FSD

RTS field code

Mandatory/Condi
tional/Optional

Field name

Box to complete

Field format

Field description

Technical guidance

RTS field name

RTS Content to be reported

Background informat
Article of regulation (EU) 2017/2402

Background information:

Background information:
i i 2

for this field

019/980

sTss3

TS notification identifier

4500VZLIH30K:

{NOTIFICATION ID}

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

TS notif identifier for STS d before the release of the new ESMA

Register of STS notifications. This field should be the same as the entry in STSS4 -
Securitisation unique identifer.

in for which multiple STS
not by different
identifier

@ (asitmay
ABCs dltip

rs), this field the
of the STS notif

d by ESMA (STS54 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

Securitisation type

Public

{UIsT}

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 s left blank or has errors in format.

Securitisation type

N/A

General Information

sTs50

{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 LEI should exist at the GLEIF database.

The NRE to the STS notif should
Designated Entity LEI for the date at which the notification wil be submitted as final.

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

Note: The 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 frst 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

Instrument ISIN

X52461270261,X52461270428,X52461270774.

{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 code type

{ALPHANUM-35}

I no ISIN s available, the name of the
unique securities code assigned to this
securitisation

type and hould be reported in
ISIN s 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

" sep be used without any space
type repetition of

ype (CUSIP;CUSIP)

Field codes are highlighted in amber where:
peis left blank

is reported; or
type and STSS1- left

 the fields STSSL-ISIN,
blank; or
- field has errors in format.

Instrument code

{TEXT-100}

I no ISIN s available, any other unique
securities code such as
3 CUSIP, assigned to this securitisation

type and hould be reported in
ISIN s 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 securitsation, at least one internal code
should be reported in this field.

p: be used without any space

v type
(CUSIP_Value;CUSIP_Value)

Field codes are highlighted in amber where:

ype s reported; or
- fields STSSLISIN, left
blank; or

- the number of
or

- field has errors in format.

type and STSS1-

Instrument identification code

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

Originator LEI

724500VZ11H30K1D6902

{LEN}

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

- neither Sponsor LEI nor Originator LEi
- field has errors in format.

reported; or

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

Originator country.

NETHERLANDS

{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.

tryin P list of

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

Where available, the country of
f

Country of

of 3
sponsor(s), SSPE(s) and original lender(s).

Article 18 and 27(3)

General Information

N/A

Originator country (if
multiple countries)

{COUNTRY_EU_UiS
i

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

rted, pl complete to rep list
of countries. *;" sep: be used EEA country (in
used for the originator LEI). That may lead to repetition of the same country.

(IRELAND;ITALY; IRELAND;CZECHIA).

Field codes are highlighted in amber where:
- both Originator country and Originator country (if multiple countries) are left blank

LEl s reported; or
- both Originator country and Originator country (if multiple countries) are filled-in; or
- the number of Originator LEIs is different from the number of Originator countries (if
multiple countries); or
- only one country is reported; or
- field has errors in format.

Where available, the country of

Country of

sponsor(s), SSPE(s) and original lender(s).

Article 18 and 27(3)

General Information

N/A

sponsor LEI

{LEN}

Sponsor LEI should be reported in Box to complete for each sponsor in that securitisation.
Atleast one Sponsor LEI or Originator LEI should be provided.
Reported LEls should exist at the GLEIF database.

The LEl of

iple LE are reported,

;" separator should be used wi ¥ sp:
Field codes are highlighted in amber where:
- neither Sponsor LEI nor Originator L
- field has errors in format.

reported; or

Legal Entity Identifier (LEI)

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

N/A

General Information

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

Sponsor country

{COUNTRY_EU}

The country of establishment of the
sponsor(s)

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

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

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

Sponsor country (if multiple
countries)

{COUNTRY_EU_LIS.
ul

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

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

(IRELAND; ITALY;IRELAND;CZECHIA)

Field codes are highlighted in amber where:

- both Sponsor country and Sponsor country (if multiple countries) are left blank where
Sponsor LEIis reported; o

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

- the number of Sponsor LEIs s different from the number of Sponsor countries (if
multiple countries); or

~only one country i reported; or

- field has errors in format.

Where available, the country of
f

Country of

o )
sponsor(s), SSPE(s) and original lenders).

Article 18 and 27(3)

General Information

N/A

Original Lender LEI

{LEN}

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

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

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

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

Legal Entity Identifer (LEI)

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

N/A

General Information

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

Original Lender Country

{COUNTRY_WORLD.
}

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

Original v be reported in Box labi
When only one original lender is reported, please use this Box to complete to report the
unique country.

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

Field codes are highlighted in amber where:
- Original Lender Country and Multip! Box left
Original Lender LEI s filled-in; or
- country and

ountry (f multp filed-
in; or
- field has errors in format

Whara auailahla the rnntry nf




When several original lenders are reported, please use this Box to complete to report the

e severalo Country . Aricl 18 and 27(3) General Information /A
st of countries sponsors), 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 repeition of the same country
(IRELAND;ITALY;IRELAND;CZECHIA).
Original Lender Country (if (COUNTRY_WORLD | The country of the original lender(s
N11 sTss8 & e : - " ® | ietd codes are highiignted in amber where:
multiple countries) _usT) (where availzble)
- the originallender country is not consistent with the Original lender LEI; or
E country and ountry (f mulip filed-
in; or
- the number of Original lender LEIs i different from the number of Original lender
countries if multiple countries); or
~only one country s reported; or
- il b errors n format
NETHERLANDS. SSPE country should be reported in avaiable.
v . please ilkin the country only
once.
The country of establishment of the
N1z stsss SSPE Country {CoUNTRYEU) | (E O
Select the relevant EEA country in the drop-down st
Field in amber where the feld has errors in format.
they do not have , please use this Box to Where avaiable, the country of
complete to report the fulllst of EEA countries Country of . Aticl 18 and 27(3) General Information /A
sponsor(s), SSPE(s) and original lenderfs).
o " , .
SSPE Country (if multipl {CoUNTRY_Eu_us | The country o establshmentof the | ° "EB0ETC unmnuﬁiw |RELAND;CZECHIA). ' ¢
ountry (if multple same coun ; :
N12 sTSsg v o (U5 55pe(s) (if multiple SSPEs from different a G
countries) ul
countries)
Field codes are highlighted in amber where:
- both SSPE country and SSPE Country (f multple countries) are fillec-in; or
~only one country s reported; or
- fild has erars in format
The unique non-ABC) remains unchanged throug
a) The Legal (LN of the reporting
disclosure reports which submitted the intal information;
b) The letter ‘N’ for non-ABCP securitisation;
The unique identifier assigned by the | c) The four-digit were issued (e.g. 2009);
Non-ABCi ECURITISATION 4 umber the order in which information
i srssa o : o (SECURITISATION | rep numbe order i which informatior
unique identifier Aticle 11(1)of Delegated Regulation d ports (with the same
(EU) 2020/1224 identifier as referred to in points (a), (b) and (c)), for example 01 if this is the first
securitisation in that year, 03 i this i the third securitsation n that year, and s0 on. In the
eventof i o
define the order of each securitisation at s discretion.
Field codes are highlighted in amber if the field i left blank or has errors in format.
N h may be issued for the The unique identifer assigned by the
Indicates whether several STS
N5 sTssa N ti be issued for thi same Unique identifer reporting entity n accordance with |, General Informatior /A
kg W Toeatons M be ssued forthis o Article 11(1)of Delegated Regulation
i
securitisation dentifer Field codes are highlighted in amber if the ield i left blank or has errors in format. (£) 2020/1224.
Box to complete should contain the reason why several ST notifications may be fssued for
same
Only possible values in Box to complete are:
Muttple STS notifications (Master Master Trust
N6 Tssa
s reason Trust/Other) ~Other
Indicates the reason for which several | Field codes are highlighted in amber where:
75 motications may be e for his | - €61 ft blank and Muliple STS notiicationsflag i equal to
- il has errors in format
identiier
8ox to complte should contain additional explanation when several STS notifications may
be "
Muttple STS notifications
7 sTs comment WEGERY Field codes are highlighted in amber where:
field s left blank and Multiple STS notifications flagis cqual to
- field has errors in format.
NETHERLANDS Mandatory for public securiisations that are not exempt from the obligation to publish a
prospectus,
Foral and public hat are exempt from
For public securitsations that are not. [ to publish a prospectus, thisfield may be left blank.
exempt from the obligation to publish a
n1s stsss Prospectus Country {COUNTRY_EU) | prospectus, the country of the relevant |For that are not exempt from plsh
competent authority isuing the select the relevant EEA country in the drop-down lst.
prospectus should be provided
Field codes are highlighted in amber for public securitsations where:
- STSS5-prospectus country i left blank and no exemption on prospectus s reported; or
-field has errors in format
datory for i not exempt jgation to publish a
prospectus
Forall ions and publ
0 publish a prospectus, this field may be let blank
For not P identifier is tih date, then the
o srsss I — 220300465 R exempt rom the ablgtion to pubh . finlprospectus idenifier should b reported a soon as posble and at the latest o aer
prospectus, the prospectus identifier | than 15 days after the closing of the transaction
should be provided competent athortydoe ot rovie s prepecus e, he Whare avalble, the prospectus
prospectus identiierfeld should be filed-in with “Not provided by the elevant competent Prospectus identifier identifier as provided by the relevant | N/A General Information N/A
authoriy competent authority.
Field codes in
try s lft blank and on prospectus s reported; or
- field has errors in format.
Mandatory for i topublisha
prospectus
to publish ctus,this
field should be left blank
Where the public securitisation s containa the reason for such an
exemption
exempt from publishing a prospectus,
concise explanation explaining why this
n20 sTsss Exemption on Prospectus {TEXT-5000) ° PIINING WOVINS | cio1q codes are highlighted in amber where fields STSS5-Exemption on prospectus, STSS5-
isthe case making reference to the  felds
Prospectus Country and STSS5-Prospectus identifer are filld.
relevant artile of the prospectus
regulation
@ Field codes in amber for :
pectus Country 2
identifer are left blank; or
pectus Country b
identifer are filld; or
fild has errors in format.
Where a prospectus s drawn upin | The e submitted as in advance of but Where a prospectus s drawn up in
compliance with Regulation (EU) should be submitted as  fina STS notification at the ssue date at the earlest. compliance with Regulation (EU)
{DATE_TEXT-YYYY- | 2017/1129, the date on which the 2017/11234(4),the date on which the
N1 stssi1 Issue dat 20220420 = Issue dat N/A N/A
ssue date IM-0D) prospectus was approved. If not, the | Example: 2020-01-31 (text format) soue dare prospectus was approved. / /
closing date of the most recent Inallother cases, the closing date of the
transaction. Field codes are highlighted in amber where field s left blank or has errors in format. most recent transaction.
European DataWarehouse GmbH
Mandatory only to publi securitisations
The field may be left bank for private securiisations.
Select the name of the registered
repository ble [selectin lstthe the Repository astis
Securitsation Reposito Where available, the name of the
N2 sTSs6 pository (st under the lstof registered available under the st of reistered Securitisation Repositories published on the ESMA |Securitisation Repository /A GeneralInformation /A
name registered securitisation repository.
blished on |website athttp _register_secr.xisx
the ESMA website.
Field codes are highlighted in amber where field s left blank for publicsecuritisations or
field has errors in format.
Box to complete should contain the name of the securitsation.
The field should be filed-in with "Not available® for private securiisations that do not have Section 4 of Annex 9 of Commission Delegated
n23 sTss7 name 2022 {TexT-100} The securitisation name. o Securitisation name The securitisation name. /A GeneralInformation ©
any securitisation name. Regulation (EU) 2019/980
Field codes are highlighted in amber if the field i eft blank or has errors i format.
residential mortgages The type of underlying 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 eligble protection provider amony
The type of underlying exposures Ve 4 blep P g
o - residential mortgages those referred to n Article 201(1) of
including:
& - commercial mortgages Regulation (EU) No 575/2013 and
1) residential mortgage:
credit faclties provided to individuals for personal, family or household consumption. qualfying for the credit quality step 2 or
2 commercial mortgages;
5 e purposes; above as set out n Part Three, Tite I,
- dlesses, provided to any type of enterprise or Chapter 2 of that Regulation;
individuals for personal,family or o Ve P 4 8
Underlying exposures Household consumption purposes; |- 0" Underlying exposures commercialloans that are
N2s sTSs10 ) (s " |-autoloans/leases secured by one or more mortgageson | N/A General Information /A

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

5)  autoloans/leases;

6)  credit card receivables;

7)  trade receivable:
8 others

- credit-card receivables
- trade receivables
~others

Select in the drop-down list the relevant Underlying exposures classification.

