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N7 STSS8 c Originator country NETHERLANDS {COUNTRY_EU} originator(s) Field codes are highlighted in amber where: Country of establishment Sponsor(s), SSPE(s) and original Article 18 and 27(3) General Information N/A
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Sponsor counr (f mutile counTr_u_us
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“ ighighed nsmber i format
e eporied noon
porte,
e county
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here avallable Field codes are highlighted in amber where:
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Securitisaion Repositon the st the ESwA Where available, the name ofthe
N2z sTSs6 postiory {usT) available under the lstof registered Securitisation Repository . NA General Information NA
name. website ot egistered securitisation repository.
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a highighted in leftblank or has
Box (
"N/A”should
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referred to in Article 27(3)a) o Regulation (EU) Confirmation and optional comment
2017/2402 s subject to supervision. The Mortgage o Where the answer o feld STS17 Is
Loans avebeen gravted it ame of Tu e tratthe orgnaors ool e conimaton ha
e e B el processes and systems inplace are Confirmation that the creaiy | "8inator's er orisinal lender's credit-
TR i exccted n sccordancewit Al ramin ol i e | SIS et precessesnd | aride276) Confirmaton o
usiness activities of Tlpenhuis 2 8. are ystems inplace are execu
of Regulation (EU) 2017/2402 where
performed through its agents,including the o o accordance with Artcle  of Regulation
origination of mortgage loans. Tulpenhus 2 8. et (€) 2017/2402.
holds a licence to orginate mortgage loans under Box o complete may contain additionalexplanation.
utch Law.
The Servicer has delegated all acministrative Field should
activiies regarding the offeing, th review and is equal to N/A.
tgag
e sTSs18 compliance comment | whoin ts turn, has delegated part of such Rk Field should explan the reasons for which creditgranting crteria does not apply to
administrative acivites regarding the offering, the transactions with trade receivables
review and acceptance for mortgages to Stas
Reference is made to Section 3.4 (slle) and Section in in
3.5 (Servicer, SubsServicer and Delegate Sub- forma.
Servicer)of the Prospectus. As a general nate, in this
STS natifcation, except as (otherwise) defined o
construed herein or inso fa as the context
otherwise required, words, expressions and
capatlised terms used but not defined or construed
herein shall have the meanings defined or construed
in the prospectus with respect to the Soltaire I
securitsation dated 26 March 2025 (the
(Confirmed/Unconfirmed/N/A).
A should be rep e
investment irm establshed in the Union (STSS17 feld is "N')
Credit granting critera {Confirmed/uncon
b STSS19 supenvision confirmation | "™ firmed/N/A)} Field codes are highlighted in amber where:
~"Unconfirmed” s reported; or
<At
- ot reported in Box to complete and STSS17 field is "N or
N et 3ot e s St o1
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referred to in Aricle 27(3)(a) o Regulation (EU)
2017/2402 s subject to supervision. The Mortgage
Loans have been granted in the name of Tulpenhus
2B.. (in s capacity as original lender within the
L) Where the answer to field STS17 is
business actvities of Tulpe Confirmation and optional comment Ves. confirmatian that the credit.
e that the credit-granting asreferred to Confirmation that thecredit | 1o RO T AR ET Ao 2763 Confirmation i
origination of mortgage loans. Tulpenhuis 2 8. in Avicle 27(3)(a) of Regulatio (EU) erantin s subject o superision |08 S 0 R
holds a cence to orginate mortgage loans under 2017/2402 s subjectto supervsion. 15 subjectto supervsion
utch Law.
Borto complete may contain additional explanation
The Servicer has delegated all acministrative o complete may contain addition! explanat
activiies regarding the offeing, th review and e shoutd
tgag
- is eau
il SS9 supervision comment | whoin tsturn, has delegated part of such e s caual to VA
adminstrative activitie regarding the offering, the " .
eview and acceptance for mortgages to tater. B
L i o L
n 3.5 (Servicer, Sub-Servicer and Delegate Sub-
R e
STS natifcation, except as (otherwise) defined o
construed herein or inso fa as the context
otherwise required, words, expressions and
capatlsed terms used but not defined or construed
e T
in the prospectus with respect t el
e P T e e
Confirmed . .
True sale or assignment {Confirmed/uncon Field codes are highlighted in amber where:
b stss20 transfer confirmation firmed) field i left bla
~field s equa to "Unconfirmed; or
- field has errors in format.
TS o T
Assignment | MRPA between, amon others,
Tulpenhuis 2 and Another Mortgage Il and under
multiple deeds of assignment between, among.
others, Tulpenhuis 2 and Another Mortgage ll and
registration of such deeds of asignment with the
e A Confirmation and concise explanation
purchesed and aocepted essignment of certain o how the transfer o the underlying Aconcise explanation of how the
rgage Recelvables from Tulpenhuls 2 as a result postres s made by meane of e orters
of which legal tite to such Mortgage Receivables Transter
e e e ooty saleor transfer with the same legal o o made by means oftrue sale o transfer (0 Concise Explanation tem 3.3 of Annex 19 of Commission Delegated
e e e effectin a manner that s enforceable oxpesures withthe same gl effectin a manner ! Regulation (EU) 2019/980
- N B e rsvant o Arle 20 of o tocomplte should ona th conds exparation o thrdparty
o srss20 rue saleor assignment | subjec toany applicable bankrupcy laws orsimiar | o100 | eguiation (€u) 20172402,
o :
the Mortgage Receivables Purchase Agreement the n has
Issuer wil purchase on the igning Date and will
under the Deed of Assigament and Plec
regitration thereof with the Dutch tax authorities
on the Closing Date accept assigment o the
Mortgage Recelvables and the NHG Advance Rights
and the Beneficiary Rights relatng thereto
mprising the Iniia Portflio from th Seller
(e o ) a8 st ofwic e e
1o the Mortgage Recelvables and the NHG Advance
Rights and the Beneficiary Rghts relating thereto
comprising the Initial Portfolio s transferred to the
Check boxin V" where any of
rovisions referred to in points (a) or ic ulation
A check box s to whetherany of the | POUIonsFefertd ton points (2 or (5) f Aice 20(2) o Regultion (EU) 2017/2402
are found i the securitisation and "N" otherwise.
vere clawback p ferred to
o stss21 Subjectto severe clawback [N /N It 20 ) 0 OB |1 s i narmber e
oo ~field s lef blani; or
- fild s equal to Y"; or Aconcise explanation on whether any
- in format. ofhe svereclawback prvsions
tem « ision el
. eshoud N } (@) or (6) of | Avticie 20(2) Concise Explanation et gy e
ox to complete should contain the concise explanation. e (o oo a0 o £
concise explanation on whether an in the securitisat
o planat e 30 | e feld should b left blank when *Subject o severe clawbask" checkcbox s "N’ i the securitisation.
Subject to severe clawback ofthe severe clawback provisions
| et o0 {101 gt
Regulaton (80) 201712402 a1 1051 | it s et blanc and “Subjec 0 severe clawback” checkcbox s Y'sor
- fild s not lft blank and "Subject to severe clawback” check box s "N'; or
~field has errors n format.
(Confirmed/Unconfirmed/N/A).
Clawback provisiors (Confirmed}/Uncon
a2 stss22 & N/A i 4 Field codes are highlghted in amber where:
exemption confirmation firmed/N/A}
field s left blank;
Confimatin and optona comment |~ €415 eaal o-"Unconfimed'sor
h il - in format. ! tem 3.3 of Annex 19 of Commission Delegated
proviions innationlnscvency |in Al 2003) o Regaton (0) | aicle 2003 Confirmation
20(3) of Reulation (EU) 2017/2402 Regulation (EU) 2019/980
Lot of fesulaton (€0 2017 Borxto complete may contain additional explanation Taws 2017/2402 apply. euion (£L) 2019/
Clawback provisions Field shouid
Na3 sTss22 g {TexT-5000)
exemption comment
in field has
v
Check bos in Box to complete should contain
~"¥" where the seller is not the original lender
The sele s not the riginal Incicator that the sellr is not the
naa stss23 /N "N where the seller s the origina lender
Tender flag 8aD original lender
d highiighted in leftblank or has
Box 1o complete should contain the confirmation indicator
(Confirmed/Unconfirmed/N/A).
/A" should be reported where the seller is the origina lender and STSS23 check box s
Transfer where the seler is
{Confirmed/uncon
nas stss23 not the original lender | Confirmed
b firmed/N/A} i codes are gt namber where
confirmation
field s left bla
“nconfimedn s epored o
- "N/A"is ot reported and STSS23 check-box
~"N/A'is reported and STS523 check-box is
- in formar Where the sellr is not the original




