Background information:

m:f:m RTS field code “::::;;’:{::": Field name Box to complete Field format Field description Technical guidance RTS field name RTS Content to be reported ::ti:‘;'::;::;’:::::) PR fa::::;t;::lzxplanatinn type ::tf::‘;'::;’;::::‘;:a, D
T igentitier for ST reported before the release of the new
ESMA Register of STS notifications. This field should be the same as the entry in STSS4 -
Securitisation unique identifier.
The unique identifier as assigned by | " 1 case of STS on sect for which multiple STS Where reporting an update, the unique
NO sTss3 c STS notification identifier {NOTIFICATION ID} | ESMA to the previously notified sts | "Otifications were submitted by different reporting entities on the same securitisation |\ e o identifier reference number assigned by ESMA to | N/A General Information
i identifier - STSS4 - Securitisation unique identifier (as it may be the case for master trust .
notification. the previously notified TS notification.
securitisations or ABCP transactions with multiple sponsors), this field should contain the
unique identifier of the STS notification as assigned by ESMA (STSS4 - Securitisation
unique identifier suffixed by a 2-digits classification code)
This field should be left blank otherwise. - o . -
- Public Securitisation type. may ba Publi-or | 01 POSSble values n Box to complete are "Public” and "Prvate —
N1 % Securitisation type {usT e Securitisation type N/A General Information
Field codes are in amber if the field is left blank or has errors in format.
Only one LE 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 LEI of the Designated Entity n | T¢ NRE code assigned to th STS natifcation reporting enity should be authorised for Legal Entit Identifie (LI) o the entity )
’ " this Designated Entity LEI for the date at which the notification will be submitted as final. | ) designated as the first contact pointand | Item 3.2 of Annex 19 of Commission Delegated
N2 STSSO % Entity LI {Len accordance with Article 27(1) of First contact point Article 27(1) General Information
Regulation (EU) 2017/2402 v ) o ) name of the relevant competent Regulation (EU) 2019/980
Field codes are highlighted in amber i the field is et blank or has errors in format. authority
Note: The relevant competent authority of the Designated entity is requested during the
registration process of that Designated Entity into the STS register system.
ISIN (12-character alphanumeric code) should be reported in Box to complete where
available.
Where available, the international
Where multiple ISIN codes are reported, ";" separator should be used without any space. security identification code (ISIN) or
Where available, the international codes. If no ISIN i available, then any
N3 sTss1 c Instrument ISIN FRO01400YDY3 {IsIN} The same ISIN should not be reported multiple times. Instrument identification code | other unique securities code assigned to
security identification code(s) (ISIN).
this securitisation.
Field codes are highlighted in amber where:
- the field has errors in format; or
- the fields STSSL-ISIN, STSSL-Instrument code type and STSS1- Instrument code are left
blank
TSt UMET Coe TyPe 3na TSTTUMTEnT Coue SOUTa e TepoTTed T 50X T0 COmpIeTe WTere
ISIN is not available.
To be used to define the instrument code type (such as CUSIP).
Where no international code is assigned to this securitisation, at least one internal code
should be reported i field STSS1-Instrument code and "INTERNAL" should be reported in
this field.
If no ISIN is available, the name of the "
Na sTss1 c Instrument code type ISIN available and provided above {ALPHANUM-35} | unique securities code assigned to this | \V"e"® Multiple codes are reported, *;" separator should be used without any space
between each code type. That may lead to repetition of the same code type
securitisation P
Field codes are highlighted in amber where:
- STSS1-Instrument code type is left blank whereas STSS1-Instrument code is reported;
or
- the fields STSSI-ISIN, STSS1-Instrument code type and STSS1- Instrument code are left
blank; or
TS HIfERE €56 tpe S strumenT cove SO DE TepUrTETTTBUX TO CompreTe WrTere
ISIN is not available.
To be used to report the instrument code that is not ISIN (such as CUSIP).
Where no international code is assigned to this securitisation, at least one internal code
should be reported i this field
Where multiple codes are reported, ";" separator should be used without any space
If no ISIN is available, any other unique | between each code. That may lead to repetition of the same code type
NS sTSs1 c Instrument code ISIN available and provided above {TEXT-100} securities code such as (CUSIP_Value;CUSIP_Value)
2 CUSIP, assigned to this securiisation
Field codes are highlighted in amber where:
- STSS1-Instrument code is left blank whereas STSS1-Instrument code type is reported;
or
- fields STSSL-ISIN, STSS1-Instrument code type and STSSL1- Instrument code are left
blank; or
- the number of Instrument code types is different from the number of Instrument
codes; or
_Sialt has grence in farmat
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 LEs should exist at the GLEIF database.
The LEI of the originator(s) and Item 4.2 of Annex 9 of Commission Delegated
NG sTss2 c Originator LEI 969500GVS0251YGIS632 ey The LEI of the originator(s) Where multiple LEI are reported, ";* separator should be used without any space Legal Entity Identifier (LEN) sponsor(s) and, where available, original | N/A General Information Reguition (£0) 2015/90
lender(s).
Field codes are highlighted in amber where:
~ neither Sponsor LEI nor Originator LEi is reported; or
- field has errors in format,
FRANCE When only one originator is reported, please use this Box to complete to report the
unique country.
Select the relevant EEA country in the drop-down list of Box to complete. Where available, the country of
) The country of establishment of the ) establishment of the originator(s), !
N7 sTss8 c Originator country counTRy £y} | O el codes are highlghted n amber where Country of establishment cromtorts, SSPE(s) and riinal Article 18 and 27(3) General Information N/A
- both Originator country and Originator country (if multiple countries) are left blank lender(s).
where Originator LE| is reported; or
- both Originator country and Originator country (if multiple countries) are filled-in; or
- field has errors in format.
When several originators are reported, please use this Box to complete to report the full
list of countries. ";" separator should be used between each EEA country (in the same
order used for the originator LEI). That may lead to repetition of the same country
(IRELAND;ITALY;IRELAND;CZECHIA).
—— {COUNTRY.u_is | The country of establishment ofthe | Fild codes ae highighted n amber where: ) ) Z:‘:h':;“m”!il:‘:f::: Zf;"‘n‘;t:r:s'
N7 sTss8 c originator(s) (if multiple originators - both Originator country and Originator country (if multiple countries) are left blank [ Country of establishment Article 18 and 27(3) General Information N/A
multiple countries) T ! ! ° sponsoris), SSPE(s) and original
from different countries) where originator LEI is reported; or ot
- 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.
Sponsor LET shouTd be reported in Box to complete for each sponsor in That securiisation:
Atleast one Sponsor LEI or Originator LEI should be provided.
Reported LEIs should exist at the GLEIF database.
The LEI of the originator(s) and Item 4.2 of Annex 9 of Commission Delegated
N8 sTss2 c Sponsor LEI {Len The LEI of the sponsor(s) Where multiple LEI are reported, ";" separator should be used without any space Legal Entity Identifier (LEN) sponsor(s) and, where available, original | N/A General Information Reguioton (EL) 2015/90
lenderfs).
Field codes are highlighted in amber where
 neither Sponsor LEI nor Originator LEi is reported; or
- field has errors in format.
When SRy ORe SaoNSO s Jeported. please Use This BoxTo CompIets To TeportThe Tnigue
country.
Select the relevant EEA country in the drop-down list of Box to complete.
The country of establishment of the
No GeD C SEonserceLnty {COUNTRY_EUL | 0 sor(s) Field codes are highlighted in amber where:
~ both Sponsor country and Sponsor country (if multiple countries) are left blank where
Sponsor LEl is reported; or
- both Sponsor country and Sponsor country (if multiple countries) are filled-in; or
e presse Use s Bow To CompIete To TeporT TRe Ol Tt Where available, the country of
of countries. ";" separator should be used between each EEA country (in the same order [ country of establishment establishment of the originator(s), Article 18 and 27(3) General Information N/A
used for the sponsor LEI). That may lead to repetition of the same country sponsor(s), SSPE(s) and original
(IRELAND;ITALY; RELAND;CZECHIA) lenderfs).
: The country of establishment of the | Field codes are highlighted in amber where:
N9 sTss8 c isz:::;;““”v (T {COUNTRY_EU_LIS | o or(s) (if multiple sponsors from | - both Sponsor country and Sponsor country (if multiple countries) are left blank where
different countries) Sponsor LEI is reported; or
- both Sponsor country and Sponsor country (f multiple countries) are filled-in; or
- the number of Sponsor LEIs is different from the number of Sponsor countries (if
multiple countries); or
- only one country is reported; or
ield has errors in format
Griginal lender LEl should be reported in Box o complete where available. Where
reported, this LEI should exist at the GLEIF database.
The LEI of the original lender(s) (where " The LEI of the originator(s) and tem 4.2 of Annex 9 of Commission Delegated
N10 sTss2 o Original Lender LEI e Legal Entity Identifier (LEN) sponsor(s) and, where available, original | N/A General Information

available)

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

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

lender(s).

Regulation (EU) 2019/980




STSS8

Original Lender Country

{COUNTRY_WORLD
}

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

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

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

Field codes are highlighted in amber where:

- Original Lender Country and Multiple countries Box to complete s left blank whereas
Original Lender LEI is filled-in; or

- both Original lender country and Original lender Country (if multiple countries) are
filled-in; or

- field has errors in for:

STSS8.

Original Lender Country (if
multiple countries)

{COUNTRY_WORLD
_LisT}

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

mat
When several Ofiginal lenders are reported, please Use this Box To COmpIete to report the
full list of countries.

;" separator should be used between each country (in the same order used for the
original lender LEI). That may lead to repetition of the same country
(IRELAND;ITALY;IRELAND;CZECHIA).

Field codes are highlighted in amber where:

- the original lender country is not consistent with the Original lender LEI; or

- both Original lender country and Original lender Country (if multiple countries) are
filled-in; or

- the number of Original lender LEls is different from the number of Original lender
countries (if multiple countries); or

- only one country is reported; or

 field hac arrare in format

Country of establishment

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

Article 18 and 27(3)

General Information

N/A

STSS8.

SSPE Country

FRANCE

{COUNTRY_EU}

The country of establishment of the
SSPE(s)

SSPE country should be reported in Box to complete where available.
When several SSPEs exist and they have the same country, please fill-in the country only
once.

Select the relevant EEA country in the drop-down list.

STSS8.

SSPE Country (if multiple
countries)

{COUNTRY_EU_LIS
T

The country of establishment of the
SSPE(s) (if multiple SSPEs from
different countries)

Field codes are highlighted in amber where the field has errors in format.
When several SSPEs exist and they do not have the same country, please use this Boxto |

complete to report the fulllist of EEA countries.

";" separator should be used between each country. That may lead to repetition of the
same country (IRELAND;ITALY;IRELAND;CZECHIA).

Field codes are highlighted in amber where
- both SSPE country and SSPE Country (if multiple countries) are filled-in; or
- only one country is reported; or

Country of establishment

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

Article 18 and 27(3)

General Information

N/A

STSS4.

Non-ABCP securitisation
unique identifier

969500QEBBIYCNSKGI70N201903

{SECURITISATION
1D}

The unique identifier assigned by the
reporting entity in accordance with
Article 11(1) of Delegated Regulation
(EU) 2020/1224

- field has errors in format.
The unigue non-ABCP Securitisation dentiier WhTch remanns B e

entire securitisation life cycle — consists of the following components:

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

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

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

d) The two-digit sequential number corresponding to the order in which information
about each securitisation is made available under the disclosure reports (with the same
identifier as referred to in points (a), (b) and (c)), for example 01 if this is the first
securitisation in that year, 03 if this is the third securitisation in that year, and so on. In the
event of multiple simultaneous securitisations, the disclosure template reporting entity
can define the order of each securitisation at its discretion.

he field is left hlank roin

STSS4

Multiple STS notifications
flag

{¥/N}

Indicates whether several STS
notifications may be issued for this
securitisation identifier

Eield cades are hi in amher if i h: Q) farmat
Box to complete should contain "Y" where several STS notifications may be issued for the
same securitisation identifier by the same reporting entity.

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

STSS4.

Multiple STS notifications
reason

{Master
Trust/Other}

STSS4.

Multiple STS notifications
‘comment

{TEXT-5000}

Indicates the reason for which several
STS notifications may be issued for this
securitisation identifier

Box to complete should contain the reason why several STS notifications may be issued |
for the same securitisation identifier by the same reporting entity.

Only possible values in Box to complete are:
- Master Trust
- Other

Field codes are highlighted in amber where:
- field is left blank and Multiple STS notifications flag is equal to "Y"; or
- field has errors in format.

Box to complete should contain additional explanation when several STS notifications may
be issued for the same securitisation identifier by the same reporting entity.

Field codes are highlighted in amber where:
- field is left blank and Multiple STS notifications flag is equal to "Y"; or
- field has errors in format.

Unique identifier

The unique identifier assigned by the
reporting entity in accordance with
Article 11(1) of Delegated Regulation
(EU) 2020/1224

General Information

N/A

STSS5

Prospectus Country

FRANCE

{COUNTRY_EU}

For public securitisations that are not
exempt from the obligation to publish
a prospectus, the country of the
relevant competent authority issuing
the prospectus should be provided

Mandatory for public securitisations that are not exempt from the obligation to publish a
prospectus.

For all private securitisations and public securitisations that are exempt from the
obligation to publish a prospectus, this field may be left blank.

For public securitisations that are not exempt from the obligation to publish a prospectus,
select the relevant EEA country in the drop-down list.

Field codes are highlighted in amber for public securitisations where:
- STSS5-prospectus country is left blank and no exemption on prospectus is reported; or
- field has errors in format.

STSS5

Prospectus identifier

FCT N°25-03

{TEXT-100)

For public securitisations that are not
exempt from the obligation to publish
a prospectus, the prospectus identifier
should be provided.

Mandatory for public securitisations that are not exempt from the obligation to publish a
prospectus.

For all private securitisations and public securitisations that are exempt from the
obligation to publish a prospectus, this field may be left blank.

Where the prospectus identifier is not yet available at the initial notification date, then
the final prospectus identifier should be reported as soon as possible and at the latest no
later than 15 days after the closing of the transaction

Where the relevant competent authority does not provide a prospectus identifier, the
prospectus identifier field should be filled-in with “Not provided by the relevant
competent authority”.

