FSD
reference

RTS field code

Mandatory/Cond
itional/Optional

Field name

Box to complete

Field format

Field description

Technical guidance

RTS field name

RTS Content to be reported

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

Background information:
applicable explanation type
for this field

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

NO

STSS3

STS notification identifier

{NOTIFICATION ID}

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

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

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

This field should be left blank otherwise.

Notification identifier

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

General Information

N1

Securitisation type

Public

{LIsT}

Securitisation type may be 'Public' or
'Private’

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

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

Securitisation type

N/A

General Information

N2

STSSO

Designated Entity LEI

959800VLM2K3JG5BT155

{LEN}

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

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

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

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

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

First contact point

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

Article 27(1)

General Information

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

N3

STSS1

Instrument ISIN

ES0305646004;ES0305646012;ES0305646020;ES0305

646038;ES0305646046;ES0305646053

{ISIN}

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

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

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

- the field has errors in format; or

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

Instrument identification code

N4

STSS1

Instrument code type

{ALPHANUM-35}

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

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

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

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

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

Field codes are highlighted in amber where:

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

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

- field has errors in format.

N5

STSS1

Instrument code

{TEXT-100}

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

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

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

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

Field codes are highlighted in amber where:

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

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

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

- field has errors in format.

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

N6

STSS2

Originator LEI

959800VLM2K3JG5BT155

{LET}

The LEI of the originator(s)

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

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

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

Legal Entity Identifier (LEI)

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

N/A

General Information

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

N7

STSS8

Originator country

SPAIN

{COUNTRY_EU}

The country of establishment of the
originator(s)

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

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

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

Country of establishment

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

Article 18 and 27(3)

General Information

N/A
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When several originators are reported, please use this Box to complete to report the full
list of countries. ";" separator should be used between each EEA country (in the same
order used for the originator LEI). That may lead to repetition of the same country
(IRELAND;ITALY;IRELAND;CZECHIA).
- . The country of establishment of the Field codes are highlighted in amber where: Where_ available, the co»ur\try of
Originator country (if {COUNTRY_EU_LIST| = ) ) - L o ) ) ) A establishment of the originator(s), : )
N7 STSS8 . . originator(s) (if multiple originators - both Originator country and Originator country (if multiple countries) are left blank Country of establishment L Article 18 and 27(3) General Information N/A
multiple countries) } X X . . sponsor(s), SSPE(s) and original
from different countries) where originator LEl is reported; or lender(s).
- both Originator country and Originator country (if multiple countries) are filled-in; or
- the number of Originator LEls is different from the number of Originator countries (if
multiple countries); or
- only one country is reported; or
- field has errors in format.
Sponsor LEI should be reported in Box to complete for each sponsor in that securitisation.
At least one Sponsor LEI or Originator LEI should be provided.
Reported LEIs should exist at the GLEIF database.
. . . " The LEI of the urlglnator(s)‘and . Item 4.2 of Annex 9 of Commission Delegated
N8 STSS2 Sponsor LEI 959800VLM2K3JG5BT155 {LEI} The LEI of the sponsor(s) Where multiple LEl are reported, ";" separator should be used without any space Legal Entity Identifier (LEI) sponsor(s) and, where available, N/A General Information Regulation (EU) 2019/980
original lender(s).
Field codes are highlighted in amber where:
- neither Sponsor LEI nor Originator LEi is reported; or
- field has errors in format.
When only one sponsor is reported, please use this Box to complete to report the unique
country.
Select the relevant EEA country in the drop-down list of Box to complete.
The country of establishment of the
N9 SSs8 SIS G SEA LCORMIRISED) sponsor(s) Field codes are highlighted in amber where:
- both Sponsor country and Sponsor country (if multiple countries) are left blank where
Sponsor LEl is reported; or
- both Sponsor country and Sponsor country (if multiple countries) are filled-in; or
- field has errors in format.
Where available, the country of
When se\{eral sponsors are reported, please use this Box to complete t? report the full list Country of establishment establishment of the origihal.tor(s), Article 18 and 27(3) General Information N/A
of countries. ";" separator should be used between each EEA country (in the same order sponsor(s), SSPE(s) and original
used for the sponsor LEI). That may lead to repetition of the same country lender(s).
(IRELAND;ITALY;IRELAND;CZECHIA)
Sieay iy [ e {COUNTRY_EU_LIST The country.of estéblishment of the Field codes are highlighted in amber where: ) ) )
N9 STSS8 ST } sponsor(s) (if multiple sponsors from - both Sponsor country and Sponsor country (if multiple countries) are left blank where
different countries) Sponsor LEl is reported; or
- both Sponsor country and Sponsor country (if multiple countries) are filled-in; or
- the number of Sponsor LEls is different from the number of Sponsor countries (if
multiple countries); or
- only one country is reported; or
- field has errors in format.
Original lender LEI should be reported in Box to complete where available. Where
reported, this LEI should exist at the GLEIF database. .
The LEI of the original lender(s) (where P The LEI of the originator(s) and Item 4.2 of Annex 9 of Commission Delegated
N10 STSS2 Original Lender LEI 959800VLM2K3JG5BT155 {LEI} . . X Legal Entity Identifier (LEI) sponsor(s) and, where available, N/A General Information K
available) Where multiple LEI are reported, ";" separator should be used without any space L Regulation (EU) 2019/980
original lender(s).
Field codes are highlighted in amber where the field has errors in format.
Original lender country should be reported in Box to complete where available
When only one original lender is reported, please use this Box to complete to report the
unique country.
- Select the relevant country in the drop-down list of Box to complete.
N11 sTSS8 Original Lender Country SPAIN §COUNTRV-WORLD (T;:::’e”:\z‘l’lsglteh)e original lender(s)
Field codes are highlighted in amber where:
- Original Lender Country and Multiple countries Box to complete is left blank whereas
Original Lender LEl is filled-in; or
- both Original lender country and Original lender Country (if multiple countries) are
filled-in; or
- field has errors in format. Where available, the country of
Whe_n several original lenders are reported, please use this Box to complete to report the Country of establishment establishment of the origi.na.tor(s), Article 18 and 27(3) General Information N/A
full list of countries. sponsor(s), SSPE(s) and original
lender(s).
";" separator should be used between each country (in the same order used for the
original lender LEI). That may lead to repetition of the same country
(IRELAND;ITALY;IRELAND;CZECHIA).
N1 STSS8 Origiflal Lender‘Country (if {COUNTRY_WORLD |The countr\{ of the original lender(s) Field codes are highlighted in amber where:
multiple countries) _LIST} (where available) o 3 ) ) L
- the original lender country is not consistent with the Original lender LEI; or
- both Original lender country and Original lender Country (if multiple countries) are
filled-in; or
- the number of Original lender LEls is different from the number of Original lender
countries (if multiple countries); or
- only one country is reported; or
- field has errors in format.
SSPE country should be reported in Box to complete where available.
When several SSPEs exist and they have the same country, please fill-in the country only
. once.
N12 sTSs8 SSPE Country SPAIN {COUNTRY_EU} z::;g;‘""y of establishment of the
Select the relevant EEA country in the drop-down list.
Field codes are highlighted in amber where the field has errors in format. Where available, the country of
When several SSPEs exist and they do not have the same country, please use this Box to . .
complete to report the full list of EEA countries. Country of establishment establishment of the orlglﬁa.tor(s), Article 18 and 27(3) General Information N/A
sponsor(s), SSPE(s) and original
" lender(s).
. ";" separator should be used between each country. That may lead to repetition of the
SSPE Country (if multiple {COUNTRY_gu_ist| e country of establishment of the | ° '\ Rel AND;ITALY;IRELAND;CZECHIA).
N12 STSS8 B p—— } - - SlSPE(s) (if multl?le SSPEs from
different countries) Field codes are highlighted in amber where:
- both SSPE country and SSPE Country (if multiple countries) are filled-in; or
- only one country is reported; or
- field has errors in format.
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The unique identifier assigned by the

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

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

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

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

Non-ABCP securitisation SECURITISATION  |reporting entity in accordance with
N14 STSS4 . . o 959800VLM2K3JG5BT155N202201 { p. s Y . d) The two-digit sequential number corresponding to the order in which information
unique identifier D} Article 11(1) of Delegated Regulation T . ) )
about each securitisation is made available under the disclosure reports (with the same
(EU) 2020/1224 . . L e .
identifier as referred to in points (a), (b) and (c)), for example 01 if this is the first
securitisation in that year, 03 if this is the third securitisation in that year, and so on. In
the event of multiple simultaneous securitisations, the disclosure template reporting
entity can define the order of each securitisation at its discretion.
Field codes are highlighted in amber if the field is left blank or has errors in format.
. Box to complete should contain "Y" where several STS notifications may be issued for the The unique identifier assigned by the
Multiple STS notifications Indicates whether several STS same securitisation identifier by the same reporting entit reporting entity in accordance with
N15 STSS4 - N {Y/N} notifications may be issued for this v P 8 V- Unique identifier . . N/A General Information N/A
flag itisation identifier Article 11(1) of Delegated Regulation
securi
Field codes are highlighted in amber if the field is left blank or has errors in format. (EU) 2020/1224.
Box to complete should contain the reason why several STS notifications may be issued
for the same securitisation identifier by the same reporting entity.
Only possible values in Box to complete are:
Multiple STS notifications {Master - Master Trust
N16 SISSS reason Trust/Other} - Other
Indicates the reason for which several F'elf[,i T;:(.:Iels ?:;hlg:“gztiv‘: 'E_a{nl;:_I;th_;_e: tions flag i I
STS notifications may be issued for this | ~ {e isle an. anc Vultiple notifications Tlag Is equal to “Y7; or
N e - field has errors in format.
securitisation identifier
Box to complete should contain additional explanation when several STS notifications
may be issued for the same securitisation identifier by the same reporting entity.
N17 STSsa Multiple STS notifications {TEXT-5000}
comment Field codes are highlighted in amber where:
- field is left blank and Multiple STS notifications flag is equal to "Y"; or
- field has errors in format.
Mandatory for public securitisations that are not exempt from the obligation to publish a
prospectus.
For all private securitisations and public securitisations that are exempt from the
For public securitisations that are not  [obligation to publish a prospectus, this field may be left blank.
exempt from the obligation to publish
N18 STSS5 Prospectus Country SPAIN {COUNTRY_EU} a prospectus, the country of the For public securitisations that are not exempt from the obligation to publish a prospectus,
relevant competent authority issuing  |select the relevant EEA country in the drop-down list.
the prospectus should be provided
Field codes are highlighted in amber for public securitisations where:
- STSS5-prospectus country is left blank and no exemption on prospectus is reported; or
- field has errors in format.
Mandatory for public securitisations that are not exempt from the obligation to publish a
prospectus.
For all private securitisations and public securitisations that are exempt from the
obligation to publish a prospectus, this field may be left blank.
For public securitisations that are not  [Where the prospectus identifier is not yet available at the initial notification date, then
exempt from the obligation to publish [the final prospectus identifier should be reported as soon as possible and at the latest no
N19 STSS5 Prospectus identifier CNMYV Registration Number: 11230 {TEXT-100} *emp) ‘satl R pu _I_ inal prospectus | ” . u P . poss!
a prospectus, the prospectus identifier |later than 15 days after the closing of the transaction.
should be provided. Where t:\e rzlevﬁ:t cx;mlZet:ntlzugh?'llltydd.oes ::tﬂzrotwde a.;rzs;)etc}:us |c:ent|f|ter, the Where available, the prospectus
prospectus identl |ler"|e should be fifled-in wi ot provided by the refevan Prospectus identifier identifier as provided by the relevant [N/A General Information N/A
competent authority”. .
competent authority.
Field codes are highlighted in amber for public securitisations where:
- STSS5-prospectus country is left blank and no exemption on prospectus is reported; or
- field has errors in format.
Mandatory for public securitisations that are exempt from the obligation to publish a
prospectus.
For all securitisations that are not exempt from the obligation to publish a prospectus,
this field should be left blank.
. e Box to complete should contain a concise explanation describing the reason for such an
Where the public securitisation is .
. exemption.
exempt from publishing a prospectus,
concise explanation explaining wh
N20 STSS5 Exemption on Prospectus {TEXT-5000} L P . P & why Field codes are highlighted in amber where fields STSS5-Exemption on prospectus, STSS5-
this is the case making reference to the R . N
. Prospectus Country and STSS5-Prospectus identifier are filled.
relevant article of the prospectus
lati
regutation Field codes are highlighted in amber for public securitisations where:
- STSS5-Exemption on prospectus, STSS5-Prospectus Country and STSS5-Prospectus
identifier are left blank; or
- STSS5-Exemption on prospectus, STSS5-Prospectus Country and STSS5-Prospectus
identifier are filled; or
- field has errors in format.
Where a prospectus is drawn up in The notification may be submitted as a draft notification in advance of the issue date but Where a prospectus is drawn up in
compliance with Regulation (EU) should be submitted as a final STS notification at the issue date at the earliest. compliance with Regulation (EU)
{DATE_TEXT-YYYY- |2017/1129, the date on which the 2017/11294[4], the date on which the .
N21 STSS11 I dat 2022-05-26 - I dat N/A G | Inf t N/A
ssue date MM-DD} prospectus was approved. If not, the Example: 2020-01-31 (text format) ssue date prospectus was approved. / eneralinformation /
closing date of the most recent In all other cases, the closing date of
transaction. Field codes are highlighted in amber where field is left blank or has errors in format. the most recent transaction.
Mandatory only to public securitisations.
The field may be left blank for private securitisations.
Select the name of the registered . . . . L
e . . Select in the drop-down list the relevant name of the Securitisation Repository as it is
Securitisation Repositor securitisation repository asit is available under the list of registered Securitisation Repositories published on the ESMA Where available, the name of the
N22 STSS6 P v European DataWarehouse GmbH {LIST} available under the list of registered g P p Securitisation Repository ! N/A General Information N/A
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name

Securitisation Repositories published
on the ESMA website.

website at
https://www.esma.europa.eu/sites/default/files/library/esma_register_secr.xlsx.

