reference

RS field code

Mandatory/Con
ional/Optiona
'

Field name

Box to complete

Field description

Technical guidance

Article of regulation (EU) 2017/2402

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

sTss3

STS notification identifier

{NOTIFICATION I0}

The unique identifier as assigned by
ESMIA to the previously notified ST
notifcation.

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

In the exceptional case of

by different the
dentifier - STSS4 - Securitisation unique identifier (as it may be the case for master trust
securitisations or ABCS multiple sponsors), this

of

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 ESMIA to
the previously notified STS notification

N/A

General Information

Securitisation type

Public

s}

Securitisation type may be ‘Public’ or
“Private’

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

Field cod in amber i has errors in format.

Securitisation type.

N/A

General Information

Designated Entity LE|

81560037471C4E69D64

e

The LEI of the Designated Entity in
accordance with Artcle 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 submitted as final.

Field cod in amber i has errors in format.

Note: 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
name of the relevant competent
authority

Article 27(1)

General Information

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

sTss1

Instrument ISIN

1T0005559833;/T0005559841;T0005559858;1T00055
59866/1T0005559874;1T0005559890;1T0005559882

{1SIN)

Where avalable, the international
security identification codels) (ISIN)

ISIN (12-character be reported in
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 erfors in format; or
the fields STSSLISIN, left
jank.

bl

Where available, the international
security identification code (SIN) or
codes. If no ISIN is available, then any

code

Instrument code type.

{ALPHANUW-35}

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

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

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

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

are reported, ;"
between each code type. That may lead to repetition of the same code type.
(cusipicusip).

Field codes are highlighted in amber where:
ypeis

 the fields STSSLSIN, left
blank; or

- field has errors in format.

sTss1

Instrument code

{TEXT-100}

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

ype and be reported in
ISIN is ot 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 thisfield.

reported, ;" sep: 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:

fields STSSLISIN, p 3
blank; or

the number of different from the
codes; o

fild has errors in format

other uniq code assigned
to this securitisation,

sTss2

Originator LEI

815600F37471C4E69D64

(e}

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 s reported; or

field has errors in format.

Legal Entity (e

The LEI of the originator(s) and

original lender(s)

General Information

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

sTss8

Originator country

ALY

{COUNTRY_EU}

The country of establishment of the
originator(s)

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

Select the rel in

Field codes are highlighted in amber where:

e v are left blank
where Originator LElis reported; or
@ v

field has errors in format.

Country of establishment

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

Article 18 and 27(3)

General Information

sTss8

Originator country (if
multiple countries)

{COUNTRY._EU_US
m

When several originators are reported, please use this Box to complete to report the full
listof countries. ";" separator should be used between each E6A country (in the same
order used for the originator LEI). That may lead to repetition of the same country
(IRELAND;ITALY;IRELAND;CZECHIA)

originator(s) (if multiple originators.

Field codk in amber where:

~both Originator country and Originator country (if are left blank

LElis reported; or
- iginator country and Originator country (i countries) are filled-in; or
- the number of Originator LEIs s different from the number of Originator countries (i

multiple countries); o

only one country i reported; or
fild has errors in format.

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

Article 18 and 27(3)

General Information

sTss2

Sponsor LEI

el

The LEI of the sponsor(s)

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

The LEI of the originator(s) and
h lable,

L€l are reported, "

Field codes are highlighted in amber where:
~neither Sponsor LEI nor Originator LEi is reported; or
field has errors in format.

Legal ey

original lender(s).

General Information

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

sTss8

Sponsor country

{COUNTRY_EU)}

The country of establishment of the
sponsor(s)

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

Select the relevant E€; in

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

sTss8

Sponsor country (if multiple:
countries)

{COUNTRY_EU_LIS
n

The country of establishment of the

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

Field codes are highlighted in amber where:
both Sp a

sponsors) i
different countries)

sor country left blank where.
Sponsor LEI i reported; or

~both Spe and Sponsor (i filledkin; or

the number of Sponsor LEls i different from the number of Sponsor cauntries (if
multiple countries); or

~only one country i reported; or

field has errors in format.

Country of establishment

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

Article 18 and 27(3)

General Information

sTss2

Original Lender LEI

ey

The LEI of the original lenders) (where
available)

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

L€l are reported, ";" sep: o

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

Legal Entity o)

The LEI of the originator(s) and
d, wh lable,

orginal enderts)

General Information

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

sTss8

Original Lender Country.

{COUNTRY_WORL
0}

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

be reported Tabl

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

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

Field codes are highlighted in amber where:
- Original Lender Country and Multiple countries Box to complete is left blank whereas
Original Lender LE1 i fllec-in; or
~both Original lender Country (if are

- field has errors in format,

sTss8

Original Lender Country (f
multiple countries)

{COUNTRY_WORL
D_UsT}

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

lenders are reported, please use this Box the|

full lst of counties.

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

Field codes are highlighted in amber where:

the original lender country s not consistent with the Original lender LET; or

both Original lender lender Country (if are
filled-in; or

the number of Original lender LEIs s different from the number of Original lender
countries (if multiple countries); or

~only one country i reported; or

- ield has errors in format.

Country of establishment

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

Article 18 and 27(3)

General Information

sTss8

SSPE Country.

ALY

{COUNTRY_EU}

The country of establishment of the
SSPE(S)

SSPE reported in Box to compl
When filkin

Select the relevant £EA country in the drop-down list

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

sTss8

SSPE Country (if multiple
countries)

{COUNTRY_EU_LIS
T

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

When several SSPEs exist and they do not have the same country, please use this Box to
complete to report the full st of EEA counties.

" seps used That may lead the
same country (IRELAND;ITALY;IRELAND;CZECHIA).

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

Where available, the country of

- field has errors in format.

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

Article 18 and 27(3)

General Information

N/A
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The unique non-ABC
entire securitisation life cycle - consists of the following components:
2) The Legal ) of the

b) The letter N for non-ABCP securitisation;

country

Regulation (EU) 2017/2402, the

Field cod in amber where

country
authorised third party

fild isleft blank and "Y" s reported for the authorised third party flag; o
feld i filled-in and "N" is reported for the authorised third party flag; or
- field has errors in format.

The uique dentfer ssigned by the | 5 1he o4 securities of e
Non-ABCP securitsation ECURITISATION | reporting entity in accordance with d
nia stssa on-ABCR securtsation | ¢1560073747104E69D64N202302 (SECURITISATION reporting encity ! ) The two-digit sequential number corresponding to the order in which information
unique identifer ) Aricle 11(1) of Delegated Regulation o | ot
€) 202011224 v
(£0) 2020/ identifer as referred toin points (a), (5) and (c),for example 01 this s the first
that year, 03 f this s that year, and so on. In
the event of
entitycan define the order of each securitisation at s discretion.
Field codes are highlighted in amber fthe field s lft blank or has errors in format.
D ndicates wheth srs Box contain Y whe 15TS notif beissued for the The unique identiferassigned by the
Muliple STS notifications ndicates whether severa reporting entity in accordance with
nis sssa /N notifications may be issued for this Unique dentifier /A General nformation /A
flag . T e e que dent Artic 11(1) of Delegated Regulation |/ . Vi
Field cod in amber if has errors in format. (£V) 2020/1224,
contai the reason Totfications may be ssued
for
Only possivle values in Box to complete are:
16 srose Muliple STS notifications (Master ~Master Trust
reason Trust/Other) ~Other
ndicatesthe reason for hich saverat | €14 €odes are ighighted in amber where:
- feld s left blank and Multple STS notificaions flag s equal to Y'; or
STS notfications may be fssued for
- field has errors in format.
" identiier
may be ssued for same
Multiple STS notifications
7 stssa EXT-5000)
comment i d Field codes are highlighted in amber where:
- feld s eft blank and Multple STS notificatons flag s equal to
- feld has errors i forma.
v Shigation to publish 3
prospectus
Forall private securiisations and public securitisations that are exempt from the
For public securitsations that are not prospectus, this field
exempt from the obligation to publish
For public securltsat re not exempt ligation to publis
s stsss Prospectus Country (COUNTRY_EU} | a prospectus, the country of the or public securitsations that are not exempt from the abligation to publish 2
- prospectus,selet the relevant EEA country in the crop-down ls.
relevant competent authorityissuing
the prospectus should be provided
prosp P Field cod in amber s
isleft blank and 4
or
- field has errors in format.
v obligation o publish a
prospectus
Forall private securiisations and public ecuritisations that are exempt from the
prospectus, this fel
Where the lable at the iitial n
the final should be reported ble and at the latest no
exempt from the obligation to publish
n1s stsss, Prospectus identifier (TEXT-100) e o P o | aterthan 15 ays after the closng o th transacton.
3 rospecus, the pos Wher he relevan competent auhorycoss nt provid  rospectus enter, the
” prospectus dentifer field should be filled-in with “Not provided by the relevant Where availabe, the prospectus
competent authority”. Prospectus dentifier identifier as provided by the elevant | W/A General Information /A
competent authority
Field cod in amber for
isleft lank and
field has errors n format.
obligation to publish a
prospectus
Forallsecuritisations that are not exempt from the obligation to publish a prospectus,
this feld should be left blank.
e
The securitisationis exempted from publication of exempt from publishing a prospectus, | ™™
the prospectus because the exemptions under concise explanation explaining why
n20 stsss Exemption on Prospectus (TEXT-5000] 1d cod in amber on prospectus, 5T5s5 |
& & article 1, paragraph 4, ltters ) and ) of Regulation | ! Jitisisthecase making referenceto | o1t <04es 1€ NENIGhIed n amber where el ST e prosp
(EU) 2017/1125 apply to the transaction. the relevant artce of the prospectus | """ i s g
regulation
gulat Field cod n
identiie are left blank; or
identifer are flled; or
- feld has errors i forma.
Where a drawnupin | The in advance of Where a prospectusis drawn up in
compliance with Regulation (EU) | should be submitted a a final STS notification at the issue date at the earles, compliance with Regulation (EV)
(DATE_TEXT-YYYY- | 2017/1129, the date on which the 2017/1129414),the date on which the
N1 stss I .09: Issue da /A General Information /A
1 ssue date 20230913 MM-D) prospectus was approved. Ifnot, the | Example: 2020-01-31 (text format) ssve dare prospectus was approved. v eneral Informatior &
closing date of the most recent Inall other cases, the closing date of
transaction, Field cod in amber has errors in format, the most recent ransaction.
Lo S Mandatory only to public securitsations.
he ield may be left blank for private securitsations
y register
i:;‘;“::ﬂ'(’;’"r::;;T:rf:j‘ff“ Select in the drop-down lst the relevant name of the Securitisation Repository as itis
Securitisation Reposito i available under the s o registered Securitsation Repositories published on the ESMA Where availabl, the name of the
N2z sTss6 secur D (wsn avalable under the st of regstred | 22 2 ¥ tofreg : positories b Securitisation Repository bitiuinatvmnitiesa N [T General Information /A
Securitisation Repositories published . I ® postory
on the ESMIA website 2 europa _register_secris
1d cod in amber
field has errors in format
Box o complete should contain the name of the securitisation
e feld should be flled »  pri iisations that do n f A y
N3 stss7 Securitisation name Sunrise 20232 TExT-100} The securitsation name. The field should be filedn with "Not avalable* for private securitisations that donot | ¢ iication name The securitsation name. /A General Information Section 4 of Amnex 9 of Commission Delegated
have any securitisation name. Regulation (EU) 2019/980
Field codes are highiighted in amber fthe field s lft blank or has errors in format.
credit facilities provided to individuals for personal, o
family or household consumption purposes including:
family or household ption purp residential loans that are
either secured by one or more
mortgages on residential immovable
property or thatare ully guaranteed
by an elgible protection provider
Only possible values in Box to complete are:
“The type of underlying exposures ol P o comlet among those referred to in Article
including ommercal mrtaanes 201(1) of Regulation (EV) No 575/2013
1) residential mortgages; & and qualifying for the credit quality
2) commercial mortgages; . step 2 or above asset out n Part
3)  credit faclties provided to urposes; Three, Tite 1|, Chapter 2 of that
credit facites, including loans and leases, provided to any type of enterprise or
individuals for personal, family or o & P e P Regulation;
sTss: Underlying exposures household consumption purposes; | P20 5 N
nas 10 classification Hay 4)  credit faciities, including loans. '““‘::"“";"E”“ b classification secured by one or more mortgages on | /A GeneralInformation /A
and leases, provided oany typeof | £1e01 1 e commercial immovable property,
enterprise or corporation; e inclucing offices or other commercil
5)  autoloansfleases; premises;
El - credit facilties provided
%) trade receivables; setectin st therefevant toindividuals for persona, family or
8 others. household consumption purposes;
i e in amber if the field s + has errors i
eld codes are highlighted in amber f the field i lft blank or has errors in format. I e eoing
loans and leases, provided to any type
of enterprise o corporation;
auto loans/leases;
6 credit card receivables;
7 trade receivables;
The il notifcation date should be IeF empy.
For T new Register goes live,
thelistof traditonal
th (https:/www.es
The iniial date of notifcation to £swa | 12>
760_securitsations_designated_as_sts_as_from 9_regulation
of the STS notification. 60 securisatons desgraled o st 101012019 regulaion 2402.2017.2
For STS notifcations reported after the new Register goes v, theintial norifcation
from the first the final STS
notifcation.
The lat notiication date n Box should be filed n with the date when the notfcation
file s submited a5 a craft STS notfcation.
The published in of wilbe Notification date. The date of notification to ESMA /A General Information /A
P from the date when the d be submitted
asfinal,
The in advance of
{DATE_TEXT-YYYY- | The date the was | the securitisation but will ] issue date at the
N7 stss12 Last notifcation date 2023.09.05 e e e hesec
Example: 2020.01-31 (text format)
Field codes are highlighted in amber where;
- feld s eft blank; or
- lastnotifcation date s in the future; or
- feld has errors i format
v Where an authorised third-party has
provided STS verifcation services in
accordance with Article 27(2) of
Regulation (EU) 2017/2402, indicator | Boxto complete should contain *¥" where an authorised third party has provided STS
ha he he STS criteria
nzs stss13 Authorised Third party flag m e s ! :
e Where an authorised third-party has
party firm. "N s 1d cod " has rovided STS verification services in
reported where no authorised third o
arty has provided STS verification accordance with Article 27(2) of
s Authorised Third party Regulation (EU) 2017/2402, Article 27(2) General Information N/A
statement that compliance with the
. [— Aathortsd Tird Party fla or STS5131s, TS el was confimed b hat
provided STS verifcation services in | reported with Y uthorised third party firm.
Prime Collateraised Securitis (PCS) EU SAS has accordance with Artcle 27(2) of
nzo stss13 fushorked TRAPAIY | verfed that the Securiisation complies wth the STS |(TEXT:5000} Regulation (EU) 2017/2402, 2 Field codes are highiighted in amber where
citera statement that compliance with the | - feld i eft blank and "Y" i reported fo the authorised third party fag; or
STS criteria was confirmed bythat | - field i fillec-in and "N" is reported for the authorised third party flag; or
authorised third party frm. - feld has errors i format
o Authorised Third e is
Where an authorised third-party has | reported wit
P, provided STS verification services in
N30 sTss14 e i Prime Colateralised Securities (PCS) EU SAS {TEXT-100} accordance with Article 27(2) of Field codes are highlighted in amber where
Regulation (EU) 2017/2402, the name | - field s lft blank and Y s reported for the authorised third party fla; or
of the authorised third party - feld i iledin and "N is reported for the authorised third party flag; or Where an authorised third-party has
- feld has errors i forma. provided STS verifcation services in
accordance with Article 27(2) of
Authorised Thir 5| Authorised Third par Article 27(2) General Information /A
FRANCE Teported with v ihorised Third e : pary Regulation (EU) 2017/2402, the name @ %
Where an authorised third-party has | ®* ofthe third party’s name and the
provided STS verification services in country of establishment 2
§ Select the relevant EEA country in the drop-down st
a1 srssie Authorised Third party (CounTRY_£uj | PcOrdance with Arice 27(2) of
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France - Autorité des Marchés Financiers (AMF)

