P Background information P
s code | Mandatory/Cond [ o el forma eld desciption echnicl uidance Background informatioin: Cromnhi . Background information:
reference | XTS1e<0 |yionaiioptionat e LT fieldformat G R Artice of regulaton (0)2017/2402  2PP @hie SPINONYPE gy o Regulation (£0)2019/980
E5MA Regiser o .
Securitsation unique identier
The uniaue identfier a asigned by multple TS Where reporting an update, the unique
o stss3 c TS notifiction dentifer (NOTIFICATION 10) ESMAto thepreviousy notied 575 [0 /A Generalinformation
notifcation. identife the previously notified TS notifcation.
the
unique identifer suffxed by a2 digts lassifcaion code).
Pubiic e or|OiY Bossble valtes i Boxto complete e Puble”and Prvate”
N M securitsaton type wsn) Securtation type maybe Pl securitsation type /A Generalinformation
beone ofthe
@ 5
 NRE code asigned to the TS notifcation reportng enityshould be authorisd for egal Entity Identifer (161 of th enti
he 61ofthe Desgnated Encyin | € NRECode 35sgnc o he TS notfication reporting ety should be suthrised esal ety denter (1 of the iy s 2ot omes oot Commsson e
N2 stsso M ey accordance with Atice 27(1) of desinet aricte 27(1) General information sy e
Regulation (EV) 2017/2402 “
authorty
Note
availabl.
Where availabl, he ntemationa!
v securty dentiicaion code (SIN) or
<odes. no SN s available, the any
Where avalable,the nternational
N stss1 c s o oy | The same 1IN shouid not b reported malpl imes
o thissecuritistion.
Field codes are ighighted n amber where:
the feld has erors in format; or
the
blank
ISIN s not avaable.
7o be used o define th instrument code type (such as CUSIP)
inthis feld.
1£no SN isavalabl,the name of the e
N stsst c nstrument code type (ALpHANUM-35) unique securiies code asigned tothis ! s
securtsation o e
Field codes are ighighted in amber where:
o X
blank;or
ISIN s not avaable,
st
should be reperted i this ield
i other
Ns stsst c nstrument code frext-100) unique securitis code such as (CUSIP_Value,CUIP_Value).
2 CUSIP, assgned to this securiisation
Field codes are highighted n amber where
blnk;or
- the number o
codes;or
Originator
Reported Lls should exist at the GLEIF database.
The LEl of the originator(s and
- Item 4.2 of Annex 9 of Comission Delegated
N6 sssz c originator 61 5493008DK2F 57243917 ey The 61 of  sep 5 . | Generatinformation e orersss
orgina lenderfs.
Field codes are ighighted in amber where:
- neither Sponsor L nor Orginator L i reported; or
ALY
unique country.
Where availabl, the country of
ignatorcoun The country of estabshment of the suntryof stabishmen estabishment of the originators), desson anersl nformation
i STse < RS (LD orginatorts Field codesare highighted in amber where: Countryof stabshment sponsor(s),S5PE(s) an original e 18and 273) Ceneralinformati i
tenderts.
where Originator E1 s eported; or
el has erors nformat
: (inthe same.
# )
(RELANDTALYJRELAND,CZECHIA),
oo e Where availabl, the country of
originator country (i
i ice 18:3nd 27 eneralinformation
hd T8 < multple countries (FELIHAESD sponsor(s),SSPE(s) and original rticle 18and 2763) ceneralinformati A
lenderts.
“the @
multple countries); or
only one county i reported; or
el has erors n format
v inthat
Reported LEls should exist at the GLEIFdatabase
The LE1 of the originator(s and
Item 4.2 of Amnex of Commission Delegated
e stss2 c sponsor L£1 wen The L€ o the sp  sep 0 /A General information e arasn
orgina enderts).
Field codesare highighted in amber where:
neither Sponsor L nor Orginator L s reported; o
country
countryin
The country of estabishment ofthe
N9 sTss8 c Sponsor country eI sponsors) Field codes are highlighted in amber where:
- both Sponsor
Sponsor €1 eported; or
both Sponsor 3
Where availabl, the country of
estabishment of the oriinators),
oo inthesame | Country of estabishment A aricle 18,304 2703) Generaliformation /A
o fenderts).
(RELAND;TALYRELANDCZECHIA)
" ssa o | (commay_eu us) Sponiort) (il sponosfom | ot Spomor
different counties) Sponsor €1 eported or
both Sponsor g
- o o
multplecounties; or
only one county i reported; or
Where
reported,this LE| should exst at the GLEIF database.
The LEl of the originator(s and
The L£1 of the orginal ender(s) (where Item 4.2 of Annex of Commission Delegated
9 TS o OriginalLender 1 S4930080K2FS72K39197 uen available) . 2 { /A Generalinformation e arssn
orgina enderts).
here the field haserors i format,




