BACKGROUND INFORMATION: BACKGROUND INFORMATION:
FIELD BACKGROUND INFORMATION: BACKGROUND INFORMATION: BACKGROUND INFORMATION: BACKGROUND INFORMATION:
BOX TO COMPLETE FOR STS NOTIFICATION ARTICLE OF REGULATION (EU) LINK WITH PROSPECTUS DIRECTIVE /
NUMBER FIELD NAME APPLICABLE EXPLANATION TYPE FOR THIS FIELD FIELD FORMAT FIELD DESCRIPTION
2017/2402 REGULATION
sstso | LE1of irst Contact Point: 969S00VHTIZNPYWOYFS3 st contactpoint \/A (General information) e Artce 27 (1) First contact point Legal Entity dentifier (LEI) of the entity designated as the first contact point and [ Item 3.2 of Annex 19 of Commission
Autorité des Marchés Financiers name of the relevant competent authority Delegated Regulation (EU) 2018/980
Class A Notes: FRO0140048R4
R0014004852
R00140048T0 Where available under Item 3.1 of Annex
Wh lable, the international dentification code (ISIN) or codes, or if no ISIN, th
sTss1 :FRO0140048U8 Instrument identification code N/A (General Information) {sIN} N/A e o e :2':(::;:’5”:::'”:;5:::"'°" code (1SN or codes, or fno 20119 of Commission Delegated Regulation
Class E Notes:FR0014004801 “ 2551 ) (EU) 2019/980.
Class F Notes: FR00140048P8
Class G Notes: FR00140048Q6
Item 4.2 of Annex 9 C
STSS2  |5493003CSECZD3NDSV63 Legal Entity Identifier (LEI) N/A (General Information) (Leny N/A The LEI of the originator(s) and sponsor(s), and where available original lender(s). D:I"e‘ga(ez RE’;"L::UD“"('ES';;';’;‘ 550
I
sz | Notification identifier /A (Generalinformation) ALPHANU-100) A gfs\ere reporting an update, the unique reference number assigned by ESMA to the previously notified |
Th identifier assigned by the reporting entit d th Article 11(1) of Delegated
STSS4  |5493003CSECZD3NDSV63N202101 Unique identifier N/A (General Information) {ALPHANUM-100} N/A e unique identifier assigned by the reporting entity in accordance with Article 11(1) of Delegated
Regulation (EU) 2020/1224
STSSS | Prospectus dated 21 July 2021 and approved by French Financial Markets Authority on 21 July 2021 under visa FCT N°21-06 Prospectus identifier N/A (General Information) {ALPHANUM-100} N/A Where available, the prospectus identifier as provided by the relevant competent authority. N/A
STSS6 | European DataWarehouse GmbH Repository N/A (General {ALPHANUM-1000} N/A Where available, the name of the registered securitisation repository. N/A
Section 4 of Annex 9 of C
STSS7  |NORIA2021 name N/A (General Information) {ALPHANUM-100} N/A The securitisation name. DZCIE';"(E d"REg“L:‘I::‘D:(EL;";'&'f/';gc
le, th
sTSS8  |France Country of establishment N/A (General Information) {COUNTRYCODE_2} Article 18 and 27(3) ;Nh:”z(a;’a”“ e, the country of establishment of the originator(s), sponsor(s) SSPE(s) and original |/
lenderfs).