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

Authorised Third is

reported wit

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

Where an authorised third-party has
provided STS verification services in

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

alater stage

0082070000001 EUOT: 200959340,

triggers as lsted in Article 20(5) of
Regulation (EU) 2017/2402.
Where alternative mechanisms of

Authorised Third party Article 28 esma.europa.eu/sites accordance with Article 2712) of
N3z stssi o) arties with Article 28 of Seche Authorised Third par Article 27(2) General Information /A
¥ ® Competent Authority (FAE) o asms soropm aufstessd | 125 : pary Regulation (£U) 2017/2402, the name | A" 272 : &
777_list_of_designated_competent_authorities_under_securitisation_regulation.pdf) of the competent authority that has
efault/fileslibrary/esma33-128- 7.Jist_of designated_competent_sthorties tnder tion_regultion.pdf) of e competentauthorty thath
7.1 ofSesiratedComPeLE2 | e e r hihlghted namber where
o " 890 | feldisleft blank and *Y" i reported for the authorised third party flag; or
» ~fild s flled-in and "N" is reported for the authorised third party flag; or
~field has errors in format.
Y
Check box in Box to complete should contain "N" where the originator or origial lender
o] Acheck box s to whether the is a creditnstitution or nvestment firm established in the Union. A'Yes' or ‘No’ statement as to whether
originator or originallender s a credit Originator (or originallender) | the originator or originallender is not a
a3 e jonder) s nota Credt A institution or investment firm Check box in Box to complete should contain "Y" where the originator or orginal lender [ not a redit nstitution creditinstitution or nvestment firm | A"19% 27(3) Confimation /A
institution established in the Union. is not a credit nstitution nor investment firm established in the Union. established n the Union,
Field cod in amber if has errors in format.
Confirmed
Box contain «
“N/A" should be reported where the originator or original lender is acredit insttution or
investment frm established i the Union (STSS17 cheek-box s '),
“Confirmed! should be reported for transactions with trade receivables that are not
originated in the form of 2 loan even i crdit. granting criteria does ot apply with
3 srssis Creditgranting criteria (Confirmed/Uncon o o veranting cri apply wid
compliance confirmation frmed/N/A) >
Field codes are highlighted in amber where;
"Unconfirmed" s reported; or
feld i left blank; or
~"N/A's not reported in Box to complate and STSS17 field is "N'; or
~"N/A's reported in Box to complete and STSS17 fild is
nfiemation ional
Conimationand ptoralamment | o0 /0T Where th nswer o fd 1715
ginator's o original "Yes', confirmation that the
lender's 3 .
originator's o original lender's recit-
processes and systems in place are Confirmation that the creqt | ©"Eaters o orienal enders artice 2703 Confirmation o
Agos,inis capcty s rginator, ) as sppied xecutedin sccordance with A rantin comples with Arcle s | E2TEnE e processes and.
will apply, as the case may be, to the Recelvables the of Regulation (EU) 2017/2402 where econdance with Arile 5 of Regultion
same sound and well-defined criteria for credit the Originator (or orginal lender) is o
(£V) 2017/2402
granting which it applies to non-securitsed nota Credit nstitution. o to complete may contain adcitional explanato
exporures, i) has clarly established the pracess for 1o complete may contain additional explanation.
approving and, where relevant, amending, renewing
Field shoul
and refinancing the Receivables as it applies to the TN
P exposures it holds; and (i) has effective systems in s equ
n3s stssis GIRY) place to apply those criteria and processes in order | (TEXT-5000}
compliance comment R s e it ) the reasons for which does not apply to
assessment of the Debtors' creditworthiness taking ransactions with trade receivables
appropriate account of factors relevant to vrifying
Field cod in amber he case or
the prospect of each Debtor meating his obligations format. e e
under the Consumer Loan Agreements (for further
details, see the section of the Prospectus headed
"Compliance with EU STS Requirements -Crteria for
credit-granting’
Corfimed Box to complete should contain the confirmation indicator
(Confirmed/Unconfrmed/N/A).
“N/A" should be reported where the originator or original lender is acredit insttution or
investment firm established in the Union (STSS17 field is
Creditgranting criteria (Confirmed/Uncon
e STt supenvision confirmation firmed/N/A} Field codes are highlighted in amber where:
~"Unconfirmed is reported; or
Confirmation and optional comment | - field is left blank; or Where "‘Era””:e' “:h"f‘;smz‘:
dto | -"N/A in Box STSS17 feld is "N o Confirmation that the eredit s, confirmation that the credit-
inArtile27lo o Regaton ()| "N/ reporedinGos o complte and STSSI el g s o openion | £ 0 e | it 276) Confmation v
2017/2402 s subject to supervision. |- field has errors in format. Bulat
is subject to supervison.
‘Agosis a financialintermediary enrolled n the Box to complete may contain additional explanation.
register held by the Bank of ltaly pursuant to rticle
Credit granting rferia | 106 0fthe Consolidated Banking Act and it s subject Field should be left redit
N7 sTss19 P to supervision (for further details, see the sections of | (TEXT-5000) is equal to N/A
2 the Prospectus headed "The Originator and the
Servicer* and "Compliance with EU STS Feld cod in amber the case or
Requirements - Criteia for creditgranting’). format
e 8oxto compl contain «
as o True sale or assignment (Confirmed/Uncon Field codes are highlighted in amber where:
sTssa transfer confirmation ~fild s left lank; or
fild s equal to "Unconfirmed"; or
~field has errors in format.
@ 2
Originator (i) has assigned and transferred without
recourse (pro soluto) o the Issuer, which has
purchased, in accordance with the combined
provisions of articles 1.and 4 of the Securitisation
Law and the provisions of Law 52, all o its rght, ttle
and nterest n and to the Inital Portfolio and (i) Confirmation and condse explanation
O R D on how the transfer of the underlying Aconcise explanation of how the
B e s ) exposures is madie by means of true transfer of the underlying exposures i
tsati i I i fon
.and 4 of the Securitisation Law and the provisions et exposures by true sale or it e ol e e | AT 2001 Concise Explanatior Renulason (£0) 2019980
b S el e S st I sl against the seller o any third par assignment thatis enforceable against the seller or
each Subsequent Portfolio. The transfer of the & i party &
e v e N pursuant to Article 20(1) of Box to complete should contain the concise explanation. any third party.
N39 sTss20 e {TEXT-10000) | Regulation (EU) 2017/2402.
o
1d cod in amber if has
ereditors of the Originator (ncluding any insolvency
recelver of the same) through () the publication of a
notice of transfer in the Offical Gazette no. 89, Part
11,01 29 July 2023, and (i) the registration of the
transfer in the companies' register of Milan Monza-
Brianza Lodi on 28 August 2023 while the transfer of
the Receivables included in each Subsequent
Portfolio will be rendered enforceable against any
third party creditors of the Originator (including any
insolvency receiver of the same) through the
payment of the relevant Intial Purchase Price to be
paid by the Issuer to the Originator with formalities
N Check box n Box VT where any of
rovisions referred to in points a) or (b) o Article 20(2) of Regulation (EU) 2017/2402
Acheck box as to whether any of the | points (a) o (b) (2) of Regulation (£1) 2017/
are found in the securitisation and "N otherwise.
severe clawback provisions eferred to
nao stss21 Subject to severe clawback 7 in Artice 20(2) (2) or b) of Regulation
o) ol e Field codes are highlighted in amber where:
(00201772402 are found n th ~fild s left lank; or
- fild s equal to"Y'; or A concise explanation on whether any
- field has errors in format. re clawt i
of the severe clawback provsions Item 3.3 of Annex 19 of Commission Delegated
ox 0 complete should contain the concise explanation. No severe clawback referred to n Artcle 20(2(a)or (b} of | Artcle 20(2) Concise Explanation Renulason (£0) 2019980
s ® Regulation (EV) 2017/2402 are found &
ncise explanation on whether in the securii
A concise explanation on whetherany |y o houig be lft blank when "Subject to severe clawbask” check-box s i the securitsation
Subject tosevere ciawback of the severe clawback provisions
Na1 stss21 B {TEXT-10000) | referred to in Artcle 20(2) (a) or (5] of
explanation Regulaton (£0) 2017/2007 atefoung. | Fied odesare igiighted inamber where:
Resulton (1) 20171240231 0und |4 0L L and “Subfc 0 svere owback”checkboxis W' o
e securiisatior ~field s not left blank and "Subject to severe clawback” check-box s "N'; or
~field has errors in format.
/A Box to complete should contain the confrmation indicator
(Confirmed/Unconfirmed/N/A).
naz stssz2 CHL T OIEIED (eI Field codes are highlighted in amber where:
exemption confirmation frmed/N/A)
fild s left blank; or
field s equal to "Unconfirmed"; or
Confirmation and optional comment
- field has errors in format. Exemption for clawback Aconfirmation whether the provi
onwhther the proviios i e orovioms I mont ey | e 2001 ot egasvon e | e 2001 Confimation e 3.3 of Amex 19 ofCommisian Delgated
20(3) of Regulation (EU) 2017/2402 | g, 14 complete may contain additional explanation. laws 2017/2402 apply. Fegulation (EU) 2019/980
apply.
Clawback provisions Field should be left is
ez stssz2 exemption comment (EIEY equalto /A
Field codes are highlighted in amber where it is ot the case or ield has errors in format.
© Check box n Box to complete should contain
~"¥" where the sellr is not the original lender
The seller is not the original Indicator that the seller is ot th
Nas stss23 e RO o cator thatthe seller s not the ~"N" where the seller is the originallender
lender flag original lender
Field cod in amber if has errors in format.
/A Box to complete should contain the confrmation indicator
(Confirmed/Unconfirmed/N/A).
“N/A" should be reported where the sellr is the original lender and STSS23 check box is
v
Transfer where the selleris
e (Confirmed/Uncon Where the seler i not the original
nas stz DN frmed/N/A) il codes are highlighted in amber where: lender, a statement confirming that the
confirmation e et bk Transfer where the seler i not oo eomplorwith e | artce 2068 Confirmat Item 3.3 of Annex 19 of Commission Delegated
feld i left blank; or e e securitisation complies with Article | Article onfirmation ooty
Confirmation and mandatory ~Unconfirmed is reported; or the originl lende 20(1) o 20(3) of Regulation (EU) egulaton (£0) 2019/280
o - and ST5523 check-box s 2017/2402
‘complies with Article 20(1) o 20(3) of | - "N/A"is reported and STS523 check-box s
- field has
selleris not the originallender).
Box contain whe
PN—— the sellr is not the original lender confirmation i ot "N/A'
N6 stss23 T (TEXT-10000} Field should be eft blank seller
! lender confirmation is equal to N/A
Field codes are highlighted in amber where it is ot the case or ield has errors in format.
A contain
(Confirmed/Unconfirmed/N/A).
“N/A” should be reported in
rformed by means of an Tater stage
than at the closing of the securitisation.
“Confirmed" should be reported where that perfection (at a ater stage than at the
Transter ata later stage (Confirmed)/Uncon | Where the transfer of the underlyin
Na7 stss2a e ater stk cond W /A; ponunes s performes oy meansof | €058 of the securisaton) s effected t et through the ecuired inimorn pre-
i i isted i Ari ul 7
o goanent ane perfonted at s ater | determined event iggers as lised in Arice 20(5) of Regulaton (EU) 2017/2402,
s hanathecosngof the | 1 s highightedinamber where
o o o ~fild s left blank; or
concise explanation on how an - feld is equal to "Unconfirmed’; or
whether that perfection is effected a
& * | - feld has errors in format Where the transfer of the underlying
least through the required minimum
e detommined event g exposures is performed by means of an
re-determined event triggers as assignment and perfected at a later
(E0) 201772402 stage confirmation is not "N/A". securitisation, a concise explanation on
Transter ata lter stage how and whether that perfection is
nas stssz4 explanation U ) Fild should be left atalater. is equalto [ Transfer performed by means of | effected atleast through the required e 3.3 of Annex 19 of Commission Delegated
an assignment and perfected at | minimum pre-determined event Article 20(5) Concise Explanation * g ©

