p— Socgouna tarmaton o
o e | onsaricond o wttomn wtdoion ot idonce sackgound formatin: oo e —
reference | RTS feld cod itional/Optional Fleld EEn o Be o G jechinics pces Article of regulation (EU) 2017/2402 ’::] |sh:eld planation typs Article of Regulation (EU) 2019/980
i e .
The unique identifier as assigned by multiple STS |Where reporting an update, the unique
W | s L A ——— orscaron o i tote vy a7 (1011 " ceneat formton
notification. tdentiner the previously notified STS notification.
e
et e by gt o code
e s o Pl vusin Bt compite e P s P
m W [senmonte wsn sacstantyse may e sl E—— " ceneat formton
beancortne
gnatrsors
1o bttty | T NRE e 5 TS ot o eyl st e iy et v et e
N2 TSSO M {LEN} accordance with Article 27(1) of First contact point name of the relevant competent Article 27(1) |General Information Regulation (EU) 2015/980 &
Repnon (0 0172408 e .
ftoath
e
s
Whre b, einemaions
» ey enicaton e (50 o
e Hna 5 vl enay
Where st e et
w | s c wsm nere sl hirematel | i ot et e
it coses g namber here
v el haseros n formator
e
ik
i ot v
Toeadtodene theintument e e ch 3 LS
s e
L —— "
Na STSS1 4 Instrument code type {ALPHANUM-35} unique securities code assigned to this e
et e
i coses e namber here
o
i ot vl
ot repared s el
I aer
| s PR oo e eaescodesnss |G Valuecosp Vol
2 C0Sh, st o s ecartaton
it coses g n amber here
sankr
e amber
gt
Remaried E ot o LS b
e 1ot tearignatort ans
e 201 A of Cormisio belgted
™ ¢ [ommsona siscosvarsracsisy w ettior . - i ccneiomaten (T2 ofonersofcon
ranalendas
i coses e igighad namber here
oy
i o,
e —
S e countey o stalimentf e snyotesamen, |esabmentofheongmaat, |, e omston
N stsse < ferCimd e (IS originator(s) Field codes are highlighted in amber where: County of establishment sponsor(s), SSPE(s) and original Aricle 18 and 27(3) o ! informati ke
P
e Crgntor 1 oo
elthaserorsin ot
7 i eame
gnotrie)
(IRELAND;ITALY;IRELAND;CZECHIA).
e e e
Er—
i icle 18 and 27 seneral Information
N sTsse © multiple countries) (RTINS |sponsor(s), SSPE(s) and original Artile 18and 27(3) B formati n
der(s).
e o
il counnesyor
[ —
Settvesrorsin o,
o et
Repored E o et t o S e
e 5 fthe gt ans
. T —
™ R - e ettt e : i cenetitomaton {201 Arexsofom
original lender(s).
it codes e g n amber here
ethersponsor £ norOngator 6 eprio
o
countyin
o couny et ne
N9 sTss8 c Sponsor country eI sponsor(s) Field codes are highlighted in amber where:
o sparsor
Soonir Erepaesior
oo sparsor :
D —
ctabisment e orgnotrs,
e e |comoresaen (STt oheern ot 151 concattomaion [
’ o
(IRELAND;ITALY;IRELAND;CZECHIA)
v | e ¢ [T (commny o usn ooncrt i spomos o | S
retcaunnes Soonsr G repaesor
o sparsr :
ki couneor
[ —
Ve
e, i1 hol st 10 GLEF b
T ——
The LEI of the original lender(s) (where Item 4.2 of Annex 9 of Commission Delegated
8 152 o |osgnaltenderte S4930080I2FS72X39197 (& avaable) . = { i enerainformation e san
original lender(s).
per the s s o




i | s P — co wono) e caunyot el lncer
y
st oftheornoroth
ssbmetofve ot |y ) cenrtmomatin |
by
(IRELAND;ITALY;IRELAND;CZECHIA).
N1 STSS8 [ el {COUNTRY_WORLD_LIST} The country of the original lender(s) | iy coges are highlighted in amber where:
ik o) e o
y
I — N et
i Select the relevant EEA country in the drop-down list.
format. Where available, the country of
st ofheormoroth
r(s).
The country of establishment of the P
wa | s EEaly (com_su s o) ol 7o ) (REAND A ELAND ZECH)
R ———
a) (LEN) of 1
b) The letter ‘N’ for non-ABCP securitisation;
o
on-Ascpscursation reporang ey mocrtameenin (2%
[ scmsaTonio e eniyincrdrcewty | p—
Indicates whether several STS. ! The unique identifier assigned by the
i sTssa LTSRS /) notifications may be ssued forths | 2™ Securisation dentifer by the same reporting entiy. iaue dentier reporting entity naccordancenwith | enerst nformation i
=3 securitisation identifier Article 11(1) of Delegated Regulation
(e saaises
i
N16 STSsa [FEECDEREETETED {Master Trust/Other}
s
[T —
N7 GE comment ety Field codes are highlighted in amber where:
s
wo | s e (comTne) ecomny e
s
nis SE3 [FEps i ETED a prospectus, the prospectus identifier later than 15 days after the closing of the transaction.
e
eteis s i ok
Where the public securitisation is exemation. an
exempt from publishing a prospectus, !
wo | s 1 Lt rexrsom)
et e oo
et
cmtares s eeoon (£0)
N21 STSs11 Issue date. 20250507 {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.
Tttt o e ok e scrtsions
Securitsation Repositories published y o postton.




The type o underying exposares
incuding
2y residenta loans thatare
ether secured by one or more
mortgageson residential immovable
sroperty
an lgte protection provideramong
eupeotunderyingoposues |0 posSIe wluesin oxta complteare thosereferred toin Artice 201(1)of
‘T:c“‘(;:‘ of underlying exp - residential mortgage Regulation (EU) No 575/2013 and

residential mortgages; ~commercial mortgages qualifying for the credit quality step 2

o eltnmongases famivor o bov st P T e

3) e purposes; Il, Chapter 2 of that Regulation;
> merialloans thatare

P family or corporation; secured by one or more mortgages on
N2S STS510 gseciing Shpoated {usT} hausehald consumption purposes; - auto loans/leases Underlying exposiires commercial immovable property, N/A General Information N/A
csssfication o) creditaiites, incuingloans |20 005enses cissfication commerdl mmovatl :

4 nfaciten OIS | e ar receabls g fesor vt o

piseorcorporation; ;

e or oot others 3 it facities provided to
indiiduals or personal,family o

6)  credit card receivables;

o e e hausehold consumption purposes:

7 e d o redit failtie,incluing
loans and esses,provced 0y type
ofenterpris o corporatin;

