FSD
reference

RTS field code

Mandatory/Cond
tional/Optional

Box to complete

Field format

Field description

Technical guidance

RTS field name

RTS Content to be reported

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

Background information:
applicable explanation type for
this field

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

NO

STSS3.

STS notification identifier

{NOTIFICATION ID}

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

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

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

This field should be left blank otherwise,

Notification identifier

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

N/A

General Information

N1

Securitisation type

Public

{UsT}

Securitisation type may be ‘Public’ or
Private’

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

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

Securitisation type

N/A

General Information

N2

TSSO

Designated Entity LEI

549300MJEOEYLRQOSSSS

(L}

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

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

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

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

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

First contact point

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

Article 27(1)

General Information

Item 3.2 of Annex 19 of Commission Delegated

Regulation (EU) 2019/980

N3

STSS1.

Instrument ISIN

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

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

Where multiple ISIN codes are reported, ";" separator should be used without any space.

The same ISIN should not be reported multiple times.

Field codes are highlighted in amber where:
- the field has errors in format; or
- the fields STSS1-ISIN, STSS1-Instrument code type and STSS1- Instrument code are left
blank

Na

sTSS1

Instrument code type

{ALPHANUM-35}

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

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

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

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

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

Field codes are highlighted in amber where:
- STSS1-Instrument code type is left blank whereas STSS1-Instrument code s reported; or
- the fields STSSI-ISIN, STSS1-Instrument code type and STSS1- Instrument code are left
blank; or
field has errors in format.

NS

STSS1

Instrument code

{TEXT-100}

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

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

To be used to report the instrument code that is not ISIN (such as CUSIP).

Where no international code is assigned to this securitisation, at least one internal code
should be reported in this field.

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

Field codes are highlighted in amber where:

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

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

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

-field has errors in format.

Instrument identification code

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

N6

sTSS2.

Originator LE

549300MJEOEYLRQOSS5S

{LEI}

The LEI of the originator(s)

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

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

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

Legal Entity Identifier (LEI)

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

N/A

General Information

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

0141294000003 EUOZ: 20043599992

121052025



The country of establishment of the

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
establishment of the originator(s),

N7 sTss8 Originator count Ital (COUNTRY_EU] Country of establishment Artcle 18 and 27(3 General Information N/A
< i v g U originator(s) Field codes are highlighted in amber where: v sponsor(s), SSPE(s) and original ) /
~both Originator country and Originator country (if multiple countries) are left blank lender(s).
where Originator LE! s 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).
Where available, the country of
The country of establishment of the | Field codes are highlighted in amber where:
Originator country (i {COUNTRY_EU_LIST ey ' ! fehlighted | v establishment of the originatorls),
N7 sTss8 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) ) sponsor(s), SSPE(s) and original
from different countries) where originator LEIis reported; or lender(s).
~both Originator country and Originator country (if multiple countries) are filled-in; or
~the number of Originator LEIs s different from the number of Originator countries (if
multiple countries); or
-only one country is reported; or
field has errors in format.
Sponsor LEI should be reported in Box to complete for each sponsor in that securitisation.
At least one Sponsor LEI or Originator LEI should be provided.
Reported LEIs should exist at the GLEIF database.
The LEI of the originator(s) and
Item 4.2 of Annex 9 of C Delegated
N sTSS2. Sponsor LEI {LEN The LEI of the sponsor(s) Where multiple LEI are reported, ";" separator should be used without any space Legal Entity Identifier (LEI) sponsor(s) and, where available, original [N/A General Information R:";Iano‘:v (E"u';ez"m;/gazm lon Delegate
lender(s) &
Field codes are highlighted in amber where:
neither Sponsor LE nor Originator LEi is reported; or
field has errors in format
When only one sponsor is reported, please use this Box to complete to report the unique
country.
Select the relevant EEA country in the drop-down lst of Box to complete.
The country of establishment of the
No sTss8 Sponsor count (COUNTRY_EU]
ponor country g U sponsorts) Field codes are highighted in amber where:
- both Sponsor country and Sponsor country (if multiple countries) are left blank where
Sponsor LEI is reported; o
- both Sponsor country and Sponsor country (if multiple countries) are filleckin; or
field has errors in format.
Where available, the country of
tablishment of the torls),
Country of establishment establishment of the originator(s) Article 18 and 27(3) General Information N/A
sponsor(s), SSPE(s) and original
When several sponsors are reported, please use this Box to complete to report the full list o)
of countries. ";" separator should be used between each EEA country (n the same order
used for the sponsor LEI). That may lead to repetition of the same country
(IRELAND;ITALY; RELAND;CZECHIA)
———— (COUNTRY_ey_is7|ThE country ofestabishment o the el codes are highighted in amber where
No sTSs8 '"’":: ‘;’" AT ; —EULBT L ponsor(s) (if multiple sponsors from | - both Sponsor country and Sponsor country (if multiple countries) are left blank where
CERmAE different countries) Sponsor LEI s reported; or
- both Sponsor country and Sponsor country (if multple countries) are filled-in; or
the number of Sponsor LEls is different from the number of Sponsor countries (if
multiple countries); or
~only one country s reported; or
field has errors in format
Original lender LEI should be reported in Box to complete where available. Where
rted, this LEI should exist at the GLEIF database.
The LEI of the original lender(s) (where eperies st shoddeEtatthe e The LEI of the originator(s) and Item 4.2 of Annex 9 of Commission Delegated
N10 sTss2 Original Lender LEI el Legal Entity Identifier (LEI) d, wh lable, original |N/A General Informati
BERELLEEE? (e} available) Where multiple LEl are reported, ";" separator should be used without any space gal Entity |dentifier (LEI) :::::35) and, where available, original N/ eneral Information Regulation (EU) 2019/980
Field codes are highlighted in amber where the field has errors in format.
Original lender country should be reported in Box to complete where avalable
When only one original lenderis reported, please use this Box to complete to report the
unique country.
Select the relevant country in the drop-down lst of Box to complete,
(COUNTRY_WORLD [ The country of th I lend
N11 sTSS8. Original Lender Country g =2 e country of the original lender(s)

(where available)

Field codes are highlighted in amber where:

- Original Lender Country and Multiple countri
Original Lender LE is filled-in; or

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

~field has errors in format.

Box to complete is left blank whereas

0141294000003 EUOZ: 2004359999: 2
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establishment of the originator(s),

Country of establishment eromsort), SSPE() andt argil Article 18 and 27(3) General Information N/A
When several original lenders are reported, please use this Box to complete to report the lenders).
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).
Original Lender Country (if (COUNTRY_WORLD | The country of the original lender(s)
[t sTss8 = il g 8 v € ) |Fild codes are hghiighted in amber where:
multiple countries) _LisT) (where available)
- the original lender country is not consistent with the Original lender LE; or
- both Original lender country and Original lender Country (if multiple countries) are filled
in; or
~the number of Original lender LEIs is different from the number of Original lender
countries (if multiple countries); or
-only one country is reported; or
field has errors in format.
SSPE country should be reported in Box to complete where available.
When several SSPEs exist and they have the same country, please fillin the country only
once.
The country of establishment of the
N2 sTsss SSPE Country Italy {couNTRY €U} [ (200 i '
Select the relevant EEA country in the drop-down st
Field codes are highlighted in amber where the field has errors in format.
Where available, the country of
tablishment of th torls),
Country of establishment establishment of the originator(s), Article 18 and 27(3) General Information N/A
When several SSPEs exist and they do not have the same country, please use this Box to sponsor(s), SSPE(s) and original
complete to report the full list of EEA countries. lender(s).
SSPE Country (if multiple {COUNTRY_gu_List|The country of establishment of the sa;:pcirj:r52‘;:‘&;E‘::T:T;;T;:E;Z;::j»:\)w fharmayezdtorepetton ofthe
N12 STSS8. W 2 —FULBT 6pE(s) (if multiple SSPEs from different i HTALY 4 -
countries) counties)
Field codes are highlighted in amber where:
- both SSPE country and SSPE Country (if multiple countries) are fillec-in; or
~only one country is reported; or
~field has errors in format.
The unique non-ABCP securitisation identifier which remains unchanged throughout the
entire life cycl of the following
2) The Legal Entity Identifier (LEI) of the iniial disclosure reporting entity under the
disclosure reports which submitted the initial information;
b) The letter ‘N' for non-ABCP securitisation;
The unique identifier assigned by the | c) The four-digit year that the first securities of the securitisation were issued (e.g. 2009);
N stssa Non-ABCP se LSI0OVIEOEYL {SECURITISATION [ reporting entity in accordance with ) The two-digit sequential number corresponding to the order in which information
unique identifier ) Article 11(1) of Delegated Regulation |about each securitisation is made available under the disclosure reports (with the same
(EU) 2020/1224 identifier as referred to in points (a), (b) and (c)), for example O1 if this is the first
securitisation in that year, 03 f this is the third securitisation in that year, and so on. In the
event of multiple simultaneous securitisations, the disclosure template reporting entity
can define the order of each securitisation at its discretion.
Field codes are highlighted in amber if the field is eft blank or has errors in format.
Box to complete should contain "Y" where several STS notifications may be issued for the The unique identifier assigned by the
Multiple STS notificati Indicates whether several STS same securitisation identifier by the same reporting entit it d th
NIS sTssa ultiple STS notifications /N notifications may be issued for this v porting entity Unique identifier reporting entity in accordance wi N/A General Information N/A
flag o Atticle 11(1) of Delegated Regulation
Field codes are highlighted in amber if the field is eft blank or has errors in format. (£U) 2020/1224.
Box to complete should contain the reason why several STS notifications may be issued for
the same securitisation identifier by the same reporting entity.
Only possible values in Box to complete are:
Multiple STS notifications {Master - Master Trust
N6 sTssa
reason Trust/Other} ~Other
Field codes are highlighted in amber where:
Indicates the reason for which several | - fi€ld is left blank and Multiple STS notifications flag is equal to
STS notifications may be issued for this | - field has errors in format.
identifier
Box to complete should contain additional explanation when several STS notifications may
be issued for the same securiisation identifier by the same reporting entity,
Muliple STS notifications
N7 sTssa EXT-5000
comment i 3 Field codes are highlighted in amber where:
~field is left blank and Multiple STS notifications flag is equal to "Y"; or
field has errors in format.
Mandatory for public securitisations that are not exempt from the obligation to publish a
prospectus
For all private securitisations and public securitisations that are exempt from the obligation
For public securitisations that are not [to publish a prospectus, this field may be left blank.
exempt from the obligation to publish a
N8 sTsss, Prospectus Country. {COUNTRY_EU} [ prospectus, the country of the relevant |For public securitisations that are not exempt from the obligation to publish a prospectus,

competent authority issuing the
prospectus should be provided

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.
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Mandatory for public securitisations that are not exempt from the obligation to publish a
prospectus
For all private securitisations and public securitisations that are exempt from the obligation
to publish a prospectus, this field may be left blank
For public securitisations that are not | Where the prospectus identifier is not yet available at the initial notification date, then the
exempt from the obligation to publish a| final prospectus identifier should be reported as soon as possible and at the latest no later
N19 STSs5 Prospectus identifier {TEXT-100} " & P prosp o posst
prospectus, the prospectus identifier  [than 15 days after the closing of the transaction.
should be provided. Where the relevant competent authority does not provide a prospectus identifir, the Where available, the prospectus
prospectus identifier field should be filled-in with “Not provided by the relevant Prospectus identifier identifier s provided by the relevant |N/A General Information N/A
competent authority”. competent authority.
Field codes are highlighted in amber for public securitisations where:
- STSS5-prospectus country is left blank and no exemption on prospectusis reported; or
field has errors in format.
Mandatory for public securitisations that are exempt from the obligation to publish a
prospectus
For all securiisations that are not exempt from the obligation to publish a prospectus, this
feld should be left blank.
o Box to complete should contain a concise explanation describing the reason for such an
Where the public securitisation is
) exemption.
exempt from publishing a prospectus,
The securiti ted from publication of th tus because th tions und Janation expl hy thi
N20 sTSs5 Exemption on Prospectus © securitisation s exempted from publication of the prospectus because the exemptions under | eyy. 500 concise explanation explaining WRY IS | ;o) ¢ des are highlighted in amber where fields STSS5-Exemption on prospectus, STSSS-
article 1, paragraph 4, letters a) and c) of Regulation (EU) 2017/1129 apply to the transaction. is the case making reference to the : "
Prospectus Country and STSS5-Prospectus identifier are filled.
relevant article of the prospectus
lati
regulation Field codes are highlighted in amber for public securitisations where:
- STSS5-Exemption on prospectus, STSSS-Prospectus Country and STSSS-Prospectus
identifierare left blank; or
- ption on prospectus, pectus Country and p
identifier are filled; or
field has errors in format
Where a prospectusis drawn up in | The notification may be submitted as a draft notification in advance of the issue date but Where a prospectus is drawn up in
compliance with Regulation (EU) should be submitted as a final STS nofification at the issue date at the earlest. compliance with Regulation (EU)
DATE_TEXT-YYYY- |2017/1129, the date on which the 2017/11294(4], the date on which the
N21 sTss11 Issue date 20250529 (EEES / n whi Issue date /1129412, e N/A General Information N/A
MM-DD} prospectus was approved. If not, the | Example: 2020-01-31 (text format) prospectus was approved.
closing date of the most recent In all other cases, the closing date of the
transaction. Field codes are highlighted in amber where field is left blank or has errors in format. most recent transaction.
Mandatory only to public securitsations.
The field may be left blank for private securitisations.
Select the name of the registered
€t the name rest Select in the drop-down list the relevant name of the Securitisation Repository as it is
Securitisation Repository securitisation repository as it s available under the list of registered Securitisation Repositories published on the ESMA Where available, the name of the
N2 sTss6 European DataWarehouse GmbH (wsT) available under the lst of registered Securitsation Repository . N/A General Information N/A
name y o website at registered secu
Securitisation Repositories published —
on the ESMA website. " © -
Field codes are highlighted in amber where feld i left blank for public securiisations or
field has errors in format.
Box to complete should contain the name of the securitisation.
o ) The field should be filled-in with "Not available” for private securitisations that do not have Section 4 of Annex 9 of Commission Delegated
N23 sTss7 Securiisation name [Auto ABS Italian Stella Loans S.r.. (Series 2025-1) (TexT-100 The securitsation name, P Securitisation name The securitisation name. N/A General Information &
any securitisation name. Regulation (EU) 2019/980
Field codes are highlighted in amber f the field is left blank or has errors in format.
The t7pe oF UmAeryIng SXposUre:
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
e e of underlying exposures Only possible values in Box to complete are: those referred to in Article 201(1) of
— Ving exp - residential mortgages Regulation (EV) No 575/2013 and
& - commercial mortgages qualifying for the credit quality step 2 or
1) residential mortgages;
 credit facilties provided to individuals for personal,family or household consumption above as set out in Part Three, Title I}
2)  commercial mortgages;
purposes; Chapter 2 of that Regulation;
3)  credit facilties provided to
- credit facilties, including loans and leases, provided to any type of enterprise or 2) commercialloans that are
individuals for personal, family or
Underlying exposures household consumption purposes; | PO Underlying exposures ARt
N2s sTSs10 BT auto loans/leases st PHON PUDOSES 1 auto loans/leases Vine exp commercial immovable property, N/A General Information N/A
classification 4)  credit facilties, including loans classification
- credit-card receivables including offices or other commercial
and leases, provided to any type of
s oo - trade receivables premises;
P poration; ~others 3) credit facilties provided to
5)  autoloans/leases;
individuals for personal, family or
6)  credit card receivables;
Select in the drop-down list the relevant Underlying exposures classification. household consumption purposes;
7)  trade receivables;
5 oters 4) creditfaciities, including
g Field codes are highlighted in amber if the field s left blank or has errors in format. 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
that are considered by the originator or
The initial notification date should be left empty.
For STS notifications reported before the new Register goes live, the inital notification
date will be automatically retrieved from the lst of traditional securitisations meeting the
s p ma.curopa. 3
The initial date of notification to ESMA
N26 s e te) date of notification fo 760_securitisations_designated_as_sts_as_from_01_01_2019_regulation_2402_2017_2.xls
of the STS notification. 9
For STS notifications reported after the new Register goes live, the nitial notification date
will be retrieved from the first successful submission date of the final STS notification.
A\
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The last notification date in Box should be filled in with the date when the notification file
is submitted as a draft STS notification.