Regulation (EU) 2019/980
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Box to complete should contain the confirmation indicator
A

transfer are used, a confirmation that

(C N/ Box
where alternative mechanisms of transfer are not used. an insolvency of the originator would
et o preven o SPE rom
Nas sTss24 Alternative mechanism {Confirmed/Uncon enforcingits rights.
confirmation firmed/N/A} Field codes are highlighted in amber where:
Wher et mecharismsaf | - fld st ok
artorre v conmatanand | el st 0 ncontmed
opiona comment that anirsoency | feldhsrtors i fomt
fthearignatorwould not e
o prventhe SPE rom nfrcin
s st o i o of | L0 et e i o
NSO sTssaa Alternative mechanism EXT-5000] Regulation (EU) 2017/2402
e ) Field should be left is equal to
N/A.
i coes rs ghlghtedin amber wherei .o th o s arrs o,
Confirmed Box contain (Ce
Representations and {Confirmed/Uncon Field codes are highlighted in amber where:
Wi | smas pepeusn: =il = fld 1t ok o
fld i cqut o Unconfimed o
fld s erors i formt
T A Cofimationand conie explanation
Gl s i i Wi o o how andwhether e s condse xplanton an b
heeevat Purnas Dt ech Receabe ol reresntaions ad aranies hether ther are reresetaions and
i ncorionaty oweed ad bl iciy i i bt sl s provsed o e sellr ot
ihe Oriator an, o th est o th Ot ndering eposres ncutea e iheanderying exoesres ncudedin
ki, bt o eyl st are nt encumbeced o the scrisation st cumbered Kem 228 f A 19t Commision
(pignoramento), seizure (sequestro) or other charge otherwise in a condition that can be Represantations and warranties or otherwise in a condition that can be Article 20(6) Concise Explanation Delegated Regulation (EU) 2019/980
in favour of any third party (except any charge foreseen to adversely affect the foreseen to adversely affect the
e T ous e arising from the applicable mandatory law) or other Boxto. Pl contain enforceability of the true sale or
N52 STSS25. R T charge in favour of any third party (including any {TEXT-10000} assignment or transfer with the same assignment or transfer with the same
‘company belonging to the Originator’s group) or. Article 20(6) | Field code in amber if the field is left blank or has errors in format. legal effect.
‘otherwise in a condition that can be foreseen to. ‘of Regulation (EU) 2017/2402.
chersely afecthe efrcesilt of h anerof
Recehablo under th MasterTrasfrAgreament
and is freely transferable to the Issuer. For further
details, see the sections of the Prospectus headed
“To prils Other st o e ool
and “Tansactionbocuments - Descrption of he
Warranty and Indemnity Agreement").
Couuned Box contain (c
Undetngexosres
< {Confirmed/Uncon Field codes are highlighted in amber where:
bl = etk i ek
Cofimatonand conise extanaton |~ 1el4 el to nconfimed' o
o the undrhing xoosres
‘The initial underlying exposures included in the transferred from, or assigned by, the
Initial Portfolio have been selected by the Originator seller to the SSPE meet
on the basis of the Eligibility Criteria set forth under predetermined, clear and documented
the Master Transfer Agreeement. In addition, the eligoiity criteria which do not allow
fo active porfll management of
sndetngopanres | S5 ot ettt er "
Nsa sT5526 elgiviity criteria after the lssue Date shal meet the Egbilty Citerl2 | o7 10000) | basis pursuant ta Article 20(7) of
explanation e o erhng xposures Inuced Regulation (EU) 2017/2402. Field cod in amber if has errors in format.
inth il Porol(for utrdetale s the
Secton of th Prosectshesoed “Traniation
Documents - Desrton ofhe st Transter
Ageement and The poros -
Criteria”). Aconcise explanation on how:
e undeig exposres et
@erifie) Box contain (Cc from, or assigned by, the seller to the
Sndertng eposes SPE meet rceteinescor 1m0
NS5 e s {Confirmed/Uncon Field codes are highlighted in amber where: documented elgibiliy criteria which do
o firmed) field s left blank; or ot allow for active portfolio
fld s el oUnconfimed o o whihdort
field has errors in format. allow for active portfolio discretionary basis; Section 2 of Annex 19 of Commmission
- the selection and transfer of the Article 20(6) Concise Explanation
following circumstances: () from the Originator to Delegated Regulation (EU) 2019/980
the s, it contestof th ranstrof Pt secutsaton s basd o
Sutseauent Porilosduringthe Purchae Period, Sracsses i facitaethe
(B) from the Issuer to the Originator, in case of any. Confirmation and concise explanation identification of which exposures are
iseprsanato oftheOrgatrpursuat tothe Conimaton and oncise elarats Seected oo rarferrd o he
{erms andcondions o th Warranty and ey oo heselcionnd vanst Secutsaton and ot thevda ot
Agreement, (C) from the Issuer to the Originator, in securitisation is based on clear allow for their active portfolio
the context of the repurchase of the Portfolios in processes which facilitate the management on a discretionary basis.
e of e o s Prchase Opinr e s ltastie
context of the repurchase of individual Receivables selected for or transferred into the
incase o exrc of o artl Purchs Ot
Secrisaton andhtthevdaret
(provided that (i) the Partial Purchase Option shall
Undetngexosres richo <o
NS6 STSS26 selection processes e snereizes by the Oneonfonisesletic {TEXT-10000} management on a discretionary basis
explanation pees Al ot SchieviDg  belietpefonance pursuant to Article 20(7) of Field code in amber if has errors in format.
s e e purartts e 20}
e A e
B e e
T et S
respect to those Defaulted Receivables, (iii) in case
findividal Recsvales ot thn th Defauted
el o ay e e by A
Inertordiarycutance iy and narycae
Vit rejueothe nirsstsof the
Noteholders, and (iv) in any event the Receivables.
Sublettoreputcaseshlhave, s the revat
Teprasedate, 3ol rinci Amount
i) Box contain (c
e (Confrmediunon ik codes e Highigiedinamber where
Ns7 =2y confirmation firmed} field is left blank; or
fld i et o Uncnfimed o
fld s arors i fort
Portfolio is expected to satisfy the homogeneous
conditions of article 20(8), first paragraph, of the EU
‘Securitisation Regulation and the applicable
fatoryTochnial Sadr g
i O Conimatonand drsed exponaion
" as to the homogeneity of the pool of A detailed explanation as to the
‘the Originator has represented and warranted that,
ndering xposres ackin he hmageniyofthe pl o undeing
i et securitisation pursuant to Article exposures backing the securitisation.
::‘:;::‘,:,::\rcp':j:ﬂﬁ:‘:,:h:,,?‘ﬁv::if;o'\':"“d 20(8) of Regulation (EU) 2017/2402. For that purpose, include a reference
e Subszéugm Portfolio will be, For that purpose, include a reference Homogeneity of assets to the EBA RTS on homogeneity Article 20(8) Detailed Explanation Item 2.2.7 of Annex 19 of Commission
e e takmgmt’n to the EBA RTS on homogeneity (Commission Delegated Regulation Delegated Regulation (EU) 2019/980
R T T R v;\zxnng tothe (Commission Delegated Regulation (EU) [XX/XXXX], and explain in detail
Homogeneity of assets cash flow of the asset type including their (EU) [2019/1851], and explain in detail | Box to complete should contain the detailled explanation. how each of the conditions specified in
Ns8 sTss27 e L {TEXT-32767) | how each of the conditions specified the Article 1 of that Delegated
OB i il o o Delegted | ild o e ighht i ambr e fldf¢ ko s s i ot Regunion e mt
‘the EU Securitisation Regulation and the Regulatory Fegulation are met.
Technical Standards, given that: (i) all Receivables
are or will be, as the case may be, origi by the
riinatonasedon s oanditursement
polies wich ol siar approahes o he
assessmentof et ik ssocted with e
underlying exposures; (ii) all Receivables are or will
e, ¢ he s may e sricedby heOrgnatr
pursuant to similar servicing procedures; (iif) all
Receablsal o il h case may b,
it he same s ctegory ot rlean
Eiithicz) contain (¢
No re-securitisation {Confirmed/Uncon Field codes are highlighted in amber where:
Ns9 Sz confirmation firmed} - field is left blank; or
Feld s cqalto“Uncofrmed o
ok s emors ot
ent
O O R o osres oo mstemy
e At ey scuratonpiions| Undetyngpone o | FPOSSdortdudesny | Coaion K 2. f Anne 1 of Commision Deleted
rE R T noresecurtisaton Regustion €0)019/%80
e s e e herefore nt a e securtsaton ot secusatons hreor ot
Subsequent Portolo il no, comrise any. pursuant to At 20(9)of 8o to complete may contain aditiona explanation aressecutisation
N6 sTss28 CBCEELEED securitisation positions. Accordingly, the notified | {TEXT-5000} Regulation (V) 2017/2402
e iton e o et (o furter Fied codes areHighightedinamber hers the i s errs n ot
Gt st sectons o h Prspectus hedd
The Pl Other fsture of o Porflo”
and Tansacion Documerts - Descrption of the
Warranty and Indemnity Agreement”).
i) Box contain (c
ST
S Confrmediunon i codes e ighigiedinamber where
et sTssz9 (ordinary course of firmed} field is left blank; or
business) confirmation field is equal to "Unconfirmed"; or
fld s arors ot
The Ornator s epresened nd arantd it Contmation snd g xptnaton
(Feachofhe Rcevaisdrves rom iy Contematon nd g
s Consumer Lo Agresment i e Lot boandeling
beanrantea oy Agos n s rdan s of coswresvereuozndintie
business, (i) Agos has expertise in originating.
andwhethr hesppedunderrting
S iy T S anduneter e appid indenw i
b T T
Soundness of the incorporation; (il the Consumer Loans have been those applied at the same time of
e gt ntware ot Boxto compeeshouldcontan
N62 STSS29 time to {TEXT-32767) securitised pursuant to Article 20(10)
business) explanation stringent than the loan disbursement policy applied of 2017/2402 Field cods in amber f the fieldisleft blank or has errors i format.
by A e o i 1o
T e
cortisin. o utherdetalrefsrence s made
tothesectons o th rspectusheaded The
Portiolos - Otvr festureaf th Porolos and
TransacionDocuments Desrptio fhe
Warranty and Indemnity Agreement”.
i) Box contain (c
Soundnss fthe
NE3 STS529 underwriting standards {Confirmed/Uncon Field codes are highlighted in amber where:

(disclosure) confirmation

0082070000019 EUOT: 2009593409

fild isleft blank;
field is equal to "Unconfirmed"; or
field has errors in format.

