank where STSSA5-Early termination confirmation s equal to N/A.
Field codes are highlighted in amber where it is not the case or feld has errors in forma.
Confirmed Boxto indicator (C
“N/A" should be reported in Box to complete only where the securitisation is not a
revolving securitisation.
r rati
P B et <o v g e where:
T - field i eft blank
- "Unconfirmed" i reported; or
~"N/A"is not reported and STSS45-Early termination confirmation is "N/A"; or
- "N/A"is reported and STSS45-Early termination confirmation is not"N/A'; or
- field has errors n format.
Confirmation and concise explanation
onfirmation and o P o) detrioation i thecregit |4 €IS xplanation where applcabe,
where applicable, on deterioration in a) deterioration in the cred
See definition "Revolving Period Early Termination o . on how the provisions in Art 21(6)(a) of items 2.3 and 2.4 of Annex 19 of Commission
prrepusarh ” the credit qualty of the underlying quality of the underlying Article 21(6)(a) Concise Explanation
Event" in section 4.9.2.1 of the Securities Note. Items 1o At 21(6) ) Regulation (EU) 2017/2402 are reflected Delegated Regulation (EU) 2019/980
° exposures pursuant to Article 21(6) (2 exposures
i) on the P Dateii the transaction d tati
(i on the Payment Date immediately preceding the Freaition (£0) 201772405 in the transaction documentation.
of the Non-Defaulted Receivables was less than Boxto i redit quality
[75.00]% of the Principal Amount Outstanding of the deterioration trigger confirmation is not "N/A".
redi rati N Disburs [
s s Credit qualty deteriraton | Rated Notes on the Disbursement Date; (rexr10000) ) -
st trigger explanation See above STS45. The definition of “Subordination = Field should be redit qualty i i
Event” includes the Cumulative Loss Ratio exceeding a equalto N/A
certain level on any Determination Date, and that the
cumulative Defaulted Receivables are equal or higher Field codes are highlighted in amber where it is not the case or field has errors in forma.
than 100% of the sum of the Principal Amount
Outstanding of the Class D Notes, Class E Notes and
the Class F Notes at the Date of Incorporation.
Confirmed Boxto indicator (C
"N/A" should be reported in Box to complete only where the securitisation is not a
revolving securitisation.
Insolvency-related event (Confirmed/Unconf
N9 sTssa7 o g 4 Field codes are highlighted in amber where:
confirmation irmed/N/A}
field i eft blank
~"Unconfirmed" i reported; or
-TN/A d STSS45- “N/A'; or
IN/A"is reported and STSS45-Early termination confirmation is not"N/A'; or
field has errors in format.
See item () of the definition of Revolving Period Early Confirmation and concise explanation,
y i Aconcise explanation, where applicable,
Termination Event: "a Subordination Event occurs' where applicable, on oceurrence of an
(b) occurrence of an insolvency- | on how the provisions or triggers in Art
item (i) of the definition of Subordination Event: an insolvency-related event of the items 2.3 and 2.4 of Annex 19 of Commission
° related event of the originator or | 21(6)(b) of Regulation (EU) 2017/2402 | Article 21(6)(6) Concise Explanation
Insolvency Event occurs in respect of the Sellr. Item originator or servicer pursuant to Delegated Regulation (EU) 2019/980
: servicer are reflected i the transaction
(3 of Insolvency Event: (iehe declaration of Article 21(6) (b)of Regulation (EU) oromentation.
insolvency (declaracion de concurso), including the 2017/2402
filing of any request for the declaration of voluntary or Boxto
mandatory insolvency (concurso voluntario o event confirmation is not "N/A".
120 srssar event ro)or thetaking or passing of any resoution | 11
= explanation approving such filing) and/or the fiing of an 2 Field should be left blan isequalto
i articles 583 to 585 of
Law and/or the filing of a request for judicial
homologation (homologacién judicial) under articles Field codes are highlighted in amber where it is not the case or ield has errors in format.
606 et seq. of the Insolvency Law". In addition, one
Subordination Event is an "Event of Replacement of
the Servicer". One Event of Replacement of the
Serviceris that an Insolvency Event occurs in respect
of the Servicer.
Cehined Boxto indicator (C
“N/A" should be reported in Box to complete only where the securitisation is not a
revolving securitisation.
N121 sTssas ”'T"’"";'""ed (heshed ,‘“":Tf: Rren? Field codes are highlighted in amber where:
TGS A=Y  feld s left blank A concise explanation, where applicable,
Confirmation and concise explanation, | - "Unconfirmed” is reported; or on how the provisions or triggers in Art
where applicable, on value of the - "N/A" is not reported and STSS45-Early termination confirmation is "N/A"; or (0)value of the underlying 21(6)(c) of Regulation (EU) 2017/2402
underlying exposures held by the SSPE | _“y/a" Y i N/ are reflected in the transaction items 2.3 and 2.4 of Annex 19 of Commission
Iying exp v IN/A"is reported and STSS45-Early termination confirmation is not"N/A'; or exposures held by the SSPE falls ariicke 216100 Concise Explanation
falls below a pre-determined threshold |  feld has errors in format. N using Y Delegated Regulation (EU) 2019/980
elow a pre- hreshol
to Article 21(6) (c) of o 10 the relevant sections of the
The definition of “Revolving Period Early Termination Regulation (EU) 2017/2402 underlying documentation where the
Event” includes a trigger in (i) which is in accordance Boxto information can be found
with the Regulation: (i) on the Payment Date threshold value confirmation is ot "N/A"
22 s Pre-determined threshold | immediately prececing the relevant Determination | oo