Field codes are highlighted in amber f the field s left blank or has errors in format.

commercial immovable property,

including offices or other commercial

premises;

3) credit faclites provided to

individuals for personal, family or

household consumption purposes;
credit facilities, including

loans and leases, provided to any type of

enterprise or corporation;
autoloans/leases;

6 credit card receivables;

7 trade receivables;

El other




The initial notification date should be left empty.
For STS notifications reported before the new Register goes live, the initial notification date

trieved from the st of meeting the ST
128
(T | The iniialdate of notification to ESMA
\| ritisati i m. regulation_24 7_2.x
N26 ) nme 15 motnton. lm;ccu isations_designated_as_sts_as_from_01_01_2019_regulation_2402_2017_2.xisx
For STS notifcations reported after the new Register goes live, the initial nofifcation date
\ willbe retrieved from the first successful submission date of the final STS notification.
N A\
The last notification date in Box should be filld in with the date when the notification file is
submitted as 2 draft STS notfication. Notifcation date The date of notifcation to ESMA. N/A General Information N/A
The notification date as published in the publi register of STS notifications wil be
computed by the sy: draft TS be submitted as
final,
{DATE_TEXT-YYYY- |The date the STS nofifcat e e submitted in advance of
N2z stssiz Last notification date 20220420 - oo e ST notication was securitisation but willbe submitted s a inal STS notifcation at the issue date at the earlest
MM-DD} submitted.
Example: 2020-01-31 (text format)
Field codes are highlighted in amber where;
- field i left blank; or
- last notification date s in the future; or
- field has errors in format
i Where an authorised third-party has
provided STS verifcation services in
accordance with Article 2712) of
Regulation (EU) 2017/2402, indicator | Box to complete should contain "Y" where an authorised third party has provided STS
s 1 e o that the comyhzfﬂce v::\ (P:‘e sTS verification services and confirmed the compliance with the TS crieria
crteria was confirmed by that Where an authorised third-party has
authorised third party firm. "N is Field codes are highlighted in amber i the field i lft blank or has errors in forma. " o
reported where no authorised third ecordance with Artcle 27)of
party has provided STS verification Authorised Third party Regulation (EU) 2017/2402, a statement | Article 27(2) General Information /A
services. that compliance with the STS criteria was
confirmed by that authorised third party
Where an authorised third-party has | Field is mandatory in box to compl Authorised Third Party flag is P
provided STS verification servicesin | reported with "Y".
" N accordance with Article 272) of
N2 sTss13 ““‘:‘"”“"‘ LAy e D:“" verified Prime Collateralised |1y 5000) Regulation (EU) 2017/2402, a statement | Fild codes are highlighted in amber where
statemen ecurities DT G that compliance with the STS citeria | - feld s left blank and "Y" is reported for the authorised third party lag; or
was confirmed by that authorised third | - feld s filed-in and "N" is reported for the authorised third party flag; or
party firm - field has errors in format
Fieldis mandatory in box to compl Authorised Third Party flag is
Where an authorised third-party has | reported with "
provided STS verification services in
N30 sTss14 Authorised Third Party name | Prime Collateralised Securities (PCS) EU SAS {TEXT-100} accordance with Article 2712) of amber where
Regulation (EU) 2017/2402, the name of is reported for the authorised third party flag; or
the authorised third party reported for the authorised third party flag; or Where an authorised third-party has
field has errors i format provided STS verification services in
sthorised Thid part accordance with Artcle 27(2) of At 270) Generalinformat A
FRANCE e ‘Authorised Third Party flag is uthorised Third party Reaulation (0) 2017/3000, e nome of | 7€ eneral Information
reported wi ' .
Where an authorised third-party has P the third party’s name and the country
of establishment.
provided TS verfication servicesin | oo\ e relevant EEA country in the drop-down st
Authorised Third party. accordance with Article 2712) of
N3 sTss1a {COUNTRY_EU)
country d Regulation (EU) 2017/2402, the country mber where
of establishment of the authorised third .
'Y reported for the authorised third party fa
party reported for the authorised third party fa
- field has errors n format
France - Autorité des Marchés Financiers (AMF)
Fieldis mandatory in box to complete when Authorised Third Party for STSS13 i reported
The name of the competent authority v
that has authorised the third party as
available on ESMA websi the [selectin p-down list the
. Where an authorised third-party has
lstof C country as rep: thorised Third p: y s availabl
y o provided STS verification services in
P compliance of third parties with Article. | under the lst of Competent autharity supervising compliance of third parties with Article s i Aracle 270 o1
[ sTSs1s ST {ca_cong) 28 of Secheg 280f 128 Authorised Third party accordance with Artcle 27(2) o Artcle 27(2) General Information /A
Competent Authority Regulation (EU) 2017/2402, the name of
(https://www.esma.europa.eu/sites/def | 777_lst_of_designated_competent_authorities_under_securitisation_regulation.pdf)
the competent authority that has
ault/files/lbrary/esma33-128- Bipons
777_list_of_designated_competent_aut | Feld codes are highlighted in amber where .
horities_under_securitisation_regulatio | - field s left blank and "Y" i reported for the authorised third party flag; or
n.pdf) - field i illecin and "N" s reported for the authorised third party flag; or
 field has errors in format
v
Check box n Box to complete should contain "N" where the originator or originallender is
y . Acheck box as to whether the acredit institution or investment firm estabiished in the Union. A'Yes' or No’ statement as to whether
CIETT OS] originator or original lender s a credit riginator (or originallender) not | the originator or original lender is not a
N33 sTss17 lender)is nota Credit N ® & e g v o v Article 27(3) Confirmation /A
o institution or investment firm Check box in Box to complete should contain *¥" where the originator or original lender is |a credit nstitution creditinstitution or investment firm
st established in the Union. nota creditinstitution nor investment firm established in the Union. established in the Union.
Field codes are highlighted in amber i the field i left blank or has errors in forma.
Confirmed
contain indicator (C¢
“N/A" should be originator or orig i or
investment firm established in the Union (STSS17 check-boxis N')
“Confirmed should be reported for transactions with trade receivables that are not
riginated in the form of a loan even f credit-granting crteria does not apply with r
Credit granting ctera (Confirmed/ncon] originated in the form of a loan even f credit-granting crteria does not apply with respect
N3 sTss18 to trade receivables.
compliance confirmation irmed/N/A}
Confirmation and optional comment
that the originator’sor original lender’s | Field codes are highlighted in amber where; Where the answer to field STS171is
credit-granting criteria, processesand | fu‘";‘":f‘;":d ks reported; or "Yes", confirmation that the originator’s
field i left blank; or ;
systems in place are executed in eld is lft blank; Confirmation that the credit or original lender’s redit-granting
- "N/Ais not in Box to complete an eld is "N or i Article 27(3) Confirmation o
accordance with Articl 9 of Reguiation | *"N/A"isnot reported in Box to complete and STSS17 field s "N'; o p Articled | criteria, d syst I )
(EU) 2017/2402 where the Originator | ~"N/A"Is reported in Box to complete and STSS17 field is are executed in accordance with Article
(or originallender) is not a Credit + field has errors n format. 9 0f Regulation (EU) 2017/2402.
institution.
Box to complete may contain aditional explanation.
i ftblan i
Obvion N.V. confirms that its credit-granting is done on the basis of sound and well-defined E:L‘:f:‘:;‘/‘l“ feft bl ‘5
a it established processes for approving, amending, renewing and financing credits
N5 sTssis P pRrovine b & ‘ {TEXT-5000)
compliance comment and thatit ystems in pply such Article 9 of et e ooy to
Regulation (EU) 2017/2402. reasons forwhich
G transactions with trade receivables.
Field codes are highlighted in amber where it is not the case or the fild has errors in format.
Confirmed Box contain indicator (C
“N/A" should be the originator a or
investment irm established in the Union (STSS17 field is "N").
N36 stss19 g Gt el Field codes are highlighted in amber where:
Supervision confirmation irmed/N/A} i, .
- "Unconfirmed" i reported; or
. r 7i
Confirmation and optional comment el s et blnk; o . Y:heﬂe(he'ansv‘/u (::hﬁf\::‘STsld‘s
that the credit-granting as referred to n | V/A"Is not reported in Box to complete and STSS17 field is "N'; or Confirmation that the credit oning e vetonred o A 270)e) | Artice 2761 Confirmati VA
article 27(3)a) of Regulation (U) - "N/Ais reported in Box to complete and STSSL7 field is "Y"; or g s st o sparson 21N 5 relerd ol e 7). |atide onfirmation
201772402 s sublect to supervision - field has errors n format. of Regulatior is subject
o supervision
Box to complete may contain aditional explanation.
ing crit jon N, redit-gr i i ftblan
. srssio Credi granting criteia Obvion .. confrms tha th creit graningasrefrred to i Arice 27(3)a) of Regulaton (€0) | 1o, oo feld should be left b
supervision comment 2017/2402is subject to supervision. equalto N/A.
Field codes are highlighted in amber where it is not the case or the fild has errors in format.
Confirmed contain indicator (C
i i lighted in amt r
s srss0 True sale o assignment {Confimed/uncont| ield codes are highighted in amber where:
transfer confirmation irmed) field i eft blank; or
- field is equal to "Unconfirmed; or
- field has errors in format.
Purch; 2022 8.V. the Issuer)
wil NV, the Mortgage
¥ Rig " by means of a reistered Deed of
 in respy y Rights, notification thereof to the. Confirmation and concise explanation
ompanies upon n on how the transfer of the underlying Aconcise explanation of how the
e et nsfer of
result of which legal the v i exposures is made by means of true eanster of the underling transfer of the underlying exposures s
Issuer and such p g sale or transfer with the same legal made by means of true sale or transfer Item 3.3 of Annex 19 of Commission Delegated
© exposures by true sale or 2 Artcle 20(1) Concise Explanation }
and third parties of th ppl pey effect in a manner thatis enforceable: S with the same legal effect in a manner Regulation (EU) 2019/980
the rights of cred forthin pinion intended yens & Loeff against the seller or any third party & thatis enforceable against the seller or
esateorassigmment | the field the Closing Date. pursuant to Article 20(1) of Regulation contain th o any third party.
N39 sTss20 e {TEXT-10000} (EU) 2017/2402
HIE TR This legal " Dutch Field codes are highlighted in amber if the field is left blank or has errors in format.
Regulation. A 20(5)of
Regulation is not applicable. For a further explanation, reference is made to section 4.4(2) of the
Prospectus, in which reference is made to section 7.1 (Purchase, repurchase and sale) of the
Prospectus. As a general note, i this ST , construed
herein or in o far required, word: o
or construed defined or construed in the
prosp: STORM 20 April 2022 (the
Prospectus).
N Check box in B where any of
i v ic n 4
A check box as o whether any of the | PViSonS eferred 01 points a) o (o] of Arice 20(2) of Regulaion (EU) 2017/2402 are
found in the securitisation and "N otherwise.
severe clawback provisions referred to
Nao stss21 Subject o severe clawback /) in Article 20(2) (a) o (b) of Regulation

(EU) 2017/2402 are found in the
securitisation.

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

Aconcise explanation on whether any of
the severe clawback provisions referred




1tem 3.3 07 ANNeX 13 of LOMMISSIon elegatea

ot e ) No severe clawback o ;r;n;l/ez 201 ) ofvegton [ 202 Concise Explanation Remiaton 60y 20191980
A concise explanation on WRERer 0y | ey ghould be left blank when "Sublect o severe clawbask” check-box s "N'. securtsation
of the severe clawback provisions
Na1 stss21 [ DT s {TEXT-10000) | referred to in Article 20(2) (2) or (b) of -
explanation Resulation (£0) 201312400 e foung n | €6 codes arehighiighted in amber where:
- fild s left blank and "Subject to severe clawback” check boxis "Y"; or
the securitisation
- field is not left blank and "Subject to severe clawback" check-box s "
- field has errors n format.
DA contain indicator (C
e srssa Clawback provisions {Confirmed/Uncont, Field codes are highlighted in amber where:
exemption confirmation irmed/N/A} - field i left blank; or
- field is equal to "Unconfirmed; or
Confirmation and optional comment on |~ feld has errors in format. Exemption for clawback Aconfirmation whether the provisions
whether the provisions in Article 20(3) provisions in national insolvency  [in Article 20(3) of Regulation (EU) Artcle 20(3) Confirmation ‘;z;““fa oot &:ﬁ‘ﬂ:z}‘gﬂ?’“’“‘““’" Delegated
of Regulation (EU) 2017/2402 apply. | Box to complete may contain additional explanation. laws 2017/2402 apply.
s srssaz Clawback provisions rexr-s000) Field should be left blank lawback tion confirmation is
exemption comment equal to N/A.
Field codes are highlighted in amber where it is not the case or feld has errors in format.
N
Check box n Box to complete should contain
The seller is not the original Indicator that the sellr s not the " where the sellr s not the original lender
Nag stss23 /N -"N" where the seller i the original lender
lender flag original lender
Field codes are highlighted in amber i the field i lft blank or has errors in forma.
2 contain indicator
“N/A" should be reported where the seller i the original lender and STSS23 check-box is
.
Transfer where the seller is {Confirmed/Unconf|
Nas stss23 not the original lender h Field codes are highlighted in amber where: Where the sellr is not the original

e MY field i lft blank or Transfer where the selerisnot lener, a statement confirming thatthe |, Confirmat Item 3.3 of Annex 19 of Commission Delegated
confirmation and mandatory - *Unconfirmed s reported; or i p Article 20(1) |® onfirmation Regulation (EU) 2019/980
explanation that the securdhation - "N/Ais not reported and STS523 check-box s "N 10.20(3) of Regulation (EV) 2017/2402
complieswith Artcle 20(1) to 20(3) of | - “N/A"iS reported and STS523 check-bos s °'; or
Regulation (EU) 2017/2402 (where the | ~field has errors in format.
seller s not the originallender).