Adetailed explanation
-as to whether the underlying
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exposures were originated in the
Under the Warranty and Indemnity Agreement Agos lender’s ordinary course of business
shall inform the Calculation Agent of any material and whether the applied underwriting
cchanges occurred after the Issue Date in the loan standards were no less stringent that
disbursement policy from time to time applicable in Confirmation and detailed explanation those applied at the same time of
repec of th Receabls o bencladd  any a0 uhether e underurng ot o exporurs thatwer ot
Stmequent Porilo, proving n cxaraton of St syt changes e
anysuh ahange and an ssesmant f any gt t from rior underriin andards o heter theundeuring
y haveanth new Loars,n rdr for e have besn or il flcsclosed o ndards and any ol changes
Ctcation Agont o nelucsuch formation i the ot estorswithot s o i andering tandards hve
‘Soundness of the P Article 20(10)of Box to complete should contain the detailled explanation. been or will be fully disclosed to
wa | s s ale | T32787) | eguiton (eU) 20172102 etential mesors o undue
s 0 T tco inamberit srorsinformat. | Souncnesof th underuricng | delay Kem 227 of Ao 19t Commision
Significant Event Report without delay to potential standar - on how securitisations where the Article 20(10) Detailed Explanation Delegated Regulation (EU) 2019/980
ivestors i the Noespursuan o arice 20, g cpusaes we eddenc
Fararah 1,of e E0 Secartsatio Rgulion Kon, e oo g erpomres
i h E8A Gl o STS Cteri. o frier st e veqirementofthsscon
details, reference is made to the sections of the paragraph of Article 20(10) of
Prospectus headed “The Portfolios - Other features. Regulation (EU) 2017/2402.
fthe Portole” and Trasactan Documets- o hether an sessment fthe
escrption ofthe Waranyand ndemity berrower's cedwonines et he
Aesemene caremerts et ot n e 8 of
Directive 2008/48/EC[3] or paragraphs.
N/A Box to complete should contain the confirmation indicator 1104, point (a) of paragraph 5, and
(Confirmed/Unconfirmed/N/A). paragraph 6 of Article 18 of Directive
"N/A" should be reported only for non Residential loans. 2014/17/EU[4] or, where applicable,
cqusent requraments v
NES. sTss29 Residential Loan {Confirmed/Uncon Field codes are highlighted in amber where: countries.
requirement confirmation firmed/N/A} - field s left blank; or
: T —
o how secitons wheT h0 | WA ot eported and STSEE el ot resentsl montges' o
g xgosure r rescntal | - N/ oorted nd TSSO e el morgase o
o, o pol ofunderhng “teldhas rosinformat
cxpotres et therduitomentof
the second paragraph of Article 20(10) Boxto compl contain Loan
of Regulation (EU) 2017/2402 requirement confirmation is not "N/A".
Residentaioan
nes stss29 requirement explanation GRSz Field should be left Loan is
equal to N/A.
i codes e Nighghecinamber hers 5ot h cas il hs e ot
Confirmed Box contain (c
w | s Dozl (Confmed/uneon ik coes s ighghtedinamber wher:
assessment confirnation Conimaton sndsetaeexpaaton| (00 SeBnKor
astowhether an assssmentof e | 104 el o nconf
borrower .
he resurement setaut n Al
T T A AT e eaurementset ot
A e e
has assessed the Debtors’ creditworthiness in paragraphs 1o 4, point (a) of
‘compliance with the requirements set out in article 8 paragraph 5, and paragraph 6 of
Borrower's of Directive 2008/48/EC. For further details, Article 18 of Directive 2014/17/EU[4] | Box to complete should contain the detailed explanation.
N68. STSS29 . {TEXT-32767) or, where applicable, equivalent
assessment explanation headed “The Portfolios - Other features of the Field code in amber if the field is left blank or has errors in format.
Perfolo and Tanacion Docaments
ecrption ofthe Waranyand Indemiy
Aesement
afitiir) Box to compl contain {c
Ne9 sTss30 Originator/Lender Expertise {Confirmed/Uncon Field codes are highlighted in amber where:
confirmation firmed} - field s left blank; or
feld s eqatto“Uncofrmet o
feid s arors ot
/Agos Ducato 5.p.A. (Agos) is a joint-stock company
o e e e e oo ] Confimaton and dtaed xpanton
Srile 10 of the BnkingAc Aqos o establihe o wbetherthe oo o hdtaed exparation 3 o whethr
it andsrvce civ i h coneumr oan tneoninaor o orghal nder have Kem 2. of A 19t Commision
et e 158 Mereover, under he Warrty oatg oo o sy Ongratorfender BSe | i orgnating s ofa |+ 2019 et piaratin eleated Rguition €0) 019/980
and Indemnity Agreement, Agos has represented to Article 20(10) of Regulation (EU) similar nature to those securitised.
gt enertpri | 19 MBI e et o2 ot compet shld contan th dtalled eanation
N70 STSS30 o ‘originating consumer loans which are of a similar {TEXT-32767)
rature s th oans i themeanig of rcl i codes e gt inamberf el it bl s rors normat.
20(10) of the Securitisation Regulation (taking the
EBA Guidelines on STS into account), as it has a
license in accordance with the Banking Act and a
minimum of 5 years’ experience in originating
Consumeroans. Refeenc 50 mad o the
Sectons f e Prospactus eaded Th Orgntor
it Serier” an To Proccres
it Box to compl contain {C
L sTssa1 Defaulted or restructured {Confirmed/Uncon Field codes are highlighted in amber where:
exposures confirmation firmed} - field s left blank; or
feld s eqatto “Unconfrmet o
feld s arors ot
e s epresated e vararad i, s e
reteant VoDt and o te releant
PutchaseDste th it oot does ot and et exinatons s o wheter dtaed expanations 5o whether
cxchSubsequat Pl wil it ude e amteredundering o “thevanseted undringexposures
Receivables qualified as exposures in default within selection, deh’u\mn exposures (or do not include, at the time of selection,
‘the meaning of article 178, paragraph 1, of veszrunu}ed exposures) as defined in defaulted exposures (or restructured
Regulation (EU) no. 575/2013 or as exposures toa Article 20(11) of Regulation (EU) exposures) as defined in Article 20(11)
credit-impaired debtor or guarantor, who, to the 2017/2402. of Regulation (EU) 2017/2402.
best of Agos’s knowledge: (i) has been declared the requirements referred to in Transferred underlying - the requirements referred to in Item 2.2.8 of Annex 19 of Commission
insolvent or had a court grant his creditors a final Article 20 (1) (3) () and (i) of exposures without exposures in | Article 20 (11) (a) (i) and i) of Article 20(11) Detailed Explanation Delegated Regulation (EU) 2019/380
non-appealable right of enforcement or material Reguation (U) 201372402 are mets default Regulation (EU) 2017/2402 are met.
damages as a result of a missed payment within gt contain - the requirements referred to in
N2 — Defaulted or restructured | three years pror o the date of origination orhas | oy o | B ERENERCEEEO R, Article 20 (11) (b) of Regulation (EU)
o e 2017/2402 are et 1d cod in amber i has 2017/2402 sre et ;
o non erforming exposres i tree yors e “ine ceguremont et
o tthe date of vaner o th nderyng i 20 0.1) (0 ofReglation (20
exposures to the Issuer; (ii) was, at the time of Article 20 (11) e of Reguatian (EV) 2017/2402 are met.
2017/2402 are met.
‘origination, where applicable, on a public credit
regtey of porsns wih averecedt ity o 1)
e oot asement o et scor g
ha th iskof contactualy agree paymrts nt
e e T
i
o S e
s e sacions o th PrspacusTanied
The Pl Other fstutes of o Porfol”
Eerifie) Box contain {c
“Unconfimed should b reored i Box o completewhersnopayment was e
At least one payment at the {Confirmed/Uncon the time of the transfer of the exposures. In that case, at least one of the exemptions
| s et rator hou e repored o,
confimaton
i codes areHghightedinamber whre
il st o o
Cofimationand ptoalcmmers. | ~fld s etor i formt
o whetnr ot ma of rantr o
Pursart o e Exglty Crtaia et ot e e exporare, e debors ve made
WasirTreie ormamen, th ecamables s N ———
from Consumer Loans in respect of which at least Article 20(12) of Regulation (EU)
he st and e second samets ofhe vt 20072002
Amotising P have becore dusand v been
N74 STss32 paid by the relevant Debtor as at the relevant rexrso00) Box to complete may contain additional explanation,
time of transfer comment. | Valuatlon Date: Accordingly, the exmption setforth Field codes are highlighted in amber where the field has errors in format.
inaril 20, prasagh 13, of U Securtisation
Regulaton ot aplcable. Refrence s madeto
Annex A (Eligibility Criteria) to the Master Transfer
Aeement nd th sectio oftheProspectus
headedTh Porfls Gy Crr
ony sl v n Feld v Aconfrmation hther, ot th i o
orh ot Wanter o th xpusreth dbtrs
e . einasinge | At esstone pymentat e e v mace et onegayment. | Contrmion e 3337134 of Arnes 19 f Comisian
nstalment of transfer Aconfirmation whether or not the Delegated Regulation (EU) 2019/980
’ N havinga y N exemption under Article 20(12) of
year, incloding imitation monthly Regulation (EU) 2017/2402 applies
-N/A
The o populsted
N75 STSS32 Payment exemption {usTh for STSS32 indicating whether, at the time of transfer of the exposures, the debtors have
made at least one payment pursuant to Article 20(12) of Regulation (EU) 2017/2402.
ol th xemption tht s
under ik 2012)of Regation )| et coes r Wiahlghted in b where
2017/2402 for revolving - "At least one payment at the time of transfer" is "Unconfirmed" for STSS32 and field
securiisations backed by exposures | i ot plank or equal to "No exemption” or "N/A"; or
payablein a single instalment or - "At least one payment at the time of transfer" is "Confirmed" for STSS32 and field is
oing sty s thnare | oAb e
Jear, g whbou et |
iy pments arevahing
it
S0xtocomplote maycontan st opianation
ik should b bk whre A5 on pyment at h e of o for
STS532 i Contrmed.
W | st e rocrsco)
ik codes e Hghighicdinamber whre
flldi ot ft ok anl At et an payment 3 ch e o ranstr
“Confmet for STS33 o
eld s crtrs ot
afitiir) Box to compl contain {c
s sTss3s Degree of dependence on {Confirmed/Uncon Field codes are highlighted in amber where:
repaymentsconfimaton e et st o
feld s eqatto“Unconfrmet o
feid s arors ot
Th Receables comprsd i the it oo
e achSbseqent Pl are Confimaton and dtaed xpanton
Amortising Plan with 10 (ten), 11 (eleven) or 12 of the degree of dependence of the Repayment of the holders shall A detailed explanation of the degree of
(snie ntalmetsin echclndar e, U reramentsoftheboldersoithe othav ben srctreata | Spenderceof herepamersof e | sested e 341 f A 19t Commision
he Waranyand oy Agrement, the seeuisaton pstonon e cle depandredommantyontne | PHTSf e secrtiaton posin | arde 203 e Explaraon eleate Rguiion €0)019/980
Oiinator s reprsened tht thereare o % oot st onthesaeofasers
e Recehatie that depend o th sl of et o e st O M 2031 | gt compte st ot
N8 e repayments explanation ¢ L (EIRFD
atutysce e Consumr Loan ar ot secured i codes are g amberifte it blankor as rors nformat.
overay speciied et terfrs, e repament
fthe Note s ntbeen strtured 10 dopn
predominantly on the sale of any asset (for further
oty s thsecton o th rspecus hesd
“Tne Pt and Transatons Document
oscrpton of the Wartantyand ety
Agreement”).

0082070000015 EUOT. 2009593409

050872023



contain [C
Compliance with risk
. (Confirmed/Uncon Field codes are highlighted in amber where:
b sTsss i firmed) ~fild s left blank; or
confirmatier fild s equal to "Unconfirmed"; or
field has errors in format.
Under the Subscription Agreements the Originator Confirmation and concise explanation
has undertaken to retain, on an on-going basis,a 25 to how the originator, sponsor or
material net economic interest of not less than 5 original lender of a non-ABCP
(five) per cent. in the Securitsation, in accordance securiisation comply with the risk
with option (a) of article 6, paragraph 3, of the EU retention requirement as provided for
Securitisation Regulation (and the applicable in Article 6 of Regulation (EU)
Compliance with risk " Sakc ees aulation (£0) Box to complete should contain the concise explanation.
Regulatory TechnicalStandards) and of artice 6, 2017/2402
N80 sTss3a retention requirements |8 enton Regulatio as | (TEXT-10000)
i SRR S s el e hi in amber if the field s |  has errors i for
explanation e i o o eld codes are highlighted in amber f the field i left blank or has errors in format.
the sections of the Prospectus headed “Transaction
ments - Description of the Senior Notes
Subscription Agreement and of the Mezzanine and
Junior Notes Subscription Agreement” and
“Regulatory disclosure and retention undertaking’).
LEITield should be reported In Box to complete where avalable. Where reported, ths LET
should exist at the GLEIF database.
LEI of the entity (where available) that
ns1 sTs3a Retaining entity L€l 815600F37471C4E69D64 ey ntereat puraunt o Artcle 24(1) of
i e hi in amber wher

Repolaton ) 201772403, eld codes are highlighted in amber where:
~either entity name nor entity LEI s reported
- field has errors in format.

