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FIELD BOXTO COMPLETE FOR STS NOTIFICATION 'BACKGROUND INFORMATION: 'BACKGROUND INFORMATION: 'BACKGROUND INFORMATION: 'BACKGROUND INFORMATION: 'BACKGROUND INFORMATION:
NUMBER APPLICABLE EXPLANATION TYPE FOR THIS FIELD FIELD DESCRIPTION LINK WITH PROSPECTUS DIRECTIVE / REGULATION
2017/2402
5750 |7245000XPEN3AGHWGN: First contact point /A (General Information) e Article 27 (1] it Logal Entity 1dentifier (LET) of the entity designated a5 the first contact pont and name of the |1tem 3.2 of Annex 19 of Commission Delegated Regulation (EU) 2015/980
1t competent authos
STSST |Class A ISIN X52344448910 | Class B: X52344449728 | Class C: X52344450064 instrument identification code /A (General Information) 51N} N/A i Code (ISIN) or codes, or if o 5IN, then any other 3.1 of Annex 19 of Commission Delegated Regulation (EU)
igue securies assgned to t
STSS2|7245000XPEN3AGHWENA4 Legal Entity Identifer (LEI) /A (General Information) ) N/A The LEI o and (), and wh Tabl flender(s). tem 4.2 of Annex § Commission Delegated Regalation (EU) 2019/980
sTSs3 |N/A Notification identifier /A (General Information) {ALPHANUW-100] N/A [Where reporting an update, the unique reference number assigned by ESMIA to the previously notified STS | N/A
notification.
sTSsa Unique identifier /A (General Information) {ALPHANUW-100] N/A he unique identifier assigned by the reporting accordance with Article 11(1) of Delegated Regulation |N/A
45000 £U) 2020
STSss /A Prospectus identifier /A (General Information) {ALPHANUW-100] N/A dentifier as provided by N/A
STS56  [European formal securitisation repository. [Securitisation Repository /A (General Information) {ALPHANUW-1000} N/A Where available, the name of the registered securitsation repository. N/A
STSS7 [Green Apple 20211 [Securitisation name /A (General Information) {ALPHANUW-100] N/A The securitisation name. Section 4 of Annex 8 of Commission Deleg gulation (EU) 201
STSs8 NG [Country of establishment /A (General Information) (COUNTRYCODE 2 Artcle 18 and 273) and N/A
TSS9 |non-ABCP securitisation Securitisation classification /A (General Information) sty N/A The type of securitisation: N/A
-non-ABCP securitisation;
-ABCP transaction;
-ABCP programme.
STSS10 |residential mortgages Underiying exposures classification /A (General Information) sty N/A e type of underlying exposures including N/A
1) residential loans that are either secured by one or more mortgages on residential immovable property or
that are fully guaranteed by an eligible protection provider among those referred to in Article 201(1) of
ulation (EU) No 575/2013 and qualifying for the credit qualit ste s set out in Part Three, Title
Il C 2 of that Regulation;
2) commercial loans that are secured by one or more mort commercial immovable property, including
offices or other commercial premises
3) credit facilties provided to individuals for personal, family or household consumption purposes
4) eredit facilities, including loans and leases, provided to any type of enterprise or corporation:
5) auto loans/leases
6) credit card receivables;
7) trade receivables;
) other underlying exposures that are considered by the originator or sponsor to constitute a distinct asset
type on the basis of internal methodologies and parameters
STSSIL[23/06/2021 Issue date /A (General Information) (DATEFORMAT] N/A [Where a prospectus has been drawn up in compliance with Rzu t0n (1) 2017/1120, the orignator and | 1/4
sponsor shall provide the date on which the prospectus was approved.
in all other cases, the originator and sponsor shallprovide the closing date of the most recent transaction.
sTss1z [23/06/2021 Notification date N/A (General Information) (DATEFORMAT] N/A [The date of notfication to ESMA. N/A
STSSI3_|Prime Collateralised Securities (PCS) EU SAS has verified Apple [Authorised Third party /A (General Information) {ALPHANUW-100] Artcle 27(2) Where an authorised third-part Article 27@2)of  |N/A
h Regulation (EU) 2017/2402, h firmed by
third party firm.
STSS14|prime Collateralised Securities (PCS) EU SAS, France [Authorised Third party yof N/A (General Information) {ALPHANUW-1000} Article 27(2) [Where an authorised third-party has provided STS verification services in accordance with Article 272) of  |N/A
[Regulation (EU) 2017/2402, the name of the third party’s name and the country of establishment.
STSS15 |Autorite des Marches Financiers, France [Authorised Third party (name of competent authority) /A (General Information) {ALPHANUW-100] Artcle 27(2) Where an authorised third-part Article 27@2)of  |N/A
Regulation (EU) 2017/2402, the name of the competent authority that has authorised it
STSS16 |N/A [s7s status N/A (General Information) [(ALPHANUM-1000} Article 27(5) A reasoned notification by the originator and sp s no longer deredas  |N/A
sTsst7 |Y Originator (or originallender) not a credit institution /A (General Information) /Ny Artcle 27(3) [A"Yes' or ‘No statement as to whether the originator or original lender is a credit institution of investment firm |N/A
established in the Union.
STSSI8 |N/A Originator (or original lender) not a credit institution N/A (General Information) {ALPHANUW- 1000} Article 27(3) [Where the answer to field STSS17 1 Wl confrmatio tat e rgnators o ol ender s redigantng (/A