lender,

Transfer is not. "2 Item 3.3 of Annex 19 of Commission Delegated
TN ot ooy e ol eder scctssion comples wih i |l 206 Confirmaion Relaton (1) 2019/980
CIERAN] iy Pl 2017/2402.
A et thatheseurission,
o cthr Tipenhl 2 40 At Morgage comsieswih e 20 020
the Dutch tax authorities, Another Mortgage Il ' nct the argin:
purchased and accepted assignment of (and, in whe
e e e sl | relation to New Mortgage R«elvak;:e:;‘:;::urchase the seller is not the original lender confirmation is not "N/A".
nae stss23 explanation Receivables from Tulpenhuis 2 as a result of which Ay Field should
legal title to such Mortgage Receivables was and will lender confirmation is equal to N/A
b ranstred o Anthr Meroge f and ich
S e A o 6 codesareighighed namber el has
Tulpenhuis 2 and/or any third party of Tulpenhuis 2,
S G T A T
Tows ffecingteright of rctes, and comply
‘with the requirements as set out under article 20(1),
20(2) and 20(3) of the Securitisation Regulation;
(Confirmed/Unconfirmed/N/A)
"N/A" should be reported in Box to complete only where the transfer of the underlying.
’
rant e osin f e scuration
Transfer ata later stage {Confirmed/Uncon | Were the transfer of the underlyng | "COnfimed” Be than at the
Nz S confirmation e firmed/N/A} exposures is closing of s aff
“n asignment and perfected at  later | determined event rggers as lised in Article 20(5)of Regulation (€) 2017/2402
g hat el f e
80 hn U he G816 o100 it codes v ighghied n aber where
s xpanatononhowand | fedislRbinior
perection s ffecedt entmedor Whretheranse of the undering
e minimum exposures is performed by means of an
pre-determined event riggers as assignment and perfected at a later
listed in Aricle 20(5) of Regulation (. - soage than t the closing of e
(Ev) 2017 2402 stage confirmation is not "N/A" securitisation, a concise explanation on
o | o . A how ani it ot perecion
S il shous stotaer perormed by meas of Sl e o3 of Ao 90 Conmission bl
b a later stage triggers as listed in Article 20(5) of Regulation (EV) 2019/980
n field has Regulation (EU) 2017/2402.
Whereaenats mechanens of
vanterae s, cofirmaton hat
et e ot vote et a0 slvency ofhe gty ol
Alternative mechanism {Confirmed/Uncon not prejudice or prevent the SSPE from
s SN confirmation e firmed/N/A} Field codes are highlighted in amber where: enforcing s rights
ande are et conimatonand | s et o eonfimed' o
ool cramar tat  ilvency it
e rintor waldnot e
ot prevent e 59 fom frin s
rights pursuant to Article 20(5) of "
— s st e echaim conmaton s it /A
nso stss24 comment e Field should to
gtlgednamber el asrors i formt.
= - .
o (Confmea/uncon el codes s hghlghed n amber where
ns1 bt warranties confirmation firmed} - field is left blank; or
R TpE——
i s eror i format.
o et i e AT
ety te orgags Loan e an i ppliable
ine AdtionlPrchseContions ad e
recsntaons nd s mad by e sllr o oo nd concise oxpanaton
R Aconcise explanation on how and
DR S AR LT EETCT representations and warranties whether there are representations and
e el B e ridedy e el tht e aranies roved vy e sl ot
SRR AR S underlying exposures included in the the underlying exposures included in
D2 e ) D securitisation are not encumbered or the securitisation are not encumbered Item 2.2.8 of Annex 19 of Commission
(Mortgage Loan Criteria) and Section 7.4 (Portfolio otherwise in a condition that can be warranties | wise be |Aticle 20(6) Concise Explanation Delegated Regulation (EU) 2019/980
e o s foreseen to adversely affect the foreseen to adversely affect the
Recehalsan,to e tnt applial, h NHG - foresento sl affc the
- : o atheimeol | oo | vt e e e e sane
pessiesnd fiss scey Article 20(6) in has lega effect.
af any ights of pledge or other smilar ights of Regulation (EU) 2017/2402
(beperkte rechten), encumbrances and attachments
(beslagen) and no option rights have been granted in
fovoutof nythd parywithregard o he
o e P
Tranacion acumnts, ot ot the P |
il b rlssd o the Closng te ad. o
tre xtent palable, h NHG Aance ighs
relaing hreone, o he bt of s rowledge
(having taken all reasonable care to ensure that such
is the case), the Mortgage Receivables and, to the
tent pplcal h NHG Advance i et
Cotimed
[P —
{Confirmed/Uncon Field codes are highlighted in amber where:
ws | smas lgbltycrtera ot s o or
s sl o “neontimedsor
ed v rrors o formt.
T
Martgage oan Grtes, e Adtional urcase
o e e T
i by the Sl and a et ot i Socton 7.2
s
el
A AT T on o e derng posres
from th sur shll oy st th rcumsances Cansares om, o s b e
R R e ) el e 5 meek
sale) of the Prospectus and the terms and predetermined, clear and documented
ondhions o te arage Recehaes Purchase iy s hich ot sl
Atesment. Th TnéacionCoenes dnat fo ate portalamansgeméntol
St s dhcrsiorary
Nsa sTSS26 or (TEXT-10000) [ basis pursuant to Article 20(7) of
explanation including management of the pool for speculative Regulation (EU) 2017/2402. highlighted in left blank or has.
utpassslnin 2 e et pcfrmance,
T A
bty Tranell orsonomle brei
eI ettt Lo ©condie eanatonon o
Article 20(7) of the EU Securitsation Regulation and e underying exposures tansferred
he E5A TS Gudeines o ABCPSecurisns, | e ndering porswanere
the sr . hview hat e Tramacon fromorsined. the seler o
B A aTiED documented eligibility criteria which do
nsgementof the Morgase Loas compring he documerted il <
R T T
Section 4.4(e) (STS-securitsation) and Section 7.1 o for active porticio Giscretionary basis
e it ol s | e 206 R Secton2of e 13 of commison
Confirmed Box « in the Delegated Regulation (EU) 2019/980
) by “ecutiaton s aed oncor
ws | omsas acsns socney (Confimea/uncon P code ar ighlghed n amberwher roceses whch it th
fimeds s e ok or Linticaion ot e posres are
ol - field is equal to "Unconfirmed"; or selected for or transferred into the
i aseror i format. Secusaton st hy do ot
Siow o thet actvepordet
Ol undering e W s the oo e scivopele
Morgage Loan s, e Aol Purchase
Conditonsand the epresetations andvarrantis
i by the Sl and s et i Sechon 2
Jortheros
o s A onbow th slction andranser of
s Aree
e e ecuiaton s aed oncear
ek outnSecion”.1 (Prchse,repurchase and roceses whch e th
sale ) of the Prospectus and the terms and identification of which exposures are.
1o e Mortage Recevabls Purchase cected o or it o e
o Gttty da ok
for the st o
we | s cecionrorists | Morgage Receabes nadcrdonanyasls | |ToXT10000) | managementon a dscretonary b
explanation including management of the pool for speculative pursuant to Article 20(7) of in has
ATy bk e Relaton (€1 201772402,
icresed nvestr yield,overal rancl retus o
SRTe p
corighy Inconfimaonf complce it
article 20(7) of the Securitisation Regulation and the
oA 15 Gutdelnes Now ABCP Secursatns, he
A AT B
oot sl o actis prtolla mansgement o the
A
scresonary b, Refeence s made o Sction
4.4(e) (STS-securitisation) and Section 7.1
» e prosects,
Confimed
Homogeneity of assets {Confirmed/Uncon Field codes are highlighted in amber where:
Ns? S confirmation firmed} - field is left blank; or
s sl “neontimedsor
ed o rrrs o formt.
Inth i ofthe suerand h e the Morgae
Loans satisfy the homogeneous conditions of Article
20(8) of the EU Securitisation Regulation and the
A T T Comaton s el oo
e b it o sereiy 25 to the homogeneity of the pool of Adetailed explanation as to the
Inaddionfor e pupos of complance it the g cponmsssacking e homogsnsiyof th oo ndeing
et sasments Siareing fro Sicis 20(6) securitisation pursuant to Article exposures backing the securitisation,
D Cm S T G, T 20(8) of Regulation (EU) 2017/2402. For that purpose, include a reference to
rpose, e reference ne E5ARTS o hamogeney em 227 of Annex 19 of Commission
Secion 22 (Repesemaons nd warrants f the ot s, e 1l Homogeneyof st e cntomogeney e 0 betaed xplanaton ten 227 ot pner 9l i
feescius suipeiaeionhs (oo Gaesisocscion) (Commission Delegated Regulation (EU) [XX/XXXX], and explain in detail
501 o Prospacis tncqthe hescing Eorrowed (E0) [2019/1851], and explainin | 8ox to complete should contan the detailed explanation how each of the conditions specifiedin
N8 sTss27 Hon |irexr-32767) | detail how each of the conditions the Article 1 of that Delegated
CFEED e Citaa o) specified in the Article 1 of that " highlighted in left blank or has Regulation are met.
subparagraphs (a), (a), (m) and (y) (see also Section
6.2 (Description of Mortgage Loans) of the
Prospectus). Furthermore, for the purpose of
AT S
stemming from article 20(8) of the Securitisation
T S, e
article 4(1), point 44 of MIFID Il will not meet the
ol S o
ndrhig cpors o be sl andssgn o the
S S
(see also Section 7.2 (Representations and
warranties) of the Prospectus, subparagraph (Il));
Contimed - -
I . tor ssion (s P o regghes rier e

that the underlying exposures do not
include any securitisation positions

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

Aconfirmation that the underlying
exposures do not include any.