Field codes are highlighted in amber for public securitisations where:
- STSS5-prospectus country is left blank and no exemption on prospectus is reported; or
- field has errors in format.

STSS5

Exemption on Prospectus

{TEXT-5000}

Where the public securitisation is
exempt from publishing a prospectus,
concise explanation explaining why this
is the case making reference to the
relevant article of the prospectus
regulation

yTorpuDT
prospectus.

For all securitisations that are not exempt from the obligation to publish a prospectus, this
field should be left blank.

TaTaTe eXeMpUTTOTT e OBNZaTIon o PUDIS &

Box to complete should contain a concise explanation describing the reason for such an
exemption.

Field codes are highlighted in amber where fields STSS5-Exemption on prospectus, STSSS-
Prospectus Country and STSSS-Prospectus identifier are filled.

Field codes are highlighted in amber for public securitisations where:

- STSSS-Exemption on prospectus, STSSS-Prospectus Country and STSSS-Prospectus
identifier are left blank; or

- STSSS-Exemption on prospectus, STSSS-Prospectus Country and STSSS-Prospectus
identifier are filled; or

_fiald has rrars in fon

Prospectus identifier

Where available, the prospectus
identifier as provided by the relevant
competent authority.

N/A

General Information

N/A

STSS11

Issue date

2025-04-25

{DATE_TEXT-YYYY-
MM-DD}

Where a prospectus is drawn up in
compliance with Regulation (EU)
2017/1129, the date on which the
prospectus was approved. If not, the
closing date of the most recent

mat
The notification may be submitted as a draft notification in advance of the issue date but
should be submitted as a final STS notification at the issue date at the earliest.

Example: 2020-01-31 (text format)

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

Issue date

Where a prospectus is drawn up in
compliance with Regulation (EU)
2017/11294(4), the date on which the
prospectus was approved.

In all other cases, the closing date of the
most recent

N/A

General Information

N/A

STSS6.

Securitisation Repository
name

European DataWarehouse GmbH

{usT}

Select the name of the registered
securitisation repository as it is
available under the list of registered
Securitisation Repositories published
on the ESMA website.

Mandatory only to public securitisations.
The field may be left blank for private securitisations.

Select in the drop-down list the relevant name of the Securitisation Repository as it is
available under the list of registered Securitisation Repositories published on the ESMA
website at

https://wwy ma.europa. /files/libra

ma_register_secr.xlsx.

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

Securitisation Repository

Where available, the name of the
registered securitisation repository.

General Information

N/A

STSS7

Securitisation name

IMASTER CREDIT CARDS PASS COMPARTMENT

FRANCE

{TEXT-100)

The securitisation name.

Box to complete should contain the name of the securitisation.

The field should be filled-in with "Not available” for private securitisations that do not
have any securitisation name.

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

Securitisation name

The securitisation name.

N/A

General Information

Section 4 of Annex 9 of Commission Delegated
Regulation (EU) 2019/980




Underlying exposures

credit-card receivables.

The type of underlying exposures
including:

1) residential mortgages;

2)  commercial mortgages;

3)  credit facilities provided to

individuals for personal, family or

household consumption purposes;

Only possible values in Box to complete are:

- residential mortgages

- commercial mortgages

- credit facilities provided to individuals for personal, family or household consumption
purposes;

- credit facilities, including loans and leases, provided to any type of enterprise or
corporation;

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
an eligible protection provider among
those referred to in Article 201(1) of
Regulation (EU) No 575/2013 and
qualifying for the credit quality step 2 or
above as set out in Part Three, Title Il
Chapter 2 of that Regulation;

2) commercial loans that are
secured by one or more mortgages on

N25 STSS10 e {usT) - auto loans/leases N/A General Information N/A
classification 4)  credit facilities, including loans dlassification commercial immovable property,
; - credit-card receivables o .
and leases, provided to any type of ° including offices or other commercial
; ° - trade receivables ;
enterprise or corporation; e premises;
5)  auto loans/leases; credit facilities provided to
6)  creditcard receivables; ) A ) individuals for personal, family or
Select in the drop-down list the relevant Underlying exposures classification
7)  trade receivables; household consumption purposes;
8)  others. 4 dit facilities, includi
) others Field codes are highlighted in amber if the field is left blank or has errors in format. ) crecitfacilties, Including
loans and leases, provided to any type
of enterprise or corporation;
5) auto loans/leases;
6) credit card receivables;
7) trade receivables;
8) other underlying exposures
shat by tha riginat
The initial notification date should be left empty.
For STS notifications reported before the new Register goes live, the initial notification
date will be automatically retrieved from the list of traditional securitisations meeting the
- o STS requirements (https://www.esma.europa.eu/sites/default/files/library/esma33-128-
The initial date of notification to ESMA
N26 ! h 760_securitisations_designated_as_sts_as_from_01_01_2019_regulation_2402_2017_2.x
of the STS notification. Isx).
For STS notifications reported after the new Register goes live, the initial notification date
will be retrieved from the first successful submission date of the final STS notification.
ThETast AT T BOX SHOUTE BE e T With The Jate WHen The e
is submitted as a draft STS notification.
The notification date as published in the public register of STS notifications will be Notification date The date of notification to ESMA. N/A General Information N/A
computed by the system from the date when the draft STS notification will be submitted
as final.
The notification may be submitted as a draft notification in advance of the issue date of
. srssi2 Last notification date 10250025 {DATE_TEXT-YYYY- | The date the STS notification was the securitsation but willbe submitted as afina STS notifcation a the fssue date at the
MM-DD} submitted. earliest.
Example: 2020-01-31 (text format)
Field codes are highlighted in amber where;
field s left blank; or
- last notification date is in the future; or
- fiold has ereare in farmat
7 Where an authorised third-party fias
provided STS verification services in
accordance with Article 27(2) of
Regulation (EU) 2017/2402, indicator | Box to complete should contain "Y" where an authorised third party has provided STS
that the compliance with the STS verification services and confirmed the compliance with the STS criteria
N28 sTss13 Authorised Third party flag (¥/N) ceria aras eomfirmed by that Where an authorised third-party has
authorised third party firm. "N" is Field codes are highlighted in amber if the field is left blank or has errors in format. provided STS verification services in
reported where no authorised third accordance with Article 27(2) of
party has provided STS verification Authorised Third party Regulation (EU) 2017/2402, a statement | Article 27(2) General Information N/A
<ervice: that compliance with the STS criteria
Where an authorised third-party has | Field Is mandatory in box to complete when Authorised Third Party flag for STSS13 1s was confirmed by that authorised third
Compliance with TS criteria provided for in Articles provided STS verification servicesin | reported with "Y"" party firm.
19 to 22 was confirmed by Prime Collateralised accordance with Article 27(2) of
Authorised Third party
N29 sTss13 et Securities (PCS) EU SAS acting as third party {TEXT-5000} Regulation (EU) 2017/2402, a Field codes are highlighted in amber where
verification agent pursuant to Articles 27 (2) on 2025- statement that compliance with the | - field is left blank and "Y" i reported for the authorised third party flag; or
04-25. STS criteria was confirmed by that - field is filled-in and "N" is reported for the authorised third party flag; or
authorised third party firm. - field has errors in format
Field is mandatory in box to complete when Authorised Third Party flag for STSST3 15
Where an authorised third-party has | reported with "Y".
provided STS verification services in
N30 sTss1a Authorised Third Party name | Prime Collateralised Securities (PCS) EU SAS, FR {TEXT-100} accordance with Article 27(2) of Field codes are highlighted in amber where
Regulation (EU) 2017/2402, the name | - field is left blank and "Y" is reported for the authorised third party flag; or
of the authorised third party - field is filled-in and "N" is reported for the authorised third party flag; or Where an authorised third-party has
 field has errors in format. provided STS verification services in
Fleld is mandatory in box to complete when Authorfsed Third Party Tlag for STSST3 15 d ith Article 27(2) of
EHENCE reported with "Y". Authorised Third party ::m" ance ‘2" ZO;;CZEAOZ[ )ho | Article 27(2) General Information N/A
Where an authorised third-party has egulation (EU) 2017/2402, the name o
provided STS verification servicesin | ¢\ o olavant EEA country in the drop-down st (e third party's name and the country
Authorised Third party accordance with Article 27(2) of i ¢ g of establishment.
N31 sTss14 {COUNTRY_EU}
country Regulation (EU) 2017/2402, the '
° Field codes are highlighted in amber where
country of establishment of the o N
oot oo field s left blank and "Y" s reported for the authorised third party flag; or
party - field is filled-in and "N" is reported for the authorised third party flag; or
- field has errors in format.
France - Autorité des Marchés Financiers (AMF) Field is mandatory in box to complete when Authorised Third Party for STSS13 is reported
The name of the competent authority | with "Y".
that has authorised the third party as
available on ESMA website under the | Select in the drop-down list the relevant name of the competent authority related to the .
° o : Where an authorised third-party has
list of Competent authority supervising | country as reported in the Authorised Third party country as available on ESMA website oo S15 verthetion semicas 1
compliance of third parties with Article | under the st of Competent authority supervising compliance of third parties with Article P
Authorised Third party A accordance with Article 27(2) of ! :
N32 STss15 {CA_CODE} 28 of SecReg 28 of SecReg (http ma.europa. It/files/library, -128- Authorised Third party Article 27(2) General Information N/A
Competent Authority : Regulation (EU) 2017/2402, the name of
(https://www.esma.europa.eu/sites/de| 777 _list_of_designated_competent_authorities_under_securitisation_regulation.pdf) ’
the competent authority that has.
fault/files/library/esma33-128- authorised it
777_list_of_designated_competent_au | Field codes are highlighted in amber where -
thorities_under_securitisation_regulati | - field is left blank and "Y" is reported for the authorised third party flag; or
on.pdf) - field is filled-in and "N" is reported for the authorised third party flag; or
field has errors in format.
N
Check box in Box to complete should contain "N" where the originator or original lender is
- - Acheck box as to whether the a credit institution or investment firm established in the Union. AYes’ or ‘NO’ statement as to whether
Orlginator (or orlginal originator or original lender is a credit ator (or original lender) not | the originator or original lender is not a
i i i i i
N33 sTss17 lender) is not a Credit {¥/N} b © - © © Article 27(3) Confirmation N/A
institution institution or investment firm Check box in Box to complete should contain "Y" where the originator or original lender is |a credit institution credit institution or investment firm
established in the Union. not a credit institution nor investment firm established in the Union. established in the Union.
Field codes are in amber f the field i left blank or has errors in format.
N/A Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed/)
"N/A" should be reported where the originator or original lender is a credit institution or
investment firm established in the Union (STSS17 check-box is N').
‘Confirmed should be reported for transactions with trade receivables that are not
: originated in the form of a loan even if credit-granting criteria does not apply with respect
Credit granting criteria {Confirmed/Unconf: 8 granting PRy P
N34 sTss18 A e h to trade receivables.
compliance confirmation irmed/N/A}
Confirmation and optional comment
that the originator's or original lender's | Field codes are highlighted in amber where; Where the answer to field STS17 is
credit-granting criteria, processesand | - Unconfirmed" s reported; or "Yes", confirmation that the originator’s
systems in place are executed in -field is left blank; or Confirmation that the credit or original lender’s credit-granting Artice 27(3) Confirmation o
accordance with Article 9 of Regulation |~ "N/A"is not reported in Box to complete and STSS17 field is "N'; or granting complies with Article 9 | criteria, processes and systems in place
(EU) 2017/2402 where the Originator | - N/A"Is reported in Box to complete and STSS17 field is "Y"; or are executed in accordance with Article
(or original lender) is not a Credit - field has errors in format. 9 of Regulation (EU) 2017/2402.
institution. Box to complete may contain additional
Field should be left blank where STSS18-Credit granting criteria compliance confirmation is
equal to N/A.
Credit granting criteria
N35 sTss18 EXT-5000
compliance comment U ) Field should explain the reasons for which credit-granting criteria does not apply to
transactions with trade receivables.
Field codes are highlighted in amber where itis not the case or the field has errors in
format.
A Box {o complete should contain the Thdicator
(Confirmed/Unconfirmed/N/A).
"N/A" should be reported where the originator or original lender is a credit institution or
investment firm established in the Union (STSS17 field is "N").
36 stssio Credit granting criteria {Confirmed/Uncon »
supervision confirmation irmed/N/A} Field codes are highlighted in amber where:
Confirmation and optional comment |~ Unconfirmed” is reported; or V:::'i‘;;?::":ﬂ“:ﬁzf':’his:j:
that the credit-granting as referred to | - field is left blank; or Confirmation that the credit ranting a5 referred o In Article 27(3)(a)| Artice 27(3) Confirmation A
in Article 27(3)(a) of Regulation (EU) "N/A"is not reported in Box to complete and STSS17 field is "N or granting is subject to supervision | (78 % 1€ i 2017/240; B
2017/2402 s subject to supervision, | - "N/A'is reported in Box to complete and STSS17 field s "Y"; or gulat J
- field has errars in format. to supervision.
Box to complete may contain additional explanation.
Credit granting citeria Field should be left blank where STSS19-Credit granting criteria supervision confirmation is
N37 sTss19 il {TEXT-5000} equal to N/A.
supervision comment
Field codes are highlighted in amber where it is not the case or the field has errors in
format.
Confirmed Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
True sale or assignment {Confirmed/Unconf Field codes are highlighted in amber where:
N38 STS520
transfer confirmation irmed) - field is left blank; or