5 autoloansfieases;
o reit ear recehables;
B trade recevables;
s other underying exposures
thatareconsidered by the orgnator or
\ o ot e houlive e e
theinital notifcation
128
\\\ MO he it o f notcationto ) )
DATE TEXT Y MR DD) Theinitl dte o otfcatio 75 scions, et 0. G120, elton 242637 2
\ the il notfication
e s submited a3 crat ST notfcaton,
N/A |General Information N/A
v e submited
astna,
N27 STSS12. 20250507 {DATE_TEXT-YYYY-MM-DD} submitted. earliest.
Eaample: 20200131 textformat)
et cdes.are highlghted n amber where;
feld s eft blank; or
lastnotfcation date i i th future;or
v Where an authorised thd-party has
provided TS verifcaion seces in
Secordance with Arice 72 of
1772402, n i
N2 GED EEEERITET v criteria was confirmed by t Where an authorised third-party has
s provided ST verifcaton srvcesin
reported where no authorsed third sccordance with Arice 272) o
party has rovided TS verRcation Authorised Thirdparty Regulaton (E0)2017/2402, 2 Arice 2702 enecatltormation i
senvces. tatement that compliance with the
oy 575 cteriawas confimed by that
provided STS verification servicesin | reported with "Y". authorised third party firm.
Secordance with Arice 72 of
N29 STSS13. Sdegisciadpany - Series 2025-1 {TEXT-5000}
sstement
, partyfagior
» partyfg:
Where an suthorised third-party has | reported with Y~
provded STSvelfction services n
N30 STSS14. Authorised {TEXT-100} ‘where
ot772402, i rep pary fagior
ofthe p " pary fog: Where sn authorised thid arty has
provided ST verifcaton srvcesin
FRANCE accordance with Article 27(2) of
reported with | Authorised Third party Regulation (EU) 2017/2402, the name  Article 27(2) General Information N/A
e e sy s ooyt e
n31 stss1a pary {COUNTRY_EU}
country Regulaton (E0) 2017/2402, the
Reputon (OO0 e |rldcosesare it nomber where
oty of bl feld i eft blank and Y i eported for th authoried third pary fsgs o
France - Autorité des Marchés Financiers (AMIF) -
| The name of the competent authority reported with
that has uthorised the third party 5
listorc: ‘the Authorised EsmA websie Where an authoried third-party has
supenvsing compliance o third d prtes with provided ST verifcaton srvcesin
Authorised Third party Atice 28 of ScRe (s /v, sma.europs. e sies/defaufles/ioraryesma3 sccordance with Aice 272)of
2 o8 atis with Atice 28 o Seck uthorised Thi Avice 2702 neral Information in
3 68 Competent Authority [EAGET) parties tice 28 of Secheg. 12 thorised Third party Regulation (EU) 2017/2402, the name e 27¢2) GeneralInformatior Vi
fault/files/library/esma33-128- 777_list_of_designated_competent_authorities_under_securitisation_regulation.pdf) :::::::‘md;:‘um( authority that has.
Z:;;L‘:;‘f;::i“s:::‘riﬁ:“o:“‘";:: Field codes are highlighted in amber where.
iyt -"e8U128) " feld s left blank and "Y* s reported for the authorised third party flag; or
o
N
o et o gl lodor s et e crgnatorr ol enier e
ws | s enie kst (v/u) o ® ntorrorg - Et— i
[P in the Union. established in the Union.
A
e ginalender
investmen i esablished in the Union (STSS17 check boxis ')
Confimed
| s el (Conimed/unconfimed /A epect o e e
Confimation and optional MMt | ietd codes are highlghted in amber where; Vinere the answer o ield ST517s
2
lender’s credit-granting criteria, N reported; or ', confirmation that the
processesand systemsinplaceare | .y, Sor e g |@anting rteria, processesand systems | Aricle 273 Confirmation o
-"N/A"is reported in Box to complete and STSS17 field is "Y"; or N in place are executed in accordance
otation 017202 where | LS with Artice 9 of Regulation EU)
o 201772002
iscqualto N/A
ws | s s om0
ransactons with radereceabies.
hasermasin
format
A 5010 complete should conainthe confrmation ndcator
(Confimed/unconfimed/N/A
e lender
feidis”
credt granting rteria onfimed/uneontime
N3 f=y) supervision confirmation eI LY Field codes are highlighted in amber where:
Confirmation and optional comment | " Unconfirmed" is reported; or e the answer o Teld STor7 e
contimotion ot the e | 15" conimation tht the credi-
N/ no reported i Baxtocomplte and STSS17 flld s or o o |£NNE3s e A aice 273) confimation A
. 270)a) ofRegultion £0) 2017/2402 5
£ | subject to supervision.

ormsianes



Soxto complete may contain addional expianaton
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
fild s equal o “Unconfirmec;or
Tonds
 uhich
etrd i) Confimation and oncise explanation
- whichhall purchase, al f s gt 'Wowthe ranter of the underling A concse xplanation of how the
e exposures s made by meansof true
2 5 ale o transterwiththe samelgal Transfe ofthe nGeriNG | ey means of e sl ortanster | s btanaton Item 3.3 of Amnex 19 of Commission Delegated
o e o Sl by e et Sl r ey o g s
aganstthe sellerorany i party i . osignmen thais enfoceable gaint th sller or
50xto complete should continthe concise explanaton.
[t pursuant o Arice 201 of Regultion any thirdpary.
N3 stssa0 . e |00 (£0) 201772402
1 leter 1700121 May 2008 or
rthr dtails, E -
R
i
quarzo 1.
N Checkboxin nere anyof
® 017210
Acheck boxas o whether any of the g
ek o et o e [fond nhescurisatonand v oterwise
o stssa Subject o severe clawback ) in Aice 202 3) o (b of Regulation
Fied odes re highighted in amber where:
i |
fieldisequal "1 A concse xplanation on whether any
ofthe severe awback povisions Item3.30f Anex 19 f Commission Delegoted
e 2001 oniseExpanation e 33 of e 9o
oxto completeshould contln the concis explanation. i ipp e s
concise explantion on whetheran the securtsaton.
W planation onwhetherany E ¢ heckboxis "
by bk o thesevere clawback proviions
N1 sTss21 E:D"M“E:VE'E”"' ok {TEXT-10000) referred to in Article 20(2) (a) or (b) of
Feguaton €0) 201 feldis et blank and "Subject to severe clawback” check boxIs Y% or
flld i ot et blank and "Subject o severe iawback” check box s
 fld haserors n frmat.
WA Soxto complete should conainthe confirmation ndcator
(Confrmed/unconfirmec//)
clawback provsons
a2 stsszz e e o {Confirmed/Unconfirmed/N/a) Field codes are highightedin amber where
[pemEe e is et blankor
Confimation and opionalcomment | ~fild s equal to “Unconfirmed'; or
} 3 e tem 3.3 f Annex 19 of Commission Delegated
4 Arie 2000 Confirmation
200) o Regulaton () 201772402 Reguiaion (E0) 2019/980
13 of Regulaton (01201773 8o to complete may contain additonal explanation. laws 2017/2402 apply. aulation (€0) 2015/
Clawbackprovisons
A &3 exempion comment (ES) cqualto /A
fieldhos
N Check boxin Box o complete should contain
1Y here th slle i not the argna ender
he selrisnot the orignl Indcatorthatthesllesnottne | 1 e he selersnotthe rgnlen
naa GEB ender fog L orginal ender TN where the seleisthe oignal lens
WA 50xto completeshouldcontinthe confirmation nlcator
(Confrmed/Unconfirmec/N/A.
e
Transterwhere the selerts w
5523 notthe orgna lender onfirmed/unconfimes Where the seler s ot the riginal
s | oo g cntmedtncntmesn S —— :
bt nr e meree o cn ™ o [S— e otamer sl ommsion e
- reported;or o 20010 203) f Reuition €U) “
‘ 2
ellerisnotthe orginal lender)
where
A the satlerisnot the originallender confirmatin s not "N/
s stssa ot the origna lender rexr-10000)
explanation lender confirmation s equalto W/A
WA Sox 10 complete should cotainthe confimation ndcator
(Confrmed/unconfirmec//)
o
suge
thanat theclosing o the securisation.
onfimed tater
Transter ata ater stage Wher the transter of the underlying
| sTsen et (Contme/Unconfmes /Al exposres s perormed by meansof._|{051% o inimum re-
an assignment and perfected ataater
tage thanat th closingof he
Field codes are ighiightedin amber where
securtisaton, confymation and
“feldis eft blank; or
concie explanation on how and ' 5O et
whether tht perfecton s efectedat | 191415 €aual t “Unconfirmed;or
Wher th ranster of the undertying
ore-determined event trggers asisted esposuresis prformed by means of an
o et - assignment and perfected st ster
s e ———" unn et
securitation, a concise explanation on
as . s e . . how and wheiher that perfecion s
i o covcpnen |29t oion o
- [ster stage riggers aslised n Aricle 2085) of v
- Regultion (£U) 2017/2402
N/A Box to complete should contain the confirmation indicator Phere alternative mechanisms of
e o ranste are used, a confirmation that
Where ltemative mechanisms of ranster arenotused. an nsolvency of th ariginator would
- ot preucice or prevent the SSPE from
A =D confimation (e R Y e codes re highighted in amber where: enforcin s ihts.
anstr are used, confirmation and | fld s equal to“Unconfimed';or
optional comment that an nsolvency
ofthe orginator would notprejucice
o revent the SSPE from enfocig s
ghts 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 s A concse xplanation 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 Commisson
atherwise naconditionthat can be orotherwise i 3 conditon that can be |71 206) Canclse Eplaratian Delegated Regulation (EU) 2019/980
foreseen to adverslyafect the forescen toadversey affectthe
b or enforeabilty of the true sale or
N5z stssas e enoemion | (nclucine rext0000) assignment or transfer withthe same. assignment orransir with the same
! legl efct
(for further Regulaton (€0) 2017/2402.
Master )
Confimed
Confimation and concise explanation
Underlying exposures onhowthe underyngexposares | e
w s e T e [t e s
confimation seller o the SSPE meet fldisequal
predetermined,cear and documented a




