FSD
reference

RTS field code

Mandatory/Cond
itional/Optional

Field name

Box to complete

Field format

Field description

Technical guidance

RTS field name

RTS Content to be reported

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

Background information:
applicable explanation type
for this field

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

NO

STSS3

STS notification identifier

{NOTIFICATION ID}

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

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

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

This field should be left blank otherwise.

Notification identifier

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

General Information

N1

Securitisation type

Public

{LIsT}

Securitisation type may be 'Public' or
'Private’

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

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

Securitisation type

N/A

General Information

N2

STSSO

Designated Entity LEI

95980020140005209368

{LEI}

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

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

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

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

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

First contact point

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

Article 27(1)

General Information

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

N3

STSS1

Instrument ISIN

ES0305635007;ES0305635015;ES0305635023

{ISIN}

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

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

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

- the field has errors in format; or

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

N4

STSS1

Instrument code type

{ALPHANUM-35}

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

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

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

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

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

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

N5

STSS1

Instrument code

{TEXT-100}

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

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

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

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

Field codes are highlighted in amber where:

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

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

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

- field has errors in format.

Instrument identification code

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

N6

STSS2

Originator LEI

95980020140005209368

{LEI}

The LEI of the originator(s)

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

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

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

Legal Entity Identifier (LEI)

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

N

<

A

General Information

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

N7

STSS8

Originator country

SPAIN

{COUNTRY_EU}

The country of establishment of the
originator(s)

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

Select the relevant EambEA 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 LEl is reported; or
- both Originator country and Originator country (if multiple countries) are filled-in; or
- field has errors in format.

Country of establishment

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

Article 18 and 27(3)

General Information

N/A

N7

STSS8

Originator country (if
multiple countries)

{COUNTRY_EU_LIST
}

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

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

Field codes are highlighted in amber where:

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

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

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

- only one country is reported; or

- field has errors in format.

Country of establishment

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

Article 18 and 27(3)

General Information

N/A




N8

STSS2

Sponsor LEI

95980020140005209368

{LEI}

The LEI of the sponsor(s)

Sponsor LEI should be reported in Box to complete for each sponsor in that securitisation.
At least one Sponsor LEI or Originator LEI should be provided.
Reported 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 is reported; or
- field has errors in format.

Legal Entity Identifier (LEI)

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

General Information

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

N9

STSS8

Sponsor country

SPAIN

{COUNTRY_EU}

The country of establishment of the
sponsor(s)

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

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

Field codes are highlighted in amber where:

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

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

- field has errors in format.

N9

STSS8

Sponsor country (if multiple
countries)

{COUNTRY_EU_LIST
}

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

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

Field codes are highlighted in amber where:

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

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

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

- only one country is reported; or

- field has errors in format.

Country of establishment

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

Article 18 and 27(3)

General Information

N/A

N10

STSS2

Original Lender LEI

95980020140005209368

{LEI}

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

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

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

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

Legal Entity Identifier (LEI)

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

General Information

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

N11

STSS8

Original Lender Country

SPAIN

{COUNTRY_WORLD
}

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

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

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

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

Field codes are highlighted in amber where:

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

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

- field has errors in format.

STSS8

Original Lender Country (if
multiple countries)

{COUNTRY_WORLD
_LIsT}

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

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

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

Field codes are highlighted in amber where:

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

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

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

- only one country is reported; or

- field has errors in format.

Country of establishment

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

Article 18 and 27(3)

General Information

N/A

N12

STSS8

SSPE Country

SPAIN

{COUNTRY_EU}

The country of establishment of the
SSPE(s)

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

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

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

N12

STSS8

SSPE Country (if multiple
countries)

{COUNTRY_EU_LIST
}

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

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

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

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

Country of establishment

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

Article 18 and 27(3)

General Information

N/A

N14

STSS4

Non-ABCP securitisation
unique identifier

95980020140005209368N202201

{SECURITISATION
ID}

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

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

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

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

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

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

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

N15

STSS4

Multiple STS notifications
flag

{Y/N}

Indicates whether several STS
notifications may be issued for this
securitisation identifier

Box to complete should contain "Y" where several STS notifications may be issued for the
same securitisation identifier by the same reporting entity.

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

Unique identifier

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

General Information

N/A




Box to complete should contain the reason why several STS notifications may be issued for
the same securitisation identifier by the same reporting entity.

Only possible values in Box to complete are:

Multiple STS notifications {Master - Master Trust
N16 STSS4
reason Trust/Other} - Other
" . Field cod highlighted i b here:
Indicates the reason for which several € 3 co,es are nighiighte m.am erw e.r.e . .
e s . . - field is left blank and Multiple STS notifications flag is equal to "Y"; or
STS notifications may be issued for this . N
e e - field has errors in format.
securitisation identifier
Box to complete should contain additional explanation when several STS notifications may
be issued for the same securitisation identifier by the same reporting entity.
Multiple STS notifications
N17 STSS4 p {TEXT-5000} . o .
comment Field codes are highlighted in amber where:
- field is left blank and Multiple STS notifications flag is equal to "
- field has errors in format.
SPAIN " e o :
Mandatory for public securitisations that are not exempt from the obligation to publish a
prospectus.
For all private securitisations and public securitisations that are exempt from the
For public securitisations that are not  |obligation to publish a prospectus, this field may be left blank.
exempt from the obligation to publish
N18 STSS5 Prospectus Country {COUNTRY_EU} a prospectus, the country of the For public securitisations that are not exempt from the obligation to publish a prospectus,
relevant competent authority issuing  |select the relevant EEA country in the drop-down list.
the prospectus should be provided
Field codes are highlighted in amber for public securitisations where:
- STSS5-prospectus country is left blank and no exemption on prospectus is reported; or
- field has errors in format.
Mandatory for public securitisations that are not exempt from the obligation to publish a
prospectus.
For all private securitisations and public securitisations that are exempt from the
obligation to publish a prospectus, this field may be left blank.
For public securitisations that are not | Where the prospectus identifier is not yet available at the initial notification date, then the
exempt from the obligation to publish [final prospectus identifier should be reported as soon as possible and at the latest no later
N19 STSS5 Prospectus identifier [to be confirmed]. {TEXT-100} P 8 B P " prosp . P . P
a prospectus, the prospectus identifier [than 15 days after the closing of the transaction.
should be provided. Where the rzleva.fr!t cznr;zet:ntlzu;h(:‘r‘;t\;qoes>n:slerV|de a.dpr;azpec;us ulientlfler, the Where available, the prospectus
prospectus identi {er“ feld should be filled-in wit ot provided by the relevant Prospectus identifier identifier as provided by the relevant [N/A General Information N/A
competent authority”. N
competent authority.
Field codes are highlighted in amber for public securitisations where:
- STSS5-prospectus country is left blank and no exemption on prospectus is reported; or
- field has errors in format.
Mandatory for public securitisations that are exempt from the obligation to publish a
prospectus.
For all securitisations that are not exempt from the obligation to publish a prospectus, this
field should be left blank.
. b Box to complete should contain a concise explanation describing the reason for such an
Where the public securitisation is N
. exemption.
exempt from publishing a prospectus,
concise explanation explaining why this
N20 STSS5 Exemption on Prospectus {TEXT-5000} N P N P 8 Why Field codes are highlighted in amber where fields STSS5-Exemption on prospectus, STSS5-
is the case making reference to the B . N
. Prospectus Country and STSS5-Prospectus identifier are filled.
relevant article of the prospectus
regulation
8 Field codes are highlighted in amber for public securitisations where:
- STSS5-Exemption on prospectus, STSS5-Prospectus Country and STSS5-Prospectus
identifier are left blank; or
- STSS5-Exemption on prospectus, STSS5-Prospectus Country and STSS5-Prospectus
identifier are filled; or
- field has errors in format.
Where a prospectus is drawn up in The notification may be submitted as a draft notification in advance of the issue date but Where a prospectus is drawn up in
compliance with Regulation (EU) should be submitted as a final STS notification at the issue date at the earliest. compliance with Regulation (EU)
DATE_TEXT-YYYY- |2017/1129, the date on which the 2017/11294[4], the date on which the N
N21 STSS11 Issue date 2022-03-24 { - / Issue date / 4 N/A General Information N/A
MM-DD} prospectus was approved. If not, the Example: 2020-01-31 (text format) prospectus was approved.
closing date of the most recent In all other cases, the closing date of the
transaction. Field codes are highlighted in amber where field is left blank or has errors in format. most recent transaction.
Mandatory only to public securitisations.
The field may be left blank for private securitisations.
Select the name of the registered
o N 8 L Select in the drop-down list the relevant name of the Securitisation Repository as it is
Securitisation Repository securitisation repository asit is available under the list of registered Securitisation Repositories published on the ESMA Where available, the name of the
N22 STSS6 European DataWarehouse GmbH {LIST} available under the list of registered N Securitisation Repository . o . N/A General Information N/A
name I N . website at registered securitisation repository.
Securitisation Repositories published . " " .
3 https://www.esma.europa.eu/sites/default/files/library/esma_register_secr.xlsx.
on the ESMA website.
Field codes are highlighted in amber where field is left blank for public securitisations or
field has errors in format.
Box to complete should contain the name of the securitisation.
The field should be filled-in with "Not available" for private securitisations that do not Section 4 of Annex 9 of Commission Delegated
N23 STSS7 Securitisation name FONDO DE TITULIZACION, RMBS PRADO X {TEXT-100} The securitisation name. L p Securitisation name The securitisation name. N/A General Information . 8
have any securitisation name. Regulation (EU) 2019/980
Field codes are highlighted in amber if the field is left blank or has errors in format.
residential mortgages The type of unaerlying exposures
including:
1) residential loans that are
either secured by one or more
mortgages on residential immovable
property or that are fully guaranteed by
y . an eligible protection provider amon
N Only possible values in Box to complete are: s p N pA e
The type of underlying exposures y . those referred to in Article 201(1) of
N y - residential mortgages .
including: N Regulation (EU) No 575/2013 and
1) residential mortgages; - commercial mortgages qualifying for the credit quality step 2 or
R y - credit facilities provided to individuals for personal, family or household consumption . X
2) commercial mortgages; above as set out in Part Three, Title Il,
e N purposes; N
3) credit facilities provided to N e N N . Chapter 2 of that Regulation;
oo N - credit facilities, including loans and leases, provided to any type of enterprise or N
individuals for personal, family or corporation; 2) commercial loans that are
Underlying exposures household consumption purposes; y Underlying exposures secured by one or more mortgages on .
N25 STSS10 Ving exp {LIST} P purp! - auto loans/leases Ving exp! Y £ag N/A General Information N/A

classification

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

5) auto loans/leases;

6) credit card receivables;

7) trade receivables;

8) 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.

classification

commercial immovable property,
including offices or other commercial
premises;

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

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

5) auto loans/leases;
6) credit card receivables;
7) trade receivables;

8) other underlying

avnaciwos thot aen hatho




The initial notification date should be left empty.