Entity name should be reported in Box to complte where LEl s not avilable for STSS34-

Name of the entity (where LEIis not | Retaining entity LEL

available) that retains the material net

N8z stss3a Retaining entity name (TExT-100} e | et cod i amber where
21(1)of Regulation (EU) 2017/2402. | -neither entity name nor entity LEI i reported
field has errors in format.
A concise explanation as to how the
_ originator, sponsor or original lender of
Y Gy possible values i Box to complete are V" or

non-ABCP securitisation compls
Box to complte should contain "Y" where verticalslice is used for retaining the isk and 2 nonABCP securitsation comply with

Sortecomple the risk retention requirement as

Is vertical slice in accordance with provided for in Artcle 6 of Regulation
na3 sTss3 Vertica slice 7 Aricle 6(3)(a) o Regulation (EU) (£) 20172402,

2017/2402 used for retaining the risk? | 712 codes are highiighted in amber where: Anindication which entity retains the.
fleld s left lank; or material net economic interest and
all options are filecin with "N"; or

wihich option is used for retaining the
- fiel has errors in format. by taiming
N Gy possible values i Box to complete are V" o "N o) et s n accordance with
Box to complte should contain "Y" where seller's share i used for retaining the risk and
v Articl 6(3)(a) o Regulation EU)
1s seller’s share in accordance with otherwise 2017/240;
Naa sss3a Seller's share Ny Acticle 6(3)[b) of Regulation (EU) 2)seller's share in accordance with
o 2017200 s o e e | Pl s re e i amber s Compincewihkretanion | e o1 of epunon tem 311 Amexs o e .43 f pves
€ ~field i left blank’; or P 01772402 . Artcle 21(1) Concise Explanation 19 of Commission Delegated Regulation (EU)
all options are filed-in with "N'"; or o : 2019/980
(3)randomly-selected exposures kept
< feld bas rrors n format n balance sheet, in accordance with
N Only possible values in Box to complete are "¥" or "N" .
Box contain Y where Artile 6(3) (c) (3)of Reguiation (€U)

s ! visk and "N otherwise.

Randorly-selected o e e e & 8 (@) firt loss tranche in accordance with
. in accordance wi y e
Nas sTssa Cpposureskepton balance 67D Article 6(3) c) (3) of Regulation (EU) | Field codes are hghlighted in amber where: o oayof Reguttion (£0)
2017/2402 used for retaining the isk? | - field s left blank; or .
il options are flled-in with "N or (5 firt loss exposure in each asset in
e ot accordance with Article 6(3)(e) of
N nly possible values in Box to complete are V" or” Regulation (€V) 2017/2402;
n h isk retention
Box to complte should contain "Y" where first losstranche is used for retaining the isk {6) no compliance with ik retentior
N ot requirements set out in Artcle 6(3) of
Isfirst oss tranche in accordance with Regulation (EV) 2017/2402;
nee sTssa Firslosstranche 67D ';E’:;‘/Zig‘”"’; Rematon (EU) o | Fied codesare higiighted inamber where: (7 ther options used.
used forTetaming he sk | _fieg s eft blank; or
all options are filec-in with "N"; or
field has errors in format.
N Gy possible values n Box to complete are V" or "N
Box to complte should contain "Y" where first loss exposure in each asset i used for
Is first loss exposure in each asset in | retaining the risk and "N" otherwise
Firstloss exposure in each. accordance with Aricle 6(3)(e) of
N8z stss3a Ny
assetinicator 82D Regulaton (EU) 2017/2402 used for | Fild codes are highlighted in amber where:

retaining the risk? ~fild s left lank; or
all options are filed-in with "N or
il has errors in format.

N Gy possible values in Box to complete are
contain "Y" where tisk retention
requirements and "N" otherwise

Is there no compliance with risk . h :

No compliance with risk retention requirements set out in
nss sTss3a N Field codes are hghlighted in amber where:
> vetention requirements G2 Article 6(3)of Regulation (EU) e e
2017/24022 field i filedin with "Y'; or
all options are iledtn with "N"; or
- field has errors in format.
N Gnly possible values in Box to complete are
contain "Y" where g the risk
and "N" otherwise.
N sTss3  option n N
o o R = 07D Field codes are highlighted in amber where:
~fild s left blank; or

1s other options used for retaining the | - all options are filecin with "N or

visk pursuant to Aricle 21(1) of field has errors in format.

Regulation (EU) 2017/2402° If Yes

please provide the used option.

tocompl Other i reported
Other options used with "¥" for STSS34.
N0 sTss3a e ont (TEXT-5000)
il codes are highlighted in amber where it is o the case or ield has errors in format.
Confirmed Box to complete should contain the confrmation indicator
(Confirmed/Unconfirmed/N/A).
Mitigation of Interest rates
no1 sTss3s and currency risks :‘C""“‘;;';j:’ Uncon Field codes are highlighted in amber where:
confirmation T field i left blank; or
field is equal to "Unconfirmed’; or
field has errors i format.
the EU Securitisation Regulation in order to mitigate
any interest rate isk connected with the Senior
Notes, the lssuer has entered o a 1992 ISDA
Master Agreement with the Hedging Counterparty
on or about the Issue Date, together with the
Schedule and the Credit Support Annex thereto and Confirmation and condise explanation
the confirmation documenting the interest rate 1’
_ 25 to whether the nterest rates and Aconcise explanation as to whether
SR TG BT USRI currency risks are appropriately the interest rates and currency risks
e Subleet 10 e o ons set out thereunders mitigated and that measures are Mitigation of Iterest rates (R) | are pproprisely mitgated and that |\ o) Concise xplanation Items 3.4.2.and 3.8 of Annex 19 of Commission
JE= Sy taken to mitigate such risks and and currency risks (FX)Risks | measures are taken to mitigate such i fse Explanati Delegated Regulation (EU) 2019/950
(T R BG  CUTEA confirm that such measures are visks and confirm that such measures
Mitigationofnterest rates | 1017 ¥4 2 s";"[::f::;’;’:‘ei’e:)’:::fg:j;"';“ avalable to investors under Article | Box to complete should contain the concise explanation. are available to investors.
noz stss3s and currency risks i EXT-10000) | 21(2) of Regulation (EU) 2017/2402
e headed “Transaction Documents - Description of the | D (2)of Regulation (E1) 2017/ ¢ cod F— s
e Hedging Agreement’) The execution of the Hedging
Agreement by the Issuer constitutes an appropriate
itigation of the interest raterisk connected with
the Senior Notes for the purpose of compliance with,
article 21, paragraph 2, of the EU Securitisation
Regulation. In addition () under the Warranty and
Indemity Agreement, the Originator has
represented and warranted that the Receivables
included n the Intia Portfolio have, and th
Receivables included i each Subsequent Portfolio
wil have,  fixed interest rate pursuant to the
relevant Consumer Loan Agreemnt, and (i) the rate
Exemption on derivatives contain indicator
o derivatives/Unconfirmed).
Derivatives not derivatives/Exemp
no3 sTss36 purchased/sold by SSPE Field codes are highlighted in amber where:
confirmation derivatives/Uncon ~fild s left blank; or
frmed) ~fild s equal to "Unconfirmed"; or
Confirmation and concise declaration | _-feld has errors in format. Aconcise declaration that the SSPE has
that the SSPE has not entered into not entered into derivative contracts
ther than the Hedging Agreement, no derivativ Derivatives Purchased)/Sold b Items 3.4.2.and 3.8 of Annex 19 of Comission
SR O A AL (O derivative contracts except in the . /501487 | except in the circumstances referred to | Atce 21(2) Concise Explanation .
contracts are entered or will be entered into by the Delegated Regulation (EU) 2018/980
S Sl P! e circumstances referred to n Articles in Articles 21(2) of Regulation (EU)
, the lssuer has covenanted not e
Derivatives not to enter into any derivative contracts save as 21(2)of Regulation (EU) 2017/2402. | oy 5 compiete should contain the concise explanation. 2017/2402
noa sTss36 purchased/sold by SSPE | expressly permitted by artcle 21, paragraph 2, of | (TEXT-10000)
explanation the EU Securitisation Regulation. For forther datails, 1d cod in amber if has errors in format.
see Condition 4 (Covenants)in the section of the
Prospectus headed "Terms and Conditions of the
Notes.
Confirmed Box to complete should contain the confirmation indicator
(Confirmed/Unconfirmed/N/A)
“N/A" should be reported only where no derivatives are used.
- Common standarcs confimeduneon e or
Nos 7 UREL T firmed/N/a} field is equalto "N/A" and STSS36-Derivatives not purchased/sold by SSPE
confirmation . .
confirmation i not equa to "No derivatives'; or
Confirmation and concise explanation | - field is not equal to "N/A" and STSS36-Derivatives not purchased/sold by SSPE
o hether " el et " ooy A concise explanation on whether any
sor hedging instr .

used are underwritten and field s equal to "Unconfirmed"; or Derivativs using common v Artice 2102 Concise Explanation Items 3.4.2 and 3.8 of Annex 19 of Commission

documented according to commonly | - field has errors in format. standards v ® Delegated Regulation (EU) 2019/980

according to commony accepted

accepted standards pursuant to Artcle .

The Hedging Agreement has been documented 212) of Regulation (U) 2017/2402.
under a 1992 1SDA Master Agreement, including the contain ommon
s Z:’\‘e’d':I::::;e;:t;::rt’\‘:u:::o::n::::a:dg . standards underwriting derivatives confirmation i not "N/
N96 sTss37 underwriting derivatives frmali uer an: 8 | (rexT-10000
i g ceriva Counterparty entered into on or about the ssve | J Field should be left blank where STSS37-Common standards underwriting derivatives
P Date. Reference i also made to section of the. confirmation is equal to N/A.
Prospectus headed "Transaction Documents -
Description of the Hedging Agreement’. Field codes are highlighted in amber where it is not the case or field has errors in format.
Confirmed Box to complete should contain the confirmation indicator
(Confirmed/unconfirmed/N/A).
Referenced interest (Confirmed/Uncon
no7 sTss38 o Contt i /A; Field codes are hghlighted in amber where:
G5 field i eft blani; or
field is equalto "Unconfirmed’; or
field has errors i format
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Under the Warranty and Indemnity Agreement, Agos.
has represented and warranted that, the

Recelvables included in the Initial Portfolio have, and
the Recelvables included in each Subsequent
Portfolio will have, a fixed interest rate pursuant to
the relevant Consumer Loan Agreement. n addition,
(i) the rate of interest applicable to the Senior Notes

Confirmation and concise explanation
‘on whether and how any referenced
interest payments under the
securitisation assets and liabiliies are