Field codes are highlighted in amber where fieldgs left blank for public securitisations or
field has errors in format.

registered securitisation repository.
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Box to complete should contain the name of the securitisation.
AUTO ABS SPANISH LOANS 2022-1, FONDO DE The field should be filled-in with "Not ilable" f ivats itisati that d t Section 4 of Al 9ofC ission Delegated
N23 STSS7 Securitisation name A ! {TEXT-100} The securitisation name. € fieldshou . € _I ec-in wi ot avallable™ for private securitisations that do no Securitisation name The securitisation name. N/A General Information e |on. ot Annex ° of ~ommission Delegate
TITULIZACION have any securitisation name. Regulation (EU) 2019/980
Field codes are highlighted in amber if the field is left blank or has errors in format.
TRE Type Of UNGerlying exposures
including:
1) residential loans that are
either secured by one or more
mortgages on residential immovable
property or that are fully guaranteed by
. Only possible values in Box to complete are: an eligible prutecSIUn pl}'owder among

The type of underlying exposures residential mortgages those referred to in Article 201(1) of

including: . 828 Regulation (EU) No 575/2013 and

1) residential mortgages; - commercial mortgages qualifying for the credit quality step 2

. ! - credit facilities provided to individuals for personal, family or household consumption . X

2) commercial mortgages; Urposes: or above as set out in Part Three, Title

3) credit facilities provided to purp o . . . 1, Chapter 2 of that Regulation;

o X - credit facilities, including loans and leases, provided to any type of enterprise or _

individuals for personal, family or corporation; 2) commercial loans that are

Underlyi hy hold ti ; y Underlyi d b t
N25 STSS10 " e.r.vm.g EXposuires auto loans/leases {LIST} ouseno ,cons‘,JTp Io,n purPoses, - auto loans/leases " e.r.ym.g EXposures secure Ay gne Or more morigages on N/A General Information N/A
classification 4) credit facilities, including loans credit-card receivables classification commercial immovable property,

and leases, provided to any type of K including offices or other commercial

) . - trade receivables )

enterprise or corporation; - others premises;

5) auto loans/leases; 3) credit facilities provided to

[3 dit card ivables; individuals f I, famil

) credit car . recelvaples Select in the drop-down list the relevant Underlying exposures classification. indivicuals for persur?a amily or

7) trade receivables; household consumption purposes;

8 others. Field codes are highlighted in amber if the field is left blank or has errors in format. 4 credit fac'llltles, including
loans and leases, provided to any type
of enterprise or corporation;

5) auto loans/leases;
6) credit card receivables;
7) trade receivables;
8) other underlying
nnnnnnnnnn thot nen idorod butho
The initial notification date should be left empty.
For STS notifications reported before the new Register goes live, the initial notification
date will be automatically retrieved from the list of traditional securitisations meeting the
o L STS requirements (https://www.esma.europa.eu/sites/default/files/library/esma33-128-
N26 STSS12 Initial Notification date AL I () [The initial datg _Of r\.otlflcatlor\ to ESMA 760_securitisations_designated_as_sts_as_from_01_01_2019_regulation_2402_2017_2.x|
MM-DD} of the STS notification. )
sx).
For STS notifications reported after the new Register goes live, the initial notification date
will be retrieved from the first successful submission date of the final STS notification.
The last notification date in Box should be filled in with the date when the notification file
is submitted as a draft STS notification.
The notification date as published in the public register of STS notifications will be Notification date The date of notification to ESMA. N/A General Information N/A
computed by the system from the date when the draft STS notification will be submitted
as final.
The notification may be submitted as a draft notification in advance of the issue date of
N27 STSS12 Last notification date 2022-05-30 {DATE_TEXT-YYYY- |The déte the STS notification was the .securitisation but will be submitted as a final STS notification at the issue date at the
MM-DD} submitted. earliest.
Example: 2020-01-31 (text format)
Field codes are highlighted in amber where;
- field is left blank; or
- last notification date is in the future; or
- field has errors in format

Where an authorised third-party has

provided STS verification services in

accordance with Article 27(2) of

Regulation (EU) 2017/2402, indicator  [Box to complete should contain "Y" where an authorised third party has provided STS

N28 STSS13 Authorised Third party flag |V (N} thlat tlhe compliar\ce with the STS verification services and confirmed the compliance with the STS criteria.
criteria was confirmed by that . .
. . . . . - . B . . Where an authorised third-party has
authorised third party firm. "N" is Field codes are highlighted in amber if the field is left blank or has errors in format. X P Lo
ted wh thorised third provided STS verification services in
rep:)rhe w erzng g_:_js orl.sf.e " " accordance with Article 27(2) of

par y as provide veritication Authorised Third party Regulation (EU) 2017/2402, a statement |Article 27(2) General Information N/A

services. " N -
that compliance with the STS criteria

. . o . X . . was confirmed by that authorised third
Where an authorised third-party has Field is mandatory in box to complete when Authorised Third Party flag for STSS13 is .
X o o 3 party firm.
provided STS verification services in reported with "Y".
. . accordance with Article 27(2) of
Authorised Third party . . - . . - .
N29 STSS13 Prime Collateralised Securities (EU) SAS {TEXT-5000} Regulation (EU) 2017/2402, a Field codes are highlighted in amber where

statement . . L . N .

statement that compliance with the - field is left blank and "Y" is reported for the authorised third party flag; or

STS criteria was confirmed by that - field is filled-in and "N" is reported for the authorised third party flag; or

authorised third party firm. - field has errors in format

Field is mandatory in box to complete when Authorised Third Party flag for STSS13 is
Where an authorised third-party has reported with "Y".
provided STS verification services in
N30 STSS14 Authorised Third Party name |Prime Collateralised Securities (EU) SAS {TEXT-100} accordance with Article 27(2) of Field codes are highlighted in amber where

Regulation (EU) 2017/2402, the name - field is left blank and "Y" is reported for the authorised third party flag; or

of the authorised third party - field is filled-in and "N" is reported for the authorised third party flag; or Where an authorised third-party has
- field has errors in format. provided STS verification services in

. . accordance with Article 27(2) of . .
ield i i i i i Auth d Third part Article 27(2 G | Inf t N/A
Field |ts r:ar::l::c;y in box to complete when Authorised Third Party flag for STSS13 is uthorise: ird party Regulation (EU) 2017/2402, the name rticle 27(2) eneral Information /
Where an authorised third-party has reportedwi : of the third party’s name and the
rovided STS verification services in country of establishment.
Authorised Third part §ccordance with Article 27(2) of Select the relevant EEA country in the drop-down list. Y
N31 STss14 Sy FRANCE {COUNTRY_EU} !
country Regulation (EU) 2017/2402, the . — .
. Field codes are highlighted in amber where
country of establishment of the L . . .
. . - field is left blank and "Y" is reported for the authorised third party flag; or

authorised third party e . . ; n
- field is filled-in and "N" is reported for the authorised third party flag; or
- field has errors in format.
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Authorised Third party

The name of the competent authority
that has authorised the third party as
available on ESMA website under the
list of Competent authority supervising
compliance of third parties with

Field is mandatory in box to complete when Authorised Third Party for STSS13 is reported
with "Y".

Select in the drop-down list the relevant name of the competent authority related to the
country as reported in the Authorised Third party country as available on ESMA website
under the list of Competent authority supervising compliance of third parties with Article

Where an authorised third-party has
provided STS verification services in
accordance with Article 27(2) of

N32 STSS15 ) France - Autorité des Marchés Financiers (AMF) {CA_CODE} Article 28 of SecReg 28 of SecReg (https://www.esma.europa.eu/sites/default/files/library/esma33-128- Authorised Third party ) Article 27(2) General Information N/A
Competent Authority . . R . e X Regulation (EU) 2017/2402, the name
(https://www.esma.europa.eu/sites/de [ 777_list_of_designated_competent_authorities_under_securitisation_regulation.pdf) 3
. . of the competent authority that has
fault/files/library/esma33-128- thorised it
authorised it.
777_list_of_designated_competent_au |Field codes are highlighted in amber where
thorities_under_securitisation_regulati | - field is left blank and "Y" is reported for the authorised third party flag; or
on.pdf) - field is filled-in and "N" is reported for the authorised third party flag; or
- field has errors in format.
Check box in Box to complete should contain "N" where the originator or original lender is
- L A check box as to whether the a credit institution or investment firm established in the Union. A ‘Yes’ or ‘No’ statement as to whether
peaoiogorzina) originator or original lender is a credit Originator (or original lender) not [the originator or original lender is not a
N33 STSS17 lender) is not a Credit Y {Y/N} ) g. . N s ) . Con . L . e L s ) g - g ) Article 27(3) Confirmation N/A
L institution or investment firm Check box in Box to complete should contain "Y" where the originator or original lender is |a credit institution credit institution or investment firm
institution . X . L . ) . } . . . .
established in the Union. not a credit institution nor investment firm established in the Union. established in the Union.
Field codes are highlighted in amber if the field is left blank or has errors in format.
Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed/).
"N/A" should be reported where the originator or original lender is a credit institution or
investment firm established in the Union (STSS17 check-box is N").
" . - fi £
N34 STSS18 Credltvgrantlng C,”te”? Confirmed ,(C(m ned Scel . . . Field codes are highlighted in amber where;
compliance confirmation irmed/N/A} Confirmation and optional comment . | e
. . L - "Unconfirmed" is reported; or N .
that the originator’s or original L Where the answer to field STS17 is
) y ) - - field is left blank; or e . . . ,
lender’s credit-granting criteria, ) . o Yes", confirmation that the originator’s
. - "N/A"is not reported in Box to complete and STSS17 field is "N"; or X . . . ) B "
processes and systems in place are A X e em Confirmation that the credit or original lender’s credit-granting . X .
. 3 . - "N/A"is reported in Box to complete and STSS17 field is "Y"; or . . . N - X Article 27(3) Confirmation 0
executed in accordance with Article 9 field h inf " granting complies with Article 9 |criteria, processes and systems in place
of Regulation (EU) 2017/2402 where \eld has errors in format. are executed in accordance with Article
the Originator (or original lender) is 9 of Regulation (EU) 2017/2402.
not a Credit institution. Box to complete may contain additional explanation.
Credit i iteri Field should be left blank where STSS18-Credit granting criteria compliance confirmation
redit granting criteria
N35 STSS18 eranting {TEXT-5000} is equal to N/A.
compliance comment
Field codes are highlighted in amber where it is not the case or the field has errors in
format.
Box to complete should contain the confirmation indicator
(Confirmed/Unconfirmed/N/A).
"N/A" should be reported where the originator or original lender is a credit institution or
investment firm established in the Union (STSS17 field is "N").
Credit granting criteria § {Confirmed/Unconf
N36 STSS19 Confi d
supervision confirmation ontirme irmed/N/A} Field codes are highlighted in amber where:
" y " .
. . . 'Uan)nﬂrmed is reported; or Where the answer to field STS17 is
Confirmation and optional comment - field is left blank; or Wy ) . "
i ; . . s X . . Yes", confirmation that the credit-
that the credit-granting as referred to - "N/A"is not reported in Box to complete and STSS17 field is "N"; or Confirmation that the credit ! X . ) X .
. . R . X - L . - granting as referred to in Article Article 27(3) Confirmation N/A
in Article 27(3)(a) of Regulation (EU) - "N/A"is reported in Box to complete and STSS17 field is "Y"; or granting is subject to supervision . .
. . - ) N 27(3)(a) of Regulation (EU) 2017/2402 is
2017/2402 is subject to supervision. - field has errors in format. . .
subject to supervision.
Box to complete may contain additional explanation.
Credit granting criteria Credit granting criteria supervised by the Bank of Field should be left blank where STSS$19-Credit granting criteria supervision confirmation
i i iteri i i iteria supervi
N37 STSS19 i sl o Y {TEXT-5000} is equal to N/A.
supervision comment Spain
Field codes are highlighted in amber where it is not the case or the field has errors in
format.
Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
N38 STSS20 True sale or a}smgn‘ment Confirmed .{Conflrmed/Unconf Flelsi cofies are highlighted in amber where:
transfer confirmation irmed} - field is left blank; or
- field is equal to "Unconfirmed"; or
Confirmation and concise explanation - field has errors in format.
on how the transfer of the underlying A concise explanation of how the
The transfer by the Seller to the Fund of the exposures is made by means of true Transfer of the underlyin transfer of the underlying exposures is
Receivables in accordance with the Master Sale and sale or transfer with the same legal ving made by means of true sale or transfer . ) . Item 3.3 of Annex 19 of Commission Delegated
) . - . . exposures by true sale or ) . Article 20(1) Concise Explanation .
Purchase Agreement will be valid and binding effect in a manner that is enforceable assignment with the same legal effect in a manner Regulation (EU) 2019/980
between the Seller and the Fund and recognised against the seller or any third party 8 that is enforceable against the seller or
True sale or assignment before the competent courts in Spain as being pursuant to Article 20(1) of Regulation |Box to complete should contain the concise explanation. any third party.
N39 STSS20 transfer ex Ianaiion effective to transfer legal ownership in and title {TEXT-10000} (EU) 2017/2402.
B (including all of the Seller’s rights, claims and actions Field codes are highlighted in amber if the field is left blank or has errors in format.
against the relevant Borrowers under the
Receivables) to such Receivables from the Seller to
the Fund, and not as a loan to or the grant of security
by the Seller
Check box in Box to complete should contain "Y" where any of the severe clawback
A check box as to whether any of the provisi_ons referret»i .to ir\ points"(a{or (b) of. Article 20(2) of Regulation (EU) 2017/2402 are
L found in the securitisation and "N" otherwise.
severe clawback provisions referred to
N40 STSS21 Subject to severe clawback [N Y/N in Article 20(2) (a) or (b) of Regulation
4 /Ny (2) (@) or (b) . 8 Field codes are highlighted in amber where:
(EU) 2017/2402 are found in the Lo
L - field is left blank; or
securitisation. L i
- field is equal to "Y"; or A concise explanation on whether any
- field has errors in format. of the severe clawback provisions
Item 3.3 of A 19 of C ission Delegated
Box lete should contain th . lanati No severe clawback referred to in Article 20(2)(a) or (b) of  |Article 20(2) Concise Explanation Reml i ° (ErL\Jrle;mg;)gSOummlsslon elegate
. . ; egulation
ox to complete should contain the concise explanation Regulation (EU) 2017/2402 are found in 3
A i lanati heth the securitisation.
concise explanation on w .e. €T3 IThe field should be left blank when "Subject to severe clawbask" check-box is "N".
. of the severe clawback provisions
Subject to severe clawback R N
Na1 STSS21 {TEXT-10000} referred to in Article 20(2) (a) or (b) of

explanation

Regulation (EU) 2017/2402 are found
in the securitisation.
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Field codes are highlighted in amber where:
- field is left blank and "Subject to severe clawback" check-box i:
- field is not left blank and "Subject to severe clawback" check-box is "N"; or
- field has errors in format.