Box to complete should contain the concise explanation where STSS23-Transfer where the

. selleris not the original lender confirmation is not "N/A".

e STS23 ot the orginalkender WEHET) Field should be left b where the seller is lender

explanation confirmation is equal to N/A

Field codes are highlighted in amber where it s not the case or feld has errors in forma.

/A
contain indicator (

“N/A" should be reported in Box to complete only where the transfer of the underlying

exposuresis not performed by means of an assignment and perfected at  ater stage than

at the closing of the securitisation.

*“Confirmed” should be reported where that perfection (at a later stage than at the closing
. srssaa Transfer at a later stage c Where the undertying |1 is effected atleast through the required minimum pre-determined

confirmation irmed/N/A} exposures s performed by means of an | &vent triggers as lsted in Arice 20(5) of Regulaton (EU) 2017/2402
assignment and perfected ata later
S than at the closing of the Field codes are highlighted in amber where:
securitisation, confirmation and concise |~ 1eld s left blank; or
explanation on how and whether that |~ 1eld s €qua to "Unconfirmed"; or
perfection s effected at least through | - feld has errors n format. Where the transfer of the underlying
the required minimum p exposures i performed by means of an
event riggers aslisted in Article 20(5) of assignment and perfected at alater
Regulation (EU) 2017/2402. Box contain th i fer ata later stage than at the closing of the.

stage confirmation is not "N/A" securitsation, a concise explanation on
A sy how and whether that perfection is
e sss2 explanation (ETE) Field should be let blank atalater isequalto [ Transfer performed by means of | effected a east through the required tem 3.3 f Annex 19 of Commission Delegated
N/A. an tand perfected ata iggers | Artcle 20(5) Concise Explanation e oo
later stage as listed in Article 20(5) of Regulation
Field codes are highlighted in amber where it is not the case or feld has errors in format. (€V)2017/2402
Where alternative mechanisms of
A contain ndicator (C transfer are used, a confirmation that an
“N/A" should be reported in Box to complete only where aiternative mechanisms of | g
insolvency of the originator would not
transfer are not used prejudice or prevent the SSPE from
s srssa Aternative mechanism {Confirmed/Uncont| e toring e e
confirmation irmed/N/A} Field codes are highlighted in amber where:
Where alternative mechanisms of field i lef blank; or
transfer are used, confirmation and fild i equal to “Unconfirmed;
optional comment that an insolvency of | fild has errors n format.
the originator would not prejudice or
prevent the SSPE from enforcing its
s pursuant o Artce 2008 of Boxo complete may contan the condiseexplanation where STSs2¢ Aernatve mecharism
Regulation (EU) 2017/2402 confirmation is not “N/A".
5o srssz Alternative mechanism {TEXT-5000)
comment Field should be let blank - is equalto
Field codes are highlighted in amber where it is not the case or feld has errors in format.
Confirmed Box contain indicator (
- srssas Representations and (c f d Field codes are highlighted in amber where:

e e () on how and whether there are field i lft blank or Aconcise explanation on how and
representations and warranties field is equal to "Unconfirmed”; or whether there are representations and
provided by the seller that the field has errors in format warranties provided by the seller that

included n the the underlying exposures included in the
The Seller onthe 1 the securitsation are not encumbered or are not encumbered or . item 2.2.8 of Annex 19 of Commission
Article 20(6) Concise Explanation
Purch that Receivables are, at the time of the otherwise in a condition that can be otherwise in a condifion that can be Delegated Regulation (EU) 201/980
sale and assignment to the Issuer, free and clear o any rights of pledge or other smiar rights foreseen to adversely affect the foreseen to adversely affect the
N (beperkte rechten), d attachments (beslagen), no option enforceability of the true sale or Box to complete should contain the concise explanation. enforceabilty of the true sale or
Ns2 stss2s granted in favour of any third party with regard to the Mortgage Recelvables, other thanany |(TEXT-10000) |assignment or transfer with the same assignment or transfer with the same
ecantiesexelnation the Seller pursuant Receivables and, to the legal effect pursuant to Article 20(6) of |Field codes are highlighted in amber if the field s left blank or has errors in format. legal effect.
best o ts knowledge, not n a condition that can be foreseen to adversely affect the Regulation (EU) 2017/2402
For further detail,ref de to section 4.4(e) of the
Prospectus.
Confirmed Box contain indicator (C
53 stssa6 ::;‘:;":r;":}:::’:‘”'“ {Confirmed/Unconf Field codes are highlighted in amber where:
i irmed) - field i eft blank; or
- field is equal to "Unconfirmed; or
- field has errors n format.
i Mortgage Recei m Mortgag satisfy tgage Loa
Criteria, the Green Elgibilty Crterion and, if applicable, the Additional Purchase Criteria and the
in tgage Receivables Purchase
g purchased by the Issuer. Reft 5.1(n), clause 7.1.4, clause
8.1.4, clause 9,14, schedule 1 (Mortgage Loan Criteria) and Schedlule 2 (Green Eligbilty Critrion)
Purch; ' {gage Receivabk
° Confirmation and concise explanation
by the Sllerfroma rger pool f mortgage loans that meet the Mortgage Loan Citri and the o Howthe underying exposires
IR 30 1 transferred from, or assigned by, the
[ D) seller to the SSPE meet predetermined,
. clear and documented elgibilty criteria
A retransfer of Mortgage Receivables by the Issuer shallonly occur: hich o notalom for e portoll
(i)in i fined in the Mortgag
i management of those exposures on a
Underlying exposures Hlee. e S U discretionary basis pursuant to Article contain th !
NS4 GEED eligibility criteria explanation GO OCE S TS (IR 20(7) of Regulation (EU) 2017/2402.
intention to switch in whole or in p: t Field codes are highlighted in amber i the ield i eft blank or has errors in format.
i i more Switch , an NHG Mortgage Loan Part no
longer has the benefit of an NHG Guarantee for the full amount of such NHG Mortgage Loan Part
and in the event it appears that the Seller, while it s entitled to such claim under the NHG
Guarantee, will im, if Further fthe A concise explanation on how:
; iy DO - the underlying exposures transferred
e CioNetss C P from, or assigned by, the seller o the
Redemption Date) and in the event that any Mortgage Loan Criteria, Green Elgibilty Crterion or SSPE mest pradatermined,claar and
representation and warranty in respect of such Mortgage Receivables is untrue or incorrect in documantarl ekeiilty critwria which do
: : B EpREiris & notallow for active portfolio
(i) upon (a)the exercise of the Tax Call Option by the Issuer, b) the exercise of the Clean-Up Cal management of those exposures on a
Option by the Seller the Issuer, the Optional Eligibiy criteria which donot | - ionary basis;
Redemtion Date. allow for active portfolio vansterof the Avtice 200 Concise Explanaton Section 2 of Annex 19 of Commission Delegated
Confirme: of Regulation (EU) 2019/980
contain indicator (C underlying exposures in the
exposures on a discretionary basis
O securitsation is based on clear processes
{Confirmed/Unconf| Field codes are highlighted in amber where: which faciltate the identification of
NS5 stss26 selection processes L
oo irmed) field s left blank; or which exposures are selected for or
- field is equal to "Unconfirmed; or transferred into the securitsation and
- field has errors n format. that they do not allow for their active
Only Morigage tgag which satisfy Loan portfollo management on
Criteria, the Green Eligibilty Criterion and, if applicable, the Additional Purchase Criteria and the discretionary basis
v in Receivables Purchase
Agreement will be purchased by the Issuer. Reference is made to clause 5.1(n), clause 7.14, clause
8.14, clause 9.1.4, schedule 1 (Mortgage Loan Criteria) and Schedule 2 (Green Elgibilty Crterion) Confirmation and concise explanation
of the . R on how the selection and transfer of
by the Seller from a arger paol of mortgage loans that meet the Mortgage Loan Criteria and the the underlying exposures in the
riterion applying a 1 securitsation is based on clear
tables) of the Prospectus). processes which facitate the
identifcation of which exposures are
Aretransfer of Mortgage Recelvables by the Issuer shall only occur: selected for or transferred into the
@)in defined in the Mortgag securitisation and that they do not
Underlying exposures the sole discretion of the Selle (e.g.in the event the Seller would like to agree with a Borrower to allow for their active portfolio contain th o
Ns6 stss26 selection processes onditions or a Mortgage Loan, a @ {TEXT-10000) | management on a discretionary basis

explanation

notice of its
intention to switch in whole or in A
into an investment in one or more Switch Investment Funds, an NHG Mortgage Loan Part no.

longer has the benefit of an NHG Guarantee such NHG Part
andiin the ; while itis NHG
Guarantee, will  if Further the

Further aFurther Advance is

' the Notes Payment y
Redemption Date) and in the event that any Mortgage Loan Criteria, Green Eligibility Criterion or
representation and warranty in respect of such Mortgage Receivables is untrue or incorrectin

in Receivables Purch
(i) upon (a) the exercise of the Tax Call Option by the Issuer, (b) the exercise of the Clean-Up Call
Option by, the Issuer, o

Redemotion Date.

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

Field codes are highlighted in amber f the field s left blank or has errors in format.