accordance with Article 9 of Regulation
(EU) 2017/2402 where the Originator
(or original lender) is not a Credit
institution

- "N/A"is reported in Box to complete and STSS17 field is Y"; or
~field has errors in format.

1412940000003 EUOZ: 20043599992

granting complies with Article 9

criteria, processes and systems in place
are executed in accordance with Article
9 of Regulation (EU) 2017/2402,

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
DATE_TEXT-YYYY- |The date the STS notification was the securitisation but will be submitted as a final STS notification at the issue date at the
N27 sTss12. Last notification date YYYY-MM-DD DATE]
M-DD} submitted carliest.
Example: 2020-01-31 {text format)
Field codes are highlighted in amber where;
~field i left blank; or
- last notification date is in the future; or
field has errors in format
Where an authorised third-party has
provided STS verification services in
accordance with Article 27(2) of
Regulation (EU) 2017/2402, indicator | Box to complete should contain "Y" where an authorised third party has provided STS
as 1 b | - that the compliance withthe STS Verification services and confirmed the compliance with the STS criteria.
sts criteria was confirmed by that
authorised third party firm. "N" is Field codes are highlighted in amber ifthe field s left blank or has errors in format.
reported where no authorised third Where an authorised third-party has
party has provided STS verification provided STS verification services in
services. accordance with Article 27(2) of
Authorised Third party Regulation (EV) 2017/2402, a statement | Article 27(2) General Information N/A
that compliance with the STS criteria
was confirmed by that authorised third
party firm,
Where an authorised third-party has | Field is mandatory in box to complete when Authorised Third Party flag for STSS13 is
provided STS verification services in | reported with "Y"
accordance with Article 27(2) of
Authorised Third party Prime Collateralised Securities (PCS) EU SAS has verified that the Securitisation complies with the STS
N29 sTs13 et [ urtles (PCS) vertt et {TEXT-5000} Regulation (EU) 2017/2402, a statement | Field codes are highlighted in amber where
; that compliance with the STS criteria | - field s left blank and "Y" i reported for the authorised third party flag; or
was confirmed by that authorised third | - field s filled-in and "N" is reported for the authorised third party flag; or
party firm. - field has errors in format
Field is mandatory in box to complete when Authorised Third Party flag for STSS13 is
Where an authorised third-party has | reported with "Y".
provided STS verification services in
N30 sTs1a Authorised Third Party name |Prime Collateralised Securites (PCS) EU SAS {TEXT-100) accordance with Article 27(2) of Field codes are highlighted in amber where
Regulation (EU) 2017/2402, the name of| - field is left blank and "Y" s reported for the authorised third party flag; or
the authorised third party field i fillec-in and "N" i reported for the authorised third party flag; or
- field has errors in format
Where an authorised third-party has
provided STS verification services in
dance with Article 27(2) of
Field is mandatory in box to complete when Authorised Third Party flag for STSS13 is nthorised Third party accordance with Article 27(2) o etce 272) eneral information VA
reported with "Y". Regulation (EU) 2017/2402, the name of
Where an authorised third-party has .
the third party’s name and the country
provided STS verification services in
red Thi Select the relevant EEA country in the drop-down lst of establishment.
Authorised Third party accordance with Article 27(2) of
N31 sTss14 France {COUNTRY_EU}
country Regulation (EU) 2017/2402, the country '
Field codes are highlighted in amber where
of establishment of the authorised third
i ~field i left blank and "Y" is 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
Field is mandatory in box to complete when Authorised Third Party for STSS13 is reported
The name of the competent authority | with "¥"
that has authorised the third party as
available on ESMA website under the | Select i the drop-down list the relevant name of the competent authority related to the
Where an authorised third-party has
lst of Competent authority supervising_[country as reported in the Authorised Third party country as available on ESMA website g noroee e party o
compliance of third parties with Article |under the list of Competent authority supervising compliance of third parties with Article s
Authorised Third party ” . accordance with Article 27(2) of
N32 sTss1s France - Autorité des Marchés Financiers (AMF) {cA_CODE} 28 of Secheg 28 of SecReg (A1t u : -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_ist_of_designated_competent_authorities_under_securitisation_regulation.pdf)
the competent authority that has
fault/files/library/esma33-128- e
777_list_of_designated_competent_aut|Field codes are highlighted in amber where
horities_under_securitisation_regulatio | - field is left blank and "Y" is reported for the authorised third party flag; or
n.pdf) ~field s fillechin and "N" i reported for the authorised third party flag; or
field has errors in format.
Check box n Box to complete should contain "N" where the originator or original lender is
A check box as to whether the a credit institution or investment firm established in the Union AYes’ or ‘Nof statement as to whether
Originator (or original lender) originator or original lender is a credit Originator (or original lender) not |the originator or original lender is not a
N33 sTS817 SEEHRER My V/N} b © oy i ) ® © Article 27(3) Confirmation N/A
is not a Credit institution institution or investment firm Check box in Box to complete should contain "Y" where the originator or original lenderis [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 highlighted in amber ifthe field is left blank or has errors in format.
Boxto complete should contain the indicator (C
“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'),
Credit granting criteria (Confirmed/Uncon
e 1 granting A { d/N/A)/ Confirmation and optional comment | Field codes are highlighted in amber where;
= that the originator’s or original lender’s | - "Unconfirmed" is reported; or Where the answer to field STS17 is
credit-granting criteria, processes and | - field s left blank; or “Yes", confirmation that the originator's
systems in place are executed in N/ i feld is "N" Confirmation that the credit or original lender's credit-grantin
v p N/A'is not reported in Box to complete and STSS17 field s "N'; or a granting ticle 276) Confirmation o
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Credit granting criteria

Box to complete may contain additional explanation.

Field should be left blank where STSS18-Credit granting criteria compliance confirmation is

lender flag

original lender

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

0141294000003 EUOZ: 2004359999: 2

N3s sTSs18 {TEXT-5000} equal to N/A
compliance comment
Field codes are highlighted in amber where it is not the case or the field has errors in
format
Boxto complete should contain the indicator (C
“N/A" should be reported where the originator or original lender is a credit institution or
investment firm established in the Union (STSS17 field is "N").
Credit granting criteria (Confirmed/Unconf
N3G sTSs19 e oon | |VA I(me 5 m/ Field codes are highlighted in amber where:
P ~*Unconfirmed” is reported; or
~field i left blank; or
Confirmation and optional comment | - MAiS ot reported n Box to comlte and STSS17 feld s “N'; o Where the answer to field STS17 s
/A oy, “Yes", confirmation that the credit-
that the credit-granting as referred toin| ~V/A"Is reported in Box to complete and STSS17 field is *Y"; or Confirmation that the credit rmatt !
field has errors in format. granting as referred to in Article 27(3)(a) [Article 27(3) Confirmation N/A
Article 27(3) ) of Regulation (EU) granting i subject to supervision
of Regulation (EU) 2017/2402 s subject
2017/2402 is subject to supervision.
to supervision.
Box to complete may contain additional explanation.
Credit granting rtera Field should be left blank where STSS19-Credit granting criteria supervision confirmation is
N37 sTSs19 . {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
Box to complete should contain the indicator (C
s o True sale orassignment [ {Confirmed/Unconf Field codes are highlighted in amber where:
STz transfer confirmation irmed) ~field i left blank; or
~field is equal to "Unconfirmed"; o
field has errors in format.
For the purposes of Artcle 4, paragraph 1, of the Securitisation Law and the Articles of the Italian
Factoring Law referred to therein, the parties to the Master Receivables Transfer Agreement have: Confirmation and concise explanation
expressly confirmed that upon performance of the following actions (the Transfer Formalities): on how the transfer of the underlying A concise explanation of how the
(a) with regards to the Receivables comprised in the Initial Portfolio, the publication of the Official exposures is made by means of true Transfer of the underlying transfer of the underlying exposures is
Gazette Notice of Assignment and the regisration of the assignment of the Iita Portiolo n the 57'\5 or transfer w\(hhthe same Iegalbl eemosures by oo o ma:s:y mears of e sleortranster |\ o) Conise Exlanation fem 33 of Annex 19 of Commission Delegated
competent companiesegister,or effect in a manner that is enforceable rronment with the same legal effect in a manner Regulation (EU) 2019/980
(b) with regards to the Receivables comprised in each Additional Portfolio, the payment to the Seller, agains the seller or any third party that is enforceable against the seller or
in whole or in part, of the relevant Individual Purchase Price in accordance with the provisions of the pursuant to Article 20(1) of Regulation any third party.
[P, (e 2017/2402 Box to complete should contain the concise explanation
True sale or assignment the assignment and transfer of the relevant Receivable from the Seller to the Issuer will become. P P!
N39 sTS520 d : {TEXT-10000}
[ o Rl Field codes are highlighted in amber if the field is left blank or has errors in format,
(a) any prior assignees of such Receivable, who have not perfected its/their assignment by way of (A) ‘ghie
notifying the relevant Debitor or (B) making the relevant Debtor acknowledge the assignment by an
acceptance bearing a date certain at law (data certa) or in any other way permitted by applicable law,
in each case prior to the date of the performance of the applicable Transfer Formalities;
(b) areceiver in the insolvency of the Seller, to the extent that such state of insolvency has been
declared after the date of the performance of the applicable Transfer Formalities; and
(c) any creditors of the Seller who have not commenced enforcement by means of obtaining an
attachment order (pignoramento) in respect of the relevant Receivable prior to the date of the
performance of the applicable Transfer Formalities.
Check box n Box to complete should contain "Y" where any of the severe clawback
A check box as o whether any of the _|PT0¥5197 Tferred o n points (a) or (b) of Atice 20(2)of Regulation (EU) 2017/2402 are
found in the securitisation and "N" otherwise.
Severe clawback provisions referred to
1 x |n N Artcle 2002 b) of Regulat
N4o STSS2: Subject to severe clawbach {Y/N} in Article 20(2) (a) or (b) of Regulation | .\ highlighted in amber where:
(EU) 2017/2402 are found in the
field is left blank; or
securitisation.
field is equal to "Y"; or
field has errors in format Aconcise explanation on whether any of
the severe clawback provisions referred
Item 3.3 of Annex 19 of C Delegated
No severe clawback to in Article 20(2)(a) or (b) of Regulation [Article 20(2) Concise Explanation n:"\:lam: (E'L';ez"om/zmmm‘“m" clegate
(EU) 2017/2402 are found in the €
Box to complete should contain the concise explanation. securitisation.
A Janati heth
concise explanation on WhetNerany - |, ieig should be left blank when "Subject to severe clawbask” check-box is "N".
e of the severe clawback provisions
Na1 sTss21 T DS CEIEE {TEXT-10000} referred to in Article 20(2) (a) or (b) of
explanation Resutason (E0) 2017200 v fouma 1€ codes re ighighted n amber where:
e eenutisation ~field i left blank and "Subject to severe clawback” check-box is "Y";
~field is not left blank and "Subject to severe clawback” check-box s "N'; or
field has errors in format.
Boxto complete should contain the indicator (C
Clawback provisions {Confirmed/Unconf Field codes are highlighted in amber where:
Naz sTss22 N/A
exemption confirmation 2 irmed/N/A} field s left blank; or
- field is equal to "Unconfirmed”; or
Confirmation and optional comment on | - Exemption for clawback A confirmation whether the provisions
P field has errors in format. P ° item 3.3 of Annex 19 of Commission Delegated
whether the provisions in Artcle 20(3) provisions in national insolvency ~[in Article 20(3) of Regulation (EU) Article 20(3) Confirmation Regultion () 2019/980
Regulation (EU) 2017/2402 apply. 2017/2402 apply. &
Box to complete may contain additional explanation.
Na3 STSS22 Clawback provisions (TEXT-5000} Field should be left blank where STS522-Clawback provisions exemption confirmation is
exemption comment equal to N/A.
Field codes are highlighted in amber where it is not the case or field has errors in format.
Check box in Box to complete should contain:
~"Y" where the seller s not the original lender
The seller is not the original Indicator that the seller is not the
Na4 STSS23 & N ¥/N} - "N" where the seller is the original lender
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Transfer where the seller is