Date, of the
Receivables was less than 75.00% of the Principal
|Amount Outstanding of the Rated Notes on the
Disbursement Date".

Field should be left blan
equalto N/A.

confirmation is

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




New underiying exposures

Confirmed

Boxto indicator (C

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

(Confirmed/Unconf
N123 sTssag faiure generation g I Field codes are highlighted in amoer where:
. irmed/N/A} f
confirmation - field s left blank
"Unconfirmed" i reported; or
- "N/A"is not reported and STSS45-Early termination confirmation is "N/A'; or
- "N/A"is reported and STSS45-Early termination confirmation is not"N/A'; or
-fild has errors in format.
Confirmation and concise explanation,
The defintion of “Revolving Period Early Termination where applicable, on a falure to (¢)afalure to generate sufficient
Event” includes a enerate sufficient new underlyin new underlying exposures A concise explanation, where applcable,
o e e & e Vine e on how the provisions in Art 21(6)(d) of Items 2.3 and 2.4 of Annex 19 of Commission
item (i) "on the Payment o -determined meeting pre-determined credit Aticle 21(6)d) Concise Explanation
" Regulation (EU) 2017/2402 are reflected Delegated Regulation (EU) 201/980
the relevant Determination Date, the Outstanding credit quality (rigger for termination of qualty (trigger for termination of |
in the transaction documentation.
Balance of the Non-Defaulted Receivables was less the revolving period) under Article the revolving period)
g i 21(6) (d) of Regulation (EV) 2017/2402
[T 2l A S e T (6)(¢)of Regulation (0) 2017/ Box to complete should contain the concise explanation where STSS49-New underlying
the Rated Notes on the Disbursement Date’ B
o Notes exposures failure generation confirmation is not "N/A.
item (v)"the Principal the
Nz STSsa9 [EmE Rated Notes on . Datels Field should be left blank where STSS49-New underlying exposures faiure generation
explanation higher than the sum of () the Outstanding Balance of
8 confirmation is equl to N/A.
e s o Field codes are highlighted in amber where it s not the case or feld has errors in forma.
Receivables to be acquired on that Payment Date, and
(i) the remaining Principal Account balance on that
Payment Date after payment of the purchase price
related to the principal amount of the Additional
Receivables".
Confirmed Boxto indicator (C
izs o Participant duties (Confirmed/Unconf Field codes are highlighted in amber where:
st confirmation irmed) Confirmation and optional comment | feld s left blank; or
that the transaction documentation - fild s equal to “Unconfirmed"; or
specifies al of the requirements under | fielg has errors n format. — Confirmation that the transaction
Article 21(7) (a) of Regulation (EU) o o he | documentation species ll of the Aetice 21061 Confirmation Item 3.2 of Annex 19 of Commission Delegated
2017/2402 on the contractual @ under Artcle 21(7) (a) of Regulation (EU) 2019/980
The obligations of the Servicer are set out n section obligations, duties and responsibiltes 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 sTssso {TEXT-5000} and other ancillary service providers,
(trustee) are set out n section 3.7.2.of the Additional Field codes are highlighted in amber where the field has errors in forma.
Information.
etine Boxto indicator (C
Confirmation and optional comment
Servicing Continuity. e that Field codes are highlighted in amber where:
N127 1
STSsS confirmation irmed) expressly satisfies the requirements of | -fild i left blank; or
Article 21(7) (b) of Regulation (EU) - field is equal to "Unconfirmed"; or
2017/2402 on the processes and ~field has errors n format. Confirmation that the securiisation
ensure . Continity P documentation expresslysatifesthe [ Confirmat Item 3.2 of Annex 19 of Commission Delegated
thata default by or an insolvency of the ervicing Continuity Provisions. | rements of Artcle 21(7) b) of rice onfirmation Regulation (EU) 2019/980
servicer does not resultn a termination Regulation (EU) 2017/2402
Senvicing Continat The term and substitution of the Servicer shall be of servicing, such Boxto
N128 sTsss1 o e coninaty done in accordance with the procedure established in | (TEXT-5000} provision which enables the