and that the notifed securitsation is securitisation positions and that the | Artcle 20(9) Confirmation e
Oblgations: nore securitisation |19 Bostions 2B e Regulation (EU) 2019/980
re-securitsation
Noresccurtisation Roauaton (E0) 201772802 Box to complete may contain additional explanation.
sTss28 o Pt {TexT-5000)
highlighted in amber in format.
Confirmed
Soundness of the
underwriting standards {Confirmed/Uncon Field codes are highlighted in amber where:
ST v (ordinary course of firmed) ~field s left blani; or
business) confirmation -fieldis equal to "Unconfirmed"; or
~field has errors n format.
understanding of Aricle 20(10) of the EU
ation Regulation and the EBA STS Guidelines
Non-ABCP Securitisations, the Seller confirms that
the Mortgage Loans have been originated in
accordance with the ordinary course of its business Confirmation and dtailed explanation
underlying
2
atthe time of origination to simiar mortgage "
5 lender's ordinary course of business
e i A A S o hetner the spplied unceraring
securitisation ransaction described n the standards were no less stringent that
ot P o El e Thote applied o the e e of
Soundness of the : in clause 5.1(N) of the gt to b
sTss29 ™ {TexT-32767) | securitsed pursuant o Article 20(10)
of 2017/2402. highighted in left blank or has
time of origination inall materia respect,each of
the Mortgage Loans has been granted in accordance
with al applicable legal requirements and meets the
Code of Conduct and the Selle's underwriting policy
and procedures prevaiing at that time and is subject
o terms and conditions customary i the Dutch
mortgage market a the time of origination and not
materally different o les stringent from the terms
and conditons appled by (1)  prudent lender of
Dutch residential mortgage oans and (i) the Adetailed explanation:
Original Lender in respect of mortgage loans a5 to whether the underlying
= exposures were originated in the
Box [ lender’s ordinary course of business
and whether the applied underwriting
Soundness of the
sssas " e {Confirmed/Uncon Field codes are highlighted in amber where: standards were no less stringent that
firmed) field i lft blank; or those applied at the same time of
(disclosure) confirmation . .
~field is equal to "Unconfirmed; or origination to exposures that were not
- field has errors in format. securitised
raton ond dets a5 to whether the underwriting
2510 whether the underwriting
Underwriting standards: A summary of the standards and any material changes
standardsand any matell changes rom prior underwritng standards have
rom prior underariting standards
(Origination and servicing) of the Prospectus and the v et or wil e folhy closed been or will b fully disclosed to
Sellehas underiaken in claise 62(H) of the potentialinvestors without undue Sounciness of the underwriting | PO1°712! Investors without undue defa tem 2,27 of Annex 19 of Commission
how securitsations wherethe | Article 20(10) Detailed Explanation
e R R Sy ] e 20(10)0f standard ey e el Delegated Regulation (EU) 2013/980
sTS529 M underwriting standards v b {TEXT-32767)  |Regulation (EU) 2017/2402, loans, the pool of underlying exposures
Mortgage Loans are originated without undue delay ghlighted in fefeblankor has meet the requirement of the second
and the Issuer has undertaken in clause 22(T) of the paragraph of Article 20(10) of
Trust Deed to fully disclose such information to. Regulation (EU) 2017/2402
potentil investors without undue delay upon having. a5 10 whether an assessment of the
received such information from the Seller. borrower’s creditworthiness meets the
requirements st out in Artcle 8 of
Box to complete should contain the confirmation indicator Directive 2008/48/€C(3] or paragraphs
(Confirmed/Unconfirmed/N/A Tto 4, point (a) of paragraph 5, and
"N/A should be reported only for non Residentialoans paragraph 6 of Artcle 18 of Directive
2014/17/8U(4] o7, where applicable,
Residential Loan {confirmed/uncon Field codes are highlighted In amber where: equivalent requirements in third
$TS529 M requirement confirmation | "™ firmed/N/A} - fieldis left blank; or countries
~"Unconfirmed” s reported; or
- "N/A"is ot reported and STSSL0 feld i not * residential mortgages'; or
- "NAis “residential mortgages"; or
on how securitisations where the . in format
underling exposures are residential
Toans,the pool of underlin
Sel-certification: Pursuant o the Mortgage Loan et he reauirement of
e e second paagtanh o Atele
giters)ta the Mortgaee Recsivabies Purchase 20(10) of Regulation (EU) 2017/2402.
Agreement,subparagraph () none of the Mortgage requirement confirmation i not "N/A".
Residential Loan Loans may qualify as a Sef-Certified Mortgage Loan
sTS529 < o |0 " . (rext-32767) Feld should
the premise that the applicant and/or intermediary equal to N/A.
representing him was made aware pior 1o the
Original Lender's underwriting assessment highlighted in amber field has errors n format.
commencing that income could be sel-certified),
Confirmed sor .
Borrower's
in amber where:
stss29 M sl frmed) a5 0 whether an assessmentof the | - feld i eft blank; or
i borrower's creditworthiness meets | field is equal o "Unconfirmed"; or
Artces | - in format.
Directive 2008/48/EC(3] or
paragraphs 1104, point (a) of
paragraph 5, and paragraph 6 of
Borrower's Artice 18 of 7/E004] | Box
stss29 ™ creditworthiness Confirmed (Texr-32767) | or, where applicable, equivalent
assessment explanation requirements in has
Confirmed sor .
srssa0 " Originator/Lender Expertise {Confirmed/uncon Field codes are highlighted in amber where
confirmation firmed) field s left b
~field is equal to "Unconfirmed; or
- field has errors in format
s per Section 4.4(h) (STS-securitisation) of the
Prospectus, both directors of the Original Lender
have the relevant experience in the origination of
mortgage loans simiar to the Mortgage Loans, at a
personal level for at least five (5) years and senior
staff, other than the directors, who are responsible:
for managing the oigination of mortgage loans. Confirmation and detailed explanation
L e L 2o wheter e orgrstor o A detaled expanation s t whether
e e . e epetieln oot e | BN ol et | [T e 2.27 of Annex 19 of ommission
N o 3 expertise in originating exposures of a ® Delegated Regulation (EU) 2019/980
Loans, at a persona level, for atleast five (5) years, nature to those securitised pursuant e
and stater (who, on behalf of the Original Lender, to Artcle 20(10) of Regulation (EU)
oo ot712408 Box o complete should contain the detailed explanation.
sTss30 ™ X-32767)
explanation egardingthe ofering,the review and acceptance of | 0 o s
mortgages loans) has the relevant experience n the
origination of mortgage loans similar to the
Mortgage Loans for atleast five (5) years (see also
Section 6.3 (Origination and servicing)) the Original
Lender inits capacity as original lender is of the
opinion that it has the required expertise in
originating residential mortgage oans which are of a
imila nature as the Mortgage Loans withi
meaning of artcle 20(10) of the Securitsation
Regulation, by means of tself and its agent stater
(see also Sections 3.4 (Selle) and 6.5 (Origination
and servicing)).
Confirmed
Defaulted or restructured {Confirmed/Uncon Field codes are highlighted in amber where:
STSs3t M exposures confirmation firmed) ~field s left blani; or
- fild s equal to "Unconfirmed"; or
~field has errors n format.
represent a the Closing Date and the relevant
Purchase Date to the Buyer and Security Trustee in A detalled explanations a5 to whether:
clause 5.1, subparagraph mm) of the Mortgage e transfented undering expostres Adetailed explanations as to whether:
eceivables Purchase Agreement that: s at the the transferred underlying exposur
Receivables Purchase Agreement tha: as at th oot ncte ot the et the transferred underlying exposures
relevant Cut-Off Date, the Mortgage Receivable is eion defaated axposares (or do ot include, a the time of seection,
notin default within the meaning of Article 178(1) Tty exposures 2 defimdIn defalted exposures (or restructured
of the CRR and to the best of its knowledse, the et 20(11) of Reguiation (EU) exposures) as defined in Artcle 20(11)
relevant Borroweris not acreditimpaired obligor or So1772402 of Regulation (EU) 2017/2402.
COEERI e I oD the requiements referred o n R e A e 2011) R tem 2.8 of Annx 18 of Commission
court ranthis creditors  fnal non-appeaiabe rght Article 20 (11) (a) i) and (i) of aulation i fled Explanation Delegated Regulation (EU) 2019/980
of enforcement or material damages as  result of a Regulation (E0) 20172402 are met defauit (€U) 2017/2402 are et
missed payment within three (3) years prior to the ! : - the requirements referred to in Artcle
i 20 (11) (5] of Regulation (EL)
stss31 ™ Defauled G {Tex1-32767) | Artcle 20 (11) (o) of Regulation (EU) fodes /Z‘A‘DL of Reguation (0]
2017/2402 are met ; highighted in left blank or has ;
regard to his non-performing exposures within three L requirements referred ton ! - the requirements referred to in Article
(3)years prio 10 th rlevant utOff ate o s 2 Artce 20 11) €)of eguiation {£V) © ‘;;/1; () offeglton €
credit assessment ora credit score inicating that 201772402 e met arem
the isk of contractually agreed payments not being
made s ignificantly higher than for comparable.
mortgage receivables originated by it which are not
sold and assigned to theIssuer under the Mortgage
Receivables Purchase Agreement, withi
meaning of Aricle 20(11) of the EU Securitisation
Regulation. In adtion, for the purpos
compliance with the relevant recuirements
stemming from artice 20(11) of the Securiisation
Confirmed sor .
"Unconfirmed" should be reported i Box to complete where no payment was made at
Atleast one payment at the [ — the time of the transfer of the exposures.In that case, atleast one of the exemptions
sTSs32 M time of transfer should be reported below.
. firmed)
T Confirmation and optional comment
o whether, ot the fme of tranfor of | Fied codes are highlighted in amber where:
the exposures, the debtors have made | ~fe1d s eft blanis or
~field has errors in format.
Article 20(12) of Regulation (EU)
The Selle confirms that each Borrower under a 2017/2402
Mo i has made ts first (interest) payment.
e e Boxto complete may contain additional explanation
stsss2 ° time of transfer comment | warrantis) and Section 4.4() of the Prospectus, | TEX175000) . —
The exemption in Artcle 20(12) of the £U ! n
ation Regulation is not applicable.
Only possible values in ield are:
o exemption
- olving payable in a single Aconfirmation whether,at the time of
instalment transfer of the exposures, the debtors
tems 3.3 and 3.46 of Annex 19 of
ety of s hn 1y o rvlingscurstons g ity of s | et on e e stestone et Confirmation o et Rt aton (£0)
-NA exemption under Artcle 20(12) of 20190980
h pop Regulation (EU) 2017/2402 aplies.
stss32 < Payment exemption wsn) for ST5532 indicating whether, at the time oftransfer of the exposures, the debtors have
Article 20(12) of Regulation (EU) 2017/2402.
ol
under Artice 20(12) of Regulation
(0) 201772409 for vevahang Field codes are highlighted in amber where: . )
ectriontons backed by xgosures | - "AC 1635t one payment at the time oftransfer” s "Unconfrmed for TSS32 and field
oyable s gl instatmentor |16t bank o equl 0 “No exemption or “N/A';or
Having 2 matoity of s tham one |~ "Ateastone payment a the time of ransfer s "Confirmed” for STS532 and feld s
not left blank; or
vear, including without limitation 4
oy oyt o rovain ~field has errors n format.
i




Box to complete may contain additional explanation.

Fild should be left blank where "At least one payment at the time of transfer” for
STSS32 is Confirmed