criteria, o ted in accordance with Article 9 of Regulation (EU) 2017/2402.
STSS19 [N/A [Confirmation that the credit granting is subject to supervision | N/A (General Information) {ALPHANUW-1000} Artcle 27(3) [Where the answer to field STS517 is ‘No’, confirmation that the credit-granting as referred to in Article 27(3){a) |N/A
of Regulation (EU) 2017/2402 s subject to supervision.
ST5520 |pursuantto the Issuer wil from the Seller [ Transfer of the underlying exposures by true sale or assignment |Concise Explanation (ALPHANUW- 10000} Artcle 20(1) [The STS notification shall provide a concise explanation on how the transfer of the underlying exposures is em 3.3 of Annex 19 of Commission Delegated Regulation (EU) 2019/980
the assignment of the Mortgage Receivables by means of a registered Deed of Assignment as a result of which made by means of true sale or transfer with the same legal effect in a manner that is enforceable ag:
legal title to tothe wil seller or any third party.
forceable against th and third parties of the Selle, subject to any applicable bankruptcy laws or similar
thereof. Thi v Simmons
& Simmons LLP, being quaified external legal counsel in the field of securitisations (see al
and 7.1 (Purchase, Rept ) of the Prospectus).
STSS21 |Neither nor No Tawback Concise Explanation {ALPHANUW- 10000} Artcle 20(2) The STS notification shall provide a concise explanation on whether any of the severe clawback provisions 9 of Commission Delegated Regulation (EU) 2018/S81
provisions a referred to i Articles 20(1) and 20(2)of ision: referred to in Article 20 (2) (a) or (b) of Regulation (EU) 2017/2402 are found in the securitisation, and state
ae therefor not applcable to this securitsationtansacton. Th Selr wilrepresentonthe Closing e whether the provisions in Article 20 (3) of Regulation (EU) 2017/2402 apply.
O A A D SR S e S
member state s Belgium and (b ith paymed
(surseance van betaing), o forbankruptey alssement) se sso section 3o(s=umonhe Prospectus). The
Seller wil
STz |N/A Exemption for clawback provisions in national insolvency laws {ALPHANUW-1000} Artcle 20(3) In conjunction with ST5521, where appropriate, the STS nofification shall confirm whether there are no 3.3 of Annex 18 of Commission Delegated Regulation (EU) 20
circumstances that could give rise to clawback provisions in accordance with Article 20 (1) and (2) of Regulation
(€0) 2017/2402.
STSs23 |N/A [Transfer where the seller is not the original lender Confirmation [(ALPHANUM-1000} Article 20(4) |Where the seller is not the original lender, the STS notification shall provide a statement confirming that the T Annex 19 of Commission Delegated Regulation (EU) 2019/983
securitisation complies with Article 20(1) to 20(3) of Regulation (EU) 2017/2402.
sTss2a |N/A [Transfer performed by means of an assignment and perfected at |Concise Explanation {ALPHANUW- 10000} Artcle 20(5) Where the transfer of the underlying & performed by meansofn Perfectedata |item 3.3 of Annex 19 of Commission Delegated Regulation (EU) 2018/584
a later stage later stage than at the closing of the sT:
how and wheth is effected the required event
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B T D) S D G e 0 Representations and warranties Concise Explanation TALPHANUM-10000] Artile 20(6) The ST5 notficat hether there are anti Regulation (EU) 2019/98
e e provided by the included in are or
e trachments (beslagen) and, o the best of otherwise in a condition that can be foreseen to adversely affect the enforceabilty o the true sale or
condition that can be foreseen to th o option to acquire assignment or transfer with the same legal effect.
e Mortgage Receables has becn rantad By infavour o any tied party wit rgard o the Mortgage
the For further information, reference is made to
section 7.2 (Representations and Warranties) of the Prospectus.
STSs26 v Loan Critera, th y do ot allow for Concise Explanation (ALPHANUN- 10000} rtice 2007) [The STS notification shallprovide concise explanation that Section 2.of Anr ommission Delegated Regulation (E0) 20
i e by the Seller and as set out n Section 7.2 i
Wrranties) of the by the I oasis e undertingexposresranstrrd rom, o assigned b, the sl o the SSE meetprdetermined dear
underlying expsosures from the ssuer shall only occur in the circumstances set out in Section 7.1 (Purchase, hich do not allow for act those exposures on a
Repurchase and Sale) of the Prospectus. The the discretionary basis;
i screti i the pool for - the selection and transfer of the in the securitsation s based on
0 achieve better performance or increased investor yield. faciltate the identiication of which exposures are selected for or transferred into the securitisation and that
they do not alow for thei active portfolio management on a discretionary bass.
STss27[the in terms of asset type, faking nt tthe cash flows and the _|Homogeneiy of assets Detalled Explanation TALPHANUM) Artice 2008) The STS notfication shall provide 3 detailed explanation 75 to the homogenety of the pool of underlying [tem 2.2.7 of Annex 19 of Commission Delegated Regulation (£U) 2019/580
contractual creditrisk and exposures backing . For that purpose the ori sponsor shall refer to the EBA RTS on
Avticle 20(8) of th on and the regulatory homogeneity (Cormrmicsion Delegated fegultion (£U) 2015/1551), and shall explain n detail how each of the