section 3.7.1.1. of the Additional Information. replacement of the servicer insuch | Field codes are highlighted in amber where the field has errors in format.
case.
Confirmed
Boxto indicator (C
N/A should be reported in Box to comp does
iz . Derivative Counterparty. {Confirmed/Unconf
STes Continuity confirmation irmed/N/A} Confirmation and optional comment | Field codes are highlighted in amber where:
that the transaction documentation field i lft blank or
satsfes al of the information referred | feld s equl to "Unconfirmed"; or
| field s equal to *Unconfirmed"; o Confirmation that the transaction
toin Article 21(7) (c) of Regulation (EU) - field has errors in format.
ounterparty Il of the ’ Item 3.8 of Annex 19 of Commission Delegated
2017/2402 on provisions that ensure Artcle 21(7)(c) Confirmation
information referred to n Article 21(7) Regulation (EU) 2019/980
he Interest Rate Swap Agreement contains provisions the replacement of derhative ) of Regulation (EV) 2017/2402
e oo he P counterparties in the case of their g
aimediatensuring the replocenient ofthe Suap defaul,insolvency, and other specified
Counterparty in case of it defaul, insolvency, rating
Derivative Counterparty | downgrade or other specified events (seea events, where applicable. Box to complete may contain addfional explanation.
N130 sTsss2 {TEXT-5000)
Continuity comment comprehensive st of events that trgger an early
termination of the Interest Rate Swap Agreement in Field codes are highlighted in amber where the feld has errors in format.
the sub-section headed “Early Termination in section
3.48.14. o the Additional Information).
Confirmed Boxto indicator (C
"N/A" should only be reported where not applicable.
izt srsss3 Liquidity Provider Continuity c Confirmation and
confirmation irmed/N/A} ot the transaction doeumentation | Feld codes are highlighted in amber where:
satisfies allof the information under - fleld i left blank; or .
Article 21(7 (c)of Regulation (EU) - fleld s equal to "Unconfirmed or
2017/2402 on provisions thatensure |~ field has errors in format.
the replacement of liquidity providers
According to section 3.4.8.23 of the Additional in the case of their default,insolvency,
Information, in case of downgrade in the rating of the and other specified events, where
Liquidity Provider Continuity |Paying Agent, the Management Company shal ither applicable Box to complete may contain additional explanation.
132 sTss53 T 7| IS & i {TEXT-5000} o pletemay ”
comment obtain similar guarantees or commitments securing
performance of the Paying Agent or substitute the Field codes are highlighted in amber where the feld has errors in format.
Paying Agent.
Confirmed Boxto indicator (C Confirmation that the transaction
(c)Account Bank Continuity documentation satisfies all o the Artice 21010 Confirmation Item 3.8 of Annex 19 of Commission Delegated
a3 srss3 Account Bank Continuity (Confirmed/Unconf Field codes are highlighted in amber where: Provisions information under Artile 21(7 (c) of Regulation (EU) 2019/980
confirmation irmed) -field i eft blank; or Regulation (EU) 2017/2402.
-fieldis equal to "Unconfirmed; or
-field has errors n format.
onfirmation
that the transaction documentation
According to section 3.4.5.1.4 of the Additional
oo e ol satisfies all of the information under
information,in case of downgrade of the ratings o et 2107 0ot Regunton (€0)
the Fund Accounts Provider it shall be substituted. In i
2017/2402 on provisions that ensure
accordance with the Reinvestment Agreement, the
the replacement of the account bark in
resignation or removal by the Fund Accounts Provider
the case of theirdefaul,insolvency,
nccount Bank Continaty | eIt take any effect unti the appointment of the ot soeifod svonts whare. | 9% 0 complete may contain additionsl explanation
N13a sTsss3 e PP New Fund Accounts Provider is effective: {TEXT-5000} b ’
« “Neither the voluntary termination of the PP Field codes are highlighted in amber where the field has errors in format.
Reinvestment Agreement by the Fund Accounts
Provider nor by the Management Company will be
effective until the new institution assuming the
position of Fund Accounts Provider has effectively
resumed functions.”
Confirmed Boxto indicator (C