For STS notifications reported before the new Register goes live, the initial notification
date will be automatically retrieved from the list of traditional securitisations meeting the
STS requirements (https://www.esma.europa.eu/sites/default/files/library/esma33-128-

DATE_TEXT-YYYY- |The initial date of notification to ESMA
N26 sTSs12 Initial Notification date R © Initia’ date of notification to 760_securitisations_designated_as_sts_as_from_01_01_2019_regulation_2402_2017_2.xI
MM-DD} of the STS notification. )
For STS notifications reported after the new Register goes live, the initial notification date
will be retrieved from the first successful submission date of the final STS notification.
The last notification date in Box should be filled in with the date when the notification file
is submitted as a draft STS notification.
The notification date as published in the public register of STS notifications will be Notification date The date of notification to ESMA. N/A General Information N/A
computed by the system from the date when the draft STS notification will be submitted
as final.
The notification may be submitted as a draft notification in advance of the issue date of
oy TSI Last notification date BT, {DATE_TEXT-YYYY- [The déte the STS notification was the .securitisation but will be submitted as a final STS notification at the issue date at the
MM-DD} submitted. earliest.
Example: 2020-01-31 (text format)
Field codes are highlighted in amber where;
- field is left blank; or
- last notification date is in the future; or
- field has errors in format
Y
Where an authorised third-party has
provided STS verification services in
accordance with Article 27(2) of
Regulation (EU) 2017/2402, indicator Box to complete should contain "Y" where an authorised third party has provided STS
N28 TSI Authorised Third party flag N} th?t the compHarxce with the STS verification services and confirmed the compliance with the STS criteria.
criteria was confirmed by that N N
N N ) P . - . N N . Where an authorised third-party has
authorised third party firm. "N" is Field codes are highlighted in amber if the field is left blank or has errors in format. N I Lo
) 3 provided STS verification services in
reported where no authorised third N N
v h ided STS verificati accordance with Article 27(2) of
par y as provide verification Authorised Third party Regulation (EU) 2017/2402, a statement |Article 27(2) General Information N/A
services. R . -
that compliance with the STS criteria
was confirmed by that authorised third
Where an authorised third-party has Field is mandatory in box to complete when Authorised Third Party flag for STSS13 is party firm.
Compliance with STS criteria provided for in Articles provided STS verification services in reported with "Y". .
N . 19 to 22 of the STS Regulation was confirmed by accordance with Article 27(2) of
Authorised Third party . . " . N . - .
N29 STSS13 S— Prime Collateralised Securities (PCS) EU SAS acting as |{TEXT-5000} Regulation (EU) 2017/2402, a Field codes are highlighted in amber where
third party verification agent pursuant to Articles statement that compliance with the - field is left blank and "Y" is reported for the authorised third party flag; or
27(2) and 28. STS criteria was confirmed by that - field is filled-in and "N" is reported for the authorised third party flag; or
authorised third party firm. - field has errors in format
Field is mandatory in box to complete when Authorised Third Party flag for STSS13 is
Where an authorised third-party has reported with "Y".
provided STS verification services in
N30 STSS14 Authorised Third Party name |Prime Collateralised Securities (EU) SAS. {TEXT-100} accordance with Article 27(2) of Field codes are highlighted in amber where
Regulation (EU) 2017/2402, the name - field is left blank and "Y" is reported for the authorised third party flag; or
of the authorised third party - field is filled-in and "N" is reported for the authorised third party flag; or Where an authorised third-party has
- field has errors in format. provided STS verification services in
ield i i i i i Authorised Third part accordance with Article 27(2) of Article 27(2) General Information N/A
FRANCE Field is maera‘t‘ofly in box to complete when Authorised Third Party flag for STSS13 is party Regulation (EU) 2017/2402, the name of
Where an authorised third-party has reported with ™Y, the third party’s name and the country
provided STS verification services in N N of establishment.
N B N 3 Select the relevant EEA country in the drop-down list.
Authorised Third party accordance with Article 27(2) of
N31 STSS14 {COUNTRY_EU} N
country Regulation (EU) 2017/2402, the . o .
N Field codes are highlighted in amber where
country of establishment of the o Y : "
authorised third part - field is left blank and "Y" is reported for the authorised third party flag; or
party - field is filled-in and "N" is reported for the authorised third party flag; or
- field has errors in format.
Field is mandatory in box to complete when Authorised Third Party for STSS13 is reported
The name of the competent authority ~|with "Y".
that has authorised the third party as
available on ESMA website under the  [Select in the drop-down list the relevant name of the competent authority related to the N N
N N . . N N . . Where an authorised third-party has
list of Competent authority supervising |country as reported in the Authorised Third party country as available on ESMA website N P L
" . . N : . . . . . N . . provided STS verification services in
Authorised Third part compliance of third parties with Article [under the list of Competent authority supervising compliance of third parties with Article accordance with Article 27(2) of
N32 STSS15 p. v Autorite des Marches Financiers (AMF) {CA_CODE} 28 of SecReg 28 of SecReg (https://www.esma.europa.eu/sites/default/files/library/esma33-128- Authorised Third party . Article 27(2) General Information N/A
Competent Authority . . . . . . Regulation (EU) 2017/2402, the name of
(https://www.esma.europa.eu/sites/de |777_list_of designated_competent_authorities_under_securitisation_regulation.pdf) N
N N the competent authority that has
fault/files/library/esma33-128- authorised it
777_list_of_designated_competent_aut|Field codes are highlighted in amber where :
horities_under_securitisation_regulatio | - field is left blank and "Y" is reported for the authorised third party flag; or
n.pdf) - field is filled-in and "N" is reported for the authorised third party flag; or
- field has errors in format.
Y
Check box in Box to complete should contain "N" where the originator or original lender is
Originator (or original A check box as to whether the a credit institution or investment firm established in the Union. A ‘Yes’ or ‘No’ statement as to whether
N33 S Iemgier) . Cfedit N} F)rig.inaFor or cfriginal Iende.r is a credit ) o » » ) Origin?t?r (fzr o.rigina\ lender) not [the ?ri.ginaitor.or original lender i? nota Article 27(3) Confirmation N/A
institution institution or investment firm Check box in Box to complete should contain "Y" where the originator or original lender is |a credit institution credit institution or investment firm
established in the Union. not a credit institution nor investment firm established in the Union. established in the Union.
Field codes are highlighted in amber if the field is left blank or has errors in format.
Confirmed
Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed/).
"N/A" should be reported where the originator or original lender is a credit institution or
investment firm established in the Union (STSS17 check-box is N").
Credit ti iteri Confirmed/U f
N34 STSS18 redi .gran ing C_” en? ( it e Field codes are highlighted in amber where;
compliance confirmation irmed/N/A}

- "Unconfirmed" is reported; or

- field is left blank; or

- "N/A"is not reported in Box to complete and STSS17 field is "N"; or
- "N/A"is reported in Box to complete and STSS17 field is
- field has errors in format.

"Y"; or




The Seller represents that:

Section 2.2.8.2 (w) of the Additional Information For
81.55% of the Outstanding Balance of the

Confirmation and optional comment
that the originator’s or original lender’s
credit-granting criteria, processes and
systems in place are executed in

Confirmation that the credit

Where the answer to field STS17 is
"Yes", confirmation that the originator’s
or original lender’s credit-granting

. . . . . . ) - . Article 27(3) Confirmation 0
Receivables, the Seller has faithfully complied with accordance with Article 9 of Regulation granting complies with Article 9 |criteria, processes and systems in place
the standard set forth in the Origination Policy (EU) 2017/2402 where the Originator are executed in accordance with Article
described in section 2.2.7 of this Additional (or original lender) is not a Credit 9 of Regulation (EU) 2017/2402.
Information and, for the remaining Mortgage Loans, institution. Box to complete may contain additional explanation.
representing a total of 18.45% of the Outstanding
’ . o Balance of the Receivables, the Seller has complied Field should be left blank where STSS18-Credit granting criteria compliance confirmation is
Credit granting criteria N o L n
N35 STSS18 ) with origination policies that do not differ {TEXT-5000} equal to N/A.
compliance comment X PP n .
substantially from Origination Policy described in
section 2.2.7 of this Additional Information. Field codes are highlighted in amber where it is not the case or the field has errors in
format.
Section 2.2.8.2 (y) of the Additional Information The
Mortgage Loans were originated in the ordinary
course of business of the Seller, pursuant to
underwriting standards in respect of the acceptance
of Mortgages Loans that are no less stringent than
those that the Seller applied at the time of origination
to similar receivables that are not securitised.
Confirmed . X L " .
Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed/N/A).
"N/A" should be reported where the originator or original lender is a credit institution or
investment firm established in the Union (STSS17 field is "N").
Credit granting criteria Confirmed/Unconf
N36 STSS19 ' g o .” I. ( 4 / " Field codes are highlighted in amber where:
supervision confirmation irmed/N/A} " " "
- "Unconfirmed" is reported; or
N . . - field is left blank; or Where the answer to field STS17 is
Confirmation and optional comment WA . AT Wyoch 3 : .
" . - "N/A"is not reported in Box to complete and STSS17 field is "N"; or ) . " Yes", confirmation that the credit-
that the credit-granting as referred to " e . . Confirmation that the credit . . ) . y .
N N N - "N/A"is reported in Box to complete and STSS17 field is "Y"; or L ) . granting as referred to in Article 27(3)(a) [Article 27(3) Confirmation N/A
in Article 27(3)(a) of Regulation (EU) . N granting is subject to supervision . . N
. . - - field has errors in format. of Regulation (EU) 2017/2402 is subject
2017/2402 is subject to supervision. -
to supervision.
Box to complete may contain additional explanation.
Gl el Eiain Credit-granting is subject to supervision by Bank of Field should be left blank where STS$19-Credit granting criteria supervision confirmation is
N37 STSS19 i i e J & Y {TEXT-5000} equal to N/A.
supervision comment Spain
Field codes are highlighted in amber where it is not the case or the field has errors in
format.
Confirmed . X L X .
Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
True sale or assignment {Confirmed/Unconf Field codes are highlighted in amber where:
N38 STSS20 N N 3 1
transfer confirmation irmed} - field is left blank; or
Confirmation and concise explanation N ?e:: \hsequa\ tov Ufnconflrmed sor
on how the transfer of the underlying - fieldhas errors In format. A concise explanation of how the
- . exposures is made by means of true . transfer of the underlying exposures is
The Legal Opinion confirms that "... the assignment . Transfer of the underlying .
=~ he Fund o + sale or transfer with the same legal exposures by true sale or made by means of true sale or transfer Article 20(1) Concise Explanation Item 3.3 of Annex 19 of Commission Delegated
G ec.elva Eomiie l_m CDEBEEE o. effect in a manner that is enforceable p v with the same legal effect in a manner P Regulation (EU) 2019/980
Incoporation has been carried out legally, validly, . B assignment . N
ditionally for the . 1 . against the seller or any third party that is enforceable against the seller or
True sale or assignment ::«:Oennflt::'[c,:aab\lle 3irsta ;z’;\‘;:";g':iz';”\:v;‘t';‘t;u’l‘rat“”tv pursuantto Article 20(1) of Regulation | Box to complete should contain the concise explanation. any third party.
N39 STs$20 transfer ex Ianaiion recourse to Borrowers and, whpere applicable, (IEFOITY (€U} 20172402,
P ! PP o Field codes are highlighted in amber if the field is left blank or has errors in format.
guarantors, by means of a true sale or assignment or
transfer with the same legal effect of being
enforceable against the Seller or any other third
party".
Check box in Box to complete should contain "Y" where any of the severe clawback
provisions referred to in points (a) or (b) of Article 20(2) of Regulation (EU) 2017/2402 are
A check box as to whether any of the . e g :
- found in the securitisation and "N" otherwise.
severe clawback provisions referred to
N40 STSS21 Subject to severe clawback |N Y/N in Article 20(2 b) of Regulati
=l ver W Y/ in Article 20(2) (a) or (b) o . CBUION 1 Eiold codes are highlighted in amber where:
(EU) 2017/2402 are found in the o
o - field is left blank; or
securitisation. 1 nyn
- field is equal to "Y"; or A concise explanation on whether any
- field has errors in format. f th lawback isi
orthe severAe ¢ a\fv ack provisions . . . Item 3.3 of Annex 19 of Commission Delegated
) hould inth . | . No severe clawback referred to in Article 20(2)(a) or (b) of Article 20(2) Concise Explanation Regulation (EU) 2019/980
Box to complete should contain the concise explanation. Regulation (EU) 2017/2402 are found in 8
A i lanati heth the securitisation.
concise expranation on w .e. MY |The field should be left blank when "Subject to severe clawbask" check-box is "N".
Subject to severe clawback of the severe clawback provisions
N41 STSS21 Ject & {TEXT-10000} referred to in Article 20(2) (a) or (b) of | . . .
explanation Regulation (EU) 2017/2402 are found in Field codes are highlighted in amber where:
8 o - field is left blank and "Subject to severe clawback" check-box is "Y"; or
the securitisation. S " " " Lo
- field is not left blank and "Subject to severe clawback" check-box is "N"; or
- field has errors in format.
Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed/N/A).
Clawback isi Confirmed/U f
N42 STSS22 aw a? pI'OVIS.IOrlS R Confirmed ( Gt Umee Field codes are highlighted in amber where:
exemption confirmation irmed/N/A} L
- field is left blank; or
- field is equal to "Unconfirmed"; or
Confirmation and optional comment on |— field has errors in format. Exemption for clawback A confirmation whether the provisions .
N B B L N N L . . N . . . . ) . Item 3.3 of Annex 19 of Commission Delegated
The assignment of the Receivables to the FT is not whether the provisions in Article 20(3) provisions in national insolvency |in Article 20(3) of Regulation (EU) Article 20(3) Confirmation Regulation (EU) 2019/980
subject to any severe clawback provision. In the event of Regulation (EU) 2017/2402 apply. Box to complete may contain additional explanation. laws 2017/2402 apply.
of bankruptcy of the Seller, (i) the FT will enjoy a right
Na3 STss22 Clawbacfk provisions of sepa ratiu'n (arts 2.39 and 240 Bankrupth Law), save {TEXT-5000} Field should be left blank where STSS22-Clawback provisions exemption confirmation is
exemption comment for moneys in posesion of the Seller, and (i) the equal to N/A.
assignment of the Receivables may be subject to
recovery only in case that fraudulent intention is Field codes are highlighted in amber where it is not the case or field has errors in format.
evidenced in the assignment.
N . .
Check box in Box to complete should contain:
-"Y" where the seller is not the original lender
The seller is not the original Indicator that the seller is not th
N44 STSS23 ! e {Y/N} n, I_Ca orthat the sefler s not the - "N" where the seller is the original lender
lender flag original lender
Field codes are highlighted in amber if the field is left blank or has errors in format.
N/A . N Lo N "
Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed/N/A).
"N/A" should be reported where the seller is the original lender and STSS23 check-box is
e,
Transfer wﬁere the seleris {Confirmed/Unconf . . . Where the seller is not the original
N45 STSS23 not the original lender N Field codes are highlighted in amber where: -
N irmed/N/A} o N lender, a statement confirming that the .
confirmation - field is left blank; or Transfer where the seller is not L . N . . . . Item 3.3 of Annex 19 of Commission Delegated
securitisation complies with Article Article 20(4) Confirmation

Confirmation and mandatory
explanation that the securitisation
complies with Article 20(1) to 20(3) of

Regulation (EU) 2017/2402 (where the

- "Unconfirmed" is reported; or

- "N/A"is not reported and STSS23 check-box is "N"; or
- "N/A"is reported and STSS23 check-box is "Y"; or

- field has errors in format.

the original lender

20(1) to 20(3) of Regulation (EU)
2017/2402.