unique country.

| S—— co wono) e caunyot el lncer
cnimmento e o,
ssbmetofve o |y ) centmomatin |
b
(IRELAND;ITALY;IRELAND;CZECHIA).
N1 STSS8 [ el {COUNTRY_WORLD_LIST} The country of the original lender(s) | iy coges are highlighted in amber where:
multiple countries) (where available)
I — I et
" Select the relevant EEA country in the drop-down list.
format. Where available, the country of
et sonarr.
lender(s).
The country of establishment of the P
we | ey couar_usn i) ol 7o ) (REAND A ELAND ECH)
g coes e e namerhere
a) (LEN) of 1
b) The letter ‘N’ for non-ABCP securitisation;
o
2009);
nia GED (EEIENEIED Artcle 11(1)of Delegated Regulation | & informati
(€U) 2020/1224 red (b) and (c)), for example 01
=3 securitisation identifier Article 11(1) of Delegated Regulation
(e szaisee
p
N16 STSsa [FEECDEREETETED {Master Trust/Other}
=
[T —
N7 GE comment ety Field codes are highlighted in amber where:
s
we | s e (comTne) ecomny e
s
N19 STSSS Prospectus identifi {TEXT-100} publih hel
rospectus identifier . a prospectus, the prospectus identifier later than 15 days after the closing of the transaction.
s
eteis s i ok
Where the public securitisation is exemation. an
exempt from publishing a prospectus, !
‘ .
o STsss Pt , Paragraph 4, NI
et oo
et
cmtares i eeoion (£0)
N21 STSs11 Issue date. 2024-06-21 {DATE_TEXT-YYYY-MM-DD} 2017/1129, the date on which the Issue date 2017/11254(4], the date on which the N/A |General Information N/A
Ifnot, the (text format) prospectus was approved.
T et o e ok e scrtsions
Securitsation Repositories published y o postton.
N23 sTSS7 Securitisation name. |Quarzo S.r.l. - Series 2024-1 {TEXT-100} | The securitisation name. Securitisation name The securitisation name. N/A |General Information Section 4 of Annex 9 of Commission Delegated

have any securitisation name.

Regulation (EV) 2019/950




Underlying exposures

The type of underlying exposures
includin

1) residential morigages;

2 commercial mortgages:

3)

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

purposes;

personal, family or
household consumtion purposes;

corporation;

Underlying exposures

The type of underlying exposures
including:

1 residential loans that are
either secured by one or more
mortgages on residential immovable

property
an cligibe protection provider amang.
those referred to n Article 201(1) of
Regulation (EU) No 575/2013 and
qualifying for the credit quality step 2
o above as st out in Part Three, Title
11, Chapter 2 o that Regulation;