Confirmation and concise explanation
on how the transfer of the underlying

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

A concise explanation of how the




True sale. Legal title to the receivables and ancillary
rights is validly transferred from the Seller to the

exposures is made by means of true
sale or transfer with the same legal

Transfer of the underlying

transfer of the underlying exposures is
made by means of true sale or transfer

Item 3.3 of Annex 19 of Commission Delegated

exposures by true sale or Article 20(1 Concise Explanation
Compartiment on the date of the delivery of adeed of effect in a manner that is enforceable a::gn‘:“em Yy tru with the same legal effect in a manner icle 20(1) fse Explanat] Regulation (EU) 2019/980
e saleor transfer (acte de cession de créances) by the Seller to against the seller or any third party | g, 44 complete should contain the concise explanation. that is enforceable against the seller or
N3 sts520 Ml s without ks T TEET] pursuant to Article 20(1) of Regulation any third party.
Pl required. No perfection of title is required by Article (EV) 2017/2402 Field codes are highlighted in amber if the field is left blank or has errors in format.
L.214-169 V of the French Monetary and Financial
Code to perfect the Compartment’s legal itle to the
purchased receivables.
T Check box in Box to complete should contain ™" where any of the severe clawback
A check box s to whether amy of the | PTOViSions referred o in points (a) or (b) of Article 20(2) of Regulation (EU) 2017/2402 are
severe chowiback arovisions re‘;e"ed "\ | found in the securitisation and "N" otherwise.
N40 sTss21 Sub
ubject to severe clawback /N) in Article 20(2) (2) or (6) o Regulltion | iy smber where:
(EU) 2017/2402 are found in the ghlig!
oot - field is left blank; or
’ - field is equal to "Y"; or A concise explanation on whether any
- feld has errors in format. }
of the severe clawback provisions
M wback 20 o) of | articte 202 Concise Explanti Item 3.3 of Annex 19 of Commission Delegated
Box to camplete should contain the concise explanation. 0 severe clawbac referred to1n Artcle 20(2)a) or (b) of | Artcle 20(2) oncise Explanation Reguioton (EL) 2019/980
Regulation (EU) 2017/2402 are found in
A concise explanation on whether an
e revisions V| The field should be left blank when "Subject to severe clawbask" check-box i the securitisation.
Subject t lawback
Na1 sTSs21 B S i {TEXT-10000} referred to in Article 20(2) (a) or (b) of X
explanation Reguition (E0) 201772000 e foupg | FEldcodes are highighted in amber where:
e o ~field s left blank and "Subject to severe clawback” check-box is
: field is not left blank and "Subject to severe clawback” check-box is "N"; or
field has errors in format.
A Box to complete should contain the confirmation indicator
(Confirmed/Unconfirmed/N/A)
Clawback provisions (Confirmed/Unconf '
N4z sTss22 e i 4 Field codes are highlighted in amber where:
exemption confirmation irmed/N/A}
L - field is left blank; or
Confirmation and optional comment | - . -
P field is equal to "Unconfirmed"; or Exemption for clawback A confirmation whether the provisions
on whether the provisions in Article - field has errors in format. ° ) Item 3.3 of Annex 19 of Commission Delegated
) ) 20172405 provisions in national insolvency | in Article 20(3) of Regulation (EU) Article 20(3) Confirmation ) 20107080
( ‘J of Regulation (EU) 2017/ Box to complete may contain additional explanation. laws 2017/2402 apply. egulation (EU) 2019/
apply.
as srss2 Clawback provisions RS Field should be left blank where STSS22-Clawback provisions exemption confirmation is
exemption comment equal to N/A
Field codes are highlighted in amber where it s not the case or ield has errors in format.
N Check box in Box to complete should contain:
-"Y" where the seller is not the original lender
Th I t th iginal Indicator that th 11 t the
Naa sTSs23 Ie:ds:r ﬂ:’g‘s R EA Nz /N O"r,g‘c:;l;r‘:er ¢ sefleris notthe - "N" where the seller is the original lender
igi
Field codes are highlighted in amber i the field is eft blank or has errors in format.
NA Box to complete should contain the confirmation indicator
(Confirmed/Unconfirmed/N/A).
"N/A" should be reported where the seller is the original lender and STSS23 check-box is
et
Transfer where the seller is R —
Nas sTss23 not the original lender seontmed/ncont : Where the seller is not the original
; irmed/N/A} Field codes are highlighted in amber where:
confirmation _ lender, a statement confirming that the )
field s left blank; or Transfer where the seller is not e : : Item 3.3 of Annex 19 of Commission Delegated
d ) securitisation complies with Article | Article 20(4) Confirmation ’
Confirmation and mandatory - *Unconfirmed" is reported; or the original lender 3001 to.20(3) of Regulaton (£0) Regulation (EU) 2019/980
explanation that the securitisation - "N/A"is not reported and STS$23 check-box is "N"; or 2017/2402
complies with Article 20(1) to 20(3) of | . "N/A"is reported and STSS23 check-box is "Y"; or )
Regulation (EU) 2017/2402 (where the | . fisld has errars in farmat
seller is not the original lender).
Box to complete should contain the concise explanation where STSS23-Transfer where the
Transter where the seller s seller is not the original lender confirmation is not "N/A".
Nd6 sTss23 t the original lend EXT-10000]
:: ‘a;::i'"z ender i } Field should be left blank where STSS23-Transfer where the seller s not the original lender
P confirmation is equal to N/A
Field codes are highlighted in amber where it is not the case or field has errors in format.
N/A Box to complete should contain the Tndicator
(Confirmed/Unconfirmed/N/A)
"N/A" should be reported in Box to complete only where the transfer of the underlying
exposures is not performed by means of an assignment and perfected at a later stage than
at the closing of the securitisation.
R (Confirmed/Unconf| Where the transfer of the underlying | Confirmed” should be reported where that perfection (t a later stage than a the clsing
Na7 sTss24 Bt Ty exposures is performed by means of an | Of the securitisation) is effected at least through the required minimur pre-determined
assignment and perfected at a later | €Vent triggers aslisted in Article 20(5) of Regulation (EU) 2017/2402.
stage than at the closing of the
soctritisation, confirmation and Field codes are highlighted in amber where:
concise explanation on how and - field s left blank; or §
whether that perfection is effected at je:: ::i“i‘:mug‘?::{med sor Where the transfer of the underlying
least through the required minimum - exposures is performed by means of an
pre-determined event triggers as listed " houl i th ! ) h ) § \ assignment and perfected at a later
In Artcle 20(5) of Regulation (EU) Boxto complte sou d contain the concse explanation where STSS24-Transfer at a ater Stage tham ot the closing of the
Transferatal 2017/2402. stage confirmation is not "N/A"- securitisation, a concise explanation on
Nag sTSS24 LB BT {TEXT-10000} how and whether that perfection is
explanation Field should be left blank where STSS24-Transfer at alater stage confirmation is equal to | :
ransfer performed by means of | effected at least through the required )
) ! : ) Item 3.3 of Annex 19 of Commission Delegated
an assignment and perfected at a | minimum pre-determined event triggers| Article 20(5) Concise Explanation
Regulation (EU) 2019/980
Id codes are highlighted in amber where it is ot the case or field has errors in format, | " *'76% aslisted in Artcle 20(5) of Regulation
Field codes are highlig! 3 {£0) 20172405,
A Box to complete should contam the confirmation indicator Where alternative mechanisms of
(Confirmed/Unconfirmed/N/A). "N/A" should be reported in Box to complete only where transfer are used, a confirmation that
alternative mechanisms of transfer are not used. an insolvency of the originator would
as srssaa Alternative mechanism {Confirmed/Unconf, ot prejudice or prevent the SSPE from
confirmation irmed/N/A} Field codes are highlighted in amber where: enforcingits ights.
Where alternative mechanisms of feld s left blank; or
transfer are used, confirmationand | _ field is equal to "Unconfirmed"; or
optional comment that an insolvency | - field has errors in format.
of the originator would not prejudice
or prevent the SSPE from enforcing its | goy to complete may contain the concise explanation where STSS24-Alternative
rights pursuant to Article 20(5) of | e chanism confirmation is not "N/A".
50 srssaa T CIEEEED RS Regulation (EU) 2017/2402.
comment Field should be left blank where STSS24-Alternative mechanism confirmation is equal to
N/A.
Field codes are highlighted in amber where it s not the case or field has errors in format.
Confirmed Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
51 srss2s Representations and {Confirmed/Unconf, Field codes are highlighted in amber where:
warranties confirmation irmed) ~field is left blank; or
Confirmation and concise explanation | - field is equal to "Unconfirmed"; or
on how and whether there are - field has errors in format. A concise explanation on how and
All Receivables are transferred pursuant to the representations and warranties Whether there are representations and
Master Receivables Sale and Purchase Agreement provided by the seller that the warranties provided by the seller that
which includes the representations and warranties of underlying exposures included in the the underlying exposures included in
the Seller at Schedule 1. The base prospectus includes securitisation are not encumbered or Representations and warranties | 1€ SecUrtisation are not encumbered |0 Concise Explanation Item 2.2.8 of Annex 19 of Commission
disclosure on the Seller's representations and otherwise in a condition that can be P or otherwise in a condition that can be P Delegated Regulation (EU) 2019/980
warranties (see section entitled "Sale and Purchase of foreseen to adversely affect the Box to camplete should contain the concise explanation foreseen to adversely affect the
NS2 sTss25 Representations and the Receivables"). Such representations and {TEXT-10000} enforceability of the true sale or enforceability of the true sale or
vl e CEEHS DO SERma e S ar i assignment or transfer with the same | oo\ codes are highlighted in amber if the field is left blank or has errors in format. assignment or transfer with the same
the best of the Seller's knowledge, the receivables legal effect pursuant to Article 20(6) of legal effect.
which wil be assigned by it to the Compartment on Regulation (EU) 2017/2402.
each purchase date are not encumbered or otherwise
in a condition that can be foreseen to adversely affect
the enforceability of the assignment with the same
legal effect.
@il Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed)
Underlying exposures
RN EE: {Confirmed/Unconf. Field codes are highlighted in amber where:
Ns3 STSS26 eligibilty criteria
P irmed} ~field is left blank; or
field is equal to "Unconfirmed"; or
- field has errors in format
TeSerer MOWATTATTES TeeE S
statement by the Seller that, upon transfer to the
Compartment, each receivable transferred to the
Compartment will comply with eligibility criteria, such
eligibility criteria being disclosed in the base
prospectus (see section entitled "Sale and Purchase
of the Receivables", sub-section entitled "Eligibility Confirmation and concise explanation
Criteria®). The base prospectus discloses that the on how the underlying exposures
Compartment will not engage in any active portfolio transferred from, o assigned by, the \ how:
management of the purchased receivables on a seller to the SSPE meet predetermined, A O o O O ered
discretionary basis (see section entitled "Sale and clear and documented eligibility ;‘ e un E’V'"gj’;"“:'“ ‘”’3"5 E’:
Purchase of the Receivables", sub-section of the base. criteria which do not allow for active S';)"E‘ or ”5'3": Y U ’3;’3 f”" ! :
prospectus entitled “No active portfolio management portfolio management of those ) meet predetermined, clear an
. Box to complete should contain the concise explanation. documented eligibilty criteria which do
Underlying exposures of the Purchased Receivables"). Selection: The. exposures on a discretionary basis
NS4 SEHD by e n o s e e s e Sl e e WETIE \ £ Regul not allow for active portfolio
Bl 0 2 Ui X pursuant to Article 20(7) of Regulation | ¢ie|g coges are highlighted in amber if the field is left blank or has errors in format. o management of those exposures on a
Compartment in the context of Initial Transfers (being (EU) 2017/2402. Eligibity riteria which donot | 7" e8NS L
. . . I 1S5
transfers of a receivable in respect of which, prior to allow for active portfolio ronary § Section 2 of Annex 19 of Commission Delegated
-t ey sk e e o - the selection and transfer of the Article 20(6) Concise Explanation

sole owner of all amounts due under or in relation to
all outstanding drawings made pursuant to the terms
of the related revolving credit agreement) will be
selected by the Seller on a random basis among the
available pool of receivables originated by it and
satisfying the eligibility criteria. No selection will be
made with respect to receivables to be transferred by
the Seller to the Compartment in the context of
Additional Transfers (being transfers of a receivable in

rocnart of which_nrine tn ite trancfor tn tha

management of the underlying
exposures on a discretionary basis.

underlying exposures in the
securitisation s based on clear
processes which facilitate the
identification of which exposures are
selected for or transferred into the
securitisation and that they do not allow
for their active portfolio management
on a discretionary basis.

Regulation (EU) 2019/980




Underlying exposures

Confirmed

{Confirmed/Unconf

Confirmation and concise explanation
on how the selection and transfer of
the underlying exposures in the

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

Field codes are highlighted in amber where:

b STSS26 SIS irmed} securitisation is based on clear field s left blank; or
confirmation s based ¥ .
processes which facilitate the - field is equal to "Unconfirmed"; or
i of which exposures are | field has errors in format.
selected for or transferred into the
Underlying exposures securitisation and that they do not Box to complete should contain the concise explanation.
N56 STSS26 selection processes See explanation on selection under STSS26 above | {TEXT-10000} allow for thelr active portfollo
explanation management on a discretionary basis | giaq codes are highlighted in amber if the field is left blank or has errors in format.
pursuant to Article 20(7) of Regulation
(EU) 2017/2402.
e Box to complete should contamn the confirmation indicator (Confirmed/Unconfirmed.
s7 stssar Homogenety of assets {Confirmed/Uncon Field codes are highlighted in amber where:
confirmation irmed} - field is left blank; or
~field is equal to "Unconfirmed"; or
- field has errors in format.
e purcTESeT are
homogeneous in terms of asset type, taking into
account their cash flows, credit risk and prepayment
characteristics and the purchased receivables satisfy
the homogeneity conditions of Article 1(a), (b), (c)
and (d) and Article 2(5)(a) and (b) of the Commission Confirmation and detailed explanation
Delegated Regulation (EU) 2019/1851 of 28 May 2019 as to the homogeneity of the pool of Adetailed explanation as to the
supplementing Regulation (EU) 2017/2402 of the underlying exposures backing the homogeneity of the pool of underlying
European Parliament and of the Council with regard securitisation pursuant to Article 20(8) exposures backing the securitisation.
to regulatory technical standards on the homogeneity of Regulation (EU) 2017/2402. For that For that purpose, include a reference to
of the underlying exposures in securitisation (see purpose, include a reference to the the EBA RTS on homogeneity Item 2.2.7 of Annex 19 of Commission
section of the base prospectus entitled "Sale and EBA RTS on homogeneity (Commission Homogeneity of assets (Commission Delegated Regulation (£u) | 1% 208) Detailed Explanation Delegated Regulation (EU) 2019/980
e e alaslel ee s Delegated Regulation (EU) Box to complete should contain the detailled explanation. DXX/XXXX], and explain in detail how
N58 STSS27 Homogeneity of assets Seller's Represen!at}ons and} Warranties with (TEXT-32767} [2019/1851], and explain in detail how each of the conditions specified in the
explanation respect to the Revolving Credit Agreements, the each of the conditions specified in the | tio)§ ¢ des are highlighted in amber if the field is left blank or has errors in format. Article 1 of that Delegated Regulation
Receivales and the Clients Accounts"). The purchased Article 1 of that Delegated Regulation are met.
receivables give rise to defined periodic payment are met.
streams pursuant to the terms of the related
revolving credit agreements, the underlying
borrowers being required to pay monthly instalments
in an amount equal to or greater than a set minimum
instalment (see section of the base prospectus
entitled "Sale and Purchase of the Receivables", sub-
section entitled "Eligibility Criteria® and the definition
of "Eligibility Criteria"). Transferable securities, as
defined in point (44) of Article 4(1) of MiFID Il il
not meet the eligibilty criteria and as a result thereof
+ha undachiing avnncuras ta ba cold and accionad to
Confirmed Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
s srss2s No re-securitsation {Confirmed/Uncont Field codes are highighted n amber where:
confirmation irmed} Confirmation and optional comment | - field s left blank; or
that the underlying exposures do not »:we:g ‘: equal to ”Uf"w"f“"“e""' or A confirmation that the underlying
There is a statement I the base prospectus to the include any positons and |—EiEes SIS RBHEL Underlying Exposure Obligations; | &XPosues do not include any Item 2.2 of Annex 19 of Commission Delegated
TS TS S gt S ey that the notified securitisation is 10 re securitisation securitisation positions and that the Article 20(9) Confirmation Regulation (EU) 2019/980
Securitisation Regulation will not meet the Eligibllit therefore not a re-securitisation notified securitisation is therefore not a
g gibility
No re-securitisation Criteria and as a result thereof the underlying pursuant to Article 20(9) of Regulation | Box to complete may contain additional explanation. re-securitisation.
NGO sTss28 {TEXT-5000} (EU) 2017/2402..
comment exposures to be sold and assigned to the
¢ Field codes are highlighted in amber where the field has errors in format.
Compartment shall not include such securitisation
positions (see paragraph (b)(ix) of the definition of
Eligibiity Criteria in the base
Cerfime Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
Soundness of the
et srss29 underwriting standards {Confirmed/Unconf Field codes are highlighted in amber where
(ordinary course of business) irmed} field s left blank; or
confirmation field is equal to "Unconfirmed"; or
- field has errors in format.
e Seer T EaTTTeCevaDTE W
originated in the ordinary course of its business in
accordance with its revolving credit guidelines (see
section of the base prospectus entitled "Sale and
Purchase of the Receivables", sub-section entitled
“Eligibility Criteria” and the definition of "Eligibility
Criteria®). The Seller has undertaken to the Confirmation and detailed explanation
Compartment that it will notify it (and the as to whether the underlying
Compartment shall in turn inform without undue exposures were originated in the
delay the investors and any potential investors of the lender’s ordinary course of business
same) without undue delay and the relevant rating and whether the applied underwriting
agencies of any material amendment tots revolving standards were no less stringent that
Soundness of the credit guidelines pursuant to which the receivables those applied at the same time of Box to complete should contain the detailled explanation.
62 stss20 underwritingstandards | have been originated together with an explanation | 11 origination to exposures that were not
(ordinary course of business) | accounting for such amendment. The Seller has also securitised pursuant to Article 20(10)
J ‘ " Field codes are highlighted in amber if the field is left blank or has errors in format.
explanation represented that it has applied to the receivables of Regulation (EU) 2017/2402.
which will be transferred by it to the Compartment
the same sound and well-defined criteria for credit-
granting which it applies to non-securitised
receivables. To that end, the same clearly established
processes for approving and, where relevant,
amending, renewing and refinancing credits have
been applied. It has effective systems in place to
apply those criteria and processes in order to ensure
that credit-granting is based on a thorough
assessment of the underlying borrower's Adetailed explanation:
rediworthines taking apropriate ccountol s to whether the underling
i Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed). exposures were originated in the
lender’s ordinary course of business and
CaEseiin {Confirmed/Unconf: Field codes are highlighted in amber where: whether the applied underwriting
N&3 =2 ”'fde"””“"g Stzf‘d”"’_s irmed} ~field is left blank; or standards were no less stringent that
(s ) eimEs e ~field is equal to "Unconfirmed"; or those applied at the same time of
 field has errors in format. origination to exposures that were not
A SUMATY oTThe E STanGaTas S aioSed securitised
in the base prospectus and the Seller has undertaken Confirmation and detailed explanation a5 to whether the underwriting
in the Master Receivables Sale and Purchase as to whether the underwriting standards and any material changes
Agreement to fully disclose without undue delay to standards and any material changes from prior underwriting standards have
the Compartment (which shallin turn disclose from prior undenwriting standards have been or willbe fully disclosed to
without undue delay to the investors and any been or wil be fully disclosed to potential investors without undue
Soundness of the f;:i;‘;!:::‘:;ﬁ;:‘:::\r::l:;::::.::Lgvam Z"“E"““' '”"esl‘:”;""l‘_""“‘;‘oul";“: Box to complete should contain the detailled explanation. Soundness of the underwriting | delay. - Artice 20(10) Detailed Explanation Item 2.2.7 of Annex 19 of Commission
N6a i underwritingstandards |2 Benciesany motero changeto st (TEXT-32767} delar pt\grsu(zErL ' ot }Cz o (10)of standard - on how securitisations where the Delegated Regulation (EU) 2019/980
(disclosure) explanation - y gulation g Field codes are highlighted in amber if the field is left blank or has errors in format. underlying exposures are residential
Receivables are originated together with an oans, the pool of underlying exposures
explanation accounting for such change (see section meet the requirement of the second
of the base prospectus entitled “Sale and Purchase of paragranh of Article 20(10) of
the Receivables", sub-section entitled "Confirmations Regulation (EU) 2017/2402
and Undertakings of the Seller with respect to the a5 to whether an assessment of the
Revolving Credit Agreements, the Receivables and the borrower's creditworthiness meets the
T et Box fo complete should contain The Confrmation Tdicator requirements set out in Article 8 of
(Confirmed/Unconfirmed/N/A) Directive 2008/48/EC[3] or paragraphs 1
"N/A" should be reported only for non Residential loans. to 4, point (a) of paragraph 5, and
paragraph 6 of Article 18 of Directive
N6S sTss29 Residential Loan {Confirmed/Unconf’ Field codes are highlighted in amber where: 2014/17/EU[4] or, where applicable,
requirement confirmation irmed/N/A} field s left blank; or equivalent requirements in third
Confirmation and detailed ~"Unconfirmed” s reported; or countries.
on how securitisations where the - "N/A"is not reported and STSS10 field is not " residential mortgages”; or
underlying exposures are residential | "N/A"is reported and STSS10 field is "residential mortgages"; or
loans, the pool of underlying exposures| . field has errors in format.
meet the requirement of the second
paragraph of Article 20(10) of Box to complete should contain the concise explanation where STSS29-Residential Loan
Regulation (EU) 2017/2402. requirement confirmation is not "N/A".
Residential Loan
Nee STSs29 requirement explanation WEPERITE Field should be left blank where STSS29-Residential Loan requi is
equal to N/A
Field codes are highlighted in amber where it is not the case or field has errors in format.
G Box fo complete should contamn the confirmation indicator (Confirmed/Unconfirmed).
67 srss2 Borrower's creditworthiness {Confirmed/Unconf, Field codes are highlighted in amber where
assessment confirmation irmed} field s left blank; or
~field is equal to "Unconfirmed"; or
Confirmation and detailed explanation | _field has errors in format.
The Seller has represented in the Master Receivables as to whether an assessment of the
Sale and Purchase Agreement that on the relevant borrower’s creditworthiness meets the
Purchase Date, in respect of each Receivable, the requirements set out in Article 8 of
assessment of the Borrower’s creditworthiness was Directive 2008/48/EC(3] or paragraphs
done in accordance with the Seller’s underwriting 1to 4, point (a) of paragraph 5, and
Borrower's creditworthiness | CTIETia and meets the requirements set out in Article ;3;13’;’/255] AD:“\:I‘::Z‘;' D::::;‘I‘;E Box to complete should contain the detailed explanation.
N68 sTss29 et aiamation "+ |8 of Directive 2008/48/EC (see item () of part 3 (TEXT-32767} » where applicable,
& "Seller’s Representations and Warranties with respect equivalent requirements in third Field codes are highlighted in amber if the field is left blank or has errors in format.
to the Revolving Credit Agreements, the Receivables countries.
and the Client Accounts” of Schedule 1
. Warranties and L ings of
the Seller” of the Master Receivables Sale and
Purchase Agreement).
Confirmed Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
Originator/Lender Expertise {Confirmed/Unconf, Field codes are highlighted in amber where:
NG9 STSS30
confirmation irmed) field is left blank; or

Confirmation and detailed explanation

acta ariginatar ar aricinal

- field is equal to "Unconfirmed"; or

- field has errors in format.