Aconcise explanation on whether and
how any referenced interest payments
under

tem 2.2.2 and 2.2.13 of Annex 19 of

s calculated by reference to Euribor and (ii) the rate calculated by reference to generally based on generally used interest | liabilities are calculated by reference to | Article 21(3) (Concise Explanation ‘Commission Delegated Regulation (EU)
of interest applicable to the Mezzanine Notes and used market interest rates or rates. generally used market interest rates or 2019/980
the Junior Notes is a fixed rate; therefore, (a) any generally used sectoral rates reflective | o complete should contain the concise explanation. generally used sectoral rates reflective
I Referencesinarst | eerecedmrest poyment nderth emor Notes | |t costffunds prsean o e fthe cosof s
payments explanation is based on generally used market interest rates; (b) 21(3) of Regulation (EU) 2017/2402 1 cod i amberif nss errors in format.
th 8590810 h Merzain Nots and e nior
e hre ar o refrenc rte of re,bing
the interest rate applicable to such Notes a fixed
rate and (c) any interest payments in respect of the
Not ves not reference complex formulae or
derivatives (for further details, see sections headed
“The Portfolios - Other features of the Portfolios”,
TansactionDecuments - Decrpton f
Warany and ety Agreement” and Coniton
6.2 (Rates of Interest))
i) contain {c
Acceleration notice /
{Confirmed/Uncon Field codes are highlighted in amber where:
v T Lo fimed) s
Feld s cqatta"Uncofrmed o
ki s emors ot
TR B GRRT YTREETTRTTT
amount of cash shall be trapped in the Issuer beyond
St necssany 0 evur h opersions
functoring of e e or e gy aynents o
e s due under the e vordane
T R et e e
T S T
Documents; (i as to repayment of principal, the
S SOl o Cafimaton an dciration oapsingof e folowing | A2EcEANRgeerl s e
Mezzanine Notes will continue to rank'm priority to general terms that each of the enforcement or an acceleration | 82¢h Of the reauirements of Article Article 21(4) (Concise Explanation ftem 3.4.5 of Annex 19 of Commission
(ol e ke requirements of Article 21(4) of notice 21(4) of Regulation (EU) 2017/2402 are Delegated Regulation (EU) 2019/980
Notes, as before the delivery of a Trigger Notice; and Regulation (EV) 2017/2402 are met. met
jssaaonsctke)) (iil) the Issuer (or the Representative of the Box contain
N100 STSS39. enforcement requirement {TEXT-10000}
e Noteholders onits behalf] may (with the consent of Field cod in amber f the blank or has errors in forma.
an xtrordnary Resoltio ofthehlders of the
st Seir i of Noes)or hall 2 the ase
aybe i acrdance with e Condions 0
irected b an caoriar Resationa he
Poldersof h Most SenorCa f e dispos o
the Portfolios (in full or in part), subject to the terms
and conions ofthentercrector Areement,
beig ndertoo ht noprovsions sl recre
he sutomaticladatanof th Poroto (o
futhrdta seeConion 5.2 Pt Acclraon
Priority of Payments) and Condition 11 (Trigger
Evens and Ety Terminaton Events)of the et
i) contain {c
No trapping of cash {Confirmed/Uncon Field codes are highlighted in amber where:
niot stssao confirmation firmed} - field is left blank; or
felas cqatto“Unconfrmet o
fekdasevors i format.
« comment
Folwin he snvice o Tiggr Note o amaunt hat o cash wla e vappes oo ot no ot
ofcsh sl trpped i th ser by what folowig th dvery o enorcement (OMosmounofcahsnave | Conmsien tatnocahwouldbe | conmtion e 345 of A 1901 Commision
ecessar toenure the cperational fncionig of o amacasration e puran 0 wapoe apped louing hedelveyof elegate Rgulation €0) 2015250
the Issuer or the orderly payments of the amounts. Article 21(4)(a) of Regulation (EU)
Notrapping af cash: due under the Notes in accordance with the Post- 2017/2402. Box to complete may contain additional explanation.
N102 STSS40 e Acceleration Priority of Payments and pursuant to | {TEXT-5000}
hetrms o th Transacon Documerts.Reference ik codes o ighigteinamber whers the i rcrs i ot
i akomade t Condtion .2 (st Al
iy of Payment) nthe secto fthe
e T T e
Noes
i) Box contain (c
N103 sTssar Sequential amortisation {Confirmed/Uncon Confirmation and optional comment Field codes are highlighted in amber where:
confirmation that principal receipts from the - fild s left lank; or
T e o 41| ~fed s equal to "Unconfirmect or Confirmation that princpal recepts
the investors via sequential - field has errors in format. from the underlying exposures are
Foliwio e e o 2 T ot any amortiationaf the securtsaton (il e s tothemvestors v sl | gy Contimaton fem 345 of pen 13 f comnision
princiataoun artin ot Recehatiswil e postons, s deerminedb he amoriaton o e seurist
ditrute t the Noteodrs nccrdnce i L) P ——— ety e it
wor | srsom seqventalsmatsaton | e osacelraon oty o poyments. | o o A e of
comment Reference is also made to Condition 5.2 (Post- Regulation (EU) 2017/2402.
ik codes e Highligicdinamber whers e il hs rrs n ot
Acceleration Priority of Payments) of the section of
‘the Prospectus headed “Terms and Conditions of the
Noes”
G o ontan «
os Reverad repament o (Confmes/uneon i codes e ghighiedinamber where
ntorty confimaton fld 1t ok o
fld i cut o Unconfimedt o
fld s erors i formt
Following the service of a Trigger Notice, (i) the
SontorNotes il antinue o rak, a5 o repayert Cofimatonan ptiosi cmment
of il mprioy o the Meszanine Note nd e repaymentof e .
e Arior Roes an ) th ez Note il ecuisatonpotion st o e e 345 f A 1901 Commision
continue to rank in priority to the Junior Notes but reversed with regard to their seniority reversed ith regard to their the securiisation position is nat tobe | Artice 21{4)c) Confirmation Delegated Regulation (EU) 2019/980
subordinated to the Senior Notes, as before the pursuant to Article 21(4)(c) of senlority reversed with regard to thelr seniorty.
R delivery of a Trigger Notice. Therefore, the Post- Regulation (EU) 2017/2402 Box to complete may contain additional explanation.
N106 STSS42 G Acceleration Priority of Payments provides for a {TEXT-5000}
Fepmymentfth Notehldes 1  sequenil rder, Fied codes o Highigiedinamber where thefildhs rrs i format
AT e T
N A e
e s e S
e e A
heProspecu eaded Tern nd Condins ot
Noes”
Confirmed Box contain (c
o | smsess Nosuomatclqidaon (Confmed/uneon ik codes s g namber where
confrmation fld 1t ok o
fld i et o Unconfimed' o
fld s erors i formt
Folowin he service ofa Triger Notcs,na
automatc ot of h Porfollos st market
el s oviged nder h Transacion
Documents.nded, pursan o h nercrdtr Cafimatonand ptonal corment
Agreement, the Issuer (or the Representative of the that not any provisions require (d) no provisions shall require Confirmation that not any provisions
Noteholders on its behalf) may (with the consent of automatic liquidation of the automatic liquidation of the require automatic liquidation of the Article 21(4)(d) Confirmation Item 3.4.5 of Annex 19 of Commission
3 ExtcaordnryResoltion ofthe hldrs of e ndering xpoure ¢ maret e indoring oo st marer. | dain of e clegate Rgulnon €0 2019250
Most Senior Class of Notes) or shall - as the case pursuant to Article 21(4)(d) of value underlying exposures at market value.
oot daton | oY M scdanc it the Condtions (130 Regulaton () 201772402 Soxtacomplets may cotansona xpantion
N108 STSS43 comment directed by an Extraordinary Resolution of the. {TEXT-5000}
Poldrs f the Most Senorcass of Notes) dipose of ik codes e Highligiedinamber where e il hs rrs n fomat
the Portfolios (in full o in part), subject to the terms
T i e T
e i e
e A
e s loinais o oo £ et
v Eay T minsion 7)ol e
ofhe Prospctus eaded T and Condins o
iheNote-
A Box to complete should contain the confirmation indicator
(Confirmed/Unconfirmed/N/A).
Field should be "N/A" where transaction featuring non-sequential priority of payments
oo o e iggrs elatin o tepeformance of e g oSS
o secuetal oty of
o [ sssan paments rigers Conmed/UnEO | comaonand optoat ot | 54S1E 2 1he ity ofpoyment reverting o sequendal payments i rder of ety
Confimation hat ramsacton featurng non-
sequentia priority of payments Field codes are highlighted in amber where:
include trggers relating to the field s left blank; or
performance of the underlying - field is equal to “’unmnﬁrmed" or
exposures resulting in the priority of  field has errors in format. '
ment everting o soenta
faymens i rder of ety
It o Aric 215)of Reation
(E0) 201772402 priority of payments triggers confirmation is not "N/A"
R Nonsecuetl oty of oo Confirmation hatransacton esurig
ayments iges comment i should e et o sequenta priorty o pymens
confirmation is equal to N/A. include triggers relating to the
erormanceo e andering
i codes e ighghecinamber hers ot h cas il hs arrs ot oosres esting i o proy o
Kem 345 of A 19t Commision
2 Box to complete should contain the confirmation indicator sequential priority of payments | payments in order of seniority. Aricle 21(5) Confirmation Delegated Regulation (EU) 2019/980
(Confirmed/Unconfirmed/N/A).
Conimaionthat such riges ncce
ik should b N/ where anscton g sqentl oty of paymens atiast th deterratin e e
oo o e g i e perrance f s g oosres st of h undring exposures
resuin i th oy of ymentreveting o e payments  ardr o sriory below 3 predstrrine trshod
N ‘Cr"::,i::\‘:: :::::waucn (ﬁ(:ﬂn:w;:;:;uncon pursuant to Article 21(5) of Regulation (EU) 2017/2402.
Confirmation and optional comment | ¢4 o e are highlighted in amber where:
ot s rgers e o e | 4965 re N
deterioration in the credit quality of fild is equal to “'U"m“,wmg sor
the underlying exposures below a - field is equal to "N/A" and "Confirmed" is reported for STSS44 - Non-sequential
i 215 af egiton 0] | oy P e
2017/2402
e et uaty detrraton oo Soxtocomplet mavcntaln heconcise exanation
D s comment
i codes e ighgtecinaber hers the s arrs ot
Confirmed Box contain {c
N113 STsssa ‘Servicer expertise {Confirmed/Uncon Field codes are highlighted in amber where:

confirmation

fild i left blank; or
fild is equal to "Unconfirmed"; or
fild has errors in forma.
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Agosis an established originator and servicer active.
in the consumer loan market since 1989. It is
licensed to carry out lending activity pursuant to
article 106 of the Banking Act. Pursuant to the
Servicing Agreement, Agos has represented and
warranted that it has allskils, software, hardware,
information technology and human resources
necessary to comply with the efficiency standards

Confirmation and detailed explanation
‘on how the requirements of Article
21(8) are met. As part of the
explanation, include references to any|

Required expertise from the.
servicer and policies and

Adetailed explanation on how the
requirements of Artcle 21(8) are met.
As part o the explanation, include