Eligbilty for active portfoio management of
In adait
Nsa sTss26 Portfolio for | (TEXT-10000} aticle 2007)of
explanation further details, »
reement’).
Confirmed
ity s o i amber e A concise explanation on how:
Nss stss26 sclction processes {Confirmed unconfirmed) Field codes are ighhghted In amber uh - the underlying exposures transferred
e k rom, or assgned by, the seller tothe
55PE meet predetermined, lear and
documented elgibilty citeria which
4o notallow for active portfolio
the orig [ pass,in » et Section 2of Annex 19 of Comission
Confirmation and concise explanation fihe underting |- ofthe [Arice 20(6) concise Explanation o oo
s on how the selecton and transferof
e undertying exposures n the basis sccuritation is ased on clear
Receivabl securtisationis based on clear processes which faciitate the
(i processes which faciitate the identfication of which exposures are
identification of which exposures are selected for or transferred into the
seected foror transferred into the securitation and that they da not
securktisation and that they do not allow for theiractive portfolio
s ortolio management on a discretionary bass.
e stesae Lt ( contextofthedisposal of the Portil | 771000 management on a discretionary basis
D e pursuantto Artcle 20(7) of Regulation
of (E0) 2017/2402
Therefe fihe
o the
;or (i)
 veld, overall
dingly, the
headed "The b
Intercreditor Agreement” and “The Portfolo - Eligbilty Citeia”)
Confrmed
Homogeneity of assets Field codes are highiighted in amber where:
ns7 stssz7 Ec {Confirmed/unconfirmed) P
fied s equal to "Uneonfirmed"; or
Confirmation and detalled
e explanation a5 o the homogeneity of A detailed explanation asto the
the pool of underlying exposures omogeneity of the pool of underlyin
n ndwar 2 Iing exp homogeneity ofthe pool o underlying
3 ing the securitsation pursuant to exposres backing the securitsation.
article 20(8) of Regulation (€ For that purpose, include a eference to
» 3 2017/2402.For that purpose, include a omogeneity of assts the E8A RTS on homogene e etaled Explantion Item 2.2.7 of Annex 19 of Commission
originated by reference to the EBA TS on Homogenely of aset (Commission Delegated Reulation (e0) | ™* 24! Detalled Explanati Delegated Regulation (EU) 2019/980
3 homogeneity (Commission Delegated (XXX004,and explain in detal
e 3 " each of the contions specified n the
nse stss27 Eee Regulatory (rext-32767) explain n detail how each of the Aticle 1of that Delegated Regulation
purposes’ 4 Tof are met.
b taly. In ad hat Delegated Regulation are met.
e
e
thfll
fective D i
Finalh
,see the
¢ and "The Portiolio).
Confrmed
No e.securitisation
e sTss28 confirmation (et =il A confirmation thatthe underlying
include any securitisation posiions | - field s equal to "Unconfirmed; or exposures do nat include an
ude any secuiteation posi “ Underlying Exposure Oblgation: [ P25 00 notnclude any Item 2.2 of Annex 19 of Commission Delegated
securitsation positions and thatthe | Arice 20(9) Confirmation oot
therefore not aresecuritisation notiied securitstion s therefore nota aulat
| pursuant to Article 2008) of Regulation | gox to complete may contain additional explanation re-securitisation
o | s [ (roxrsoo0) ey 172002
urther “The Portfolc” and
Confrmed
Soundnessof th
underwriting standare Field codes are highlighted in amber where:
Ne1 sTss29 T D {Confirmed/unconfirmed) Confirmation and detailed dcodas are ighlightad In amber
(ordinary course of el e whether th feld sleft blank
business) confirmation rering moures wereoiginated | €141 equa o “Unconfrmedr o
business and whether the applied
undenwriting standards were no less
1l b, granted by C business, i) C stringent that those applied atthe
same time.
ne2 sTss29 It frexr-32767) that were not securitsed pursuant to
| i
201772402
forfurther “The Portfoli” and “The A detailed explanation
Master ‘). 25 to whether the underlying
i) exposres were originated in the
Confirmation and detailed lendier’ ordinary course of business
Soundnessofth the here and whether the applied underwriting
Nes sTss29 underwriting standards {Confirmed/unconfirmed) standards were no lessstingent that
(cisclosure) confirmation bt freld % qual 1o Unconfrmedsor those applied at the same time of
origination to exposures that were ot
B will b fully disclosed to potential securitsed
Soundnessof the stovhetnr e
pursuant to Artcle 20(10jof andards and any materil changes
Nea stss29 I Aot o (Text-32767) e 00101 rom prior undenwiting standards have
Critera etals “The Portiola* and “The Master Receivables Purchase Agreement’). been or willbe fully disclosed to
/A potential investors without undue
Box to complete should contain the confirmation indicator Soundnessof the underwriing | delay. Item 2.2.7 of Annex 19 of Commission
icle etaled Explanation
(Confirmed/Unconfirmed/N/A). standa -on howsecuritsations wherethe |19 20010) petailed Explanat Delegated Regulation (U) 2019/980
A" should b reported only for non Residential loans undertying expasares s reddantal
Residential Lo e cotes re ighlghed inamber Ioans, the pool of underlying exposures
Nes stssz0 esdental o {Confirmed/Unconfirmed/N/A} e codes e ghghied namber where mee the requirement of the second
requirement confirmation ~feld s fftblank; or paragraph of Aricl 20(10) of
explanation on how securitisations reported;of Regulation (EU) 2017/2402.
where the underlying exposures are “ ortgages™; or a5 0 whether an assessment of the
residential loans, the pool o Isreported and STSS10 fleld i "esidential mortgages"; or borrower'screditworthiness meets the
requirements et out n Arice 8 of
requirement of the second paragraph Directive 2008/48/EC(3] or paragraphs
of Articie 20(10) of Loan 1t04, point (s)of paragraph 5, anc
201772402 requirement confirmation is not "N/A paragraph 6 of Arice 18 of Directive
Residential Loan 2014/17/€014] or, where applicable,
Nes sTss29 e W, (Text-32767) N quivalent requirements in third
equal to N/A. countries.
field
Confrmed
explanation as to whether an
e | st fomeni ekt (contmedncontined) :
requirements st out i Artice 8 of field is equal to "Unconfirmed"; or
8] o paragraphs
1104, point (a) of paragraph 5, and
18 of Directive
- srssas R s : ] 2014/17/E014] or,where applicable,
5eSmEnt OBIanaton |1 caqeq The Porfolio” and “The Master Receivables Purchase Agreement’
countries.
Confrmed
riginator/Lender Expertse eld codes are highighted in amber where:
Nes sTs30 R {Confirmed/unconfirmed) Fied codesare hgghted in amber v
st stowheterre fieldis equal t A detailed explanation as to whether
erlinator ororlgina ender have the orginator o oiginal lender have Item 2.2.7 of Annex 19 of Commission
expertise in originating exposuresof a orignatorfiender Eperise [0 T rer et | ATl 20010 Detaled Explanation Delgted Regulation (EL) 2019/980
similar nature to those securltised
similar nature to those securitised
1960, Moreover,
N0 stssi0 o Ty ‘ (rext32767) Regulation (EU) 2017/2402
explanation o o
and The C
Prospectus.
Confirmed
A detailed explanations a to whether:
-the transferred underling exposures
Defauited o restructured Y Field codes are highiighted in amber where: <he transferred underlying exposures
N3, STS831. {Confirmed/Unconfirmed} :eled:w 'ﬂ :’aru “!;:y" e 'ls‘m field i left blank; or do not include, at the time of selection,
eciored o Dm;nmm in | -fieldis equal to "Unconfirmed”; or defaulted exposures or restructured
e exposures) as defined in Artcle 20(11)