we | s eI (rexts000
& Field codes are highlighted in amber where:
~field i not lef blank and "At least one payment a the time of transfer” s
“Confirmed for STSS32; or
~field has errors n format.
Confirmed aor .
eld codes are highlighted i w
- srsas ] ] Fld codsre il i e hre
repayments confirmation rmed) Confrmationsnd et explantion | €14 et bl or )
ofthe e ot epecnceor e | -9 el Urconfimed' o esaymentaf e notdr | 10 xpration f e e o
repayments of the holders of the - feld has errors in format epayment ofthe helders S13ll | dependence o the repayments of the
structured to tem 3.4.1 of Annex 19 of Commission
urtsation posit i i urtsation posit ic iled Explanati
securitsation positon on the sale of epans ity |9 st estion | et 202 Detaled Explanation Do el () 3013/980
e Sepend brece on the sale of assets securing the
Noteholders have not been structured to depend. exposures pursuant to Article 20(13 underlying exposures
4 e oy st [Box tocomplete shoud contan the detald explantion e e
Deg o
w78 stss3s (rexT-32767)
Section 6.2 (Description of Mortgage Loans) and i hes
Section 4.4(K)(STS-securiisation) of the Prospectus.
Confirmed sor .
Comliance with risk
{Confirmed/uncon Field codes ae highlighted in amber where:
o OO == et
i ~field s equa to "Unconfirmed; or
- field has errors in format
S e
Agreement o the Arranger and the Issuer and the
ity Trustee, to retan, for the lfe of the Solltaire
I Securitisation, on an ongoing basis, a material net
Article 6(3)() of the Securltsation Regulation
hich unta Confirmation and concise explanation
corresponding national measures) and not ente 2510 how the originator, sponsor or
any credit rsk mitigation, short positon or any other original lender of 2 non-ABCP
credit hedge o sale with respect to such material securitsation comply with the risk
net economic nterest, provided that thelevel o etention requirement a provided for
i u in compliance wi in Article  of Regulation (EU
Complencewtn i |[Senmyreduce vr e I complarce i infride o Regaton (U)ol sou comtaln th conc xpaaton,
nso stss3a retention requirements # K {rext-10000)
i specifying the rsk retention requirements pursuant o s
2 0 Arice 6 of the Securitsation Regulation through
the purchase o the Clas B Notes on the Closing
The Notes Purchase Agreement also ncludes an
undertaking of bunq as toits compllance with the.
requirements et forth in Artile 6,7 and 9 of the
itsation Regulation. In adeition to the
information set out n the Prospectus, bun has
undertaken to make available materially relevant
information to investors in accordance with Aticle 7
of the Securitisation Regulation
LEIield should be reported in Box to complate where avaiable. Where raported, this LE
should exstat the GLEIF database.
e enity (where avail
L of the entity (where 2v1201) 12t oy ome LI should be reported
et sTss3t [P intrestpursvant © AU OF |
e et eld codes are highlighted in amber where:
sulation (£0) 2017/ ~neither entity name nor entity LI i reported
. in format.
entity lable for STSS34- Aconcise explanation as to how the.
Name of the ntity (where LEl s not [ Retaining entity LEL orginator, sponsor o original lender of
availabl) tha retains the material net 2nionABCP securitsation comply with
i V. - e risk retention requirement as
ez sTss3t WEERITCEERD - | e economic interest pursuant to Artcle | Feld codes are highlighted in amber where: the ik etenton requirenent ¢
21(1) of Regulation (EU) 2017/2402. | - neither entity name nor entity LI i reported provided for in Aricle 6 of Regulation
~field has errors n format. (EV) 2017/2402
An ndication which entity retains the
Only possble values n Box to complete are '¥" or " material net economic interest and
. and which option s used fo retaining the
i tisk including:
N otherwise.
tsvertical lce n accordance with (1) vertcal sice in accordance with
a3 sTss34 Vertical sice N /N Aricle G(3)a) of Regulaton (E0) | er where: Article 6(3)(a) of Regulation (EU)
2017/2402 used for retaining the risk?
! ‘ ~feld s left blank; or (’;”/H"??'h " N
- alloptions arefilledin with "N'; or seller's share n accordance wi tem 3.1 of Annex  and Item 3.4.3 of Annex
Jiance withrisk retention | Aric ulation
- in format Compliance with risk retention | Article 6(3)(5)of Regulation (£U) Artile 21(1) Concise Explanation 19 of Commission Delegated Regulation (EU)
i posibie values in Box o compete re requirements 1772402, by
Box to complete should contain " where seller'sshare i used or retaning the isk nd (3) randomiy-selected exposures kept
otherwise. balance sheet, in accordance with
s seller’s share in accordance with ‘rticle 6(3) () (3 of Regulation (€U)
Nsa stssaa Selle's share N /) Article 6(3)(b) of Regulation (EU) 2017/2402
| Fetd codes are highiighted in amber where: 2
2017/2402 used for retaining the risk? | " S5 £ PEUE () first loss tranche in accordance with
il cptions are fild-in with "N'sor Article 6(3)(d) of Regulation (EU)
- in formar 2017/2402;
Only possible values in Box to complete are "¥" or 'N" (5) irt loss exposure in each asset in
ny Kept on balance accordance with Article 6(3)e) of
sheetis tisk and "N* otheruise Regulation (EU) 2017/2402;
on balance sheet, in accordance with (6) o compliance with rsk rtention
e ST Gl I B2 e 6(3) (c) (3) of ighlighted in amber where: equirements set out in Article 6(3) of
2017/2402 used for retaning the isk? | - field s left bl or Regulation (EU) 2017/2402;
- all options arefilledin with "N'; or (7)other opions used.
- in format.
Only possible values in Bor to complete are
is g the risk
fsfirt loss tranche inaccordance with | " V" MeTvise
na6 stss3a Firstloss tranche v o/ Article 6(3)(d) of Regulation (EU)
Field codes are highlighted in amber where:
used for retaining the risk?
2017/2402 used for retaiing the ik? | 7 <4 & MEWER
~all options are filec-in with "N'; or
. in formar
Only possible values in Bor to complete are '¥* or "N"
E used for
s firstoss exposure n each assetin | retaining the risk and "N" otheruise.
Firstoss exposure n each accordance with Article 6(3)(e) of
e sTes38 assetindic N FaD Regulation (EU) 2017/2402 used for | Field codes are highlighted in amber where:
etaiing the risk? ~field s left blani; or
- all options are filledin with "N'; or
- in format.
Only possible values in Bor to complete are
is visk retention
s there no compliance withrisk requirements and "N otherwise.
No compliance with risk etention requirements st out in
nes stssaa N /N {eld codes are highlighted in amber wher
retention requirements X Article 6(3) of Regulation (EU) Field codes are mahlhed namber where:
2017/2402 ~ e s fillecin with
- all options arefilled-in with "N'; or
- in format.
Only possible values n Box to complete are "Y" or
¥ where other for rtaining therisk
and "N otherwise.
nBs stss3a Other option indicator [N /N
BSH : X Field codes ar highlighted in amber where:
- fieldis lft blank; or
s other options used for retaining the | _ il options are filleckin with
I . in formar
Regulation (EU) 2017/24022 I Yes
please provide the used option
"is reported
u with " for STS534,
oo srsa i . th Y for STS53
in field has
Box to complete should contain the confirmation indicator
(Confirmed/Unconfirmed/N/A).
Mitigation of Interest rates
No1 stss3s and currency i Confirmed firmed/N/A} Field codes e highlighted in amber where:
confirmation - or
o510 whetherthe terestratesan |~k esual o Unconfirmed'; or Aconcse exlanation a5 to whether
- in format.
e the nterest rates and currency risks are
tams 3.4.2 and 3.5 of Annex 19 of
The Notes will be denominated in euro, the interest mitigated and that measures are taken Witigation of Interest rates IR) | appropriatey mitigated and that e 2102 [
e e e e o mitigate such isks and confirm that and currency isks (FX) Risks | measures are taken to mitigate such Sore/as0
euro and the Mortgage Loans are denominated in such measures are avallable to tisks and confirm that such measures
Mitigation tion 1 ( Article 21(2) of Box o complete should contain the concise explanation. are available to investors.
no2 stss3s and currency risks Tie), Condition 4.2 (Iterest Peiods and Payment | TEXT-10000) | Regulation (EU) 2017/2402,
explanation Dates) and the Mortgage Loan Ciiterion et forth in in has
Section 7.3 (Mortgage Loon Criteria), subparagraph
(). Reference is made to Section 4.4(N) (ST5-
securitsation) of the Prospectus.
Box
o derivatives/Unconfirmed).
Derivatives not 2
no3 stss36 ion on Field codes are highlighted in amber where:
confirm: i ~field s left blani; or
rmed) el sor Aconcise declaration that the SSPE has
that the SSPE h into - in format. not entered nto deriative contracts tams 3.4.2 and 3.5 of Annex 19 of
derivative contracts except n the povly referred to | Artcle 21(2) )
circumstances referred to in Artcles in Articles 21(2) of Regulation (EU) 2019/s80
21(2) of Regulation (EU) 2017/2402 2017/2402
Derivatives not Box o complete should contain the concise explanation.
noa stss36 purchasedsold by SSPE {rext-10000)
explanation in has
(Confirmed/Unconfirmed/N/A).
IN/A" should be reported only where no derivatives are used.
Nos sTss37 saicas | [ i ya nd
Gl Confirmation and concise explanation | confirmation i not equal to "No derivatives"; or
v " oAt and Aconcise explanation on whether any
used are underwritten and confirmation is equal to "No derivatives'; or derivaives using common hedging instruments used are tems 3.4.2 and 3. of Annex 19 of
tocommonly | a8 underwritten and documented Artcle 21(2) (@
accepted standards pursuant to - in format. ondar according to commonly accepted 2019/980
Article 21(2) of Regulation (EU) standards.
2017/2402.
underwritng dervatives confirmation is ot "N/A'
Common standards standards underwriting derivatives confirmation is not "N/A'
o6 stss37 TN {rexT-10000) Feld should
! confirmation s equal to N/A-
a ighighted in amber field has
Box to complete should contain the confirmation indicator
(Confirmed/Unconfirmed/N/A).
Referenced interest {Confirmed/uncon
no7 stss3s e oy confirmed firmed/N/A} Field codes are highlighted in amber where:

Confirmation and concise explanation

~feld s left blank; o

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




interest payments under the

beara
floating or 2 fixed rate of interest. For the purpose of

d labilites are
calculated by reference to generally

Referenced interest payments

Aconcise explanation on whether and
how any referenced interest payments
under the securitisation assets and

tem 2.2.2 and 2.2.13 of Annex 19 of
(EV)