{Confirmed/Unconf

Box to complete should contain the indicator (Cc

“N/A" should be reported where the seller is the original lender and STS523 check-box is

'

Nas sTss23 not the original lender N/A Field codes are highlighted in amber where:
et irmed/N/A} _field is left blank: or Where the seller is not the original
““Unconfirmed® is reported; or Transfer where the sellr s not. | lender, astatement confirming that the |\ 0oy Confirmation Item 3.3 of Annex 19 of Commission Delegated
_uN/AS ot reported and STSS23 check-box is "N or the original lender securitisation complies with Article 20(1) Regulation (EU) 2019/980
Confirmation and mandatory - "N/A"is reported and STSS23 check-box is "Y"; or to 20(3) of Regulation (EU) 2017/2402.
explanation that the securitisation -field has errors in format.
complies with Article 20(1) to 20(3) of
Regulation (EU) 2017/2402 (where the
seller is not the original lender).
Box to complete should contain the concise explanation where STSS23-Transfer where the
seller is not the original lender confirmation is not “N/A"
Transfer where the seller is ! el " ! /
N46 STSS23 not the original lender (TEXT-10000)
ot f b Field should be left blank where STSS23-Transfer where the seller is not the original lender
& confirmation is equal to N/A
Field codes are highlighted in amber where it is not the case or field has errors in format.
Boxto complete should contain the indicator (C
“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.
"Confirmed” should be reported where that perfection (at a later stage than at the closing
ransfer at a ater stage onfirmed/Uncont of the securitisation) is effected at least through the required minimum pre-determine
Na7 sTss24 [Tl N/A {Confirmed/Unconf |y re the transfer of the underlying | )1 affected atleast through th d d d
confirmation irmed/N/A} event triggers aslsted in Article 20(5) of Regulation (EU) 2017/2402.
exposures is performed by means of an
assignment and perfected at a later
Field codes are highighted in amber where:
stage than at the closing of the
~field i left blank; o
securisaton, confirmation and concise| ¢ S nfimed
explanation on how and whether that |~ et s €qual to tunconfimed’ of
perfection is effected at least through | ~field has errors n format.
the required minimum pre-determined Where the transfer of the underlying
event triggers as listed in Article 20(5) exposures is performed by means of an
of Regulation (EU) 2017/2402. assignment and perfected at a later
stage than at the closing of the
Box to complete should contain the concise explanation where STSS24-Transfer at a later !
securitisation, a concise explanation on
stage confirmation is not "N/A". "
I — how and whether that perfection is
Nag sTss24. i {TEXT-10000} [ Transfer performed by means of |effected at least through the required
explanation Field should be left blank where STSS24-Transfer at a later stage confirmation is equal to Item 3.3 of Annex 19 of Commission Delegated
an assignment and perfected ata | minimum pre-determined event triggers | Article 20(5) Concise Explanation
N/A. " Regulation (EU) 2019/980
later stage as listed in Article 20(5) of Regulation
£U) 2017/2402
Field codes are highlighted in amber where it is not the case or field has errors in format. (EV) &
Where alternative mechanisms of
transfer are used, a confirmation that an
Box to complete should contain the indicator (C insolvency of the originator would not
“N/A" should be reported in Box to complete only where alternative mechanisms of prejudice or prevent the SSPE from
enforcing its rights.
transfer are not used.
Alternative mechanism {Confirmed/Unconf
sTSs2: N
e ﬂ confirmation B irmed/N/A} Field codes are highlighted in amber where:
Where alternative mechanisms of - field is left blank; or
transfer are used, confirmation and | -field s equal to "Unconfirmed; or
optional comment that an insolvency of | - field has errors in format.
the originator would not prejudice or
the SSPE from enforcing its
rights pursuant to Article 20(5) of
Regulation (EU) 2017/2402. Box to complete may contain the concise explanation where STSS24-Alternative
mechanism confirmation is not "N/A".
Alternative mechanism
N50 STSS24 (TEXT-5000]
comment § ) Field should be left blank where STSS24-Alternative mechanism confirmation is equal to
Field codes are highlighted in amber where it is not the case or field has errors in format.
Box to complete should contain the indicator (Cc
N1 s Representations and — {Confirmed/Unconf Field codes are highlighted in amber where:
warranties confirmation ‘med} Confirmation and concise explanation - field is left bla"kj or )
on how and whether there are - field is equal to "Unconfirmed"; or A concise explanation on how and
and warranties - field has errors in format. whether there are representations and
Under the Master Receivables Transfer Agreement, the Seller has represented and warranted that, to provided by the seller that the warranties provided by the seller that
the best of its knowledge, the Receivable has not been the subject of a writ being served by the underlying exposures included in the the underlying exposures included in the
et e e ey I ot e (o Mo e (A S e (o] securitisation are not encumbered or cepresentations and warrantes _|*CCHTIISatoN are notencumbered or | o Concise Explanation Item 2.2.8 of Annex 19 of Commission
[P ey e S e e R e e e e ] otherwise in a condition that can be P otherwise in a condition that can be s Delegated Regulation (EU) 2019/980
whatsoever, and are not subject, in whole or in part, to any prohibition on payment, protest, lien, foreseen to adversely affect the foreseen to adversely affect the
R — cancelaton right, suspension of payments, set-off counter claim, judgement, claim, efund orany enforcenbilty of the rue sale or Box to complete should contain the concise explanation. enforcentilty of the true sale or
N52 STSS25 e ESERED other similar events which are likely to reduce the amount due in respect of the Receivable, and there [{TEXT-10000} assignment or transfer with the same assignment or transfer with the same
P are not, in whole or in part, any such existing or potential prohibition on payment, protest, lien, Tegal effect pursuant to Article 20(8) of | 1€ codes are highlighted in amber ifthe field is let blank or has errorsin format. eaal effect
cancellation right, suspension of payments, set-offs, counter claim, judgement, claim, refund or similar Regulation (EU) 2017/2402
events; in particular, no Debtor can bring a claim against the Seller (or any entities succeeding to the
rights of Seller) for the payment of any amounts relating to the relevant Receivable including any set-
off claims between payments in respect of the Receivable and payments in respect of the Insurance
Pol s and the Financed Services.
Box to complete should contain the indicator (C:
- Confirmation and concise explanation
nderlying exposres
. e i —— {Confirmed/Unconf |on how the underlying exposures Field codes are highlighted in amber where:
P onfirme irmed) transferred from, or assigned by, the | - field s left blank; or
il C seller to the SSPE meet ~field is equal to " ", or
clear and documented eligbillty criteria | - field has errors in format.
Each Receivable offered for purchase to the Issuer in accordance with the provisions of the Master which do ot allow for active portfolio A concise xplanation on how:
Underlying exposures Receivables Transfer Agreement must satisfy, on the relevant Selection Date and Purchase Date, the management of those exposures ona | Box to complete should contain the concise explanation.  the underlying exposures transferred
Ns4 STSS26 o mmt fme:a e anation | eIty Criteria set out in the Master Receivables Transfer Agreement (for further details, see the | {TEXT-10000) discretionary basis pursuant to Article rom o sianed by ahe sllr 0 the
el ? sections of the Prospectus headed "Description of the Transaction Documents - The Master 20(7) of Regulation (EU) 2017/2402. | Field codes are highlighted in amber if the field i left blank or has errors in format. SSPE meet predetermined, lear and
Receivables Transfer Aareement " and “The Agareaate Portfolio - Elaibility Criteria”). documented eligibilty criteria which do
Box to complete should contain the indicator (C: ot allow foractve partiolio
Underlying exposures . management of those exposures on a
ss " ot gm‘:sses Confirmed {Confirmed/Unconf Field codes are highlighted in amber where: Eligbily criteria which donot | 00T
- llow fe ti rtfoli g Section 2 of Ar 19 of C Delegated
confirmation irmed} Confirmation and concise explanation field is left blank; or 2llow for active portfolin  the selection and transfer of the Article 20(6) Concise Explanation ection 2 of Annex 19 of Commission Delegates

on how the selection and transfer of

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

management of the underlying

exposures on a discretionary basis

underlying exposures in the
<acuritication i< haced an clear

Regulation (EU) 2019/980
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Underlying exposures

Under the Master Receivables Transfer Agreement the Seller has represented and warranted to the
Issuer that: () each Receivable is validly assigned and transferred on the relevant Purchase Date
pursuant to, and in compliance with, the terms and conditions of the Master Receivables Transfer
Agreement and the Securitisation Law; (ii) no Debtor (a) is subject to judicial proceedings or
Insolvency Proceedings; and (b) is, or has been, since the date of the relevant Auto Loan Contract, in
material breach of any obligation owed in respect of the relevant Auto Loan Contract; (i) to the best

securitisation is 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

Box to complete should contain the concise explanation.

processes which facilitate the
identification of which exposures are
selected for or transferred into the
securitisation and that they do ot allow
for their active portfolio management on
a discretionary basis.

Ns6 STSS26 selection processes . . {TEXT-10000)
g of its knowledge, the Receivables are not encumbered or otherwise in a condition that can be managementon adiscretionary basis | e ild s lft blank o has errors in format
8 foreseen to adversely affect the enforceability of the true sale of such Receivables from the Seller to pursuant to Article 20(7) of Regulation ‘ghligf
the Issuer, for the purposes of article 20(1) of the EU Securitisation Regulation and the relevant (€U) 2017/2402.
Regulatory Technical Standards; and (iv) the Eligibility Criteria do not allow for active portfolio
basis, in accordance with article 20(7) of the EU
Securitisation Regulation and the relevant Regulatory Technical Standards.
Confirmation and detalled explanation | 2% 10 complete should contain the indicator (C
as to the homogeneity of the pool of | A detailed explanation as to the
Ns7 sTss27 L it Confirmed {Confirmed/Uncont |, serlying exposures backing the Field codes are highlighted in amber where: homogeneity of the pool of underlying
confirmation irmed} ' ~field s left blank; or
securitisation pursuant to Article 20(8) ¥ 5 exposures backing the securitisation. For
of Regulation (EU) 2017/2402. For that | ~ field is equal to "Unconfirmed"; or that purpose, include a reference to the e 227 of Anex 16 of Commision
pose, include a reference to the EBA [—1219 1as errors in format. of assets EBA RTS on homogeneity (Commission | Article 20(8) Detailed Explanation 2 ”
Under the Master Receivables Transfer Agreement the Seller has represented and warranted to the Delegated Regulation (EU) 2019/980
" RTS on homogeneity (Commission Delegated Regulation (EU) [XX/XXXX],
) Issir that the Recevables are homogenous () in the terms of asset type, taking nto account the Delegated Regulation (0) [201/1851], | Box to complete should contain the detailed explanation and explain in detail how each of the
58 stss27 Homogeneity of assets speciic characterstcs relating o the cash flows of the asset type including their contractualcredit | oyt 20 and explain in detail how each of the conditions specifed i the Artcle 1of
explanation risk and prepayment characteristics, and i) with reference to the homogeneity factors available for § N
tothe § conditions specified in the Article 10f | Field codes are highlighted in amber ifthe field is left blank or has errors in format. that Delegated Regulation are met
auto loans, in accordance with article 20(8) of the EU Securitisation Regulation and the relevant
that Delegated Regulation are met.
Regulatory Technical Standards.
Box to complete should contain the indicator (C
Confirmation and optional comment
o stssas No re-securitisation —— {Confirmed/Unconf |that the underlying exposures do not | Field codes are highlighted in amber where: A confirmation that the underlying
confirmation onfirme irmed} include any securitisation positions and | - field is left blank; or exposures do not include any
: Underlying Exposure Obligations: . Item 2.2 of Annex 19 of Commission Delegated
that the notified securitisation is - field is equal to "Unconfirmed"; or N Article 20(9) Confirmation
; no re securitisation Regulation (EU) 2019/980
therefore nota - field has errors in format.
[S—— [According to the Receivables Eligibility Criteria attached to the Master Receivables Transfer pursuant to Article 20(8) of Regulation |Box to complete may contain additional explanation. re-securitisation.
N60 sTss28 b Agreement, it is provided that the Receivable does not include any securitisation position, pursuant to | {TEXT-5000} (€U) 2017/2402
articles 20(9) and 20(8) of the EU Regulation Field codes are highlighted in amber where the field has errors in format.
Confirmation and detalled explanation | 2% 10 complete should contain the indicator (C
Soundness of the
s to whether the underlying exposures |
N61 STSS29 undierwrltmg standards Confirmed !Canﬂrmed/unmnl were originated in the lenders ordinary Field codes are highlighted in amber where:
(ordinary course of business) irmed} course of business and whether the -fed is e blank; or )
confirmation pplied underriting standards were no| - €14 1s €aual to "Unconfirmed”; or
stringent that those applied at the [——11<1d has errors in format.
Soundness of the According to the Receivables Eligibility Criteria, itis provided that the Auto Loan Contract (i) was, same time of origination to exposures
- : " Box to complete should contain the detailled explanation
N6 o underwriting standards executed by the Selle in s ordinary course of business and pursuant o ts normal procedures in | eyr 0o that were not securitised pursuant to
(ordinary course of business) | respect of the acceptance of and extension of auto financing loans, (i) within the scope of its normal Article 20(10) of Regulation (EU) !
‘ - : " Field codes are highlighted in amber i the field is left blank or has errors in format.
explanation or habitual credit activity and (ii) has been managed in accordance with the Servicing Procedures. 2017/2402.
Box to complete should contain the indicator (C
f the
3 e S::::’:x;" s(a:dams — {Confirmed/Unconf Field codes are highlighted in amber where: A detailed explanation:
rm o ve)gc nfirmation ied) Confirmation and detailed explanation |~ field i left blank; or a5 to whether the underlying
e © field is equal to "Unconfirmed”; or exposures were originated in the
s to whether the underwriting
- field has errors in format. lender's ordinary course of business and
i and any materlal changes whether the applied underwritin
[According to the Master Receivables Transfer Agreement, the Seller has represented and warranted to from prior underwriting standards have pp g
the Issuer that the Receivables are originated in the ordinary course of the Seller’s business pursuant been or will be fully disclosed to standards were no less stringent that
2 those applied at the same time of
to underwriting standards that are no less stringent than those that the Seller applied at the time of potential investors without undue delay| pp
Soundness of the origination to similar receivables that are not securitised, in accordance with article 20{10) of the EU pursuant to Article 20(10)of Regulation | 9% 1o COmplete should contain the detailled explanation. origination to exposures that were not
Ne4 sTSs29 it itisation Regulation and the relevant Regulatory Technical Standards. The Seller has undertaked ~|{TEXT-32767} (E0) 20172402 securitised.