i) contain indicator (¢
s sres27 Homogeneityof assets {Confimed/uncon| Field codes are highlighted in amber where:
confirmation irmed) field s left lank; or
-fild i equal to "Unconfirmed"; or
-fild has errors in format.
The pool of Mortgage Recelvables purported to be sold and assigned on the Closing Date satisfies
h f artcle 20(8) of the regulatory
technical standards as contained in articl 1(a}, (o) (< and (d) of the RTS Homogeneity. The
been
Lo e Confirmation and detailed explanation
TR Reelation 25 to the homogeneity of the pool of Adetailed explanation as to the
with similar procedures for Jlecting and bl
underlying exposures backing the homogeneity of the pool of underlying
from (i) fall within ed with
securitsation pursuant to Article 20(8) exposures backing the securitisation. For
(S ’ (L " " of Regulation (EU) 2017/2402. For that that purpose, Include  reference to the o227 0f Ammex 1901
o e TG 2")"" ® purpose, include a reference to the EBA Homogenelty of assets EBARTS on homogeneity (Commission | Article 20(8) Detailed Explanation D reats [E"U’ ;U'X;“/‘;;‘g"
ce [z SOHICEERE RTS on homogeneity (Commission Delegated Regulation (EU) [XX/XXXX], clegated Regulation
5 P R CXLEND Delegated Regulation (EU) (2019/1851), and explain in detail how each of the
’ Mortgaged Asset, priorty rights of (i real estate 8ox to complete should contain the detailled explanation.
Homogeneity of asets and explain in detail how each of the conditions specified in the Article 1 of
Ns8 stss27 ! ) (ii)along )in
S conditions specified n the Article 1 of that Delegated Regulation are met.
h din Loan Field codes are highlighted in amber if the field i eft blank or has errors in format.
that Delegated Regulation are met.
Conditions, x) of
origination,(y) useand has by the relevant
Borrower at and after the time of origination (except that in exceptional circumstances the Seller
i Borrower to et the Mortgaged d
specific conditions and for a limited period of time) and (i) no consent for residential letting of the
Mortgaged Asset h by the Sele toand
derived Regulation and th The RTS
Homogeneity entered into force on 26 November 2019
ference is made to section 4.4(g) of the Prospectus, d
0 section 6.1 (tratification tables) of the Prospectus, and clause 5.1 (Representations and
arranties). d (mm) of Recelvables
Confirmed contain indicator (
No re-securitisation (Confirmed/Unconf Field codes are highlighted in amber where:
5o sresas S {Confirmed/unco 4 codesare g
ELEn Gimecl) Confirmation and optional comment |~ field s feft blank; ot .
- field s equal to "Unconfirmed"; or Aconfirmation tht the underlying
include any securitsation positions and |~ fiel4has errors in format exposures do not include any
e ) ’ Item 2.2 of Annex 19 of Commission Delegated
that the notified securitisation is securitisation positions and thatthe | Atile 20(9) Confirmation
o e securitsation Regulation (EU) 2019/980
therefore nota re-securiisation notified securitsation i therefore not a
(ie.the TR pursuant to Artice 200)of Regulation [ o actons xolonat re-securitisation,
x o complete may contain additional explanation.
N6o 655 tons and the ntified securitisation i therefore not a re-securitsation. Such confitmation can | 1 <00y (EU) 2017/2402 P u ®
comment also be found in section 4.4(n) of the Prospectus. See also schedule 1 (Mortgage Loan Criteria) to
Field codes are highlighted in amber where the field has errors n format
the Mortgage Receivables Purchase Agreement.
etine Box contain indicator
Soundness of the
underwriting standards {Confirmed/Unconf| Field codes are highlighted in amber where:
N1 sTs529 :
(ordinary course of business) irmed) field s left lank; or
confirmation -fild i equal to "Unconfirmed; or
field has errors in format
) ) ’ Confirmation and detailed explanation
Ordinary course of business: Based on the Seller’s understanding of article 20(10) of the
! fler's underst e 200 ofthe a5 to whether the underlying exposures
. n-ABC e were originated in the lenders ordinary
¢ h ave in " course of business and whether the
tsb t are no less stringent than those that the ;
Jler applied at the time of oigination to similar mortgage receivables that are not securiised b 2ppled underwiting standards were
Seller app o = . v o lessstringent that those applied at
means of the securitisation transaction described in the Prospectus. The Seller willrepresent on :
‘ the same time of origination to
Soundness of the the relevant purchase date to the Issuer in clause 5.1(p) o the Mortgage Receivables Purchase
derwriting standards | Agreement that each of the Mortgage Loans has been granted in accordance with all applicable contain the detailed explanation
Ne2 sTss29 e o o e o o {TEXT-32767) pursuant to Article 20(10) of Regulation
y ) || meets the Code of Conduct and the Seller's underring pokicy an (£V) 2017/2402 Field codes are highlighted in amber if the ield i left blank or has errors in format.
explanation procedures prevailing at that time and i subject to terms and conitions customary in the Dutch
atthe time of originai different or less stringent from the.
terms and conditions applied by () a prudent lender of Dutch residential mortgage loans and (i)
the Seller i respect of mortgage loans granted by it at such time not being sold and assigned to
the lssuer pursuant Receivables Purch Reference is also made to
section 4.4() of d section 6.3 d servicing) of 2
Adetailed explanation:
a5 to whether the underlying
Confirmed Box contain indicator exposures were originated in the
. lender’s ordinary course of business and
63 stss0 e {Confirmed/Unconf| Field codes are highlighted in amber where: whether the applied underwriting
underwritingstandards ) Confirmation and detailed explanation | - ield i et blan; or standards were no less stringent that
(ecoshS) Sulmaton 25 to whether the underwriting fild i equal to "Unconfirmed’; or those applied at the same time of
standards and any material changes fild has errors n format origination to exposures that were not
from p i securitised.
Asummary of tandards s disclosed n section 6.3 been or willbe fully disclosed to a5t whether the underwriting
servicing)of the P d the Seller lause 6.2, potentialinvestors without undue delay standards and any material changes
dness of the of Receivables Purch tofully disclose to the ssuer pursuant to Article 20(10)of Regulation | Box to complete should contain the detailled explanation. from prior underwriting standards have
o4 stss29 any | change to D i 2 e e (£U) 201772402 been or willbe fully disclosed to
@ undertaken in clause 25, subparagraph u) of Field codes are highlighted in amber if the field i left bank or has errors i format. dness of T o . tem 2.27 of Amnex 19 of Commission
the Trust information to undue delay upon I on how securitsations where the cle etalled Explanatio Delegmd nestinton (t0) 0167080
having received such information from the Seller underlying exposures are residential
= loans, the pool of underlying exposures
Confirme contain indicator (¢ meet the requirement of the second
“N/A" should be reported only for non Residential loans. paragraph of Article 20(10) of Regulation
(6V) 2017/2402
Field codes are highlighted in amber where: 25 to whether an assessment of the
ial L firm |
65 stss29 Resdentialloan el field s left blank; or borrower' creditworthiness meets the
requirement confirmation irmed/N/A} e ; oAb
Confirmation and detailed explanation |~ Uncenfirmed" s reported; or . . requirements set out in Article 8 of
o how sccurtisations where the N/ not eported and STSS10 field s ot esdential mortgges's o Directive 2008/48/EC(3] or paragraphs 1
underlying exposures are resdental | ~"N/A'Is reported and STSS10 ied is"residentia mortgages"; or 104, point (2) of paragraph 5, and
o, the pootof underting exposures | 114 ha errors n format, paragraph 6 of Article 18 of Directive
meet the requirement of the second 2014/17/€U14] or, where applicable,
paragraph of Article 20(10)of equivalent requirements in third
Self-certifcation: Pursuant to the Mortgage Loan Crierion set forth in schedule 1 (Mortgage Loan e £0) 2017/2407 Box contain th i idential Loan countries
) Receivables Purch ¢)aMortgag v ¢ requirement confirmation is not "N/A".
Residential Loan not qualify as Self-Certiied tgage loan marketed
N (TEXT-32767)
6 sTss29 requirement explanation | the premise that the representing him was pror to the | (TEXT32767) Field should be left blank where STSS25-Residential Loan requirement confirmation is equal
Seller's underwriting assessment commencing that the information provided might not be verified
by the Seller).
Field codes are highlighted in amber where it s not the case or field has errors in format.
Confirmed Box contain indicator (C
e srss20 Borrower's creditworthiness {Confirmed/Uncont Field codes are highlighted in amber where:
assessment confirmation irmed) Confimation and detaed explanaton | 144 eftbnk; )
25 to whether an assessment of the - fleld s equal to “Unconfirmed"; or
borrowers creditworthiness meets the | ~fied has errorsin format.
requirements set outin Article 8 of
Assessment creditworthiness: The Seller willrepresent on the relevant purchase datein clause Directive 2008/48/£ECI3) or paragraphs
1 ) of the purch ach 1t0 4, point (a) of paragraph 5, and
the Borrower: donein i paragraph 6 of Aricle 18 of Directive
) the Seller’s ing cr meets the toutin paragraphs 1 to 4, point 2014/17/EU14] or, where applicable, | Box to complete should contain the detailed explanation.
Borrower's creditworthiness :
Nes sTS529 e "% | () of paragraph 5, and paragraph 6 of Artce 18 of Directive 2014/17/EU or of Artice 8 of {TEXT-32767) | equivalent requirements in third
® Directive 2008/48/EC. tworthi aconsumer countries. Field codes are highlighted in amber f the ield s left blank or has errors in format.
indi is made Iso section 6.3 the Prospectus.
For further detais, referenceis made a.4() of 2
Confirmed Box contain indicator (C
Originator/Lender Expertise {Confirmed/Uncont Field codes are highlighted in amber where:
69 BEY
confirmation irmed) ~feld s left lank; or
-field i equal to "Unconfirmed; or
Confirmation and detailed explanation | ~field has errors in format.
a5 to whether the originator or oriinal Adetailed explanation s to whether the
jon NV fnator i rtise in originati inator lender # Annex 19 of
Obvion N.V.is an establshed orginator and sevicr of Dutchresdential mortgages and active in lender have expertise in originating orignator/tender Expertse originator or origina lender have e 2010) Detsed Explanaton Item 2.2.7 of Annex 19 of Commission
the mortgage business since 2002. Obvion holds aicense under the Dutch Financial Supervision exposures of asimilar nature to those. expertise in originating exposures of a Delegated Regulation (EU) 2019/980
financieel toezicht)to act securitsed pursuant to Artcle 20(10) of similar nature to those securiised.
Obvion N.V. confirm i in originating Regulation (EU) 2017/2402 Box to complete should contain the detailed explanation.
Originator/Lender Expertise | !
N7 BEY o asimilar nature as the Mortgage Loans within the meaning of article 20(10) of the Securitisation | {TEXT-32767)
& i i i t # Field codes are highlighted in amber i the field i left blank or has errors in forma.
the Dutch Fi i e’ and
aminimum of 5 years’ experience in originating mortgage loans. Reference is also made to
sections 3.4 (Seller) and 6.3 (Origination and servicing) of the Prospectus.
Confirmed contain indicator (C
Defaulted or restructured {Confirmed/Uncont Field codes are highlighted in amber where:
N7 sTSs31
exposures confirmation irmed) ~feld s left blank; or
-fild i equal to “Unconfirmed; or
-fild has errors in format.
No inc - The Seller wil tothe
Issuer in clause 5.1 ) of the Mortgas Purchase Ag
that ee) it does, o the best of s knowiedsge, not casify any Borrower pursuant o and n A detaled explanationsas to whether: A detiled explanatons a o whether:
accordance withits internal policies as () a borrower thati unlikely to pay is credit oblgations to
° j " ¢ o optaon the transferred underlying exposures -the transferred underlying exposures
porlie borrower P et score Indatng o he ik tt do ot include, at the time of selection, do ot include, at the time of selection,
T S DA T T T Gfauked xpesres o restracured ok expesres o restrucured
e cposures) s dfinedin Al 2001 eposrs) s dfinedn Aric 2011 of
i, LT & of Regulation (EU) 2017/2402. Regulation (EU) 2017/2402.
etalng)on (1 M Receivables to be purchased on the Closing Date, the Initial . the requirements referred to n Artcle Transferred underlying exposures |- ¢ reauirements referred to n Article Item 2.2.8 of Annex 19 of Commission
cmo.r::):n [0) ..; respect ur;g’;ge mw; ef‘:‘ epu: asec hrm xde os'Lng a;m e Initial 20/(11) (a) (i) and (ii of Regulation (EU) thouten mres‘Vn :elaz\! 20(11) (a) (i) and (i) of Regulation (EU) | Article 20(11) Detailed Explanation Delegated Repuiton (£0) 2019/980
T 0 A D B O e 2017/2402 sre mets 2 301772402 sre . gated Reg
ot e'e::a'“ tional Cut:( . ":dl"‘al BT T DN ETE the requirements refrred toin Artice | ete should e detaied expl - the requirements referred to in Article
Defaulted i in IR Tl w5 20(11) (b) of Regulation (EU) 2017/2402 | 3% 10 comPlete should contain the detailed explanation. 20(11) (b) of Regulation (EU) 2017/2402
n72 sTSs31 (0 respect of Mortgage the
PRI Closing Dat fsuch id on the Inital aremets Field codes are highlighted in amber i the field i left blank or h format. aremets
c‘”'gfmie' prree o awa ;“‘ ot e penchaned o ot :" © Iniea! - the requirements referred to in Article | !9 €04€s 2re NiEhlightectin amberif the field i [eft blank or has errors in format. - the requirements referred to in Article
e D o e e s e o i 20 (11) (¢) of Regulation (EU) 2017/2402 20 (11) (c) of Regulation (EV) 2017/2402
Date, no amounts due under any of such Mortgage Receivables were unpaid on the relevant
f “ are met are met.
Additional Cut-Off Date. Hence, the
referred to n article 20(11) o the Securitisation Regulation. Reference i also mad to section
4.4() of 3.14 (Obvion's
31 deficis after the Prospectus.
debtors as et forth n artcle 20(11)(a) of Regulation: The
part of the initil o be sold and assigned on the.
Closing Date do not include any exposures to Restructured Borrowers (.. any Borrower who has
i in the Seller's i inthe last three
vears orior to (i the Intil Cut-Off Date i respect of Mortgage