compliance with the requirements stemming from Artile 21(3)
used market interest rates or
Article 21(3) o Regulat e ective rates generally used market interest rates or 2019/380
eferenced interest payments under the Mortgage ot o generally used sectoral rates reflective
" of the cost o funds.
nog sss3s " {TEXT10000) | Article 21(3) o Regulation (EU)
) 2017/2402 in has
the costs of funds, and do not eference complex
formulae or derivatives. Reference is made to
Section 4.4(n) (STS-securltisation), Section 5.1
(Availoble funds) and Section 6.2 (Description of
Mortgage Loans).
Confirmed
Acceleration notice /
. {Confirmed/uncon Field codes are highlighted in amber where:
oo STS539 Cibbb e firmed) ~field s left blani; or
- fild s equal to "Unconfirmed"; or
~field has errors n format.
The Seller and theIssuer confirm that upon the
issuance of an Enforcement Notice, () no amount of
cash shallbe trapped in the Issuer Accounts and ()
o automatic liguidation for market value of the
Mortgage Receivables is required under the
Transaction Documents see also Conditions 6 Confirmation and declaration in A declaration in general terms that
No trapping of cash fllowi
(Redemptior), 10 (Events of Default) and 11 general terms that each of 8 ror e ey | €3ch f the requirments of aticle | Concise xlanation tem 3.45 of Annex 19 of Comission
(Enforcement and Non-Petition) and Section 7.1 requirements of Atile 21(4) of entore 21(4) of Regulation (EU) 2017/2402 Delegated Regulation (EU) 2019/980
(Purchase, repurchase and sale)) of the Prospectus. Regulation (EU) 2017/2402 are met. are met.
Acceleration notice / n adition,for the purpose of compliance with &
N100 sTss39 enforcement requirement | Aticle 21(4) and Article 21(9)of the EU {1exT-10000)
explanation Securitisation Regulation, the issuance of an a highiighted in left blank or has
Enforcement Notice, delivery of which by the
Security Trustee will trigger a change from the
Revenue Priority of Payments and the Redemption
Priorty of Payments into the Post.Enforcement
Priorty of Payments, will be reported to the
5.2 Priortes of Payment) of the Prospecus
Reference is made to Section 4.4(o) (TS~
securitsatio) of the Prospectus.
Confirmed
No trapping of cash {Confirmed/uncon Field codes are highlighted in amber where:
ot STSs0 confirmation firmed) ~field s left blani; or
that no cash would be trapped ~field has errors n format. Confirmation that no cash would be.
following the delivry of enforcement s shalbe | ot e 21(410) Confirmation tem 3.45 of Annex 19 of Commission
or an acceleration notice pursuant to trapped e o et notce. Delegated Regulation (EU) 2019/980
ronth - ot Avticle 21(4)(a) of Regulation (EU)
NI ST EEIE D 2017/2402 Borxto complete may contain additional explanation
io2 srsa0 No trapping of cash amounts of cash shall be trapped inthe ssuer e
comment Accounts. Reference is made to Section 4.4(o) (ST5
d ighlighted in amber in format.
securitisotion) of the Prospectus.
Confirmed
103 e Sequential amortsation {Confirmed/uncon Field codes are highlighted in amber where:
confirmation firmed) -
e ! sor Confirmation that principal receipts
- in format. from the underlying exposures are
the investors via sequential
. (6 princpa ecepts shll be | pasec o the nvestorsvasequentisl | o Confirmation tem 3.4 of Annex 19 of Commission
- passed to investors amortisation of the securitisation Delegated Regulation (EU) 2019/980
amounts to be distrbuted by the Security Trustee positions,as determined by the ome ot determimed oy o
u T i seniority ofthe securitsation position g
nder he 1t Deed wil b pld o he Secured e miyar. Bor to complte may contain additonal explanation seniorty of the securitisation posiion
N10a stssa1 XT-5000)
comment ity Trustee in accordance with the Post- (TEXTS000) | Reguiation (EU) 2017/2402
in in format.
Enforcement Priority of Payments. Reference s also
made to Section 4.4(o) (STS securitisation) of the
Prospectus.
Confirmed sor .
Reversed repayment on {Confirmed/uncon Field codes are highlighted in amber where:
aos stssaz seniority confirmation firmed) field i lft blank; or
~field s equa to "Unconfirmed; or
- field has errors in format
jpon the ssuance of an
amounts to be distributed by the Security Trustee that the repayment of the notbe the
under the Trust Deed will be paid to the Secured securitsation positon i not to be tem 3.45 of Annex 19 of Comission
reversed with regard to their | securitisation position is n icle 21(4)(¢ nfirmation
Creditors (including the Noteholders) and the reversed with regard to their seniority o i s to e ooy, |21 Confirmat Delegated Regulation (EU) 2019/980
Security Trustee n accordance with the Post- pursuant to Artcle 21(4)(c) of
reversed . Payments. The Post- Regulation (EU) 2017/2402
N106 stssaz e repayer" " | Enforcement piority f Payments provides fora | {TexT-5000)
7 repayment of the Notcholders in a sequential order, a ighlighted in amber in format.
a5 determined by the seniority of thelr Notes andIs
0t to be reversed with regard to such senioriy
Reference is also made to Section 4.4(o) (STS
securitsation) of the Prospectus.
Confirmed
No automatic iquidation {Confirmed/uncon Field codes are highlighted in amber where:
o7 STSS3 confirmation firmed) ~field s et blani; or
e poions e ~field has errors n format. 9 oo SN SIS |yt s rovisons R
automaic iguidation of the © . |reauire automatic iquication of the | Article 21(4)(e Confirmation em 3.45 of Amnex 19 of Commission
Upon the ssuance of an Enforcement Notice, no underlying exposures at market value undertying exposuresatmarket | 0SS OTIE IR A e Delegated Regulation (EU) 2019/980
automatic liquidation for market vlue of the pursuant to Artcle 21(4)(c) of \alue
Mo sutomaticqudation | MoTt838€ Receiables i requied under the Regulation (EV) 2017/2402 Borto complete may contain additional explanation
N108 sTssa3 ool Transaction Documents. {TexT-5000)
ighlighted in amber in format.
Reference is also made to Section 4.4(0)(ST5-
securitsoton) of the Prospectus.
Box o complete should contain the confirmation indicator
(Confirmed/Unconfirmed/N/A).
Field should be "N/A" where transaction featuring non-seauentil priorty of payments
relating to
Non-sequential priority of
{Confirmed/Uncon | confirmation and o g in the priority sequential of seniority
i ! nfirmai ptional comment
e STest payents viseers Confirmed fmed/N/A | (ot ransaction featuring non- pursuant to Article 21(5) of Regulation (EU) 2017/2402
sequential priorty of payments
clude igges relating to the Fild code are ighlghte namber where
" E
‘exposures resulting in the priority of - field is equal to "Unconfirmed’; or
payment reverting to sequentiol - feld has errors in format
payments in order of seniority
pursuant to Article 21(5) of Regulation
This is nota transaction featuring a non-sequential £) 201772402
e e (2 priority of payments triggers confirmation is not "N/A”.
Nito srssaa Non-sequential priority of ;":" V:r:'{';; ference ")3;"""“: feto ] Confirmation that transaction featuring
tion 4.4(o) (ST securitiation) o the Prospectus. | TEXT-
payments triggers comment | TR T s Field should priority of p 8 non-sequential pririty of payments
G BRI R confirmation is equal to N/A. include triggers relating o the
(e performance o the underlying
ighighted in amber field has errors n format. exposures resulting in the prioriy of
& non- quential tem 3.45 of Annex 19 of Comission
Article 21(5 Confirmation
sequentialpriorty o payments | payments inorder ofsenioriy. ) Delegated Regulation (EU) 2019/980
(Confirmed/Unconfirmed/N/A).
Confirmation that such triggers nclude
Field should be "N/A" » atleast the deterioration n the credit
4 relating to quality of the underlying exposures
resultng in the priority q of ser below 3 predetermined threshold.
it srssa el m ] PR | pursuant to Artcle 21(5) of Regulation (EU) 2017/2402.
CEiEE D rmed/N/A} | confirmation and optional comment
it soch iggers nelude o tepe he | Fied cods ae hghiighted in amber where:
deterioration n the crdit quality of [ ~1e14 s left blani or 5
e underyng ecuosures b -field s equl to "Unconfirmedsor
predetermined threshold pursuantto | © IV/A" and "Confirmed s rep
‘rtcle 21(5) of Regulaton (EU) priority of payments triggers confirmation; or
01772402 ~field has errors in format.
This i not a transaction featring a non-sequential
proriy of payments. Reference is also made t
Credit quality deteroration Boxto complate may contain the concise explanaton.
Nz stssaa Cinaercomment " | secton (o) (TS ecuritistion) of the Prospectus. | TEXT-5000) o compiete may contain planat
and to Section 5.2 (Prioriy of Payments ) of the ghlghed in amber i format.
Prospectus.
Confirmed
Servicer expertise {Confirmed/uncon Field codes e highlighted in amber where:
e sTsset confirmation firmed) ~field s et blani; or
- fild s equal to "Unconfirmed"; or
~field has errors n format.
securitsation) of the Prospectus that () both
directors of the Servicer have the relevant
experience inthe servicing of mortgage loans similar
1o the Mortgage Loans, at a personal leel, fo at
Teast ive (5) years and senlor saff, other than the
directors, who are responsible for managing the Confirmation and detaied explanation
Servicer's senvicing imil Article
Adetailed explanation on how the
Mortgage Loans have the relevant professional e wremet opartarte fromthe Article 23(g) ramet.
CEErl 5:”“”‘3 lircresesioanzof) . . P eies and procederes mtended servicer and policies and As part of the explanation, include Avtcle 21(8) Item 3.4.6 of Annex 19 of Commission
simita rature o the Mortgage Loars, ata personal "y polices and procedu drisk | references to any p ° Delegated Regulation (EU) 2019/980
pese P Bl e cor s management controls in place | procedures intended to ensure
e T S208) (0 of Reguiotem €0y | Box o complete shouid contain the detiled explantion compliance with these requirements.
Ni1a stsssa 2= Ve the (rext-32767)
explanation relevant experience i the servicing of mortgage 2017/2402 ahighied et blonkor has
Toans similar to the Mortgage Loans for at least ive ente!
(5)years (see also Section 6.3 (Origination and
servicing)), and as a resut thereof ll Mortgage
Loans are administered and Serviced on behalf of
the Servicer by Stater and Hypocasso,the Servicer is
of the opinion that it has the required expertise in
servicing residential mortgage oans which are of a
simila nature as the Mortgage Loans within the
meaning of artcle 21(8) of the Securitisation
Regulation, and each of the Servicer, Stater and
Hypocasso has well documented and adequate
policier, procedures and risk management controls
Box to complete should contain the confirmation indicator
(Confirmed/Unconfirmed/N/A).
"N/A" should be reported in Box to complete oy where the securiisation is ot a
iss srosas arly termination Confinmed {Confirmed/Uncon revolving securiisation.

confirm:

firmed/N/A)

Field codes are highlighted in amber where:
- field is left blani; or

"Unconfirmed"; o

where applicable, on revolving

in format.