(disclosure) explanation to disclose also to the investors (including potential investors) any material changes from prior ; Field codes are highlighted in amber if the field is left blank or has errors in format. - as to whether the underwriting.
underwriting standards without undue delay, including explanation of the purpose of the change, in standards and any material changes
accordance with article 20(10) of the EU Securitisation Regulation and the relevant Regulatory from prior underwriting standards have
e S been or will be fully disclosed to

potential investors without undue delay.
Box to complete should contain the indicator (C Soundness of the Item 2.2.7 of Annex 19 of Commission
- on how securitisations where the Article 20(10) Detailed Explanation
“N/A" should be reported only for non Residential loans. standard Delegated Regulation (EU) 2019/980
underlying exposures are residential
loans, the pool of underlying exposures
- Field codes are highlighted in amber where:
& =D Residential Loan requirement| {Confirmed/Unconf feld s oft blank meet the requirement of the second
9 e £ irmed/N/A} ~field is left blank; or paragraph of Article 20(10) of Regulation
Confirmation and detailed explanation | ~Uncenfirmed is reported; or . ) (£U) 2017/2402.
on how securitisations where the ~N/A"is not reported and STSS10 field s not * residential mortgages'; or - as to whether an assessment of the
underlying exposures are residential |~ \/A'is reported and STSS10 field s "residential mortgages"; or borrower's creditworthiness meets the
 field has errors in format.
loans, the pool of underlying exposures requirements set out in Article 8 of
meet the requirement of the second Directive 2008/48/EC[3] o paragraphs 1
paragraph of Article 20(10) of to.4, point (a) of paragraph 5, and
Regulation (EU) 2017/2402, Boxto cumvlele:huu\d contain the concise explanation where STS529-Residentia Loan aragroph 6 of Artcle 18 of Directive
‘ requirement confirmation is not "N/A' 2014/17/EU[4] or, where applicable,
N66 sTss29 o e {TEXT-32767) equivalent requirements in third
explanation Field should be left blank where STSS29-Residential Loan requirement is
countries
equal to N/A.
Field codes are highlighted in amber where it is not the case or field has errors in format.
Confirmation and detailed explanation | Box to complete should contain the indicator (C
s to whether an assessment of the
N67 29 o e {Confirmed/Unconf | borrower's creditworthiness meets the | Field codes are highiighted in amber where:
STSS: assessment confirmation irmed} set outin Article 8 of field s left blank; or
Directive 2008/48/EC3] or paragraphs 1| - field is equal to "Unconfirmed"; or
to 4, point (a) of paragraph 5, and - field has errors in format.
Under the Master Receivables Transfer Agreement, the Seller has represented and warranted to the paragraph 6 of Article 18 of Directive N
e Box to complete should contain the detailed explanation.
N8 stss20 Borrower'screditworthiness_|Issuer tha the assessment of the Debtor' creditworthiness meets allthe requirements set out under | 20 2014/17/EU14] or, where applicable,
assessment explanation | Article 8 of Directive 2008/48/EC, in accordance with article 20(10) of the EU Securitisation Regulation equivalent requirements in thi §
Field codes are highlighted in amber f the field is left blank or has errors in format
and the relevant Regulatory Technical Standards. countries.
Box to complete should contain the confi indicator (C
N9 o Originator/Lender Expertise | o onfirmation and detailed explanation | Field codes are highlighted in amber where;
STes3 confirmation s to whether the originator or original | - field is left blank; or A detailed explanation as to whether the
lender have expertise in originating - field is equal to "Unconfirmed"; or originatorLender Expertise originator or riginal lender have ticle 20(10) Detalled Explanation ftem 2.2.7 of Annex 19 of Commission
exposures of a similar nature to those | - field has errors in format. expertise in originating exposures of a Delegated Regulation (EU) 2019/980
Under the Master Receivables Transfer Agreement, the Seller has represented and warranted to the securitised pursuant to Article 20(10) of N similar nature to those securitised.
X . . " - " Regulation (EU) 2017/2402 Box to complete should contain the detailed explanation.
N7 stss0 Originator/Lender Expertise |Issuer that it has expertise in originating and servicing receivables of a similar nature of the e egulation (EU) 2017/
in accordance with article 20(10) of the EU Securitisation Regulation and the relevant .
Field codes are highlighted in amber f the field is left blank or has errors in format
Regulatory Technical Standards.
Box to complete should contain the indicator (C
N71 sTss31 Defaulted or restructured | oy {Confirmed/Uncont | yeraiieq explanations as to whether: [ i€ld codes are highlighted in amber where: Adetailed explanations as to whether:
exposures confirmation irmed} field s left blank; or

-the transferred underlying exposures
do not include, at the time of selection,
Itad evnncurac (nr vactrictirad
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- field is equal to "Unconfirmed"; or
- field has errors in format.

-the transferred underlying exposures
do not include, at the time of selection,
R A —
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Under the Master Receivables Transfer Agreement, the Seller has represented and warranted to the
Issuer that the Receivables comprised in each Portfolio do not qualify as exposure in default within
the meaning of article 178, paragraph 1, of Regulation (EU) no. 575/2013 nor as exposures to a credit
impaired debtor or guarantor, who, to the best of the Seller’s knowledge: (a) has been declared

exposures) as defined in Article 20(11)
of Regulation (EU) 2017/2402.
- the requirements referred to in Article

Transferred underlying exposures

exposures) as defined in Article 20(11) of
Regulation (EU) 2017/2402
- the requirements referred to in Article

Item 2.2.8 of Annex 19 of Commission

o))t eten e s ™ ot eptn e it ortestpaen |22 e
o e e A I B e DA RS - the requirements referred to in Article | Box to complete should contain the detailed explanation. - the requirements referred to in Article
2 srssat Defaulted or restructured | undergone a debt.estructuring process with egard tohis non performing exposures within 3 three) | oyt 2270 |20/(11)(b) of Regutation (20) 20 (11) (6 of Regulation (FU) 2017/2402
exposures explanation years prior to the Purchase Date; (b) was, at the time of origination, where applicable, on a public 201772402 are met ; el codes are hghlighted in amber fthe fed i ef blank or has erors informat remet;
credit registry of persons with adverse credit history or in the absence of such public credit registry, in . the requirements referred to n Article " the requirements referred to in Article
another credit registry available to the Seller or the original lender; or (c) has a credit assessment or a 20 (11) (¢ of Regulation (EU) 201712402 20 (11) () of Regulation (EU) 2017/2402
credit score indicating that the risk of contractually agreed payments not being made is significantly e met. e met
higher than the ones of comparable exposures held by the Seller which have not been securitised, in
accordance with article 20(11) of the EU Securitisation Regulation and the relevant Regulatory
Technical Standards.
Box to complete should contain the indicator (C:
“Unconfirmed” should be reported in Box to complete where no payment was made at the
. . ] S — :;ﬂ;;;:\:dt:er‘\zﬁr of the exposures. In that case, at least one of the exemptions should
time of transfer confirmation irmed) Confirmation and optional comment on
whether, at the time of transfer of the | _
exposures. the debtors have made at _|Field codes are highighted in amber where:
least one payment pursuant to Article |~ field s eft blank; or
20(12) of Regulation (EU) 2017/2402, [——feld has errors in format.
Pursuant to the Receivables Eligibility Criteria set out in the Master Receivables Transfer Agreement,
the Seller transferred or shalltransfer, as the case may be, to the Issuer only Receivables arising from Box to complete may contain additional explanation.
At least one payment at the
N74 sTss32 et et |uto Loans n respect of which at east 1 (one) Instalment has been {TEXT-5000}
paid by the Debtor under the relevant Auto Loan Contract (for further details, see the section of the Field codes are highlighted in amber where the field has errors in format.
Prospectus headed “The Aggregate Portfolio - Receivables Eligibility Criteria).
Only possible values in Field are:
-no exemption
- single instalment for revolving securitisations backed by exposures payable in a single
instalment
- maturity of less than 1 year for revolving securiisations having a maturity of less than 1 A confirmation whether, t the time of
year, including without limitation monthly payments on revolving credits transfer of the exposures, the debtors
-N/A At least one payment at the time [ have made at least one payment. Items 3.3 and 3.4.6 of Annex 19 of Commission
The payment exemption should be consistent with the confirmation indicator populated [ o trarsfer A confirmation whether or not the Article 20(12) Confirmation Delegated Regulation (EU) 2019/380
N75 sTss32 Payment exemption (wsT) for STSS32 indicating whether, at the time of transfer of the exposures, the debtors have exemption under Artcle 20(12) of
made at least one payment pursuant to Article 20(12) of Regulation (EU) 2017/2402. Regulation (EU) 2017/2402 applies
Select the exemption that applies under|
ticle 20(12) of Regulation (EU) Field codes are highlighted in amber where:
2017/2402 for revolving securitisations | - "At east one payment at the time of transfer” is "Unconfirmed" for STSS32 and fieldis
backed by exposures payable in a single | 1t blank or equal to "No exemption” or "N/A'; or
nstalment of having a maturity of less | - "At least one payment at the time of transfer” is "Confirmed for ST5532 and field is not
than one year, including without 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
Payment exemption is Confirmed
N76 sTss32 e {TEXT-5000}
Field codes are highlighted in amber where:
~field is not left blank and "At least one payment at the time of transfer” is "Confirmed”
for STSS32; or
field has errors in format
Box to complete should contain the indicator (C:
) Confirmation and detailed explanation )
N77 sTss33 Degree of dependence on | g, e {Confirmed/Unconf | o e egree of dependence of the | €14 codes are highlighted in amber where: A detailed explanation of the degree of
repayments confirmation irmed) - field s left blank; or Repayment of the holders shall
repayments of the holders of the dependence of the repayments of the
securitisation position on the sale of |~ field s equalto "Unconfirmed; or not have been structured 0 | ojers ot the securitisation position on |Article 20(13) Detailed Explanation ftem 3.4.1 of Annex 19 of Commission
securing the underhing - field has errors in format. depend predominantly on thesal 2 9L 71 SE T LB Delegated Regulation (EU) 2019/980
The Seller has represented and warranted to the Issuer that none of the Recelvables depends on the of assets.
Degree of dependence on  [sale of assets to repay ts outstanding principal as at the relevant contract maturity, also for the exposures pursuant to Artcle 20(13) of | ok to complete should contain the detailed explanation underlying exposures
n78 S3SS32 repayments explanation | purposes of artcle 20{13) of the EU Securitisation Regulation and the relevant Regulatory Technical | (222767} Regulation (EV) 2017/2402.
Field codes are highlighted in amber ifthe field s left blank or has errors in format.
Standards
Box to complete should contain the indicator (C:
Complance with sk {Confirmed/Unconf Field codes are highlighted in amber where:
N79 sTSs34 retention requirements | Confirmed i
o rmed) - field s left blank; or
- field is equal to "Unconfirmed"; or
- field has errors in format.
Under The Tntercreditor Agreement, the Seller ias Undertake that 1E Wil (] Tetain 3t the origination
and maintain (on an ongoing basis) a material net economic interest of atleast 5 (five) per cent. in the
Securitisation through an interest in randomly selected exposures, in accordance with option (c) of
Article 6(3),of the EU Securitisation Regulation and the applicable Risk Retention Regulatory Technical
Standards, Regulatory Technical Standards and of SECN 5 (as applicable) of the UK Securitisation
Framework (the FCA Retention Rules) and Artcle 6 of Chapter 2 together with Chapter 4 of the PRA
Rules (the PRA Retention Rules and, together with the FCA Retention Rules, the UK
Retention Rules) (as such rules are interpreted and applied on the Issue Date). Such interest in
randomly selected exposures has been and will be equivalent to no less than 5 per cent. of the Confirmation and concise explanation
nominal value of the securitised exposures as at each relevant Purchase Date; (i) not change the 25 to how the originator, sponsor or
manner in which the net economic interest set out above is held untilthe Notes are redeemed or original lender of a non-ABCP
repaid in full, save as permitted by the EU Securitsation Regulation and the applicable Risk Retention comply with the risk
Regulatory Technical Standards and Regulatory Technical Standards and by the UK Retention Rules (as retention requirement as provided for
Compliance with risk such rules are interpreted and applied on the Issue Date); (i disclose that it continues to fulfil the in Artile 6 of Regulation (EU) Box to complete should contain the concise explanation.
N80 sTSs34 retention requirements [ obligation to maintain the material net economic interest in the Securitisation in accordance with | (TEXT-10000} |2017/2402.
explanation [Article 6(3)(c) of the EU Securitisation Regulation and the UK Retention Rules (as such rules are Field codes are highlighted in amber ifthe field s left blank or has errors in format.
terpreted and applied on the date hereof and not taking into account any relevant national
measures) and give relevant information to the Noteholders, prospective transferee of the Notes and
the competent authorities n this respect on a monthly basis through the Sec Reg Investor Report to
be prepared by the Calculation Agent pursuant to the Cash Allocation, Management and Payment
Agreement; (iv) procure that any change to the manner in which the material net economic interest
set out above is held will be notified to the Calculation Agent to be disclosed in the Sec Reg Investor
Report; (v) not split the material net economic interest held by it amongst different types of retainers
(such material net economic interest not to be subject to any credit-risk mitigation or hedging, in
accordance with Article 6(3) of the EU Securitisation Regulation and the applicable Regulatory
Technical Standards and the UK Retention Rules (as such rules are interpreted and applied on the
Issue Date)), provided that, for the avoidance of doubt, the Seller shall only be required to comply
with the obligations set out above for so long as the EU Securitisation Regulation shall apply to the
LE1 feld should be reported in Box to complete where available. Where reported, this LEI
LEI of the entity (where available) that | 214 €Xist 2t the GLEIF database.
retains the material net economic | O"Y ©"® LE! should be reported.
N8L sTss3a Retaining entity LEI 549300MJEOEYLRQDSSSS (LE1)
interest pursuant to Article 21(1)of | o\ o e are highlighted in amber where:
Regulation (EU) 2017/2402. "
~neither entity name nor entity LEl s reported
el s o A concise explanation as to how the
Entity name should be reported in Box to complete where LEI is not available for STSS34- originator, sponsor or original lender of a
Name of the entity (where LElis not |Retaining entity LE| non-ABCP securitisation comply with the
available) that retains the material net risk retention requirement as provided
N8z sTss3a Retaining entity name Stellantis Financial Se (TEXT-100) for in Article 6 of Regulation (EU)

2004859999: 2

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

Field codes are highlighted in amber where:
- neither entity nam@ nor entity LE! is reported

- field has errors in format.