Regulation (EU) 2019/980




Transfer where the seller is

seller is not the original lender).

Box to complete should contain the concise explanation where STSS23-Transfer where the
seller is not the original lender confirmation is not "N/A".

N46 STSS23 not the original lender [TEXT-10000;
R 8 { ) Field should be left blank where STSS23-Transfer where the seller is not the original lender
explanation " .
confirmation is equal to N/A
Field codes are highlighted in amber where it is not the case or field has errors in format.
N/A
Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed/N/A).
"N/A" should be reported in Box to complete only where the transfer of the underlying
exposures is not performed by means of an assignment and perfected at a later stage than
at the closing of the securitisation.
"Confirmed" should be reported where that perfection (at a later stage than at the closing
Na7 STSS24 Transfer at a later stage {Confirmed/Unconf of the securitisation) is effected at least through the required minimum pre-determined
confirmation irmed/N/A} event triggers as listed in Article 20(5) of Regulation (EU) 2017/2402.
Where the transfer of the underlying
exposures is performed by means of an |Field codes are highlighted in amber where:
assignment and perfected at a later - field is left blank; or
stage than at the closing of the - field is equal to "Unconfirmed"; or
securitisation, confirmation and - field has errors in format.
concise explanation on how and
whether that perfection is effected at
P B . Where the transfer of the underlying
least through the required minimum B
. . . exposures is performed by means of an
pre-determined event triggers as listed R
N N . assignment and perfected at a later
in Article 20(5) of Regulation (EU) . . ) N
2017/2402 Box to complete should contain the concise explanation where STSS24-Transfer at a later stage than at the closing of the
’ stage confirmation is not "N/A". securitisation, a concise explanation on
Transfer at a later stage how and whether that perfection is
N48 STSS24 ) E {TEXT-10000} . " P " i
explanation Field should be left blank where STSS24-Transfer at a later stage confirmation is equal to | Transfer performed by means of |effected at least through the required L
. . ) . . . . Item 3.3 of Annex 19 of Commission Delegated
N/A. an assignment and perfected ata [minimum pre-determined event triggers |Article 20(5) Concise Explanation .
. N N . Regulation (EU) 2019/980
later stage as listed in Article 20(5) of Regulation
Field codes are highlighted in amber where it is not the case or field has errors in format. (EU) 2017/2402.
Where alternative mechanisms of
transfer are used, a confirmation that
an insolvency of the originator would
N/A Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed/N/A). not prejudice or prevent the SSPE from
"N/A" should be reported in Box to complete only where alternative mechanisms of enforcing its rights.
transfer are not used.
Alternative mechanism Confirmed/Unconf
Na9 sTss24 nate ' (el . -
confirmation irmed/N/A} Field codes are highlighted in amber where:
Where alternative mechanisms of - field is left blank; or
transfer are used, confirmation and - field is equal to "Unconfirmed"; or
optional comment that an insolvency - field has errors in format.
of the originator would not prejudice
or prevent the SSPE from enforcing its } . . .
. N Box to complete may contain the concise explanation where STSS24-Alternative
rights pursuant to Article 20(5) of hani firmation is not "N/A"
A " b Regulation (EU) 2017/2402 mechanism confirmation Is nof .
ernative mechanism
N50 STSS24 [TEXT-5000;
comment { ) Field should be left blank where STSS24-Alternative mechanism confirmation is equal to
N/A.
Field codes are highlighted in amber where it is not the case or field has errors in format.
Confirmed
Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
Representations and {Confirmed/Unconf Field codes are highlighted in amber where:
N51 STSS25 . N N N
warranties confirmation irmed} - field is left blank; or
- field is equal to "Unconfirmed"; or
Confirmation and concise explanation - field has errors in format.
on how and whether there are A concise explanation on how and
representations and warranties whether there are representations and
B - B provided by the seller that the warranties provided by the seller that
Section 2.2.8.2.d. of the Additional Information. N . . . N .
) underlying exposures included in the the underlying exposures included in
The Seller represents that "The Seller is the sole e e ..
P, i hich P fli securitisation are not encumbered or Representations and warranties the securitisation are not encumbered Article 20(6) Concise Explanation Item 2.2.8 of Annex 19 of Commission
owner of the Mortgage Loans, which are free of liens otherwise in a condition that can be P or otherwise in a condition that can be P Delegated Regulation (EU) 2019/980
and encumbrances and has no knowledge that any
2 ) - h £ foreseen to adversely affect the foreseen to adversely affect the
N _ | DHOWERTIEY) ralsj a"Vh° JMectlons toLt Q p:'iyment G enforceability of the true sale or Box to complete should contain the concise explanation. enforceability of the true sale or
N52 STSS25 epres«ta.ntatlor:s ant. any amount regarding the Mortgage Loans”. {TEXT-10000} assignment or transfer with the same assignment or transfer with the same
warranties explanation .
P N . . legal effect pursuant to Article 20(6) of |Field codes are highlighted in amber if the field is left blank or has errors in format. legal effect.
Section 2.2.8.2.tt of the Additional Information. .
Regulation (EU) 2017/2402.
The Seller represents that "The Mortgage Loans are
not subject to any contractual provisions preventing
assignment of the Receivables or requiring the
Borrower’s consent for such assignment".
Confirmed
Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
Underlying exposures " - .
o o {Confirmed/Unconf Field codes are highlighted in amber where:
N53 STSS26 eligibility criteria N L
N N irmed} - field is left blank; or
confirmation . " " "
N N . N - field is equal to "Unconfirmed"; or
Confirmation and concise explanation y .
. - field has errors in format.
on how the underlying exposures
. . R transferred from, or assigned by, the
Section 2.3. of the Additional Information states .
I — - ot activel seller to the SSPE meet predetermined,
a ethanageznebn kPmE:nY Ul el Ay clear and documented eligibility
RS D R R RS criteria which do not allow for active
. ) . portfolio management of those . .
Each Receivable must meet and satisfy, with all the . . N N . N A concise explanation on how:
X N 3 ' N 3 exposures on a discretionary basis Box to complete should contain the concise explanation. .
Underlying exposures representations and warranties established in section . N - the underlying exposures transferred
N54 STSS26 o o N " N {TEXT-10000} pursuant to Article 20(7) of Regulation !
eligibility criteria explanation [2.2.8.2 of the Additional Information. Additionally, " - . B s . from, or assigned by, the seller to the
. 3 ) (EU) 2017/2402. Field codes are highlighted in amber if the field is left blank or has errors in format. .
an authorised audit company performs certain SSPE meet predetermined, clear and
attributes report with respect to the compliance of documented eligibility criteria which do
the underlying exposures in a randomly selected not allow for active portfolio
i igibility criteri management of those exposures on a
:amplet\{vhlch covers the key eligibility criteria of the Eligibility criteria which do not dyscriyonar N p
ransaction. allow for active portfolio .y g . . . Section 2 of Annex 19 of Commission Delegated
= . - the selection and transfer of the Article 20(6) Concise Explanation ;
Confirmed N . o . N management of the underlying . N Regulation (EU) 2019/980
Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed). . . . |underlying exposures in the
exposures on a discretionary basis e
Underlvi securitisation is based on clear
nderlying exposures . o
_V e {Confirmed/Unconf Field codes are highlighted in amber where: processes which facilitate the
N55 STSS26 selection processes . ) N . e B
N N irmed} N N . N - field is left blank; or identification of which exposures are
confirmation Confirmation and concise explanation o ) )
N - field is equal to "Unconfirmed"; or selected for or transferred into the
on how the selection and transfer of N N A
. X - field has errors in format. securitisation and that they do not allow
the underlying exposures in the N R N
R for their active portfolio management
. . . securitisation is based on clear . . N
Section 2.3. of the Additional Information states . - on a discretionary basis.
I — @ il ot activel processes which facilitate the
a ethanage{nebn kf)mf:n\'/ will not actively identification of which exposures are
R I R R RS selected for or transferred into the
B N ) securitisation and that they do not
. Each Receivable must meet and satisfy, with all the N N " . . N
Underlying exposures representations and warranties established in section allow for their active portfolio Box to complete should contain the concise explanation.
N56 STSS26 selection processes A {TEXT-10000} management on a discretionary basis

explanation

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

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

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




Confirmed

Confirmation and detailed explanation
as to the homogeneity of the pool of
underlying exposures backing the
securitisation pursuant to Article 20(8)

of Regulation (EU) 2017/2402. For that
purpose, include a reference to the
EBA RTS on homogeneity (Commission
Delegated Regulation (EU)
[2019/1851], and explain in detail how
each of the conditions specified in the
Article 1 of that Delegated Regulation
are met.

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

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

Box to complete should contain the detailled explanation.

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

Homogeneity of assets

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

Article 20(8)

Detailed Explanation

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

Confirmation and optional comment
that the underlying exposures do not
include any securitisation positions and

that the notified securitisation is
therefore not a re-securitisation
pursuant to Article 20(9) of Regulation
(EU) 2017/2402..

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

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

Box to complete may contain additional explanation.

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

Underlying Exposure Obligations:
no re securitisation

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

Article 20(9)

Confirmation

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

Confirmation and detailed explanation
as to 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 pursuant to Article 20(10) of
Regulation (EU) 2017/2402.

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

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

Box to complete should contain the detailled explanation.

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

Confirmation and detailed explanation
as to whether the underwriting
standards and any material changes
from prior underwriting standards have
been or will be fully disclosed to
potential investors without undue
delay pursuant to Article 20(10)of
Regulation (EU) 2017/2402.

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

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

Box to complete should contain the detailled explanation.

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

Confirmation and detailed explanation
on how securitisations where the
underlying exposures are residential
loans, the pool of underlying exposures
meet the requirement of the second
paragraph of Article 20(10) of
Regulation (EU) 2017/2402.

"N/A" should be reported only for non Residential loans.

Field codes are highlighted in amber where:
- field is left blank; or
- "Unconfirmed" is reported; or
- "N/A"is not reported and STSS10 field is not " residential mortgages"; or
- "N/A"is reported and STSS10 field is "residential mortgages"; or
- field has errors in format.

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

Box to complete should contain the concise explanation where STSS29-Residential Loan
requirement confirmation is not "N/A".