rticle 1(a), (b}, (c) and (d) of th tion 6.1 conditions specified n the Article 1 of the Cormrission Delegated Regulation (£U) 2020/1226 are met.
(Stratfation Taie) o the rospctus.The from which i
have been und to poly
i ted with Loans and wi j Aticle 9(1) of the
Jation, () are simiar ser monitoring,
collection and administration of Mortgage Receivables from the Mortgage Loans, i) allwithin the same asset
category of
i factors setforth in Artcle 20(8) of the Securitsation Regulation and Article
3(2)(a), (b) and (c) o th dbya ,inthe case of
Mortgage Loans (including, as the case may be, any Further Advance and/or Substitute Receivable) secured on
Rsset, zaak), (i)an
Jor(is ) D
(b)asfar asthe Seler is aware, having the Mort tsisthe subject
of residential etting and is occupied by the Borrower at (or i
residentil leting i onditions. are mentioned
in the Prospectus (see Section 1 (isk Factors)
STSs28 | The seller b i Sect Warranties) of the > igations: no fisat Confirmation TALPHANUM- 1000} Artice 2005) The STS notification shall confirm that the underlying exposures do not include any securiisation posiions and | 1o 2.2 of Annex 19 of Cormmieslon Delezated Regulation (£0) 2019/580
the meaning of Article 20 that the notified securitisation i therefore not a re-securitsation.
tively, of tisat Iso Section 7.3 (Mortgage Loan Criteria)
of the Prospectus.
TSS9 @ business i Detalled Explanation TALPHANUM) Artice 20(10) ation shall provide a detaled explanation tem 2.2.7 of Annex 19 of Commission Delegated Regulation (EU) 2015/380
e ofheMorgge in the timel din the lenders ord f business and
i e [ whether the applied i no less stringen lied at the same time of
v o of Cndict nd e Ot that originaton o exposures that were not securised.
lessstringent o the of origination to similar bt al o
[T Gl een or wil be ull disclosed o Dolermal investors without undlue delay
the time of from the
pected from a Dutch residential mortgag o he pool of
P N ] meet th requiement of thesecond paragraph ofAricle 20(10)of Regulation (Euj w22,
™ the e 25 to whether an the borrower’ tin Article 8 of
et =~ e 2008451 or prataphe 10, pont 6 of praerph . amd pregrph s o vl 18.f it
required by Article 20(10) of the Securitisation Regulation. 2014/17/€U or, where applicable, equivalent requirements n third countries.
mortgage
theirprops
300f section 7.2 Warrantis) of the
Prospectus))
3
set ut in Directve 2008/48/EC and Directve 2014/17/EC.
is made v 172 parrantis )
and 7.3 (Mortgage Loon Criteria) of the Prospectus,
STSs30 in Toans which are of a similar nature a5 _[Originator/Lender Experise Detailed Explanation (ALPHANUM) rtice 20(10) [The STS notification shallprovide a detaled explanation as to whether the originator or original lender have |- o Delegated Regulation (EU) 20197580
Loans (taking the EBA STS Guidelines Non-ABCP Securitsations it 1), 35 () the Seller is a expertise in orig asimilar nature to th i
duly it been passp the Netherlands and is under the
pervisiono the NBSfrprudental matiers the BlginFinancial Sevices and Markts Authortywithregard
d financial the AFM with regard to conduct of business.
rules in respect uvMungage Loans originated by it Dutch Branch and the ECB with regard to certain banking
Jetion andh years' loans similarto the Mortgage
Loans. See further sections 3.4 (Sefler) and 4.4 of the Prospectus.
STSS31[The seller t vables that as far as t s aware, no Transterred underlying exposures without exposures in default _|Detailed Explanation TALPHANUM) Artice 20(11) The STS notfication shal provide 3 detailed manner as to whether: 22,8 of Annex 18 of Commission Delegated Regulation (EU) 2019/980
porrower m is summ to bankrupty, debt Jorother -the transferred underlying exposures do not nclude, at the time of selection, defaulted exposures (or
d Loan on the restructured exposures) as defined in Aricl 20(11) of the Regulation (£0) 2017 2407 as applicable.
elevant Cut.OffDate nor i) hasbeen sumemn 1o bankrupty, debt restructuring scheme (schuldsanerng - the any cred ness at the time as specified n Artice 20(11) (2]
h y hasb the period three year to (c)of Regulation EU 2017/2402.
oo tothe date of th relevant that a the time of - the requirements eferrd 1 nArice 20 11) ) of Regulatio (€0)2017/2402are met
) did either d of an with the BKR, or (y) the Seller - the requirements referred t 20 (1) () of Regulation (EU) 2017/2402 are met.
"t hasb o
the Article 20(11)(b), and to the best o the
Seller's knowledige, Jgnificanth
higherrisk of i than L
ot ubichre notsoldand assigned b ch el 0 the Purchaser (n complance wich Aric 2032
c debtor as et
forth in Article 20(11)(b) or (c) I 72
Warranties) of the prospectus.
STSS32[The deb payment. der Artide 20(12) [At the time of transfer Confirmation (ALPHANUM-1000] rtice 20(12) [The STS notification shall confirm whether, at the ime of transfer of the exposures, the debtors have made at o7 Co Regulation (E0) 2015/580
does not apply. It s also a requirement under the Mortgage Loan Criteria that n respect of each Mortgage Loan least one payment.
atleast one (interest) payment has been received prior to the date the related Mortgage Recelvable is sold and
assigned by the Sellr to the ssuer. The STS notifcation shallalso confirm whet ex under Article 20(12) applies.