2 mercial loans that are.
secured by one or more mortgages on

nas stssi0 [ wsn e s g s | ot g commercil inmontlepopery 1A Generalnformation /A
oo oo oo g |-arecitcard receables g s or e conmer
o poration; i
e
6 credit card receivables; o
v household consumption purposes:
[l d 4 credit faclties,incuding,
Ioans and eases, rovide to any type.
of enterpise or corporation;
5) auto loans/leases;
5 credit card recelvables;
7) trade receivables;
5 other underlying exposures
thatare considered by theoriginator o
\ [The initial notification date should be left empty.
\ the initial notification
128
\. \ v il st ostntiono
{ipare rexr D) Tre e e ofovfcato et sepaen .61 fom 01012013 egution 4027 2
A notfction
e issubmitted 252 draft STS notiication
/A Generalnformation /A
2 be submitted
asina.
N7 stssi2 20240620 {DATE TEXT-Y¥YY-MM-0D) e e
Example: 2020.01-31 (textformat)
Field codes are highlighted n amber where;
~feld s fftblank; or
lastnotifcation date i inthe future; or
0 Where an authorised third-party has
provided STS verification services in
accordance with Article 27(2) of
17/2402, ind -
b sTssi3 [T V& criteria was confirmed by Where an authorised third-party has
is provided STS verifcation services in
reported where no authorised thrd accordance with Arice 27(2) of
party has provided STS verification Authorised Third party Regulation (EU) 2017/2402,2 Artice 27(2) Generalnformation /A
senices statement that compliance wth the
arty b 15 citria was confirmed by that
provided STS verification serices n | reported with Y". authorised third partyfrm.
accordance with Article 27(2) of
2 stsis (R Series 20241 {rext 5000}
statement
b party fag;or
2 party flag;
Wnere an authorised tird-party has | reported with V"
provided STS verifcation sericesin
N30 stssta Authorised {rext-100} where
01772402, th o party flag;or
ofthe 3 o party flag; Where an authorised third-party has
provided STS verifcaton servicesin
FRANCE accordance with Aricle 2712) of
e [ Authorised Third party o e 20133103 thaname |47 272) Generalnformation /A
Where st i ry s ot thethid party'srame e the
N3 sTssia Py {COUNTRY_EU)
country Regulation (€0) 2017/2402,the
el oo Field codesare highighted n amber where
e o ~feld i left blank and Y is reported for the autharised third party fla; or
France - Autor des Marchés Fnanciers (WWIF) v
The name of the competent authority | "®P°"*4 it
thathas authorised thethird party as
lstof the Authorised ESMA website Where an authorised third-party has
supenising compliance of third third parties with provided STS verifcation servicesin
Authorised Third party Artile 28 of SecReg (ttps/fwwesma. uropa,eu/ites/cefaultfilesorary/esma3s accordance with Arice 2712) of
a2 o) arties with Article 28 of SecR Authorised Thi Artice 27(2) neral information /A
* sTesis Competent Autharity [EACETD parties with Arice 28 ofSeckeg. |, thorised Third party Regulation (0) 201772402, thename |14 772) ceneralinformatio v
fault/files/library/esma33-125- 77.list_of_designated_competent_authorites_under_securitsaton_regulation.pdf) ot comacens bty hs s
ZJZ;!?{T;Z:?'il:‘ﬁiﬁﬂﬁ"‘"i’li.“. Field codes are highlighted in amber where.
oy -r€828) el s eftblank and V" is reported for the authorised third party flag; or
2
N
EommEEeT tnaororrnalener st | e ool e oo
N33 sts17 lender)isnota Credit v orgnatororond! o o © Artice 27(3) Confirmation /A
e in e Union. establshed in the Union.
A
/A ginal lender
investment firm establishd in the Union (STSS17 check-bor s ).
“Confirmed
e | s ELLOETD (contmednconmed VA et 1ot receivates,
Confimation and optional MMt | ietd codes are highlighted in amber where; Vinere the answer o ild ST5171s
i .
lender' credit.granting crteria, - reported;o onfirmation that
fnders it grntngcrier et bk o originator's ororginal lender's credit-
B e e o | ~"N/A" Sor e g |@anting rteria, processesand systems | Aricle 273 Confirmation o
~“N/A"i reported n Box to complete and STSS17 ield s "Y"; or 429 |in place are executed n accordance
otation 017202 where | LS with Article 9 of Regulation EU)
o 201712002
is cqual to N/A
wo | s T orson
transactions with trade receiables.
has erors i
format
A Borto complete should containthe confirmation ndicator
(ConfirmedUnconfirmed/N/A).
A fender
fldis”
Credit granting riteria onfimed/Unconfinme
" STt supenvsion confirmation (En e e D Field codes are highiighted in amber where:
Confirmation and optional comment | ~Uronfimed" is reported; or I
confimation that thecreqt | €5 confimation tht the redit-
s ot o e eranting as eferred o in Ari aricte 273) Confirmation /A