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

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

NS7 S Homogengltv of assets fConﬁrmed/Unconf
confirmation irmed}
The underlying exposures fall into the following asset
category according to article 1 (a) (i) of the
Commission Delegated Regulation (EU) of 28 May
ey e 2019, supplementing Regulation (EU) 2017/2402 on
N58 STSS27 . the homogenity of the underlying exposures {TEXT-32767}
explanation N . e
(residential mortgages). Additionally, the Seller
represents that the homogenity criteria are met (see
representation 2.2.8.2.b and 2.2.8.2.c of the
Additional Information).
Confirmed
NS9 STSS28 No re-seclﬁrltlsatlon fConﬁrmed/Unconf
confirmation irmed}
Section 2.2.14 of the Additional Information states
No re-securitisation that the Receivables do not include transferable
N60 STSS28 st securities, as defined in point (44) of article 4(1) of {TEXT-5000}
Directive 2014/65/EU nor any securitisation position,
whether traded or not.
Confirmed
Soundness of the
N1 STSs29 und?rwriting standards. -(Conﬁrmed/unconf
(ordinary course of business) irmed}
confirmation
Section 2.2.8.2.y of the Additional Information The
Seller represents that “The Mortgage Loans were
originated in the ordinary course of business of the
Seller, pursuant to underwriting standards in respect
of the acceptance of Mortgages Loans that are no
less stringent than those that the Seller applied at the
time of origination to similar receivables that are not
securitised”.
2.2.8.2.w of the Additional Information The Seller
Soundness of the represents that “For 81.55% of the Outstanding
NE2 STSS29 undérwriting standards. Balanc.e of (.he Receivables, the Seller'has faithfully (TEXT-32767}
(ordinary course of business) [complied with the standard set forth in the
explanation Origination Policy described in section 2.2.7 of this
Additional Information and, for the remaining
Mortgage Loans, representing a total of 18.45% of the
Outstanding Balance of the Receivables, the Seller
has complied with origination policies that do not
differ substantially from Origination Policy described
in section 2.2.7 of this Additional Information". The
Seller undertakes to disclose to the Management
Company without delay any material change in the
Origination Policy (section 2.2.7 of the Additional
Information).
Confirmed
Soundness of the
N63 STSS29 underwriting standards fConﬁrmed/U TSR]
" " N irmed}
(disclosure) confirmation
The Seller undertakes to disclose to the Management
Soundness of the Company without delay any material change in the
N64 STSS29 underwriting standards BN X 5 . {TEXT-32767}
. . Origination Policy (section 2.2.7 of the Additional
(disclosure) explanation N
Information).
Confirmed
NE5 STSS2a Reslc.lentlal Loan ) ; fConﬁrmed/Unconf
requirement confirmation irmed/N/A}
Section 2.2.8.2.q of the Additional Information The
Seller represents that "None of the Mortgage Loans
includes Self-Certified Mortgage Loans or Equity
Release Mortgage Loans. For these purposes, (i) “Self-
Certified Mortgage Loans” means mortgage loans
. . sold and underwritten on the basis that the
N66 STSS29 Reslc’entlal Loan . applicants and/or intermediaries representing them  |{TEXT-32767}
requirement explanation
were made aware before the start of the lender's
assessment that income could be self-certified; and
(ii) “Equity Release Mortgage Loans” means
residential mortgage loans where borrowers have
monetised their properties for either a lump sum of
cash or regular periodic income".
Confirmed
N67 STss29 Borrower's creditworthiness {Confirmed/Unconf

assessment confirmation

irmed}

Confirmation and detailed explanation
as to whether an assessment of the
borrower’s creditworthiness meets the
requirements set out in Article 8 of

Niractiva 20NR/NR/ECT2 Ar

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

Field codes are highlighted in amber where:
- field is left blank; or

- field is equal to "Unconfirmed"; or

- field has errors in format.

Soundness of the underwriting
standard

A detailed explanation:

- as to 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.

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

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

Article 20(10)

Detailed Explanation

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




Borrower's creditworthiness

Section 2.2.8.2.ff of the Additional Information The
Seller represents that “The assessment of the

LHELLVE VD0 TO) L) VI paragapns
1to 4, point (a) of paragraph 5, and
paragraph 6 of Article 18 of Directive
2014/17/EU[4] or, where applicable,

Box to complete should contain the detailed explanation.

Originator/Lender Expertise

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

Article 20(10)

Detailed Explanation

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

Transferred underlying exposures
without exposures in default

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

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

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

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

Article 20(11)

Detailed Explanation

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

At least one payment at the time
of transfer

A confirmation whether, at the time of
transfer of the exposures, the debtors
have made at least one payment.

A confirmation whether or not the
exemption under Article 20(12) of
Regulation (EU) 2017/2402 applies.

Article 20(12)

Confirmation

Items 3.3 and 3.4.6 of Annex 19 of Commission

Delegated Regulation (EU) 2019/980

N68 STSS29 ) y . ) {TEXT-32767} equivalent requirements in third
assessment explanation Borrower’s creditworthiness meets the requirements N . . . B S .
N N o countries. Field codes are highlighted in amber if the field is left blank or has errors in format.
as set out in article 8 of Directive 2008/48/EC”.
@amifmse Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
Originator/Lender Expertise {Confirmed/Unconf Field codes are highlighted in amber where:
N69 STSS30 N N N
confirmation irmed} - field is left blank; or
- field is equal to "Unconfirmed"; or
- field has errors in format.
Confirmation and detailed explanation
UClI as Seller and as Servicer has the relevant as to whether the originator or original
expertise as an entity in the origination of mortgage lender have expertise in originating
loans for over 30 years and as servicer of mortgage exposures of a similar nature to those
receivables securitisation for over 25 years. securitised pursuant to Article 20(10) of
. N UCl is a credit financial entity incorporated and Regulation (EU) 2017/2402 Box to complete should contain the detailed explanation.
Originator/Lender Expertise ) B . . N .
N70 STSS30 - established in Spain and is duly registered in the {TEXT-32767}
Official Register of the Bank of Spain under number Field codes are highlighted in amber if the field is left blank or has errors in format.
8512.
Please see also (i) section 2.2.7 of the Additional
Information; and (ii) section 3.5 of the Additional
Information.
Confirmed
NTL STSoal Defaulted or re.struct.ured fConﬁrmed/Unconf o
exposures confirmation irmed}
Section 2.2.8.2.xX of the Adaitional Information The
Seller represents that “For the purposes of article
20(11) of the EU Securitisation Regulation, none of
the Borrowers or the guarantors under the Mortgage
Loans is a credit-impaired Debtor, who, to the best of
the Seller’s knowledge (i) has been declared insolvent A detailed explanations as to whether:
or had a court grant his creditors a final non- -the transferred underlying exposures
appealable right of enforcement or material damages do not include, at the time of selection,
as a result of a missed payment within 3 (three) years defaulted exposures (or restructured
prior to the date of origination or has undergone a exposures) as defined in Article 20(11)
debt-restructuring process with regard to his non- of Regulation (EU) 2017/2402.
performing exposures; or (ii) was, at the time of - the requirements referred to in
orl;lnatlon, Tl ap.pllcable, ona D\Ajbhf: iy Aticle 2,0 (1) {2) (i) and (ii of Box to complete should contain the detailed explanation.
N72 S Defaulted or restructured  registry of persons with adverse credit history; or (iii) (TEXT-32767} Regulatlorj (EV) 2017/2402 arevmet;

e Qe B B e s G i S e i - the requirements referred to in Field codes are highlighted in amber if the field is left blank or has errors in format
that the risk of contractually agreed payments not Article 20 (11) (b) of Regulation (EU) !
being made is significantly higher than the ones of 2017/2402 are met ;
comparable exposures held by the relevant Seller - the requirements referred to in
which have not been assigned to the Fund under the Article 20 (11) (c) of Regulation (EU)

Transaction". 2017/2402 are met.
2.2.8.2.aa of the Additional Information: “The Seller
is not aware of the existence of litigation of any kind
as regards the Mortgage Loans that may prejudice
the validity or enforceability (exigibilidad ) thereof or
give rise to the application of Article 1,535 of the Civil
Code”.
Confirmed . X L X .
Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
"Unconfirmed" should be reported in Box to complete where no payment was made at
s aTe pE T e {Confirmed/Unconf the time of the transfer of the exposures. In that case, at least one of the exemptions
N73 STSS32 . ) . N should be reported below.
time of transfer confirmation irmed}
Confirmation and optional comment on |Field codes are highlighted in amber where:
whether, at the time of transfer of the - field is left blank; or
exposures, the debtors have made at - field has errors in format.
least one payment pursuant to Article
20(12) of Regulation (EU) 2017/2402.
2.2.8.2.s of the Additional Information: The Seller . . :
Box to complete may contain additional explanation.
At least one payment at the |represents that “Each Borrower has made at least
N74 SSs22 time of transfer comment one scheduled payment under the relevant Mortgage EXT=D00)
" Field codes are highlighted in amber where the field has errors in format.
Loan agreement”.
Only possible values in Field are:
- no exemption
- single instalment for revolving securitisations backed by exposures payable in a single
instalment
- maturity of less than 1 year for revolving securitisations having a maturity of less than 1
year, including without limitation monthly payments on revolving credits
-N/A
The payment exemption should be consistent with the confirmation indicator populated
N75 STSS32 Payment exemption {LIST} for STSS32 indicating whether, at the time of transfer of the exposures, the debtors have
made at least one payment pursuant to Article 20(12) of Regulation (EU) 2017/2402.
Select the exemption that applies
under Article 20(12) of Regulation (EU) |Field codes are highlighted in amber where:
2017/2402 for revolving securitisations | - "At least one payment at the time of transfer" is "Unconfirmed" for STS$32 and field is
backed by exposures payable in a left blank or equal to "No exemption" or "N/A"; or
single instalment or having a maturity - "At least one payment at the time of transfer" is "Confirmed" for STSS32 and field is
of less than one year, including without |not left blank; or
limitation monthly payments on - field has errors in format.
revolving credits.
Box to complete may contain additional explanation.
Field should be left blank where "At least one payment at the time of transfer" for STSS32
. is Confirmed.
N76 STss32 Z:ZE:;‘;S:emmw" {TEXT-5000}
Field codes are highlighted in amber where:
- field is not left blank and "At least one payment at the time of transfer" is "Confirmed"
for STSS32; or
- field has errors in format.
@amifmee Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
Degree of dependence on {Confirmed/Unconf Field codes are highlighted in amber where:
N77 STSS33 - . N N
repayments confirmation irmed} - field is left blank; or

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




Section 3.1.1 of the Additional Information: "The
Fund will periodically obtain funds from the
repayment of principal and interest on the Mortgage

Confirmation and detailed explanation
of the degree of dependence of the
repayments of the holders of the