575533 |Notapplcable, as the repayments to be made to the Noteholders under the Nof o ot have been structured to | Detaied Explanation TALPHANUM) Artice 20(13) The STS notfication shall provide 3 detailed explanation of the degree of dependence of the repayments of the | o - mission Delegated Regulation (£U) 2019/98
sale Loan. Ref the sale of assets. nolders of the securiisation position on the sale of assets securing the underlying exposures.
a4 ‘ompliance Jand 6.2 (Description of Mortgage Loans ) of P
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STSS34[The Seller, inits capacity as the "originator" as defined in tisati h pliance with risk retention Concise Explanation ST Article 21(1) The STS notifcati tohow th or original lender of a [Item 3.1 of Annex 8 and ltem 3.4.3 of Annex 19 of ission Delegated Regulation (EU
Class A Notes P s B and C Notes Purch the Issuer Inon-ABCP securitisation comply with the risk retention requirement as provided for in Article 6 of Regulation | 2019/980
and the Security Trustee to retai amaterial i i not nfive (5) (€U) 2017/2402.
per cent.in the securtsation described in this Prospect the
s at the Closing Date, such ined in accord These explanations shallin particular indicate which entity retains the material net economic interest and which
with lation by the retention option is used for retaining the risk including:
[amount of at least 5% of the nominal value of the securitised exposures. (1) vertical sice in accordance with Article 6(3)(a) of Regulation (EU) 2017/2402;
(2) sller's share in accordance with rice s(a)(h) of Regulation (EU) 2017/2402;
s such the oiginator sl reainthe maters et scominc ntrestin accordance with option (4} the olding heet, in accordance with Regulation (EU)
of the first 2017/2402;
(4)first loss tranche in accordanc with Article 6(3)(d) of Regulation (EU) 2017/2402;
see a4 ) of the Prospectus. (5)first hassetin Regulation (EU) 2017/2402;
iance with r Article 6 (3) of Regulation (EU) 2017/2402 ;
(7) other options are used.
STSS35 [See section 5.4 (Hedging) of the prospectus. The Class B Notes and Class C Notes will not bear interest. The [ Mitigation of Interest rates (IR) and currency risks (FX) Risks | Concise Explanation [(ALPHANUW-10000} Article 21(2) [The STS notification as and currency risks are || and Item 3.8 of Anne ssion Delegated Regulation (EU) 2019/980
Issuer will mitigate the interest rate exposre on the Class A Notes until the termination date under the Interest it d taken to mitigate such risks and confirm that such measures are
Rate Cap Agreement by entering into the Interest Rate Cap Agreement with the Interest Rate Cap Provider on available to investors.
fir@mmnn
In addition, Iso rely on . (if any), the Reserve
Fund, the Cash Adh labl P to i
g tems in Payment. See 5.5 (Liquidity
e e P per ke Vi teeaee e DAl e TS yme o euro,
s a result of which there is no currency risk.
STSS36 | The susr wilonly ante ntoany dervative contrats i espect ofthe transaction fo the purpose of adging [Derivatives Purchased/Sold by SSPE Concise Explanation [{ALPHANUM-10000} The STS notification shall explain in m3.4.2.and Item 3.8 of Annex 19 of Commission Delegated Regulation (EU) 2019/980
Article 21(2) (Hedging ) of exceptn th crumstances refrred o 1 Atles 2102) o Regmamn (EU) 2017/2402.
the prospectus).
STSS37 . (Sae sacton 54 (Hediing ) o the prospactus. The Clas 8 Notes and Cass C Notes wil otbear inarest The | Derivatives using common standards Concise Explanation [{ALPHANUM-10000} The STS notificati hether any hedging i used are m3.4.2.and Item 3.8 of Annex 19 of Commission Delegated Regulation (EU) 2019/980
i the Class A Notes lunderwritten and documented according to commonly accepted standards.
Rate C intg Cap Provider on
the Closing Date. The Interest Rate Cap Agreement will be documented under a 1992 SDA master agreement,
together d schedule,
STSS38 [ The Class A Notes are referenced to Euribor - see section 4.1 (Terms and Conditions ) under 4 (Interest) of the _|Referenced interest payments based on generally used interest |Concise Explanation [{ALPHANUM-10000} Artcle 21(3) The STS notification shall explain in and m2.2.2 and Item 2.2.13 of Annex 19 of Commission Delegated Regulation (EU)
[prospectus. The Class B Notes and Class C Notes will not bear interest. rates under the securitsaton assetsand ailties e clclate by eference t general used market terest rates 2015
or generally used sectoral rates reflective of the cost of funds.
[The Loans h ither a fixed rate of interest or a floating rate of
interest (. a rate of reference to EURIBOR or to a rate.
which is based on the cost of funds
are based on generally used or generally used sectoral the cost of funds,
or (see also section 6. )
Prospectus).
ST e e L el s el o g f csh oloin enfrcement or n e lrsion [ Condse Exianaton [{ALPHANUM-10000} Article 21(4) ation shall explain concisely and in general terms that each of the requirements of Article 21(4) of ltem 3.4.5 o Annex 19 of Commission Delegated Regulation (£U) 2018/980
[Transaction D amortise notice Regulation (EU) 2017/2402 are met.
prospectus) and in pamcmar section 2 Proiy of Poyments  and o automatic lquidaton formarket valueof
d under the Conditions 10 (Event of
Default) and 11 (Enforcement ) and section 7.1 (Purchase, Repurchase and Sale ) of the Prospectus)).