Deb situati (Confirmed/Unconf Field codes are highlighted in amber wh
izs o eb situation (Confirmed/Uncon eld codes are highlighted in amber where:
st documentation confirmation irmed) ~feld s left blank; or
Confirmation and optional comment | . .
ot the underhing documentatonsets | e erem ot Confirmation that the underlying
yne - field has errors in format. documentation sets out n clear and
in clear and consistent terms, lear definitions
consistent terms, definitions, remedies Item 2.2.2 of Annex 19 of Commission Delegated
Prospectus section 227 of the Additional definitions, remedies and actions relating to the treatment of Artcle 21(9) Confirmation
and actions relating to the debt Regulation (EU) 2019/980
Information contains the procedure of action to be relating to the deb situations set out in problem loans
situations set out in Article 21(9) of
followed by the Servicer depending on the status of Article 21(9) of Regulation (EU)
debtstunt e ph : 01972000 Box to complete may contain additional explanation, Regulation (EU) 2017/2402.
16 srssss ebtsituaton TR DO o (e X
Field codes are highlighted in amber where the feld has errors in format,
described in section 2.2.7.2 Risk management and el
monitoring) and 2.2.7.3 (Recovery process) o the
Additional Information.
Confirmed Boxto indicator (C
Confirmation that the securiisation
documentation sets out the priorites of
Priorities of payment and {Confirmed/Unconf Field codes are highlighted in amber where: 4
N137 sTsss6 . . b payment and trigger events pursuant to
d irmed) field s left blank; or
, Artcles 21(9) of Regulation (EU)
~fieldis equal to "Unconfirmed”; oty
Confirmation and optional comment |~ field has errors n format
that the securiisation documentation
Priorities of 47 0f Annex 19 of
Secion 34721 e Adiona formatonprovies <o ot s f pmt priotsfpayment o g e 2169 Contematon R 701 a5 ofComission gt
for the Pre-Enforcement Priority of Payments and trigger events pursuant to Articles 21(9) Confinmation that the securitsti ¢
within this section, sub-section 3.4.7.23 (Other rules) of Regulation (EU) 2017/2402. ) onfirmation that the sccuritsation
prorites et Box to complete may contain additional explanation. documentation sets out the priorites of
N138 sTss56 o P o e prierly {TEXT-5000} payment and trigger events pursuant to
el ighiighted in am! r n format.
I e G T Field codes are highlighted in amber where the field has errors in forma. :;\lw;\/e;zulz@» of Regulation (EU)
Section 3.4.7.3 o the Additional Information provides
for the Post-Enforcement Priority of Payments.
Confirmed Boxto indicator (C
Confirmation that the provisions under
iz srsssr Timely resolution of conflicts {Confirmed/Unconf Field codes are highlighted in amber where: Article 21(10) o Regulation (EU)
confirmation irmed) field s left blank; or 2017/2402 relting to the timely
-fieldis equal to "Unconfirmed; or resolutions of conflcts are met.
Confirmation and optional comment |~ field has errors n format.
that the provisions under Article 21(10) Timely resolution of conflicts
480f "
As per section 3.7.2.1 o the Additional Information: of Regulation (EU) 2017/2402 relating between classes of investors & Artcle 21(10) Confirmation ftems 3.4.7 and 3.4 of Annex 19 of Commission
Delegated Regulation (EU) 2019/980
“The Management Company s also responsible for 10 the timely resolutions of conflicts are responsibites of trustee
representing and defending the interests of the met. 5o to complete may contain additional explanation Confirmation that the provisions under
N1t stsss7 Timely resolution of conflcts | Notehalders and o theother creditors o the Fund. | - ooy 10X to complete may contain additional explanatior Article 21(10) of Regulation (EU)
comment Accordingly, the Management Company must atall § 2017/2402 relating to the timely
Field codes are highlighted in amber where the field has errors informat.
times consider the interests of the Noteholders, acting resolutions of conflicts are met.
in the defence thereof and adhering to 2pplicable law
and regulations for such purpose.
Cehined Boxto indicator (C
Should askfor , then the orig confirm that the
Historical Default and Loss ST — information wilbe available on demand.
N1a1 sTsssa Performance Data bttt
irmed}