Repayment of the holders shall
not have been structured to

A detailed explanation of the degree of
dependence of the repayments of the

Item 3.4.1 of Annex 19 of Commission

Loans which will be used by the Fund to, amongst SECUI’ItISatIOII'\ position on the sale of depend predominantly on the holders of the securms?t\on position on | Article 20(13) Detailed Explanation Delegated Regulation (EU) 2019/980
o 3 assets securing the underlying the sale of assets securing the
others, repay the principal and interests of the Notes." N sale of assets. )
exposures pursuant to Article 20(13) of . ; . underlying exposures.
D iR En - - o Regulation (EU) 2017/2402. Box to complete should contain the detailed explanation.
N78 STSS33 AeETS e The sale of the Receivables is limited to (i) liquidation |{TEXT-32767}
of the Fund as described in Section 4.4.3 of the Field codes are highlighted in amber if the field is left blank or has errors in format.
Registration Document; (ii) the remedies in case of a
breach of Eligibility Criteria in accordance with
Section 2.2.9.of the Additional Information and (iii)
the Optional Redemption in Section 4.9.4 of the
Additional Information.
Confirmed . X L X .
Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
Compl}ance WIFh G {Confirmed/Unconf Field codes are highlighted in amber where:
N79 STSS34 retention requirements N i
confirmation irmed} - field is left blank; or
- field is equal to "Unconfirmed"; or
- field has errors in format.
The Seller, as originator, Will Unaertake in the Deed ot
Incorporation to retain, on an ongoing basis, a
material net economic interest of at least 5 (five) per
cent in the securitisation transaction described in this
Prospectus in accordance with article 6(3)(c) of the
EU Securitisation Regulation (by means of the
retention of randomly selected exposures, equivalent
to not less than 5 % of the nominal value of the Confirmation and concise explanation
securitised exposures, where such non-securitised as to how the originator, sponsor or
exposures would otherwise have been securitised in original lender of a non-ABCP
the securitisation, provided that the number of securitisation comply with the risk
potentially securitised exposures is not less than 100 retention requirement as provided for
. - at origination, as referred in section 2.2.8.1 () of the in Article 6 of Regulation (EU) . . .
Compliance with risk "~ N . Box to complete should contain the concise explanation.
) N Additional Information) and article 7 of the Delegated 2017/2402.
N80 STSS34 retention requirements N {TEXT-10000}
explanation Replistem (,EU) (eI o 1 v 20 . Field codes are highlighted in amber if the field is left blank or has errors in format.
supplementing CRR by way of regulatory technical
standards specifying the requirements for investors,
sponsors, original lenders and originator institutions
relating to exposures to transferred credit risk (the
“Delegated Regulation 625/2014"), applicable until
the new regulatory technical standards to be adopted
by the Commission apply, pursuant to article 43(7) of
the EU Securitisation Regulation. In addition, the
Seller has undertaken that the material net economic
interest held by it shall not be split amongst different
types of retainers and shall not be subject to any
credit-risk mitigation or hedging, in accordance with
arkicln CIA) afeba 1L S Lo
LEI field should be reported in Box to complete where available. Where reported, this LEI
LEI of the entity (where available) that should exist at the GLEIF database.
. . | Only one LEI should be reported.
N8L sTSs34 Retaining entity LE| 95980020140005209368 {Len retains the material net economic
interest pursuant to Article 21(1) of . . .
Regulation (EU) 2017/2402. Field .codes ar? highlighted in a.rnber v.vhere:
- neither entity name nor entity LEl is reported
- field has errors in format.
Entity name should be reported in Box to complete where LEI is not available for STSS34- A concise explanation as to how the
Name of the entity (where LEI is not Retaining entity LEI. originator, sponsor or original lender of
- § ” - o available) that retains the material net a non-ABCP securitisation comply with
Ne2 BIEEED Retaining entity name Uit et @i M liEnEs 810, BRE IENTLO0) economic interest pursuant to Article | Field codes are highlighted in amber where: the risk retention requirement as
21(1) of Regulation (EU) 2017/2402. - neither entity name nor entity LEI is reported provided for in Article 6 of Regulation
- field has errors in format. (EV) 2017/2402.
An indication which entity retains the
N Only possible values in Box to complete are "Y" or "N" material net economic interest and
Box to complete should contain "Y" where vertical slice is used for retaining the risk and which option is used for retaining the
"N" otherwise. risk including:
Is vertical slice in accordance with (1) vertical slice in accordance with
g3 SISSS8 VigrieellaliE {Y/N} ;;2;‘;22(032)(52:;?;grif::gi:éEtL;L risk? Field codes are highlighted in amber where: Article 6(3)(a) of Regulation (EU)
- field is left blank; or 2017/2402;
-all options are filled-in with "N"; or ) o ) (2) seller's share in accordance with Item 3.1 of Annex 9 and Item 3.4.3 of Annex 19
- field has errors in format. Cothance with risk retention Article 6(3)(b) of Regulation (EU) Article 21(1) Concise Explanation of Commission Delegated Regulation (EU)
N Only possible values in Box to complete are "Y" or "N" requirements 2017/2402; 2019/980
Box to complete should contain "Y" where seller’s share is used for retaining the risk and (3) randomly-selected exposures kept
"N" otherwise. on balance sheet, in accordance with
. Is s.eller's share in accord.ance with Article 6(3) (c) (3) of Regulation (EU)
N84 STSS34 Seller's share {Y/N} Article 6(3)(b) of Regulat-mIn (EV) ) Field codes are highlighted in amber where: 2017/2402;
2017/2402 used for retaining the risk? |~ field is left blank’; or (4) first loss tranche in accordance with
- all options are filled-in with "N"; or Article 6(3)(d) of Regulation (EU)
- field has errors in format. 2017/2402;
Y Only possible values in Box to complete are "Y" or "N" (5) first loss exposure in each asset in
Box to complete should contain "Y" where randomly-selected exposures kept on balance accordance with Article 6(3)(e) of
el Is randomly-selected exposures kept sheet is used for retaining the risk and "N" otherwise. Regulation (FU) 2017/2492? _
on balance sheet, in accordance with (6) no compliance with risk retention
N85 SRR ::z::ures Repteglialncs (/N Article 6(3) (c) (3) of Regulation (EU) Field codes are highlighted in amber where: requirer.nents set out in Article 6(3) of
2017/2402 used for retaining the risk? - field is left blank; or Regulation (EU) 2017/2402;
- all options are filled-in with "N"; or (7) other options used.
- field has errors in format.
N Only possible values in Box to complete are "Y" or "N"
Box to complete should contain "Y" where first loss tranche is used for retaining the risk
Is first loss tranche in accordance with and "N otherwise.
N86 STSS34 First loss tranche {Y/N} Article 6(3)(d) of Regulat-mIn (EV) ) Field codes are highlighted in amber where:
2017/2402 used for retaining the risk? L
- field is left blank; or
- all options are filled-in with "N"; or
- field has errors in format.
N Only possible values in Box to complete are "Y" or "N"
Box to complete should contain "Y" where first loss exposure in each asset is used for
Is first loss exposure in each asset in retaining the risk and "N" otherwise.
N&7 STSs34 First |('JSS 'exposure in each (N} accordavnce with Article 6(3)(e) of ) o )
asset indicator Regulation (EU) 2017/2402 used for Field codes are highlighted in amber where:
retaining the risk? - field is left blank; or
- all options are filled-in with "N"; or
- field has errors in format.
N Only possible values in Box to complete are "Y" or "N"
Box to complete should contain "Y" where there is no compliance with risk retention
Is there no compliance with risk requirements and "N" otherwise.
No compliance with risk retention requirements set out in . . .
N88 STSS34 {Y/N} Field codes are highlighted in amber where:

retention requirements

Article 6(3) of Regulation (EU)
2017/2402?

- field is left blank; or

- field is filled-in with "Y"; or

- all options are filled-in with "N"; or
- field has errors in format.




Only possible values in Box to complete are "Y" or "N"
Box to complete should contain "Y" where other options is used for retaining the risk and
"N" otherwise.

N89 STSS34 Othi tion indicat Y/N
f option indicator (/N Field codes are highlighted in amber where:
- field is left blank; or
Is other options used for retaining the - all options are filled-in with "N"; or
risk pursuant to Article 21(1) of - field has errors in format.
Regulation (EU) 2017/2402? If Yes
please provide the used option.
Value should be reported in Box to complete when Other option indicator" is reported
with "Y" for STSS34.
N90 STSS34 Other options used comment {TEXT-5000}
Field codes are highlighted in amber where it is not the case or field has errors in format.
Confirmed . X L X .
Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed/N/A).
Mitigation of Interest rates
NO1 STSs35 andiurrenc risks {Confirmed/Unconf Field codes are highlighted in amber where:
ney irmed/N/A} ~field is left blank; or
confirmation N " X "
- field is equal to "Unconfirmed"; or
- field has errors in format.
IR: Applicable. In order to mitigate part of the interest
rate risk of the Notes, on or about the Date of Confirmation and concise explanation
Incorporation, the Management Company, on behalf as to whether the interest rates and A concise explanation as to whether the
of the Fund, shall enter into the Swap Agreement, in currency risks are appropriately interest rates and currency risks are
the form of an International Swaps and Derivatives mitigated and that measures are taken Mitigation of Interest rates (IR) appropriately mitigated and that Article 21(2) Concise Explanation Items 3.4.2 and 3.8 of Annex 19 of Commission
Association (ISDA) 1992 Master Agreement, together to mitigate such risks and confirm that and currency risks (FX) Risks measures are taken to mitigate such P Delegated Regulation (EU) 2019/980
with the relevant Schedule, Credit Support Annex and such measures are available to risks and confirm that such measures
Mitigation of Interest rates | confirmation hereunder, with the Swap Counterparty investors under Article 21(2) of Box to complete should contain the concise explanation. are available to investors.
N92 STSS35 and currency risks with the ratings set out in the Swap Agreement, in {TEXT-10000} Regulation (EU) 2017/2402.
explanation order to hedge the potential interest rate exposure of Field codes are highlighted in amber if the field is left blank or has errors in format.
the Fund in relation to its floating rate interest
obligations under the Notes. For further details see (i)
section 4.8 of the Securities Note; and (ii) section
3.4.8.1 of the Additional Information.
FX: N/A, there is no currency risk since (i) Receivables
are expressed in Euro, and (ii) the Notes are
denominated in Euro.
No derivatives Box to complete should contain the derivatives indicator (No derivatives/Exemption on
{No derivatives/Unconfirmed).
Derivatives not derivatives/Exempt
N93 STSS36 purchased/sold by SSPE ion on Field codes are highlighted in amber where:
confirmation derivatives/Unconfi - field is left blank; or
rmed} Confirmation and concise declaration - field is equal to "Unconfirmed"; or A concise declaration that the SSPE has
that the SSPE has not entered into - field h: in f t. . not entered into derivative contracts .
- X 1eC MBS erfors T Torma Derivatives Purchased/Sold by X . . . N Items 3.4.2 and 3.8 of Annex 19 of Commission
derivative contracts except in the SSPE except in the circumstances referred to  [Article 21(2) Concise Explanation Delegated Regulation (EU) 2019/980
circumstances referred to in Articles in Articles 21(2) of Regulation (EU) 8 8
o Other than the Swap Agreement referred to above in 21(2) of Regulation (EU) 2017/2402. . . 5 2017/2402.
Derivatives not STSS35, no derivative contracts are entered or will be Box to complete should contain the concise explanation.
N94 STSS36 purchased/sold by SSPE " ) - ) {TEXT-10000}
explanation iz e Ly it Gl i e e il exifd Field codes are highlighted in amber if the field is left blank or has errors in format.
B 21(2) of Regulation (EU) 2017/2402. BN1g :
N/A . X L X N
Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed/N/A).
"N/A" should be reported only where no derivatives are used.
Field codes are highlighted in amber where:
Common standards - field is left blank; or
" o {Confirmed/Unconf o W /A A . .
N95 STSS37 underwriting derivatives irmed/N/A} - field is equal to "N/A" and STSS36-Derivatives not purchased/sold by SSPE confirmation
confirmation is not equal to "No derivatives"; or
Confirmation and concise explanation - field is not equal to "N/A" and STSS36-Derivatives not purchased/sold by SSPE . .
L ) L - A concise explanation on whether any
on whether any hedging instruments confirmation is equal to "No derivatives"; or -
N i ) . . hedging instruments used are ..
used are underwritten and - field is equal to "Unconfirmed"; or Derivatives using common ) . . . Items 3.4.2 and 3.8 of Annex 19 of Commission
N ) N underwritten and documented Article 21(2) Concise Explanation N
documented according to commonly -field has errors in format. standards ) Delegated Regulation (EU) 2019/980
N according to commonly accepted
accepted standards pursuant to Article standards
21(2) of Regulation (EU) 2017/2402. )
Box to complete should contain the concise explanation where STSS37-Common standards
underwriting derivatives confirmation is not "N/A".
Common standards
N96 STSS37 underwriting derivatives [TEXT-10000;
N e { ) Field should be left blank where STSS37-Common standards underwriting derivatives
explanation . .
confirmation is equal to N/A.
Field codes are highlighted in amber where it is not the case or field has errors in format.
Confirmed . X L X .
Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed/N/A).
NO7 STss38 Referenced interest {Confirmed/Unconf Field codes are highlighted in amber where:
payments confirmation irmed/N/A} -field is left blank; or
- field is equal to "Unconfirmed"; or
- field has errors in format.
Section 2.2.8.2.cc of the Additional Information.
The Seller represents that “The Floating Mortgage
Loans and the Mixed Mortgage Loans (after switching Confirmation and concise explanation
from a fixed-rate to a floating interest rate) will on whether and how any referenced A concise explanation on whether and
accrue a floating interest rate indexed to an official interest payments under the how any referenced interest payments
benchmark index (Euribor 12M and IRPH), and no securitisation assets and liabilities are Referenced interest payments under the securitisation assets and Item 2.2.2 and 2.2.13 of Annex 19 of
maximum or minimum limit of the applicable interest calculated by reference to generally based on generally used interest |liabilities are calculated by reference to |Article 21(3) Concise Explanation Commission Delegated Regulation (EU)
rate is agreed, other than those that have the CP| used market interest rates or generally rates generally used market interest rates or 2019/980
limitation option”. used sectoral rates reflective of the . . R generally used sectoral rates reflective
. N Box to complete should contain the concise explanation.
Referenced interest cost of funds pursuant to Article 21(3) of the cost of funds.
N98 STSS38 ) q q {TEXT-10000} .
payments explanation The return on the Notes will be determined through a of Regulation (EU) 2017/2402. ) . ) . N )
L e Field codes are highlighted in amber if the field is left blank or has errors in format.
floating interest rate. The benchmark for determining
the Nominal Interest Rate applicable to the Notes
shall be the EURIBOR rate at three (3) months, which
is provided by the European Money Markets Institute
("EMMI"), based in Belgium -see Section 4.8 of the
Securities Note for additional details. Therefore, any
referenced interest under the Notes are based on
generally used market interest rates and do not
reference complex formula or derivatives.
Confirmed
Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
Acceleration notice
) / {Confirmed/Unconf Field codes are highlighted in amber where:
N99 STSS39 enforcement requirement . ) .
irmed} - field is left blank; or

confirmation

Confirmation and declaration in

manaral tarme that aarch nf tha

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

No trapping of cash following

A declaration in general terms that each

Itam 2 4 & af Annav 10 af Cammiceinn




Acceleration notice /

In case of early liquidation, the Fund shall be wound-
up according to section 4.4.3 of the Registration
Document, i.e. by applying the Available Funds, in

BSIISIAN LSS LA Saul VI WIS
requirements of Article 21(4) of
Regulation (EU) 2017/2402 are met.

Box to complete should contain the declaration in general terms.

enforcement or an acceleration
notice

of the requirements of Article 21(4) of
Regulation (EU) 2017/2402 are met.