$TS540  |No cash would be trapped following the delivery of tion 5.2 of P cash shall be trapped Confirmation {ALPHANUM-1000} Article 21(4) (a] [The STS notification shall confirm that no cash would be trapped following the delivery of an enforcement or an|item 3.4.5 of Annex 19 of Commission Delegated Regulation (EU) 2015/980
under "Priority of acceleration notice.
STSS41|Upon the delivery of an enforcement notice, any amounts received by the Security Trustee will be paid to the _|(b) principal receipts shall be passed to investors Confirm: (ALPHANUM-1000} Article 21(4) (b The STS notification shall confirm that principal receipts from the underlying exposures are passed to the m3.4.5 of Annex 19 of Commission Delegated Regulation (EU) 2019/980
Secured Ci the Noteholders) and will be paid by y Trustee in investors of positions, as d 4 the
ity of Payment + f rity of Payment securitisation position.
Jupon Enforcement”.
s7ss4z |Upon thedalivery ofan enforcement ntice, any amount receved by the Securiy Trustee willba paid to the ith regard to their seniority |Confirmation (ALPHANUM-1000} Article 21(2) €] The STS notification shall confirm that the position is not to be reversed with 3 inex 19 of Commission Delegated Regulation (EU) 2019/980
Secured i the paid by y Trustee in regard to their seniority.
ity of Payment tion 5.2 of rity of Payment
h riority of Payments
by ity of the di ith regard
STSsas | d under the Transaction (@) 0 provisions shall require automatic liquidation of the Confirmation (ALPHANUM-1000} [Article [The STS notification shall confirm that not any provisions require automatic iquidation of the underlying = ision Delegated Regulation (EU) 2019/980
50 Conditions 10 (g fault) and 11 (Enforcement) and section 7.1 (Purchase, underlying exposures at market value exposures at market value.
[Repurchase and sale ).
STS544|Not applicable. See section 5.2 (Priority D]Paym:nz:] of ] o lied to redeem the aturing ial priority of payments | Confirmation (ALPHANUM-1000} Article 21(5) The STS notification shall confirm featuring priority of ts includ m3.4.5 of Annex 19 of Commission Delegated Regulation (EU) 2019/980
most senior class of eniority. b d or amended. lating to the in the priority of payment reverting
o sequential payments n orde o snforiy.
h hall al: triggers the deterioration in the credit quality of
the under\vmg exposures threshold.
STssas e d provide g period, other than to purchase with early events for Concise Explanation [(ALPHANUWM-10000} Article 21(6) [The STS notification shall explain in a concise manner, where applicable, how the provisions or triggers in Art _[Items 2.3 and 2.4 of Annex 19 of Commission Delega Jlation (EU) 2019/980
Further i ions  [termination ing period based on prescribed triggers 21(6)(a) are included in the transaction documentation.
7.1 (Purchase, Repurchase and ale ) and 7.4 (Portfolio Conditions ) of the Prospectus.
STSSa6 d provide , other than o purchase |(a) deterioration in the credit quality of the underlying exposures | Concise Explanation [(ALPHANUW-10000} Article 21(6)(e) [The STS notification shall explain in a concise way where applicable, the provisions or triggers in Art 21(6)(a)are | Items 2.3 and 2.4 of Annex 10 of Commission D Regulation (EU) 2019/980
Further i i included in the transaction documentation
7.1 (Purchase, Repurchase and Sale ) and 7.4 (Portfolio Conditions ) of the Prospectus.
STssa7 ‘does not provide & period, other than to purchase an insolvency-related event of the origi “oncise Explanation [(ALPHANUWM-10000} Article 21(6)(b) [The STS notification shall explain in a concise way, . how 4 t 523 and 2.4 of Annex 19 of Commission Delegal Ulation (EU) 2019/980
Further i ionsservicer 21(6)(b) are included in the transaction documentation.
7.1 (Purchase, Repurchase and sale ) and 7.4 (Portfolio Conditions ) of the Prospectus.
STssag d provide , other than topurchase |(c) value of the held by the SSPE falls below|Concise Explanation [(ALPHANUM-10000} Article 21(6)(c) [The STS notification shall explain in a concise way, . how E rt 3and 240f ssion Del Ulation (EU) 2019/980
Further i ions  [a threshold 21(6)(c) are included in the transaction i the the
7.1 (Purchase, Repurchase and Sale ) and 7.4 (Portfolio Conditions ) of the Prospectus. be found
STssag d provide , other than topurchase —([d)2 failre to generate sufficient new undev\ymg exposures | Concise Explanation [(ALPHANUW-10000} Article 21(6)(d) [The STS notification shall explain in a E 523and 2.4 of Annex 19
Further i ions [ meeting (trigg of Regultion (EU) 2017/2402 ae ncluded nthe transaction documenation.
7.1 (Purchase, Repurchase and Sale ) and 7.4 (Portfolio Conditions ) of the Prospectus. the revolving period)
STSs50[Th duties and re setoutin i the servicer | Confirmat (ALPHANUM-1000} Article 21(7)(a) [The STS notification shall confirm that the transaction Il of the d em 3.2 of Annex 19 of Commission Oelegated Regulation (EU) 2019/980
(see also section 7.5 )of and trustee Article 21(7) (a) of Regulation (EU) 2017/2402.
y Trust toutin the tion 3.3 (Security Trustee ) of
the Prospectus.
STsss1 duties and setforth in th A (6)servicing Continuity Provisions Confirmation [(ALPHANUM-1000} Article 21(7)(b) [The STS notification shall confirm that the pressly d Annex 19 of Commission Oelegated Regulation (EU) 2019/980
(including the ibili that it the Article 21(7) (b) of Regulation (EU) 2017/2402.
A ). See also section 7.5 )of