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

Clawback provisions Confirmed/Unconf
N42 STSS22 . . X . N/A { / Field codes are highlighted in amber where:
exemption confirmation irmed/N/A} A
- field is left blank; or
. . . - field is equal to "Unconfirmed"; or
Confirmation and optional comment X . . . . .
- . . - field has errors in format. Exemption for clawback A confirmation whether the provisions -
on whether the provisions in Article rovisions in national insolvency |in Article 20(3) of Regulation (EU) Article 20(3) Confirmation Item 3.3 of Annex 19 of Commission Delegated
20(3) of Regulation (EU) 2017/2402 o ) P v g Regulation (EU) 2019/980
apply. Box to complete may contain additional explanation. laws 2017/2402 apply.
Na3 STSS22 Clawba?k provisions {TEXT-5000} Field should be left blank where STSS22-Clawback provisions exemption confirmation is
exemption comment equal to N/A.
Field codes are highlighted in amber where it is not the case or field has errors in format.
Check box in Box to complete should contain:
-"Y" where the seller is not the original lender
Th ller is not th iginal Indicator that th ller i t th
N44 STSS23 € selier s not the origina {Y/N} n» “,:a or thathe sefleris not the - "N" where the seller is the original lender
lender flag original lender
Field codes are highlighted in amber if the field is left blank or has errors in format.
Box to complete should contain the confirmation indicator
(Confirmed/Unconfirmed/N/A).
"N/A" should be reported where the seller is the original lender and STSS23 check-box is
; e
Transfer where the seller is {Gentirmed Uncont Where the seller is not the original
N45 STSS23 not the original lender N/A . . Lo . T
. . irmed/N/A} Field codes are highlighted in amber where: . lender, a statement confirming that the e
confirmation Transfer where the seller is not N N . . R . R Item 3.3 of Annex 19 of Commission Delegated
- field is left blank; or . securitisation complies with Article Article 20(4) Confirmation .
X . the original lender X Regulation (EU) 2019/980
Confirmation and mandatory - "Unconfirmed" is reported; or 20(1) to 20(3) of Regulation (EU)
explanation that the securitisation - "N/A"is not reported and STSS23 check-box is "N"; or 2017/2402.
complies with Article 20(1) to 20(3) of - "N/A"is reported and STSS23 check-box is "Y"; or
Regulation (EU) 2017/2402 (where the - field has errors in format.
seller is not the original lender).
Box to complete should contain the concise explanation where STSS23-Transfer where
Transfer where the seller is the seller is not the original lender confirmation is not "N/A".
N46 STSS23 t th iginal lend. TEXT-10000;
notthe oflglna ender { } Field should be left blank where STSS23-Transfer where the seller is not the original
explanation ) Lo
lender confirmation is equal to N/A
Field codes are highlighted in amber where it is not the case or field has errors in format.
Box to complete should contain the confirmation indicator
(Confirmed/Unconfirmed/N/A).
"N/A" should be reported in Box to complete only where the transfer of the underlying
exposures is not performed by means of an assignment and perfected at a later stage
than at the closing of the securitisation.
" 8 f :
Trensitr ke e s {Confirmed/Unconf | Where the transfer of the underlying Cor\flrmed should. k')e rf-:fpor.ted where that perfection (at a Iater_stage_th_an at the
Na7 STSS24 ¥ ) N/A N . closing of the securitisation) is effected at least through the required minimum pre-
confirmation irmed/N/A} exposures is performed by means of N X N ) ) X
. determined event triggers as listed in Article 20(5) of Regulation (EU) 2017/2402.
an assignment and perfected at a later
stage than at the closing of the ) o .
e ) . Field codes are highlighted in amber where:
securitisation, confirmation and L
. . - field is left blank; or
concise explanation on how and field i 1o "0 firmed"
whether that perfection is effected at - !e s equa to. ncontirmed®; or .
h - - field has errors in format. Where the transfer of the underlying
least through the required minimum .
> ) ) exposures is performed by means of an
pre-determined event triggers as listed R
N . ! assignment and perfected at a later
in Article 20(5) of Regulation (EU) . . . i
2017/2402 Box to complete should contain the concise explanation where STSS24-Transfer at a later stage than at the closing of the
’ stage confirmation is not "N/A". securitisation, a concise explanation on
Transf I how and whether that perfection is
Na8 STSS24 rans erfat a later stage {TEXT-10000} ) ] o P !
explanation Field should be left blank where STSS24-Transfer at a later stage confirmation is equal to | Transfer performed by means of |effected at least through the required Item 3.3 of Annex 19 of Commission Delegated
N/A. an assignment and perfected at a |minimum pre-determined event Article 20(5) Concise Explanation - 8
X . . . Regulation (EU) 2019/980
later stage triggers as listed in Article 20(5) of
Field codes are highlighted in amber where it is not the case or field has errors in format. Regulation (EU) 2017/2402.
- - — Where alternative mechanisms of
Box to complete should contain the confirmation indicator X "
N X . transfer are used, a confirmation that
(Confirmed/Unconfirmed/N/A). "N/A" should be reported in Box to complete only where . -
X ) an insolvency of the originator would
alternative mechanisms of transfer are not used. -
G i hani {Confi /U £ not prejudice or prevent the SSPE from
ernative mechanism onfirmed/Uncont o
N49 STSS24 y . N/A . enforcing its rights.
confirmation / irmed/N/A} Field codes are highlighted in amber where: € €
Where alternative mechanisms of - field is left blank; or
transfer are used, confirmation and - field is equal to "Unconfirmed"; or
optional comment that an insolvency - field has errors in format.
of the originator would not prejudice
or prevent the SSPE from enforcing its . . . .
. . Box to complete may contain the concise explanation where STSS24-Alternative
rights pursuant to Article 20(5) of hani firmation is not "N/A"
Atermati oo Regulation (EU) 2017/2402. mechanism confirmation is no .
ernative mechanism
N50 STSS24 TEXT-5000
comment { } Field should be left blank where STSS24-Alternative mechanism confirmation is equal to
N/A.
Field codes are highlighted in amber where it is not the case or field has errors in format.
Confirmed . y I X ,
Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
Representations and {Confirmed/Unconf Field codes are highlighted in amber where:
N51 STSS25 . . N . ST
warranties confirmation irmed} - field is left blank; or
- field is equal to "Unconfirmed"; or
Confirmation and concise explanation - field has errors in format.
on how and whether there are A concise explanation on how and
representations and warranties whether there are representations and
Section 2.2.8 (iii) (2) of the Additional Information. provided by the seller that the warranties provided by the seller that
The Seller represents that "The Seller is the owner of underlying exposures included in the the underlying exposures included in
the Receivables and their Ancillary Rights, and securitisation are not encumbered or . . the securitisation are not encumbered . . . Item 2.2.8 of Annex 19 of Commission
. N . . - e Representations and warranties Lo ", Article 20(6) Concise Explanation B
neither the Receivables nor the Ancillary Rights are otherwise in a condition that can be or otherwise in a condition that can be Delegated Regulation (EU) 2019/980
subject, in whole or in part, to any assignment, foreseen to adversely affect the foreseen to adversely affect the
Representations and pledge, security rights, or any claims, compensation enforceability of the true sale or Box to complete should contain the concise explanation. enforceability of the true sale or
N52 STSS25 - or charges of any kind that might adversely affect the |{TEXT-10000} assignment or transfer with the same assignment or transfer with the same

warranties explanation

assignment of the Receivables and the Ancillary
Rights, without prejudice to the fact that such Loan
Agreements may require notice to the Borrower with
respect to the assignment of the Receivables to a
third party (in which case such notice has been
served prior to their assignment to the Fund)"

legal effect pursuant to Article 20(6)
of Regulation (EU) 2017/2402.

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

legal effect.
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Underlying exposures

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

NS3 STSS26 eligibility criteria Confirmed .{Conflrmed/Unconf Fleld. cud.es are highlighted in amber where:
) . irmed} - field is left blank; or
confirmation o M , "
. . . . - field is equal to "Unconfirmed"; or
Confirmation and concise explanation
. - field has errors in format.
on how the underlying exposures
. . . . transferred from, or assigned by, the
The selection of the Receivables complies with the
Eligibility Criteria set forth in Section 2.2.2.7 of th: seller to the SSPE meet
|g|» I_I Y Lriteria se» or |n‘ ection 2.2.2.70tthe predetermined, clear and documented A concise explanation on how:
Additional Information. In this regard, the - o . .
) h N eligibility criteria which do not allow - the underlying exposures transferred
Receivables must meet the Individual Eligibility . . .
T ) . ) for active portfolio management of from, or assigned by, the seller to the
Criteria envisaged in section 2.2.2.7.1 of the . . . . . .
Ui Additional inf i d the Global Eligibilit those exposures on a discretionary Box to complete should contain the concise explanation. SSPE meet predetermined, clear and
N54 STSS26 Ih 'Zrl'\tlmg ixp.osuref tion |G _tl |.ona ”_1 orrr:ia‘ ‘on a: ;2 207; A;g[;_tl_l v I {TEXT-10000} basis pursuant to Article 20(7) of documented eligibility criteria which do
eligloility criteria explanation |Criteria er‘WIsage Am section 2.2.2.7.2. ' l?na v Regulation (EU) 2017/2402. Field codes are highlighted in amber if the field is left blank or has errors in format. not allow for active portfolio
an authorised audit company performs certain
p . . T L . management of those exposures on a
attributes report with respect to the compliance of Eligibility criteria which do not discretionary basis;
the underlying exposures in a randomly selected allow for active portfolio . g . . . Section 2 of Annex 19 of Commission
’ o o . - the selection and transfer of the Article 20(6) Concise Explanation .
sample which covers the key eligibility criteria of the management of the underlying R X Delegated Regulation (EU) 2019/980
i . . ._|underlying exposures in the
transaction exposures on a discretionary basis I
securitisation is based on clear
rocesses which facilitate the
Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed). p e .
. N N . identification of which exposures are
Underlyi Confirmation and concise explanation selected for or transferred into the
nderlying exposures .
'y e . {Confirmed/Unconf [on how the selection and transfer of Field codes are highlighted in amber where: o
N55 STSS26 selection processes Confirmed . . . L securitisation and that they do not
¥ s irmed} the underlying exposures in the - field is left blank; or . . .
confirmation S L ) allow for their active portfolio
securitisation is based on clear - field is equal to "Unconfirmed"; or . . .
. L ) . management on a discretionary basis.
processes which facilitate the - field has errors in format.
identification of which exposures are
selected for or transferred into the
securitisation and that they do not
Underlying exposures The selection of the Receivables is made randomly allow for their active portfolio Box to complete should contain the concise explanation.
N56 STSS26 selection processes out of a preliminary portfolio o Receivables that {TEXT-10000} management on a discretionary basis
explanation comply with the Eligibility Criteria. pursuant to Article 20(7) of Regulation [Field codes are highlighted in amber if the field is left blank or has errors in format.
(EU) 2017/2402.
Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
i i Confirmation and detailed explanation |Fi ighliy i :
N57 STSS27 Hom.ogen'elty of assets Confirmed .(Conflrmed/Unconf > pl Fleld. cod.es are highlighted in amber where: ) )
confirmation irmed} as to the homogeneity of the pool of - field is left blank; or A detailed explanation as to the
underlying exposures backing the - field is equal to "Unconfirmed"; or homogeneity of the pool of underlying
securitisation pursuant to Article 20(8) | - field has errors in format. exposures backing the securitisation.
of Regulation (EU) 2017/2402. For that For that purpose, include a reference to
i i i urpose, include a reference to the the EBA RTS on homogeneit Item 2.2.7 of Annex 19 of Commission
U Ui ef(posures_ o olcknesses purp B .. Homogeneity of assets . 8 v . Article 20(8) Detailed Explanation y
category according to article 1 (a) (v) of the EBA RTS on homogeneity (Commission (Commission Delegated Regulation (EU) Delegated Regulation (EU) 2019/980
Commission Delegated Regulation (EU) of 28 May Delegated Regulation (EU) [XX/XXXX], and explain in detail how
R S 2019, supplementing Regulation (EU) 2017/2402 on [2019/1851], and explain in detail how |Box to complete should contain the detailled explanation. each of the conditions specified in the
N58 STSS27 ox Iangation v the homogenity of the underlying exposures (auto {TEXT-32767} each of the conditions specified in the Article 1 of that Delegated Regulation
B loans and leases). Additionally, the Seller represents Article 1 of that Delegated Regulation |Field codes are highlighted in amber if the field is left blank or has errors in format. are met.
that the homogenity criteria are met (see are met.
representation 2.2.8.(iii)(22) of the Additional
Information.
Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
NS9 STSS28 No rfe-sect.,lritisation Confirmed .(Confirmed/Unconf Fiel§ codves are highlighted in amber where:
confirmation irmed} - field is left blank; or
- field is equal to "Unconfirmed"; or
- field has errors in format.
Confirmation and optional comment
Section 2.2.13 and 2.2.14 of the Additional that the underlying exposures do not A confirmation that the underlying
i i include any securitisation positions and exposures do not include an:
!nfurmatlon Ay th?.RecelvabI.es do. not . i y. X urt I . p. ' I Underlying Exposure Obligations: P u " _l . Y M . X . Item 2.2 of Annex 19 of Commission Delegated
include transferable securities, as defined in point that the notified securitisation is . securitisation positions and that the Article 20(9) Confirmation .
a q n i no re securitisation e IS Regulation (EU) 2019/980
(44) of article 4(1) of Directive 2014/65/EU nor any therefore not a re-securitisation notified securitisation is therefore not a
securitisation position, whether traded or not. pursuant to Article 20(9) of Regulation . . X re-securitisation.
L . Box to complete may contain additional explanation.
No re-securitisation Additionally, the Seller represents that the (EU) 2017/2402..
N60 STSS28 . . . {TEXT-5000}
comment Receivables arise from Loan agreements entered into . I . X .
. Field codes are highlighted in amber where the field has errors in format.
by Borrowers (for personal or professional purposes)
for financing the purchase of a New Vehicle or a Used
Vehicle for personal or professional use (including
the commercial use) (section 2.2.8(iii)(7) of the
Additional information)
Soundness of the {Confirmed/Unconf Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
N61 STSS29 underwriting standards Confirmed N
L H courca nf Irmed) Ciald cadac ara hiahlial lin amhar whara:
Z.Z.7.() OT tNe Aaartional INformation PSA
Financial Services undertakes to disclose to the
Management Company without delay any material
change in the PSA Financial Services Policies.
2.2.8. (i) (6) of the Additional Information The
Seller, in accordance with article 9(1) of the
Securitisation Regulation confirms that " (a) it has
applied to the Receivables which will be transferred
to the Fund the same sound and well-defined criteria Confirmation and detailed explanation
for credit-granting which it applies to non-securitised as to whether the underlying
receivables; (b) it has applied the same clearly exposures were originated in the
established processes for approving and, where lender’s ordinary course of business
Soundness of the relevant, amending, renewing and refinancing the and whether the applied underwriting Box to complete should contain the detailled explanation
N62 D underwriting standards Receivables which it applies to non-securitised (TEXT-32767) standards were no less stringent that P P .