2017/2402.

of Regulation (EU) 2017/2402

fud
the requirements referred o in Item 2.2.8of Annex 19 of Commission
o, o the st of Compase, oy o defoult 2017/2402 are et
3 Resulation (€0) 201772402 re mets - the requirements referred toin Aticle:
N2 sTssa1 (Text-32767) icle of Regulation 20(11) o) of Regulaton (EU)
exposures explanation £ ) ARicl 20(11) ) ofReulation (€0 WU/ ety
- the requirements referred toin Aticle:
~the requirements referred to in
z R Article 20 (1) (c) o Regulation (EU) 20(11)c) of Regulation (EV) 2017/2402
R 201772402 are met.
Agreement’).
Confirmed
At least one payment atthe nsfer o nth
N3 stssa2 time of transfer {Confirmed/unconfirmed)
confirmation on whether,at the time of ransferof
h
2017/2402
& g Boxto complete may contain additional explanation.
N stssa2 s " The | (TEXT-5000} .
Portiolio - lgibilty Crteria”). =
Only posible values n Field are:
o exemption
asingle
instalment.
1 A confirmation whether, at the time of
year, transfer of the exposures, the debtors
N/A Items 3.3 and 3.6 of Annex 19 of Commision
pop of transter A confirmation whetherornotthe |1 20(12) Confirmatien Delegated Regulation (£U) 2015/950
s stssa2 Payment exemption wsT) ;atthe time exemption under Aticle 20{12)of
017/240: Regulation (EU) 2017/2402 applies.
Select the exemption that applies
201772402 for revolingsecrisations | - "AC €3St e payment t thetimeof e is"Uncanfirmed for TSS32 and feld s
ackeby exposures payablena |1 bankor equal oo exemption” r “N/A%sor i
single instalment o having a maturity | - ransfer! s Confirmed
, including
on revolving credits.
Boxto complete may contain additional explanation.
., tor
e $7S5321s Confirmed,
N7 sTss32 [ {TEXT-5000}
= Field codes are highiighted in amber where:
forsTSS32;0r
~feld haserrors in format.
Confrmed
o s begree of dependence on S N Field codes are highlighted in amber where:
repayments confirmation
explanation of the degee of fied s equal to "Unconfirmed; or etailed explanation of the degee o
dependence of the repayments o the Repayment of the holdersshall [ 91214 xplanation of ihe degree of
holders of the securitisation position not have been structured to o e o o aicio 20013) Detailed Explanation Item 3.4.1 of Annex 19 of Commission
120 on the sale o assets securing the depend predominandyonthe (12407 2110 seeuieaun R ! fled Explanati Delegated Regulation £U) 2019/980
underlying exposures pursuant to sale ofassts onthe sale of assets securing the
o ing exposures b underlying exposures
N78 sTss33 o {TexT-32767) 2017/2402.
0 h 13, of
{ 2
headed "The Portfolio” and “The Master Receiva ‘).
Confirmed
Compliance with isk
79 sTss3a retention requirements {Confirmed/unconfirmed) e odes o g ghted inamber vhere
confirmation Confirmation and concse explanation |~ 0 SN L
a5 0 howthe originator, sponsor or eld s equal to "Unconfirmed or
A
= o securtsation comply with the sk
i h3, retention requirement as provided for
Rules, i
Ngo sTss3a retention requirements {rext-10000) 201772402
[t (fve) per cent. “The
undertaking” of the Prospectus.
st
should exist at the GLEIF database.
L ofthe entiy uhere 131001 21 | oy one L should be eporte
a1 sTss3a () etains the material net economic
interest pursuant to Article 21(1) of
it Field codes are highlighted in amber where:
& ~neitherentity name nor enity LEl s reported
Name of the entity (where LElisnot | Retaining entity LE|
available]that retains the material ne
ez stssaa Retaining entity name frExT-100) ) et
Aricie where:
) o1 -
7 Only possible values in Box to complete are "Y* or "N"
s
othervise.
Is vertica sice i accordance with A concise explanation as o how the
a3 sTss3a Verticalsice /) Aricle 6(3)(a) o Regulation (EU) originator, sponsor o aiginl lender of
- |Fietd codesare highiighted in amber where iinator, ¢ i
200772402 use for reaining the ik |1 F2HCS R NS < non ABCP ecuritsation comply with
ol ootions e iled-n it he iskretention recuirement as
provided forn Article 6 of Regulation
(€u) 201772402
N Only posible values n Box to complete ar
e s An indication which entity retains the
P materia net conomicnterest and
Issllers sharein accordance with which option s used for rtaining the
Naa sTss3a Sellr's share: v Article 63)(5) of Regulation (€U) riskincluding:
e o ke |Field codes are highiighted in amber where
2017/2402 sed for retaining the isk? |76 <245 21 onIh vt s in corance it
all optionsarefilled-i with "N'; or vicle 6(3)(a) o Regulation (€U)
201772402
N Only posible values n Box to complete are "Y* or "N” (2 sellers share In accordance with Item 3.1 0f Annex and ltem 3.4.3 of Annex 19
o BRI | requirements 2017/2402; Arice 211 Sororomd
Randomly selected PR othenise. (3) randomiy-selected exposureskept
nas sTss3a exposures kept on balance v ; on balance sheet,in accordance with
sheet i Aticle 63) (€ (3)of Regulation (EV)
. 201772402,
~alloptionsarefilled-in with (@firstoss tranche in accordance with
ticle 63)(d) of Regulation (EU)
N Only posible values in Box to complete ar 201772002
o (5 first loss exposure in each asst in
1sfirs lossanche i accordance witn |4 Otherwse accordance with Arile 6(3)e) of
nas sTss3a Firs loss tranche /) Article 63)(d)of Regulation (EU) Regulation (EU) 2017/2402;
2017/2402 used forretaining the riske |19 codes are hghlighted in amber where 6)no compliance with risk etention
-eidislehblanor requirements set outin Artice 63) of
ptions are filld-in with "N or Remlation (E0) 20172402
(7) other options used.
N
. Firstloss exposure in each - accordance with Articl 6(3)e) of
sTess assetindicator
retaining the risk? ~feld s leftblank; or
ptions are fillec-in with
N Only posible values in Box to complete ar
ik retention
Isthere no comliance with risk requirements and "N otherwse.
as No compliance with isk - retention requtementSSEtOUtin | e