the Prospectus.
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STSS54[The Servicer ha:

the (taking the EBA i Required expertise from the servicer and policies and adequate | Detailed Explanation (ALPRANUM) Article 21(8) The STS notification shall explain in detail how the requirements of Article 21(8) are met. As part of the on Oclegated Regulation (EU) 2019/980
[Non-ABCI ) as it s a duly licensed Bel institution,its licence having been  [procedures and risk management controls in place explanation, references shall be made to any policies and procedures intended to ensure compliance with
passported to is under th ion of the NBB for the Belgian these requirements.
Financial Services and Markets Authority with regard to conduct of business rules and financial market
supervision and the AFM with regard to conduct of business rul inated by its
Dutch Branch and the ECB with regard to certain banking regulations and has a minimur of 5 years’ experience
in servicing d i d d risk-
lating to the place (see also sections 3.5 (servicer )

and 6.3 (Origination and Servicing ) of the Prospectus).

STSS55 |Remedies and actions relat 5 debt forgiveness, _|Clear and consistent definitions relating to the treatmentof _|Confirmation (ALPHANUM-1000} Article 21(9) [The STS notification shall confirm that the underlying documentation sets out in clear and consistent terms, |11«
forb idays, losses, charge off ies and t  [problem loans initi i ituations set out in Article 21(9) of Regulation (EU)
Joutin the Servicer's Mortgage Manual by the the 2017/2402.
ity relating thereto, including, it
il be administered and such 1 ted by the
tion 6.3 (Origir ) of the Prospectus).