(ordinary course of
business) explanation

receivables; and (c) it has effective systems in place
to apply those criteria and processes in order to
ensure that credit granting is based on a thorough
assessment of the relevant Borrower’s
creditworthiness taking appropriate account of
factors relevant to verifying the prospect of the
Borrower meeting his/her obligations under the
relevant Loan Agreement.

2.2.8. (ii) (5) of the Additional Information The
Seller represents that “The Loan Agreements have
been executed by the Seller, in accordance with their
own customary procedures for the approval of auto
loans, in accordance with the procedures described

incnstinmn 997 Afihic Addisinnal Inf,

those applied at the same time of
origination to exposures that were not
securitised pursuant to Article 20(10)
of Regulation (EU) 2017/2402.

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

0106653-0000015 EUO1: 2005559210: 3

A detailed explanation:

- as to whether the underlying
exposures were originated in the
lender’s ordinary course of business

and whether the applied underwriting
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Soundness of the

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

standards were no less stringent that
those applied at the same time of
origination to exposures that were not

L . {Confirmed/Unconf Field codes are highlighted in amber where:
Ne3 SISS22 un»derwrltmg star]dard.s Coliimes irmed} Confirmation and detailed explanation - field is left blank; or securitised.

(alltosuie) il et as to whether the underwriting - field is equal to "Unconfirmed"; or - as to whether the underwriting
standards and any material changes - field has errors in format. standards and any material changes
from prior underwriting standards from prior underwriting standards have
have been or will be fully disclosed to been °_" W_i" be fully d'isclosed to

2.2.8. (ii) (5) of the Additional Information The potential investors without undue Soundness of the underwriting potential '""es_t‘?rs ‘_"”th‘)“t undue delay. _ _ . Item 2.2.7 of Annex 19 of Commission

Soundness of the Seller represents that “The Seller will undertake in delay pursuant to Article 20(10)of Box to complete should contain the detailled explanation. standard -on huw securitisations Whe'fe the. Article 20(10) Detailed Explanation Delegated Regulation (EU) 2019/980

N64 STSS29 underwriting standards the Deed of Incorporation to disclose to the {TEXT-32767} Regulation (EU) 2017/2402. underlying exposures are _res'de”t'al
(disclosure) explanation Management Company without undue delay any Field codes are highlighted in amber if the field is left blank or has errors in format. loans, the pou! of underlying exposures
material changes in its underwriting standards.” meet the requirement of the second
paragraph of Article 20(10) of
Regulation (EU) 2017/2402.
Box to complete should contain the confirmation indicator - as to whether an assessment of the
(Confirmed/Unconfirmed/N/A). borrower’s creditworthiness meets the
"N/A" should be reported only for non Residential loans. requirements set out in Article 8 of
Directive 2008/48/EC[3] or paragraphs
N6S STSS29 Residential Loan N/A {Confirmed/Unconf Field codes are highlighted in amber where: 1 to 4, point (a) of paragraph 5, and
requirement confirmation irmed/N/A} - field is left blank; or paragraph 6 of Article 18 of Directive
Confirmation and detailed explanation | - "Unconfirmed" is reported; or 2014/17/EU[4] or, where applicable,
on how securitisations where the - "N/A"is not reported and STSS10 field is not " residential mortgages"; or equivalent requirements in third
underlying exposures are residential - "N/A"is reported and STSS10 field is "residential mortgages"; or countries.
loans, the pool of underlying - field has errors in format.
exposures meet the requirement of
the second paragraph of Article 20(10) . . . . .
of Regulation (EU) 2017/2402. Box t.o complete s'hould. cuhtam the concise explanation where STSS29-Residential Loan
requirement confirmation is not "N/A".
Residential Loan
N66 BLEEE requirement explanation ESFERTCT) Field should be left blank where STSS29-Residential Loan requirement confirmation is
equal to N/A.
Field codes are highlighted in amber where it is not the case or field has errors in format.
Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
N67 STSS29 Borrower's credi.twortlhiness Confirmed V(Confirmed/Unconf Confirmation and detailed explanation Fieldv codves are highlighted in amber where:

assessment confirmation irmed} as to whether an assessment of the - field is left blank; or
borrower’s creditworthiness meets the | - field is equal to "Unconfirmed"; or
requirements set out in Article 8 of - field has errors in format.

Directive 2008/48/EC[3] or paragraphs
1to 4, point (a) of paragraph 5, and
2.2.8.(iii) (24) of the Additional Information The Seller paragraph 6 of Article 18 of Directive
. . represents that "The assessment of the Borrowers’ 2014/17/EU[4] or, where applicable, Box to complete should contain the detailed explanation.
Borrower's creditworthiness " . . . s
N68 STSS29 e g s creditworthiness under the Loans meets the {TEXT-32767} equivalent requirements in third
requirements as set out in article 8 of Directive countries. Field codes are highlighted in amber if the field is left blank or has errors in format.
2008/48/EC"
Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
NE9 STSS30 Origilnator/Lender Expertise Confirmed .(Confirmed/Unconf Fiel§ codves are highlighted in amber where:
confirmation irmed} - field is left blank; or
- field is equal to "Unconfirmed"; or
- field has errors in format.
Confirmation and detailed explanation
PSA Financial Services, as Seller and Servicer, has the as to whether the originator or original A detailed explanation as to whether
relevant expertise as an entity being active in the lender have exp.ert.ise in originating Originator/Lender Expertise the ori.gin‘fltor or original lender have Article 20(10) Detailed Explanation Item 2.2.7 of Anne_x 19 of Commission
auto loan market for over 59 years and as servicer of exposures of a similar nature to those expertise in originating exposures of a Delegated Regulation (EU) 2019/980
consumer receivables securitisation for over 15 securitised pursuant to Article 20(10) similar nature to those securitised.
o ) years. The Seller has its origin back in 1963 with the of Regulation (EU) 2017/2402 Box to complete should contain the detailed explanation.
Originator/Lender Expertise | . . ]
N70 STSS30 B — incorporation of the company Efisa Entidad de {TEXT-32767}
Financiacion, S.A. and other companies have Field codes are highlighted in amber if the field is left blank or has errors in format.
followed since then: Cofic, Compaiiia de Financiacion,
S.A., SefiCitroén Financiaciones, PSA Leasing Espafia,
S.A., PSA Credit Espafia S.A. and Banque PSA Finance
Holding, Sucursal en Espafia, among others
A detailed explanations as to whether: Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed). A detailed explanations as to whether:
-the transferred underlying exposures -the transferred underlying exposures
NTL STSS31 Defaulted or restructured Confirmed {Confirmed/Unconf | 45 ot include, at the time of selection, |Field codes are highlighted in amber where: do not include, at the time of selection,
exposures confirmation irmed} defaulted exposures (or restructured - field is left blank; or defaulted exposures (or restructured
exposures) as defined in Article 20(11) - field is equal to "Unconfirmed"; or exposures) as defined in Article 20(11)
of Regulation (EU) 2017/2402. - field has errors in format. of Regulation (EU) 2017/2402.
- the requirements referred to in Transferred underlying exposures - the requirements referred to in Article [tem 2.2.8 of Annex 19 of Commission
- R Article 20 (11) (a) (i) and (ii) of ) " 20 (11) (a) (i) and (ii) of Regulation (EU) |Article 20(11) Detailed Explanation .
2.2.8. (iii) (26) of the Additional Information The Regulation (EU) 2017/2402 are met; without exposures in default 2017/2402 are met. Delegated Regulation (EU) 2019/980
Seller represents that "(26) The Loans are not in . R . . .
o i X - the requirements referred to in . ; . - the requirements referred to in Article
Defaulted or restructured default within t_he meaning of article 178(.1? ofICRR, Article 20 (11) (b) of Regulation (EU) Box to complete should contain the detailed explanation. 20 (11) (b) of Regulation (EU)
N72 STSS31 X pursuant to article 20(11) of the EU Securitisation {TEXT-32767} . K
exposures explanation N - N 2017/2402 are met ; . - . . . . . 2017/2402 are met ;
Regulation and the EBA guidelines published on 2 . . Field codes are highlighted in amber if the field is left blank or has errors in format. . . .
) ) - the requirements referred to in - the requirements referred to in Article
Pl 20, e el s any(other regula:nons et ay Article 20 (11) (c) of Regulation (EU) 20 (11) (c) of Regulation (EU)
iepplies @ étavap istinlp e e 2017/2402 are met. 2017/2402 are met.
Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
"Unconfirmed" should be reported in Box to complete where no payment was made at
. the time of the transfer of the exposures. In that case, at least one of the exemptions
N73 STSS32 A,t IR paymenF at th‘e Confirmed .{Conflrmed/Unconf should be reported below.
time of transfer confirmation irmed}
Confirmation and optional comment . o .
on whether, at the time of transfer of Fle|€ﬁ cufjes are highlighted in amber where:
the exposures, the debtors have made ° f{EId is left blanl.<; or
- field has errors in format.
at least one payment pursuant to
Article 20(12) of Regulation (EU)
2017/2402.
4 e e e e e 2.2.8. (iii) (18) of the Additional Information "The Box to complete may contain additional explanation.
N74 STSS32 relevant Borrower has paid at least one (1) {TEXT-5000}

time of transfer comment

instalment under the relevant Loan Agreement"

Field codes are highlighted in amber where the field has errors in format.
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Only possible values in Field are:

- no exemption

- single instalment for revolving securitisations backed by exposures payable in a single
instalment

- maturity of less than 1 year for revolving securitisations having a maturity of less than 1
year, including without limitation monthly payments on revolving credits

-N/A

The payment exemption should be consistent with the confirmation indicator populated

At least one payment at the time
of transfer

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

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

Article 20(12)

Confirmation

Items 3.3 and 3.4.6 of Annex 19 of Commission
Delegated Regulation (EU) 2019/980

N75 STSS32 Payment exemption {LIST} for STSS32 indicating whether, at the time of transfer of the exposures, the debtors have
made at least one payment pursuant to Article 20(12) of Regulation (EU) 2017/2402.
Select the exemption that applies
under Article 20(12) of Regulation (EU) [Field codes are highlighted in amber where:
2017/2402 for revolving securitisations | - "At least one payment at the time of transfer" is "Unconfirmed" for STSS$32 and field is
backed by exposures payable in a left blank or equal to "No exemption" or "N/A"; or
single instalment or having a maturity - "At least one payment at the time of transfer" is "Confirmed" for STSS32 and field is
of less than one year, including not left blank; or
without limitation monthly payments - field has errors in format.
on revolving credits.
Box to complete may contain additional explanation.
Field should be left blank where "At least one payment at the time of transfer" for STSS32
5 o i is Confirmed.
ayment exemption
N76 STSS32 exylanation P {TEXT-5000}
2 Field codes are highlighted in amber where:
- field is not left blank and "At least one payment at the time of transfer" is "Confirmed"
for STSS32; or
- field has errors in format.
Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
N77 STSS33 Degree of depenfﬂenC§ on Confirmed V(Confirmed/Unconf Fielq COd,es are highlighted in amber where:
repayments confirmation irmed} - field is left blank; or
- field is equal to "Unconfirmed"; or
- field has errors in format.
2.2.8.(iii)(8) of the Additional Information: The
Seller represents that “The Loan Agreements (other
than the Balloon Loans) give rise to monthly
constant payments of principal and interest (with the
exception of the first
instalment which may include, depending on the
Loan Agreement, the payment of Confirmation and detailed explanation
i i i ing).". f the d f d d f th A detailed explanation of the d f
expens.fa.s relating to the .grantmg of the f}nanclng) of the degree of dependence of the Repayment of the holders shall etailed explanation of the degree o
2.2.8.(iii)(22) of the Additional Information: The repayments of the holders of the dependence of the repayments of the .
! e - not have been structured to e - . . . Item 3.4.1 of Annex 19 of Commission
Seller represents that “Each Balloon Loan has a final securitisation position on the sale of . holders of the securitisation position on |Article 20(13) Detailed Explanation ©
. . " . depend predominantly on the . Delegated Regulation (EU) 2019/980
guarantee value (Valor Final Garantizado) under assets securing the underlying sale of assets the sale of assets securing the
the Global Agreement equal to or lower than 70% of exposures pursuant to Article 20(13) of . " . ’ underlying exposures.
o, o . Box to complete should contain the detailed explanation.
N78 TSs33 Degree of dependence on the Vehicle’s purchase price. {TEXT-32767) Regulation (EU) 2017/2402.
repayments explanation Table at 2.2.2.5.1 of the Additional Information, . L . . s 1 f
) L Field codes are highlighted in amber if the field is left blank or has errors in format.
shows that 41.02% of the Loans in the Preliminary
Portfolio (amounting to 57.22% of the Outstanding
Principal Balance of the Receivables) are Balloon
Loans.
2.2 of the Additional Information: "In this regard,
the Global Agreement envisages certain terms and
conditions in connection with the compliance by
PSAG of its obligation to repurchase the relevant
Vehicles. In particular, but without limitation, under
the Global Agreement: (i) PSAG agrees to calculate
the repurchase price of the Vehicles financed under a
Balloon Loan at the time of entering into each
Dallnan L aon A
Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
Compliance with risk " . - .
N79 STSS34 R Confirmed .{Conflrmed/Unconf Fleld. cod.es are highlighted in amber where:
. . irmed} - field is left blank; or
confirmation - N X "
- field is equal to "Unconfirmed"; or
- field has errors in format.
Section 3.4.3 (Risk retention requirement) of
Additional Informationg:
“The Originator will undertake in the Deed of
Incorporation to retain, on an ongoing basis, a
material net economic interest of at least five per
cent. (5%) in the securitisation transaction described " . . .
N N N N B Confirmation and concise explanation
in this Prospectus in accordance with article 6(3)(c) of .
o ) X as to how the originator, sponsor or
the EU Securitisation Regulation (“the retention of L
) original lender of a non-ABCP
randomly selected exposures, equivalent to not less s . .
) o securitisation comply with the risk
than 5 % of the nominal value of the securitised . R .
L retention requirement as provided for
exposures, where such non-securitised exposures . . .
. L 3 o in Article 6 of Regulation (EU) . . X
Compliance with risk would otherwise have been securitised in the 2017/2402 Box to complete should contain the concise explanation.
N8O STSS34 retention requirements securitisation, provided that the number of {TEXT-10000} :
explanation potentially securitised exposures is not less than 100 Field codes are highlighted in amber if the field is left blank or has errors in format.
at origination”) and article 7 of the Delegated
Regulation (EU) 625/2014 of 13 March 2014
supplementing CRR, applicable until the new
regulatory technical standards to be adopted by the
Commission apply, pursuant to article 43(7) of the EU
Securitisation Regulation. In addition, the Seller has
undertaken that the material net economic interest
held by it shall not be split amongst different types of
retainers and shall not be subject to any credit-risk
mitigation or hedging, in accordance with article 6(1)
of the EU Securitisation Regulation”.
LEI field should be reported in Box to complete where available. Where reported, this LEI
hould exist at the GLEIF database.
LEI of the entity (where available) that should exist at the atabase
retains the material net economic Only one LEI should be reported.
N81 STSS34 Retaining entity LEI 959800VLM2K3JG5BT155 {LEI}

0106653-000001

EUO1: 2005559210: 3

interest pursuant to Article 21(1) of
Regulation (EU) 2017/2402.