~"N/A"is not reported in 8ox to complete and STSS17 feld is "N'; or

3

ranting s subject o supervision

27(3)(a) of Regulation (EU) 2017/24021s

subject o supervision.

P



Soxto complete may contain addional explanaton
N37 sTss19. :;::‘,:?;::Z;K,::f: {TEXT-5000) is equal to N/A.
hasermasin
format
Confrmed
rue sleorsssignment Fied cores are highiighed in amber where
s e ranserconfimation (e bieriin) Heldis et bank o
field s equal o “Unconfirmec;or
Tonds
 uhich
s prchesed, sl ot rght Confimation and oncise explanation
- whichhall purchase, al f s gt i how th transer o the underying A concse xplanation of how the
e exposures s made by meansof true
2 ale o transter withthe samelgal 8| made by means of ruesae or transter Item 3.3 of Amnex 19 of Commission Delegated
Pt of € June 2026, companies'r 11.June 2024, tfectina mannertht s enforceable sy el withthe same legal ffctn a manner |19 2001 Concse Explanation Regulation (£0) 2019/550
aganstthe sellerorany tird party B . osignmen thais enforceable againt th sller or
50xto complete should continthe concise explanaton.
e pursuant o Artcle 201 ofRegulation any thirdpary.
N3 stssa0 . e |mooocn (£0) 201772402
1 leter 1700121 May 2008 or
rthr dtails, E -
R
i
uarzo S dated 20
N Checkboxin here anyof
® o17/210:
Acheck boxas o whether any of the g
ek o et ) o [fond nhescursatonand v oterwise
o stssa Subject o severe clawback ) in Aice 202 3) o (b of Regulation
Fied odes re highighted in amber where:
o |
fieldisequal "Y'  concse xplanation on whether any
ofthe severe dawback provisions Item3.30f Annex 19 f Commission Delegoted
e 2001 conise Expanation e 33 of e 9o
oxto completeshould contln the concis explanation. i ipp e s
concise explantion on whetheran the securtsation.
W planation on whetherany E ¢ checkboxis N
by bk o thesevere clwback proviions
N1 sTss21 E:D"M“E:VE'E”"' ok {TEXT-10000) referred to in Article 20(2) (a) or (b) of
Fegaton €0) 201 feldis et blank and “Subject to severe clawback" check boxIs Y or
flld i ot lft blank and "Subject o severe cawback”check boxis
 fld haserors n frmat.
WA Soxto complete should conain the confirmation ndcator
(Confirmed/unconfirmed//
clawback provsons
a2 stsszz e e o {Confirmed/Unconfirmed/N/a) Field codes are highightedin amber where
[pemEe e it blankor
Confimation and opionalcomment | ~fild s equal to “Unconfirmed'; or
} 3 e tem 3.3 f Annex 19 of Commission Delegated
Arice 203) Confirmation
200) o Regulaton () 201772402 Reguiaion (EU) 2019/980
13 of Regulaton (€01 2017/ 8o to complete may contain additonal explanation. laws 2017/2402 apply. aulation (€0) 2015/
ool
Clawbackprovisons
A &3 exempion comment (ES) cqualto /A
fieldhos
N Check boxin Box o complete should contain
Y* where th slle s not the arigna ender
he selrisnot the orignl Indcatorthatthesllesnottne | 1 e he selersnot the rnlen
naa GEB ender fog L orginal ender <IN where the seleisthe oignal lens
WA 50xto complete shouldcontinthe confirmation nlcator
(Confirmed/Unconfirmed/