2017/2402.

An indication which entity retains the
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Is vertical slice in accordance with

Only possible values in Box to complete are "Y" or "N"
Box to complete should contain "Y" where vertical slice is used for retaining the risk and
“N" otherwise.

matenal net economic interest ana
which option is used for retaining the
risk including:

(1) vertical slice in accordance with

83 sTss3a Vertical slice N /N Artcle 6(3)(a) of Regulation (EU
o/ 1017/14532)[.4:9.1 fwgmmm‘ lh’e sk |Field codes are highlighted in amber where: Article i(s)ta) of Regulation (EU)
a ~field s et blank; or 1017/“1 ?Z'h . N ] | ;
~ alloptions are filled-n with “N'; or Compliance with isk retention Lz) sellersshreinscordncewi I N Il'e;n 3.10f Ann;x‘gan ::mzluo :Znex 19
 field has errors in format. rticle 6(3)(b) of Regulation (EU) rticle 21(1) oncise Explanation of Commission Delegated Regulation (EU)
Only possible values in Box to complete are "Y" or "N 2017/2402; 2019/980
Boxto complete should contain "Y" where sellers share is used for retaining the risk and (3) randomly-selected exposures kept on
pt balance sheet, in accordance with Article
otherwise.
Is seller’s share in accordance with 6(3) (c) (3) of Regulation (EU) 2017/2402;
nea sTSs34 Seller's share: N /N Article 6(3)(b) of Regulation (EU] i
/N Zwmg el PR —— (@) first loss tranche in accordance with
e ~fild s et blank'; or Article 6(3)(d) of Regulation (EU)
~all options are filled-in with 2017/2402;
 Field has errors in format, (5)first loss exposure in each asset in
Only possible values in Box to complete are "Y' or "N" accordance with Article 6(3)(e) of
Boxto complete should contain “Y" where randomly-selected exposures kept on balance Regulation (EV) 2017/2402;
ooy selected Is randomly-selected exposures kept on [sheet is used for retaining the risk and "N" otherwise. (6) no compliance with risk retention
N8BS sTss34 exposure keptom lance [ /N balance sheet, in accordance with ey sonaaan !
Srpouures kep Artcle 6(3) (c) (3) of Regulation (EU) | Field codes are highlighted in amber where: Regulation (EV) 2017/2402;
2017/2402 used for retaining the risk? | - field is left blank; or (7) other options used
~all options are filled-in with "N'; or
- field has errors in format.
Only possible values in Box to complete are "Y' or "N"
Boxto complete should contain "Y" where first loss tranche is used for retaining the risk
d "N oth
Is first loss tranche in accordance with [ " OMeMISE
N86 STSS34 First loss tranche N ¥/N} Article 6(3)(d) of Regulation (EU) y
Field codes are highlighted in amber where:
2017/2402 used for retaining the risk?
~field is left blank; or
- all options are filled-in with "N'; o
- field has errors in format.
Only possible values in Box to complete are "Y' or "N"
Boxto 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.
t loss exposure in each accordance with Article 6(3)/e) of
87 sTSs3a N /N
L Regulation (EU) 2017/2402 used for  |Field codes are highlighted in amber where:
retaining the risk? - field s left blank; or
- all options are fillecin with "N'; or
- field has errors in format.
Only possible values in Box to complete are "Y' or "N"
Boxto complete should contain "¥" where there is no compliance with risk retention
and "N" otherwise.
Is there no compliance with risk
No compliance with risk tent ts set out
g8 sTss34 o e N /N petention requirements set outin Field codes are highlighted in amber where:
retention requirements Artcle 6(3) of Regulation (EU)
201772400 ~field i left blank; or
! ~field s fillec-in with "¥"; or
- all options are filled-in with "N'; or
- field has errors in format
Only possible values in Box to complete are "Y' or "N"
Box to complete should contain “¥" where other options s used for retaining the risk and
"N otherwise.
3 sTSs34 Other option indicator N /N
Jsother options used fo retaning the | e codes are highlighted in amber where:
risk pursuant to Artcle 21(1) of - field s left blank; or -
Regulation (EU) 2017/24027 f Yes - all options are fillecin with "N'; or
plosse provide the used option. - field has errors in format.
Value should be reported in Box to complete when Other option indicator” s reported
with "¥" for STSS34.
N9O sTSs34 Other options used comment; {TEXT-5000}
Field codes are highlighted in amber where it is not the case or field has errors in format.
Box to complete should contain the indicator (C
i i
BB CATE A D {Confirmed/Unconf Field codes are highlighted in amber where:
L STSS35, and currency risks Confirmed irmed/N/A) Confirmation and concise explanation | _ fielg is left blank: or
confirmation a5 to whether the interest rates and ~field is equal to "Unconfirmed”; o A concise explanation as to whether the
currency risks are appropriately ~ field has errors in format. interest rates and currency risks are
tigated and that measures are taken Mitigation of Interest rates (IR) | appropriately mitigated and that Items 3.4.2 and 3.8 of Annex 19 of Commission
Article 21(2) Concise Explanation
to mitigate such risks and confirm that and currency risks (FX) Risks measures are taken to mitigate such Delegated Regulation (EU) 2019/980
In order to hedge its interest rate exposure in relation to its floating rate interest obligations under the
such measures are available to risks and confirm that such measures are
et Class A1 Notes, the Class A2 Notes, the Class B Notes, the Class C Notes and the Class D Notes and!
Mitigation of Interest rates o 0 investors under Artcle 21(2) of Boxto complete should contain the concise explanation. available to investors.
N92 STSS35. and currency risks LUBL B & {TEXT-10000} Regulation (EU) 2017/2402.
explanation [ LG ) 3 3 G ) B e G L A i L s Field codes are highlighted in amber i the field is left blank or has errors in format.
& Rate Swap Provider in the form of an ISDA 2002 Master Agreement (together with the schedule ‘ghlie
thereto, the relevant credit support annex and the relevant confirmations).
Boxto complete should contain the derivatives indicator (No derivatives/Exemption on
{No derivatives/Unconfirmed).
Derivatives not derivatives/Exempt
No3 sTSS36 purchased/sold by SSPE | Exemption on derivatives i Field codes are highlighted in amber where:
confirmation firmation and concise declaration | - field s left blank; or A concise declaration that the SSPE has
that the SSPE has not entered int . . t entered into derivative contract
et} at the SSPE has not entered into field is equal to "Unconfirmed"; or perivatives Purchased/sold by | 0L Entered nto derivative contracts tems 3,42 and 3. of Anmex 19 of Commission
derivative contracts except in the - field has errors in format. except in the circumstances referred to | Article 21(2) Concise Explanation :
) ¢ Delegated Regulation (EU) 2019/980
- circumstances referred to in Artcles in Articles 21(2) of Regulation (EU)
Other than the Interest Rate Swap Agreement, no derivative contracts are entered or wil be entered 2102) of Regulation EU) 2017/ 2602, S017/2400,
Derivatives not into by the Issuer. In this respect, the Issuer has undertaken that, for so long as any amount remains Boxto complete should contain the concise explanation.
Noa sTSS36 by SSPE in respect of the Notes, it shall not enter into derivative contracts save as expressly’ {TEXT-10000}
explanation permitted by article 21(2) of the EU Securitisation Regulation (for further details, see Condition 3 Field codes are highlighted in amber ifthe field s left blank or has errors in format.
(Covenants) in the section of the Prospectus headed "Terms and Conditions of the Notes ).
Boxto complete should contain the indicator (C:
“N/A" should be reported only where no derivatives are used.
Field codes are highlighted in amber where:
Common standards ST — - field s left blank; or
Nos sTSS37 underwriting derivatives | Confirmed e ~field is equal to "N/A" and not by SSPE
confirmation is not equal to "No derivatives"; or
Confirmation and concise explanation | - NjA" Derivatiy
o field is not equal to "N/A" and STSS36-Derivatives not purchased/sold by SSPE A concise explanation on whether any
on whether any hedging instruments | confirmation is equal to "No derivatives"; or
hedging instruments used are
used are underwritten and documented| - feld is equal to "Unconfirmed"; or Derivatives using common Items 3.4.2 and 3.8 of Annex 19 of Commission
underwritten and documented Article 21(2) Concise Explanation
according to commonly accepted -field has errors in format. standards Delegated Regulation (EU) 2019/980
according to commonly accepted
pursuant to Article 21(2) of et
Regulation (EU) 2017/2402
Boxto complete should th Janation where STSS37-C tandard:
The Interest Rate Swap Agreement entered into on 23 April 2025 between the Issuer and the Interest e e o "S:(E;‘}:"a fon where ommon standards
Common standards Rate Swap Provider and relating to the Notes have been documented under 2002 ISDA Master s
N9 sTSs37 derwriting derivat t, together with the relevant Schedule, Credit Support As d confirmations thereto (for |{TEXT-10000 )
underwriting derfvatives | Agreement, together with the relevant Schedule, Credit Support Annex and conflrmations thereto for { ) Field should be left blank where STS$37-Common standards underwriting derivatives
explanation further detals, see section of the Prospectus headed
confirmation is equal to N/A.
“The Interest Rate Swap Agreement").
Field codes are highlighted in amber where it is not the case or field has errors in format.
Boxto complete should contain the confi indicator (C
o7 " Referenced interest Confirmed {Confirmed/Uncont | confirmation and concise explanation _|Field codes are highlighted in amber where:

payments confirmation

med/N/A}

on whether and how any referenced
interest payments under the
securitisation assets and liabilities are.

- field is left blank; or
- field is equal to "Upconfirmed"; or
- field has errors in format.