Field codes are highlighted in amber where:
- neither entity name nor entity LEl is reported
- field has errors in format. 9
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Name of the entity (where LEl is not
available) that retains the material net

Entity name should be reported in Box to complete where LEI is not available for STSS34-
Retaining entity LEI.

A concise explanation as to how the
originator, sponsor or original lender of
a non-ABCP securitisation comply with

N82 SISS3% RSlahineStitvnans (PR (RERELEl SEmTEes Sy BlRE S R economic interest pursuant to Article |Field codes are highlighted in amber where: the risk retention requirement as
21(1) of Regulation (EU) 2017/2402. - neither entity name nor entity LEl is reported provided for in Article 6 of Regulation
- field has errors in format. (EV) 2017/2402.
An indication which entity retains the
Only possible values in Box to complete are "Y" or " material net economic interest and
Box to complete should contain "Y" where vertical slice is used for retaining the risk and which option is used for retaining the
Is vertical slice in accordance with “N" otherwise. [Ils)kvlzrctl::g:njce in accordance with
N83 SISSSS Vieritl e 2 {¥/N} ):gzgl/ezig)fg;::ii‘;:;:;(EIL;L risk? Field codes are highlighted in amber where: Article 6(3)Fa) of Regulation (EU)
€ - field is left blank; or 2017/2402;
- all options are filled-in with "N"; or . L . @ .seller's share in accor.dance with Item 3.1 of Annex 9 and Item 3.4.3 of Annex 19
- field has errors in format. Compllance with risk retention Article 6(3)(b) of Regulation (EU) Article 21(1) Concise Explanation of Commission Delegated Regulation (EU)
Only possible values in Box to complete are "Y" or "N" requirements 2017/2402; 2019/980
Box to complete should contain "Y" where seller’s share is used for retaining the risk and (3) randomly-selected exposures kept
Is seller’s share in accordance with “N" otherwise. Z:ﬁb;?g(c; ?:)e(est), :f:cecguhl;lii;’(‘)cne(vgﬁ;]
N84 STSS34 Seller's share N {Y/N} Article 6(3)(b) of Regulat‘lo‘n (EV) ) Field codes are highlighted in amber where: 2017/2402;
2017/2402 used for retaining the risk? - field is left blank’; or (4) first loss tranche in accordance with
- all options are filled-in with "N"; or Article 6(3)(d) of Regulation (EU)
- field has errors in format. 2017/2402;
Only possible values in Box to complete are "Y" or "N" (5) first loss exposure in each asset in
Box to complete should contain "Y" where randomly-selected exposures kept on balance accordance with Article 6(3)(e) of
Randomly-selected Is randomly-selected exposures kept  [sheet is used for retaining the risk and "N" otherwise. Regulation (FTU) 201?/24.02: .
on balance sheet, in accordance with (6) no compliance with risk retention
N85 BUEEED :;:zf“res gectoniebncil {Y/N} Article 6(3) (c) (3) of Regulation (EU)  |Field codes are highlighted in amber where: requirements set out in Article 6(3) of
2017/2402 used for retaining the risk? | - field is left blank; or Regulation (EU) 2017/2402;
- all options are filled-in with "N"; or (7) other options used.
- field has errors in format.
Only possible values in Box to complete are "Y" or "N"
Box to complete should contain "Y" where first loss tranche is used for retaining the risk
Is first loss tranche in accordance with and "N" otherwise.
N8s SESS3d Etlosluenche i (o, :[r)tllsl/ezis'z)(:s)e?iff:igrilt?:i:g(iﬁ)e risk? Fielc'i cot.:les are highlighted in amber where:
- field is left blank; or
- all options are filled-in with "N"; or
- field has errors in format.
Only possible values in Box to complete are "Y" or "N"
Box to complete should contain "Y" where first loss exposure in each asset is used for
Is first loss exposure in each asset in retaining the risk and "N" otherwise.
N87 STSS34 First I?sslexposure in each (N} accorda.nce with Article 6(3)(e) of ] o .
asset indicator Regulation (EU) 2017/2402 used for Field codes are highlighted in amber where:
retaining the risk? - field is left blank; or
- all options are filled-in with "N"; or
- field has errors in format.
Only possible values in Box to complete are "Y" or "N"
Box to complete should contain "Y" where there is no compliance with risk retention
Is there no compliance with risk requirements and "N" otherwise.
N88 STSS34 No cor'npllance.wnh S {Y/N} ret.ennon reqmremen?s set outin Field codes are highlighted in amber where:
retention requirements Article 6(3) of Regulation (EU) L
2017/2402° - field is left blank; or
- field is filled-in with "Y"; or
- all options are filled-in with "N"; or
- field has errors in format.
Only possible values in Box to complete are "Y" or "N"
Box to complete should contain "Y" where other options is used for retaining the risk and
"N" otherwise.
N89 SEEE Ctherfopticilndicaty i /Ny Field codes are highlighted in amber where:
- field is left blank; or
Is other options used for retaining the - all options are filled-in with "N"; or
risk pursuant to Article 21(1) of - field has errors in format.
Regulation (EU) 2017/2402? If Yes
please provide the used option.
Value should be reported in Box to complete when Other option indicator" is reported
N90 STSS34 Other options used comment| {TEXT-5000} with " for STSS34.
Field codes are highlighted in amber where it is not the case or field has errors in format.
Box to complete should contain the confirmation indicator
(Confirmed/Unconfirmed/N/A).
Mitigation of Interest rates .
N91 STSS35 and currency risks Confirmed .{Conflrmed/Unconf Field codes are highlighted in amber where:
confirmation e A - field is left blank; or
- field is equal to "Unconfirmed"; or
- field has errors in format.
On the Date of Incorporation, the Management
Company, on behalf of the Fund, shall enter into an
International Swaps and Derivatives Association 1992
Master Agreement (Multicurrency — Cross Border),
together with the relevant Schedule, the credit " . . .
) N ) ) Confirmation and concise explanation
SUEBIEIR TR TG e confl}'matlon eV|denC|rl1g i as to whether the interest rates and A concise explanation as to whether the
Interest Rate Swap Transaction thereunder with the . . . .
currency risks are appropriately interest rates and currency risks are
S Counterparty (e e R Swalp . mitigated and that measures are taken Mitigation of Interest rates (IR) appropriately mitigated and that . . . Items 3.4.2 and 3.8 of Annex 19 of Commission
AgiEsE) 1D el © he_dge th(_e poter_\tlal |nt(.erest to mitigate such risks and confirm that and currency risks (FX) Risks measures are taken to mitigate such Article 21(2) Concise Explanation Delegated Regulation (EU) 2019/980
i gxposure Ofthé e ) e i !ts flcatne such measures are available to risks and confirm that such measures
L rate interest obligations under the Floating Rate N . . N . . .
Mitigation of Interest rates st ) ) e S R 0 1 et investors under Article 21(2) of Box to complete should contain the concise explanation. are available to investors.
N92 STSS35 and currency risks {TEXT-10000} Regulation (EU) 2017/2402.
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explanation

rate payable under the Floating Rate Notes and the
fixed nature of the interest rate payable under the
Loans. The Interest Rate Swap Agreement
incorporates the 2006 ISDA Definitions, including
Supplement no. 70 thereto, which provides for the
application of certain fallback rates to the Interest
Rate Swap Transaction instead of EURIBOR in certain
circumstances. The Interest Rate Swap Transaction
mitigates part of the interest rate risk arising from
the floating nature of the interest rate applicable to
the Floating Rate Notes and the fixed nature of the
interest rate applicable under the Loans.

Field codes are highlighted in amber if the field is left blank or has errors in format.
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Derivatives not

{No
derivatives/Exempt

Box to complete should contain the derivatives indicator (No derivatives/Exemption on
derivatives/Unconfirmed).

0106653-0000015 EUO1: 2005559210: 3

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

N93 STSS36 purchased/sold by SSPE ion on Field codes are highlighted in amber where:
confirmation derivatives/Unconfi - field is left blank; or
rmed} Confirmation and concise declaration - field is equal to "Unconfirmed"; or A concise declaration that the SSPE has
i ivati that the SSPE h t entered int - fi il t entered into derivati tract
Exemption on derivatives a» ? as not en ere. into field has errors in format. Derivatives Purchased/Sold by not en .ere |n>o erivative contracts ) ) ) Items 3.4.2 and 3.8 of Annex 19 of Commission
derivative contracts except in the except in the circumstances referred to |Article 21(2) Concise Explanation )
. X . SSPE . . . Delegated Regulation (EU) 2019/980
S e e e RS = . circumstances referred to in Articles in Articles 21(2) of Regulation (EU)
o er than the Interest Rate swap Transaction 21(2) of Regulation (EU) 2017/2402. ) ) ) 2017/2402.
Derivatives not referred to in STSS35 above, no derivate agreements Box to complete should contain the concise explanation.
N94 STSS36 purchased/sold by SSPE are entered into or will be entered into by the Fund, [{TEXT-10000}
explanation in accordance with article 21(2) of Regulation (EU) Field codes are highlighted in amber if the field is left blank or has errors in format.
2017/2402
Box to complete should contain the confirmation indicator
(Confirmed/Unconfirmed/N/A).
"N/A" should be reported only where no derivatives are used.
Common standards ) Field. cod.es are highlighted in amber where:
" L . {Confirmed/Unconf - field is left blank; or
N95 STSS37 underwriting derivatives Confirmed . L L
confirmation irmed/N/A} - field is equal to "N/A" and STSS36-Derivatives not purchased/sold by SSPE
. . . . confirmation is not equal to "No derivatives"; or
Confirmation and concise explanation . .
L - field is not equal to "N/A" and STSS36-Derivatives not purchased/sold by SSPE A concise explanation on whether any
on whether any hedging instruments N L L L
) confirmation is equal to "No derivatives"; or A . hedging instruments used are L
used are underwritten and Derivatives using common . . . . Items 3.4.2 and 3.8 of Annex 19 of Commission
. - field is equal to "Unconfirmed"; or underwritten and documented Article 21(2) Concise Explanation 3
documented according to commonly . . standards N Delegated Regulation (EU) 2019/980
N - field has errors in format. according to commonly accepted
accepted standards pursuant to Article standards
21(2) of Regulation (EU) 2017/2402. )
The Interest Rate Swap Transaction has been Box to complete should contain the concise explanation where STSS37-Common
underwritten and documented according to standards underwriting derivatives confirmation is not "N/A".
Cenmme SERLERE commonly accepted standards, in the form of the
N96 STSS37 d iting derivati g TEXT-10000]
:: I(;:Z:;:g erivatives ISDA 1992 Master Agreement, together with the { } Field should be left blank where STSS37-Common standards underwriting derivatives
2 relevant Schedule, Credit Support Annex and confirmation is equal to N/A.
confirmations thereto, as referred to above in STSS35.
Field codes are highlighted in amber where it is not the case or field has errors in format.
Box to complete should contain the confirmation indicator
(Confirmed/Unconfirmed/N/A).
Ref i fi f
N97 STSS38 SiEEE] Int.erestl Confirmed ,(C[m e e Field codes are highlighted in amber where:
payments confirmation irmed/N/A} AR
- field is left blank; or
Confirmation and concise explanation ° :Ie:: : equal tol Ufnconflrmed ror
— = on whether and how any referenced - field has errors in format. A concise explanation on whether and
2.2.8.(iii) (3) of the Additional Information. The . .
Sell S licable t interest payments under the how any referenced interest payments
€ :rLreprvesenf‘s d? . etln :rss rate appiicable to securitisation assets and liabilities are Referenced interest payments under the securitisation assets and Item 2.2.2 and 2.2.13 of Annex 19 of
gac x')"an 15 a fixecin e.re's rate. . calculated by reference to generally based on generally used interest |liabilities are calculated by reference to |Article 21(3) Concise Explanation Commission Delegated Regulation (EU)
2.2.8.(iii) (4) of the Additional Information. The . N
3 . used market interest rates or generally rates generally used market interest rates or 2019/980
Seller represents that “The interest rate applicable to R R
X used sectoral rates reflective of the . . X generally used sectoral rates reflective
. each Loan is not lower than 2%”. . Box to complete should contain the concise explanation.
Referenced interest . o cost of funds pursuant to Article 21(3) of the cost of funds.
N98 STSS38 S ————— Section 4.8 of the Securities Note: The rate of {TEXT-10000} of Regulation (EU) 2017/2402
= B interest applicable in respect of the Floating Rate ’ Field codes are highlighted in amber if the field is left blank or has errors in format.
Notes is calculated by reference to EURIBOR.
Therefore, any referenced interest under the Floating
Rate Notes are based on generally used market
interest rates and do not reference complex
formulae or derivatives.
Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
Acceleration notice
./ . {Confirmed/Unconf Field codes are highlighted in amber where:
N99 STSS39 enforcement requirement |Confirmed b A
. . irmed} - field is left blank; or
confirmation - N X "
- field is equal to "Unconfirmed"; or
Confirmati d declaration i - fi i . . ) A
ontirmation and declaration in field has errors in format No trapping of cash following A declaration in general terms that each .
general terms that each of the s . . . . . Item 3.4.5 of Annex 19 of Commission
L . . enforcement or an acceleration  |of the requirements of Article 21(4) of  |Article 21(4) Concise Explanation .
In case of early liquidation, the Fund shall be wound- requirements of Article 21(4) of X X Delegated Regulation (EU) 2019/980
. . I . notice Regulation (EU) 2017/2402 are met.
up according to section 4.4.3 (Early Liquidation of the Regulation (EU) 2017/2402 are met.
Acceleration notice / Fund) of the Registration Document, i.e. by applying Box to complete should contain the declaration in general terms.
N100 STSS39 enforcement requirement |the Available Funds, in accordance with the Post- {TEXT-10000}
explanation Enforcement Priority of Payments described Field codes are highlighted in amber if the field is left blank or has errors in format.
insection 3.4.7.3 of the Additional Information. There
is no cash trapping.
Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
. . el - . .
N101 STSS40 No tll'applr‘lg of cash Confirmed .{Conflrmed/Unconf Fie d cod.es are highlighted in amber where
confirmation irmed} - field is left blank; or
Confirmation and optional comment - field is equal to "Unconfirmed"; or
that n? cash woulld be trapped - field has errors in format. Confirmation that no cash would be o
following the delivery of enforcement (a)No amount of cash shall be X . . X . Item 3.4.5 of Annex 19 of Commission
. . trapped following the delivery of Article 21(4)(a) Confirmation .
or an acceleration notice pursuant to trapped . . Delegated Regulation (EU) 2019/980
. . enforcement or an acceleration notice.
Article 21(4)(a) of Regulation (EU)
No trapping of cash 2017/2402. Box to complete may contain additional explanation.
ll Ci
N102 $TSS40 Commz:t & {TEXT-5000}
Field codes are highlighted in amber where the field has errors in format.
Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
N103 STSSA1 Sequ.entla‘l amortisation Confirmed .{Conflrmed/Unconf Fleld. cud.es are highlighted in amber where:
confirmation irmed} - field is left blank; or
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Sequential amortisation