e
Transterwhere the selerts w
5523 notthe orgna lender onfirmed/unconfimes Wherethe seer s ot the riginal
s | oo g cntmedtncntmes S — : :
bt e meree o cn ™ o [S— e otamer sl ommsionoecs
reported;or o 20010 203) f Reuition €U) “
v NI o
sellerisnotth orginal lender)
where
A the satlerisnot the originallender confirmation s not "N/
s stssa ot the origna lender rexr-10000)
explanation lender confirmation s equalto V/A
WA Sox 10 complete should contain the confimation ndcator
(Confirmed/unconfirmed//
o
suge
thanat theclosing o the securisation.
ontime tater
Transter ata ater stage Where the transter of the underlying
| sTsen et (Contme/Unconfmes /Al exposres s perormed by meansof._|{051% o inmum re-
an assignment and perfected ataater
tage thanat th closingof he
Field codes are ighiightd in amber where
securtisaton, confymation and
“feldis eft blank; or
concie explanation on how and ' 5O et
whether tht perfcton s efectedat | 191415 €aual t “Unconfirmed;or
Wher th ranster of the undertying
ore-determined event trggers aslisted esposuresis prformed by means of an
o e - assignment and perfected st ster
or s e v stveciinolve
securitaton, a concise explanation on
as . s e . . how and wheiher that perfecion s
i - covecpnen |29t omon o
- [ster stage riggers aslised n Arile 2085) of v
- Regultion (EU) 2017/2402
N/A Box to complete should contain the confirmation indicator fhere alternative mechanisms
e s ranste are sed, a confirmation that
Where ltemativ mechanisms of ranster are not used. an nsolvency of th ariginator would
- not preucice or prevent the SSPE from
A =D confimation (e R Y i codes are highighted in amber where: enforcing s ihts.
anstr are used confirmaton and | fld s equal to“Unconfimed';or
optionalcomment that an nsolvency
ofthe orginator would notprejucice
o revent the SSPE from enforcig s
ights pursuant to Artice 2005)of
o e o
.o s [temative mechanism S .
A
has
S Confimation and concise explanation
I on howand whetherthere are ot e b A concse explanation on how and
Ns1 stss2s P {Confirmed/Unconfirmed) representations and warranties el codes are highlighted in amber where: whether there are representations and
[ » Lo eie O warantesprovided by th sllerhat
underlying exposuresincluded inthe |~ field s equalto "Unconfirmed; or the underlying exposures included in
tem .28 of Annex 9 of Commision
atherwise nacondition thatcan be orotheruise i s conditon that can be_| 712061 Canclse Eplaratian Delegated Regulation (EU) 2019/980
foreseen to adverslyafect the forescen toadversey affectthe
b or enforeabilty o the true sale or
N5z stssas e enoemion | (nclucine ext10000) assignment or transfer withthe same. assignment orransir with the same
! teg
(for further Regulaton (€0) 2017/2402.
Master )
Confimed
Confimation and concise explanation
Underlying exposures onhowthe underyngexposares | e
w s e T e et e s
confimation selle tothe SSPE meet
fild s equal t "Unconfimed'; o
predetermined,clear and documented aualto Unconfiemed