Aconcise explanation, where




The h

securitisation with early amortisation

New Mortgage Receivable unless the Additional
Purchase Conditions are met (see also Section 7.1
(Purchase, repurchase and sale)), which include that
it shall ot purchase New Mortgage Recelvables

volving
period based on prescribed triggers

(£0) 2017/2402

pursuant to Artice 21(6) of Regulation

carly amortisation events for
termination of revolving period
based on prescribed triggers

confirmation is not "N/A".

applicable, on how the provisions in Art
21(6)(a) of Regulation (EU) 2017/2402 | Aricle 21(6)
are reflected in the transaction
documentation,

Concise Explanation

tems 2.3 and 2.4 of Annex 19 of Commission
Delegated Regulation (EV) 2019/980

e (I i homdeto secton At TS otgenso X150
Section 7.4 of the Prospectus. For a concise Field should /A
explanation how the provisions o Arice
21(6)(a){b). (c) and (d) are met, eference is made i fied has
10 the fields STSS46, STSS47, STSS48 and STSS49
below.
o to complete should contaim the confrmation ndicator
(Confirmed/Unconfirmed/N/A).
"N/A" should be reported in Box to complete only where the securitisation is not a
revalving securiisation
Credit quality deterioration {Confirmed/Uncon
et STSS46 wigger confirmation Confirmed firmed/N/A} Field codes are highlighted in amber where:
- field s lef blank
~"Unconfirme" is reported; or
- "N/A" is not reported and STSS45-Early termination confirmation is "N/A"; or
~*N/A" s reported and STSs45-Early termination confirmatio is ot/ or
- . in format
Receivables will be subjec to the Additonal
Purchase Conditions as set forth in Section 7.4
(Portfolio conditions ) of the Prospectus on the.
relevant Purchase Date. Amongst these Additonal
B I (O OO D Confirmation and concise explanation Aconcise explanation where
OIS AT E R where applicable, on deterioration in in the credit licable the provisions in Art
T A Rl the credit qualiy of the underying ualiy of the underlying. 21(6)(a) of Regulation (EU) 2017/2402 | Aticle 21(6)(a) Concise Explanation ttems 2.3 and 2.4 f Annex 19 of Comiszion
s exposres prsuat to Al 2106 vores aereflectadinthe wansacton Deegted Regulaton (£0) 2019/580
(a) of Regulation (EU) 2017/2402 documentation.
it may affectthe repayment of the Notes, it wil
esultina balance standing to the debit of any redit qualty
Principal Deficiency Ledger and as a result thereof deterirationtigger confirmation i not "N/
N8 e trigger explanation trigger in relation to a deterioration in the credit DA Field should confirmation
quality of the Mortgage Receivables. In addition, the is equal to N/A.
Revoling Period will end upon the occurrence of
Portfolio Trigger Event, which will occur if (a) there. highlighted in amber- field has
is  balance standing to the debit on the Princpal
Deficency Ledger fter application of the Avaiable
Revenue Funds tothe Revenue Priorty of Payments
on such date, (b) the Realised Loss Ratio exceed
0.50, (c) the Defaulted Ratio calculated in relation to
a Notes Payment Date exceeds 1.50% and (d) the.
Reserved Amount s igher than EUR 35,000,000 on
three successive Notes Payment Dates, each as
calculated on the Notes Calulation Date
Box to complete should contaim the confirmation ndicator
(Confirmed/Unconfirmed/N/A).
"N/A" should be reported in Box to complete only where the securitisation is not a
revalving securiisation
Insolvency-related event {Confirmed/Uncon
nats stssa7 confirmation Confirmed firmed/N/A} Field codes are highlighted in amber where:
- feld i lef blank
~"Unconfirme" is reported; or
- "N/A" is not reported and STSS45-Early termination confirmation is "N/A"; or
~*N/A" s reported and STSs45-Early temination confirmatio is not"N/A or
. in format
The purchase by th lssuer of New Mortgage
Receivables will be subject o the Additional Confirmation an concise explanation, A concise xplanation, where
Purchase Conditions as st orth in Section 7.4 where applicable, on occurrence of an oty | e oo
(Portfolio conditions) of the Prospectus on the insolvency-related event of the related event of the originator or | triggers in Art 21(6)(b) of Regulation Article 21(6)(b) Concise Explanation tems 2.3 and 2:4 of Annex 19 of Commission
elevant Purchase Date. Amongst these Adcitional orginator or senvicer pursuant to e e s e Delegated Regulation (EU) 2019/980
Purchase Conditions, there is the condition that the Article 21(6) (b} of Regulation (EU) transaction documentation.
Issuer has not received a termination notice under
the Sericing Agreement andi no Assignment Box
Notification Event has occurred. As items (D) and (E) related event confirmation is not "N/A".
of
nizo0 b=y explanation occurrence of insolvency-related events in relation Ty Field should
1o the Selle and the nsolveney of th Sevicer A
riggers termination of the appointment under the
Servcing Agreement, the Additional Purchase in fild has
Conditons provide for riggers i relation o the
occurrence of an insoivency-related event of the
originator o servicer. I additon, the Revolving
period will end upon the termination of the
appointment of the Sevice (other than 2 voluntary
termination by the Servicer).
(Confirmed/Unconfirmed/N/A).
"N/A" should be reported in Box to complete oy where the securiisation is not
revlving securisation
Pre-determined threshold (Confirmed/Uncon
Naz1 ST value confirmation Coafimed :lrmeﬂ/N/A) Field codes are highlighted in amber where:
~field s lftblank
- "Unconfirmed i reported; or
~"N/A" i ot reported and STSS45-Early termination confirmation is "V/A"sor
- "N/A" is reported and STSS45-Early termination confirmation is not"N/A"; or
_ - in format
Recelvables willbe subjec to the Additonal
Purchase Conditions as st forth in Section 7.4
(Portfolio conditions) of the Prospectus on the
elevant Purchase Date. Amongst these Additonsl Aconcise explanation, where
Purchase Conditions, there s the condition that Confirmation an concise explanation, applicable,on how the provisions or
there s no blance standing to the debitof any where applicable, on value of th (cvalueof the underlying | riggers in At 21(6)() of Regulation
principal Deficiency Ledger. If the value of the underlying exposures held by the SSPE exposures held by the SSPE falls | (€0) 2017/2402 are efected inthe |, o) Concise Explanation Items 2.3 and 2.4 of Annex 19 of Commission
Mortgage Receivables decreases i such way that it falsbelow a pre-determined below  pre determined ransaction documentation, using cross- Delegated Regulaton (EU) 2019/980
may affect the repayment of the Notes, it will result threshold pursuant to Article 21(6) (c) threshold references to the relevant sections of
in a balance standing to the debit of any Principal of Regulation (EU) 2017/2402 the underlying documentation where
Deficiency Leder and 2 a result thereof the Box the information can be found
Additional Purchase Conditions provide for a trgger threshold value confirmation i not "N/A".
in
nzz S value explanation by the SSPE falling below a pre-determined SR Field should is
threshold. I additon, the Revoling Period will end qual to /A
upon the occurrence of a Portolo Trigger Event,
which will occur i (2) there i 2 balance standing to in fild has
the debiton the PrincipalDeficency Ledger ater
applicaton of the Available Revenue Funds o the
Revenue Priority of Payments on such date, (b) the
Realised Loss Ratio exceeds 0.50, (c) the Defaulted
Ratio calculated in relation to aNotes Payment Date
exceeds 1.50%, each as calculated on the Notes
Galculaton Date immediatey prececing such Notes
Payment Date and (d) the Reserved Amount is
higher than EUR 35,000,000 on thee successive
(Confirmed/Unconfirmed/N/A).
/A" should be reported in Box to complete oy where the securiisation is not
revalving securiisation
New underlying exposures.
il " {Confirmed/Uncon
razs sTssa9 Z’:";"f'::::;‘"” Confirmed firmed/N/A} Confirmation and concise explanation, | FEld codes are highlighted in amber where:
where applicable, on a failure to - field i left blank (d) a failure to generate
generate sufficient new underlying. ="Unconfirmed" is reported; or sufficient new underlying A concise expanation, where
exposures meeting pre-determined - "N/A"is not reported and STSS45.Early termination confirmation is "N/A'; o (posures meeting pre- applicable, on how the provisions n Art Items 2.3 and 2.4 of Annex 19 of Commission
credit quality (trigger for termination | - "N/A" is reported and STSS4s.Early termination confirmation is not"N/A'; or  determined credit quality 24(6Hd) of Regulatian (EU) 2017/2402 [ Article 24{6)) Ganeise Explanation Delegated Regulation (EU) 2019/980
X o format are reflecte inthetransaction
‘the revolving period) under Article of the documentation.
Tthe Revoling Period il end (following which no 21(6) (¢ o Regulation (£V) revalving period)
New Mortgage Receivables may be purchased) upon 2017/2402
the occurrence of a Portfolio jer Event, which exposures failure generation confirmation is not "N/A™.
(SO O will occur if, among others, the Reserved Amount is
il 5=0 foregmnraion | R 50000 on e suceve (17100 -
Notes Payment Dates each as calculated on the confirmation is equal to N/A.
Notes Calulation Date immediately preceding such
Notes Payment Date. a ighlighted in amber fied has
Confirmed . .
Participant duties {Confirmed/Uncon Field codes are highlighted in amber where:
nNizs s confirmation firmed} - field is left blank;
- “Unconfirmed"; o
informat
s ot s eranens e (ehnformaton egarding ot b N s
The Servicing Agreement sts ut the contractual Avticle 21(7) (a)of Regulation focumentation speciies allof the tem 3.2 of Annex 19 of Commission Delegate
Colgons, sutes ndvesponsbilies f he 20172402 on e comacon st abigmionsofthe |00 s e 311 o) o [0 1710 contrmton Region ) 3016/980
servicer. The Trust Deed sets out the contractual obligations, duties and responsibilities. Regulation (EU) 2017/2402.
obligations,duties and responsibites of the oftheservicer and th tustee, f any, | Box to complete may contain adeitiona explanation.
N126 STSS50 Security Trustee. The Ad {TEXT-5000} an
out the contractual obligatons,cuties and in informat
esponsibilies of the Issuer Adminisrato.
Reference s also made to secton 4.4() (STS-
securitisation ) of the Prospectus.
Confirmed . .
Confirmarion and optonsl comment
Servcing Continuity in amber where:
b b confirmation firmed} - fiel lank; or
Article 21(7) (b) of Regulation (EU) ~field is equal to "Unconfirmed"; or
2017/2402 on the processes and - field has errors in format. Confirmation that the securitisation
documentation expressly satsfes the Item 3.2 of Annex 19 of Commission Deleated
that a default by or an insolvency of (bisenicng Continuity Provisons | P BB FENI T | avicde 2107)b) Confirmation Remiton (£0) 20197650 e
Clause 14 (Termination) of the Servicing Agreement the servicer does not result ina Regulation (EU) 2017/2402.
stipulates the processes and responsibi terminaton o W Box
niz2s stsss1 e th {rext-s000)
isalso made to secton 4.4() (STS-securitisation) of the servicer in in informat.
the Prospectus. such case
Box to complete should contaim the confrmation ndictor
(Confirmed/Unconfirmed/N/A).
N/A should be reported in Box to complete when the transaction does not have
Derivative Counterparty derivtivs.
Ni29 GEEA Continuity confirmation | VA firmed/N/A} that the transaction documentation
satifesal of theinformation Field codes are highlghted in amber where:
e e 21(7) () o e i Confirmation tha the transacton
Regulation (EU) 2017/2402 on  feld is equal to "Unconfirmed"; or st e 2100 Confirmation Item 3.8 of Annex 19 of Commission Delegated
provisions that ensure the . in format Continuity Provsions information eferred o n Article 21(7) Regulation (EU) 2019/980
replacement of derivative {c) of Regulation (EU) 2017/2402.
counterparies in thecase of their
defauit, inslvency, and other
Derivaive Counterparty 3 Box
N0 St Continuity comment frTreETs
in informat.
Box to complete should contain the confirmation indictor
(Confirmed/Unconfirmed/N/A).
"N/A" should only b reported where not appicable.
N131 STSS53. Lty pddey Confirmed {Confirmed/Uncon | confirmation and ‘optional comment / v o o

Continuity confirmation

firmed/N/A)

satisfes al of the information under
Aricle 217 () of Regulation (EU)
2017/2402 on provisions that ensure

o highlighted in amber where:
- feld s left blank; o

- field is equal to "Unconfirmed"; or

- in format.