A dotailod avnlanatinn ac to whathar




‘The Seller has represented that its business has

s R TRITERETRE AT MR M e

lender have expertise in originating

SRR EaETEIE R S R R

the originator or original lender have

Item 2.2.7 of Annex 19 of Commission

:‘:::r:;:‘::;f::;g;i:;s:::?x:j::::;we exposures of a similar nature to those Originator/Lender Expertise expertise in originating exposures of a | "€ 20(10) Detailed Explanation Delegated Regulation (EU) 2019/980
Originator/Lender Expertise.|VE2TS Prr o the date of the base prospectus. See securitised pursuant to Article 20(10) | oy 14 complete should contain the detailed explanation. similar nature to those securitised.
N70 sTss30 e P section of the base prospectus entitled "Sale and | (TEXT-32767) of Regulation (EU) 2017/2402
explanation Purchase of the Receivables", sub-section entitled Field codes are highlighted in amber if the field is left blank or has errors in format.
"Seller’s Representations and Warranties with respect
to the Revolving Credit Agreements, the Receivables
and the Client Accounts".
Confirmed Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
N7 —n Defaulted or restructured {Confirmed/Unconf| A detailed explanations as to whether: | gield codes are highlighted in amber where: A detailed explanations as to whether:
exposures confirmation irmed) the transferred underlying exposures | fieid is left blank; or the transferred underlying exposures
do not include, at the time of selection, | _fieid s equal to "Unconfirmed”; or do not include, at the time of selection,
defaulted exposures (or restructured | _ field has errors in format. defaulted exposures (or restructured
P A Rl o e o g exposures) as defined in Article 20(11) exposures) as defined in Article 20(11)
P o e e uthegulauon (€V) 2037/2202. uf:egu\auon (€V) 20:7/2:;02. .
securitisation as no Receivable owed by a ~the requirements refarred ta In Transferred underlying exposures | ¢ reduirements referred to in Article Item 2.2.8 of Annex 19 of Commission
restructured borrower within the. mea"ving of Article Article 20 (11) (a) (i) and (i) of W:h::‘ :x‘;:s:r;f" ::fa‘:“’:“ (20 (11) (a) (i) and (ii) of Regulation (EU) | Article 20(11) Detailed Explanation D:egmj Zegu‘afmg‘:w ;015/;;0
20(11)(a)(i) of the Securitisation Regulation will be Regulation (EU) 2017/2402 are met; 2017/2402 are met.
it resE | g e ey e Sl i (e @ - the requirements referred to in Box to complete should contain the detailed explanation. - the requirements referred to in Article
N72 STSs31 exposures explanation see also the elgibiliy criteria applicable to borrowers | (TEXT 22767} Article 20 (1) (b) of Regulation (EU) 20(11) (b) of Regulation (EV)
g e e 2017/2402 are met ; Field codes are highlighted in amber if the field is left blank or has errors in format. 2017/2402 are met ;
iyl it e ey st S - the requirements referred to in - the requirements referred to in Article
e g e gl Article 20 (11) (c) of Regulation (EU) 20 (11) (c) of Regulation (EU) 2017/2402
Receivables”, sub-section entitled "Eligibility Criteria" 2017/2402 are met. are met.
and the definition of "Eligible Borrower"
e Box fo complete should contain the Tndicator (Confirmed/U B
"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
NT3 ) At least one Daymenf atthe v(conﬂrmed/uncouf should be reported below.
time of transfer confirmation irmed}
Confirmation and optional comment | Field codes are highlighted in amber where:
on whether, at the time of transfer of | - field s left blank; or
the exposures, the debtors have made | - field has errors in format
Each receivable has already given rise to the effective at least one payment pursuant to
and full payment of at least one instalment by the Article 20(12) of Regulation (EU)
related borrower before the date such receivable is 2017/2402. N ’ 1 additional expl
. srsss2 Atleast ane payment atthe | purchased by the Compartment. (see secton ofthe [ - oo oxto complete may contain additional explanation.
time of transfer comment | base prospectus entitled "Sale and Purchase of the
o e B Field codes are highlighted in amber where the field has errors i format.
and the definition of "Eligibility Criteri
exemption under Article 20(12) is not applicable.
Only possible values in Field are:
- no exemption
‘j"sswggllri;r:‘sttalmem for revolving securitisations backed by exposures payable in a single Aconfirmation whether, at the fime of
N o ) ) transfer of the exposures, the debtors
- maturity of less than 1 year for revolving securitisations having a maturity of less than 1 ) ’
Yo incloding aithott Imitation ment payments on revoling credite At least one payment at the time | have made at least one payment. article 2002) Confirmation Items 3.3 and 3.4.6 of Annex 19 of Commission
A of transfer Aconfirmation whether or not the Delegated Regulation (EU) 2019/980
The payment exemption should be consistent with the confirmation indicator populated ;X:g:":::z: :’g‘jﬁ;g;‘f;gfs:;‘:s
N75 sTss32 Payment exemption st for STSS32 indicating whether, at the time of transfer of the exposures, the debtors have :
made at least one payment pursuant to Article 20(12) of Regulation (EU) 2017/2402.
Select the exemption that applies
under Article 20(12) of Regulation (EU) | Field codes are highlighted in amber where:
2017/2402 for revolving securitisations | - "At least one payment at the time of transfer" is "Unconfirmed" for STSS32 and field is
backed by exposures payable in a left blank or equal to "No exemption" or "N/A"; or
single instalment or having a maturity | - "Atleast one payment at the time of transfer" is "Confirmed" for STSS32 and field is
of less than one year, including without | not left blank; or
limitation monthly payments on - field has errors in format.
revolving credits
Box to complete may contain additional explanation.
Field should be left blank where "At least one payment at the time of transfer” for STSS32
: is Confirmed.
N76 sTss32 sz""e"', exemption {TEXT-5000}
Splanaton Field codes are highlighted in amber where:
field is not left blank and "At least one payment at the time of transfer” is "Confirmed”
for STSS32; or
~field has errors in format.
i Box to complete should contamn the confirmation indicator (Confirmed/Unconfirmed).
- srssas Degree of dependence on {Confirmed/Unconf Field codes are highlighted in amber where:
repayments confirmation irmed) field s left blank; or
~field is equal to "Unconfirmed"; or
Confirmation and detailed explanation | _ field has errors in format.
oF the holders s not been structured to of the degree of dependence of the . A detailed explanation of the degree of
depend on the sale of the receivables or the ancillary repayments of the holders of the epayment of the holders shall | 4 e ce of the repayments of the
) ! not have been structured to epayments o : Item 3.4.1 of Annex 19 of Commission
rights securing the payment of each receivable securitisation position on the sale of holders of the securitisation position on | Article 20(13) Detailed Explanation
(including for example the benefitof insurance assets securing the underlying depend predominantly onthe | G o assets securing the Delegated Regulation (EU) 2019/980
Degree of dependence on | POIieS 3nd anyother securty interest and more exposures pursuant to Article 20(13) of | Box to complete should contain the detailed explanation. sale of assets. underlying exposures
N78 sTss33 oy monts exptanation | E€nerall any rights, security interestor personal | (TEXT-32767) Regulation (EU) 2017/2402.
and other or of Field codes are highlighted in amber if the field is left blank or has errors in format.
Whatever character in favour of the Seller supporting
or securing the payment of a receivable). The
repayment of the holders depends on the
of the
Gt Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
Compliance with risk
- srssa R e {Confirmed)/Uncon Field codes are highlighted in amber where:
Peinie irmed} field s left blank; or
~field is equal to "Unconfirmed"; or
- field has errors in format.
The Seller, as "originator" for the purposes of Article
6(1) of the Securitisation Regulation, has undertaken
that, for so long as any Class A Note remains
outstanding, it will (i) retain on an ongoing basis a Confirmation and concise explanation
material net economic interest in the securitisation of as to how the originator, sponsor or
not less than five () per cent. (by way of Option 4) original lender of a non-ABCP
and (ii) at all relevant times comply with the securitisation comply with the risk
requirements of Article 7(1)(e)(iii) of the retention requirement as provided for
Compliance with risk Securitisation Regulation by confirming in the in Article 6 of Regulation (EU) Box to complete should contain the concise explanation.
N8O sTss3a retention requirements | investor reports the risk retention of the Selleras | {TEXT-10000} 2017/2402
i by Article 6(1) of the Securitisation Field codes are highlighted in amber if the field is eft blank or has errors in format.
Regulation. The Seller intends to retain a material net
economic interest of not less than five (5) per cent. in
the securitisation as required by paragraph (d) of
Article 6(3) of the Securitisation Regulation through
the holding of Class B Notes of all Note Series and the
holding of Class S Notes. Any change to the manner in
which such interest s held will be notified to holders
of the Class A Notes.
TETfield should be reported n Box To complete where available. Where reported, ths LET
LEI of the entity (where available) that | S"oU19 €Xist at the GLEIF database,
Only one LEI should be reported.
N8l sTSS34 Retaining entity LEI 969500GVS025)YGISE32 (LEN retains the material net economic
interest pursuant to Article 21(1) of
Field codes are highlighted in amber where:
Regulation (EU) 2017/2402. ¢
- neither entity name nor entity LEI is reported
- feld has errors in format.
Entity name should be reported in Box to complete where LEI is not available for STSS34-
Name of the entity (where LEIisnot | Retaining entity LEI.
N82 sTSs34 Retaining entity name Carrefour Banque {TEXT-100} available) that retains the material net A concise explanation as to how the
economic interest pursuantto Article | Field codes are highlighted in amber where: co o
21(1) of Regulation (EU) 2017/2402 - neither entity name nor entity LEI is reported originator, sponsor or original lender of
field has errors m format 2 non-ABCP securiisation comply with
0 Gly possible values i Box to complete are V" or "N" the risk retention requirement as
Box to complete should contain "Y" where vertical slice is used for retaining the risk and provided for in Article 6 of Regulation
N otherwise (€U) 2017/2402.
Is vertical slice in accordance with An indication which entity retains the
N83 sTss3a Vertical slice (/Ny} Articl 6(3)() o Regulation (EU) el codes are highlghted n amber where material net economic interest and
2017/2402 used for retaining the risk? |~ field is left blank; or which option is used for retaining the
- all options are filled-in with "N"; or risk including:
 feld has errors in format. (1) vertical slice in accordance with
T Bnly possible values n Box to complete are V™ or "N Article 6(3)(a) of Regulation (EU)
Box to complete should contain "Y" where seller’s share is used for retaining the risk and 2017/2402;
Is seller’s share in accordance with | Otherise " nrisk Lz' ST":; Ssz"’ acclm.dam: with Item 3.1 of Annex 9 and Item 3.4.3 of Annex 19
N84 STSs34 Seller's share V/N} Article 6(3)(b) of Regulation (EU) el codes are highlghted n amber where f:;“:’r::;::" risk retention zg1‘c7/924(oz): ) of Regulation (EV) Article 21(1) Concise Explanation of Commission Delegated Regulation (EU)
2017/2402 used for retaining the risk? | e\ i 1o blank; o (3) randomly-selected exposures kept 2019/980
all options are filled-in with "N"; or on balance sheet, in accordance with
- field has errors in format. Article 6(3) (c) (3) of Regulation (EU)
T Gily possible values in Box to complete are "V or "N 20172402
Box to complete should contain "Y" where randomly-selected exposures kept on balance {8) first loss tranche in accordance with
e Is randomly-selected exposures kept | sheet is used for retaining the risk and "N" otherwise. Article 6(3)(d) of Regulation (EU)
N85 STSS34 exposures kept on balance {Y/N} on balance sheet, in accordance with 2017/2402;

sheet

Article 6(3) (c) (3) of Regulation (EU)
2017/2402 used for retaining the risk?

Field codes are highlighted in amber where:
- field is left blank; or
- all options are filled-in with "N"; or
- field has errors in format.

(5) first loss exposure in each asset in
accordance with Article 6(3)(e) of
Regulation (EU) 2017/2402;

(R) no comnliance with risk retention




Is first loss tranche in accordance with

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 "N" otherwise.

AR T
requirements set out in Article 6(3) of
Regulation (EU) 2017/2402;

(7) other options used.

N86 STSS34 First loss tranche {Y/N} Article 6(3)(d) of Regulation (EU)
Field codes are highlighted in amber where:
2017/2402 used for retaining the risk?
field s left blank; or
all options are filled-in with "N'; or
- field has errors in format.
T Gly possible values n Box to complete are V™o "N
Box to complete should contain "Y" where first loss exposure in each asset is used for
Is first loss exposure in each assetin | retaining the risk and "N" otherwise.
First loss exposure in each accordance with Article 6(3)(e) of
N87 sTss3a /N
asset indicator iy Regulation (EU) 2017/2402 used for | Field codes are highlighted in amber where:
retaining the risk? field s left blank; or
all options are filled-in with "N"; or
- field has errors in format.
T Bly possible values n Box to complete are V" or "N
Box to complete should contain "Y" where there is no compliance with risk retention
it d "N" oth N
Is there no compliance with risk requirements and TN" otherwise:
No compliance with risk retention requirements set out in
88 sTss3a /N Field codes are highlighted in amber where:
retention requirements {Y/N} Article 6(3) of Regulation (EU) ! ghlighted | W
2019720025 field s left blank; or
field s filled-in with "Y"; or
all options are filled-in with "N"; or
- field has errors in format.
0 Bnly possible values in Box to complete are V" or "N"
Box to complete should contain "Y" where other options is used for retaining the risk and
"N" otherwise.
NB9 sTss3a Other option indicator /N
P {Y/N} Field codes are highlighted in amber where:
Is other options used for retaining the - field is left blank; or
tisk pursuant to Article 21(1) of all options are filled-in with "N'; or
Regulation (EU) 2017/24022 If Yes - field has errors in format.
please provide the used option.
Value should be reported in Box to complete when Other option indicator is reported
Other options used with "Y" for STSS34.
N9O sTss3a 5 {TEXT-5000}
comment
Field codes are highlighted in amber where it is not the case or field has errors in format.
G Box to complete should contain the confirmation idicator
(Confirmed/Unconfirmed/N/A)
Mitigation of Interest rates
(Confirmed/Unconf
N91 STSS35 and currency risks i‘rmd‘;’b:‘m/ " Field codes are highlighted in amber where
confirmation field s left blank; or
~field is equal to "Unconfirmed"; or
- field has errors in format.
The Compartment will hedge the floating interest Confirmation and concise explanation
rate on the Class A2025-1 Notes by entering into as to whether the interest rates and A concise explanation as to whether the
b syttt SN currency risks are appropriately interest rates and currency risks are
o For et A e L mitigated and that measures are taken Mitigation ofIterest rates IR) | appropriately mitgated and that article 212) Concie Explanation Items 3.4.2 and 3.8 of Annex 19 of Commission
T (e to mitigate such risks and confirm that and currency risks (FX) Risks measures are taken to mitigate such Delegated Regulation (EU) 2019/980
section of the Final Terms relating to the Class A2025- such measures are available to risks and confirm that such measures
Mitigation of Interest rates | '\ 0D GING TRANSACTION RELATED investors under Article 21(2) of Box to complete should contain the concise explanation. are available to investors.
N92 STSs35 d Kk TEXT-10000]
EUE R RES TO CLASS A2025-1 NOTES"), in order to enable the | } Regulation (E) 2017/2402.
i if the field i i .
explanation e e i e Field codes are highlighted in amber if the field is left blank or has errors in format.
Class A2025-1 Notes, in particular by hedging the
Compartment against the risk of a difference
between the EURIBOR-based floating rate applicable
for the relevant interest period and the adjustable
fixed interest rate payments received in respect of
the purchased receivables.
Exemption on derivatives Box fo complete should contamn the derivatives indicator (No dervatives/Exemption on
No derivatives/Unconfirmed).
Derivatives not derivatives/Exempt
N93 STSS36 purchased/sold by SSPE ionon Field codes are highlighted in amber where:
confirmation derivatives/Unconfi ~field is left blank; or
rmed) field is equal to "Unconfirmed"; or
Confirmation and concise declaration | _ field has errors in format Aconcise declaration that the SSPE has
Other than the hiedging 0 derivative that the SSPE has not entered into not entered into derivative contracts
Derivatives Purchased/Sold b Items 3.4.2 and 3.8 of Annex 19 of C
contracts shall be entered into by the Compartment derivative contracts except in the SS"‘P’Q’E ives Purchased/Sold by | ot in the circumstances referred to | Article 21(2) Concise Explanation D:’::ted Rae” u‘zm"n ‘E’L‘J")"‘Z‘m/';go"’"m‘““’"
and derivatives will not meet the eligibility criteria circumstances referred to in Articles in Articles 21(2) of Regulation (EU) € €
applicable to the receivables purchased by the
Derivatives not czf“' rtment, 2s.a reLulnheTnderl - er osures to 21(2) of Regulation (EU) 2017/2402. | oy 15 complete should contain the concise explanation. 2017/2402.
N94 STSS36 purchased/sold by SSPE & ok e {TEXT-10000}
" be sold and assigned to the Compartment shall not
explanation e o Field codes are highlighted in amber if the field is left blank or has errors in format.
prospectus entitled "The COMPARTMENT, sub-
section entitled "Hedging Strategy of the
c !
Confirmed BoX o Complete SHoUTd Contain The CORTmaTion TAicator
(Confirmed/Unconfirmed/N/A)
“N/A" should be reported only where no derivatives are used.
Field codes are highlighted in amber where:
Common standards
o5 stssa7 i e {Confirmed/Unconf ~field is left blank; or
s irmed/N/A} field is equal to "N/A" and STSS36-Derivatives not purchased/sold by SSPE confirmation
Confirmation and concise explanation | 1S 1t edual to "No derivatives"; or
on whether any hedging instruments - field is not equal to "N/A" and STSS36-Derivatives not purchased/sold by SSPE A concise explanation on whether any
" : "No derivatives™: hedging instruments used are
used are itten and a1 Derivatives using common undrwritten and documented Article 21(2) Concise Explanation ftems 3.4.2 and 3.8 of Annex 19 of Commission
documented according to commonly | - field s equal to "Unconfirmed"; or standards e e P Delegated Regulation (EU) 2019/980
accepted standards pursuant to Article [——feld has errorsin format . 'V accep
21(2) of Regulation (EU) 2017/2402. -
Box to complete should contain the concise explanation where STSS37-Common
Common standards standards underwriting derivatives confirmation is not "N/A"
The hedging agreements relating to the Class A2025-1
N96 sTss37 derwriting derivat EXT-10000]
:;‘ ;’"‘Z:o‘:g €MVatives | Notes will take the form of French law FBF. (T } Field should be left blank where STSS37-Common standards underwriting derivatives
2 confirmation s equal to N/A.
Field codes are highlighted in amber where it is not the case or ield has errors in format.
G Box to complete should contain the confirmation idicator
(Confirmed/Unconfirmed/N/A)
Referenced interest {Confirmed/Unconf’
N97 sTss38 e e e oy Confirmation and concise explanation | Field codes are highiighted in amber where
on whether and how any referenced |~ field isleft blank; or | Aconcise explanation on whether and
interest payments under the -field is equal to "Unconfirmed"; or how any referenced interest payments
Ay e STouE e e RevaNRg redle securitisation assets and liabilities are |—=field has errors in format. Referenced interest payments | under the securitisation assets and Item 2.2.2 and 2.2.13 of Annex 19 of
iy s i calculated by reference to generally based on generally used interest | liabilities are calculated by reference to | Article 21(3) Concise Explanation Commission Delegated Regulation (EU)
+ta fcod interest rate which depends on the used market interest rates or generally rates generally used market interest rates or 2019/980
Referenced interest Outstanding Principal Balance (see item (a)(viil) of the used sectoral rates reflective of the | . 4 complete should contain the concise explanation. generally used sectoral rates reflective
N98 sTSS38 Shi et definition of Eligibility Criteria). The Class A2025-1 | {TEXT-10000} cost of funds pursuant to Article 21(3) of the cost of funds.
pay! P Notes bear a floating rate of interest based on of Regulation (E) 2017/2402. Field codes are highlighted in amber if the field is left blank or has errors in format.
Euribor 1-month (see definition of Euribor and
section of the base prospectus entitled “Terms and
Conditions of the Notes of an Note Series").
Confirmed Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed)
Acceleration notice /
{Confirmed/Unconf, Field codes are highlighted in amber where:
N99 sTss39 enforcement requirement
e irmed} ~field is left blank; or
field is equal to "Unconfirmed"; or
- field has errors in format
S R T ) Confirmation and declaration in No trapping of cash followiny Adeclaration in general terms that each
amortisation event: (i) no amount of cash shall be general terms that each of the o |t e e et |Artice 2100) Concise Exalanation Item 3.4.5 of Annex 19 of Commission
trapped in the Compartment's bank accounts; (i) the requirements of Article 21(4) of P et ion (o) 2013/3402 a0 mt P Delegated Regulation (EU) 2019/980
tes shall amortise i tial order onl
Acceleration notice / i v e e e Regulation (EU) 2017/2402 are met. | o, ¢4 complete should contain the declaration in general terms.
N100 STSS39 enforcement requirement priority {TEXT-10000}
" payments; (i) the repayment of the notes shall not
explanation i o e o ey Field codes are highlighted in amber if the field is left blank or has errors in format.
automatic liquidation for market value of the
purchased receivables is required under the
Confirmed Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
o1 srssa0 No trapping of cash {Confirmed/Unconf, Field codes are highlighted in amber where:
confirmation irmed) Confirmation and optional comment | - field is left blank; or
that no cash would be trapped field is equal to "Unconfirmed"; or
. Confirmation that no cash would be )
following the delivery of enforcement - field has errors in format. (a)No amount of cash shall be Item 3.4.5 of Annex 19 of Commission
) trapped following the delivery of Article 21(4)(a) Confirmation
or an acceleration notice pursuant to trapped Delegated Regulation (EU) 2019/980
° P enforcement or an acceleration notice.
Article 21(4)(a) of Regulation (EU)
Motimeier Box to complete may contain additional explanation.
N102 STSS40 mmmz:l E See explanation on selection under STSS39 above | {TEXT-5000} 2017/2402.
Field codes are highlighted in amber where the field has errors in format.
e Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
Sequential amortisation {Confirmed/Unconf| Confirmation and optional comment | ;o) ¢ e are highlighted in amber where:
N103 sTssa1 ene h that principal receipts from the )
confirmation irmed} " field is left blank; or Confirmation that principal receipts
underiying exposures are passed to the ¥ .
. , ed field is equal to "Unconfirmed"; or from the underlying exposures are
investors via sequential amortisation of
- field has errors in format. (b) principal receipts shall be | passed to the investors via sequential Item 3.4.5 of Annex 19 of Commission
the securitisation positions, as * ) : Article 21(4)(b) Confirmation
! passed to investors amortisation of the securitisation Delegated Regulation (EU) 2019/980
determined by the seniority of the e fons. o detormimo by the
R i
SRS . securitisation position pursuant to Box to complete may contain additional explanation. P oty y tV N
N104 sTssa1 See explanation on selection under STSS39 above | {TEXT-5000} Article 21(4)(b) of Regulation (EU) seniority of the securitisation position.