STSS56 | The Trust Agreement clearly specifies () the Priorities of Payments, (i) (a) the occurence of the First Optional s of payment and (ALPHANUM-1000} Article 21(9) The STS notification shall confirm 7 fon sets out ties of payment an 3 Sion Oclegated Regulation (EU) 2019/980
d d (b) the delivery of which events trigger changes to the Priorities trigger events pursuant to Articles 21(9) of Regulation (EU) 2017/2402.
of Payments, will be reported in accordance with Condition 10 (Events of Default) and (i) any change in the
priorities of ith terial adverse ef Notes shall be reported
i i delay i ith Article 21(3) of the isation Regulation (see also
(Condition 14 (Meetings of Noteholders; Modfication; Consents; Waiver )).
STSss7  [The Tr i v ings of the timely [Timely resolution of confli finvestors & (ALPHANUM-1000} Article 21(10) ation shall confirm whether the provisions under Article 21(10) of Regulation (EU) 2017/2402 _|Iterms 3.4.7 and 3.4.6 of Annex 19 of Commission Oelegated Regulation (£U) 2019/950

conflicts between differentC! , clearly g rights of the f trustee relating to the timely resolutions of conflicts are met.
[Noteholders and clearly identified responsibilties of the Security Trustee in this respect (see also Condition 14
(Meetings of Noteholders; Modification; Consents; Waiver ).