eigbilty for active portfoio mansgement o
nadit
™ stssas Forfoli for | (1EX1-10000) e soat
ecpanation further detats, .
reement’)
Confirmed
ndertying eposres s e e amberen A concse xplanation o how
nss stssas elecionproceses (confimed/Uncontimed) il odesare gt In amber - the underlying xposures transerred
Er ttban o, orasiemas byt aller 0m
-l s equal o "Unconfimedr o 55pE meet predetermined,dear and
documented eligibiltycritri which
o notallowfor actve portolo
theor « s, n ” et secton 2 of e 19of Commission
Confimation and concise xplanation rieungeryng |- ofthe A 20t6) ConiseExplanation Sction 2ot et of Commision
repurchase
nads secutisaion s based n lesr
ey processes hich faclltate the
s identifcation ofwhichexposures are
identification of which exposures are selected for or transferred into the
e for o femee o ecurtistion and that theydo not
ecurtisation and hat they do not alow for thel active portflio
L anagement on diseetionay basi
e stesae Lt ( contextof the disposal f the Portiolio | T1720%0%) management ona discretonary bsis
i = i pursaant to Aticle 207)ofRegulation
of (£0) 201772402
Theref fihe
» the
or )
dyild, overal
S
headed “The b
Intercreditor Agreement” and “The Portallo - Elgbily rteri’)
Confimed
-r sy Homogenaity ofassets ContrmetUncontime) e codes are highighted inamber where:
confimation ed et blank;or
fleid s equal to “Unconfimed; or
Confimation and detaled
nparticl explanation as o the homogeneityof A detaied explanaton s tothe
the ool of underying exposures homageneityofthe poolof underying
> Fortiol . backing thesecuritsaton pursuant o exposures backing the secrisation.
Forthat purpose, Incudea reference to
. ) emogenciyofsets the 84 RTS on homogenei e et Exlanaton Item 227 of Annex 19 of Commision
orginated by Homogeneity ofasst (Commision Delegated Regulaton eu) 9 2 Detaled Explanat Delegated Regulation (€0)2019/580
. Homogeneiy (Commision Delegated DOXPO001, and explan indecll
———— . | each o the conditons specifed i the
s stssz7 e Reglatory roxr32767) explainin detail ow each of the rtice 1oftht Delegoted Regultion
purposes q tor are met
s Ialy.n acition, uncs thatDelegated Reguiaion are met.
o
i
i
Etectve defned
Finall
seethe
and The Portilc’)
Confrmed
Noresecutisaton
N SR confimation (e [ confimation that theunderlying
include anysecuritisation postions | fed is equal to “Unconfrmed";or exposuresdornot include an
ude anysecuritsation st . Underying Exposure Obigations: | 29050res 60 not ncude any Item 2.2 0f Annex 19 f Commission Delegoted
securtisation posions and thatthe [ ricle 2009 onfimation
heefore notare-secuitsation notfed securiation s herfore ot Regulaion (€0) 2015/580
" - pursuant o Artice 209) f Reguation | goxto complete may contain aditionsl explanation resecurtisaton.
wo | s oreseutiaton R rssisir
urther “The Porfoio” and
Confrmed
soundnessof e
underwritingstandar i cods arehighighted in amber where
Net stssao g andant (Confimed/uncofimea) Confirmation and detaied d codesare highlghted n amber
(ordinary courseof e e feldis et blank;or
busines) conimaton e gnates | -1 s equl o "Unconfimed'sor
business and whether the applied
underuriingtandards were no less
e, granted by business, (] tringent that those appiid a the
came tme.
™ stssao i b roxrazen that were ot secuitised pursuant to
e 0000)01
201772402
for futher ? “The Potolo”and “The A deaied explanaton:
Maseer ) as o whether the underling
Confimed exposures were orginated nthe
Confirmation and detaied lender'sordinary course ofbusiness
Soundness of e rere and whether the applied underwriing
™ stssao underwrting sandsrds (Confirmed/Unconfirmed) andards were n lessstringent that
{discosure) onfimation rderine e e ooy or those appledat th same time o