comment

2017/2402.

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




Reversed repayment on

Confirmed

{Confirmed/Unconf

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

Field codes are highlighted in amber where:

(c) repayment shall not be

reversed with regard to their
seniority

Confirmation that the repayment of the
securitisation position is not to be
reversed with regard to their seniority.

Article 21(4)(c)

Confirmation

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

(d) no provisions shall require
automatic liquidation of the

underlying exposures at market
value

Confirmation that not any provisions
require automatic liquidation of the
underlying exposures at market value.

Article 21(4)(d)

Confirmation

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

Securitisations featuring non-
sequential priority of payments

Confirmation that transaction featuring
non-sequential priority of payments
include triggers relating to the
performance of the underlying
exposures resulting in the priority of
payment reverting to sequential
payments in order of seniority.

Confirmation that such triggers include
at least the deterioration in the credit
quality of the underlying exposures
below a predetermined threshold.

Article 21(5)

Confirmation

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

Required expertise from the
servicer and policies and

adequate procedures and risk
management controls in place

A detailed explanation on how the
requirements of Article 21(8) are met.
As part of the explanation, include
references to any policies and
procedures intended to ensure
compliance with these requirements.

Article 21(8)

Detailed Explanation

Item 3.4.6 of Annex 19 of Commission
Delegated Regulation (EU) 2019/980

Revolving securitisation with early.
amortisation events for
of revolving period

based on prescribed triggers

A concise explanation, where
applicable, on how the provisions in Art
21(6)(a) of Regulation (EU) 2017/2402
are reflected in the transaction
documentation.

Article 21(6)

Concise Explanation

Items 2.3 and 2.4 of Annex 19 of Commission
Delegated Regulation (EU) 2019/980

(a) deterioration in the credit
quality of the underlying
exposures

A concise explanation where applicable,
on how the provisions in Art 21(6)(a) of
Regulation (EU) 2017/2402 are reflected
in the transaction documentation.

Article 21(6)(a)

Concise Explanation

Items 2.3 and 2.4 of Annex 19 of Commission
Delegated Regulation (EU) 2019/980

(b) occurrence of an insolvency-
related event of the originator or

N105 sTssa2
seniority confirmation irmed} Confirmation and optional comment - field is left blank; or
that the repayment of the ~field is equal to "Unconfirmed"; or
securitisation position is not to be - field has errors in format.
reversed with regard to their seniority
Reversed repayment on pursuant to Article 21(4)(c) of Box to complete may contain additional explanation.
N106 STSS42 coniort w:":m See explanation on selection under STSS39 above {TEXT-5000} Regulation (EU) 2017/2402
y Field codes are highlighted in amber where the field has errors in format.
i Box to complete should contamn the confirmation indicator (Confirmed/Unconfirmed.
. srssas No automatic liquidation {Confirmed/Unconf, Field codes are highlighted in amber where:
confirmation irmed} Confirmation and optional comment - field is left blank; or
that not any provisions require ~field is equal to "Unconfirmed"; or
automatic liquidation of the underlying | _-field has errors in format.
exposures at market value pursuant to
No automatic uidation Article 21{4)(d) of Regulation (EU) Box to complete may contain additional explanation.
N108 sTssa3 el See explanation on selection under STSS39 above | {TEXT-5000} 2017/2402
Field codes are highlighted in amber where the field has errors i format.
ro— BoX T complete SHoUTd Contain The Confrmation Tdicator
(Confirmed/Unconfirmed/N/A).
Field should be "N/A" where transaction featuring non-sequential priority of payments
Nomsequential ororiy of does not include triggers relating to the performance of the underlying exposures
108 srssaa - m:'ls i E‘:S Y {Confirmed/Unconf- resulting in the priority of payment reverting to sequential payments in order of seniority
L:ﬁrmwongg irmed/N/A} pursuant to Article 21(5) of Regulation (EU) 2017/2402.
Confirmation and optional comment
that transaction featuring non- Field codes are highlighted in amber where:
sequential priority of payments include | - field is left blank; or
triggers relating to the performance of | - field is equal to "Unconfirmed"; or
the underlying exposures resulting in [—=field has errors in format
Confirmed. Following the occurrence of a the priority of payment reverting to
“Programme Revolving Period Termination Event” sequential payments in order of
h tri luding a degradation of the credit ;
‘5::'“ v seniority pursuant to Article 21(5) of | pox to complete may contain the concise explanation where STSS44-Non-sequential
qualty = ‘;‘ fd' :’h oy I Regulation (EU) 2017/2402. priority of payments triggers confirmation is not "N/A".
N110 STssa4 Nonsequental piortyof | FCCC e erest amount wilbe {TEXT-5000}
payments riggers comment | 0 e et i 2 sequental manner Field should be left blank where STSS44-Non-sequential priority of payments triggers
i uenti
fi ti | to N/A.
starting with the Class A Notes in accordance with the confirmation is equal to N/
Principal Priority of Payments (see section of the base ;
pmsp:dus em:led ,,O‘Lm"w" it Field codes are highlighted in amber where it is not the case or field has errors in format.
and Condition (6) "Priority of Payments”).
e BoX o CompIete SHOUd CoRtan The TRaTeaTor
(Confirmed/Unconfirmed/N/A).
Field should be “N/A" where transaction featuring non-sequential priority of payments
does not include triggers relating to the performance of the underlying exposures
resulting in the priority of payment reverting to sequential payments in order of seniority
Credit quality deterioration {Confirmed/Unconf: ursuant to Article 21(5) of Regulation (EU) 2017/2402.
N111 STssaa "_‘gger“mngmﬁm b Confirmation and optional comment | 8
:"a‘ such "'gg,e“h‘"““‘ze, at ‘ET“""E Field codes are highlighted in amber where:
:(Eflodra(‘\ﬂﬂ in the crec |tbqu‘a ity of field is left blank; or
he anderlying exposures below 2 field is equal to "Unconfirmed"; or
predetermined threshold pursuantto | e ig equal to "N/A" and "Confirmed” is reported for STSS44 - Non-sequential priority
Article 21(5) of Regulation (EU) A "
of payments triggers confirmation; or
2017/2402 - field has errors in format
Deterioration in the credit quality of the underlying
EteE e || e b hEEe bR R Box to complete may contain the concise explanation.
N112 sTSS44 LS documentation (and disclosed in the base prospectus | {TEXT-5000} P v P g
trigger comment under items (a)/and (f) of the definition of
e Field codes are highlighted in amber where the field has errors in format.
G Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
ats srsssa Servicer expertise {Confirmed/Unconf Field codes are highlighted in amber where
confirmation irmed} field s left blank; or
~field is equal to "Unconfirmed"; or
- field has errors in format.
The servicer's representations, warranties and
undertakings include (i) an undertaking to service,
collect and administer the purchased receivables ()
pursuant to (1) the provisions of the Servicing Confirmation and detailed e""'a_"“'“"
Agreement and (2) to its Servicing Procedures, always onhow the requirements of Article
subject to applicable laws and regulations; (b) with 21(8) are met. As part of the
the same level of care and diligence it usually explanation, include references to any
provides in relation to the receivables of similar policies and procedures intended to
Servicer expertise nature that it owns and which have not been ensure compliance with these Box to complete should contain the detailled explanation
N114 STSS54 - ‘a"aﬁo: transferred to the Compartment, or otherwise {TEXT-32767} requirements pursuant to Article 21(8)
2 securitised, and to use Servicing Procedures at least (b) of Regulation (EU) 2017/2402 Field codes are highlighted in amber if the field is left blank or has errors in format.
equivalent to those it usually use; and (c)in a
commercially prudent and reasonable manner so as
to minimise losses and maximise recoveries in
compliance with all applicable laws and regulations;
and (il a statement that its business has included the
origination of exposures of a similar nature as the
purchased receivables for at least five (5) years prior
to the date of the base prospectus.
e Box fo complete should contain The confirmation dicator
(Confirmed/Unconfirmed/N/A).
"N/A" should be reported in Box to complete only where the securitisation is not
Early termination {Confirmed/Unconf revolving securitisation.
N115 sTSsas nrmed
confirmation } C and concise
where applicabie, on revolving Field codes are highlighted in amber where:
securitisation with early amortisation |~ ield s left blank; or .
events for termination of revolving -field s equal to "Unconfirmed?; or
period based on prescribed triggers field has errors in format
pursuant to Article 21(6) of Regulation
T e (£U) 2017/2402 Box to complete should contain the concise explanation where STSS45-Early termination
i in Arti
fi ti t "N/A".
wis | s —
P e Rm‘smg‘;emd e e Field should be left blank where STSS45-Early termination confirmation is equal to N/A.
Field codes are highlighted in amber where it is not the case or field has errors in format.
Confirmed Box to complete should contain the indicator
(Confirmed/Unconfirmed/N/A).
"N/A" should be reported in Box to complete only where the securitisation is not a
revolving securitisation.
. srssas Credit quality deterioration {Confirmed/Uncon
trigger confirmation irmed/N/A} Field codes are highlighted in amber where:
 field s left blank
C and concise =ML " is reported; or
where applicable, on deterioration in - "N/A" is not reported and STSS45-Early termination confirmation is "N/A"; or
the credit quality of the underlying - "N/A" is reported and STSS45-Early termination confirmation is not"N/A"; or
exposures pursuant to Article 21(6) (a) | _- field has errars in format
of Regulation (EU) 2017/2402
T e TS Box to complete should contain the concise explanation where STSS46-Credit quality
i
deterioration tr er confirmation is not "N/A".
Creit auslity deterioration | included in the transaction documentation (and rioration trigger confirmation is not "N/
N118 STSSa6 CNELEE disclosed in the base prospectus under the definition |{TEXT-10000} _— ) ) N
trigger explanation e e e Field should be left blank where STSS46-Credit quality deterioration trigger confirmation is
’ I to N/A.
see in particular items (b) and () of that definition) equal to N/
Field codes are highlighted in amber where it s not the case or field has errors in format.
e BoX to complete Sould contain The Confirmation indicator
(Confirmed/Unconfirmed/N/A).
"N/A" should be reported in Box to complete only where the securitisation is not a
revolving securitisation.
Nats srssar Insolvency-related event {Confirmed/Uncon »
confirmation irmed/N/A} Field codes are highlighted in amber where:
field is left blank
Confirmation and concise i ! is reported; or
where applicable, on occurrence of an | "N/A" is not reported and STSS45-Early termination confirmation is "N/A"; or
insolvency-related event of the - "N/A" is reported and STSS45-Early termination confirmation is not"N/A"; or
originator or servicer pursuant to - field has errors in format
Occurrence of an insolvency-related event of the Article 21(6) (b) of Regulation (EU)
originator or servicer is included in the transaction 2017/2402
o ‘a'nd i the b pmﬂ"mus Box to complete should contain the concise where STSS47-Insol lated
it fi ti i t"N/A".
Insolvency-related event | nder items (<) and (d) of the definition of event confirmation is not "N/
N120 STSS47 R Ve "Programme Revolving Period Termination Event"). | {TEXT-10000}

explanation

Upon the occurrence of an insolvency-related event
of the Seller, the Seller shall not be entitled to offer
any recelvable to the Compartment (see definition of

"Stop Purchase Event”).