Confirmed

contain indicator (Cc

“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 should be

s sress Atleastone payment at the {Confirmed/uncon e b
time of transfer confirmation irmed)
Confi d optional on |Fietd codt in
whether, atthe time of transfer of the | - feld s left blank; or
exposures, the debtors have made at | -feld has errors n format.
least one payment pursuant to Artcle
20(12) of Regulation (EU) 2017/2402.
he debtors of the have made at of transfer i
s srssz [ pay of the expy setforthnsecton 2012) of Reulation EU 2017/2402smot | o Boxto complete may contain additional explanation
time of transfer comment | applicable. Ref de to schedule 1 (Mortgag Receivables .
Field codes are highlighted in amber where the ield has errors in format.
Purcha ment, 4(K) of the Prospectus.
Only possible values n Field are:
1o exemption
e for backed by ble n a single Aconfirmation whether,at the time of
instalment transfer of the exposures, the debtors
~maturity of less than 1 year for revalving securitisations having a maturity ofess than 1 [Atleast one payment atthe time | have made at east one payment, i 2012) Contimation Items 3.3 and 3.4.6 of Annex 19 of Commission
year, including without lmitation monthly payments on revolving credits of transter Aconfirmation whether or ot the Delegated Regulation (EU) 201/980
N exemption under Article 20(12) of
The payment exemption should be consistent with the confirmation indicator populated for Regulation (EU) 2017/2402 aplies.
75 stss2 Payment exemption (s STS532 indicating whether, a the time of transfer of the exposures, the debtors have made.
atleast one payment pursuant to Artcle 20(12) of Regulation (EU) 2017/2402
Select the exemption that applies under
Article 20(12) of Regulation (EV) Field codes are highlighted in amber where:
2017/2402 for revolving securiisations. | - *At least one payment a the time of transfer*is "Unconfirmed" for STSS32 and field i
backed by exposures payable in a single |eft blank or equal o "No exemption” or "N/A or
instalment or having a maturity of less | - *At least one payment a the time of transfer" is "Confirmed!” for STSS32 and field s not
than one year, including without leftblank or
limitation monthly payments on fild has errors in format
revolving credits.
80x to complete may contain additional explanation.
Field should be left blank where *At least one payment at the time of transfer- for STSS32 i
Confirmed.
N6 sssiz i (TExT-5000}
Field codes are highlighted in amber where:
-field
for STSS32; or
fild has errors in format
etine Box contain indicator
- srsssa Degree of dependence on {Confirmed/uncont| Field codes are highlighted in amber where:
repayments confirmation irmed) Confirmation and detaied explanation |~ €4 eftblank; or
of the degree of dependence of the - fieldis equal to “Unconfirmed; or Adetailed explanation of the degree of
repayments of the holders of the - field has errors in format. Repayment of the holders shall | 01 once of the repayments of the
securitsation position on the sale of have beenstructured (0 1} 4o of the securitisation position on | Article 20(13) Detailed Explanation ttem 3.4.1of Annex 19 of Commission
depend predominantly on the Delegated Regulation (EU) 2019/980
assets securing the underying epena pres the sale of assets securing the
the N exposures pursuant to Article 20(13) of underlying exposures.
" oo n— 2 c e ety | esoson 1 ouzin Box to complete should contain the detailed explanation.
Loan made to section 4.4() of the Prospectus,in which reference is made to
o Field codes are highlighted in amber i the field i eft bank or has errors i format.
section 6.2 (Description of the Mortgage Loans) of the Prospectus.
Confirmed contain indicator (
Comphance wth rik {Confirmed/uUncont| Field codes are highlighted in amber where:
79 stss3a retention requirements b
oo e irmed} field s feft lank; or
-fild i equal to “Unconfirmed; or
field has errors in format
The Seler will represent on the relevant purchase date to the ssuer n clause 5.4.1(K) of the
1t to retain, on an ongoing b
economic interest of notless than 5 per cent.in the securitsation in accordance with article 6 of
the Securitisation Regulation. As a the Closing Date, such material net economic nterest willbe
held Regulation and the
entire interest inthe firstlosstranche, i this case the Class C Notes and i necessary, the Class B
Notes. In partcular, in clause 6 ) d)and ) of the
Confirmation and concise explanation
Mortgage Receivables Purchase Agreement to the lssuer and the Security Trustee, that it shall: (3]
a5 to how the originator, sponsor or
at ply with artice 6 of Regulation and el londor of s o ABCP
regulation adopted by the European Comission i respect of aricl 6 of the Securiiation
ot e o securitsation comply with the risk
retention requirement as provided for
Markets Authority in Article 6 of Regulation (EU)
Compl i d Authority {or any successor bodes), () or72a0n. Box to complete should contain the concise explanation.
&0 sTss3a i Jass B Notes and the Class C Notes on the Closing Date in order to comply with the | {TEXT-10000)
explanation requirement to retain a material net economic interest of ot less than 5 per cent. in the Field codes are highlighted in amber if the field i left bank or has errors in format.
Regulation, (d)aslong as there are
any S S of notless than 5 per cent. i the
rticle 6 of Regulation and it will provide the
Issuer and the Managers at the latest on the 3rd Business Day priorto each Notes Calculation Date
with information about the isk retained, including information on which of the modalites
P article 6(3) of Regulation asset forth n artcle
7(1)(e)i) of the Securitsation Regulation and (e) any intended or actual change in, or the manner
in which, ts interest n the firt loss tranche i held will be made by it in accordance with the
Securitsation Regulation will be notified by the Seller to the ssuer.
Ref ‘isk retention the
Regulation' in section 44 of th d (m of the Prospectus.
LEI field should be reported in Box to complete where available. Where reported, ths LEI
LEIof the entity (where available) that | 1914 ©Xist 2t the GLEIF database.
Only one LE should be reported.
a1 stssa (i enti - retains the materia net economic
interest pursuantto Artcle 21(1)of | oy o s are ighiighted in amber where:
Regulation (EU) 2017/2402
- neither entity name nor entityLEI s reported
- fild has errors in format
Entity name should be reported n Box to complete where LE| s ot available for STSS34- Aconcise explanation as o how the
Name of the entity (where LEl isnot | Retaining entity L€l originator, sponsor or orginal lender of
o sresan ROV — =] available) that retains the materialnet anon-ABCP securitisation comply with
economic nterest pursuant to Article | Field codes are highlighted in amber where: the risk retention requirement as
21(1) of Regulation (U) 2017/2402. - neither entity name nor entity LEI s reported provided for in Artile 6 o Regulation
fild has errors in format. (£) 2017/2402
An ndication which entity retains the
N Only possible values in Box to complete are Y or "N" material net econormic nterest and
Box contain"Y" is used for and"N" which option is used for retaining the
Isverticalsice in accordance with | TS “jk naing: .
ot ’ vertical slce n accordance wit
nes sTsss4 faitet. iy :glj;ig‘:i:; ::f‘r‘l::‘l:"‘":m sk |ied codes re highighted n amber where: Artice 6(3)(2)of Regulation (EU)
field s left blank; or 2017/2402;
-alloptions are flled-in with "N'; or (2)seller's share in accordance with Item 3.1 of Annex 9 and Item 3.4.3 of Annex 19
- fied has ercors in format. Complance withrisk retention. e 6(3)b) of Regulaton (EU) Aricle 21(1) Concise Explanation of Commission Delegated Regulation (EU)
N Only possible values in Box to complete are Y or "N" requirements 201712402; S019/080
Box to complete should contain °Y" where selle’s share is used for retaining the risk and 8)randomiy-selacted exposures kegt on
s seller’s share in accordance wigh | ™ Ohenvise: balance sheet, in accordance with Article
s sTss3a Sellers share v Article 6(3)(b) of Regulation (EU) eld codes are highighted namber where: 6(3) (c)(3) of Regulation (E) 2017/2402;
2017/2402 used for retaining the risk?  feld isleft blanks o (4)first loss tranche in accordance with
; Artice 6(3)(d)of Regulation (EU)
- alloptions ae flled-in with "N'; or 017724023
field has ercors n formt, — (5)firstloss exposure n each asset in
N Only possible vlues n Box o camplete are Y or N ecordanes with Ao 6oy o
Box to complete should contain °Y" where randomly-selected exposures kept on balance Rosuton (£0) 2013/2403;
Is randomly-selected exposures kept on |sheetis used for retaining the isk and "N" otherwise.
Ee e balance sheet, in accordance with {6)no compliance with sk retention
nes GEED Siposies ieptonbaned A Article 6(3) (c) (3) of Regulation (EU) | Field codes are highiighted in amber where: reauirements set outn Artce 6(3) of
sheet Regulation (EU) 2017/2402;
2017/2402 used for retaining the risk? | - feld i left blank; or
(7) other options used
- alloptions ae fillad-in with "N'; or
- filg has errors in format.
v 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 and
Isfistloss tranche in accordance with | ™ O e
g6 sTss3a Firstloss ranche v Artile 6(3)(d) of Regulation (EU) el cods are highighted i amber where:
2017/2402 used for retaining the risk?
field s left blank; or
- alloptions ae fllad-in with "N'; or
- filg has errors in format.
N Only possible values in Box to complete are Y or "N"
Box to complete should contain V" where fistloss exposure n each asset s used for
Isfirstoss exposure in each assetin | retaining the rsk and "N" otherwise.
Firstloss exposure in each accordance with Article (3)(e) of
ne7 sTsss4 asset indicator iy Regulation (EU) 2017/2402 used for | Feld codes are highlighted in amber where:
retaining the risk? ~field s left blank; or
- alloptions ae fillad-in with "N'; or
- filg has errors in format.
N Only possible values in Box to complete are Y or "N"
Box to complete should contain °Y* where there is no compliance with risk retention
Is there no compliance with risk requirements and "N otherwise.
s sresaa No complance with risk o retention requirements set out in eld codes are highighted namber where:
retention requirements Artice 6(3) of Regulation (EU)
oo ~feld s left blank; or
- feld s fillc-in with
- alloptions ae filladin with "N'; or
- filg has errors in format.
N Only possible values in Box to complete are Y or "N"
Box to complete should contain V" where other options s used for retaining the risk and
“N" otherwise
89 GEED Cheroricnindicatoy YNy Field codes are highlighted in amber where:
~field s left blank; or
Is other options used for retaining the | all options are iled-in with "N or
risk pursuant to Artcle 21(1) of - filg has errors in format.
Regulation (EU) 2017/24022 If Yes
please provide the used option.
Value should be reported in Bor to complete when Other option indicator i reported with
NoO sTss34 Other options used comment {TEXT-5000} " for STSS34.