Liquidity Provider

the replacement of liquidity providers
i the case of their default,insolvency,
and other specified events, where
applicable.

Box to complete may contain additional explanation.

N132 STSS53. Continulty comment {TEXT-5000}
a ighlighted in amber in format Confirmation that the ransaction
it satisfies all o the tem 3.8 of Annex 19 of Commission Delegated!
Provisions information under Article 21(7 (c) of Article 21(7)(c} Confirmation Regulation (EU) 2019/980
Confirmed Regulation (EU) 2017/2402.
iz srsss3 Account Bank Continuity. {Confitmed/Uncon | conirmation and optional comment | FEld codes are highlighted in amber where:
confirmation firmed) o ot || et s eft bl or
satisfies all of the information under - field is equal to "Unconfirmed"; or
Article 21(7 (c) of Regulation (EU) - fleld has errors in format.
2017/2402 on provisions that ensure.
Clause 8 (Term and termination ) of the Issuer the replacement of the account bank
Account Agreement provides for provisions in inthe case of their default, insolvency,
e oo hecoun o S el
comment ik in the case of it default insolvency and other applcable [ .
specified events. Reference is also made to Section ghlighted in amber nformat.
4.4(r) (STS-securitisation ) of the Prospectus.
Confirmed
Debtsituation
{Confirmed/Uncon Field codes are highlighted in amber where:
| = G fimed) st o
- feld s equal to "Unconfirmed"; or
field has errors in format.
Pursuant to clause 2.3 of the Servicing Agreement
the Servicer wil administer the Mortgage Loans and
securiy related threto insuch maner 25 2
reasonably prudent service ofresidential mortgage
loans inthe Netherlands would do and on the same Confirmation and optionsl comment
terms as the adminisration of mortgage loans and P —— Confirmation tha the underling
are held for i oo and consstent deintons | documentation setsoutin clear and
and with due and proper regard tothe principles o remesies o s et consisten e, deitions emedies |1 Conmaton Item 2.2 of Amnex 19 f Commission
1 relating to the debt situations set out. problem loans. and actions relating to the debt (EU) 2013/980
Manualor, insofar not covered by the ot 2119y of Reguiaton (£0) situatons st outn Articl 21(9) of
Administration Manual, in such manner as a 201772400 Box to complete may contain additional explanation. Regulation (EU) 2017/2402.
n136 stssss y (rext-s000)
The in informat.
Administration Manual sets out Tlpenhuis’policy
i relating o
delinquency and defaul o debors, debt
tructuring, debt forgiveness, forbearance,losss,
charge offs, recoveries and other asset prformance
remedies as referred to in Article 21(9) of the EU
ation Regulation
Reference s also made to section 4.4()(STS-
securitisation) of the Prospectus.
Confirmed
Confirmaton tha the securiisation
Prioritiesof payment and documentarion setsout the priorites
N137 STSS56. triggered events. i i Field codes aretighlighted in amber where: of payment and trigger events pursuant.
confirmation (TR ~flekdis et bank; or 1o Articles 21(9) of Regulation (EU)
- field i equal to "Unconfirmed"; or
- field has errors in format. 017/2402.
clause 10 of the Trust D, the Redemption Priority
of Payments i st forth n clause 11 of the Trust
Deed, the Post-Enforcement Piorty of Payments is
setforth n clause 13 of the Trust Deed and clause
12 ofthe Trust Deed sets out the provisions for
payments outide theproriy of payments.
Condition 10 (Events of Default) of the Notes
species the eventstiggering delveryof an
Enforcement Notice. Delvery ofan Enforcement thatthe securltsation documentation oriies of soyment 347 o Ao 19 of Commision
Notice by the Securty Trustee will igger achange. set outthepririies of payment and s sonpomentend Aetice 21(9) Confirmation [t e e
from the Revenue pririy of Payments and the rigger events pursuant to Articles confimaton that the seurtisaton
e ot e 21(9)of Reulation (E1) 2017/2402 Box to complete may contain additional explanation. documentation sets out the priorities.
iss srssse rirtisofpayment and | Enforcment Prioryof Poymentsand such change | oo e e
delay. In addition, Condition 14(f) (Modification d highlighted in amber- in format. 1o Articles 21(9) of Regulation (EU)
agreed with the Security Trustee without consent of 2017/2402
Noteholders) of the Notesstipulates tht fand to
the extent the Security Trustee hs agreed, without
the consent of the Noteholdersin accordance with
the terms set forth in Condition 14(f), to a change in
the pririy of Payments, which change would
materially advrsely affect the repayment of any
prinipal under the Notes, such chane shal be
reported to the Noteholders a soon s practicable
thereafter.
Confirmed .
Confirmarion tha theprovisions under
N139 e Timely resolution of {Confirmed/Uncon Field codes are highlighted in amber where: Article 21(10) of Regulation (EU)
conflcts confirmation firmed) - fel i eft blank; or 2017/2402 relatin to th timely
~field is equalto "Unconfirmed or esalutionsof conflcts are met
- feld has errors in format.
Clause 28 of the Trust Deed, Schedule 110 the Trust
Modfication; Consents; Waiver; Removal o that the provisions under Article imelyresolution of conflics tems 34.7 and 3.4.8 of Annex 19 of
Director) contain provisions for convening meetings. 21(10) of Regulation (EU) 2017/2402 between classes of investors & Article 21(10) Confirmation Commission Delegated Regulation (EU)
of Noteholders, vtingrights of the Noteholders the elatingtothe timely resolutions of responsibiites of trustee 2019/980
procedures inthe event o a confiict betwt conflcts are met. sox 0 complete may contan adtonsl xpanation Confirmation tha the provisions under
%0 srsss7 Classes it the Security e Article 21(10) of Regulation (€U)
Trustee 1 N o~ 2017/2402 relatin to th timely
(Meetings of Noteholders; Modification; Consents; resolutions of conflicts are met.
Waiver; Removal of Director ) and therefore the
provisions of Article 21(10) of the EU Securitisation
Regultion reltingto timely resolution of conlcts
Reference is made to Section 4.4(u) (STS-
securitisation ) of the Prospectus.
Confirmed .
data, then the confirm that
Historcal Default and Loss the nformation will be avilabie on demant
niat sTssss Performance Data e/
confirmation Field codes are highlghted in amber where:
~field i It blai; or
Confirmation and optional comment ~fleld is equal to "Unconfirmer®; o
that the data required to be made - field has errors in format.
available under Article 22(1) of
 The Seller has provided to potential investors Regulation (EV) 2017/2402 is
information regarcing d dynamic Confirmation tha the data requied to
be made available under Aricle 22(1
means of thesecuritsation transaction described in performance. ol Defaltanatoss | TS Solebe o e 2 Confirmation tem 2.2 of Annex 19 of Commission
- oo e [Eie i || Box to complete may contain additional explanation Performance Data alable, siating clonly where the Delegated Regulaton (EU) 2019/980
tisaton Regulation over atleast five (5)years | TEXT- information can be found.
ESIorrncs Bite Shnment s set out in Section 6.1 (Stratification tables ) (Data highlighted in amber- in format. formatien can b found.
on static and dynamic istoricaldefault and loss
performance of the Prospectus), a draf of which
will be made available o such potental investors
prior tothe ricing of the Nots.
information regaring mortgage rcelvables deemed PO pubigns e o e
Historcal Default and Loss | 425t2n1ally similar o those being securiised by be made available under Arice 22(1)
N143 STSS58 means of the securitisation transaction described in | {TEXT-1000}
Performance Data location of 2017/2402 can be. in amber where:
ihefrcspectis pucsie it A e g2 chine ) found. - field is left blank for public securitisations; or
i e AT - field has errors In format.
Confirmed
Confirmation that a sample of the
underying exposures was subject o
[ sTss59 Sample external verification {Confirmed/Uncon Field codes are highlighted in amber where: external verification prior to the
confimation frmec) Conftmatonand optonel comment | el sef o suance o the secuio by
that a sample of the underlying - fieldis equal to "Unconfirmed; or appropriate and independent party.
exposures was subject to external - field has errors in format. | Sample of the underlying
verification prior to the issuance of exposures subject to external Article 22(2) Confirmation N/A
A sampls of Mortgags Recehables hus been the securities by an appropriate and verifications
externally veriied by an appropriate and ndemendent ooty e 0. Aniele Confirmation thata sample of the
independent party prior to the date of the a0y o Regurton E0) 20172405, | Bo% 0 comlete may containadsiional xplanaion underying exposures was subject o
n1as sTss59 Sample o Prospectus. o signficant (rexr-s000) esternal verfication prir o the
adverse findings have been found. Refernce s ighlighted in amber in format issuance of the secuites by
‘made to Section 4.4(w) (STS-securitisation ) of the ‘appropriate and independent party.
Prospectus.
Confirmed
Liability cash flow model {Confirmed/Uncon Field codes are highlighted in amber where:
b 22 confirmation (prior pricing) firmed} - field is left blank; or
- field s equal to "Unconfirmed"; or
field has erors in format.
Habilty cash flow model as referred to in Artcle
22(3) of the EU Securitisation Regulation, which s
published by Bloomberg and Intex respectvey,pror
1o the pricin of the Notes and will afterthe date of
the Prospectus,on an ongoing basis make at east
one ofthe aforementioned labilty cas flow models
availabl to Noteholders and, upon request, o Confirmation that a fabity cash flow
potential investors in accordance with Article 22(3) el 5 svalable 0 potertal
ofthe EU Securitisation Regulation in accordance o location
withthe Transparency Reporting Agreement. [ioseiividatuton
fm:"‘;,‘;'“yi‘:el;: i:‘s‘::c‘:u:“‘ll':ﬁl . pursuant to Article 22(3) of Box flow model is
— 3 Regulation (EU) 2017/2402. available and may contain any aditional explanation
N4z Qe flow model to the Issuer in clause 5.4(R) of the Mortgage [I=srED) Field codes are highlighted in amber where:
Recelvables Purchase Agreement tha thas
~field i It blank for public securtsations; or
provided topotential investors  abity cash low s e lank or ot
model as referred to in Article 22(3) of the EU.
Securitisaion Reguaton which s published by
Sloomberg and Intex respectively, priorto the
prcing of the Notes. Also, the Selle undertakes in
clause 6.2(1) of the Mortgage Receivables Purchase
Agreement that it shall, for the purpos
compliance with Article 22(3) of the EU
Securitisation Regulation, provide atleast ne of the
aforementioned liability cash flow models to (i) the Confirmation that a liability cash flow
Buyer, the Arranger and the Noteholders on an model is available to potential investors
vio o pricing and stae clearly where
confimes iy of s ity | vl |t 2209) Contimation A
Field should be equal to"Confirmed” where the STS notifcation s submitted before prcing, confirmation that such
pricng information has been made avalable o
Liabiity cash flow model {Confirmed/uncon potential investors upon request.
bl sTsseo confirmation (after pricing) firmed} Field codes are highlighted in amber where:

- field is left lani; or
- feld i equal to "Unconfirmet
- field has erors in forma.




N9

liability cash flow model as referred to in Article
22(3) of the EU Securitisation Regulation, which
published by Bloomberg and Intex respectively, prior
0 the pricing of the Notes and will after the date of
the Prospectus, on an ongoing basis make at least
one of the aforementioned liabilty cash flow models
available to Noteholders and, upon request, to
potentialinvestors in accordance with Article 22(3)
of the EU Securitisation Regulation in accordance
with the Transparency Reporting Agreement.
Reference is made to Section 4.4(x) (STS-
securitisation) of the Prospectus. In addition, the

o the lssuer the Mortgage
Receivables Purchase Agreement that it has
provided to potentialinvestors a iability cash flow.
model as referred to in Article 22(3) of the EU
Securitisation Regulation which is published by
Bloomberg and Intex respectively, prior to the
pricing of the Notes. Also, the Seller undertakes in
clause 6.2(1)of the Mortgage Receivables Purchase
Agreement that i shall, for the purpose of
compliance with Artcle 22(3) of the EU
ation Regulation, provide at least one of the
aforementioned liability cash flow models to (i) the.
uyer, the Arranger and the Noteholders on an

{TexT-5000)

Confirmation and optional comment
that after pricing, such information
has been made available to potential
investors upon request pursuant to
Aricle 22(3) of Regulation (EU)
2017/2402.

B0x to complete may contain the concise explanation.

in format.

N150

sTss61

Environmental performance
availability

Available

(N/A/Available/No
tavailable)

- "Available" where nformation is available
~"Not Available”

classification is equal to

esidential mortgages” or "auto loans/leases'

Field codes are highlighted in amber where:
- field isleft blank, or

on whether the information related to
the

- "Not available"; or

assets financed by residential loans, or
to loans

~UN/A s

esidential mortgages" or "auto loans/leases
~"N/A" only where STSS10-Underlying exposures classification is not equal to

~"N/A" s reported and STSS10-Underlying exposures class

ation is equal to

1)(a) of

or

N1

sTss61

The Seller confirms that it shall as soon as itis
technically able to source such information on the
environmental performance of the Mortgage.
Receivables, publish on a quarterly basis information
o the environmental performance of the Mortgage

explanation

Receivables in
stemming from Artcle 22(4) of the EU Securitsation
Regulation, which shall be provided substantially in
the form of the Transparency Data Tape by no later
than the relevant Notes Payment Date. Reference is
made to Section 4.4(x) (STS notification) of the
Prospectus.

{TEXT-10000)

(£U) 2017/2402 and a
statement where that information is
0 be found pursuant to Article 22(4)
of Regulation (EU) 2017/2402.

in format.

is not equal to

A concise explanation on whether the
information related to the.

performance of underlying

the
assets financed by residential loans, or
auto loans

7 (1fa) of

When for STSS61 i

lable!,

When

box to complete should be left empty.

“Available’,

o highlighted in amber

field has

leases*

Regulation (EU) 2017/2402 and a
statement where that nformation is to
be found.

Artcle 22(4)

Concise Explanation

NA

152

sTsse2

Artcle 7 compliance
confirmation

Confirmed

{Confirmed/Uncon
firmed)

153

sTse2

Artcle 7 compliance
comment

information required pursuant to article 7 of the.
Securitisation Regulation (including the STS
Notification within the meaning of article 27 of the
EU Securitisation Regulation) has been made
available to potential investors upon their request
prior to the pricing of the Notes and in accordance
with the Securitisation Regulation, and each of them
undertakes to make the relevant information
pursuant to artcle 7 of the Securitsation Regulation,
10 the extent applicable, available to the
Noteholders, the competent authorities referred to
inarticle 29 of the Securiisation Regulation and,
upon request, potential investors. Copies of the final
Transaction Documents and the Prospectus shall be
published on https://editor eurodweu/ ultimately
within fifteen (15) days of the Closing Date. For the
purpose of compliance with article 7 of the

uritsation Regulation, bund (as orlginator) and
the Issuer (as SSPE) have, in accordance with article
22(5) of the Securitisation Regulation designated
bung as Reporting Entity to be responsible for
compliance with article 7 of the Securiisation
Regulation and in accordance with article 7(2) of the.
Securitisation Regulation, designated amongst

y o fulfl the

information requirements pursuant to points (a) (b),

{TexT-5000)

Confirmation and optional comment
that the originator and the sponsor
are complying with Artcle 7 of
Regulation (EU) 2017/2402 pursuant
to Article 22 (5) of Regulation (EU)
2017/2402.

Box

Field codes are highlighted in amber where:
field s left bl
- feld i equal to "Unconfirmed"; or
- field has errors in format.

Box to complete may contain additional explanation,

in

in format.

N1sa

sTsse2

Underlying information
confirmation

Confirmed

{Confirmed/Uncon
firmed)

N1s5

Underlying informati

information required pursuant to article 7 of the.
ation Regulation (including the STS.
Notification within the meaning of article 27 of the
EU Securitisation Regulation) has been made

eq
prior to the pricing of the Notes and in accordance
with the Securitisation Regulation, and each of them
undertakes to make the relevant information
pursuant to artcle 7 of the Securitsation Regulation,
0 the extent applicable, available to t

Noteholders, the competent authorities referred to
inarticle 29 of the Securtisation Regulation and,
Copies of the final

comment

o -
Transaction Documents and the Prospectus shall be.
published on https://editor.eurodw.eu/ ultimately
within fifteen (15) days of the Closing Date. For the
purpose of compliance with article 7 of the
Securitisation Regulation, bung (as originator) and
the Issuer (as SSPE) have, in accordance with article
22(5) of the Securitisation Regulation designate
bung as Reporting Entity to be responsible for
compliance with article 7 of the Securitisation
Regulation and in accordance with article 7(2) of the
Securitisation Regulation, designated amongst
themselves bung as the Reporting Entity to ulflthe.
information requirements pursuant to points (a) (b),

{TexT-5000)

that the information required by
Aticle 7(1) (2) has been made
available to potential investors before
pricing upon request pursuant to
Aricle 22 (5) of Regulation (EU)
2017/2402.

or
to P

sucha request

Field codes are highlighted in amber where:
- field is left lani; or

 field has errors in forma.

Box to complete may contain additional explanation.

o highlighted in amber

in format.

Confirmation that:
- the originator and the sponsor are.
complying with Article 7 of Regulation
(£U) 2017/2402;

by Artcle

N1s6

sTse2

documentation
confirmation

Confirmed

{Confirmed/Uncon
firmed)

N1s7

Before pricing

information required pursuant to article 7 of the.
ation Regulation (including the STS.
Notification within the meaning of article 27 of the
EU Securitisation Regulation) has been made
available to potential investors upon their request
prior to the pricing of the Notes and in accordance
with the Securitisation Regulation, and each of them
undertakes to make the relevant information
pursuant to artcle 7 of the Securitsation Regulation,
0 the extent applicable, available to t

Noteholders, the competent authorities referred to
inarticle 29 of the Securtisation Regulation and,
upon request, potential investors. Copies of the final
Transaction

published on https://editor.eurodw.eu/ ultimately
within fifteen (15) days of the Closing Date. For the
purpose of compliance with article 7 of the
Securitisation Regulation, bung (as originator) and
the Issuer (as SSPE) have, in accordance with article
22(5) of the Securitisation Regulation designate
bung as Reporting Entity to be responsible for
compliance with article 7 of the Securitisation
Regulation and in accordance with article 7(2) of the
Securitisation Regulation, designated amongst
themselves bung as the Reporting Entity to fulflthe.
information requirements pursuant to points (a) (b),

{TexT-5000)

Confirmation and optional comment
that the information required by
Aticle 7(1) (b) to d) has been made.
available before pricing at least in
drat or nitial form pursuant to Article:
22(5) of Regulation (EV) 2017/2402

Box

Field codes are highlighted in amber where:
- field is left lani; or
~feld i equal to "Unconfirmet
- field has errors in format.

Box to complete may contain additional explanation.

highlighted in amber

in format.

i por
responsible for compliance with
Article 7

7(1) {a) has been made available to
potentialinvestors before pricing upon
request

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

Article 22(5)

Confirmation

NA




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}




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 .xlsx 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.

Where the selected file does not follow the format/ naming convention of the ABCP template, the system

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 LEI + 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 01/02/2022 STSSS18 N34/N35




Amendment explanation Amended documents

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