Field should be left blank where STSS47-Insolvency-related event confirmation is equal to
N/A.

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

servicer

A concise explanation, where
applicable, on how the provisions or
triggers in Art 21(6)(b) of Regulation
(EU) 2017/2402 are reflected in the
transaction documentation.

Article 21(6)(b)

Concise Explanation

Items 2.3 and 2.4 of Annex 19 of Commission
Delegated Regulation (EU) 2019/980




Confirmed

0x to complete shoul
(Confirmed/Unconfirmed/N/A)

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

Pre- ined threshol rm nf
s srssas T deter;ﬂ ed threshold (Cong ed/Unco I
value confirmation irmed/N/A} Field codes are highlighted in amber where: A concise explanation, where
Confirmation and concise explanation, | - field s left blank applicable, on how the provisions or
where applicable, on value of the -"Unconfirmed” is reported; or ) ) o (¢) value of the underlying triggers in Art 21(6)(c) of Regulation
underlying exposures held by the sspe | - "N/A"is not reported and STSS45-Early termination confirmation is "N/A"; or exposures held by the SSPE falls | (EU) 2017/2402 are reflected in the Avtile 21(6)) Concise Explanation Items 2.3 and 2.4 of Annex 19 of Commission
falls below a pre-determined threshold | - “N/A"is reported and STSS45-Early termination confirmation is not"N/A"; or below a pre-determined transaction documentation, using cross- P Delegated Regulation (EU) 2019/980
pursuant to Article 21(6) (c) of ~field has errors in format, threshold references to the relevant sections of
Regulation (EU) 2017/2402 the underlying documentation where
Box to complete should contain the concise explanation where STSS48-Pre-determined
Value of the underlying exposures is included in the P conclse explanati " the information can be found
A threshold value confirmation s not "N/A".
ore ed threshold (and disclosed in the base
N122 sTssas rospectus under items (), (b) and (i) of the EXT-10000]
value explanation Gess " @b Ee) o d Field should be left blank where STSS48-Pre-determined threshold value confirmation is
definition of "Programme Revolving Period
o " equal to N/A.
Termination Event").
Field codes are highlighted in amber where it is not the case or feld has errors in format.
Confirmed Box to complete should contain the indicator
(Confirmed/Unconfirmed/N/A)
“N/A" should be reported in Box to complete only where the securitisation is not
A ——— revolving securitisation.
e : {Confirmed/Unconf,
N123 STSs49 failure generation
8 irmed/N/A} Field codes are highlighted in amber where:
confirmation B
- field is left blank
Confirmation and concise ,ul " is reported; or
where applicable, on a failure to /A" is not reported and STSS45-Early termination confirmation is "N/A" or (d) a failure to generate sufficient | A concise explanation, where
generate sufficient new underlying _NJA" is reported and STSS45-Early termination confirmation is not"N/A" or new underlying exposures applicable, on how the provisions in Art toms 2.3 and 2.4 of Anex 19 of Commission
exposures meeting pre-determined  field has errors in format meeting pre-determined credit | 21(6)(d) of Regulation (EU) 2017/2402 | Article 21(6)(d) Concise Explanation Delegarad Reguiation (£0) 2019/650
1f, during a period of six (6) consecutive calendar credit quality (trigger for termination of| quality (trigger for termination of |are reflected in the transaction & 8
months, on any two payment dates the crecit balance the revolving period) under Article the revolving period) documentation
of the account of the Compartment to which the 21(6) (d) of Regulation (EU) 2017/2402 | oy to complete should contain the concise explanation where STSS49-New underlying
) unapplied revolving amount exceeds fifteen (15) per exposures failure generation confirmation is not "N/A".
WD IEEREGS (| ' e aggregate principal amount outstanding
N124 sTssa9 fail i EXT-10000]
:X' ‘;:5;;:’“ fon of all notes of all note series on such date, then a i } Field should be left blank where STSS49-New underlying exposures failure generation
P programme revolving period termination event shall confirmation is equal to N/A.
occur, which will early terminate the programme
revolving period and willtrigger the commencement Field codes are highlighted in amber where it is not the case or field has errors in format.
of the programme amortisation period.
Coried Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
Participant duties {Confirmed/Uncont | Confirmation and optional comment | Field codes are highlighted in amber where:
N125 sTSS50 crpan h -
confirmation irmed) that the transaction documentation field is left blank; or
specifies all of the requirements under | - field is equal to "Unconfirmed"; or (a)information regardin Confirmation that the transaction
i
Article 21(7) (a) of Regulation (EU) - field has errors in format. contractual obli :mns i the documentation specifies all of the Artcle 21(7)(a) Confirmation Item 3.2 of Annex 19 of Commission Delegated
2017/2402 on the contractual o e requirements under Article 21(7) (a) of Regulation (EU) 2019/980
Confirmed. See sections of the b t igati i ibil
ot Sos smons s e e I obligations, duties and responsibities | 0. 10 cormolcte may contain additional explanation Regulation (EU) 2017/2402
N126 STSS50 Participant duties comment | e ° {TEXT-5000} of the servicer and the trustee, if any,
The Programme Parties", sub-section entitled and other ancillary service providers.
e ) Field codes are highlighted in amber where the field has errors in format.
Duties of the Management Company".
Confirmed Confirmation and optional comment | Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
that the securitisation documentation
N127 SR Servicing Continuity {Confirmed/Uncont | expressly satisfies the requirements of | Field codes are highlighted in amber where
confirmation irmed} Article 21(7) (b) of Regulation (EU) - field is left blank; or
2017/2402 on the processes and ~field is equal to "Unconfirmed"; or Confirmation that the securitisation
necessary to ensure - field has errors in format. | documentation expressly satisfies the ) Item 3.2 of Annex 19 of Commission Delegated
b)s Continuity P Article 21(7)(b) Confirmat
that a default by or an insolvency of (blServicing Continuity Provisions | . o anes of Article 21(7) (b) of rticle 21(7)(b) onfirmation Regulation (EU) 2019/980
Confirmed. See sub-section of the b ¢
) - onfirmed. See sub-section of the base prospectus the servicer does not resultin a Box to camplete may contain additional explanation, Regulation (EU) 2017/2402.
128 sTsss1 Servicing Continuity entitled "Termination of the appointment of the ) termination of servicing, such as a
t S d tment of a Repl t h i
comment SRRy el Rl T B L D contractual provision which enables | |4 ¢ des are highlighted in amber where the field has errors in format.
Servicer". the replacement of the servicer in such
case.
Conrmed Box to complete should contain the Tdicator
(Confirmed/Unconfirmed/N/A)
) ) N/A should be reported in Box to complete when the transaction does not have
) ) Confirmation and optional comment
Derivative Counterparty {Confirmed/Unconf derivatives.
N129 sTsss2 " ° h that the transaction documentation
Continuity confirmation irmed/N/A}
satisfies all of the information referred )
Field codes are highlighted in amber where Confirmation that the transaction
toin Article 21(7) (c) of Regulation (EU) | 1o ¢ MEY - ) )
s o |~ feldis et bl or (c)Derivative Counterparty documentation satisfies all of the artce 2107} Confirmation Item 3.8 of Annex 19 of Commission Delegated
- i ~field is equal to "Unconfirmed"; or Continuity Provisions information referred to in Article 21(7) Regulation (EU) 2019/980
e replacement of derivative - field has errors in format, (¢) of Regulation (EV) 2017/2402
counterparties in the case of their
default, insolvency, and other specified
) Confirmed. See section of the base prospectus events, where applicabl
Derivative Counterpart, 4 ppiicable. Box to complete may contain additional explanation.
N130 sTSS52 cOm_mu'iw m“mme:‘ Y | entitled "The Hedging Agreements" and the terms | {TEXT-5000} P ¥ contal 3 P
d conditions of the Hedging A ts.
RGBT R SNE AR CEEE Field codes are highlighted in amber where the field has errors in format.
il Box to complete should contain the confirmation indicator
(Confirmed/Unconfirmed/N/A).
i i "N/A" should only be reported where not applicable.
Liquidity Provider Continuity {Confirmed/Unconf| Confirmation and optional comment / ' e rep PP
N131 sTsss3 o e that the transaction documentation
satisfies all of the information under | Field codes are highlighted in amber where:
Article 21(7 (c) of Regulation (EU) field is left blank; or
2017/2402 on provisions that ensure | - field is equal to "Unconfirmed"; or
the of liquidity providers | field has errors in format.
Confirmed. See sections of the base prospectus in the case of their default, insolvency,
Wy B @ity | ) TR o A et and other specified events, where Box to complete may contain additional explanation.
N132 STSS53 ;mme‘:“ Y | "Servicing of the Purchased Receivables” and sub- | {TEXT-5000} applicable. P v P - Confirmation that the transaction
tion entitled "The Specially Dedicated Account i i i
section entited "The Specially Dedicated Accoun Field codles are highlighted in amber where the field has errars in format (e)ccount Bank Continuity documentation satisies alof the artce 2107} Confirmation ftem 3.8 of Annex 19 of Commission Delegated
Agreement". Provisions information under Article 21(7 (c) of Regulation (EU) 2019/980
Confirmed Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed). Regulation (EU) 2017/2402.
Account Bank Continuity {ConfirmedUnconf| Confirmation and optional comment | )y 4o are highlighted in amber where:
N133 sTsss3 unt B h hat the transaction documentation
confirmation irmed} field is left blank; or
satisfies all of the information under ¥ .
. o ~field is equal to "Unconfirmed"; or
Article 21(7 (c) of Regulation (EU) - field has errors in format.
2017/2402 on provisions that ensure
Confirmed. See sections of the base prospectus the replacement of the account bank in
entitled "Compartment Bank Accounts” and Box to complete may contain additional explanation.
Account Bank Continuity | €T P 2 the case of their defaulf, insolvency, p v P
N134 sTsss3 i Servicing of the Purchased Receivables” and sub- | {TEXT-5000} and other specified events, where
section entitled "The Specially Dedicated Account applicable. Field codes are highlighted in amber where the field has errors in format.
Agreement”
G Box to complete should contamn the confirmation indicator (Confirmed/Unconfirmed.
Debt situation (Confirmed/Unconf Field codes are highlighted in amber where:
N135 STSSsS ° ) d Confirmation and optional comment B ) )
documentation confirmation irmed} field s left blank; or Confirmation that the underlying
that the underlying documentation ¥ .
field is equal to "Unconfirmed"; or documentation sets out in clear and
sets out in clear and consistent terms, Clear and consistent definitions ! i~ A .
s " - field has errors in format. ) consistent terms, definitions, remedies | Item 2.2.2 of Annex 19 of Commission
definitions, remedies and actions relating to the treatment of ° . Article 21(9) Confirmation
relating t the debt atuntions aet out orablom o and actions relating to the debt Delegated Regulation (EU) 2019/980
Confirmed. See sections of the b cti
- onfirmed; See sections ofithe base prospectus) in Article 21(9) of Regulation (EU) Box to complete may contain additional explanation. situations set out in Article 21(9) of
Niz6 stssss Debt situation entitied "Servcing of the Purchased Receivables" and | o+ o Regulation (EU) 2017/2402,
documentation comment | "Origination, Underwriting, Servicing and Collections 2017/2402 X § .
o Field codes are highlighted in amber where the field has errors i format.
- Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed.
Confirmed P f 4 J Confirmation that the securitisation
Pr itie f it and d \tati ts it th ioriti f
e adin G {Confirmed/Unconf, Field codes are highlighted in amber where: ocumentation sets out the priorities o
N137 STSSS6 triggered events e it oo payment and trigger events pursuant to
confirmation Confirmation and optional comment field is equal to ‘(U"mwmed“ or Articles 21(9) of Regulation (EU)
that the securitisation documentation ’ ) 2017/2402.
tisati - field has errors in format. Priorities of payment and triggers ’ Item 3.4.7 of Annex 19 of Commission
sets out the priorities of payment and Article 21(9) Confirmation
events Confirmation that th fsati Delegated Regulation (EU) 2019/980
Confirmed. See section of the base prospectus trigger events pursuant to Articles onfirmation that the securitisation
by 21(9) of Regulation (EU) 2017/2402. | Box to complete may contain additional explanation. documentation sets out the priorities of
Priorities of paymentand | entitled "Allocations and Application of Available )
N138 STSSS6 triggered events comment | Funds, Calculations, Distributions and Priority of {TEXT-5000} payment and trigger events pursuant to
B2 i b Y Field codes are highlighted in amber where the field has errors in format. Articles 21(9) of Regulation (EU)
4 : 2017/2402.
Confirmed Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
Confirmation that the provisions under
azs srsss7 Timely resolution of conflicts {Confirmed/Unconf, Field codes are highlighted in amber where: Article 21(10) of Regulation (EU)
confirmation irmed) field is left blank; or 2017/2402 relating to the timely
Confirmation and optional comment M " .
field is equal to "Unconfirmed"; or resolutions of conflicts are met.
that the provisions under Artice 21(10)| _ o0 5% 9 n Timely resolution of conflicts Items 3.4.7 and 3.4.8 of Annex 19 of
of Regulation (EU) 2017/2402 relating between classes of investors & Article 21(10) Confirmation Commission Delegated Regulation (EU)
to the timely resolutions of confiicts responsibilities of trustee Confirmation that the provisions nder 2019/980
Box t let It dditi 1] | tion.
N0 stsssy Timely resolution of conficts | Confrmed. See sub-section of the base prospectus | oyt coooy are met. 0 to complete may contain acditional explanation Article 21(10) of Regulation (EU)
comment entitled "Meetings of Class A Noteholders". , 2017/2402 relating to the timely
Field codes are highlighted in amber where the field has errors in format.
resolutions of conflicts are met.
Confirmed Box to complete should contain the Tndicator (Confirmed/U B
Should potential investor ask for historical data, then the originator should confirm that
Historical Default and Loss T the information will be available on demand.
N141 sTsss8 Performance Data h
irmed}

confirmation

Confirmation and optional comment
that the data required to be made
available under Article 22(1) of

Field codes are highlighted in amber where:
- field is left blank; or
- field is equal to "Unconfirmed"; or

Ragulatinn [FI1) 2017/2407 ic availahlo

- field has errors in format.