tem 3.4.6 of Annex 19 of Commission

peguiesd e Sepvcine ersement e ddition) policies and procedures intended to adequate procedures and risk references to any policies and Artice 21(8) Detalled Explanation Delegated Regulation (EU) 2019/980
e e N o s ensure compliance with these management controls in place rocedures intended to ensure
‘expertise in servicing exposures of a similar nature P 8 P e
o ofasmiar el 1e 21(8) | Box contain compliance with these requirements.
N11a sTsssa i e (TEXT-32767) | (b) of Regulation (EV) 2017/2402
explanation well-documented and adequate policie, procedures o b s rrors i format.
and risk-management controls relating to the
servicing of exposures. In addition, pursuant to the
‘Servicing Agreement, the Back-Up Servicer and any
Substitute Servcer shall have expertise in servicing
exposures of a similar nature to those securiised
and well-documented and adequate polices,
procedures and risk-management controls rlating
to the servicing of exposures. Reference s also made
tothe section of the Prospectus headed
“Transaction Documents - Description of the
Servicing Agreement:
Confirmed Box to complete should contain the confirmation indieator
(Confirmed/Unconfirmed/N/A).
"N/A" should be reported in Box to complete only where the securitisation is not a
Early termination (Confirmed/Uneon revolving securitisation
s stssas
confirmation firmed/N/A}
Confi .| Fietd coa in amber where:
where applicable, on revolving field s left blan; or A concise explanation, where
Revolving securiisaion with
Securitsation with early amortsation | - feld is equal to "Unconfirmed"; or applicable, on how the provisions n Art
events for termination of revolving field has errors in format. early amortisation events for | 51 6)c) of peeuation (EU) 2017/2402 | Article 21(6) Concise Explanation Items 2.3 and 2.4 of Annex 19 of Commission
period b o preserined ggers termination of revolving period | 2 %819 KBS SO LS Delegated Regulation (EU) 2019/980
Pursuant to the Master Transfer Agreement, there pursuant to Article 21(6) of Regulation based on prescribed triggers | o mentation.
are appropriate Early Termination Events which may. (E0) 201772402 contain termina
cary termination cause the end of the Purchase Period. Fora concise confirmation is not "N/
116 sTSs45 e explanation how the provisions of rticle 21(6)(a), | {TEXT-10000}
o (b), (c) and (d)of Regulation (EU) 2017/2402 are Field should be lft blank where STSS45-Early termination confirmation is equal to N/A.
met, reference is made to the fields STSS4s, STSS47,
STSS48 and STSS49 below. Field codes are highiighted in amber where it i not the case or feld has errors in format.
Confirmed ain
(Confirmed/Unconfirmed/N/A).
“N/A" should be reported in Box to complete only where the securiisation s not a
revolving securitisation
Credit quality deterioration {Confirmed/Uncon
N7 sTssa6
trigger confirmation firmed/N/A} Field codes are highlighted in amber where:
- feld s eft lank
nconfitmed i reported; or
- "N/# d and STSS45- N/A”; or
~"N/A" isreported and STSS45-Early termination confirmation is not"N/A'; or
- field has errors in format.
Confirmation and concise explanation Aconcise explanation where
Pursuant to the Master Transfer Agreement the
where applicable, on deterioration in (a) deterioration in the credit applicable, on how the provisions in Art
Issuer may purchase any Subsequent Portfolio Items 2.3 and 2.4 of Annex 19 of Commission
e the credit quality of the underlying quality of the underlying 21(6)(a) of Regulation (EV) 2017/2402 | Article 21(6)(a) Concise Explanation Dalegsted Regulaton (E01 2015/580
s e exposures pursuant to Artile 21(6) (2) exposures are reflected in the transaction
S AT S e 2 ‘of Regulation (EU) 2017/2402 documentation.
circumstance that (i) on any Calculation Date, the redit quality
Delinquent Ratio exceeds the Delinquent Relevant deterioration trigger confirmation is not "N/
Credit quality deterioration | Threshold, or (ii) on 2 {two) consecutive Calculation
sTssa (Xt
N J trigger explanation Date, the Default Ratio exceeds the Default Relevant. (IR Field should be left blank ige
Threshold. Reference is made to the relevant is equal to N/A.
defintions set forthinthe section of e Prospectus
headed "Terms and Conditions of the Notes", to the Field codes are highiighted in amber where it i not the case orfeld has errors in format.
Condition 11 (Trigger Events and Early Termination
Events) and to the section of the Prospectus headed
"Transaction Documents - Descriptio of the Master
Transfer Agreement".
Confirmed Box to complete should contain the confirmation Idieator
(Confirmed/Unconfirmed/N/A).
"N/A" should be reported in Box to complete only where the securitisation is not a
revolving securitisation
Insolvency-related event {Confirmed/Uncon
N1 stssa7
confirmation firmed/N/A) Field codes are highiighted in amber where:
field s left blank
"Unconfirmed" s eported; or
"N/A" and STS545-§ “N/A"; or
"N/A" s reported and STSS45-Early termination confirmation s not”N/A; or
Confirmation and concise explanation, / port e o . /A
field has errors in format. A concise explanation, where
1 on oceurrence of an (b) occurrence of an insolvency- | applicable, on how the provisions or
insalvency- " ¢ 4 of Annex iss
Pursuant to the Master Transfer Agreement,the nsolvency.related event of the related event of the orginator or | triggers in Art 21(6)b) of Regulation | Article 21(6)b) Concise Explanation ttems 2:3 and 2.4 of Annex 19 of Commission
‘originator or servicer pursuant to Delegated Regulation (EU) 2019/980
Issuer may purchase any Subsequent Portfolio servicer (EU) 2017/2402 are reflected in the
Article 21(6) (b) of Regulation (EU)
during the Purchase Period, provided that no Early oy transaction documenttion.
Termination Event has occurred. The Early
Termination Events include,intr aia, insolvency, "
2 U related event confirmation s not "N/A"
nsolvency-related event | MindinE=up, iqidation or dissolution of Agos or ay
N120 sTssa7 Py third party Servicer. Reference is madie to the {TEXT-10000) Field should be left s equal
CpE relevant definitions set forth in the section of the. 19 should belef s equal
Prospectus headed "Terms and Conditions of the
tates],Sofhe ConduionL (Thesen Eeaus andEar Field codes are highlighted in amber where it is not the case or field has errors in format.
Termination Events) and to the section of the
Prospectus headed "Transaction Documents -
Descripton of the Master Transfer Agreemen”,
Confirmed Box to complete should contain the confirmation indicator
(Confirmed/Unconfirmed/N/A).
"N/A" should be reported in Box to complete only where the securitisation is not a
revolving securitisation
Pre-determined threshold {Confirmed/Uncon
e stssas
value confirmation firmed/N/A} Field codes are highlighted in amber where:
feld i e blank
"Unconfirmed" s reported; or
/AT and STSS45-4 "N/A; or
"NJA" i reported and STSS45-Early termination confirmation is not"N/A"; or
field has errors in format.
Pursuant to the Master Transfer Agreement, the Aconcise explanation, where
Rt bl Confirmation and concise explanation, applicable, on how the provisions or
P e e e O where applicable, on value of the (c) value of the underlying tiggers in Art 21(6)(c) of Regulation
S e i underlying exposures held by the SSPE exposures hld by the SSPE falls | (EU) 2017/2402 are reflectedinthe | o0 Concise Explanation tems 2.3 and 2.4 of Annex 19 of Commission
s e fall below a pre-determined below a pre-determined transaction documentation, using cross:| i Delegated Regulation (EV) 2019/980
T e e the total threshold pursuant to Artcle 21(6) (c) threshold veferences to the relevant sections of
bal oE ; \Ay & (taking " 5 of Regulation (EU) 2017/2402 the underlying documentation where
i e -~ e gt G Box contain Pre-d the information can be found
o the payment to be effected for the purchase of resholdalis confrmaton e ot /AL
N122 STSs48. e eyses e succeeding Payment Date) is higher than 15 per. {TEXT-10000} Field should be left. threshols
cent. ofthe Principal Amount Outstanding of the o
Receivables included in the Initial Portfolio as of the .
First Valuation Date. Reference s made to the
e e Field codes are highiighted in amber where it i not the case or feld has errors in format.
Prospectus headed "Terms and Conditions of the
Notes", to the Condition 10 (Tigger Events and Early
Termination Events) and to the section of the
Prospectus headed "Transaction Documents
Description of the Master Transfer Agreemen”,
Confirmed Box to complete should contain the confirmation idicator
(Confirmed/Unconfirmed/N/A).
"N/A" should be reported in Box to complete only where the securitisation is not a
revolving securitisation.
New underlying exposures. {Confirmed/Uncon ® &
iz J Va\\u're 5e‘ne'r‘al\an firmed/N/A} Field codes are highlighted in amber where:
confirmatior - field s left bl:
~Unconfirmed" is reported; or
- N/A”; or
~N/A" isreported and STSS45-Early termination confirmation is not"N/AT; or
Confirmation and concise explanation, / s v /
- field has errors in format. (d) a failure to generate.
he onafailure to o o g Aconcise explanation, where
generate sufficient new underlying applicable, on how the provisions n Art
Pursuant to the Master Transfer Agreement,the exposures meeting pre- Items 2.3 and 2.4 f Annex 19 of Commission
exposures mesting pre-determined 21(6)d) of Regulation (EV) 2017/2402 | Artcle 21(6)(d Concise Explanation
Issuer may purchase any Subsequent Portfoli e determined credit qualty 26 of Reguaton (€0) 2017/ o i Delegated Regulaton (EU) 2019/980
during the Purchase Period, provided that no Early fthe rovaling porod under Aice (tigger for termination ofthe | & efete I
Termination Event has oceurred. The Early revalving period)
21(6) (d) of Regulation (EU) 2017/2402
Termination Events include, inter alia, the 6) () © (€0 & Boxto.
R T circumstance that Agos has not exercised the Sale exposures failure generation confirmation is not “N/A".
Option for 3 three) consecutive Optional Purchase
N1za sTssag filure generation (TEXT- 10000}
e Dates. Reference s made to the relevant defnitons | © 5 Field should be left
e set forth in the section of the Prospectus headed confirmation is equal to N/A.
"Terms and Conditions of the Notes", to the
Condition 11 (Trgger Events and Early Termination Field codes are highlighted in amber where it i not the case orfeld has erors i format
Events) and to the section of the Prospectus headed
"Transaction Documents - Description of the Master
Transfer Agreement”.
i) Box to. ol contain (€
Ni25 50 Participant duties. {Confirmed/Uncon Field codes are highlighted in amber where:
confirmation firmed} - field s left blank; or
- feld is equal to "Unconfirmed’; or
Confirmation and optional comment
" field has errors in format.
specifes all of the requirements under onformaton regarding Confirmation that the transaction
The contractual obligations, duties and Article 21(7) (a) of Regulation (EU) » documentation specifies all of the Item 3.2 of Annex 19 of Commission Delegated
ntractual obligations of the Article 21(7) nfitmation
responsibilities of the Servicer, the Representative of 2017/2402 on the contractual comaea d":ui‘: softhe | requirements under Article 21(7)(a) of | AEe 2107)e) Confirmatior Regulation (EU) 2019/980
the Noteholders and the other service providers are obligations, duties and responsibilities Regulation (EU) 2017/2402.
set out i the relevant Transaction Documents. For of the sericer and the trustee, ifany, | Box to complete may contain aditonal explanation.
N126 STSS50 further details, see Prospectus {TEXT-5000} and other ancillary service providers.
headed “Transaction Documents - Descrption of the Field codes are hghiighted in amber where the field has errors in format.
‘Servicing Agreement”,“Transaction Document
Descripion of the Cash Allocation, Management and
Payments Agreement”.
Confioned contain I
N127 51 Servicing Continuity {Confirmed/Uncon Field codes are highlighted in amber where:
oS! confirmation firmed) - feld isleft lank; or
Confirmation and optional comment § .
that the securitisation documentation  fleld is equal to "Unconfirmed"; or
" || - feld has errors in format.
Article 21(7) (b) o Regulation (EU)
Jihe Sepvicne Qepes ment contains piovsions gy od 2017/2402 on the processes and Confirmation that the securitisation
CCE RO AN DL EE D responsibilities necessary to ensure the Item 3.2 of Annex 19 of Commission Delegated
result i i firmation
SRS COTE T R deful b o annency o Poisions reauiements o ricle 210 ot | 21710) Conimati Regulaton (1) 201580
L 2 8 the servicer does not resultina Regulation (EU) 2017/2402.
appointment of aBack-Up Servicer upon request of e e Sox 0 complete may contain addition! explanat
\ " “ ° ermination of servicing, such asa | Box to complete may contain additonal explanation.
i sress Servicing Continuity th ssuer and the replacement of the defaultedor | - [T TR B S

insolvent Servicer with a substitute servicer, which
the Issuer shall find with the cooperation of the Back-
Up Servicer Faclitator (for further details, see the
section of the Prospectus headed “Transaction
Documents -Description of the Servicing

Agreement’

the servicer in

Id cod in amber where the field has errors in format.

such case.
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Box to complete should contain the confirmation indicator
(Confirmed/Unconfirmed/N/A).

N/A should be reported in Box to complete when the transaction does not have

iz srsssz Derivative Counterparty (Confimed/uneon | (. i oionalcomment | 297EVeS
I I oy that the transaction documentation
satisies allofthe information referred | 710 <09% 21¢ MENlghted n amber where:
om0 ot e field s left blank; or Confirmation that the transaction
) s aos field i equal to "Unconfirmed"; or (cJperivative Counterparty documentation satisfes allof the Artice 210)6) Confirmation item 3.8 of Annex 19 of Commission Delegated
Py e | feld has errors informat. Continuity Provisions information referred to n Artcle 21(7) Regulation (EU) 2019/980
The Intercreditor Agreement contains provisions counterparties in the case of their (€)of Regulation (£0) 2017/2402
aimed at ensuring the replacement of the Hedging defautt nsolvency, and other
3o srsss2 Derivative Counterparty ;f:;':;:m";::;r,:‘r ‘,’:::e“r;::r';: G | specified events, where 3pRICEBIE. | 5oy 1o compiete may contain additonal explanation.
I section of the Prospectus headed “Transaction
e e e Field codes are highlighted in amber where the field has errors in format.
Agreement”).
/A Box to complete should contain the confirmation indlcator
(Confirmed/Unconfirmed/N/A)
r . e Commedfnan| et ot /A" should only be reported where not applicable.
Continuity confirmation firmed/N/a} 16 cod in amber where:
satisfies all of the nformation under | - field i eft blani; or
Artcle 21(7 (c) of Regulation (EU) ~fild s equal to “Unconfirmed"; or
2017/2402 on provisions that ensure | field has errors in format.
the replacement of liuidity providers
in the case of their default insolvency,
and other specified events, where
sz srsss Liquidity Provider ] applicable. Box to complte may contain additional explanation.
Continuity comment
Field codes are highlighted in amber where the fild has errors in format. Confirmation that the ransaction
(c)Account Bank Continuity | documentation satisfes al o the Item 3.8 of Annex 19 of Commission Delegated
Provsions information under Artce 21(7 (c)of | A"1° 21(7)€) Confimation Regulation (EU) 2019/980
e Box contain (c Regulation (EU) 2017/2402.
Account Bank Continuity {Confirmed/Uncon Field codes are highlighted in amber where:
s sTsss3 confirmation Confirmation and optional comment | - fild is eft blank; or
that the transaction documentation field i equal to "Unconfirmed"; or
satisfiesal o the information under | - feld has errors in format.
Aricle 21(7 () of
The Cash Allocation, Management and Payments 2017/2402 on provisions that ensure
Agreement contains provisions aimed at ensuring the replacement of the account bank
the replacement of the Account Bank, in case of its inthe case o theirdefault Soency, | o L anaton
Account Bank Continuity | defaul, insolvency or other specified events(for and other specified events, where
st oTsss comment further detail, see the section o the Prospectus | (11 *0°0) applicable.
e e ey Field codes are highlighted in amber where the field has errors in format.
Cash Allocation, Management and Payments
Agreement”).
Cxiilnid 80x to compl contain (c
Debt situation
135 — B {Confirmed/Uncon Field codes are highlighted in amber where:
iy firmed) ~fild s left blank; or
~fild s equal to "Unconfirmed"; or
fild has errors in format.
Conf ] 1 comment
The Master Transfer Agreement, the Servicing that the underlying documentation ot e e
Agreement and the Collection Policy attached sets out i clear and consistent terms, Clear and consistet defintions | CoceTenanon seis a0t dearand, e 2.2.2 of Annex 19 of Commisson
thereto set out in clear and consistent terms definitions, remedies and actions relating tothe reatmentof | S HER IO ST B Aricle 21(9) Confirmation Delegated Regulnton (€0) 3019/980
definitins, remedies and actions relating to relating to the debt stuations set out problem loans euionssesout 1 Anile 21(9) of
T :’:S':j:&";:;’:::f:j:‘;v"e’“‘:jf‘sz:j:m ‘l"n‘j‘;j;fni“g’ of Regulation (EU) | oy o complete may contain additional explanation Regulation (EU) 2017/2402.
N136 sTssss \ceses charge " e ang | (TEXT-5000}
s Field codes are highlighted in amber where the field has errors in format.
made to the sections of the Prospectus headed
"Transaction Documents - Description of the Master
Transfer Agreement”, “Description of the Servicing
Agreement” and “The Procedures”.
el contain I
Confirmation that the securitisation
Priorites of payment and documentation sets out the priorties
N137 sTssse tiggered events ﬁﬁ:‘:‘d’;“‘” Uneon el coes o nighied n amber where of payment and trigger events
confirmation feld s caual 6 “Unconfirmed'sor pursuant to Artiles 21(9) of Regulation
~fild has errors in format. (E0) 2017/2402
The Transaction Documents clearly specify the
Priortes 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 Prioriy of Payments which will materially
adversely affect the repayment of the Notes,
Pursuant to the Cash Allocation, Management and
Payments Agreement and the Intercreditor Confirmation and optional comment
Agreement, ) the Calculation Agent has undertaken that the securitsation documentation pioritesof payment and e 3.4 of Amex 19.of Commisson
to prepare, on or prior to each Investor Report Date, sets out the prioriies of payment and Timors evente Article 21(9) Confirmation Delegated Regulation (EU) 2019/980
the SR Investor Report setting out certain trigger events pursuant to Articles Confirmation that the securtsation
information with respect to the Notes (including, 21(9) of Regulation (EV) 2017/2402
Prioriies of pays inter alia, ich trigger changes in the. Box to complete may contain aditional explanation. documentation sets out the priorties
Securitisation Regulation and the applicable ooy 2077200
Regulatory Technical Standards, and (i) subject to
receipt of the SR Investor Report from the
Calculation Agent, the Reporting Entity has
undertaken to make it avalable to the investors in
the Notes through the Securitisation Repository.
Reference is also made to sections of the Prospectus
headed “Terms and Conditions of the Notes,
“Transaction Documents - Description of the
Intercreditor Agreement” and “Transaction
Documents - Description of the Cash Alocation,
Management and Payments Agreement’”.
il 80x to compl contain (c
Confirmation that the provisions under
iz srsssy Timely resolution of {Confirmed/Uncon Field codes are highlighted in amber where: Artcle 21(10) of Regulation (EU)
conflits confirmation firmed) ~field i lft blank; or 2017/2402 relating to the timely
~fild s equal to “Unconfirmed"; or resolutions of conflcts are met.
fild has errors in format.
e
e P that the provisions under Article Timely resolution of conficts Items 3.4.7 and 3.4.8 of Annex 19 of
21(10) of Regulation (EU) 2017/2402 between classes of investors & Artcle 21(10) Confirmation Commission Delegated Regulation (EU)
resolution of conflics between Noteholders of
relating to the timely resolutions of responsibiltes of trustee: 2019/980
s s e Ta S e conflcts are met. Confirmation that the provisions under
PR S rights to Noteholders and clearly dentify the Box to complete may contain additional explanation. il 21010) ot Retonon 601
N140 sTsss7 e oot responsibiltes of the Representative of the {TExT-5000) 501772402 reting o he timely
Noteholders; therefore, the provisions of article 21, Field codes are hghlighted in amber where the fild has errors in format. e o e !
paragraph 10, o the Securtisation Regulation
relating to the timely resolution of confiicts are met.
Reference is also made to the section of the
Prospectus headed “Terms and Conditions of the
Notes”.
Crilni contain [C
i for historical data, then the that
Historical Default and Loss the information willbe available on deman
N1a1 sTssss Performance Data ‘ffv"’""::;"*" Uncon
confirmation Field codes are highlighted in amber where:
~fild s left blank; or
~fild s equal to "Unconfirmed"; or
~field has errors in format.
Under the Intercreditor Agreement (i) Agos has
confirmed that, as initial holder of a portion of the
Class AL Notes and the Class A2 Notes, the
Mezzanine Notes and the Junior Notes, it has been,
before pricing, in possession of, and it has made.
available to potentia investors i the Notes, through Confirmation and optional comment
the Securitisation Repository, data on static and that the data required to be made
dynamic historical default and loss performance, available under Article 22(1) of
stich as delinquency and default data, for Regulation (EU) 2017/2402 i available
substantially similr exposures to those being on static and dynamic historical Confirmation that the data required to
securitised, and the sources of those data and the. default and loss performance, Historical Default and Loss be made available under Article 22(1) tem 2.2.2 of Annex 19 of Commission
Historical Default and Loss | 2241 for claiming similariy, provided that such data Box to complete may contain aditional explanation. Performance Data of Regulation £U) 2017/2402 s Aricle 2201) Confirmation Delegated Regulation (EU) 2019/980
cover a period of at least 5 (five] years, and (i) in available, stating clearly where the
e sTssss Performance Data case o ranste of any Notes by Agos to thirdparty | X500} information can be found.
comment Field codes are highlighted in amber where the feld has errors in format.
investors after the ssue Date, it has undertaken to
make available to potentia investors n such Notes
before pricing, through the Securitisation
Repository, data on static and dynamic historical
default and loss performance, such as delinquency
and default data, for substantialy similar exposures.
10 those being securitised, and the sources of those.
data and the basis for claiming similariy, provided
that such data cover a period of at least 5 (five)
Years. Reference is also made to section of the
Prospectus headed “Transaction Documents -
Description of the Intercreditor Agreement”.
A e
2 Statement where the data required to | Artile 22(1) of Regulation (EU) 2017/2402 can be found.
HistoicalDefault and Loss | N119¢" of @ ortion ofthe Class AL Notes and the be made available under Article 22(1)
N1z sTssss Class A2 Notes, the Mezzanine Notes and the Junior | (TEXT-1000)
Performance Data ocation of 017/2402 can be | Field codt in amber where:
Notes, in possession of and it has made available,
e found. ~field i left blank for publi securitsations; or
field has errors in format.
and (i) in case of transfer of any
Confirmed
Box consain « Confirmation that a sample of the
underlying exposures was subiect to
i srssss Sample external verifcation {Confirmed/Uncon Field codes are highlighted in amber where: o e
confirmation firmed) field i left blani; or
ld sl mconfrmed'sor issuance of the securlties by an
e e appropriate and independent party.
Pursuant to aricle 22, paragraph 2, of the EU
Securitisation Regulation, an external verification
(including verification that the data disclosed in the
Prospectus in respect of the Receivables are
accurate) has been made i respect of the Inital Confirmation and optional comment
Portfolo prior to the Issue Date by an appropriate. that a sample of the underlying
and independent party and no significant adverse exposures was subject to external Sample of the underlying
findings have been found, The verifcation has verifcation prior to the issuance of exposures subject to external Article 22(2) Confirmation /A
confirmed: (i) that the data disclosed in this the securities by an appropriate and verifications Confimation that a sampleof the
Prospectus in respect of the Receivables are. independent party pursuant to Artcle
e e 202 o Resutaion () 20172402, | BO¥1® complete may contan additional explanation underlying exposures was subect to
N1ss sTssse (TEXT-5000) external verification prior to the