confirmation

Confirmation and optional comment
that the data required to be made
available under Article 22(1) of

Regulation (EU) 2017/2402 is available

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




on static and dynamic historicaldefault Confirmation that the data required to
be made available under Article 22(1) of
and loss performance. Historical Default and Loss @ made avalable under Article 22(1) o Item 2.2.2 of Annex 19 of Commission Delegated
The Seller has made available n section 2.2.7.5 of the . Regulation (EU) 2017/2402 s available, | Article 22(1) Confirmation
Box o complete may contain additional explanation. performance Data e ey e e ot Regulation (EU) 2019/980
Historical Default and Loss | Additional Information delingquency and default data, stating clearly where the information
N1a2 sTsss8 {TEXT-5000} can be found.
Field codes are highlighted in amber where the field has errors informat.
securitsed for a period no shorter than 5 years.
The Seller has made avallable In section 2.2.7.5 of the
Additional Information del d default dat Soxto © under Artde
fonal Information delinquency and default data,
quency Statement where the data required to | 22(1) of Regulation (EU) 2017/2402 can be found.
for substantially similar exposures to those being
i3 srssss Historical Default and Loss . e e hom be made available under Article 22(1) of
securitsed for a period no shorter than 5 years. -
Performance Data location pe v Regulation (EU) 2017/2402 can be Field codes are highlighted in amber where:
Data s available through the European
found - field i left blank for public securitisations; or
DataWarehouse GmbH, a securitisation repository
- - field has errors n format.
Cetime) Boxto indicator (C
Confirmation that a sample of the
underlying exposures was subject to
Sample external verifcation {Confirmed/Unconf Field codes are highiighted in amber where: Ve e "
N14a sTsss9 N b external verification prior to the
confirmation irmed) -field i eft blank; or
, issuance of the securities by an
-fieldis equal to "Unconfirmed; or e o oo varts
- field has errors n format. PProP: P pary
Confirmation and optional comment
Deloitte has reviewed a sample of 531 randomly
> thata sample of the underlying
selected loans out of the Preliminary Portfolio from
ey oo exposures was subject to external Sample of the underlying
[ . . verification prior to the issuance of the exposures subject to external Article 22(2) Confirmation N/A
Additionally, Deloitte has verified the data disclosed in
D securities by an appropriate and verifications
the following stratification tables in respect of the Confirmation that a sample of the
Preliminary Portoli Independent party pursuantto Arlle |, complete may contain additonal expanation underlying exposures was subject to
Sample externalverification : 22(2) of Regulation (EU) 2017/2402. 3
N5 sTsss9 o The resuits, applying a confidence level of at least | (TEXT-5000} external verification prior to the
99%, are set out in the Special Securitisation Report on Field codes are highlighted in amber where the field has errors in format. issuance of the securities by an
the Preliminary Portfolio prepared by Deloitte for the. appropriate and independent party.
purposes of complying with artcle 22.2 of the EU
Securitisation Regulation. The Originator, confirms
that no significant adverse findings have been
detected.
Cetime) Boxto indicator (C
16 srsse0 h flow model (Confirmed/Unconf Field codes are highlighted in amber where:
confirmation (prior pricing) irmed) -field i eft blank; or
Confirmation that a iablity cash flow | -fild is equal to "Unconfirmed