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




i) contain indicator (¢
Mitigation of Interest rates
© {Confirmed/Unconf| Field codes are highlighted in amber where:
No1 sTss3s and currency risks i
irmed/N/A} field s left lank; or
confirmation ;
-field is equal to "Unconfirmed
-fild has errors in format.
The Mortgage Loan Critera require that all M Loans bear interest or fxe
rate of interest, subject to a reset from time to time. The Interest Rate payable by the ssuer with
respect to the Class A Notes s calculated Euribor, 8 Class
A Notes increase afterthe First Optional Redemption Date. The Interest Rate on the Class A Notes
shallatany cent. The Issuer will hedg o ful
" the Swap the Swap Counterparty y Trustee and
the Conditional Deed of Trustee, the Swap Counterparty Back- Confirmation and concise explanation
Up Swap Counterparty in order mitigate such posure. The Swap a5 to whether the interest rates and A concise explanation as to whether the
y the Issuer to the Swap currency isks are appropriately interest ates and currency risks are
Counterparty i less than the amount which the ssuer would be required to pay to the Swap mitigated and that measures are taken Mitigation of Interest rates (IR) | appropriately mitigated and that e 21) Concise xplanation Items 3.4.2 and 3.8 of Annex 19 of Commission
terparty, the Swap Counterparty to the Issuer shall to mitigate such risks and confirm that (FX) Risks taken to mitigate such ®! Delegated Regulation (EU) 2019/980
be reduced by an amount equal to such shortfal such measures are available to tisks and confirm that such measures are
Mitigation of Interest rates investors under Artcle 21(2) of contain o available o investors
No2 sTss3s and currency risks 1, inter ala, () the Swap Counterp: make, when due, any under Regulation (EU) 2017/2402
explanation the (i) the Swap Counterparty the lssuer shall Field codes are highlighted in amber if the field i eft blank or has errors in format.
promptly i Z p party
Conditional Deed of Novation. notice, the toth
Back-Up Swap Counterparty the of Novation. Upon such
tothe Swap Counterparty in resps
deemed to be areference to the Back-Up Swap Counterparty, (i) the Swap Counterparty shall be
he Issuer, (i) the Back-Up Swap
c f the Swap Counterparty
under h p Swap party rights
of the Swap Counterparty as against the Issuer under the Swap Agreement.
v -Up Swap party (
Reauisite n Jass AN
Exemption on derivatives contain d
No derivatives/Unconfirmed).
Derivatives not i
N3 sTSs36 purchased/sold by SSPE onon Field codes are highlighted in amber where:
confirmation vati - field i left blank; or
e Confirmation and concise declaration | - feld s equal o "Unconfirmed"; or Aconcise declaration that the SSPE has
that the SSPE has not entered into - crorsinfor not entered into derivative contracts
field has errors in format. Items 3.4.2 and 3.8 of Annex 19 of Commission
derivative contracts except n the ol exceptin the circumstances referred to | Artile 21(2) Concise Explanation e e (o1 2o19/980
ner thom the e tesuen circumstances referred to in Artices in Articles 21(2) of Regulation (EU) & .
4 . di
CEORITD SRR 21(2)of Regulation (EU) 2017/2402 2017/2402
Derivatives not particular, Conditon 3 (Covenants of the Issuer) of the Notes stipulates that the ssuer shallnot, Box to complete should contain the concise explanation
Noa sTSs36 by SSPE o by or provided for n the Transaction Documents, o with the prior | {TEXT-10000}
explanation written consent of the Security Trustee enter into derivative contracts. Reference is lso made to Field codes are highlighted in amber i the field i left lank or has errors in forma.
section 4.4(n) of the Prospectus
Confirmed contain indicator (C
“N/A" should be reported only where no derivatives are used
Field codes are highlighted in amber where:
Common standards field s left blank; or
1 standare {Confirmed/Unconf| o,
o5 sTss37 underwriting derivatives e - fild i equal to "N/A" and STSS36-Derivatives not purchased/sold by SSPE confirmation
irme
confirmation is not equal to "No derivative:
Confirmation and concise explanation | - field is not equal o " . Derivatives not purt
Confimaton and concie xplinaon | s not eaualto"N/A"and STSS36 Derates ot prchassold by 53¢ A concise explanation on whether any
 hedging confirmation is equal to "No derivatives"; or Hedsing netraments ueed re
used are underwritten and field i equal to “Unconfirmed’; o Derivatives using common Items 3.4.2:and 3.8 of Annex 19 of Commission
documented according to common; standards undenuritien and documented Article 21(2) Concse Explanation Delegated Regulation (EU) 2019/980
8 W | - fieldhas errors in format. according to commonly accepted gated Reg
pursuant to Article seconine
21(2)of Regulation (EU) 2017/2402 -
The i under a 1992 1SDA , including the Box contain
underwriting derivatives confirmation is not "N/A"
c tandard: between the ssuer, the Swap
g6 5537 c ecurity the Signing Dats (TEXT-10000)
o STSS3 i} L ST R f B Field should be let blank mmon standards underwriting derivatives
explanation confirmation is equal to N/A.
Ref lso made to section 4. 4 (Hedging) of the Prospectus. o
Field codes are highlighted in amber where it s not the case or field has errors i format.
etine Box contain indicator (
o7 srssss Referenced interest {Confirmed/Unconf Field codes are highlighted in amber where:
payments confirmation irmed/N/A) field s left lank; or
- field is equal to "Unconfirmed; or
-field has erors in format
to the Borrowers under th
payment of interest: Confirmation and concise explanation
on whether and how any referenced A concise explanation on whether and
Afloating rate of interest (1 month reset) or  fixed rate of interest is payable on the Loan Part, interest payments under the how any referenced interest payments
subject to resets from time to time (1 up to and including 20, 25 or 30 years). d labil Referenced interest payments | under the securitisation assets and e 2.2.29nd 2213 of Amnex 190f
calculated by reference to generally based on generally used interest | labilties are calculated by reference to | Artcle 21(3) Concise Explanation
Commission Delegated Regulation (EU) 2019/980)
not available in ’ , Bank Savings used market interest rates or generally rates generally used market interest rates or
Mortgage Loans and Switch Mortgage Loans used sectoral rates reflective of the cost . . generally used sectoral rates reflective
contain th i
Referenced interest of funds pursuant to Artile 21(3) of of the cost of funds.
Nog sTss38 {TEXT-10000)
payments explanation Afloating rate of interest is payable on the Mortgage Loans (or relevant part thereof) based on Regulation (EU) 2017/2402 ;
Field codes are highlighted in amber i the field i left blank or has erors in forma.
the rate for one-month Euribor plus a margin.
Hence, der the
or generally used reflective of the cost offunds, and do not
reference complex formulae or derivatives.
Reference s 4.4(0) of , inwhich
6.2 (Description of Mortgage Loans).
Confirmed Box contain indicator (
Acceleration notice
rationnotice {Confirmed/Unconf Field codes are highlighted in amber where:
N9 sTSs39 enforcement requirement
ke irmed) ~field s left lank; or
- field is equal to "Unconfirmed; or
field has errors in format
Upon delivery of an Enforcement Notice, the Security Trustee may, at it discretion and without
further notice, 2 may think fit to enforce the
Confirmation and declaration in general
security created by the Issuer n favour of the Security Trustee pursuant to the terms of the Trust onfirmation and declaration in gene otwapping of cash following | dechraton ngeneraltermsthat each
Deed and the Pledge Agreements, including the making of a demand for payment thereunder, but terms that each of the requiremens of Item 3.4:5 of Annex 19 of Commission
enforcement or an acceleration | of the requirements of Artcle 21(4) of | Artcle 21(4) Concise Explanation
itneed not dings unl byan Article 21(4)of Regulation (EU) Delegated Regulation (EU) 2019/980
notice Regulation (EU) 2017/2402 are met.
f Class of Notes and 2017/2402 are met.
Acceleration notice / Delivery of an the Security Trustee wil Box contain in
N100 sTSs39 enforcement requirement | rigger a change from the Revenue Priority of Payments and the Redemption Pririty of Payments | {TEXT-10000)
explanation into the Priority of Payments upon Enforcement. Pursuant to Condition 10 (Events of Default) of Field codes are highlighted in amber if the field i left bank or has errors in format.
the such willbe reported
undue delay.
Ref Iso made to Cond 10 (Events of Default) and 11 (Enforcement)
of the Notes and sections 4.4(p) and 5.2 Prioriies of Payment) of the Prospectus. See further
STSS 40, 41, 42and 43..
Confirmed contain indicator (C
i | i ighlighted in amber wher
o1 sresao No trappingof cash {Confirmed/Uncont ield codes are highighted in amber where:
confirmation irmed) fild s left lank; or
Confirmation and optional comment | feldis equalto "Unconfirmed
that no cash would be trapped . s i form:
Po field has errors in format. Confirmation that no cash would be
following the delivery of enforcement coshshallbe [ O7TAeN A o caot ol i 216001 Confrmati Item 3.4:5 of Annex 19 of Commission
rapped following the delvery o icle 21(4)(a onfirmation
or an acceleration notice pursuant to trapped PP e v Delegated Regulation (EU) 2019/980
enforcement or an acceleration notice.
Artcle 21(4)(a) of Regulation (EV)
Upon the issuance of an Enforcement Notice, no amount of cash shall b trapped in the Issuer
i 2017/2402. Box to complte may contain additional explanation.
N102 sTSs40 No trapping of cash comment . {TEXT-5000)
i ighlighted in amber wher has errors in form:
o R o feld codes are highighted in amber where the field has errors in format.
Confirmed Box contain indicator (C
Sequential amortisation (Confirmed/Unconf Field codes are highlighted in amber where:
s STssaL b o s ft lankio
CITELD (e Confirmation and optional comment |~ fleldisleft blank; or .
that principal ecepts from the e " Confirmation that principal receipts from
underlying exposures are passed tothe |~ field has errors in format.
the underlying exposures are passed to
investors via sequential amortisation of
. (b)principal receipts shallbe | the investors via sequential amortisation Item 3.4:5 of Annex 19 of Commission
Upon an by the Security the securitsation positions, as Article 21(4)b) Confirmation
° ¢ passed to investors of the securitisation positions, as Delegated Regulation (EU) 2019/980
Trustee under the Trust Deed willbe paid o the Secured Creditors (including the Noteholders, but determined by the seniority of the etemined o thesemiort o she
excluding the Participants, which shall be entitied outside, and with priorty over, his priority of securitsation position pursuant to et may contain o
Sequential amortisation ~ i o the relevant Participation in each of Article 21(4)(b) of Regulation (EU) v
N104 stssa1 " {TEXT-5000)
comment th tch Mortgag d Bank Mort 2017/2402
: i Field codes are highlighted in amber where the field has errors in format.
Receivables or ifthe amount recovered i ess than the relevant Participation, then an amount
equalto the amount actually recovered) and the Security Trustee in accordance with the Post-
fority of Payments. Reference is on 4.4(p) of P
Confirmed contain indicator (C
Reversed repayment on (Confirmed/Unconf Field codes are highlighted in amber where:
N10s sTssaz P2 ¢ X e
seniority confirmation irmed) ~feld s left blank; or
- field is equal to "Unconfirmed; or
-fild has errors in format.
Confirmation and optional comment
Upon th an by the Security :
that the repayment of the securitisation
Trust Deed will be paid red the Noteholders, but (c) repayment shallnot be Confirmation that the repayment of the
position s not to be reversed with Item 3.4.5 of Annex 19 of Commission
excluding the Participants, which shall be entitled outside, and with priorty over, this priority of reversed with regard to their | securitisation position is not to be. Aricle 21(4)c) Confirmation
regard to thei seniority pursuant to Delegated Regulation (EU) 2019/980
. relevant Participation in each of senority reversed with regard to their senioriy.
I e oo o Artcle 21(4)(c) of Regulation (EU)
2017/2402 Box to complete may contain additional explanation.
106 srssaz Reversed repaymentan | Receivabesorf the amount recovered i less thn th relevant Patcipaton then anamount. |+ oo
seniority comment equal to the amount actually recovered) and the Security Trustee in accordance with the Post- ,
Field codes are highlighted in amber where the field has errors in forma.
Payments. Th Priority of fora
" their Note:
andis not to be reversed with regard to such seniorty.
Ref Iso made to section 4.4(p) of P
Confirmed contain indicator (C
No automatic iquidation (Confirmed/Unconf Field codes are highlighted in amber where:
N107 sTssa3 4 1 K ghlig
confirmation irmed) ~feld s left blank; or
Confirmation and optional comment | feld is equal o "Unconfirmed"; or
oty v | ok s formt, () n0 provionsshallresuite | (L orovsons