STSss8  [The Seller d ke avalabl icabl pricing, data on [Historical Default and Loss Performance Data Confirmation [(ALPHANUM-1000} Articles 22 (1) [The STS notification shall confirm that the data required to be made available under Article 22(1) of Regulation |Items 2.2.2 of Annex 10 of Commission 0e Ulation (EU) 2019/983
ic and dy i g , for (£U) 2017/2402 s available and shall state clearly where the information is available.
I those and the sources of
hich d aperiod of not shorter than five years, as

required by Article 22(1) of (see also section 6. )of the

Prospectus).
STSS59|A sample of by L independent third party _[sample of the underlying exposures subject to external Confirmation (ALPHANUM-1000} Article 22 (2) The TS notification shall confirm le of the on [N/A

prior to the date of the Prospectus (see also item (t) of a4 and Indust )and [verifications rior to the issuance of the securities by an appropriate and independent party.

section 6.1 (Stratification Tables ) of the Prospectus). The Seller confirms that no significant adverse findings
have been found by such independent third party.

STSS60 _[Before pricing of the Notes, via Intex and / or Bloomberg, a iabilty cash tisati ilability of a liabilty cash fi i Confirmation (ALPHANUM-1000} Article 22 (3) The STS notification shall confirm that a labilty cash flow model is available to potential investors prior to N/A
p the pricing and state clearly where this information is available. After pricing, the STS notification shall confirm that

[Mortgage Recei the between the Seller, other third parties and such information is available to potential investors upon request.
the Issuer, which shall remain to be made available to Noteholders on an ongoing basis and to potential
i further section 4.4 pliance) P

STSs61 o ‘Article 22(4) Regulation, Publication on b underlying Concise Explanation [(ALPHANUW-10000} Article 22 (4) [The STS notification shall explain in related to N/A
have and might not in the future ent, reliable i i the isting of residential loans or car loans or leases™ the assets financed by resi or auto loans or leases i avail rticle 7
Mortgaged \d IT systems to report on (1)(a) of Regulation (EU) 2017/2402 and state where the information s available.

also item (u) of section 4.4 pliance) P

STSs62 [The seller i i Article 7 (i icles 7(1)(e), f) and (g) of th riginator and sponsor responsible for compliance with Ar (ALPHANUM-1000} Article 22 (5) The STS notification shall confirm that: N/A
Regulation, the information required by Article 7(1)(a) has been made available to potential investors before ~the originator and the sponsor are complying with Article 7 of Regulation (EU) 2017/2402;
pricing and the information required by Article 7(1)(b) i - the information required by Article 7(1) (a) has been made available to potential investors before pricing upon
draft or iniial form. Please )and 44 pliance ) request;
‘Disclosure Requirements' for further information. - the information required by Article 7(1) (b) to (d) has been made available before pricing at least in draft or

inital form.
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