Article 21(4)

Concise Explanation

Delegated Regulation (EU) 2019/980

N100 STSS39 enforcement requirement ) I - {TEXT-10000}
N accordance with the Liquidation Priority of Payments . . . B S .
explanation . . . Field codes are highlighted in amber if the field is left blank or has errors in format.
described in Prospectus (section 3.4.7.4 of the
Additional Information). There is no cash trapping.
Confirmed
Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
N101 STSSa0 No trappnr}g of cash fConﬁrmed/U nconf Fleld. codgs are highlighted in amber where:
confirmation irmed} - field is left blank; or
Confirmation and optional comment - field is equal to "Unconfirmed"; or
that no cash would be trapped - field has errors in format. X .
. . Confirmation that no cash would be .
following the delivery of enforcement (a)No amount of cash shall be . N . . . Item 3.4.5 of Annex 19 of Commission
N . trapped following the delivery of Article 21(4)(a) Confirmation N
or an acceleration notice pursuant to trapped . N Delegated Regulation (EU) 2019/980
. ) enforcement or an acceleration notice.
Article 21(4)(a) of Regulation (EU)
R, 2017/2402. Box to complete may contain additional explanation.
N102 STSS40 commz:t e Please see (STSS39 above) {TEXT-5000}
Field codes are highlighted in amber where the field has errors in format.
Confirmed . X L X .
Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
N103 STssa1 Seql{entia'l amortisation -(Conﬁrmed/u nconf Field. COd,es are highlighted in amber where:
confirmation irmed} - field is left blank; or
- field is equal to "Unconfirmed"; or
- field has errors in format.
Confirmation and optional comment
inci i i that principal receipts from the
Principal recel.pts from the underlying exposures are p " p P Confirmation that principal receipts
passed to the investors: underlying exposures are passed to the )
N N N - from the underlying exposures are
investors via sequential amortisation of P . . N N .
3 o L (b) principal receipts shall be passed to the investors via sequential . . . Item 3.4.5 of Annex 19 of Commission
(i) On each Payment Date, the Management the securitisation positions, as N L o Article 21(4)(b) Confirmation N
) N L passed to investors amortisation of the securitisation Delegated Regulation (EU) 2019/980
Company, on behalf of the Fund, will apply the determined by the seniority of the " )
" . N s - positions, as determined by the
Available Funds amount in accordance with the Pre- securitisation position pursuant to . - . . . .
N - - N N . ) Box to complete may contain additional explanation. seniority of the securitisation position.
Sequential amortisation Enforcement Priority of Payments set forth in section Article 21(4)(b) of Regulation (EU)
N104 STSS41 - . {TEXT-5000}
comment 3.4.7.2 of the Additional Information. 2017/2402. ) - ; N )
- P Field codes are highlighted in amber where the field has errors in format.
(ii) The Management Company will liquidate the Fund
on the Legal Maturity Date or at any time at which
the Early Liquidation takes place by applying the
Available Funds amount in accordance with the
Liquidation Priority of Payments set forth in section
3.4.7.4 of the Additional Information.
Confirmed . X L X .
Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
N105 STssa2 Rev_ers'ed repa.ymer.lt on -(Conﬁrmed/Unconf Field. COd,es are highlighted in amber where:
seniority confirmation irmed} - field is left blank; or
- field is equal to "Unconfirmed"; or
- field has errors in format.
Section 4.4.5 (Actions for the cancellation of the N N N
) . Confirmation and optional comment
Fund) of the Registration Document: Apply all the
K ) that the repayment of the " .
amounts obtained from the sale of the Receivables . L (c) repayment shall not be Confirmation that the repayment of the -
3 securitisation position is not to be N N e e . " . Item 3.4.5 of Annex 19 of Commission
and any other assets of the Fund, if any, towards N N Lo reversed with regard to their securitisation position is not to be Article 21(4)(c) Confirmation N
N o N reversed with regard to their seniority . N . .- Delegated Regulation (EU) 2019/980
payment of the various obligations, in the form, . seniority reversed with regard to their seniority.
A pursuant to Article 21(4)(c) of
amount and order of priority established in the .
A L P Y N N . Regulation (EU) 2017/2402 Box to complete may contain additional explanation.
N106 STSS42 Reversed repayment on Liquidation Priority of Payments described in section {TEXT-5000}
seniority comment 3.4.7.4 of the Additional Information and in the . L . N .
. Field codes are highlighted in amber where the field has errors in format.
Deed of Incorporation.
Section 3.4.7.2 of the Additional Information:
provides for a repayment of the Notes in a sequential
order, as determined by the seniority of their Notes
and is not to be reversed with regard to such
seniority.
Confirmed . X L X .
Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
N107 STssa3 No a-utom_a(ic liquidation -(Conﬁrmed/U nconf Field. COd,es are highlighted in amber where:
confirmation irmed} - field is left blank; or
Confirmation and optional comment - field is equal to "Unconfirmed"; or
that not any provisions require - field has errors in format. (d) no provisions shall require ) . -
PSR . o Confirmation that not any provisions L
automatic liquidation of the underlying automatic liquidation of the N s . . . Item 3.4.5 of Annex 19 of Commission
N require automatic liquidation of the Article 21(4)(d) Confirmation N
exposures at market value pursuant to underlying exposures at market . Delegated Regulation (EU) 2019/980
) . underlying exposures at market value.
e — R . L Article 21(4)(d) of Regulation (EU) value
ere Is no provision In the Prospectus requirin
o . .p o p. RIS 2017/2402 Box to complete may contain additional explanation.
No automatic liquidation automatic liquidation of the Receivables at market
N108 STSS43 ) . P {TEXT-5000}
comment value, as stated in section 4.4.3 of the Registration . L . N .
Field codes are highlighted in amber where the field has errors in format.
Document.
Confirmed
Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed/N/A).
Field should be "N/A" where transaction featuring non-sequential priority of payments
does not include triggers relating to the performance of the underlying exposures
Non-sequential priority of resulting in the priority of payment reverting to sequential payments in order of seniorit:
N109 STSS44 aymel qts tri eps i (Esniilea/Uesi gt to A t'pl 21{5) ?RV lation (EU) §017/zq402 P i
(5 ) " 3 e irmed/N/A} Confirmation and optional comment pursuant to Article of Regulation .
confirmation . R
that transaction featuring non- . o .
. - . Field codes are highlighted in amber where:
sequential priority of payments include L
N . - field is left blank; or
triggers relating to the performance of L .
N L - field is equal to "Unconfirmed"; or
the underlying exposures resulting in . N
L . - field has errors in format.
the priority of payment reverting to
sequential payments in order of
seniority pursuant to Article 21(5) of
Regulation (EU) 2017/2402. Box to complete may contain the concise explanation where STSS44-Non-sequential
priority of payments triggers confirmation is not "N/A".
Non-sequential priority of o N N Confirmation that transaction featuring
N110 STSS44 The priority of payments is sequential TEXT-5000! N -
payments triggers comment 2 VeI il { ) Field should be left blank where STSS44-Non-sequential priority of payments triggers non-sequential priority of payments
confirmation is equal to N/A. include triggers relating to the
performance of the underlying
Field codes are highlighted in amber where it is not the case or field has errors in format. exposures resulting in the priority of
Securitisations featuring non- ayment reverting to sequential Item 3.4.5 of Annex 19 of Commission
Confirmed o € pay . € q ) Article 21(5) Confirmation .
N . o . . sequential priority of payments payments in order of seniority. Delegated Regulation (EU) 2019/980
Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed/N/A).
Field should be "N/A" where t tion featuri tial oriority of " Confirmation that such triggers include
dle s tu | Z i W er‘e transtact;fn e:f uring non’:i:ue"d'a Ipr.\on Y orpayments at least the deterioration in the credit
OES‘:O IﬂCtI:J e -rlgiersfre ating :J e fte otrmance Otv Ie underl \ilﬂ.g exzosurfes ot quality of the underlying exposures
resul Il1gt |tn AetplrIO;\l(VS()) ?:VmelntfeV?ELI'I)Wi‘jZ;/ezq;é)ezn 1al payments In order of seniority below a predetermined threshold.
ursuant to Article of Regulation .
Credit quality deterioration {Confirmed/Unconf P 8
N111 STSS44 N ) ) N
trigger confirmation irmed/N/A}

Confirmation and optional comment
that such triggers include at least the
deterioration in the credit quality of
the underlying exposures below a
predetermined threshold pursuant to
Article 21(5) of Regulation (EU)
2017/2402

Field codes are highlighted in amber where:

- field is left blank; or

- field is equal to "Unconfirmed"; or

- field is equal to "N/A" and "Confirmed" is reported for STSS44 - Non-sequential priority
of payments triggers confirmation; or

- field has errors in format.




Credit quality deterioration

Box to complete may contain the concise explanation.

N112 STSS44 N The priority of payments is sequential {TEXT-5000}
trigger comment
Field codes are highlighted in amber where the field has errors in format.
Confirmed
! Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
N113 STSS54 Servicer e.xpertlse fConﬁrmed/U nconf Fleld. codgs are highlighted in amber where:
confirmation irmed} - field is left blank; or
- field is equal to "Unconfirmed"; or
Confirmation and detailed explanation - field has errors in format.
on how the requirements of Article A detailed explanation on how the
UClI as Seller and as Servicer has the relevant 21(8) are met. As part of the Required expertise from the requirements of Article 21(8) are met.
expertise as an entity in the origination of mortgage explanation, include references to any servicer and policies and As part of the explanation, include Article 21(8) Detailed Explanation Item 3.4.6 of Annex 19 of Commission
loans for over 30 years and as servicer of mortgage policies and procedures intended to adequate procedures and risk references to any policies and P Delegated Regulation (EU) 2019/980
receivables securitisation for over 25 years. ensure compliance with these management controls in place procedures intended to ensure
Servicer expertise UCl is a credit financial entity incorporated and requirements pursuant to Article 21(8) |Box to complete should contain the detailled explanation. compliance with these requirements.
N114 STSS54 ox Ianatio: established in Spain and is duly registered in the {TEXT-32767} (b) of Regulation (EU) 2017/2402
P Official Register of the Bank of Spain under number Field codes are highlighted in amber if the field is left blank or has errors in format.
8512.
Please see also (i) section 2.2.7 of the Additional
Information; and (ii) section 3.5 of the Additional
Information.
N/A . N Lo N "
Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed/N/A).
"N/A" should be reported in Box to complete only where the securitisation is not a
lvi itisation.
Early termination {Confirmed/Unconf revolving securitisation
N115 STSS45 ) . h
confirmation irmed/N/A} " - .
N N . N Field codes are highlighted in amber where:
Confirmation and concise explanation, o
N N - field is left blank; or N .
where applicable, on revolving L M . N . o . A concise explanation, where
e . - - field is equal to "Unconfirmed"; or Revolving securitisation with 3 o
securitisation with early amortisation . . - applicable, on how the provisions in Art -
R . - field has errors in format. early amortisation events for N N . " Items 2.3 and 2.4 of Annex 19 of Commission
events for termination of revolving o ) N 21(6)(a) of Regulation (EU) 2017/2402 Article 21(6) Concise Explanation R
N " . termination of revolving period N ) Delegated Regulation (EU) 2019/980
period based on prescribed triggers ) . are reflected in the transaction
. N based on prescribed triggers N
pursuant to Article 21(6) of Regulation documentation.
(EU) 2017/2402 Box to complete should contain the concise explanation where STSS45-Early termination
T P confirmation is not "N/A".
N116 STSS45 ex I\;na(ion {TEXT-10000}
P Field should be left blank where STSS45-Early termination confirmation is equal to N/A.
Field codes are highlighted in amber where it is not the case or field has errors in format.
N/A . N Lo N "
Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed/N/A).
"N/A" should be reported in Box to complete only where the securitisation is not a
revolving securitisation.
Credit quality deterioration Confirmed/Unconf
N117 STSS46 s Ierqcl;n;irmatio: ratt i(rmedl;N/A}/ " Field codes are highlighted in amber where:
& field is left blank
N N . N - "Unconfirmed" is reported; or
Confirmation and concise explanation s o N i . . .
. N - "N/A" is not reported and STSS45-Early termination confirmation is "N/A"; or PP . A concise explanation where applicable,
where applicable, on deterioration in A S ) L e (a) deterioration in the credit . . -
y . N -"N/A" is reported and STSS45-Early termination confirmation is not"N/A"; or ) N on how the provisions in Art 21(6)(a) of . . . Items 2.3 and 2.4 of Annex 19 of Commission
the credit quality of the underlying . N quality of the underlying . Article 21(6)(a) Concise Explanation R
N - field has errors in format. Regulation (EU) 2017/2402 are reflected Delegated Regulation (EU) 2019/980
exposures pursuant to Article 21(6) (a) exposures in the transaction documentation
of Regulation (EU) 2017/2402 .
Box to complete should contain the concise explanation where STSS46-Credit quality
deterioration trigger confirmation is not "N/A".
N118 STSS46 Credit quality deterioration {TEXT-10000}
trigger explanation Field should be left blank where STSS46-Credit quality deterioration trigger confirmation is
equal to N/A.
Field codes are highlighted in amber where it is not the case or field has errors in format.
N/A . N Lo N "
Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed/N/A).
"N/A" should be reported in Box to complete only where the securitisation is not a
revolving securitisation.
Insolvency-related event Confirmed/Unconf
N119 STSS47 V y v ( 4 / " Field codes are highlighted in amber where:
confirmation irmed/N/A} L
- field is left blank
Confirmation and concise explanation, | -"Unconfirmed" is reported; or i i
i " " I N o " A concise explanation, where
where applicable, on occurrence of an -"N/A" is not reported and STSS45-Early termination confirmation is "N/A"; or . N .
N N W o ) L N N (b) occurrence of an insolvency-  |applicable, on how the provisions or .
insolvency-related event of the -"N/A" is reported and STSS45-Early termination confirmation is not"N/A"; or L . . N . . . Items 2.3 and 2.4 of Annex 19 of Commission
. N . i related event of the originator or |triggers in Art 21(6)(b) of Regulation Article 21(6)(b) Concise Explanation R
originator or servicer pursuant to - field has errors in format. N N Delegated Regulation (EU) 2019/980
N ) servicer (EU) 2017/2402 are reflected in the
Article 21(6) (b) of Regulation (EV) transaction documentation
2017/2402 !
Box to complete should contain the concise explanation where STSS47-Insolvency-related
event confirmation is not "N/A".
Insolvency-related event
N120 STSS47 [TEXT-10000;
explanation { ) Field should be left blank where STSS47-Insolvency-related event confirmation is equal to
N/A.
Field codes are highlighted in amber where it is not the case or field has errors in format.
N/A . N Lo N "
Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed/N/A).
"N/A" should be reported in Box to complete only where the securitisation is not a
revolving securitisation.
Pre-determined threshold Confirmed/Unconf
N121 STSS48 alue confirmation ( med/N/A}/ Field codes are highlighted in amber where:
valu irmati ir ~field is left blank A concise explanation, where
Confirmation and concise explanation, | -"Unconfirmed" is reported; or applicable, on how the provisions or
where applicable, on value of the -"N/A" is not reported and STSS45-Early termination confirmation is "N/A"; or (c) value of the underlyin triggers in Art 21(6)(c) of Regulation
underlying exposures held by the SSPE - "N/A" is reported and STSS45-Early termination confirmation is not"N/A"; or Ving (EU) 2017/2402 are reflected in the . . . Items 2.3 and 2.4 of Annex 19 of Commission
. . N exposures held by the SSPE falls ) N . Article 21(6)(c) Concise Explanation R
falls below a pre-determined threshold | - field has errors in format. . transaction documentation, using cross- Delegated Regulation (EU) 2019/980
. below a pre-determined threshold N
pursuant to Article 21(6) (c) of references to the relevant sections of
Regulation (EU) 2017/2402 the underlying documentation where
Box to complete should contain the concise explanation where STSS48-Pre-determined the information can be found
threshold value confirmation is not "N/A".
Pre-determined threshold
N122 STss48 re-cetermined thresho {TEXT-10000}