Itarm 2 4 & nf Anney 10 f Fammiscinn




e require automatic iquidation of the | Article 21(4)d Confirmation e s v
exposures at market value pursuant to underlying exposures at market | a e Delegated Regulation (EU) 2019/980
underlying exposures at market value.
) ) ) Artcle 21(4)(d) of Regulation (EU) alue
Upon the ssuance of an Enforcement Notice, no automatic iquidation for market value of the 1372408
N Mortgage  under the Transaction Documents. 007124 may contain
N108 stssa3 K {TExT-5000}
commen . Field codes are highlighted in amber where the field has erfors in forma.
Ref Iso made to section 4.4(p) of 2
N/A
contain indicator (¢
Field should be "N/A" where transaction featuring non-sequential priority of payments
does not include. t the !
. it i f
Non-sequential priory of (Confimed/uncon] in the priority of payment reverting to sequential payments in order of seniority pursuant
N109 stssaa payments riggers et/ Confirmation and optional comment |0 AT 21(5) of Regultion (EU) 2017/2402.
Sl that transaction featuring non- .
sequential prioity of payments incude|Field codes are highlighted in amber where
riggers relating to the performance of |~ fied s eft lank; or )
the underlying exposures resultingin |~ 1eldis eaual to "Unconfirmed’; or
the priority of payment reverting to -field has errors in format.
payments in order of
senfority pursuant to Artcle 21(5) of
Regulation (EU) 2017/2402 may contain the priority
of payments triggers confirmation is not "N/A".
. " Confirmation that transaction featuring
it sresas Non-sequential priory of ———
payments triggers comment Field should be left blank where STSS44-Non-sequential prioriy of paymentstriggers non-sequential priority of payments
confirmation is cqual to N/A. include trggers rlating 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
e fesingron: - pmyment everin o el e 2169 Confirmation Frem.45 of e 13; Sg;ﬂ/\;\gn
- ndiator of payments of seniority. clegated Regulation
Field should be “N/A" where transaction featuring non-sequential pririty of payments Confirmation that such triggers include
o o . atleast the deterioration in the credit
in the priority of payment reverting to sequential payments in order of seniority pursuant qualty of the underlying expasures
’ o Artcle 21(5) o Regulation (EU) 2017/2402. below a predetermined threshold.
it srssaa Credit quality deterioration {Confirmed/Unconf|
[T CozflNEy Confirmation and optional comment | Field codes are highiighted in amber where:
that such triggers include atleastthe | - feld s left blank; or
deterioration in the credit quality of the | - field is equ to "Unconfirmed"; or
underlying exposures below a - fild i equal to "N/A" and "Confirmed is eported for STSS44 - Non-sequential priority
threshold pursuant to or
Artcle 21(5) of Regulation (EU) -field has errors in format
2017/2402
Credit qualty deterioration may contain the
N2 stssaa G T {TEXT-5000) v
gger comment
Field codes are highlighted in amber where the field has errors n format
Confirmed contain indicator (
icer experti (Conti | Field codes are highlighted in amber wher
i sressa servicer expertise {Confirmed/uncon feld codes are highlighted in amber where
confirmation irmed) -field i left blank; or
-fild i equal to “Unconfirmed; or
field has errors in format
Confirmation and detailed explanation
Obvion N.V.is i servicer of identi d active in on how the requirements of Artcle A detailed explanation on how the
the mortgage business since 2002. It has a minimum of 5 years’ experience in servicing mortgage 21(8)are met. As partof the Required expertise fromthe | requirements of Artcle 21(8) are met. As
loans. Obvion holds a the Dutch Fir s explanation, include references to any servicer and policies and part of the explanation, include Item 3.4.6 of Annex 19 of Commission
toei d servi Obvion N.V. policies and procedures intended to a drisk |references to any px Article 21(8) Detaled Explanation Delegated Regulation (EU) 2019/980
foans and ensure compliance with these management controls n place | procedures intended to ensure
- ' risk i ic A h tto Article 21(8) contain the detailed explanation. compliance with these requirements.
114 sTsssa e confirmation can also be found In clause 25 of the Servicing Agreement. In addition, Obvion N.V. |(TEXT-32767) | (b) of Regulation (EU) 2017/2402
i i i 15 of i thattwilluse its Field codes are highlighted in amber i the field i left blank or has errors in forma.
tokeepin force all
may be necessary with the Mortg:
e s e 440,35 ) and 6:3 (Originati jcing) of the
Prospectus.
Confirmed Box contain indicator (
“N/A" should be reported in Box to complete only where the securitisation is not a
revolving securitsation.
s srssas Early termination {Confirmed/Unconf| ®
confirmation (oY Field codes are highlighted in amber wh
Confirmation and concise explanation, | FEIC G £ MEUIBEdin amberwhere
where applicable, on revolvin - fild s left blank; or
et :::». oty amortsation |~ eldiseaualto “Unconfirmed;or Revolving securitisation with early |A concise explanation, where applicable,
Sin:.‘ :irf rmin: fnv :r : Ij\an .  field has errors in format. amortisation events for on how the provsions in At 216a) of | o) Concise Explanation Items 2.3 and 2.4 of Annex 19 of Commission
b o e of revolving period | Regulation (EU) 2017/2402 are reflected [*""“'* oneise Explanatior Delegated Regulation (EU) 201/980
period based on prescribed triggers
based on prescribed trggers in the transaction documentation.
pursuant to Article 21(6) of Regulation
Pursuant to clause 9.1.1 of the Mortgage Receivables Purchase Agreement the Issuer may only
(£V) 2017/2402 contain th Janation where STSs45-
upto (but Period End Date. For o
aconcise explanation how the provisions of artcle 21(6)(a), (b, (c) and (d)are met,reference is confirmation s not"N/A'
N6 sTssas Early termination explanation - B : {TEXT-10000)
made to the fields STSS46, STS547, STSS48 and STSS49 below. ’
Field should be left blank where STSS45-Early termination confirmation i equal to N/A.
Referenceis also made to section 4.4(r) of the Prospectus.
i i Field codes are highlighted in amber where it is ot the case or field has errors in forma.
Confirmed contain indicator (C
"N/A" should be reported in Box to complete only where the securitisation is not a
revolving securitisation.
Credit qualty deterioration (Confirmed/Unconf
N1z sTSS46 d i ! Field codes are highlighted in amber where:
trigger confirmation irmed/N/A}
-field i lft blank
~"Unconfirmed" s reported; or
~"N/A" is not reported and STSS45-Early termination confirmation is "N/
~"N/A"is reported and STSS45-Early termination confirmation is not"N/
- field has errors in format.
Confirmation and concise explanation .
110f i the Issuer may onl where applicable, on deterioration in (a) deterioration inthe credit | <011 €Xplanation where applicable,
. « i od v Date, e cre sty ofth underyn uality of the underlyin on how the provisions n Art 216)a) of |, i (g Concise Explanation ftems 2:3and 2.4 of Annex 19 of Commission
! pEs JTLETLI avelty e ety vine Regulation (EU) 2017/2402 are reflected ® Delegated Regulation (EU) 2019/980
exposures pursuant to Article 21(6) (a) exposures. 1 the transaction documentation.
Revoling Period End Date means the earlier of,interala, the date on which a Portfolo Trigger of Regulation (EU) 2017/2402 -
Event has occurred. Portfolo Trigger Event means, in respect of a Notes Payment Date, the
: Box contain th ! edit quality
AR S T R0 deterioration trgger confirmation i not "N/A"
Credit qualty deterioration ! SR a0 ST gg
N8 sTSsa6 ey Ratio calculated in relation to a Notes 1.50% and (d) the Addifional
trigger explanation ° j Field should be eft q trigger
Purchase Criteria re no longer being complied with, each as calculated on the Notes Calculation oA
i v Hence, ition of Portfolio Trigger . -
Events provi riggers in relation t qualty
Field codes are highlighted in amber where it s not the case or field has errors in format.
Receivables to or below a predetermined threshold. e
Reference s made to the in the Master
section 4.4(1) of the Prospectus.
Confirmed contain indicator (C
“N/A" should be reported in Box to complete only where the securitisation is not a
revolving securitisation.
Insolvency:-related event (Confirmed/Unconf
Ni19 sTssa7 o g % Field codes are highiighted in amber where:
confirmation irmed/N/A)
- field sl blank
~"Unconfirmed" s reported; or
~"N/A"is not reported and STS545-Early termination confirmation is "N/A'; or
Confirmation and concise explanation, | ~"N/A"is reported and STSs45-Early termination confirmation i not"N/AT; or A concise oxlamaton. ahere nplas
where applicable, on occurrence of an | - field has errors in format. concise explanation, where applicable,
insolvency-related event o the aninsolvency- | on how the provisions o triggers n Art Items 2.3 and 2.4 of Annex 19 of Commission
) v related event of the originator or | 21(6)(b) of Regulation (EU) 2017/2402 | Article 21(6)(b) Concise Explanation . ’
Pursuant to clause .1.1 of the Mortgage Receivables Purchase Agreement the Issuer may only originator or servicer pursuant to Delegated Regulation (EU) 2019/980
; servicer are reflected in the transaction
w wpto & Period End Date. Artcle 21(6) (b) of Regulation (EU) oromentation.
2017/2402 focumentatio
Revoling Period End Date means the earlie of, intr ala, the date on which an Insolvency Event contain th Janation where
in respect of Obvion has occurred which is continuing and the date on which the appointment of event confirmation s not "N/A".
i icer is termi han .
120 sresar c event erminated (other than a voluntarytermination by Obvien asServicerin | oo
explanation the the Hence, Field should be eft bar is cqual to
Revolving Period End v triggers in relation
related event with regard to the originator or the servicer.
Field codes are highlighted in amber where it s not the case or ield has errors i format.
Reference s made to the in the Master
section 4.4(r) of the Prospectus.
Cehined contain indicator (C
“N/A" should be reported in Box to complete only where the securitisation is not a
revolving securitisation.
N121 sTssas e heheld {Coprmed Bocent Field codes are highlighted in amber where:
value confirmation irmed/N/A}
field s left blank
~"Unconfirmed" s reported; or
~"N/A" i ot reported and STSS45-Early termination confirmation is "N/A'; or
~"N/A" i reported and STSS45-Early termination confirmation is not"N/A'; or
-fild has errors in format.
A concise explanation, where applicable,
pursuant o clause 8.1.1 of the Mortgage Receivables Purchase Agreement the | ! Confirmation and concise explanation, on how the provisions or triggers n Art
G T G e L S DA L O S G oy where applicable, on value of the 21(6)(c) of Regulation (EV) 2017/2402
N upto & Period End Date. (c) value of the underlying
underlying exposures held by the SSPE are reflected in the transaction Items 2.3 and 2.4 of Annex 19 of Commission
exposures held by the SSPE fals Article 21(6)c) Concise Explanation
. ’ . ) falls below a pre-determined threshold using Delegated Regulation (EU) 2019/980
Revoling Period End Date means the earlier of, inter ala, the third successive Notes Payment below a pre-
) . pursuant to Article 21(6) (c) of 0 the relevant sections of the
Date on which the Reserved Amount s higher than EUR 1,000,000 and the date on which a
! : Regulation (EU) 2017/2402 underlying documentation where the
Portfolio Trigger Event has occurred. Portfolio Trigger Event means, in respect of a Notes Payment containth here N e e e toom
Date, the occurrence of any of the following events: (a) there is a balance standing to the debit on concise exp)
) ; : threshold value confirmation is not "N/A".
pre-determined threshoid | ¥ ©f the Princial Deficiency Ledigrs, (0 the Realised Loss Ratio exceeds 0.40%, c) the
N1z2 sTssas ek Delinquency Ratio calculated i relation to a Notes Payment Date exceeds 1.50% and (d) the {TEXT-10000) Fild should be left .
& Additional Purchase Criteria are no longer being complied with, each s calculated on the Notes A
Calculation Date immediately preceding such Notes Payment Date. Hence, the definition of a
g R N (Y o TR IO S T T Field codes are highlighted in amber where it s not the case or feld has errors in forma.
trigger in relation to the value of the Mortgage Receivables held by the Issuer faling below a
predetermined threshold.
Reference s made to the in the Master
section 4.4(r) of the Prospectus.




New underlying exposures

Confirmed

contain indicator (Cc

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

Nz3 sTSsa9 failure generation e Field codes are highlighted in amber where:
irmed/N/A}
confirmation - field i 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.
Pursuant to clause 8.1.1 of the Mortgage Receivables Purchase Agreement the Issuer may only Confirmation and concise explanation,
h N upto i ing Period End Date. where applicable, on a failure to (d)a failure to generate sufficient .
A concise explanation, where applicable,
generate sufficient new underlying new underlying exposures
y . . on how the provisions in Art 21(6)(d) of Items 2.3 and 2.4 of Annex 19 of Commission
Revolving Period End Date means the eariier of,inter aia, the third successive Notes Payment exposures meeting pre-determined meeting pre-determined credit Artcle 21(6)(c) Concise Explanation
; Regulation (EU) 2017/2402 are reflected Delegated Regulation (EU) 2019/980
Date on which the Reserved Amount is higher than EUR 1,000,000, The Available Principal Funds, credit qualty (rigger for termination of aualty (tigger fortermination of | 1°5 %107 (€01 90173407 ore e
being, among other things, the he Mortgas 3 the revolving period) under Article the revolving period) .
21(6) (d) of Regulation (EV) 2017/2402
during the Revolving Period, be used towards payment of the purchase price for, among other (6) (d) of Reg (EV) 2017/: contain o where STSS49-New underlying
things, f there aren'tany tgage Receivables meeting the A
, N La2en ’ exposures failure generation confirmation is not "N/A
(including the Mortgage Loan Criteria, the Green Eligibiiy Criterion and the
N124 sTssag failure generation Aditional Purchase Cri ilable, to mak ion for hich wil Feld should
explanation form part o the Reserved Amount. Where that Reserved Amoun has on the third successive Contimation s il 1o A
Notes Payment Date built up to more than EUR 1,000,000 those funds have not been used for the a
purchase of New Mortgage Receivables, indicaing an nabily t generate new exposures meeting Field 1 amber where it field has errors in format.
the relevant criteria. Hence, the definition of Revolving Period End Date provides for triggers in
relation to a failure to generate suficient New Mortgage Receivables that meet the
Reference is made to the tforth in the Master and
section 4.4(r) of the Prospectus.
Confirmed contain indicator (C
Participant duties {Confirmed/Unconf| Field codes are highlighted in amber where:
N12s sTssso . y
confirmation irmed) Confirmation and optional comment | -fild i left blank; or
that the transaction documentation - field is equal to "Unconfirmed; or
specifies al of the requirements under | - field has errors n format. — Confirmation that the transaction
Article 21(7) () of Regulation (EU) aorane documentation specifies al of the . item 3.2 of Annex 19 of Commission Delegated
contractual obligations of the Article 21(7)(a) Confirmation
2017/2402 on the contractual e requirements under Article 21(7) (2) of Regulation (EU) 2019/980
The Servici duties and ibiltes of the obligations, duties and responsibilties Regulation (EU) 2017/2402.
servicer. The Trust Deed fons, duti the of the servicer and the trustee, ifany, | Box to complete may contain additional explanation.
N126 sTSss0 Security Trustee. Th i obligations, duties and | {TEXT-5000) and other ancillry service providers
i the Issuer Reference is Field codes are highlighted in amber where the field has erfors in forma.
Prospectus.
etine Box contain indicator (
Confirmation and optional comment
127 srsss Servicing Continuity {c that i Field codes are highlighted in amber where:
confirmation irmed) expressly satisfies the requirements of |- field s 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 i format Confirmation that the securitisation
necessary to ensure . Continuity P documentation expresslysatfes the [ Confirmat Item 3.2 of Annex 19 of Commission Delegated
ervicing Continuity Provisions rticle onfirmation
that a default by or an insolvency of the " requirements of Article 21(7) (b) of Regulation (EU) 2019/980
servicer does not resultin a termination Regulation (EU) 2017/2402.
Clause 14 h 4 of servicing, such as a contractual Box to complete may contain additional explanation.
Servicing Continuity.
N128 stsss1 P regarding the substitution of the servicer. Referenceis also made to section 4.4(s) of the {TEXT-5000} provision which enables the
Prospectus. replacement of the servicer insuch | Field codes are highlighted in amber where the field has errors in format.
case.
Confirmed
contain indicator (Cc
N/A should be reported in Box to comp the transaction does
iz srsssz Derivative Counterparty (ConFImMEA/UNCONt| ortaton and optionalcomment
Continuity confirmation irmed/N/A) it the transaction documentation | Field codes are highiighted in amber where:
satisfies all of the information referred |~ ield s eft blank; or Confirmation that the tansact
field i nconfirm onfirmation that the transaction
toin Artile 21(7) () of Regulation (EU) | ~field s equalto"Unconfirmed
- field has errors in format. (cIDerivative Counterparty documentation satisfies all of the item 3.8 of Annex 19 of Commission Delegated
2017/2402 on provisions that ensure Confirmation
o oot Continuity Provisions information referred to n Article 21(7) Regulation (EU) 2019/980
e erivative
() of Regulation (EU) 2017/2402.
counterparties in the case of their {c)of Rogulation (EU) 2017
default, insolvency, and other specified
The C i the Swap Counterparty i the events, where applicable.
Derivative Counterparty Box to complete may contain additional explanation.
N130 sTsss2 P | case of ts defautt, v specif Ref 50 mad ion 4.4(s) | {TEXT-5000) plete may ©
Continuity comment Pl
i Field codes are highlighted in amber where the field has errors in format.
Confirmed Box contain indicator (
“N/A" should only be reported where not applicable.
i3 srsssa Liquidity Provider Continuity {Confirmed/Unconf | o tion and optional comment
confirmation irmed/N/A} et the transaction documentation | Field codes are highiighted in amber where:
satisfies all of the information under |~ ield sleftblank; or .
Artcle 21(7 (c) of Regulation (EU) - fieklis equal to “Unconfirmed or
2017/2402 on provisions that ensure |~ 1eld has errors in format.
the replacement of liguidity providers
Clause 7.6 of the Cash Advance Facility Agreement provides for provisions n relation to the in the case of ther default insolvency,
replacement of the Cash Advance Facilty Provider i the case of a Cash Advance Facily Relevant and other specified events, where
Liquidity Provider Continuity |Event (which includes, amongst others, the event that the Cash Advance Facilty Provider is applicable. Box to complete may contain additional explanation.
N132 sTSs53 T v g 5 4l {TEXT-5000) o plete may ©
comment assigned a ating less than such rating d
o a head of any breach or insolvency Field codes are highlighted in amber where the feld has errors in format. Confirmation that the transaction
of the Cash Advance Facilty Provider. (c)Account Bank Continuity documentation satisfies all o the Item 3.8 of Annex 19 of Commission Delegated
Artcle 21(7)c Confirmation
Provisions information under Article 21(7 (c) of 7K Regulation (EU) 2019/980
Confirmed Regulation (EU) 2017/2402.
Box contain indicator (
iz srsssa Account Bank Continuity {Confirmed/Unconf| o tion and optional comment | Fiéldcodes are ighlighted n amber where;
confirmation irmed) et the transaction documentation ~fild i eft blnk; or )
satisfies all of the information under |~ 1eld s eaual o "Unconfirmed; or
Artcle 21(7 (c) of Regulation (EU) - feld has errors n format.
2017/2402 on provisions that ensure
the replacement of the account bank in
the case of their default, insolvency,
Clause 7 (Term ssuer for provisions in Box to complete may contain aditional explanation,
Account Bank Continuity and other specified events, where
N13a sTsss3 relation to the replacement of the Issuer Account Bank in the case of it default, insolvency and | (TEXT-5000)
comment applicable.
pecified events. Reference is Field codes are highlighted in amber where the feld has errors in format.
Confirmed contain indicator (C
| i iehiighted in amber wher
s srssss Debt iwation {Confirmed/Uncont feld codes are highlighted in amber where:
documentation confirmation irmed} -field i eft blank; or
field is equal to "Unconfirmed
- field has errors n format.
Pursuant to clause 2.3 of the Servicing Agreement, the Servicer shallat all times act in relation to
the d Loans in such asitwould to
§ b
expect residential inthe act Confirmation and optional comment
in servicing its mortgage loans and mortgages over such property. The Servicer will administer the Confirmation that the underlying
that the underlying documentation sets
Mortgage Loans and security related thereto in such manner as a reasonably prudent servicer of documentation sets out in clear and
outin clear and consistent terms, Clear and consistent definitions
residential mortgage loans i the Netherlands would do and on the same terms as the consistent terms, definitions, remedies Item 2.2.2 of Annex 19 of Commission
definitions, remedies and actions relating to the treatment of Artcle 21(9) Confirmation
mortgage loans and are held for its own account and with and actions relating to the debt Delegated Regulation (EU) 2019/980
relating to the debt situations set outin problem loans
due and proper regard to the principles and procedl th Procedures e 219)of Regtaton (£0) situations set out in Article 21(9) of
pebtstunt or,insofar not covered by the Administration Procedures, in such manner as a reasonably prudent 17720 Box to complete may contain aditional explanation, Regulation (U) 2017/2402
N136 sTssss docomentt o [servicerof loans in would do. Th {TEXT-5000) .
jocumentation comment | p, ts out Obvion's policy d I Field codes are highlighted in amber where the field has errors in format.
default of debtors, forb charge offs,
recoveries and other asset performance remedies as referred to n article 21(9) of the
Regulation. The concept of holid Mortgage
Loans and therefore not included in the Administration Procedures. Hence, the Servicing.
I v
in artile 21(9) of the Securitsation Regulation.
Ref Jso made to section 4.4(u) of
Confirmed Box contain indicator (C
Confirmation that the securitisation
Priorties of tand d tation sets out the priorities of
s o peymenten {Confirmed/Unconf Field codes are highlighted in amber where: jocumentation sets out the priorfties o
N137 sTSss6 triggered events e el b ot bl payment and trigger events pursuant to
confirmation ; Articles 21(9) of Regulation (EU)
- field is equal to "Unconfirmed; or
2017/2402.
- field has errors n format.
The Revenue Priority of Payments i set forth in clause 11 of the Trust Deed, the Redemption
Prioriy of Payments s set forth in clause 12 of the Trust Deed, the Post-Enforcement Priority of
Paymentsis set forth in clause 14 of the Trust Deed and clause 13 of the Trust Deed sets out the Confirmation and optional comment
provisions for payments outsde the prioit of payments. Condition 10 (Events of Default) of the that the securiisation documentation priortesof payment and trigers Item 3.4.7 of Annex 19 of Commission
Notes specifies the events triggering delivery of an Enforcement Notice. Delivery of an sets out the priorities of payment and Artcle 21(9) Confirmation
N § § § events Delegated Regulation (EU) 2019/980
Enforcement Notice by the Security Trustee wil trigger a change from the Revenue Priority of trigger events pursuant to Artcles 21(9)
. ” Confirmation that the securiisation
Payments and the Redemption Pririty of Payments into the Pririty of Payments upon of Regulation (EU) 2017/2402. ’
O — T " may contain documentation sets out the priorites of
N138 STSS56. ) . y - - " v {TEXT-5000} payment and trigger events pursuant to
triggered events comment |addition, Condition the and waiver Noteholders)
T " AT o watver vl S nout e Field codes are highlighted in amber where the field has errors in forma. Articles 21(9) of Regulation (EU)
i 2017/2402
consent of i ith th tforth in Condition 14(d), to a change /
in the Priority of Payments, ially affect any
principal under the Not reported to the Notehold
practicable thereafter.
Ref Jso made to section 4.4(u) of 2
Confirmed contain indicator (C
Confirmation that the provisions under
iz srsss? Timely resolution of conflicts {Confirmed/Unconf Field codes are highlighted in amber where: Artcle 21(10) of Regulation (EV)
confirmation irmed) - field i left blank; or 2017/2402 relating to the timely