retention requirements

Article 6(3) of Regulation (EU)
2017726022

~flld s left blank; or
~fild s fillein with "Y"; or
~all options are filed-in with

o




0 O sl vt B o et
"o e,
N89 STSS34. Other option indicator N}
P! -field is lank; or
pamoseol | e sieknker
Regulation (EU) 2017/24027 If Yes P!
tonlndcator” s epored
I - e sl o frss
edas
Cantrmed Sor 1o ot il conan e conrmaton i
(Confirmed/Unconfirmed/N/A)
[ —
o [ srsss andcueny s (contimedunconmedA) ik codes e ighghed n s hre
cotrmaion “fta s e ankor
i equal o Unconfmed'sor
i Contmaton andconc xplanaion
Teopercent o a 10 whthe th res e nd i concie expanation stowhether
Celee ey e spproraey helnererates s curency s sre
s | igted and thak méaires e aken itgation of et rtes () [ sporoprately g anatht | yie e naton s 342200 3.8 f Anne 190t Commision
T T Notes, the | to mitigate such risks and confirm that. Article 21(2) Conelse Explanati Delegated Regulation (EU) 2019/980
o uch mesres e avaiabl o ks ant <o htsch s
Ng2 STSS35. |and currency risks thereunder, a {TEXT-10000} Regulation (EU) 2017/2402.
otnaton In cton, () underthe n
inor ; &
oo
5
Bamptorondemates
seratesUnconimed)
—
{No derivatives/Exemption on
55 wchseaa Leld codes v highlghte i amberwhere
oo | sy e emeinenimet Contmaton snd ot sucraton "4 dsareiggdin b F——
that the SSPE has not entered nto field is equal to "Unconfirmed"; or Derivatives Purchased/Sold by |"°" entered into derivative contracts Items 3.4.2 and 3.8 of Annex 19 of Commission
et corracts xep e e et in e deumstanes et to Al 210 concse spanaton ems3e20nd 3301 amrerisof o
irticles. in Articles 21(2) of Regulation (EU) o &
o to the 21(2) of Regulation (EU) 2017/2402. 2017/2402.
Derivatives not ot Box to complete should contain the concise explanation.
o[ st urchsaaild by 57 " ‘|
Contrmed ot et hald conan e conirmaton mctr
(Confirmed/Unconfirmed/N/A).
N hould b reprted ol here o dervatives e s
. el v gt e
Ll = [T S [T e Y ld s cqul 1 N/A 3 STS536.Derivatives ot prchsad ol by S5
confimaionis ot equal o "o defstu
Confimaton and concse xlanation it
onwhether sy hedgig asumerts | 1S4 o "NJA and TS conde exlanaton onwhetherny
e underurten sna e — s 342200 3.8 fAnnee 190t Commision
tocumented according to commnl -field is equal to "Unconfirmed"; or underwritten and documented Article 21(2) Concise Explanation Jelegated Regulation
ocumented scarding o ormonly ndenwiiennddecumented | oeegted el (6020157980
21(2) of Regulation (EU) 2017/2402. standards.
andarcs ndarting deatives confmaton s nok VA
e | sy (rect1o000
[eetim G confirmation is equal to N/A.
Confrmed Sorto it el sona e conrmaton et
(Confirmed/Unconfirmed/N/A).
teenced e Conimaton and concse xlanation
no7 bayments confirmation e T P where: A concise explanation on whether and
interest payments under the. feld s left blank; or . how any referenced interest payments
securitisation assets and liabilities are field is equal to "Unconfimed; or Referenced interest payments | under the securitisation assets and Item 2.2.2 and 2.2.13 of Annex 19 of
Article 21(3) Concise Explanation Commission Delegated Regulation (EU)
o maka otret e o greraly ool snd it ntrst e Bt
naddtion, e Rateof et sectorl e refecive o - enraly i secoa s efecins
g o e cotof s
Nog sTSs38 ey {TEXT-10000} of Regulation (EU) 2017/2402.
et e . “The orfalla”andCondion
Confrmed
scseraton ot/
ek codes e ghghed n smber whre
wos | srss eforcement resurement (contmedncontined) 1 codes ar i 1 e
cotrmation fld i oqal 0“Unconimedso
Trigger Not seneral terms that eact e pone '8 | each of the requirements of Artic m 3.4.5 of Annex mmission
ol general terms that each of th enforcement oran acceleration | 21 ©f the reauirements of Aricle. {1 5, ) Concise Explanation tem 3.4.5 of Annex 19 of Cor
requirements of Article 21(4) of hotice 21(4) of Regulation (EU) 2017/2402 are Delegated Regulation (EU) 2019/980
v Rulaton (1) 0172402 s mt et
o S0t compet shuld cotanthedecrainingenral s
o | s efrcement resurement (reco0e0
conaton
Portfolio (for further 1
¥ “rarms s ; o trana 3
Confrmed
o appingofcs i codesrs il namber wher
o | s Mo toosheot o —— Ccontrmsion st portcomment | 4005 re g i amberwh
oo cainwuld e rapped .
[T — snimatio thtnocsh weuldbe
following the delivery of enforcement ldis equal to"ur < (a)No amount of cash shall be Confirmation that h would b Confirmation Item 3.4.5 of Annex 19 of Commission
o A oot Regiation (1) 019580
Toggron il 35610 of eguion €0
I bt v P ot cmplete maycontanadinal xlanaion
comment. Priority 2 (Quarterly NI b
1 ‘the Notes". o
Contrmed
Conimaton andoptiona comment
wos | srssa gl (contmedncontined) Contrmatonhat prnipaecsos
the investors via sequential field is equal to "Unconfirmed"; or from the underlying exposures are
N ontemton em 345 of Annex 9 Commission
mortsaton ofthe seurat s vitors mortsaonofthe secrston oot et () 019580
Trigger Notice, s Y positions, as determined by the
oty fthe secutsation ostion
- pursuant to Article 21(4)(b) of
noa stssat comment Condition 4. ) “Terms and NI 40 N
Conditions of the Notes". o
Confrmed
eversed epmymenton ik codes e ighghed n s whre
nios seniority confirmation el A ) ~field is left bl:
stz i qual o Unconfmed'sor
[ —— B
Tt otn () heseries Chte et postonsncttobe ontrmion em 245 ot A 9 Commision
Notes, reversed with regard to their seniority e e o onfirmatior Delegated Regulation (EU) 2015/980
3 pursuant to Article 21(4)(c)of Y d with regard to thelr senlority.
wos | stssn np (recrso00
o s
Confrmed
o | s o avemaiciaida (contmedfnconimed) el cotes el n b
that not any provisions require feldis equalto *Unconfirmed; o "