value explanation

Field should be left blank where STSS48-Pre-determined threshold value confirmation is
equal to N/A.

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




New underlying exposures

N/A

{Confirmed/Unconf

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

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

N123 STSS49 failure generation N Field codes are highlighted in amber where:
3 irmed/N/A} o
confirmation " . . . - field is left blank
Confirmation and concise explanation, w firmed" i ted:
where applicable, on a failure to - B ncc‘>‘nA irmed” Is reported; or o N i (d) a failure to generate sufficient [A concise explanation, where
L N -"N/A" is not reported and STSS45-Early termination confirmation is "N/A"; or . N . N
generate sufficient new underlying A S ) L A new underlying exposures applicable, on how the provisions in Art -
. . -"N/A" is reported and STSS45-Early termination confirmation is not"N/A"; or . . " N . . . Items 2.3 and 2.4 of Annex 19 of Commission
exposures meeting pre-determined . N meeting pre-determined credit 21(6)(d) of Regulation (EU) 2017/2402 Article 21(6)(d) Concise Explanation N
" " . . - field has errors in format. " . - A . Delegated Regulation (EU) 2019/980
credit quality (trigger for termination of quality (trigger for termination of |are reflected in the transaction
the revolving period) under Article the revolving period) documentation.
21(6) (d) of Regulation (EU) 2017/2402 . . ) )
Box to complete should contain the concise explanation where STSS49-New underlying
. exposures failure generation confirmation is not "N/A".
New underlying exposures
N124 STSS49 failure generation TEXT-10000
gA { ) Field should be left blank where STSS49-New underlying exposures failure generation
explanation N Lo
confirmation is equal to N/A.
Field codes are highlighted in amber where it is not the case or field has errors in format.
Confirmed
Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
Participant duties {Confirmed/Unconf Field codes are highlighted in amber where:
N125 STSS50 N N N N N N
confirmation irmed} Confirmation and optional comment - field is left blank; or
that the transaction documentation - field is equal to "Unconfirmed"; or
specifies all of the requirements under - field has errors in format. . . Confirmation that the transaction
8 N (a)Information regarding N . icqi
Article 21(7) (a) of Regulation (EU) contractual obligations of the documentation specifies all of the Article 21(7)(a) Confirmation Item 3.2 of Annex 19 of Commission Delegated
2017/2402 on the contractual servicer and truftee requirements under Article 21(7) (a) of Regulation (EU) 2019/980
The obligations of the Servicer are set forth in section obligations, duties and responsibilities Regulation (EU) 2017/2402.
3.7.1. of the Additional Information. of the servicer and the trustee, if any, [Box to complete may contain additional explanation.
N126 STSS50 Participant duties comment |The obligations of the Management Company {TEXT-5000} and other ancillary service providers.
(trustee) are set forth in section 3.7.2 of the Field codes are highlighted in amber where the field has errors in format.
Additional Information.
Confirmed . X L X .
Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
N127 STSs51 Servicing (':ontinuity -(Conﬁrmed/unconf Field. COd,es are highlighted in amber where:
confirmation irmed} - field is left blank; or
- field is equal to "Unconfirmed"; or
- field has errors in format.
In the case of a breach by the Servicer of the
obligations established in this Additional Information N N N
4 4 i — - Confirmation and optional comment
ue to a downgrade in its credit rating that negatively that the securitisation documentation
affects or entails a risk to the financial structure of g .
3 " - i e expressly satisfies the requirements of
i F:"Id"' EDEe 'I'Ig ‘Z"’" '",‘e'elm el fe . Article 21(7) (b) of Regulation (EU)
NOtFj o ers_’fa:‘ Celies D IEEEsy Cir % . 2017/2402 on the processes and Confirmation that the securitisation
Se:'cer' ort Lle_Ma_r;:dg:m:"t (GBI GolEE R i responsibilities necessary to ensure (b)Servicing Continuity Provisions documentation expressly satisfies the Article 21(7)(b) Confirmation Item 3.2 of Annex 19 of Commission Delegated
ol reas(?fnla VI:USU Ie'b’lt € .l\/lhana'gemer!t 0 that a default by or an insolvency of J Y requirements of Article 21(7) (b) of Regulation (EU) 2019/980
(Gl i 7Vl [FLemlél D, Wi [ 07 (iefite o i the servicer does not result in a Regulation (EU) 2017/2402.
Rating Agencies and the CNMV, may subcontract or T . . e .
. - L termination of servicing, such as a Box to complete may contain additional explanation.
Servicing Continuity delegate the servicing of the Mortgage Loans or have L N
N128 STSS51 o {TEXT-5000} contractual provision which enables
comment the performance of such obligations guaranteed by L . . . N .
N N - the replacement of the servicer in such |Field codes are highlighted in amber where the field has errors in format.
another entity, that, in the opinion of the case
Management Company, has the suitable legal and :
technical capacity, provided that the rating of the
Notes is not adversely affected.
In the case of insolvency of the Servicer,
subdelegation shall be the only possible action.
For further information, please see section 3.7.1.1. of
the Additional Information.
Confirmed . X L " .
Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed/N/A).
N/A should be reported in Box to complete when the transaction does not have
derivatives.
Derivative Countt rt Confi d/U f N N N
N129 STSS52 C::t‘{?] |§/te cz:pr:wr:ta'o: ( r:Zdl;rl\:‘/eA}/ neon! Confirmation and optional comment
nui 1 [ i - N . . . N
Y that the transaction documentation Field codes are highlighted in amber where:
satisfies all of the information referred - field is left blank; or . . .
. . . o M y N Confirmation that the transaction
to in Article 21(7) (c) of Regulation (EU) - field is equal to "Unconfirmed"; or - N L .
2017/2402 on provisions that ensure field h inf " (c)Derivative Counterparty documentation satisfies all of the Article 21(7)(c) Confirmation Item 3.8 of Annex 19 of Commission Delegated
P - - field has errors in format. Continuity Provisions information referred to in Article 21(7) Regulation (EU) 2019/980
the replacement of derivative N
L . (c) of Regulation (EU) 2017/2402.
The Swap Agreement contains provisions aimed at counterparties in the case of their
ensuring the replacement of the Swap Agreement in default, insolvency, and other specified
Derivative Counterpart case of its default, insolvency, rating downgrade or events, where applicable. Box to complete may contain additional exlanation
N130 STSS52 - party other specified events (see a comprehensive list of {TEXT-5000} P u P :
Iy S events that trigger an early termination of the Swa
—— Isggctiun 3.4.;.1 of the Additional P Field codes are highlighted in amber where the field has errors in format.
Information).
N/A . X L X N
Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed/N/A).
"N/A" should only be reported where not applicable.
Liquidity Provider Continuit: Confirmed/U f y . .
N131 STSS53 |qu{ 4y 'row (G (RIS ( il e Confirmation and optional comment . L .
confirmation irmed/N/A} N N Field codes are highlighted in amber where:
that the transaction documentation L
o . N - field is left blank; or
satisfies all of the information under L .
. N - field is equal to "Unconfirmed"; or
Article 21(7 (c) of Regulation (EU) field h in fe "
2017/2402 on provisions that ensure \eld has errors In format.
the replacement of liquidity providers
in the case of their default, insolvency,
and other specified events, where
N132 STSS53 Liquidity Provider Continuity (TEXT-5000} applicable. Box to complete may contain additional explanation.
comment
Field codes are highlighted in amber where the field has errors in format. Confirmation that the transaction
(c)Account Bank Continuity documentation satisfies all of the Article 21(7)(c) Confirmation Item 3.8 of Annex 19 of Commission Delegated
Provisions information under Article 21(7 (c) of Regulation (EU) 2019/980
Confirmed Regulation (EU) 2017/2402.
Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed). 8 (EV)
N133 STSs53 Account B.ank Continuity fConﬁrmed/Unconf Confirmation and optional comment Fleld. codgs are highlighted in amber where:
confirmation irmed} N . - field is left blank; or
that the transaction documentation o M y N
. . N - field is equal to "Unconfirmed"; or
satisfies all of the information under field h inf "
Article 21(7 (c) of Regulation (EU) fieldhas errors in format.
2017/2402 on provisions that ensure
According to section 3.4.5.3 of the Additional the replacement of the account bank in
Information, in case of downgrade in the Fund the case of their default, insolvency, X - .
Account Bank Continuity Account Provider, the Management Company shall and other specified events, where Box to complete may contain additional explanation.
N134 STSS53 ’ {TEXT-5000} .

comment

either obtain an unconditional and irrevocable first
demand guarantee securing performance of the Fund
Accounts Provider.

applicable.