comment

provided in the documentation and in the IT
systems, in respect of each selected position of the
sample of the Initial Portfolio  with confidence
levels and error rates in line with the EBA Guidelines
on STS Criteria; and (i) that the data of the.
Recelvables included in the Initial Portfolio
contained in the loan-by-loan data tape prepared by
Agos are compliant with the Eligibility Criteria that
are able to be tested prior to the Issue Date.
Reference i also made to section of the Prospectus
headed “The Portfolios”.

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

fssuance of the securities by an
appropriate and independent party.
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contain (c

Liability cash flow model {Confirmed/Uncon Field codes are highlighted in amber where:
Nass =D confirmation (prior pricing) firmed} - field is left blank; or
(through Bloomberg/Index) which precisely investors prior to pricing and location
Receivables and the payments flowing between the pursuant to Article 22(3) of flow model is available
Originator, the investors in the Notes, other third Regulation (EU) 2017/2402. and may contain any additional explanation.
any Notes held by Agos to third party investors after Field codes are highlighted in amber where:
cash flow model (through Bloomberg/Index) which Confirmation that a liability cash flow
other third parties and the Issuer (for further details, model to potential investors available. After pricing, confirmation
e o -
Liability cash flow model {Confirmed/Uncon
nNasg STSSE0 confirmation (after pricing) firmed) Field codes are highlighted in amber where:
Pursuant to the Intercreditor Agreement Agos has that after pricing, such information
in the Notes upon request, through the Article 22(3) of Regulation (EU)
‘Securitisation Repository, a liability cash flow model 2017/2402.
N149 STSS60 pricing) the course of the Securitisation) which precisely {TEXT-5000} Baxto complete may contain the concise explanation.
parties and the Issuer (for further details, see the
Description of the Intercreditor Agreement”)
N/A
classification is equal to "residential mortgages” or "auto loans/leases”
“residential mortgages” or "auto loans/leases"
s srsset Environmental performance {N/A/Available/No | Field cod 1 amber where
assets financed by residential loans, or [ - "N/A" is reported and STSS10-Underlying exposures classification is equal to erformance of underlying assets financed by residential loans, or
auto loans or leases is available. “residential mortgages" or "auto loans/leases" or P ing A "
" auto loans or e ilable Article 22(4) Concise Explanation N/A
pursuant to Artice 7 (1)(a) of - IN/A" dand 10| residential loans or car loans or | pursuant to Article 7 (1)(a) of
emton 01t |t eras ool Rt 22
of Regulation (EU) 2017/2402. When Environment performance confirmation for STSS61 is ‘Available’, box to complete
wst | stssen EronselSEps rext10000) When Envronment perormance confrmationfor STSS61 i difeent rom vl
iz contain (<
Article 7 compliance {Confirmed/Uncon Field codes are highlighted in amber where:
Nis2 S8 confirmation firmed} - field is left blank; or
thereto have acknowledged that the Originator shall Confirmation and optional comment
be responsible for compliance with article 7 of the that the originator and the sponsor
designated as Reporting Entity, pursuant to and for to Article 22 (5) of Regulation (EU)
wss | smsar e it o capacyss | e sl
e
otz contain (€
Ni54 S1sse2 Underlying information {Confirmed/Uncon upon such a request.
information under point (a) of the first subparagraph Article 22 (5) of Regulation (EU) (E) 2017/2402;
Reguation) and (1) I case "“”""’“’”‘"V N"D'E: Boxto complete may contain additional explanation. responsible for compliance with | 74} (2) "‘“ peen "‘;"f avalableto e gas) Confirmation N/A
wss | e s s derabn t ke vl potentall | TET5000F arice? e g oon
investors in the Notes before pricing, through the Field codes are highlighted in amber where the field has errors in format. - the information required by Article
Securitisation Repository, the information under 7(1) (b) to (d) has been made available
point (a) of article 7, paragraph 1, of the EU. before pricing at least i draft or initial
wss | s pesspcnl (confimedjuncon B e
oty field is equal to "Unconfirmed"; or
As to pre-pricing information, Agos (i) has confirmed
‘that before pricing it has been, as initial holder of a
documents under points (b) and (d) of the first that the information required by
Article 7(1) (b) to (d) has been made
Securitisation Regulation and (i) in case of transfer available before pricing at least in
of any Notes by Agos to third party investors after draft or inital form pursuant to Article
e S o e e et 8 22 (5) of Regulation (EU) 2017/2402 | Box to complete may contain additional explanation,
N157 STSS62 ’ {TEXT-5000}

documentation comment | to potential investors n the Notes before pricing,
through the Securitisation Repository, the
information and the documents under points (b) and
(d) of article 7, paragraph 1, of the EU Securitisation
Regulation. For further details see the sections of
the Prospectus headed “Transaction Documents -
Description of the Servicing Agreement”,
“Transaction Documents - Description of the Cash
Allocation, Management and Payments Agreement”,
“Transaction Documents - Description of the
Intercreditor Agreement” and "General
Information".

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

0082070000001 EUOT: 2009593409 2
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Instructions

Column header

FSD reference

RTS field code

Mandatory/Conditional/Optional

Field name

Box to complete
Field format
Field description

Technical guidance
RTS field name

RTS Content to be reported

Background information:

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

applicable explanation type for this field
Background information:

Article of Regulation (EU) 2019/980

Format symbol
{ALPHANUM-n}
{CA_CODE}



{Confirmed/Unconfirmed/N/A}

{Confirmed/Unconfirmed}

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

{LEI}

{LIST}

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

{Y/N}




In order to import a (new) draft STS notification record you must follow the below steps:

1. After accessing the STSRE Register, you must click on the “STS notification records” tab and the “Upload

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

2. Click on the “Choose file” button.

3. Select the .xIsx file to upload.

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

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

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

Technical reference number for the reporting element
Indicates the corresponding RTS code for each reporting element (where available).
Several reporting elements may be related to the same RTS reference.
Example: LEI for securitisation parties have been split into the relevant boxes (either sponsor, originator,
Indicates the reporting element's status due to XLS and application validations rules

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

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

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

- Forbidden(F) = the reporting element is forbidden
Element name
Content to be reported
Element formatting (see below table for further explanation)
Reporting element definition
Lists the technical guidance for that reporting element.
Lists the consistency rules applicable on the reporting element.
Indicates the corresponding RTS name for each reporting element (where available).
Several reporting elements may be related to the same RTS reference.
Indicates the corresponding RTS content to report for each reporting element (where available).
Several reporting elements may be related to the same RTS reference.

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

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

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




Drop-down list with:
- N/A - Not Applicable where this reporting element is not applicable for that STS notification
- Confirmed - where legal requirement is confirmed
- Unconfirmed - where legal requirement is not confirmed
Drop-down list with:
- Confirmed where legal requirement is confirmed
- Unconfirmed where legal requirement is not confirmed
Full country name:
- {COUNTRY_EU} - drop-down list with EU countries
- {COUNTRY_EU_LIST} - list of EU countries separated with semi-colon
- {COUNTRY_WORLD} - drop-down list with worlwide countries
- {COUNTRY_WORLD_LIST} - list of worlwide countries separated with semi-colon
Dates shall be formatted in text with the following format: YYYY-MM-DD.
ISIN code, as defined in ISO 6166 with 12 alphanumerical characters
Legal entity identifier as defined in ISO 17442 with 20 alphanumerical characters
Drop-down list
Drop-down list with:
- N/A - Not Applicable
- Available
- Not Available
Securitisation ID + 2 digitstclassification or 3 digitsclassification
20 characters LElI + T + YYYY + max3digitsclassification for ABCP Securitisation
Free text field up to n UTF8 characters.
Drop-down list with:
-Y-Yesortrue
- N - No or False




Amendment Id | Version [Amendment date |Amended RTS Amended technical
field reference
1 1,2 01/02/2022 STSSS18 N34/N35




Amendment explanation Amended documents

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