references to the relevant sections of

g Tonocton T —— pr—— gsioncrie consmston et o Uy 01750
Bl . Inde I pursuant to Article 21(4)(d) of lue underlying exposures at market value.
nios stssaz [roc et s000)
Condition. 11 (e the
et ot
Contirmed S0x10 complet should conain the confrmation nlcator
(Confirmed/Unconfirmed/N/A).
payments
Non sequental piriyof doesnotndud
N109 STSS44. payments triggers {Confirmed/Unconfirmed/N/A} Confirmation and optional comment elr P
confimation gnon.
sequentis priorty of payments
AL Field codes are ighighted in amber where
3
exposures resulting in the priority of fieldis equa t
paymentsin rder ofsenioriy
(€0) 201772402 priorty of payments triggersconfrmation s not "N/A'. ot oreton et
o sequential ooty o non sequential priory of payments
v | s araasuencl ol e o et so0n ot gt e
= = ‘the Notes shall confirmation is equal to N/A. performance of the underlying
Fayments, exposures resuting inthepriorty of
Item 3.4 of Annex 19 of Commission
haserorsin format. ide onfiematon
P3 Article 21(5) E & Delegated Regulation (EU) 2019/980
Confirmed G010 complete should contain the confrmation ndcator
(Confrmed/Unconfirmed/N/A. Confirmation that such triggers include
at east the deteioation n the redit
NI = ity of the undertying exposures
below predetermined threshold.
resulingn the p
Credit qualiy deteroraton 0172102
N s trigger confirmation (et i that such triggers include at least the
predetermined threshold pursuant to | - feld isequal to “Unconfrmed";or
ice 21(5)of Regulation (€0) field i equal to"N/A" and "Confrme" i eporte forST5544 - Non-sequenial
20u/2i00 priorty of payments trigersconfirmation; or
™
Credit quality deterioration | A" Boxto complete may contain the concise explanation.
N112 STSS44. ) {TEXT-5000} ! o ®
rigaer comment -
| Condition 6.5 (Mandatory Redemption)). format
Confirmed
s . e oerise b il cos v e n e
e Confinmation and detailed e o
explanation on how the requirements feld is equal to "Unconfirmed’; o A detailed explanation on how the
explanaton, include references to any srvce Tud e et Exlanaton Item 3,46 0f Annex 19 of Commision
C policies and procedures intended to references Aricle 21{8) Detalled Explanati Delegated Regulation (EU) 2019/980
1960. ensure compliance with these.
b st compliance with these requirements.
N1t stsssa e o Tor-32767) (b)ofRegulation (£U) 2017/2402
¥ “The
Confirmed Box10 complete should contam the confrmation ndcator
(Confirmed/Unconfirmed/N/A).
e isnota
carytermination revolving securisation.
s sTssas RIS {Confirmed/Unconfirmed/N/A} ®
Confirmation and concise explanation, Field codes are highlighted in amber where:
where applicabe, on revoling 14 codes are g where
securitisation with early amortisation e\ s et blank; or licabl
secrtisation it exrly amorta field s equal to “Unconfirmed;or carly mortisaion events for atle on how h e oncie xplanation Items 2.3 and 2.4 f Annex 19 of ommisson
tsforterminationof revlving oty amort 21061 of Regulation (€0) 2017/2402 | Arice 216) Concise Explanati e oo
e ertsper®® [aerefectd i the ransacion
pursuant o Atice 21(6) of Relation documentation
(€0 201772402
confrmation s not /A"
N116 STSS45. {TEXT-10000}
explanation oftheRevalving Period eaualtonh
Confimed G0xt0 complet should contain the confrmation nlcator
(Confirmed/Unconfirmed/N/A).
e isnota
revoluing scarisation.
Credit aualitydeteroraton
w7 sTssis i i
trigger confirmation (Seatre e A Field codes are highlighted in amber where:
fld s et bl
Confirmation and concise explanation | ~Unconfimed” s reported; or " A concise explanation where
where applicable, on deterioration in Jor licabl
~"N/A" is reported and N/A"; or Items 2.3 and 2.4 of Annex 19 of Commission
the creditqualty of the underlying a % (6l oncise xplanation o2 ane o
are reflected in the transaction Delegated Regulation (EU) 2019/980
e — s, ofRegulation (£U) 2017/2402 documentation
125 percent. of reditquaity
deterioraion trigser confirmation ot N/
s srssas Credi ualitydeteroraton -
rigger explanation = o, "
z isequal to N/A
200 percent. E
|and Condition 10 (Purchase’ " field has
Confirmed 50x10 complet shauld contain the confirmation ndcator
(Confrmed/Unconfirmed/N/A.
e isnota
revolving scurisation.
Insolvency-elated event
s 4 confirmation (T I Field codes are highlighted in amber where:
~fild s et blank
““Unconfirmed" s reparted
<“NJA" s ot reported and STS545-Early termination confirmaton s "N/A';or
iseported and STSS45-Eary termination confirmation s ot N/A's or
The Purchase teralis,
Confirmation and concise explanatin,
where applicable,on occurence ofan 1 concie explanation, uhere
insolvency-related event. e Regulati c Explanati Items 2.3 and 2.4 of Annex 19 of Commission
ainatoror epultion anciseExplanation
inatororsenicer o Delegated Regulation (£0) 2019/580
orthes Artile 21(6) () ofRegulation (€U) senier (0201712402 arerefectednthe
| submit any iq 8l Pe 2017/2402
lquidat refted event confirmation s ot “N/A"
iz STssa7 explanation g NISTHIED]
action for f, to N/A.
s
may
ding up, iuidat . inits
“Master Receivables Purchase Agreement” and Condition 10 (urchase Termination Evens)of th section headed 'Terms and.
Conditionsof the Notes* of the Prospectus.
Confimed S0x10 complet should conain the confrmation nlcator
(Confirmed/Unconfirmed/N/A).
N/AT isnota
revolving scarisation.
e determined threshold
raz ST value confirmation (S A Field codes are highiighted in amber where: concise sxplantion, whare
Cofrmaton o xanaon, | 184 1enk omiabeson v hepromions
where applcabe, onvalueoithe | ~'Vreenimed s eparted o i (value of the underting. [ viggersin A 21(6c) f Reultion
o ad the Items 2.3 and 2.4 of Annex 19 of Commission
falls below a pre-determined “"N/A"isreported and NI 0 | Aricle 21(6)c) Concise Explanation Delegated Regulation (EU) 2019/980