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




Confirmed

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

- TSy Debt situation {Confirmed/Unconf Field codes are highlighted in amber where:
documentation confirmation irmed} N N N - field is left blank; or
Confirmation and optional comment o M N " X . .
N . - field is equal to "Unconfirmed"; or Confirmation that the underlying
that the underlying documentation ) R N .
. . - field has errors in format. . N documentation sets out in clear and
sets out in clear and consistent terms, Clear and consistent definitions . o . o
o . N . consistent terms, definitions, remedies . . . Item 2.2.2 of Annex 19 of Commission
definitions, remedies and actions relating to the treatment of ) ; Article 21(9) Confirmation N
. . . . . . . and actions relating to the debt Delegated Regulation (EU) 2019/980
section 2.2.7 of the Additional Information contains relating to the debt situations set out problem loans L B N
A N N ) situations set out in Article 21(9) of
the procedure of action to be followed by the in Article 21(9) of Regulation (EU) . s . Regulation (EU) 2017/2402.
Debt situation Servicer depending on the status of each Loan. In any 2017/2402. Box to complete may contain additional explanation. egulation (EU) / ’
N136 STSS55 1 ) ’ {TEXT-5000}
documentation comment |case, the collection management and recovery y . . . .
N - " . Field codes are highlighted in amber where the field has errors in format.
procedure shall comply with the criteria described in
section 2.2.7.2 of the Additional Information.
Confirmed . X L X .
Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed). " . e
Confirmation that the securitisation
Prioriti f 't and d tati t: t th ioriti f
|i|0r| es OF payment an {Confirmed/Unconf Field codes are highlighted in amber where: ocumenta |on.se S outihe priorifies 0
N137 STSS56 triggered events N . payment and trigger events pursuant to
N irmed} - field is left blank; or N N
confirmation i " y " Articles 21(9) of Regulation (EU)
N N N - field is equal to "Unconfirmed"; or
Confirmation and optional comment . N 2017/2402.
e . - field has errors in format.
that the securitisation documentation I, . e
P Priorities of payment and triggers . . . Item 3.4.7 of Annex 19 of Commission
R . . sets out the priorities of payment and Article 21(9) Confirmation N
Section 3.4.7.2 of the Additional Information . . events Delegated Regulation (EU) 2019/980
Y e ——— trigger events pursuant to Articles Confi on that th o
provides for the Pre-En o.rcemen't Priority of ) 21(9) of Regulation (EU) 2017/2402. ) y ) on |rmatlorA|t at the Secul’ltlsétl?rj\
Priorities of payment and Payments and the following section 3.4.7.3 provides Box to complete may contain additional explanation. documentation sets out the priorities of
N138 STSS56 triggered ev:nZs J— for the modifications in the priority of payments in {TEXT-5000} payment and trigger events pursuant to
88 case of replacement of Servicer. Field codes are highlighted in amber where the field has errors in format. Articles 21(9) of Regulation (EU)
Section 3.4.7.4 of the Additional Information 2017/2402.
provides for the Liquidation Priority of Payments.
Confirmed
! Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
Confirmation that the provisions under
N139 S Timely resolution of conflicts {Confirmed/Unconf Field codes are highlighted in amber where: Article 21(10) of Regulation (EU)
confirmation irmed} - field is left blank; or 2017/2402 relating to the timely
- field is equal to "Unconfirmed"; or resolutions of conflicts are met.
- field has errors in format.
As per section 3.7.2.1 of the Additional Information:
i Mar:.agem:n; (:fom;anyx a.ls:) reston:ﬁ‘le (r Confirmation and optional comment
;\‘eptre:e;"\j ing and fet:n C;:: s |ndires Sfoth |e= g that the provisions under Article 21(10) Timely resolution of conflicts Items 3.4.7 and 3.4.8 of Annex 19 of
AO - do' elrs tar:‘ ’3' G ert (:e LB et rn”' of Regulation (EU) 2017/2402 relating between classes of investors & Article 21(10) Confirmation Commission Delegated Regulation (EU)
Vccor g y s anagemer\ IIET) W E ] to the timely resolutions of conflicts responsibilities of trustee 2019/980
times take into account the interests of the X . -
3 are met. . - . Confirmation that the provisions under
Timely resolution of conflicts Noteholders and of the Other Creditors of the Fund, Box to complete may contain additional explanation. Article 21(10) of Regulation (EU)
N140 STSS57 i acting in the defence thereof and adhering to {TEXT-5000} . 8 N
comment N . ., . i . N . 2017/2402 relating to the timely
applicable law and regulations for such purpose”. Field codes are highlighted in amber where the field has errors in format. N "
resolutions of conflicts are met.
Additionally, as per section 4.11. of the Securities
Note, a "Meeting of Creditors will be established
upon and by virtue of the Deed of Incorporation and
will remain in force and in effect until repayment of
the Notes in full or cancellation of the Fund".
Confirmed
! Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
Should potential investor ask for historical data, then the originator should confirm that
Historical Default and Loss {Confirmed/Unconf the information will be available on demand.
N141 STSS58 Performance Data ro—
confirmation N N N Field codes are highlighted in amber where:
Confirmation and optional comment A
. - field is left blank; or
that the data required to be made field i 1t0"U firmed":
available under Article 22(1) of - f!eld ‘:eq”a ° f"“’" L"“e sor
Regulation (EU) 2017/2402 is available | ¢ nes €rrorsinformat.
on static and dynamic historical default Confirmation that the data required to
i e - be made available under Article 22(1) of
i e s — . and loss performance. Historical Default and Loss Regulation (EU) 2?);7/2402ri5‘cavailefb\)e Article 22(1) Confirmation ftem 2.2.2 of Annex 19 of Commission
L Informatl.on e (o‘r a|.1v agent on its behélf) ol Box to complete may contain additional explanation. Performance Data ing clearly wh he inf o Delegated Regulation (EU) 2019/980
Historical Default and Loss  [make available to potential investors, before pricing, stating clearly where the information
N142 STSS58 . o |{TEXT-5000} an be found
Performance Data comment |delinquency and default data, for substantially similar . L . N . can und.
. e . Field codes are highlighted in amber where the field has errors in format.
exposures to those being securitised for a period no
shorter than 5 years.
Box to complete should indicate where the data required to be made available under
Statement where the data required to [Article 22(1) of Regulation (EU) 2017/2402 can be found.
Historical Default and Loss be made available under Article 22(1)
N143 STSS58 Data is available in the EU Securitisation Repository. TEXT-1000!
Performance Data location s aval ! curitisat pository { ) of Regulation (EU) 2017/2402 can be Field codes are highlighted in amber where:
found. - field is left blank for public securitisations; or
- field has errors in format.
Confirmed . X A " .
Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed). . .
Confirmation that a sample of the
derlyil bject t
Sample external verification {Confirmed/Unconf Field codes are highlighted in amber where: underiving e.xvpos.ures VYBS sublectto
N144 STSS59 N N L external verification prior to the
confirmation irmed} N N N - field is left blank; or ) -
Confirmation and optional comment o M X " issuance of the securities by an
. - field is equal to "Unconfirmed"; or N )
that a sample of the underlying N N appropriate and independent party.
. - field has errors in format. .
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
Mazars Auditores, S.L.P., as authorised audit securities by an appropriate and verifications y .
. B e N " Confirmation that a sample of the
company, has issued the special securitisation report independent party pursuant to Article . - . ) .
: . " N . Box to complete may contain additional explanation. underlying exposures was subject to
Sample external verification |on certain attributes of a sample of 515 randomly 22(2) of Regulation (EU) 2017/2402. e X
N145 STSS59 " N {TEXT-5000} external verification prior to the
comment selected loans from which the Receivables have been " o . y . . -
N " . . " Field codes are highlighted in amber where the field has errors in format. issuance of the securities by an
selected, including verification of the data disclosed N )
. appropriate and independent party.
in respect of those loans.
Confirmed . X L X .
Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
N146 STSS60 Liabiility caVSh ﬂm{v mo<.1e'l -(Conﬁrmed/u nconf Field. COd,es are highlighted in amber where:
confirmation (prior pricing) irmed} - field is left blank; or
Confirmation that a liability cash flow - field is equal to "Unconfirmed"; or
model is available to potential - field has errors in format.
investors prior to pricing and location
where this information is available
pursuant to Article 22(3) of Regulation |Box to complete should contain the location where a liability cash flow model is available
. _ Liability cash flow model elaborated and published by (EU) 2017/2402. and may contain any additional explanation.
Location of Liability cash .
N147 STSS60 flow model INTEX and/or Bloomberg, has been made available {TEXT-10000}
before pricing. Field codes are highlighted in amber where:
- field is left blank for public securitisations; or Confirmation that a liability cash flow
- field has errors in format. model is available to potential investors
o A prior to pricing and state clearly where
eonned Availability of a liability cash flow . o . . s :
! Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed). model to ;otenﬂal inv\;stors this information is available. After Article 22(3) Confirmation N/A
Field should be equal to "Confirmed" where the STS notification is submitted before pricing, confirmation that such
pricing. information has been made available to
Liability cash flow model {Confirmed/Unconf potential investors upon request.
N148 STSS60 N . N . - .
confirmation (after pricing) irmed} Field codes are highlighted in amber where:

Confirmation and optional comment
that after pricing, such information has
been made available to potential

invactare inan ramiact nurciant fa

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




Liability cash flow model

HIVEILUVIS UPVIT ISHUEIL PUlIUaIL LW
Article 22(3) of Regulation (EU)
2017/2402.

Box to complete may contain the concise explanation.

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

Confirmation and concise explanation
on whether the information related to
the environmental performance of the
assets financed by residential loans, or
auto loans or leases is available
pursuant to Article 7 (1)(a) of
Regulation (EU) 2017/2402 and a
statement where that information is to

be found pursuant to Article 22(4) of
Regulation (EU) 2017/2402.

Box to complete should contain the confirmation indicator:

- "Available" where information is available

- "Not Available" where information is not available and STSS10-Underlying exposures
classification is equal to "residential mortgages" or "auto loans/leases"

-"N/A" only where STSS10-Underlying exposures classification is not equal to
"residential mortgages" or "auto loans/leases"

Field codes are highlighted in amber where:

- field is left blank, or

- field is equal to "Not available"; or

- "N/A" is reported and STSS10-Underlying exposures classification is equal to
"residential mortgages" or "auto loans/leases" or

-"N/A" is not reported and STSS10-Underlying exposures classification is not equal to
"residential mortgages" or "auto loans/leases"

- field has errors in format.

Publication on environmental
performance of underlying
exposures consisting of
residential loans or car loans or
leases*

When Environment performance confirmation for STSS61 is 'Available', box to complete
should contain a statement indicating the section where the information is disclosed.

When Environment performance confirmation for STSS61 is different from 'Available’, box
to complete should be left empty.

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

A concise explanation on whether the
information related to the
environmental performance of the
assets financed by residential loans, or
auto loans or leases is available
pursuant to Article 7 (1)(a) of Regulation
(EU) 2017/2402 and a statement where
that information is to be found.

Article 22(4)

Concise Explanation

N/A

Confirmation and optional comment
that the originator and the sponsor are

complying with Article 7 of Regulation
(EU) 2017/2402 pursuant to Article 22
(5) of Regulation (EU) 2017/2402.

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

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

Box to complete may contain additional explanation.

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

Confirmation and optional comment

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

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

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

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

Box to complete may contain additional explanation.

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

Originator and sponsor
responsible for compliance with
Article 7

Confirmation and optional comment

N149 STSS60 . {TEXT-5000}
comment (after pricing)
Available
N150 STSS61 Env-iron-r-nental performance (N/{A/Available/No(
availability available}
Pursuant to section 3.7.1.5 of the Additional
Information, the Servicer has undertaken to provide
to the Seller (the Reporting Entity), any reports, data
N151 STSS61 Environrr'\ental performance |and other 'informat.ion in the corr?ct format to fulfil {TEXT-10000}
explanation the reporting requirements of article 7 of the EU
Securitisation Regulation (including, inter alia, the
information, if available, related to the environmental
performance of the Assets).
Confirmed
N152 STSSEs Article 7 Cfampllance fConﬁrmed/Unconf
confirmation irmed}
Article 7 compliance The Seller, as Reporting Entity, confirms its
N153 STSS62 p——— 2 compliance with article 7 of the EU Securitisation {TEXT-5000}
Regulation
Confirmed
N154 STSS62 Und?rlyin'g information -(Conﬁrmed/unconf
confirmation irmed}
In accordance with article 22 of the EU Securitisation
Regulation, the Seller (or any agent on its behalf) will
make available (or has made available in
https://uci.com/ and/or and/or the EU Securitisation
Repository) to potential investors, before pricing, the
N155 STSSED Underlying information f0||0.\l\(ll'\g |nformat|or'1 (see section 4.1.2 of the {TEXT-5000}
comment Additional Information):
(a) upon request, the loan-by-loan information
(including, inter alia, the information, if available
related to the environmental performance of the
assets) required by point (a) of the first subparagraph
of article 7(1) of the EU Securitisation Regulation.
Confirmed
N156 STSS62 Before pricin.g ) ) -(Conﬁrmed/Unconf
documentation confirmation irmed}
In accordance with article 22 of the EU Securitisation
Regulation, the Seller (or any agent on its behalf) will
make available (or has made available in
. https://uci.com/ and/or and/or the EU Securitisation
Before pricing N . .
N157 STSS62 Repository) to potential investors, before pricing, the [{TEXT-5000}

documentation comment

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

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

that the information required by Article
7(1) (b) to (d) has been made available
before pricing at least in draft or initial
form pursuant to Article 22 (5) of
Regulation (EU) 2017/2402

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

Field codes are highlighted in amber where:
- field is left blank; or

- field is equal to "Unconfirmed"; or

- field has errors in format.

Box to complete may contain additional explanation.

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

Confirmation that:

- the originator and the sponsor are
complying with Article 7 of Regulation
(EU) 2017/2402;

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

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

Article 22(5)

Confirmation

N/A