model s available to potentialinvestors | - field has errors n format.
prior t "
information is available pursuant to
S VP I . Article 22(3) of Regulation (EU) Box to complete should contain the location where a abilty cash flow model i available
2017/2402. and may contain any additional explanation.
INTEX Solutions I and Bloomberg, has been made
N147 sTss60 ; {TEXT-10000}
available before pricing on the Website of European
Dtaarehoone Field codes are highlighted in amber where:
- field is left blank for public securitisations; or Confirmation that a liability cash flow
~field has errors n format. model is available to potential investors
0 prior to pricing and state clearly where
Availabily of alabilty cash flow
ot v v this information is available. After Artcle 22(3) Confirmation /A
Boxto indicator (C model to potential investors
pricing, confirmation that such
Field should be equal to "Confirmed" where the TS notification is submitted before pricing.
information has been made available to
Liability cash flow model (Confirmed/Uncont otentialinvestors upon request.
N8 STSS60 LIS (e Field codes are highlighted in amber where: ” ponred
confirmation (after pricing) irmed) e
Confirmation and optional comment |~ field sleft blank; or
thatafter pricing, such information has |~ fieldis equalto "Unconfirmed
been made available to potential +fild has errors in format.
Article 22(3) of Regulation (EU)
2017/2402.
Liability cash flowmodel | After pricing, such information is available to potential Box to complete may contain the concise explanation.
N149 sTs60 o o o pricn, suc SOCTERCT {TEXT-5000} peemay ?
pricing) e request.
Field codes are highlighted in amber where the field has errors in forma.
[t Box to complete should contain the confirmation indicator:
‘Available" where information is avaiable.
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 classifcation is not equal to "residential
mortgages” or "auto loans/leases"
N150 sTss61 Environmentalperformance i f“/:“’"‘a"‘e/ Nt | Confirmation and concise explanation | ield codes are highighted in amber where:
avaabilty ovalablel et e mlormatonseaedte. | s e NEnIgh concise cxlanaionon whether the
the environmental performance of the | field s equal to "Not available®; or information related to the
assets financed by residential 0ans, or | - /A" s reported and STSS10-Underlying exposures classfication s equal to “residential | Publication on environmental | environmental performance of the
autolons o esses s avalable mortgages” or "auto loans/leases" or underlying. LR - concise xlanaton A
pursuant to Article 7 (1)) of Regulation | - y/a" " Jassificati " auto loans or | lable pursuant
(£U) 2017/2402 and a statement where | *residential mortgages" or "auto loans/leases” loans or car loans or leases* o Artcle 7 (1)(a)of Regulation (EU)
that information i to be found field has errors in format 2017/2402 and a statement where that
b Article 22(4) of Regulation information is to be found.
ion 3.7.1 it fon: In €U) 2017/2402
[ T T (e 2007230 When Environment performance confirmation for STSS61 is ‘Available!, bo o complete
particular, the Servicer shall provide in a timely
. should contain a statement indicating the section where the information i disclosed.
manner to the Originator, as Reporting Entity, any
r informai
NIs1 sTss61 i S inthecorrect 1oyt 10000) When Environment performance confirmation for STSS61 is different from ‘Available’, box
explanation format to fulfil the reporting requirements of article 7
e p o complete should be left empty.
of the Securitiation Regulation (including, nter aia,
he information, i availabl, rel h
DS EL IHCRD Field codes are highlighted in amber where it is not the case or feld has errors in forma.