of Regulation (EU) 2017/2402

the underlying documentation where:
the information can be found

The Purchase teral
"
Portolc, ishigher
Nz stssas fredetermined threshold |, the niial (rext-10000) .
“ ¢ and Condition 10 (Purchase Termination Events)ofthe section headed "Terms and. g
Conditions o the Notes" ofthe Pospectus. eunl o N/
has erors i forma.
Confrmed Bor 1o complete should containthe canfirmation ndicator
(Confirmed/Unconfirmed/N/A)
3 isnota
R — revolving securitisation.
Nz stssa Bl prerscin {Confirmed/Unconfirmed/N/A) et codes e ighighta bt amber where:
confirmation Confirmation and concise explanation, | -field i ef blank
where applicable, on a failure to ~"Unconfirmed” is reported; or ‘5‘1’,;;1‘:’::;521“:5“ A concise explanation, where
. e e exposures meeting pre- applcanle on how the proviions ot concie Expiant Items 2.3and 2.4 of Annex 19 of Commission
exposures meeting pre-determine sor oncse Explanation e ane e
credit quality(rigserfortermination are refected in the transaction Delegated Regulation (E1) 2015/950
ofthe revalving period) under Article et documentation
21(6)(¢) of Regulation (V) 2017/2402 i
e Purchase intera exposures failure generation confirmation is ot "N/A'
Newunderlying exposures | PUre" g £ posues fallure generation confimationsnot N/
e STssa9 :‘;“7:::2:“““" Receivables Purchase Agreement” and Condition 10 (Purchase Termination Events) f the secton headed *Terms and Conditions of the | (T=X1-10000)
& Notes" of the Prospectus. confirmation s equal to N/A.
field has
Confrmed
Confirmation and optional comment
aricipant duties eld codes are highlghted in amber where:
nzs sTSss0 s {Confirmed uncanfirmed) thatthe ransacton documentation | e g T
specifiesall o the requirementsunder | 101 oo e sgmconfirmedsor elinformation regardin Confirmation that the transaction
Aricle 2107) () of Regulation (V) e eaualto Unconfimed’s (@linformation egarding contimation Item 3.2 of Annex 19 of Commission Delegated
2017/2402 on the contractual 2107)a)of Regulation (U) 2019/980
et abligations, duties and responibilies Reglation (EU) 2017/2402.
Transaction 3 “The ofthe iany,
26 stsss0 Participant duties comment e eter |TEXT-5000) o otherancllarysaren providens i
Transaction Documents - the Corporate Services Agreement” and “Terms and Conitions of the Notes’). o
Confrmed
thatthe securitsation documentation
ressly satisis therequirements of
vicing Continui eld codes are highlghted in amber where:
N2z sTsss1 [Ty {Confirmed uncanfirmed) tice 217) (5] of Reulation (E0) | pn o o 2o v
2017/2402 0n the processes and i . Confirmation that th securitsation
eld i equal to "Unconfirmed; or
responsivlies necessary toensure | g - <031 0 “Unconfimed cocumentation sgressly satsfiesthe | oo contimation Item 3.2 of Annex 19 of Commission Delegated
reaquirements of Aticle 21(7)(b) of Regulation (£U) 2019/980
the sevicer does not resultina. Reglation (EU) 2017/2402.
P— Lermimation of senicing,such asa | Boxt0 complete may contain additional explanation
nzs stsss1 el e, ¢ e |TEXT-S000) contractual provision which enables
Prospectus headed “The Servicing Agreement’). the servicerin such has
Confrmed Box o complete should contain the canfirmation ndicator
(ConfirmedUnconfirmed/N/A).
Derivative Counterparty that the transaction documentation | derivatives
nizo stsss2 {Confirmed/Unconfimed/N/A)
Continuity confirmation satisis al of the information refere Contimation that the ransacion
R contimation Item 3.8 of Annex 19 of Commision Delegated
the replacement of derivative field s equal to "Unconfirmed"; or e 2147} Regulatlon (€U 2015/980
! ) of Regulaton (£U) 2017/2402.
defaul, nsolvency, and other
specified events, where applicable.
Boxto complete may contain additionsl explanation.
o stss2 “The Other Transaction Documents the Hedging Agreement” of the Prospectus, | 1*%" *!
/A Box to complete should contain the canfirmation ndicator
(Confirmed/Unconfirmed/N/A).
/A
Lquidity Provider that the transaction documentation
s STsss3 Continuity confirmation (el ) satisies al of the information under seruhere
fild s eft blank or
2017/2402 on provisions that ensure .
the replacement ofquidity providers | 214 2 €941 t0 "Unconfimed; or
insolvency,
and other specified events, where
Lquidity Provider aplicable. Boxto complete may contain additional explanation Confirmation that th transaction
nis2 SESD Continuity comment {TEXT-5000} e U contimation tem 3.8 of Annex 19 of Commission Delegated
provisions information under Article 217 (c) of Regulation (£U) 2019/980
Regulation (EU) 2017/2402
Confirmed ®
Confirmation and optional comment
Account Bank Continuity where:
s TS5 confirmation e ) satisis all f the information under | -ield i ef blank; or
Aricle 2107 (c) o Regulation (EU) field s equal to "Unconfirmed; or
the replacement of the account bank
P in the case of thei default insol
Nz stsss3 N 2 “The other Transaction | (TEXT-5000) and other specified events, where
S ) applicable. has
Confrmed
Debtsiuation where:
niss sTssss documentation {Confirmedunconfirmed) Confirmation that the underlying
[z sets out in clear and consistent terms, | ~feld is equal to "Unconfirmed"; or Clear and consistent defiitions | 2CUmentation sefs out n clearand e 2.2.2of Amnex 19 of Cor
def relating to the treatment o icle onfirmation m 2.220f Annex 19 of Commission
oo cating o the reatmentof | sng actions efatingto the debt Aice 219) Confirmat Delegated Regulation (£U) 2019/980
and ating o the debt stua i o situations set out in Artcle 21(9) of
stuation Regulation (EU) 2017/2402.
niz6 sTssss e . Tosses,charge of ,see {rexs000) 201772002 sulation () 2017/
focumentation comMent | ¢ ions of e ¢ and “The Credit and has
Collecton policies).
[t Confirmation that the securitation
priorities of payment and documentation sets out the priorties
confirmation o Atiles 219)of Regulation (EU)
201772002
The
thatthe securitsation documentation
e o o et ou th pronties of payment and priciiesofpaymentand nigers e 216) contimaton fem 347 ot nes Lo Commision
i trigger events pursuant to Articles Confirmation that the securitisation
o S documentation ets out the priorties
nzs stssse {rexs000) of payment and trigger events pursuant
fabi eport, by no ater has o Artices 21(9)ofRegulation (EU)
STl gL g 201772002
scctions headed “Terms and Conditions of the Notes", “The Other Transaction Documents —the Intercreditor Agreemen” and "The
i
Confirmed
Confirmation that the provisions under
Timely resolution of Feld codes are highiighted i amber where: ticte 21(10) of Regulation (EU)
e STsss7 conflcts confirmation e ) 201712402 rlatingto the timely
thatthe provisions under Aricle -feld s equal to "Unconfirmed; or conflcts Items 3.4.7an 3.4 of Annex 19 of
) 4 Aricle 21(10) Confirmation Commisson Delegated Regulation EU)
relating to the timelyresolutions of responsibilties o trustee o ot . 2019980
conflcts are met. Boxto complete may contain additional explanation enfimation that the provisons under
icle egulation
| = (D 7281 e o e
ey e Field codes are highlighted in amber where the field has erors i forma. 20Oz reng o he el
Confrmed
data, then the
Historcal Defauit and Loss the nformation will be vailabe o demand
N sTssss performance Data {Confirmed uncanfirmed)
confirmatio Field codes are highiighted i amber where:
thatthe data required tobe made | - fild is equal to “Unconfimmed"; or
vailable under Article 22(1) of
ber Regulation (EU) 2017/2402 i avalable:
staticand dynamic historical Confirmation that the data required to
; £ 3 defaultand lossperformance. . I stoical Deauttanatoss |26 e e e Aee 220 | contimat Item 2.2 of Annex 19 of Commission
e Dl and Loss i, a o ) Boxto complete may contain additional explanation 4 icle onfirmation Delapatod Ragulation (E0) 20157560
Nz stssss i before pricing, of |(TEXT-5000} availabe, stating clearly where the aated e d
performance Data comment has information can be foun