Historical Default and Loss

Confirmed. See section of the base prospectus
"Historical Information Data". The Seller has

undertaken to make such information available to the
investors. See section of the base prospectus entitled

ERHIEHMITARM] eV ifene Iy aialiiaii=
on static and dynamic historical default
and loss performance.

Box to complete may contain additional explanation.

Historical Default and Loss
Performance Data

Confirmation that the data required to
be made available under Article 22(1) of
Regulation (EU) 2017/2402 is available,

Article 22(1)

Confirmation

Item 2.2.2 of Annex 19 of Commission
Delegated Regulation (EU) 2019/980

N142 sTsss8 " {TEXT-5000} stating clearly where the information
Performance Data comment | "Information available prior to the pricing of the Class ) _
e L e s v o Field codes are highlighted in amber where the field has errors in format. can be found.
7(1) and Article 22 of the EU Securitisation
Regulation".
Box to complete should indicate where the data required to be made available under
Statement where the data required to | Article 22(1) of Regulation (EU) 2017/2402 can be found.
Historical Default and Loss be made available under Article 22(1)
N143 sTsss8 See explanation under STSS58 above. EXT-1000)
Performance Data location | ~-¢ <P onanon under above i } of Regulation (EU) 2017/2402 can be | Field codes are highlighted in amber where:
found field s left blank for public securitisations; or
~field has errors in format.
- Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed.
Confirmed P { 7 J Confirmation that a sample of the
derlyi bject t
Sample external verification {Confirmed/Unconf Field codes are highlighted in amber where: underlying exposures was subject to
N144 STSS59 : h Confirmation and optional comment external verification prior to the
confirmation irmed) field is left blank; or
that a sample of the underlying . ¥ . issuance of the securities by an
b ] - field s equal to 'Unconfirmed; or le of the underlyi appropriate and independent part
exposures was subject to externa  field has errors In format. sample of the underlying pprop D party. )
verification prior to the issuance of the exposures subject to external Article 22(2) Confirmation N/A
Confirmed. See section of the Final Terms relating to securities by an appropriate and verifications Confirmation that a sample of the
Sample external verification | the Class ;\‘102571 N oted entiicd FSar i heatian independent party pursuant to Article | Box to complete may contain additional explanation. underlying exposures was subject to
N5 STSSS9 i Regulation Compliance - External verlfication ofa | X' 2200} 22(2) of Regulation (EU) 2017/2402. external verification prior to the
sas‘ = ,b“; Fa Field codes are highlighted in amber where the field has errors in format. issuance of the securities by an
i L
P et v appropriate and independent party.
Confirmed Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
ags srss60 Liability cash flow model {Confirmed/Unconf Field codes are highlighted in amber where:
confirmation (prior pricing) irmed} Confirmation thata labilty cash flow | ~f1ld s lft blank; or )
model 1s avallable to potentia -field i equal to "Unconfirmed"; or
investors prior to pricing and location - field has errors in format.
Confirmed. The Seller has undertaken to make the where this information s available g, t6 complete should contain the location where a lability cash flow model s available
Location of Lnbilty cagy | 1201y cash flow model available to the noteholders pursuant to Article 22(3) of Regulation | 4 112y contain any additional explanation.
N147 STSS60 A via Moody's Analytics and/or Intex and/or any other | {TEXT-10000} (EV) 2017/2402
relevant modelling platform on an ongoing basis and Field codes are highlighted in amber where Confirmation that a liability cash flow
to potential investors upon request.  field is left blank for public securitisations; or modelis available to potential investors
- feld has errors in format. Availabilty of a iabilty cash flow| PO 0 Pricing and state clearly where
Confirmed Box to complete should contain the indicator {Confirmed/U ) allability of a iability cash flow | i ¢ mation is available. After Article 22(3) Confirmation N/A
Field should be equal to "Confirmed" where the STS notification is submitted before model to potential investors pricing, confirmation that such
s pricing. information has been made available to
Naas srsse0 Liablty cash flow modl {Confirmed/Uncon potential investors upon request.
confirmation (after pricing) irmed} Confirmation and optional comment | Field codes are highlighted in amber where:
that after pricing, such information has | - field is left blank; or
been made available to potential ~field is equal to "Unconfirmed"; or
investors upon request pursuant to - field has errors in format.
Article 22(3) of Regulation (EU)
2017/2402.
Liability cash flow model Box to complete may contain the concise explanation.
N149 STSS60 p— W me See explanation under STSS60 above. {TEXT-5000} % to compl Y contain cise explanation
comment (after pricing)
Field codes are highlighted in amber where the field has errors in format.
R BoX 1o CompIeTe SoUTd Contamm The ThTEaTor
~"Available" where information is available
- "Not Available" where information is not available and STSS10-Underlying exposures
classification is equal to "residential mortgages" or "auto loans/leases”
~"N/A" only where STSS10-Underlying exposures classification is not equal to
"residential mortgages" or "auto loans/leases"
N150 STSS61 E"VF'O"',"E"IEI performance (N/,A/sz"zmemm Confirmation and concise explanation | Field codes are highlighted in amber where:
aralatilityy snellEtlly on whether the information related to | _ field is left blank, or A concise explanation on whether the
the environmental performance of the | - field s equal to "Not available"; or - i related to the
assets financed by residential loans, or | - "N/A" is reported and STSS10-Underlying exposures classification is equal to performance of underlying environmental performance of the
auto loans or leases is available Iresidential mortgages” or "auto loans/leases” or R eposnes comistng of assets financed by residential loans, or | Concie Explanation WA
pursuant to Article 7 (1)(a) of - "N/A"is not reported and STSS10-Underlying exposures classification is not equal to | Locidential loans or car loans or | 2110 102nS OF leases s available
Regulation (EU) 2017/2402 and a residential mortgages” or "auto loans/leases” o pursuant to Article 7 (1)(a) of Regulation
statement where that information is to | . fiald has errars in farmat (EU) 2017/2402 and a statement where
be found pursuant to Article 22(4) of that information is to be found
Regulation (EU) 2017/2402 When Environment performance confirmation for STSS61 is *Available’, box to complete
should contain a statement indicating the section where the information s disclosed.
B tal perf
N151 STSS61 e:";;:!:‘:: al performance |y {TEXT-10000} When Environment performance confirmation for STSS61 is different from "Available’, box
P to complete should be left empty.
Field codes are highlighted in amber where it s not the case or field has errors in format.
Coried Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
s srsse Article 7 compliance {Confirmed/Unconf, Field codes are highlighted in amber where:
confirmation irmed} field is left blank; or
field is equal to "Unconfirmed"; or
- field has errors in format.
Confirmed. The Seller shall be responsible for the
information provided in accordance with Article 7. )
The report under Article 7(1)(a) will be made Confirmation and optional comment
available by the Seller (or the Management Company) that the originator and the sponsor are
to potential investors before the pricing upon complying with Article 7 of Regulation
request. The Seller and the Compartment have (EV) 2017/2402 pursuant to Aticle 22 N
Article 7 compliance confirmed that the information required pursuant to (5) of Regulation (EU) 2017/2402. Box to complete may contain additional explanation.
N153 sTsse2 ) ; {TEXT-5000}
comment Article 7(b) and (d) will be made available to potential ’ ) _
e ¢ R e e g S Field codes are highlighted in amber where the field has errors in format.
thereafter each of them undertakes to make the
relevant information pursuant to Article 7, to the
extent applicable, available to the noteholders, the
competent authorities referred to in Article 29 and, Confirmation that:
upon request, potential investors. - the originator and the sponsor are
Confirmed Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed. complying with Article 7 of Regulation
(EU) 2017/2402;
Where no potential investor makes such a request prior to pricing, confirmation should stor and sponsor - the information required by Article
be provided that the information would be made available to any potential investor upon P 7(1) (a) has been made available to
) responsible for compliance with ) 0! Article 22(5) Confirmation N/A
Nasa srsse Underlying information {Confirmed/Unconf, such a request, i potential investors before pricing upon
confirmation irmed) Confirmation and optional comment request;
that the information required by Article| Field codes are highlighted in amber where: - the information required by Article
7(1) (a) has been made available to ~field is left blank; or 7(1) (b) to (d) has been made available
potential investors before pricing upon | - field is equal to "Unconfirmed"; or before pricing at least in draft or initial
request pursuant to Article 22 (5) of |- field has errors in format form.
Regulation (EU) 2017/2402.
T, Box to complete may contain additional explanation.
N155 sTss62 e See explanation under STSS62 above. {TEXT-5000}
Field codes are highlighted in amber where the field has errors in format.
T Box to complete should contain the confirmation indicator (Confirmed/Unconfirmed).
Nase srsse Before pricing {Confirmed/Unconf Field codes are highlighted in amber where:
documentation confirmation irmed} Confirmation and optional comment | - field is left blank; or
that the information required by Article| - field is equal to "Unconfirmed"; or
7(1) (b) to (d) has been made available | _-field has errors in format.
before pricing at least in draft or nitial
sefore aricin form pursuant to Article 22 (5) of Box to complete may contain additional explanation.
N157 STSS62 ] See explanation under STSS62 above. {TEXT-5000} Regulation (EU) 2017/2402

documentation comment

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




Instructions

Column header

FSD reference

RTS field code

Mandatory/Conditional/Optional

Field name

Box to complete
Field format
Field description

Technical guidance
RTS field name

RTS Content to be reported

Background information:

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

applicable explanation type for this field
Background information:

Article of Regulation (EU) 2019/980

Format symbol
{ALPHANUM-n}
{CA_CODE}



{Confirmed/Unconfirmed/N/A}

{Confirmed/Unconfirmed}

{COUNTRY}
{DATE_TEXT-YYYY-MM-DD}
{ISIN}

{LEI}

{LIST}

{N/A/Available/Not available}
{NOTIFICATION ID}
{SECURITISATION ID}
{TEXT-n}

{Y/N}




TITOTOET O NMMPOTT d ([TEW] OTdIt STS NMOUTICJ O TeCcora you 1St TONOW e DElowW Steps.
1.  After accessing the STSRE Register, you must click on the “STS notification records” tab and the

“Upload draft STS notifications” option in order to access the “Upload draft STS Notification” page.

2. Click on the “Choose file” button.

3. Select the .xIsx file to upload.

Note: The selected file must follow the format/ naming convention of the non-ABCP template that may be
also downloaded through the respective entry form page)

For non-ABCP securitisations, the file naming convention is: STSNotificationRecord NonAbcp_Template.xlsx
4. Click on the “Upload” button.

Upon clicking on the “Upload” button, the system will present a confirmation message that the request was
successfully submitted.

Technical reference number for the reporting element
Indicates the corresponding RTS code for each reporting element (where available).
Several reporting elements may be related to the same RTS reference.

Example: LEI for securitisation parties have been split into the relevant boxes (either sponsor, originator,
Indicates the reporting element's status due to XLS and application validations rules

- Optional (O) = the data is optional in the template — data should be reported where relevant
Example: Original lender

- Mandatory (M) = Reporting Element is mandatory at XLS level - the data is always required
Example: Securitisation Identifier

- Conditional (C) = the reporting element is optional but is required for specific situations or required
dependent on other data in the template.
Example: Originator country may be reported through 2 different boxes depending on the reporting of
unique or multiple countries. One and only one of these 2 boxes should be reported.
Where possible, data quality check is embedded in the spreadsheet and Field code is displayed in amber
where reported element is not consistent with the "Mandatory" and "Conditional" rules.

- Forbidden(F) = the reporting element is forbidden
Element name

Content to be reported

Element formatting (see below table for further explanation)

Reporting element definition

Lists the technical guidance for that reporting element.

Lists the consistency rules applicable on the reporting element.

Indicates the corresponding RTS name for each reporting element (where available).

Several reporting elements may be related to the same RTS reference.

Indicates the corresponding RTS content to report for each reporting element (where available).
Several reporting elements may be related to the same RTS reference.

Indicates where available the related Article of regulation (EU) 2017/2402
Indicates where available the applicable explanation type for the reporting element basde on RTS

Indicates where available the related Article of Regulation (EU) 2019/980

Definition
Up to n alphanumerical characters.
4 letter competent authority code followed by the authority name as available in the drop-down list




Drop-down list with:
- N/A - Not Applicable where this reporting element is not applicable for that STS notification
- Confirmed - where legal requirement is confirmed
- Unconfirmed - where legal requirement is not confirmed
Drop-down list with:
- Confirmed where legal requirement is confirmed

- Unconfirmed where legal requirement is not confirmed
Full country name:

- {COUNTRY_EU} - drop-down list with EU countries

- {COUNTRY_EU_LIST} - list of EU countries separated with semi-colon

- {COUNTRY_WORLD} - drop-down list with worlwide countries

- {COUNTRY_WORLD_LIST} - list of worlwide countries separated with semi-colon
Dates shall be formatted in text with the following format: YYYY-MM-DD.
ISIN code, as defined in ISO 6166 with 12 alphanumerical characters
Legal entity identifier as defined in ISO 17442 with 20 alphanumerical characters

Drop-down list
Drop-down list with:

- N/A - Not Applicable
- Available
- Not Available
Securitisation ID + 2 digitstclassification or 3 digitsclassification
20 characters LElI + T + YYYY + max3digitsclassification for ABCP Securitisation

Free text field up to n UTF8 characters.
Drop-down list with:

-Y-Yes or true
- N - No or False




Amendment Id | Version |[Amendment date |Amended RTS Amended technical
field reference
1 1.2 2/1/2022 STSSS18 N34/N35




Amendment explanation Amended documents

Technical guidance amended to clarify reporting ABCP Technical guidance
instructions on transactions with trade receivables