the vehicles).
Confirmed Boxto indicator (C
icle 7 Fiel re highlighted in amber wher
iz o Arice 7 comy (Confirmed/Unconf eldcodes are highlighted in amber where:
Ses confirmation irmed) field i left blank; or
nconfirmed”; or
field has errors n format.
The Originator confirms compliance and shall be
responsible for compliance with article 7, in
accordance with article 22.5 of the EU Securitisation
Regulation and has been designated as the “Reporting
Entity” for the purposes of article 7.2 of the EU
Securiisation Regulation (see section 4.2.1(i) of the
tional Information). In accordance with artcle 22
of the EU Securiisation Regulation, the Reporting Confirmation and optional comment
Entity willmake available to potentialinvestors before
e . that the originator and the sponsor are
e e S comphing it e of Reulton
e D (EU) 2017/2402 pursuant to Article 22
similr exposures to those being securitsed, and the. (5) ot Routition (601 201772402
O— sources of those data and the basis for claiming. Box to complete may contain additional explanation,
icle 7 compliance
N153 sTss62 o similarity, for a period no shorter than 5 years; {TEXT-5000)
commen
(2)aliabilty cash flow model, elaborated and Field codes are highlighted in amber where the feld has errors in format.
published by INTEX, which precisely represents the.
contractual relationship of the Recelvables and the
payments flowing between the Originator, the Fund
and the Noteholders (and shal after pricing, make
that model available to Noteholders on an ongoing
basis and to potentialinvestors upon request);
(3)the loan-by-loan information required by point (2) Confirmation that:
of the first subparagraph of article 7(1)of the  the orginator and the sponsor are
SERREZITN R 5 complying with Article 7 of Regulation
(4)draft versions of the Transaction Documents and of (V) 201712402
the STS Notifcation; Originator and sponsor - the information required by Article 7(1)
o Sl o pliance with | (a) has been topotential | Artcle 22(5) Confirmation N/A
Confirmed Boxto indicator (C Article 7 investors before pricing upon request;
- the information required by Article 7(1)
Where no potential investor makes such a request prior to pricing, confirmation should be (b) to (d) has been made available
provided that the i be mad potentia investor upon such before pricing atleast n draft or nital
ing request. form
Nisa srssez Underlying information (Confirmed/Unconf arequest.
confirmation irmed)
Confirmation and optional comment Field codes are highlighted in amber where:
that the information required by Article | -fild i left blank; or
7(1) (2) has been made avalable to fild s equal to "Unconfirmed
potentialinvestors before pricing upon | - field has errors n format.
to Article 22 (5)of
Regulation (EU) 2017/2402.
T Box to complete may contain additional explanation,
NIsS sTsse2 e omaen {TEXT-5000}
comment Field codes are highlighted in amber where the field has errors in format.
Confirmed Boxto indicator (C
el ighiighted in am! r
156 srssez Beforepricng (Confirmed/Unconf Fieldcodes are highiighted in amoer where:
documentation confirmation irmed) field s left blank; or
Confirmation and optional comment | - field is equa to "Unconfirmed; or
that the information required by Article | -field has errors n format.
7(1) (b)to (d) has been made avaiable
before pricing at least n draft or nitial
form pursuant to Article 22 (5 of
Regulation (EU) 2017/2402 Box to complete may contain additional explanation,
Before pricing
N157 sTsse2 B o . {TEXT-5000)
ocumentation comment Field codes are highiighted in amber where the field has errors in format