(for further “The Other




e srssss Loss —— b made avalabe under Aricle 2(1
found. e s et blank o ublc secuntsatons or
e aserrrsnformat
Cectined Confirmation that a sample of the
ymple external verification ield codes are ted in amber where: underlying exposures was subject to
conirmation Conirmation andoptioratcomment | - lRbnker isuance o the secutes by an
that a sample of the underlying. s eq " ’ |appropriate and independent party.
.
| An external verification has been made in respect of the Initial Portfolio prior to the Issue Date by an appropriate and independent verification prior to the issuance of the exposures subject to external  Article 22(2) Confirmation N/A
5 ecurtes by an appropiateand enteatons contimation htasampteofthe
Sample external verificat in Article underlying exposures was subject to.
s | stssso o b E (rexrsoco) 222)of Regulotion (£0) 20172402 e vertaton it o
the Initial Portfolio - Summary Statistics” of the section headed “The Portfolio”; and (iii) the compliance of the data contained in the issuance of the securities by an
smpropriteand ndependen pary.
) "The Pl
Contrmed
abilycah flow mode! Fild codes ar highighted nomberwhere
N146. STSS60 e ) {Confirmed/Unconfirmed}
‘model is available to potential field s equal to "Unconfirmed; or
whre i iformaton's wallale
pursuant to Article 22(3) of Regulation Ioble o ot oxplanat
oottty s avalable and may antan sy adetonal planatn
N147 STSS60. R EIAETD https://www.eurodw.eu {TEXT-10000}
o) Contimation thta laitty cas low
Fild codes r highighed namberwhere Contrmaton et bl
e s et blank o publc ecurtsatons o T e
i e onfimation
| Confirmed available. After i Article 22(3) Cc ti N/A
it uch nfomation has mean made
o . o pricing. available to potential investors upon
ity cash flow mode
s | stsseo Confimed/unconfimed request
confirmation aferpricing) i J
thttirpricng suchnformation | s ot lank;
has been e avalabl topotental | fed s equel
nvestors upon eques pursat o
 Article 22(3) of Regulation (EU)
20177202
e | o0 I sostocomplte maycontai the oncse explanatin,
ricng
Nows, . The Othr Transacion fomat
foocn )
A Sox o complteshoud cantinthe confiematon ndicatr
Ao wher formation s avalabe
"ot Avalbie
e o .
ZINJAY oy here STSSI0 Underingexposures clasfcaton s not el 1
residential motgags”o “aut oansases
envronmenal peformance ’
N150 STSS61 availability {N/A/Available/Not available} A concise explanation on whether the
the environmental performance of the |  field s equal to "Not available”;or information related to the
W sequalto
o oans o -
ariele 20 concise Exptanation i
pursuant to Artcle 7 (1)a) of . d isnot equal to 8 ansor B
or leases® Regulation (EU) 2017/2402 and a
to be found pursuant to Article 22(4) statement where thatnformation s to
Setound
of is "Availabl
o
ws | e Entomerapatomarce o100 s —
! box to complete should be left empty.
felanas
ot
17 compla ekd codes ar higlighed namber where
ws | sse e comtane — et it
nattheorighntorand the sonor | ~feld s el 9 -Unconfimed'; o
are compiying ith Al 7of
Tnaer Reuiation () 201772402 pursuant
e Each ofth o Articie 22 (5 of Regulation (EU)
s rcompiance |eniy, o o son o complte maycontainaonal explanaton
N153 STSS62. el e {TEXT-5000}
comment et e Dat
s b B n §
“The Ott e ).
Coniimed
wopicng Contimaton that
e ongnatoand the sponsrare
undectinginformaton upon uchareaest. compying with Al ofReguation
wsa | stsse (confimed/Unconfimed) Confmation and ptionalcomment
conrmation otammma—— (€01 201772000
Article 7(1) (2) has been made eld codes are highlighted in amber where: igi sponsor.
e e | oo e [T bttt | [— "
ricing pon rquestpursuant eld s equl o "Unconfimed or e P e
= a2t " the formation reuredby Aricle
- ha, o7/ 701 (b} to (d) has been made available:
the Il Series A Notes, Boxto complete may contain additional explanation. before pricing at least in draft or initial
N155. STSS62. {TEXT-5000}
comment et [
(a) of article h 1,
“The Ott e ).
Coniimed
seore priing
ieldcodes ar ighighed namber where
N156. STSS62. documentation {Confirmed/Unconfirmed} 1dcods highlighted e wh
conimation thtthe nformatin requred by fedis equalto “Unconimedtor
Article 7(1)
3 wailalebefreprichgat et n
pgs 7, paragraph 1o the U o il fom pursant o Arice
re pricing the cent. of 22(
wis7 stssez pelite pache o A ol | rexrsoo)
7 parraph 4 “TheOther
ment)



https://www.eurodw.eu/
https://www.eurodw.eu/