Referenced interest payments

A concise explanation on whether and
how any referenced interest payments
under the securitisation assets and
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calculated by reference to generally based on generally used interest | liabilties are calculated by reference to | Article 21(3) Concise Explanation Commission Delegated Regulation (EU)
Pursuant to the Elgibilty Criteria set out in the Master Receivables Transfer Agreement, the used market interest rates or generally rates generally used market interest rates or 2019/380
Receivables have a fixed Effective Interest Rate. In addition, (a) the rate of interest applicable to the used sectoral rates reflective of the cost X § generally used sectoral rates refiective
" Boxto complete should contain the concise explanation.
o8 srssas Referenced interest Rated Notes is 2 floaingrate equl to EURIBOR plus a margin (with zero flor) and the nterestrate [ 1o+ 1o [of funds pursuant o Artice 21(3) of of the cost of funds
payments explanation tisk arising from the mismatch between the interest rate applicable on the Loans and the Rated Notes Regulation (EU) 2017/2402. )
: ) Field codes are highlighted in amber ifthe field s left blank or has errors in format.
appropriately mitigated through the Interest Rate Swap Agreement; (b) the Junior Notes will have
only the variable return.
Box to complete should contain the indicator (C:
Acceleration noti
e ] {Confirmed/Unconf Field codes are highlighted in amber where:
[ sTSs30 enforcement requirement  |Confirmed i
rmed) - field s left blank; or
confirmation
- field is equal to "Unconfirmed"; or
- field has errors in format.
Confirmation and declaration in general '
Notrapping of cash following | A declaration in general terms that each '
terms that each of the requirements of Item 3.4.5 of Annex 19 of Commission
" enforcement or an acceleration |of the requirements of Article 21(4) of | Article 21(4) Concise Explanation ”
Artcle 21(4) of Regulation (EU) Delegated Regulation (EU) 2019/980
notice Regulation (EU) 2017/2402 are met.
2017/2402 are met.
Acceleration notice / Box to complete should contain the declaration in general terms.
N100 sTSs39 Each of the of Article 21(4) of Regulation (EU) 2017/2402 are met. {TEXT-10000}
explanation Field codes are highlighted in amber if the field s left blank or has errors in format.
Box to complete should contain the indicator (C
NioL stssa0 No t;appi!r‘\g of cash — (Con:rmed/unmnl Flel'd c‘:desl a:br\g:ngmed in amber where:
confimation ied) Confirmation and optional comment | field i left blank; or
- field is equal to "Unconfirmed”; or
that no cash would be trapped
. - field has errors in format. Confirmation that no cash would be
- = - g the delivery of amount of cash shallbe |27 21 et 0 a5 woule ice 210)a) Confirmation Item 3.4.5 of Annex 19 of Commission
Following the delivery of an Trigger Notice, no amount of cash shall be trapped i the Issuer beyond o on acecloration notice purauant to waoned PP . ol Delogated Regulation (EU) 2019/980
what is necessary to ensure the operational functioning of the Issuer or the orderly payments of the article 21(4)) o Rogutation (E0) enforcement or an acceleration notice.
Mo tranping of cash amounts due under the Notes in accordance with the Post-Enforcement Priority of Payments and 017/2402 Box to complete may contain additional explanation.
N102 sTSs40 b °mm”:( HE pursuant to the terms of the Transaction Documents, as required by Article 21(4)(a) of the EU {TEXT-5000}
omme Securitsation Regulation and the EBA Guidelines on STS Criteria. Reference is also made to Condition Field codes are highlighted in amber where the field has errors in format.
4.4 (Post-£nforcement Priority of Payments) and Condition 11 (Enforcement) of the section of the
Prospectus headed "Terms and Conditions of the Notes".
Confimmation and optional comment | PO* 0 complete should contain the indicator (C
: - that principal receipts from the i Confirmation that principal receipts from
103 stssat Sequential amortsation | (Confirmed/Unconf | o cares e passed to the | Fed codes are highlighted in amber where principal receip
confirmation irmed) - field s left blank; or the underlying exposures are passed to
investors via sequential amortisation of
~field is equal to "Unconfirmed”; or (b) principal receipts shallbe | the investors via sequential amortisation Item 3.4.5 of Annex 19 of Commission
the securitisation positions, as g Article 21(4)(b) Confirmation
- field has errors in format. passed to investors of the securitisation positions, as Delegated Regulation (EU) 2019/980
by the seniority of the
Following th fa Trigger Noti ] from the Purchased Receivabl securitisation position pursuantto |8 I dditional explanat determined by the seniority of the
t t e
I olowing the service of a Trgger Notice, any principal amount arsing from the Purchased Receivables position pi ox to complete may contain additional explanation. ceeuritiation postion
N104 sTssa1 e will b distributed to the Noteholders in accordance with the Post-Enforcement Priority of Payments. | {TEXT-5000} Article 21(4)(b) of Regulation (EV)
Reference is also madle to Condition 4.4 (Post-Enforcement Priority of Payments), 2017/2402 Field codes are highlighted in amber where the field has errors in format
Box to complete should contain the indicator (C
Reversed repayment on (Confirmed/Unconf Field codes are highlighted in amber where:
N105 sTssaz ereedrepay Confirmed £ / ghlie!
seniority confirmation irmed) Confirmation and optional comment | - field s left blank; or
tha the repayment o thesecuritation| 1145 €aualto Unconfimedt; or (c) repayment shall not be Confirmation that the repayment of the
tion is not to be reversed with - field has errors in format. P2y pay! Item 3.4.5 of Annex 19 of Commission
reversed with regard to their | securitisation position s not to be Article 21(4)(c) Confirmation
regard to their seniority pursuant to Delegated Regulation (EU) 2019/980
After the occurrence of a Sequential Redemption Event o the delivery of a Trigger Notice, repayments. vticle 21(4)c) of Regulation (F0] seniority reversed with regard to their seniority.
of principal in respect of the Notes shall be made in a sequential order at all times in accordance with Box to complete may contain additional explanation.
Reversed repayment on 2017/2402
N106 sTssa2 S the Pre-Enforcement Principal Priority of Payments or the Post-Enforcement Priority of Payments, as | (TEXT-5000}
v the case may be. Reference is also made to Condition 4.2 (Pre-Enforcement Principal Priority of Field codes are highlighted in amber where the field has errors in format
Payments) and 4.4 (Post-Enforcement Priority of Payments).
Box to complete should contain the indicator (C
N107 3 No a}llumalic liquidation Confirmed !Cnnﬂrmed/uncunf Field codes are highlighted in amber where:
STss confirmation irmed) - field s left blank; or
Confirmation and optional comment | - field is equal to "Unconfirmed"; or
that not any provisions require . (d) no provisions shall require
v prov a field has errors In format. (@) nop o Confirmation that not any provisions
T T——— N . the Cond . . automatic liquidation of the underlying automatic liquidation of the enuie automatie toudorion ot the. | artice 21(0)@) Confirmation Item 3.4.5 of Annex 19 of Commission
e e o e o e Condcns elssuch She exposures at market value pursuant to underlying exposures at market | « Delegated Regulation (EU) 2019/980
Representative of the Noteholders on its behalf) may (with the consent of an Extraordinary Resolution ticls 21(4)) of Regulation (EU) e underlying exposures at market value.
No automatic liquidation | the Most Senior Clss of Noteholders) o shall (i o directed by an Extraordinary Resolution of the 201772402 Box to complete may contain additional explanation.
N108 sTSsa3 el Most Senior Class of Noteholders) dispose of the Aggregate Portfolio or any part thereof in accordance |{TEXT-5000}
with the provisions of the Intercreditor Agreement, it being understood that no provisions shall Field codes are highlighted in amber where the field has errors in format
require the automatic liquidation of the Aggregate Portfolio pursuant to Article 21(4)(d) of the EU
Securitsation Regulation and the EBA Guidelines on STS Criteria.
Boxto complete should contain the indicator (C
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
Non-sequential priority of S — inthe priorty of payment revertin to sequential payments n order of seniorty pursuant
N109 sTssaa payments triggers N/A to Article 21(5) of Regulation (EU) 2017/2402.

confirmation

‘med/N/A}

Field codes are highlighted in amber where:
- field is left blank; or
- field is equal to "Unconfirmed"; or
- field has errors in format.
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Confirmation and optional comment
that transaction featuring non-

triggers relating to the performance of
the underlying exposures resulting in
the priority of payment reverting to
sequential payments in order of
seniority pursuant to Article 21(5) of
Regulation (EU) 2017/2402.

sequential priority of payments include

Box to complete may contain the concise explanation where STSS44-Non-sequential
priority of payments triggers confirmation is not "N/A".

Field should be left blank where STSS44-Non-sequential priority of payments triggers
confirmation is equal to N/A.

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

Securitisations featuring non-
sequential priority of payments

{Confirmed/Unconf | Confirmation and optional comment

that such triggers include at least the

underlying exposures below a
predetermined threshold pursuant to
Article 21(5) of Regulation (EU)
2017/2402

deterioration in the credit quality of the

Box to complete should contain the

indicator (C
Field should be "N/A" where transaction featuring non-sequential priority of payments

in the priority of payment reverting to sequential payments in order of seniority pursuant
to Article 21(5) of Regulation (EU) 2017/2402.

Field codes are highlighted in amber where:

- field s left blank; or

- field is equal to "Unconfirmed"; or

- field is equal to "N/A" and "Confirmed" is reported for STSS44 - Non-sequential priority
of payments triggers confirmation; or

- field has errors in format.

does not include triggers relating to the performance of the underlying exposures resulting

Box to complete may contain the concise explanation.

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

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
atleast 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

Confirmation and 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 pursuant to Article 21(g)
(b) of Regulation (EU) 2017/2402

Box to complete should contain the indicator (Cc
Field codes are highlighted in amber where:
- field is left blank; or
- field is equal to "Unconfirmed"; or
- field has errors in format.

Box to complete should contain the detailled explanation

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

Required expertise from the

procedures and risk management
controls in place

Adetailed explanation on how the

references to any policies and
procedures intended to ensure
compliance with these requirements

requirements of Article 21(8) are met. As
servicer and policies and adequate | part of the explanation, include

Article 21(8)

Detailed Explanation

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

Confirmation and concise explanation,
where applicable, on revolving
securitisation with early amortisation
events for termination of revolving

period based on prescribed triggers
pursuant to Article 21(6) of Regulation
(€U) 2017/2402

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

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

- field is equal to "Unconfirmed"; or

- field has errors in format.

Revolving securitisation with early
amortisation events for
of revolving period

Box to complete should contain the concise explanation where STSS45-Early termination

mation is not "N/A".

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.

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

Confirmation and concise explanation
where applicable, on deterioration in
the credit quality of the underlying
exposures pursuant to Article 21(6) (a)

Non-sequential priority of
N110 sTssaa . priortty {TEXT-5000}
payments triggers comment
Credit quality deterioration
N111 sTssaa N/A
igger confirmation / irmed/N/A}
Sequential Redemption Events include, iter ali, the circumstance that any of the Cumulative Loss
iz s Credit quaity deteroration |Rati or the Delinguency Ratio Rollng Averageis greate than certain levels s setout i the e
s trigger comment Prospectus (for further detail see the definition of Sequential Redemption Events under the section
named "Terms and Conditions" under the Prospectus, Condition 6.7 (Sequential Redemption Event))
Servicer expertise (Confirmed/Unconf
N113 sTsssa eer experts Confirmed (Bl
confirmation irmed)
Stellantis Financial Services Italia S.p.A. is a bank organised as a oint stock company, incorporated
under the laws of Italy, licenced to carry out lending activity according to the Consolidated Banking,
Act and specialised in auto loan lending. Under the Servicing Agreement, the Servicer has represented
and warranted it has the required expertise in servicing exposures of a similar nature to the
servicer expertise Receivables and has well-documented and adequate policies, procedures and risk-management
N114 sTSssa i controls relating to the servicing of the Receivables, in accordance with article 21(8) of the EU (TEXT-32767)
P Securitisation Regulation and the EBA Guidelines on STS Criteria, In addition, pursuant to the Servicing
Agreement any successor servicer shall have expertise in servicing exposures of a similar nature to the
Receivables and has well documented and adequate policies, procedures and risk-management
controls relating to the servicing of exposures, in accordance with article 21(8) of the EU Securitisation
Regulation and the EBA Guidelines on STS Criteria
Early termination {Confirmed/Unconf
N115 sTSsas. . Confirmed
confirmation irmed/N/A}
Pursuant to the Master Receivables Transfer Agreement, there are appropriate Amortisation Events
which may cause the end of the Revolving Period. For a concise explanation how the provisions of
N116 sTssas. Early termination explanati (TEXT-10000)
arly termination explanation| 1. 31(6)(a), (b}, (c) and () are met, reference is made to the fields STSS46, STSS47, STSS48 and || g
STS549 below.
Credit quality deterioration (Confirmed/Unconf
N117 STS546. aualty Confirmed g H
trigger confirmation irmed/N/A}
The Amortisation Events include, inter alia, the followings: () the Default Ratio Rolling Average,
Credit qualty deterioration | 1EHI3KEd on the elevant Calculaton Date, i higher than (0.5 per cent; or (i) the Delinquency Ratio
N118 sTSsas ey for the immediately preceding Collection Period, calculated on the relevant Calculation Date, i higher |{TEXT-10000}
e than [5] per cent. (for further detals see the definition of "Amortisation Events under the sect
named "Terms and Conditions" under the Prospectus).

of Regulation (EU) 2017/2402

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

Field codes are highlighted in amber where:

field is left blank

- "Unconfirmed" is reported; or

- "N/A" is not reported and STSS45-Early termination confirmation is "N/A"; or
- "N/A" is reported and STSS45-Early termination confirmation is not"N/A"; or
-field has errors in format.

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

Box to complete should contain the concise explanation where STSS46-Credit quality
deterioration trigger confirmation is not "N/A".

Field should be left blank where STSS46-Credit quality deterioration trigger confirmation is
equal to N/A.