Principal receipts from the underlying exposures are
passed to the investors:

(i) During the Pro-Rata Redemption Period (i.e., in
the absence of a Subordination Event), redemption
of Class A Notes, Class B Notes, Class C Notes, Class D
Notes and Class E Notes holds the tenth (10th) place
in the Pre-Enforcement Priority of Payments set forth
in section 3.4.7.3 of the Additional Information.

(ii) During the Sequential Redemption Period (upon

Confirmation and optional comment
that principal receipts from the
underlying exposures are passed to the
investors via sequential amortisation
of the securitisation positions, as
determined by the seniority of the
securitisation position pursuant to
Article 21(4)(b) of Regulation (EU)

Box to complete may contain additional explanation.

(b) principal receipts shall be
passed to investors

Confirmation that principal receipts
from the underlying exposures are
passed to the investors via sequential
amortisation of the securitisation
positions, as determined by the
seniority of the securitisation position.

Article 21(4)(b)

Confirmation

Item 3.4.5 of Annex 19 of Commission
Delegated Regulation (EU) 2019/980

N104 STSS41 the occurrence of a Subordination Event) redemption [{TEXT-5000}
comment 2017/2402. . o . . .
of the Class A Notes, Class B Notes, Class C Notes, Field codes are highlighted in amber where the field has errors in format.
Class D Notes and Class E Notes will be sequential in
accordance with the Pre Enforcement Priority of
Payments .
Class F Notes will amortise with the available excess
spread for an amount equal to Class F Notes Target
Amortisation Amount. Once the Class F Notes are
fully redeemed, the subordination of such Class F
Note will no longer apply
Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
N105 STSsa2 Revgrfed repzfymer)t on Confirmed V(Confirmed/Unconf Fielq COd,es are highlighted in amber where:
seniority confirmation irmed} - field is left blank; or
- field is equal to "Unconfirmed"; or
- field has errors in format.
Confirmation and optional comment
i .4, i i that th t of th
Section 4.4.5 (Actions for the cancellation of the a . ,e re.paymel.1. ° ) € (c) repayment shall not be Confirmation that the repayment of the L
Fund) of the Registration Document: amounts shall securitisation position is not to be . . L . . . . Item 3.4.5 of Annex 19 of Commission
L . X ) - reversed with regard to their securitisation position is not to be Article 21(4)(c) Confirmation .
be applied in the form, amount and order of priority reversed with regard to their seniority . X . L Delegated Regulation (EU) 2019/980
" . L . seniority reversed with regard to their seniority.
established in the Post-Enforcement Priority of pursuant to Article 21(4)(c) of
Reversed repayment on Payments described in section 3.4.7.3 of the Regulation (EU) 2017/2402 Box to complete may contain additional explanation.
N106 STSS42 o . Additional Information. {TEXT-5000}
seniority comment . - N L . 3 .
Section 3.4.7.3. (Post-Enforcement Priority of Field codes are highlighted in amber where the field has errors in format.
Payments) of the Additional Information: provides
for a repayment of the Notes in a sequential order,
as determined by the seniority of their Notes and is
not to be reversed with regard to such seniority.
Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
No automatic liquidati Confirmed/U f Field cod highlighted i ber where:
N107 STSS43 oa.u om_a ic liquidation Confirmed ( onfirmed/Uncon el .co Ies are highlighted in amber where
confirmation irmed} - field is left blank; or
Confirmation and optional comment - field is equal to "Unconfirmed"; or
that not isi i - fi i . d isi hall i
at not any provisions require . field has errors in format. (d) no provisions shall require Confirmation that not any provisions o
automatic liquidation of the underlying automatic liquidation of the X R . X . Item 3.4.5 of Annex 19 of Commission
X require automatic liquidation of the Article 21(4)(d) Confirmation .
exposures at market value pursuant to underlying exposures at market X Delegated Regulation (EU) 2019/980
. . underlying exposures at market value.
. . - Article 21(4)(d) of Regulation (EU) value
There is no provision in the Prospectus requiring . o .
T o R 2017/2402 Box to complete may contain additional explanation.
No automatic liquidation automatic liquidation of the Receivables at market
N108 STSS43 : } N {TEXT-5000}
comment value, as stated in section 4.4.3.1 of the Registration . L . . .
Field codes are highlighted in amber where the field has errors in format.
Document.
Box to complete should contain the confirmation indicator
(Confirmed/Unconfirmed/N/A).
Field should be "N/A" where transaction featuring non-sequential priority of payments
does not include triggers relating to the performance of the underlying exposures
Non-sequential priority of . . I u .lg.g 8 p_ ) N V! g Xposu o
N109 STSS4a " Confirmed {Confirmed/Unconf resulting in the priority of payment reverting to sequential payments in order of seniority
pay ' _ 88! irmed/N/A} Confirmation and optional comment  |pursuant to Article 21(5) of Regulation (EU) 2017/2402.
confirmation N N
that transaction featuring non-
sequential priority of payments include |Field codes are highlighted in amber where:
triggers relating to the performance of - field is left blank; or
the underlying exposures resulting in - field is equal to "Unconfirmed"; or
the priority of payment reverting to - field has errors in format.
sequential payments in order of
seniority pursuant to Article 21(5) of
Regulation (EU) 2017/2402. Box to complete may contain the concise explanation where STSS44-Non-sequential
Please see above (STSS41). priority of payments triggers confirmation is not "N/A".
N110 STSsaa Non-sequential priority of Upon occurrence of a Subordination Event, the Pro- {TEXT-5000} Confirmation that transaction featuring
payments triggers comment [Rata Redemption Period will end and the Sequential Field should be left blank where STSS44-Non-sequential priority of payments triggers non-sequential priority of payments
Redemption Period will start. confirmation is equal to N/A. include triggers relating to the
performance of the underlying
Field codes are highlighted in amber where it is not the case or field has errors in format. exposures resulting in the priority of
S itisati featuri - t ting t tial Item 3.4.5 of A 19 of C issi
. . — ecuri |§a |on.s .ea uring non payment r.ever ing oseq.ue.n ia Article 21(5) Confirmation em o nne?< of Commission
Box to complete should contain the confirmation indicator sequential priority of payments payments in order of seniority. Delegated Regulation (EU) 2019/980
(Confirmed/Unconfirmed/N/A).
Confirmation that such triggers include
Field should be "N/A" where transaction featuring non-sequential priority of payments at least the deterioration in the credit
does not include triggers relating to the performance of the underlying exposures quality of the underlying exposures
resulting in the priority of payment reverting to sequential payments in order of seniority below a predetermined threshold.
N111 STSSa4 ::rtedit qual:y de;erioration Confirmed .{Con;ir/'x/e:}/unconf pursuant to Article 21(5) of Regulation (EU) 2017/2402.
rigger confirmation Irme Confirmation and optional comment Field cod highlihted i b here:
that such triggers include at least the € ) co.es are nighlighted in amber where:
. . | N - field is left blank; or
deterioration in the credit quality of L X
. - field is equal to "Unconfirmed"; or
the underlying exposures below a o N N " ) - . o
" - field is equal to "N/A" and "Confirmed" is reported for STSS44 - Non-sequential priority
predetermined threshold pursuant to " s tri firmation:
Article 21(5) of Regulation (EU) ° ‘;?‘1;“:” s ngge.rs;:on |r;na fon; or
2017/2402 - field has errors in format.
N112 STSS44 Credit quality deterioration {TEXT-5000} Box to complete may contain the concise explanation.