Confirmation and optional comment

that the nrnvisinns under Articla 210101

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

[Timety racnlitinn of canflicts

resolutions of conflicts are met.




Conditon 14 (Meetingsof Noteholders; Modifcaton; Consents; Waiver; Remova Director)of the of Regulaton (EU) 2017/2402 rlating between classes o nvestors & Avice 2110) Confirmation e e oot
Commission Delegated Regulation (EU) 2015/980
Notes, Clause 31 of the Trust Deed and schedule 1to the Trust Deed contain clar provisions for tothe timely resolutions of confiicts are responsibiltes of trustee
convening meetings of Noteholders, oting ights o the Noteholders,the procedures in the event met. may contan Confirmation that the provisions under
igo srsssy y confiicts [of Tasses and the the Security Trustee in thi extso00) Article 21(10) o Regulation (EU)
comment therefore the provisions o articl 2110} of the Securtisation Regulation relating to the timely 2017/2402 relating to the timely
Field codes are highlighted in amber where the field has errors n format
resolution of conflcs are met. resolutions of conflcts are met.
Reference s also made to section 4.4(v) of b
Gl contain indicator (
Should potentialinvestor ask or historicaldata, then the originator should confirm that the
Historical Default and Loss information wil be avaiable on demand
a1 stssss Performance Data {Confimed/unconf]
confirmation edl Confirmation and optional comment | Fied codes are highiighted in amber where:
that the data required to be made - fied i eft blank; or
available under Article 22(1)of - fleklis equal to “Unconfirmed or
Regulation (EU) 2017/2402 s available | ~field has errors i format
on static and dynamic historical default Confirmation that the data required to
Section 63,17 (Data on statc and dynamic hstorcal default and oss erformance)of the and los performance. storcal befauttand Loss e made avaiable under Artice 22(1) of Lem2.2.20f Anmex 19 6f Commission
Pssnsoiiind o) and ; fora Regulation (EU) 2017/2402 s avalable, | Atile 22(1) Confirmation
Box to complete may contain additional explanation. Performance Data Delegated Regulation (EU) 2019/980
s | o o o i stating clearly where the information
N1az stssss p o e torthe | TEXT-S000} can be found.
Field codes are highlghted in amber where the field has errors in format.
Prospectus has been made available to the potentia investors prior o the pricing of the Notes.
Reference s also made to section 4.4(w) of the Prospectus.
Section 6.3.17 (Data on static and dynamic historicaldefault and loss performance) of the under Artcle
Prospectus Includes d and o fora requiredto |22(1) 2017/2402 can be found.
i sresss Historical Defaultand Loss | period e " tgog those being exroon) be made avaiable under Article 22(1) of
Data location of h . Adraftof the Regulation (EU) 2017/2402 canbe | Fild codes are highlighted in amber where:
Prospectus has been made available to the potentia investors prior o the pricing of the Notes. found - field i left blank for public securitsations; or
Reference s also made to section 4.4(w) of the Prospectus. - field has errors n format.
Confirmed
contain indicator ( ’
Confirmation that a sample of the
sample external verification {Confirmed/Unconf Field codes are highlighted in amber where: underlying exposures was subject to
N1as sTssso external vrification prior o the
G () Confirmation and optional comment |~ fied i left blank; or 3 issuance ofthe securites by an
that asample of the underlying - fied is equal to "Unconfirmed; o appropriate and independent party.
exposures was subject to external - feld has errors n format. sample of the underlying
verifcation prior to the issuance of the exposures subject to external Article 22(2) Confirmation /A
Asample of Mortgage byan ) securities by an appropriate and verfcations Confirmation that a sample of the
ndeper S e s Ty p * D e o sy Boxt compete may contan adaitional exlanation underlying exposures was subject to
N1as STSs59 i e Seller Gl {TEXT-5000) & external verification prior to the
. . s Field codes are highlighted in amber where the field has errors n format. issuance ofthe securities by an
Reference is also made to section 4.4(x] of the Prospectus, in which referenceis made to section
6.1 Stratification tables)of the Prospectus, appropriate and independent party
et contain indicator (C
N146 STSS60 UENTREED flow model !Conﬁrmed/Uncnn! Field codes are highlighted in amber where:
confirmation (prior prcing) irmed) field i left blank; or
- fild is equal to "Unconfirmed or
- field has errors In format,
The potential investors have been provided with a iabilty cash flow model as eferred to in article Confirmation that alabilty cash flow
22(3) of the Securitisation Regulation which is published by Bloomberg,Intex and LoanbyLoan modelis available to potentialinvestors
respectively, prior o the pricing of the Notes. In adtion, the Seller willrepresent on the relevant prior to picing and location where this
purchase date to the Issuer in lause 5.4.1(q) of the Mortgage Receivables Purchase Agreement information i available pursuant to
thatit has provided to potential investors a labilty cash flow model a referred to n artcle 22(3) Article 22(3)of contain the aliablty cash flow model i availabl
Locationof ity cash fow | e SeEuTtsation Regulaion which is publshed by Bloomber,Intexand LoanbyLoan 2017/2402. and may contain any additional explanation
Nia7 ST5560 e respectively,prior to the prcing of the Notes. Also, 2
’ it shal, for the purpose Feld codes are highlighted in amber where:
artcle 22(3) of th jsation Regulation, make aval fild i left lank for public securiisations; or Confirmation that alablty cash flow
labilty cash (i) the lssuer, d - field has errors In format, model s avalable to potential nvestors
an ongoing basis an i) any potentia investor upon s request. vty of sty cash s | P17 10 PFE an state clarly where
; this information s availabl. After Aticle 22(3) Confirmation /A
model to potentialinvestors
Reference is also made to section 4.4(w) of the Prospectus pricing,confirmation that such
information has been made available to
Confirmed potential investors upon request.
i indicator (
Field should be equal to"Confirmed where the STS notifcation is submitted before pricing
g STS560 CELCT T el Field codes are highlighted in amber where:
confirmation (afte pricing) irmed) e e
Confirmation and optional comment i
that after pricing, such nformation has | °ed s €aual to "Unconfirmed; o
been made available to potentia - field has errors in format.
investors upon request pursuant to
The Seller Jause 5. n Receivables Purchase Article 22(3)of Regulation (EU)
[Agreement that it shal for the purpose of compliance with article 22(3) of the Securitisation 2017/2402.
Regulation, make available a least one of th liabty cash [
N1t stss60 et | suer, he d an ongoing basis and (i) upon | TEXT-5000} may containthe
LTS Field codes are highlighted in amber where the fild has errors n format.
Reference s aiso made to section 4.4(w) of the Prospectus.
[zt Boxto complete should contain the confirmation indicator:
‘Available” where information is available
"Nt Avaiable" where information is not avalable and STSS10-Underlying exposures
lassification s equa to "residential mortgages" or "auto loans/leases”
/A only where STSSI10-Underlying exposures classificaton is not equalto "residential
mortgages” or "auto loans/leases’
iso srsset Environmental performance Coni u e codes N
Sl HAL) 2 E8) on whether the information related to | -feld i eft lank, or Aconcise explanation on whether the
the environmental erformance of the | field s equl to “Not avaabl’;or rublcation on environmental | Momaton relted tothe
asets financed by residentialoans,or | /At is reported and STSS10-Underlying exposures classiication s equal o "residential [ oo™ " = o0 environmentlperformance of the
autoloans or esses s avaiable | mortgages” or"autoloan/leases” or oo comsing of assets financed by resdental lans,or [ Concise Explanton A
pursuant to Article 7 (1)(a) of Regulation 'N/A" is not reported and STSS10-Underlying exposures classification is not equal to residential loans or carloansor | V0 103nS o leases is avallable pursuant
(EU) 2017/2402 and a statement where. | residential mortgages" or "auto loans/leases” e o Article 7 (1)a) of Regulation (EU)
that information isto be found ~field has errors n format, 2017/2402 and a satement where that
pursuantto Article 22(4)of Regulation information i o be found.
(E0) 2017/2402 When Environment performance confirmation for STSS61 is‘Availabl’, o to complete
should contain  statement indicating the section where the information i disclosed.
The Sellr publish on a quarterly
ivables i article 22(4) of i ; , .
st sTsse explanation Regulation, which shall be provided substantialy n the form of the DTS Data Tape by nolter than |27 20200 When for STSS61is Avaable’, box
to complete should be lft empty.
isalso made 4.4(y)ofthe Prospectus.
Field codes are highiighted in amber where it s not the case or field has errors in format.
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