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

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
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Boxto complete should contain the confi indicator (C
“N/A" should be reported in Box to complete only where the securitisation is not a
revoluing securitisation
Insolvency-related event (Confirmed/Unconf
N119 sTssa7 nsolvency related even Confirmed (Contemen/incey Field codes are highlighted in amber where:
confirmation irmed/N/A)
- field s left blank
Confirmation and concise explanation, | ~"Unconfirmed" is reported; or A concise explanation, where applicable,
~"N/A" is not reported and STSS45-Early termination confirmation is "N/A'; o
where applicable, on occurrence of an |~ VA" ; /A (b) occurrence of an insolvency- | on how the provisions or triggers in Art s 23 andl 2.4 of Annex 19 of Commission
insolvency-related event of the -"N/A" ls reported and ST3S45-Early termination confirmation ls not*N/A'; or related event of the originator or | 21(6)(b) of Regulation (EU) 2017/2402 | Article 21(6)(b) Concise Explanation - -0
o] - field has errors n format. Delegated Regulation (EU) 2019/980
originator or servicer pursuant to Article| servicer are reflected in the transaction
21(6) (b) of Regulation (EU) 2017/2402 documentation.
B0xto complete should contain the concise explanation where STSS47-Insolvency-related
The Amortisation Events include, inter alia, the circumstance that a Servicer Termination Event (which event confirmation is not "N/A".
120 srssar Insolveney related event  includes the Servicer becoming nsolvent)accurs i respect of SFS laia (forfurther detalsseethe | o+ oo
e explanation definition of Amortisation Events under the section named " Terms and Conditions " under the Field should be left blank where STSS47-Insolvency-related event confirmation is equal to
Prospectus). N/A.
Field codes are highlighted in amber where it is not the case or field has errors in format.
Boxto complete should contain the indicator (C
“N/A" should be reported in Box to complete only where the securitisation is not a
ing securitisation
Pre-determined threshold (Confirmed/Unconf
N121 sTSsag. re-determined threshold | confirmed (Confirmed/Uncont Field codes are highlighted in amber where:
value confirmation irmed/N/A)
- field s left blank
~"Unconfirmed is reported; o A concise explanation, where applicable,
Confirmation and concise explanation, | -"N/A" is not reported and STS545-Early termination confirmation is "N/A'; or on how the provisions or triggers in Art
where applicable, on value of the _"N/A" is reported and STSS4S-Early termination confirmation is not"N/A"; or v o the underyin 21(6)(c) of Regulation (€U) 2017/2402
underlying exposures held by the SSPE | - field has errors in format. ving are reflected in the transaction Items 2.3 and 2.4 of Annex 19 of Commission
exposures held by the SSPE falls ! Article 21(6)(c) Concise Explanation °
below a pre-d d threshold et oo | documentation, using cross-references Delegated Regulation (EU) 2019/980
The Amortisation Events include, inter alia, the followings: () a debit balance remains outstanding on pursuant to Article 21(6) (c) of P to the relevant sections of the
the Class A Principal Deficiency Sub-Ledger, the Class B Principal Deficiency Sub-Ledger, the Class C Regulation (EU) 2017/2402 underlying documentation where the
Principal Deficiency Sub-Ledger, o the Class D Principal Deficiency Sub-Ledger on any Calculation Date Boxto complete should contain the concise explanation where STSS48-Pre-determined information can be found
following the relevant payments and/or provisions required to be made by the Issuer on the threshold value confirmation is not "N/A"
d d threshold following Payment Date in accordance with the Pre-Enforcement Interest Priority of
N122 sTssa > e ey ! B rest ey {TEXT-10000}
value explanation Payments; or (i) on any Payment Date, the amount standing to the credit of the General Reserve Field should be left blank where STSS48-Pre-determined threshold value confirmation is
Account i lower than the General Reserve Required Amount following the relevant payments and/or equal to N/A.
provisions required to be made by the Issuer on such date in accordance with the Pre-Enforcement
Interest Priority of Payments (for further details see the definition of Amortisation Events under the Field codes are highlighted in amber where it is not the case or field has errors in format.
section named "Terms and Conditions " under the Prospectus).
Boxto complete should contain the indicator (C
“N/A" should be reported in Box to complete only where the securitisation is not a
revolving securitisation
New underlying exposures
(Cont f
N123 sTssa9 failure generation Confirmed (CanfineaSeey Field codes are highlighted in amber where:
e med/N/A}
confirmation field s left blank
~"Unconfirmed is reported; or
~"N/A" is not reported and STSS45-Early termination confirmation is "N/A'; or
~"N/A" is reported and STSS45-Early termination confirmation is not"N/A"; or
field has errors in format
Confirmation and concise explanation,
The Amortisation Events include the following events: (a) a Sequential Redemption Event occurs; or )
where applicable, on a failure to (d) a failure to generate sufficient
(b) a Servicer Termination Event occurs; or (c) the Default Ratio Rolling Average, calculated on the A concise explanation, where applicable,
generate sufficient new underlying new underlying exposures
relevant Calculation Date, i higher than [0.5] per cent.; or (d) the Delinquency Ratio for the on how the provisions in Art 21(6)(d) of Items 2.3 and 2.4 of Annex 19 of Commission
exposures meeting pre-determined meeting pre-determined credit Aricle 21(6)(d) Concise Explanation
immediately preceding Collection Period, calculated on the relevant Calculation Date, s higher than Regulation (EU) 2017/2402 are reflected Delegated Regulation (EU) 2019/980
credit quality trigger for termination of quality (trigger for termination of
5] per cent; or (¢) a debit balance remains outstanding on the Class A Principal Deficiency Sub- in the transaction documentation.
" e e the revolving period) under Article the revolving period)
Ledger, the Class B Principal Deficiency Sub-Ledger, the Class C Principal Deficiency Sub-Ledger, or the 116} () of Rapulation (£U) 2017/2402
Class D Principal Deficiency Sub-Ledger on any Calculation Date following the relevant payments Boxto complete should contain the concise explanation where STSS48-New underlying
and/or provisions required to be made by the Issuer on the immediately following Payment Date in exposures failure generation confirmation is not "N/A".
New underlying exposures
iz srssao e accordance with the Pre-Enforcement Interest Pririty of ayments;or (1) on any Payment Date, the {1 oo
s e e amount standing to the credit of the General Reserve Account is lower than the General Reserve. Field should be left blank where STSS4-New underlying exposures failure generation
& Required Amount following the relevant payments and/or provisions required to be made by the confirmation is equal to N/A
Issuer on such date in accordance with the Pre-Enforcement Interest Priority of Payments; or (g) on
any Payment Date, the Principal Available Distribution Amounts standing to the credit of the Field codes are highlighted in amber where it is not the case or field has errors in format.
Collection Account after application of item Third (i) of the Pre-Enforcement Principal Priority of
Payments exceeds [10] per cent. of the Outstanding Balance of the Initial Portfolio as at the First
Selection Date for [3 (three)] consecutive Purchase Dates; or (h) the Issuer delivers a notice of
redemption after the occurrence of an Issuer Tax Event pursuant to Condition 6.3 (Redemption,
Purchase and Cancellation — Optional redemption for Issuer Tax Event ).
Box to complete should contain the indicator (C:
Participant duties {Confirmed/Unconf Field codes are highlighted in amber where:
Nazs STS50 confirmation RIS med) Confirmation and optional comment | - field s left blank; or
that the transaction documentation field is equal to "Unconfirmed"; or
specifies all of the requirements under | _ field has errors in format. eganding Confirmation that the transaction
N ool B | o e sub . Aricle 21(7) (a) of Regulation (EU) ot o e | documentation specifie alof the tce 210)0) Confirmation Item 3.2 of Annex 19 of Commission Delegated
e s o R 2017/2402 on the contractual i under Article 21(7) (a) of Regulation (EU) 2019/980
Back-up Sub-Servicer, the Representative of the Noteholders and the other service providers are set abligations, dutics and responsibilties Regulation (£0) 2017/2402
outin the relevant Transaction Documents. For further details, see the sections of the Prospectus of the servicer and the trostee, i any. _|E9X 10 Complete may contain additional explanation.
N126 STSS50 Participant duties comment [ headed “Description of the Transaction Documents - The Servicing Agreement”, “Description of the | {TEXT-5000} and other ancillry service providers.
Transaction Documents - The Back-up Servicing Agreement”, “Description of the Transaction Documents " |Field codes are highlighted in amber where the field has errors in format
- The Cash Allocation, Management and Payment Agreement ", “Description of the Transaction
Documents - The Corporate Services Agreement” and “Terms and Conditions of the Notes”
Confirmation and optional comment | Box to complete should contain the indicator (C:
that the securitisation documentation
Servicing Continuit (Confirmed/Unconf | expressly satisfies the requirements of |Field codes are highlighted in amber where:
N127 sTSs51 el v Confirmed .(,med) / Article 21(7) (b) of Regulation (EU)  field is left blaik ir
201912403 o the roesses and o e onfimed Confirmation that the securitisation
responsibiites necessry toensure e b enore i ot (b)servicing Continuity Provisions | 1ocumentation expressly satisfies the | i 517 Confirmation ttem 3.2 of Annex 19 of Commission Delegated
P " ~Hield hos ereors n formal. € v requirements of Article 21(7) (b) of Regulation (EU) 2019/980
The Servicing Agreement contains provisions aimed at ensuring that a default by or an insolvency of that a default by or an insolvency of the Regulation (EU) 2017/2402.
servicing Continuit the Servicer does not resultin a termination of the servicing activity on the Portfolio, including the servicer does not result in a termination | Box to complete may contain additional explanation.
N128 sTSss1 e v of the defaulted or with a Successor Servicer (unless a Back-up Servicer |{TEXT-5000} of servicing, such as a contractual
has been already appointed) (for further detas, see the sections of the Prospectus headed provision which enables the Field codes are highlighted in amber where the field has errors in format
“Description of the Transaction Documents - The A ”). replacement of the servicer in such
Boxto complete should contain the confi indicator (C
) N/A should be reported in Box to complete when the transaction does not have
Confirmation and optional comment °
Derivative Counterpa the transaction derivatives.
N129 sTsss2 : P2 Confirmed
Continuity confirmation satisfies all o the information referred | _ .
o Artcle 2100 (¢) o Regulation (£0) | F1eld codes are highiighted in amber where; Confirmation that the transaction
- field s left blank; or Counterpart satisfes all of the Item 3.8 of Annex 19 of Commission Delegated
2017/2402 on provisions that ensure d ° ‘ " Article 21(7)(c) Confirmation
the rerlacermunt of dertvative - field is equal to "Unconfirmed"; or Continuity Provisions information referred to in Artcle 21(7) Regulation (EU) 2019/980
- field has errors in format. (c) of Regulation (EU) 2017/2402.
in the case of their
Pursuant to the Intercreditor Agreement, ifthe Interest Rate Swap Agreement i terminated, the defautt insolvency, and other specified
Dervative Counterpa Issuer has covenanted with the Representative of the Noteholders that it will se its best endeavours events, where applicable. 5ot complete may contain addiional explanation
N130 sTSss2 p— wmme:t mty o find a suitably rated replacement interest rate swap provider willing to enter into a new transaction |{TEXT-5000} P v P!
¥ on terms that reflect as closely as reasonably possible the economic, legal and credit terms of the ) )
Field codes are highlighted in amber where the feld has errors n format.
terminated transaction under the Interest Rate Swap Agreement
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Liquidity Provider Continuity

{Confirmed/Unconf

Confirmation and optional comment
that the transaction documentation

Box to complete should contain the confi indicator (Ct

“N/A" should only be reported where not applicable.

N131 sTsss3 Confirmed satisfies all of the information under | _
confirmation irmed/N/A} vt 2107 c)of Regulation (FU) Field codes are highlighted in amber where:
2017/2402 on provisions that ensure |~ field i left lank or
- field is equal to "Unconfirmed"; or
the replacement of liquidity providers
in the case of their default, insolvency, | ~ield has errors in format.
and other specified events, where )
) ) e ) ) Confirmation tht the transaction
N132 STss53. LT A e Ty | e e e el S N O Y A R (3 oy pplicable. Box to complete may contain additional explanation. (c)Account Bank Continuity documentation satisfies all of the etice 2100 Confirmation Item 3.8 of Annex 19 of Commission Delegated
EEuELD § y Provisions information under Article 21(7 (c) of Regulation (EU) 2019/980
Field codes are highlighted in amber where the field has errors in format. Regulation (£V) 2017/2402,
) Boxto complete should contain the indicator (C:
Confirmation and optional comment
: that the transaction documentation |
N133 STss53. (LRSS |y {Confirmed/Unconf (i fiec a1 of the information under | Field codes are highlighted in amber where:
confirmation irmed) et 2417 (c)of Regulation (FU) - fild s e blank; )
2017/2402 on provisions that ensure |~ field s equal to "Unconfirmed”; or
|- feld has errors in format.
- — = of the account bank in
The Cash Alocation, Management and Payment Agreement contains provisions aimed at ensuring the he case of heir default,insolvency, | B to complete may contan additonal explanaton
Account Bank Continuity | replacement of the Account Bank in case of its default, insolvency or other specified events (for
N134 sTSss3 § {TEXT-5000) and other specified events, where
comment further detals, see the sections headed “Description of the Transaction Documents - The Cash : ) ) )
applicable. Field codes are highlighted in amber where the feld has errors in format.
Allocation, and Payment Aareement”).
Box to complete should contain the indicator (C:
N135 sTSsss. Peaailialog Confirmed {Confirmed/Uncont | 1 imation and optional comment | i€ld codes are highighted in amber where: ’
documentation confirmation irmed) - field s left blank; or Confirmation that the underlying
that the underlying documentation sets "
} - field is equal to "Unconfirmed”; or documentation sets out in clear and
outin clear and consistent terms, ; Clear and consistent definitions ’
! - field has errors in format. ‘ consistent terms, definitions, remedies . Item 2.2.2 of Annex 19 of Commission
, remedies and actions & to the treatment of g Acicle 21(9) Confirmation ”
The Servicing Agreement and the Underwriting and Servicing Policies set ot in clear and consistent and actions relating to the debt Delegated Regulation (EU) 2019/980
relating to the debt situations set out in problem loans
terms definitions, remedies and actions relating to delinquency and default of debors, debt : : ) situations set out in Article 21(9) of
Artcle 21() of Regulation (EU) Box to complete may contain additional explanation. I 2017/2402.
Nis6 srssss Debt situation restructurin, debt frgiveness, forbearance, payment hliday,lsses, charge off, recoveres and [ 1o+ oo 01712402 Regulation (EU) 2017/24
documentation comment [ other asset performance remedies (for further details, see the sections of the Prospectus headed ) ) )
A " ° Field codes are highlighted in amber where the feld has errors in format.
“Description of the Transaction Documents - The Servicing Agreement ” and “The Underwriting and
Servicing Procedures ).
Box to complete should contain the indicator (C: )
Confirmation that the securitisation
Priorities of tand d tation sets out the priorities of
e s e {Confirmed/Unconf Field codes are highlighted in amber where: jocumentation sets out the priorities o
N137 sTsss6 triggered events Confirmed — e payment and trigger events pursuant to
confirmation o o . Articles 21(9) of Regulation (EU)
- field is equal to "Unconfirmed”; or
2017/2402.
- field has errors in format.
The Transaction Documents clearly specify the Priorities of Payments, the events which trigger
changes in such Priorites of Payments as well s the obligation to report such events, and any change
in the Priority of Payments which will materially adversely affect the repayment of the Notes.
Pursuant to the Intercreditor Agreement, the Seller (as Reporting Entity) has undertaken to the Issuer, Confirmation and optional comment
the Arrangers and the Representative of the Noteholders, that it will, on a monthly basis within each that the securitisation documentation
Priorities of payment and triggers Item 3.4.7 of Annex 19 of Commission
Sec Reg Report Date, (iii)in compliance with Articles 7(1)(f) and 7(1)(g) of the EU Securitisation sets out the priorities of payment and events Article 21(9) Confirmation Delegated Regulation (EU) 2019/980
Regulation, notify through the report that is prepared by the Calculation Agent on behalf of the Seller trigger events pursuant to Artcles 21(9) Confirmation that the securitisation
ortorities of payment and | ™ 2ccordance with the provisions set forth under clause 8.10 ofthe Cash Allocation, Management and of Regulation (EU) 2017/2402. Box to complete may contain additional explanation. documentation sets out the priorities of
N138 STSSS6. e e« |Pavment Agrecment (the Inside nformation and Significant Event Report) on the basis of the form | (TEXT-5000} payment and trigger events pursuant to
3 provided under the applicable Regulatory Technical Standards (Annex XIV), without delay upon the Field codes are highlighted in amber where the field has errors in format. Articles 21() of Regulation (EU)
occurrence of the relevant event or the awareness of the relevant information, and make available on 2017/2402.
the Securitisation Repository and, in any case, within each Sec Reg Report Date, to the Noteholders,
the competent authorities referred to in Article 29 of the EU Securitisation Regulation and prospective
Noteholders any inside information relating to the Securitisation that the Reporting Entity s obliged to
make public in accordance with Article 17 of the Regulation (EU) No. 596/2014 of the European
Parliament and of the Council on insider dealing and market manipulation (if applicable) and any
significant event or inside information relating to the Securitisation.
Box to complete should contain the indicator (C
Confirmation that the provisions under
N139 57 7"'“!"‘{ rES_oMion ofconflicts | - o ed {Confirmed/Unconf Field codes are highlighted in amber where: Article 21(10) of Regulation (EU)
st confirmation irmed) - field s left blank; or 2017/2402 relating to the timely
Confirmation and optional comment . o onfimed: e
that the provisions under Article 21(10) "‘E‘d is equal to “'"m" rmed’; or Timely resolution of conflicts | eselutions of conflicts are met. Items 3.4.7 and 3.4.8 of Annex 19 of
Regulation (EU) 2017/2402 relating ~[——ieidhas errors in format, classes of investors & Article 21(10) Confirmation Commission Delegated Regulation (EU)
The Conditions (including the Rules of the Organisation of Noteholders attached thereto) contain clear
to the timely resolutions of confiicts are responsibilties of trustee 2019/580
provisions that faciltate the timely resolution of conflicts between Noteholders of different Classes, et Sox o complete may contain additional explanation Confirmation that the provisions under
g srsss7 Timely resolution of conflcs cearly define and allocate voting rights to Noteholders and cleary dentify the responsiilties of the |- oo . P v P! Article 21(10) of Regulation (EU)
comment Representative of the Noteholders; therefore, the provisions of article 21(10) of the Securitisation ' _ 2017/2402 relating to the timely
° ° ! Field codes are highlighted in amber where the field has errors n format.
Regulation relating to the timely resolution of confiicts are met (for further detail, see the section of resolutions of conflicts are met.
the Prospectus headed “Terms and Conditions of the Notes ”)
Box to complete should contain the indicator (C
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 Confirmed =
confirmation Field codes are highlighted in amber where:
- field s left blank; or
Confirmation and optional comment | ~fieldis equal to "Unconfirmed?; or
the data required to be made ~field has errors in format.
Under the Agreement, the Seller has confirmed tht it has made available to the available under Article 22(1) of
competent authoriies referred to in Article 29 of the EU Securiisation Regulation and the potential Regulation (EU) 2017/2402 is available
investors in the Notes, before pricing, (i) through the Securitisation Repository, the information under on static and dynamic historical default Confirmation that the data required to
I be made available under Article 22(1) of
point (a) of the fist subparagraph of Article 7(1) upon request and the information and documents, in and loss performance. istoricl Default anl Loss e made available under Article 22(1) o } e 222 of Anex 16 of Commision
draft form, under points (b) and (d) of the first subparagraph of Article 7(1) of the EU Securitisation Box to complete may contain additional explanation. Regulation (EU) 2017/2402 s available, | Artcle 22(1) Confirmation ”
Historical Default and Loss performance Data . Delegated Regulation (EU) 2019/980
N142 sTsss8 e e e« |Regultion, i) through the section of the Prospectus headed “The Ageregate Portfolc” and the {TEXT-5000} stating clearly where the information
Securiisation Repository, data on static and historical default and loss performance, such as Field codes are highlighted in amber where the field has errors n format. can be found
delinquency and default data, for substantially similar exposures to those being securitised, and the
sources of those data and the basis for claiming similarity, covering a period of at least 5 (five) years,
pursuant to Article 22(1) of the EU Securitisation Regulation and the EBA Guidelines on STS Criteria
(please refer to the section of the Prospectus headed “General Information").
Boxto complete should indicate where the data required to be made available under
Data on static and dynamic historical default and loss performance, such as delinquency and default Statement where the data required to | Article 22(1) of Regulation (EU) 2017/2402 can be found
gz " Historical Default and Loss [ data have been made available through the website of European DataWarehouse or any other e be made available under Article 22(1) of
STSS! Data location repository registered pursuant to article 10 of the EU Securitisation Regulation as Regulation (EU) 2017/2402 canbe | Field codes are highlighted in amber where:
notified by the Issuer to, nter alos, the investors in the Notes. found ~field i left blank for public securitisations; or
field has errors in format.
Box to complete should contain the indicator (C:
P ( Confirmation that a sample of the
underlying exposures was subject to
sample external verification {Confirmed/Unconf Field codes are highlighted in amber where: Ve exp .
N144 STSs59 Confirmed external verification prior to the
confirmation irmed) - field s left blank; or
" . issuance of the securities by an
- field is equal to "Unconfirmed”; or
i i appropriate and independent party.
firmation and optional comment [ field has errors in format.
Pursuant to Article 22(2) of the EU Securitisation Regulation and the EBA Guidelines on STS Criteria, an that a sample of the underlying
external verification has been made, prior to the (1ssue Date, by an appropriate and independent exposures was subject to external Sample of the underlying
party in respect of the provisional Initial Portfolio as at 18 March 2025 or the Initial Portfolio and no verification prior to the issuance of the exposures subject to external Artcle 22(2) Confirmation N/A
significant adverse findings have been found. Such verifications have confirmed: (i) on a statistical securities by an appropriate and verifications Confirmation that a sample of the
Sample external verfication | P27 the integity and referentiliy o the nformation provided in the documentation and n the IT independent party pursuant to Article |Box to complete may contain additional explanation. underlying exposures was subject to
N145 sTSss9 e systems in respect of each selected position of a representative sample of the provisional Initial {TEXT-5000} 22(2) of Regulation (EU) 2017/2402. external verification prior to the