trigger comment

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

Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
N113 STSS54 Serv!cer e?<pert|se Confirmed .{Conflrmed/Unconf ) » » ) Fleld. cud.es are highlighted in amber where:
confirmation irmed} Confirmation and detailed explanation - field is left blank; or
on how the requirements of Article - field is equal to "Unconfirmed"; or A detailed explanation on how the
21(8) are met. As part of the - field has errors in format. Required expertise from the requirements of Article 21(8) are met.
exp.lafnation, include refe.rences to any servicer and policies and ) As part of the explana.tif)n, include Article 21(8) Detailed Explanation Item 3.4.6 of Anne.x 19 of Commission
policies and procedures intended to adequate procedures and risk references to any policies and Delegated Regulation (EU) 2019/980
ensure compliance with these management controls in place procedures intended to ensure
— . requirements pursuant to Article 21(8) [Box to complete should contain the detailled explanation. compliance with these requirements.
ervicer expertise .
N114 STSS54 ox Ianatio: Please see above (STSS30) {TEXT-32767} (b) of Regulation (EU) 2017/2402
2 Field codes are highlighted in amber if the field is left blank or has errors in format.
Box to complete should contain the confirmation indicator
(Confirmed/Unconfirmed/N/A).
"N/A" should be reported in Box to complete only where the securitisation is not a
N115 STSS45 EarIY termination Confirmed .{Confirmed/Unconf revolving securitisation.
confirmation irmed/N/A}
Confirmation and concise explanation, |Field codes are highlighted in amber where:
where applicable, on revolving - field is left blank; or . I ) A concise explanation, where
s . A ’ Revolving securitisation with . . .
securitisation with early amortisation - field is equal to "Unconfirmed"; or - applicable, on how the provisions in Art -
L N 4 early amortisation events for . R R R Items 2.3 and 2.4 of Annex 19 of Commission
events for termination of revolving - field has errors in format. L N N 21(6)(a) of Regulation (EU) 2017/2402 |Article 21(6) Concise Explanation R
A ) ] termination of revolving period A A Delegated Regulation (EU) 2019/980
period based on prescribed triggers . " are reflected in the transaction
A ) based on prescribed triggers A
pursuant to Article 21(6) of Regulation documentation.
(EU) 2017/2402 Box to complete should contain the concise explanation where STSS45-Early termination
L For a concise explanation how the provisions of confirmation is not "N/A".
Early termination . .
N116 STSS45 lanati article 21(6)(a), (b) and (d) are met, reference is {TEXT-10000}
explanation
P made to the fields STSS46, STSS47 and STSS49 below Field should be left blank where STSS45-Early termination confirmation is equal to N/A.
Field codes are highlighted in amber where it is not the case or field has errors in format.
Box to complete should contain the confirmation indicator
(Confirmed/Unconfirmed/N/A).
"N/A" should be reported in Box to complete only where the securitisation is not a
revolving securitisation.
Credit quality deterioration Confirmed/Unconf
N117 STSS46 . < -y . Confirmed ( 4 . - .
trigger confirmation irmed/N/A} Field codes are highlighted in amber where:
- field is left blank
- "Unconfirmed" is reported; or
- "N/A" is not reported and STSS45-Early termination confirmation is "N/A"; or
Confirmation and concise explanation - "N/A" is reported and STSS45-Early termination confirmation is not"N/A"; or A concise explanation where applicable,
where a;_)pllcal?le, on deterloratl.on in - field has errors in format. (a) d_eterloratlon in th'e credit on how_the provisions in Art 21(6)(a) of ) - - Items 2.3 and 2.4 of Annex 19 of Commission
o ) . o the credit quality of the underlying quality of the underlying Regulation (EU) 2017/2402 are Article 21(6)(a) Concise Explanation ;
See definition "Revolving Period Early Termination . . R Delegated Regulation (EU) 2019/980
Eventtl OB A S R — exposures pursuant to Article 21(6) (a) exposures reflected in the transaction
vent: In section 4.3.2.%.2 of the Securities Note. of Regulation (EU) 2017/2402 documentation.
Items (ii):
The Cumulative Default Ratio exceeds on the Box to complete should contain the concise explanation where STSS46-Credit quality
Determination Date immediately preceding the deterioration trigger confirmation is not "N/A".
i li i i following P: D: 8
N118 STSS46 Cltedlt quality de.terloratlon ollowing Payment Dates - {TEXT-10000} ] . . o ) ) .
trigger explanation a. Between Date of Incorporation (included) and [28 Field should be left blank where STSS46-Credit quality deterioration trigger confirmation
September 2022](included): [0.35]%, and is equal to N/A.
b. Between [28 September 2022] (excluded) and [28
December 2022] (included): [0.50]%, Field codes are highlighted in amber where it is not the case or field has errors in format.
Box to complete should contain the confirmation indicator
(Confirmed/Unconfirmed/N/A).
"N/A" should be reported in Box to complete only where the securitisation is not a
revolving securitisation.
Insolvency-related event . {Confirmed/Unconf
N119 STSS47 . . Confirmed . . - .
confirmation irmed/N/A} Field codes are highlighted in amber where:
- field is left blank
- "Unconfirmed" is reported; or
- "N/A" is not reported and STSS45-Early termination confirmation is "N/A"; or
- "N/A" is reported and STSS45-Early termination confirmation is not"N/A"; or
- field has errors in format.
X . . Confirmation and concise explanation, . .
See item (v) of the Revolving Period Early . A concise explanation, where
o . where applicable, on occurrence of an . . .
Termination Event: "an Insolvency Event ocurrs in . (b) occurrence of an insolvency- |applicable, on how the provisions or .
X insolvency-related event of the L . . . . . . Items 2.3 and 2.4 of Annex 19 of Commission
respect to the Seller". Insolvency Event means, with L. ) related event of the originator or |triggers in Art 21(6)(b) of Regulation Article 21(6)(b) Concise Explanation A
) ! ) originator or servicer pursuant to ) . Delegated Regulation (EU) 2019/980
respect to any entity, a declaration of insolvency X X servicer (EU) 2017/2402 are reflected in the
. X Article 21(6) (b) of Regulation (EU) R .
(declaracién de concurs o) in respect thereto. 2017/2402 transaction documentation.
Additionally, it iii) of the Revolving Period . . .
tiona y Se,e ftem (V”‘Il) orthe .evo.vmg erio Box to complete should contain the concise explanation where STSS47-Insolvency-related
Early Termination Event: "a Subordination Event " . B N
. @ N on event confirmation is not "N/A".
Insolvency-related event occurs". In turn, one of the “Subordination Events” is
N120 STSS47 CV an “Event of Replacement of the Servicer” (see {TEXT-10000} . X Lo
explanation . 3 Field should be left blank where STSS47-Insolvency-related event confirmation is equal to
section 4.9.2.1.3 of the Securites Note). N/A
Additionally, an “Event of Repl. t of th . o . . . .
l, lon”a' y”an vent of Replacemen (,, N Field codes are highlighted in amber where it is not the case or field has errors in format.
Servicer” is “an Insolvency Event occurs in respect of
the Servicer” (see section 3.7.1.1.2 of the Additional
Information).
Box to complete should contain the confirmation indicator
(Confirmed/Unconfirmed/N/A).
"N/A" should be reported in Box to complete only where the securitisation is not a
revolving securitisation.
Pre-determined threshold {Confirmed/Unconf
N121 STSS48 , q Confirmed . . - .
value confirmation irmed/N/A} Field codes are highlighted in amber where:
- field is left blank . .
3 X A concise explanation, where
X . . . - "Unconfirmed" is reported; or : i
Confirmation and concise explanation, AT d and STSS45-Earl L i on is "N/A" applicable, on how the provisions or
where applicable, on value of the - "N/A" !S not repc;rte daSnTSS45 p -I arly te.rml_natlon tf:.on |rr_nat|_on s "N/A"’ or (c) value of the underlying triggers in Art 21(6)(c) of Regulation
underlying exposures held by the SSPE | ~ i I/d h s reporte‘ fan ¢ -Early termination confirmation is not"N/A"; or exposures held by the SSPE falls  |(EU) 2017/2402 are reflected in the Items 2.3 and 2.4 of Annex 19 of Commission
. - Tiel as errors in rormat. y . .
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See definition of “Revolving Period Early Termination pursuant to Article 21(6) (c) of threshold references to the relevant sections of
Event” in “Redemption of the Notes” in section Regulation (EU) 2017/2402 the underlying documentation where
4.9.2.1.1 of the Securities Note, in particular: Box to complete should contain the concise explanation where STSS48-Pre-determined the information can be found
Item (i): "on each of the two (2) Determination Dates threshold value confirmation is not "N/A".
N122 STSS48 Pre-determlnefi threshold |mmed!ately preceding the two (2) |mm?d|ately {TEXT-10000} ) ) . o
value explanation preceding Payment Dates, the Outstanding Balance Field should be left blank where STSS48-Pre-determined threshold value confirmation is
of the Non-Defaulted Receivables is less than 90.00% equal to N/A.
of the Principal Amount Outstanding of the Rated
Notes". Field codes are highlighted in amber where it is not the case or field has errors in format.
Box to complete should contain the confirmation indicator
(Confirmed/Unconfirmed/N/A).
"N/A" should be reported in Box to complete only where the securitisation is not a
. revolving securitisation.
New underlying exposures "
N123 STSsa9 fail ti Confirmed (Gt e
allure generation ontirme:
X g . irmed/N/A} Field codes are highlighted in amber where:
confirmation o
- field is left blank
- "Unconfirmed" is reported; or
- "N/A" is not reported and STSS45-Early termination confirmation is "N/A"; or
Confirmation and concise explanation, - f~N|/dAh is reporte.d ?nd STSS45-Early termination confirmation is not"N/A"; or
where applicable, on a failure to - field has errors in format. (d) a failure to generate sufficient |A concise explanation, where
S et Rt By Tl generate sufficient new underlying new underlying exposures applicable, on how the provisions in Art It 2.3and 2.4 of A 190f G -
ems 2.3 an .40 nnex or Commission
ee de .|n| 1on o e'vo ving Perio ary ermlna on exposures meeting pre-determined meeting pre-determined credit 21(6)(d) of Regulation (EU) 2017/2402 | Article 21(6)(d) Concise Explanation 3
Event” in “Redemption of the Notes” in section . . . I . . I A . Delegated Regulation (EU) 2019/980
o . . credit quality (trigger for termination quality (trigger for termination of |are reflected in the transaction
4.9.2.1.1 of the Securities Note, in particular: . . . h . .
T S — . of the revolving period) under Article the revolving period) documentation.
st (s e Pl el AT CUESERC o Ehe 21(6) (d) of Regulation (EU) 2017/2402 _ . ) )
Rated Notes on the preceding Determination Date is Box to complete should contain the concise explanation where STSS49-New underlying
. higher than the sum of (i) the Outstanding Balance of exposures failure generation confirmation is not "N/A".
New underlying exposures B L .
N124 STSS49 failure generation the Receivables on the Determination Date, (ii) the {TEXT-10000}
| gt Outstanding Balance of the Additional Receivables to Field should be left blank where STSS49-New underlying exposures failure generation
explanation
P be acquired on that Payment Date, and (iii) the confirmation is equal to N/A.
remaining Principal Account balance on that Payment
Date after payment of the purchase price related to Field codes are highlighted in amber where it is not the case or field has errors in format.
the Receivables Principal of the Additional
Receivables”
Please also see STSS46.
Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
Participant duties Confirmed/Unconf Field codes are highlighted in amber where:
N125 STSS50 . P N Confirmed ( / X . . . enie
confirmation irmed} Confirmation and optional comment - field is left blank; or
that the transaction documentation - field is equal to "Unconfirmed"; or
specifies all of the requirements under - field has errors in format. . . Confirmation that the transaction
8 X (a)Information regarding . . feci
Article 21(7) (a) of Regulation (EU) L documentation specifies all of the . X . Item 3.2 of Annex 19 of Commission Delegated
contractual obligations of the X . Article 21(7)(a) Confirmation K
2017/2402 on the contractual servicer and trustee requirements under Article 21(7) (a) of Regulation (EU) 2019/980
The obligations of the Servicer are set out in section obligations, duties and responsibilities Regulation (EU) 2017/2402.
3.7.1. of the Additional Information. of the servicer and the trustee, if any, [Box to complete may contain additional explanation.
N126 STSS50 Participant duties comment |The obligations of the Management Company {TEXT-5000} and other ancillary service providers.
(trustee) are set out in section 3.7.2. of the Field codes are highlighted in amber where the field has errors in format.
Additional Information.
Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
Confirmation and optional comment
ici inui i that the securitisation documentation  |Fi ighli i :
N127 STSS51 Serv!cmg _Contlnulty Confirmed .(Conflrmed/Unconf it ! Fleld. cod.es are highlighted in amber where
confirmation irmed} expressly satisfies the requirements of - field is left blank; or
Article 21(7) (b) of Regulation (EU) - field is equal to "Unconfirmed"; or
2017/2402 on the processes and - field has errors in format. Confirmation that the securitisation
responsibilities necessery to ensure (b)Servicing Continuity Provisions doculmentation expliessly satisfies the Article 21(7)(b) Confirmation Item 3.% of Annex 19 of Commission Delegated
that a default by or an insolvency of requirements of Article 21(7) (b) of Regulation (EU) 2019/980
the servicer does not resultin a Regulation (EU) 2017/2402.
Servicing Continit The term and substitution of the Servicer shall be termination of servicing, such as a Box to complete may contain additional explanation.
ervicin, ontinur .o .
N128 STSS51 omme:t v done in accordance with the procedure established in [{TEXT-5000} contractual provision which enables
section 3.7.1.1. of the Additional Information. the replacement of the servicer in such |Field codes are highlighted in amber where the field has errors in format.
case.
Box to complete should contain the confirmation indicator
(Confirmed/Unconfirmed/N/A).
N/A should be reported in Box to complete when the transaction does not have
Derivative Counterpart: Confirmed/Unconf ivatives.
N129 STss52 vative BOUnterparty | e meq (Gileil N ) derivatives
Continuity confirmation irmed/N/A} Confirmation and optional comment
that the transaction documentation Field codes are highlighted in amber where:
satisfies all of the information referred - field is left blank; or X . .
toin Article 21(7) (c) of Regulation (EU) field | U " d Confirmation that the transaction
0 in Article c) of Regulation - " i "
2017/2402 on provisions tfgmt ensure f!eld Ihs equa to. fncon irmed’; or (c)Derivative Counterparty documentation satisfies all of the Article 21(7)(c) Confirmation Item 3.8 of Annex 19 of Commission Delegated
p o - field has errors in format. ontinuity Provisions information referred to in Article 21(7) Regulation (EU) 2019/980
. the replacement of derivative .
The Interest Rate Swap Agreement contains - . (c) of Regulation (EU) 2017/2402.
- ) N counterparties in the case of their
provisions aimed at ensuring the replacement of the . .
A X N default, insolvency, and other specified
Swap Counterparty in case of its default, insolvency, "
Derivative Count t ting d d th ified ts ( events, where applicable. Box t let tain additional explanati
erivative Counterpar rating downgrade or other specified events (see a .
N130 STSS52 I\{ IY ul rp: y ing Wi gl’ ¢ er specifis ' Vi {TEXT’SOOO) 0X to complete may contain aaditional explanation.
Continuity comment comprehensive list of events that trigger an early
termination of the Interest Rate Swap Agreement in Field codes are highlighted in amber where the field has errors in format.
the sub-section headed “Early Termination” in
section 3.4.8.1.4. of the Additional Information).
Box to complete should contain the confirmation indicator
(Confirmed/Unconfirmed/N/A).
I . - . "N/A" should only be reported where not applicable.
N131 STSS53 quufl_dlty tP_rowder Sonteuty Confirmed .(Cong;x/e:)/Unconf Confirmation and optional comment
confirmation irme . .
that the transaction documentation Field codes are highlighted in amber where:
satisfies all of the information under - field is left blank; or
Article 21(7 (c) of Regulation (EU) - field is equal to "Unconfirmed"; or
2017/2402 on provisions that ensure - field has errors in format.
the replacement of liquidity providers
According to section 3.4.8.2.3 of the Additional in the case of their default, insolvency,
Information, in case of downgrade in the rating of and other specified events, where
N132 STSS53 Liquidity Provider Continuity the Paying ;.’\ge.ntf the Management Comp_any shall {TEXT-5000} applicable. Box to complete may contain additional explanation.
comment either obtain similar guarantees or commitments
securing performance of the Paying Agent or Field codes are highlighted in amber where the field has errors in format.
substitute the Paying Agent. Confirmation that the transaction
(c)Account Bank Continuity documentation satisfies all of the Item 3.8 of Annex 19 of Commission Delegated
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Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).

Provisions

information under Article 21(7 (c) of
Regulation (EU) 2017/2402.