orgination to exposures thatwere not
; il fullydiscosed o potental securiised
souncnessofthe o wbabr et
pursuant o Atice 20(0jof andards and any materal changes
™ stssa b e = ro2767) Je20(10) {rom piorunderriting tandards have
crtera etals, “The Porfoio and “The Master Rceivables Purchase Agreement') been orwil e fullydisclosed to
WA potential investors without undue
Sox o complete should containthe confirmation ndcator Soundnessofthe underwiing [ dela. Item 227 of Annex 19 of Commission
ide etalled Explanation
(Confirmed/Unconfirmed/N/A). standar -on howsecuritsations wherethe |19 20010) Detailed Explanat Delegated Regulation (EU) 2019/980
/A" should b reporte oy fornon Residential loans ol
Residental o et coses e ghighted i amber e loans the ool of underling exposures
s e st (Confimed/uncontirmedN/a} e codesareghghue nsmber here meet the requirement f the second
equirement confimation feldis et bank; or e a0 ot
explanation on how securtsations reported;or Regultion (EU)2017/2402
where theunderling exposuresare sor - a5 towhetheranassesment ofthe
resdentl loan, he ool isreported and STSS10 el is resdentia mortgages”; or borrower'screditworthiness meets the
requirements et outIn Al
requirement of the second paragraph Directive 2008/48/ECI3) orparagraphs
of Arice 20(10)of Loan Tt04, point(a) of paragraph 5, anc
201772402 enremen confimation s ot N parsgraph 6 of Arce 18 ofDirecive
ResidentilLoan 2014/17/€01a) or,where appicabie,
™ stssao e (roxr-32767) . cauialent requiremens nthird
cqualto /A countrie,
field
Confrmed
explanation a5 o whether an
o | s oo redmortines —— .
requirements et outin Arice 8of | fild s equal to “Unconfiemed; o
orparagraphs
L104, point (a)of parsgraph 5, and
ToofDirective
Nes stss20 e s 3 (rext.a2767) 2014/17/EU14] or,where applicable,
: headed The Portili" and “The Master Receivbles Purchase Agreemen
countries.
Confrmed
iginator/Lender Expertise e codes e ighlghted n amber where:
nes stssao orgnatarendr e (Confirmed/unconfirmed) Fied codes ae ighlghted inamber uh
cotmton st e fld s equal t "Unconfimed'; o  detled explanation asto whether
orgnator or orginal lender have theorginator o rigial lender have tem 2.2 of Annex 19 of Commision
perisinrgnating o fa ornsonendermetse | eonresora [ 2001 DemedEmlnation |0 en (FUy2019/985
Smilarnature o those securtsed
1560, Moreover,
o stssao oo B (rexraz767) Regulaton (€0) 2017/2402
explanation otiths oo
and "The
Prospectus
Confirmed
A detaild explanatons a to whether
the transerred underling exposures
Detauted o restrucured the ransfrred underyng Fied codes are highighed in amber where thetransferred underling exposures
A2 S (e im st donatindlude,at the ime of feldisletblank; or 4o not include,a the time of slecton

selection, defaulted exposures (or
restructured exposures) as defined in

fild is equal to "Unconfirmed”; or

defaulted exposures (o restructured

exposures) as defined in Artice 20(11)




. oo of Regulation (£U) 2017/2402
the requirements referred o n item 2.2 of Annex 19 f Commission
1o, to the best of Compass” enuiaton o defauit 20172402 are met
3 Resulation (€0) 201772402 re mets - the requirements eferred o n Article
N2 sTssa1 frext-32767) e ofRegulation 20(11) (o) of Regulaton (EU)
exposures explanation f ) “"“ 20(11) {b) of Regulation (EU) 2017/2402 are met ;
- the requirements referred o in Article
the requirements eferred o n
R article 20 (1) (¢ of Regulation £U) 20(11) () of Reulation (£U) 2017/2402
“The Portolo” and 201772402 are met.
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pursuant o Atice 21(6) of Relation ocumentation
(€u) 201772402
confrmation s not /A"
N116 STSS45. {TEXT-10000}
explanation oftheRevalving Period eaualtonh
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