comment

Portfolio as at 18 March 2025; (i the accuracy of the data relating to the preliminary Initial Portfolio
disclosed in the paragraph entitled “Stratification Tables” ; and (iii) the compliance of the data
contained in the loan by loan data tape prepared by the Seller in relation to the preliminary Initial
Portfolio with certain Eligibility Criteria that are able to be tested prior to the [Issue Date] (please refer
o the section of the Prospectus headed “The Aggregate Portfolio”).

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

issuance of the securities by an
appropriate and independent party.
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Liability cash flow model

{Confirmed/Unconf

Box to complete should contain the indicator (Cc

Field codes are highlighted in amber where:

N146 STSS60 Confirmed
confirmation (prior pricing) irmed} Confirmation that a labilty cash flow |~ 1ed s eft blank or :
model s available to potential investors |~ 1e1d s €aual to *Unconfimed; or
prior to pricing and location where this{—1e1d has errors in format.
information s available pursuant to
ticle 22(3) of Regulation (EU) Bo: to ccmpl‘ele shuu\::zn(alr‘\ ‘he‘loca‘uon where aliability cash flow model is available
and may contain any additional explanation.
N1a7 STSS60 o of tiablity cash flow| ¢ ity cash flow model s made avalable throuigh the Bloomberg and Intex platforms, recraooon |27
Field codes are highlighted in amber where:
- field is left blank for public securitisations; or Confirmation that a liability cash flow
- field has errors in format. model is available to potential investors
Box to complete should contain the indicator (C Availability of  iablity cash flow|PT" t0 Pricing and state clearly where
Field should be equal to "Confirmed" where the STS notification is submitted before ol to potentil investors his information is available. After Article 22(3) Confirmation N/A
pricing. pricing, confirmation that such
g stsse0 Liabiity cash flowmodel | o {Confirmed/Unconf information has been madle avalable to
confirmation (after pricing) irmed} Field codes are highlighted in amber where: potential investors upon request.
Confirmation and optional comment field s left blank; or
that after pricing, such information has | - field is equal to "Unconfirmed"; or
been made available to potential - field has errors i format.
Pursuant to the Intercreditor Agreement, the Seller has undertaken to make available to investors in investors upon request pursuant to
the Notes on an ongoing basis and to potential investors in the Notes upon request, through the Article 22(3) of Regulation (EU)
website of Bloomberg and Intex, a liabilty cash flow model which precisely represents the contractual 2017/2402.
N1 stssgo Liabilty cash flow model | relationship between the Receivables and the payments flowing between the Seller,the investorsin | e+ ¢y Box to complete may contain the concise explanation.
comment (after pricing) the Notes, other third parties and the Issuer pursuant to Article 22(3) of the EU Securitisation
Regulation and the EBA Guidelines on STS Criteria. The Seller has also undertaken to update the Field codes are highlighted in amber where the field has errors in format.
above liabilty cash flow model in case of significant changes of the information on the Securitisation
contained thereunder.
Box to complete should contain the confirmation indicator:
- "Available" where information is available
- "Not Available" where information is not available and STSS10-Underlying exposures
classification is equal to "residential mortgages" or "auto loans/leases"
- "N/A" only where STSS10-Underlying exposures classification s not equal to
“residential mortgages” or "auto loans/leases”
N150 sTsse1 Environmental performance. |, by A Field codes are highlighted in amber where:
bility available}
-field s left blank, or
-field is equal to "Not available"; or
Confirmation and concise explanation | - "N/A" is reported and STSS10-Underlying exposures classification is equal to
on whether the information related to | “residential mortgages" or “auto loans/leases” or A concise explanation on whether the
the environmental performance of the | - "N/A" is not reported and STSS10-Underlying exposures classification is not equal to information related to the
assets financed by residential loans, o |“residential mortgages" or "auto loans/leases” Publication on of the
auto loans or leases is available - field has errors in format. of underlying assts financed by residentia loans, o |\ Concise Explanation A
pursuant to Article 7 (1)(a) of exposures consisting of residential auto loans or leases is available pursuant
Pursuant to the Intercreditor Agreement, the Sub-Servicer has undertaken to prepare and deliver, Regulation (EU) 2017/2402 and a Lo or car loans o leases to Article 7 (1)a) of Regulation (EU)
through publication on the Securitisation Repository, to the Issuer, the Representative of the <tatement where that information s to 2017/2402 and 2 statement where that
Noteholders,the Calculation Agent, the perspective noteholders, the Noteholders,the competent he found pursuant to Avtcle 22(4) of s to be found.
authorities referred to in Article 29 of the EU Securitisation Regulation, the Arrangers, the Servicer, the Regulation (EC) 2017/2402, When Environment performance confirmation for STSS61 is ‘Available’, box to complete
Corporate Servicer, the Account Bank and the Paying Agent, a report on the basis of the form provided
should contain a statement indicating the section where the information is disclosed.
under the applicable Regulatory Technical Standards (Annex Vi), based on the information available to
Nis1 stsse1 Environmental performance |t and on certain information contained in thelatest Investor Report, and containing allthe (rexT-10000) When Environment performance confirmation for STSS61 i ifferent from Available, box
set forth under Article 7(1)(a) of the EU Securitisation Regulation and the relevant
i to complete should be left empty.
Regulatory Technical Standards (including, inter i, the information related to the environmental
performance of the assets financed by the relevant Auto Loan, if available. In addition, the Seller has Fleld codes are hghlighted in amber where it s not the case or field has errors n format.
undertaken, under the Master Receivables Purchase Agreement, to the extent available to it, to
publish the information related to the environmental of the vehicles financed through the loans
originating the Receivables transferred to the Issuer during the Revolving Period, pursuant to Article
22(4) of the EU Securitisation Regulation and the relevant Regulatory Technical Standards.
Box to complete should contain the indicator (C¢
N152 STSS62 Amc}! 7 C_ﬂmnlmnce Confirmed {Confirmed/Unconf Field codes are highlighted in amber where:
confirmation med) - field s left blank; or
- field is equal to "Unconfirmed"; or
- feld has errors in format.
Under the Intercreditor Agreement, the parties thereto have acknowledged that the Seller shall be Confirmation and optional comment
responsible for compliance with Article 7 of the EU Securitisation Regulation. Each of the Issuer and that the originator and the sponsor are
the Seller has agreed that the Seller is designated as Reporting Entity, pursuant to and for the complying with Article 7 of Regulation
purposes of Article 7(2) of the EU Securitisation Regulation and, in such capacity as Reporting Entity, it (EU) 2017/2402 pursuant to Article 22
e e has fulfilled before pricing and/or shall fulfil after the Issue Date, as applicable, the information (5) of Regulation (EU) 2017/2402. Box to complete may contain additional explanation,
N153 sTSse2 el requirements pursuant to points (a), (b}, (d), (e}, (f) and (g) of the first subparagraph of Article 7(1) of ~ |{TEXT-5000}
the EU Securitisation Regulation by making available the relevant information and documents through Field codes are highlighted in amber where the field has errors in format.
the Securitisation Repository. In addition, each of the Issuer and the Seller have agreed that the Seller
is designated as first contact point for investors and competent authorities pursuant to the third sub- Confirmation that:
paragraph of Article 27(1) of the EU Securitisation Regulation (please refer to the section of the - the originator and the sponsor are
Prospectus headed “General Information”). complying with Article 7 of Regulation
Box to complete should contain the indicator (C (EU) 2017/2402;
Originator and sponsor - the information required by Article 7(1)
Where no potential investor makes such a request prior to pricing, confirmation should be [responsible for compliance with | (a) has been made available to potential |Article 22(5) Confirmation N/A
- ‘ Confirmation and optional comment | Provided that the information would be made available to any potentia investor upon [ Article 7 investors before pricing upon request;
Nisa stsse2 Underlying information — {Confirmed/Uncont |-t e nformation required by Article |SUCh @ Feauest. - the information required by Article 7(1)
confirmation ‘med} (b) to (d) has been made available
7(1) (a) has been made available to
potential investors before pricing upon Field codes are highlighted in amber where: before pricing at least in draft or initial
request pursuant to Article 22 (5) of - field is left blank; or form.
Regulation (EV) 2017/2402. field is equal to "Unconfirmed"; or
- field has errors in format.
s st T — [— Box to complete may contain additional explanation.
i Field codes are highlighted in amber where the field has errors in format.
Box to complete should contain the confi indicator (C
Confirmation and optional comment |
Nis stsse2 Before pricing — (Confirmed/Unconf | formation required by Article | 1€ codes are highlighted in amber where
documentation confirmation med) field s left blank; or
7(1) (b) to (d) has been made available
before pricing at least in draft or initial |~ ield s €aual to *Unconfirmed; or
suant to Article 22 (5) of -feld has errors n format._ v
e st — [— Regulation (EL) 2017/2402 Box to complete may contain additional explanation.

documentation comment

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