Aaie ey ey

Regulation (EU) 2019/980

N133 STSS53 Acco.unt I?ank Continuity Confirmed .{Conflrmed/Unconf Fleld. cud.es are highlighted in amber where:
confirmation irmed} . . . - field is left blank; or
Confirmation and optional comment field Lto"U firmed"
that the transaction documentation i f!eld Ihs equa toA fncon irmect; or
satisfies all of the information under ~field has errors in format.
Article 21(7 (c) of Regulation (EU)
According to section 3.4.5.2 of the Additional 2017/2402 on provisions that ensure
Information, in case of downgrade of the ratings of the replacement of the account bank
the Fund Accounts Provider, the Servicer (with the in the case of their default, insolvency, . " X
i . " . Box to complete may contain additional explanation.
Account Bank Continuity collaboration of the Management Company, that will and other specified events, where
N134 STSS53 S . q {TEXT-5000} .
comment provide its quickest and best-efforts to this end) shall applicable. . o . . .
5 . . . Field codes are highlighted in amber where the field has errors in format.
either obtain an irrevocable first demand guarantee
securing performance of the Fund Accounts Provider
or transfer the Fund Accounts to another entity.
Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
N135 STSS55 Debt situatic.m ) ) Confirmed .(Confirmed/Unconf Field. cod.es are highlighted in amber where:
documentation confirmation irmed} - field is left blank; or
Confirmation and optional comment - field i " i s
. P . field is equal to "Unconfirmed"; or Confirmation that the underlying
that the underlying documentation - field has errors in format. : i
N N . L documentation sets out in clear and
sets out in clear and consistent terms, lear and consistent definitions ) . . o
. . . . . . consistent terms, definitions, remedies . X . Item 2.2.2 of Annex 19 of Commission
Prospectus section 2.2.7 of the Additional definitions, remedies and actions relating to the treatment of . . Article 21(9) Confirmation .
. . . . . . and actions relating to the debt Delegated Regulation (EU) 2019/980
Information contains the procedure of action to be relating to the debt situations set out problem loans situations set out in Article 21(9) of
followed by the Servicer depending on the status of in Article 21(9) of Regulation (EU) . . ) :
. . . Box to complete may contain additional explanation. Regulation (EU) 2017/2402.
N136 STSSS55 Debt situation each Loan. In any case, the collection management {TEXT-5000} 2017/2402.
documentation comment and recovery procedure shall comply with the criteria Field codes are highlighted in amber where the field has errors in format
described in section 2.2.7.2 (Risk study) and 2.2.7.5 ghie )
(Recovery process for non-performing loans) of the
Additional Information
Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed). y N s
Confirmation that the securitisation
Prioriti f t and d tati t. t th ioriti f
r,lon 165 Of payment an . {Confirmed/Unconf Field codes are highlighted in amber where: ocumenta |on.se s outtne priorities o
N137 STSS56 triggered events Confirmed . L payment and trigger events pursuant to
) . irmed} - field is left blank; or . .
confirmation i ) Articles 21(9) of Regulation (EU)
- field is equal to "Unconfirmed"; or
X . 2017/2402.
X . . - field has errors in format.
Confirmation and optional comment
that th itisation d tati
at the securl'lsa. 'IOI’\ ocumentation Priorities of payment and triggers R . R Item 3.4.7 of Annex 19 of Commission
Section 3.4.7.2 of the Additional Information provides sets out the priorities of payment and Article 21(9) Confirmation .
L R R events Delegated Regulation (EU) 2019/980
for the Pre-Enforcement Priority of Payments and trigger events pursuant to Articles Confi tion that th ctisati
. ontirmation tha e securitisation
within this section, sub-section 3.4.7.2.3 (Other rules) 21(9) of Regulation (EU) 2017/2402. . . ) ) A
Lo . I . . Box to complete may contain additional explanation. documentation sets out the priorities of
Priorities of payment and provides for the modifications in the priority of .
N138 STSS56 . ) . X {TEXT-5000} payment and trigger events pursuant to
triggered events comment  [payments in case of (i) the replacement of Servicer, . L . . . A i
. s Field codes are highlighted in amber where the field has errors in format. Articles 21(9) of Regulation (EU)
and (ii) the Regulatory Call Priority of Payments. 2017/2402
Section 3.4.7.3 of the Additional Information provides )
for the Post-Enforcement Priority of Payments
Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
Confirmation that the provisions under
Timel lution of Confirmed/U f Field cod highlighted i ber where: Article 21(10) of Regulation (EU
N139 STSS57 |me_y resol u' |on9 Confirmed ( onfirmed/Uncon ie .co Ies are highlighted in amber where rticle 21( )o. egula |on.( )
conflicts confirmation irmed} - field is left blank; or 2017/2402 relating to the timely
- field is equal to "Unconfirmed"; or resolutions of conflicts are met.
Confirmation and optional comment - field has errors in format.
that the provisions under Article Timely resolution of conflicts Items 3.4.7 and 3.4.8 of Annex 19 of
As per section 3.7.2.1 of the Additional Information: 21(10) of Regulation (EU) 2017/2402 between classes of investors & Article 21(10) Confirmation Commission Delegated Regulation (EU)
“The Management Company is also responsible for relating to the timely resolutions of responsibilities of trustee 2019/980
representing and defending the interests of the conflicts are met. Box et tain additional Janati Confirmation that the provisions under
ox to complete may contain additional explanation.
N140 STSS57 Timely resolution of Noteholders and of the other creditors of the Fund. {TEXT-5000} P \ P Article 21(10) of Regulation (EU)
conflicts comment Accordingly, the Management Company must at all . _ . . . 2017/2402 relating to the timely
. " . Field codes are highlighted in amber where the field has errors in format. . .
times consider the interests of the Noteholders, resolutions of conflicts are met.
acting in the defence thereof and adhering to
applicable law and regulations for such purpose
Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
Should potential investor ask for historical data, then the originator should confirm that
Historical Default and Loss e the information will be available on demand.
N141 STSS58 Performance Data Confirmed ]
confirmation . . . Field codes are highlighted in amber where:
Confirmation and optional comment field is left blank:
that the data required to be made ) f!eld sle Iin ”,Uor firmed":
available under Article 22(1) of ) f!eld : equa O_ fncon |trme ior
Regulation (EU) 2017/2402 is available | ' c'c as €rrorsinformat.
on static and dynamic historical default Confirmation that the data required to
be made available under Article 22(1) of
. i q andloss performance. Historical Default and Loss Regulation (EU) 2017/2402 is availa(bl)e Article 22(1) Confirmation ftem 2.2.2 of Annex 19 of Commission
o The _S.eller has made_ avalla.ble in section 2.2.7.7 of the Box to complete may contain additional explanation. performance Data ey whore tho . ) Delegated Regulation (EU) 2019/980
N142 SToSaE Historical Default and Loss  [Additional Information delinquency and default data, {TEXT-5000} stating clearly where the information
Performance Data comment |for substantially similar exposures to those being . o ) ) ) can be found.
. Field codes are highlighted in amber where the field has errors in format.
securitised
The Seller h d ilable i tion 2.2.7.7 of th
Adz’t'eo:;I I:fsor:]niate’:r‘:?eal'ne |re1:eca|:r; defa Itt;atae Box to complete should indicate where the data required to be made available under
1t il 1 u ui , . . "
. - R . Statement where the data required to |Article 22(1) of Regulation (EU) 2017/2402 can be found.
- for substantially similar exposures to those being . .
N143 STSS58 Historical Default and Loss itised {TEXT-1000} be made available under Article 22(1)
securitised. -
Performance Data location . X 5 of Regulation (EU) 2017/2402 can be Field codes are highlighted in amber where:
Data is available on the website of the Eurepan Data i . e
R N . found. - field is left blank for public securitisations; or
Warehouse (for registered users) via the following . .
. R - field has errors in format.
link httos://editor.euroedw.eu//
Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed). X .
Confirmation that a sample of the
underlying exposures was subject to
Sample external verification § {Confirmed/Unconf Field codes are highlighted in amber where: ving X p . . )
N144 STSS59 y R Confirmed N ) ) external verification prior to the
confirmation irmed} - field is left blank; or
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- field is equal to "Unconfirmed"; or
- field has errors in format.

issuance of the securities by an
appropriate and independent party.
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DELOITTE, S.L. has reviewed a sample of the 482
randomly selected loans out of the Preliminary
Portfolio from which the Initial Receivables shall be

Confirmation and optional comment
that a sample of the underlying
exposures was subject to external

Sample of the underlying

. . verification prior to the issuance of the exposures subject to external Article 22(2) Confirmation N/A
selected. Additionally, DELOITTE, S.L. has verified the . ) e L.
i ) i o X securities by an appropriate and verifications § .
data disclosed in the following stratification tables in . . Confirmation that a sample of the
S e independent party pursuant to Article Box t et tain additional anati derlyi biect t
respect of the Preliminary Portfolio. . ox to complete may contain additional explanation. underlying exposures was subject to
Sample external verification g . v X 22(2) of Regulation (EU) 2017/2402. P Y P ving K p X X )
N145 STSS59 The results, applying a confidence level of at least {TEXT-5000} external verification prior to the
comment N . IS N L . . . B .
99%, are set out in a special securitisation report Field codes are highlighted in amber where the field has errors in format. issuance of the securities by an
prepared by DELOITTE, S.L. for the purposes of appropriate and independent party.
complying with article 22.2 of the EU Securitisation
Regulation. The Originator confirms that no
significant adverse findings have been detected
Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
N146 STSS60 Llabli|lty cesh flow moqgl Confirmed .{Conflrmed/Unconf Fleld. cud.es are highlighted in amber where:
confirmation (prior pricing) irmed} - field is left blank; or
Confirmation that a liability cash flow - field is equal to "Unconfirmed"; or
model is available to potential - field has errors in format.
investors prior to pricing and location
where this information is available
ursuant to Article 22(3) of Regulation |Box to complete should contain the location where a liability cash flow model is available
Liability cash flow model elaborated and published by P & & P R . . Y
. I . (EU) 2017/2402. and may contain any additional explanation.
Location of Liability cash INTEX Solutions Inc and/or Bloomberg, has been
N147 STSS60 . - . {TEXT-10000}
flow model made available before pricing on the Website of . I .
3 T Field codes are highlighted in amber where:
uropean DataVWarehouse. . . PRI
= - field is left blank for public securitisations; or Confirmation that a liability cash flow
- field has errors in format. model is available to potential investors
ior to prici d state clearly wh
. § L X ) Availability of a liability cash flow pI'IIOT ° prlclr.\g a!1 y a. € clearly where . X .
Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed). model to potential investors this information is available. After Article 22(3) Confirmation N/A
Field should be equal to "Confirmed" where the STS notification is submitted before pricing, confirmation that such
pricing. information has been made available to
Liabilit: h fl | fi f otential investors upon request.
N148 STSS60 |ab|v| ycaf ow moqe. Confirmed v(Con irmed/Uncont ) o , p p q
confirmation (after pricing) irmed} Field codes are highlighted in amber where:
Confirmation and optional comment - field is left blank; or
that after pricing, such information has | - field is equal to "Unconfirmed"; or
been made available to potential - field has errors in format.
investors upon request pursuant to
Article 22(3) of Regulation (EU)
2017/2402.
N149 STSS60 Liability cash flow T?del {TEXT-5000} Box to complete may contain the concise explanation.
comment (after pricing)
Field codes are highlighted in amber where the field has errors in format.
Box to complete should contain the confirmation indicator:
- "Available" where information is available
- "Not Available" where information is not available and STSS10-Underlying exposures
classification is equal to "residential mortgages" or "auto loans/leases"
- "N/A" only where STSS10-Underlying exposures classification is not equal to
"residential mortgages" or "auto loans/leases"
N150 STSS61 Env!ron.r!wental PEIETETES Available (N//%/Avallable/Not Confirmation and concise explanation |Field codes are highlighted in amber where: . .
availability available} . . A concise explanation on whether the
on whether the information related to - field is left blank, or f i
; . . information related to the
the environmental performance of the | - field is equal to "Not available"; or P . .
) . . R X e Publication on environmental environmental performance of the
assets financed by residential loans, or | - "N/A" is reported and STSS10-Underlying exposures classification is equal to N Ny N
R . X ) performance of underlying assets financed by residential loans, or
auto loans or leases is available "residential mortgages" or "auto loans/leases" or - B h : i N
. X N L exposures consisting of auto loans or leases is available Article 22(4) Concise Explanation N/A
pursuant to Article 7 (1)(a) of - "N/A" is not reported and STSS10-Underlying exposures classification is not equal to 3 X .
Regulation (EU) 2017/2402 and a wresidential mort " or "auto loans/I " residential loans or car loans or | pursuant to Article 7 (1)(a) of
8! 2 a residential mortgages" or "auto loans/leases leases* Regulation (EU) 2017/2402 and a
statement where that informationis to | - field has errors in format. . -
N statement where that information is to
be found pursuant to Article 22(4) of be found
. und.
Section 3.7.1.5 of Additional Information: In Regulation (EU) 2017/2402. . o Ao
. ) . . When Environment performance confirmation for STSS61 is 'Available', box to complete
particular, the Servicer shall provide in a timely . o . . B
- . . should contain a statement indicating the section where the information is disclosed.
manner to the Originator, as Reporting Entity, any
Environmental performance |[reports, data and other information in the correct N . . - N
N151 STSS61 Vi ) B ¢ 5 ¥ ! X ! ) n ¢ c {TEXT-10000} When Environment performance confirmation for STSS61 is different from 'Available’,
explanation format to fulfil the reporting requirements of article
e L e (R s box to complete should be left empty.
7 of the Securitisation Regulation (including, inter
lia, the inf tion, if available, related to th . - ) o X )
@ |a. DRI, WEELEIA, el e. o the Field codes are highlighted in amber where it is not the case or field has errors in format.
environmental performance of the Vehicles).
Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
. . . el - . .
N152 STSS62 Artlclle 7 cF)mpllance Confirmed .{Conflrmed/Unconf Fie d cod.es are highlighted in amber where
confirmation irmed} - field is left blank; or
- field is equal to "Unconfirmed"; or
- field has errors in format.
The Uriginator ConTirms 1ts cCompliance With articie 7
of the EU Securitisation Regulation (see statements
in section 3.1.2 of the Securities Note). Furthermore,
in accordance with article 22 of the EU Securitisation
Regulation, the Reporting Entity (or any agent on its
behalf) will make available (or has made available in
this Prospectus) to potential investors, before
pricing, the following information (section 4.2.1.1.4
of the Additional Information): Confirmation and optional comment
(i) delinquency and default data, for substantially that the originator and the sponsor are
similar exposures to those being securitised, and the complying with Article 7 of Regulation
sources of those data and the basis for claiming (EU) 2017/2402 pursuant to Article 22
similarity, for a period no shorter than 5 years; (5) of Regulation (EU) 2017/2402. . - .
. . o Box to complete may contain additional explanation.
Article 7 compliance (ii) a liability cash flow model, elaborated and
N153 SISSc2 comment ublished by INTEX and/or Bloomberg, which ECEER00)
p . Y & i . Field codes are highlighted in amber where the field has errors in format.
precisely represents the contractual relationship of
the Receivables and the payments flowing between
the Seller, the Fund and the Noteholders, (and shall,
after pricing, make that model available to
Noteholders on an ongoing basis and to potential
investors upon request);
t, the loan-by-I; inf ti X .
(!”) Simtibi it i DL (L Confirmation that:
(including, inter alia, the information, if available L
. - the originator and the sponsor are
related to the environmental performance of the . . . .
. . X complying with Article 7 of Regulation
assets) required by point (a) of the first subparagraph
) e ) (EU) 2017/2402;
of article 7(1) of the EU Securitisation Regulation; and . . . .
R . . - - the information required by Article
(iv) draft versions of the Transaction Documents and Originator and sponsor 7(1) (a) has b " ilable t
0106653-0000015 ELIO1: 2005559210: tho €TC Natifieation B 18 resnonsihle for camnliance with alhas been made available to Article 27(5) Confirmation N/A 31
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Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).

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

N15a STSS62 Und.erlylng information Confirmed .{Conflrmed/Unconf such a request.
confirmation irmed} . . .
Confirmation and optional comment Field cod highlighted i b here:
that the information required by e i CIZ .esl afrtebl '8 k‘lg ted in amber where:
Article 7(1) (a) has been made ° !e !S erLbank; or .
) - - field is equal to "Unconfirmed"; or
available to potential investors before X .
. - field has errors in format.
pricing upon request pursuant to
Article 22 (5) of Regulation (EU)
2017/2402.
Underlying information Box to complete may contain additional explanation.
N155 STss62 comme"mg See above STSS62 {TEXT-5000}
Field codes are highlighted in amber where the field has errors in format.
Confirmed . " Lo X .
Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
N156 STSS62 Before prlmr?g ) . .(Conflrmed/Unconf Fleld. cod.es are highlighted in amber where:
documentation confirmation irmed} - field is left blank; or
Confirmation and optional comment - field is equal to "Unconfirmed"; or
that the information required by - field has errors in format.
Article 7(1) (b) to (d) has been made
available before pricing at least in draft
or initial form pursuant to Article 22 (5)
- of Regulation (EU) 2017/2402 Box to complete may contain additional explanation.
Before pricing
N157 STSS62 {TEXT-5000}

documentation comment

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

e s s

Article 7

U

potential investors before pricing upon
request;

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

e oy
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