The type of securitisation:
-non-ABCP securitisation;
TSS9 |non-ABCP securitisation N/A (General Information) {usT) N/A N/A
-ABCP transaction;
-ABCP
The type of underlying exposures including: 1)
residential loans that are either secured by one or more mortgages on residential immovable
property or that are fully guaranteed by an eligible protection provider among those referred to in
Article 201(1) of Regulation (EU) No 575/2013 and qualifying for the credit quality step 2 or above as
set out in Part Three, Title I, Chapter 2 of that Regulation;;
2) commercial loans that are secured by one or more mortgages on commercial immovable property,
including offices or other commercial premises; 3) credit
facilities provided to individuals for personal, family or household consumption purposes;
STSS10 | credit facilities provided to individuals Underlying exposures classification N/A (General Information) {usT} N/A 4) credit facilities, including loans and leases, provided to any type of enterprise or corporation; | N/A
5) auto loans/leases;
credit card receivables; )
trade receivables; 8)
other underlying exposures that are considered by the originator or sponsor to constitute a distinct
asset type on the basis of internal methodologies and parameters;
Where a prospectus has been drawn up in compliance with Regulation (EU) 2017/1129 , the
iginator and hall provide the date on which th t d.
STSS11 |26uly 2021 Issue date N/A (General Information) {DATEFORMAT} N/A eriginator and sponsor shall provida the date on Which the prospectus was approve N/A
Inall other cases, the originator and sponsor shall provide the closing date of the most recent
transaction.
sTss12 |271uly 2021 Notification date N/A (General Information) (DATEFORMAT} N/A The date of notification to ESMA. N/A
) ) ) Where an authorised third-party has provided STS verification services in accordance with Article
Compl th the STS-Crit firmed by the authorised third party firm "Prime Collateralised Securities (PCS) EU SAS"
STSS13 2:'3 ';'{‘;W' O e e AT e e R il TR o el e T S o) " | Authorised Third party N/A (General Information) {ALPHANUM-100} Article 27(2) 27(2) of Regulation (EU) 2017/2402, a statement that compliance with the STS criteria was confirmed | N/A
4 by that authorised third party firm,
Where an authorised third-party has provided STS verification services in accordance with Article
STSS14 | Prime Collateralised Securities (PCS) EU SAS Authorised Third party (name and country of establishment) N/A (General Information) {ALPHANUM-1000} Article 27(2) 27(2) of Regulation (EU) 2017/2402, the name of the third party’s name and the country of N/A
X T Where an authorised third-party has provided STS verification services in accordance with Article
T I M-
STSS15 | French Autorité des Marchés Financiers Authorised Third party (name of competent authority) N/A (General Information) {ALPHANUM-100} Article 27(2) 2702)of Regulation () 201972403, the mame of the comperent autherity that s suthorieed . |/
srssig | Notapplicable 75 status /A (Generalinformation) ALPHANUM-1000) Artile 2765) Areasoned notification by the originator and sponsor that the securitisation is no longer to be A
considered as STS.
A ‘Yes’ or ‘No’ stats 1t as te hether the it iginal lend dit instituti
STSS17 | ves Originator (or original lender) not a credit institution N/A (General Information) /Ny Article 27(3) e or N statement as fo whether Ihe originator or original lender is  eredit institution or N/A
investment firm established in the Union.
Where the answer to field STSS17 is ‘No’, confirmation that the originator's or original lender’s credit-
STSS18 | Not applicable Originator (or original lender) not a credit institution N/A (General Information) {ALPHANUM-1000) Article 27(3) granting criteria, processes and systems in place are executed in accordance with Article 9 of N/A
Regulation (EU) 2017/2402.
Where the answer to field STSS17 is ‘No’, confirmation that the credit-granting as referred toin
I M-
STSS19 | Not applicable Confirmation that the credit granting s subject to supervision | N/A (General Information) {ALPHANUM-1000) Article 27(3) Article 27(3)o) of Regulation (EU) 2017/2402 s subject tosuperuision. N/A
For the purpose of compliance with Article 20(1) of the EU Securitisation Regula-tion and the EBA STS Guidelines Non-ABCP.
Securitisations with respect to the legal opinion provided by qualified external legal counsel, the sale and assignment of the The STS notification shall provide a concise explanation on how the transfer of the underlying tem 3.3 of Annex 19 of Commission
STSS20  |Receivables by the Seller to the Issuer constitutes a “cession” in accordance with Article L. 214-169-V 2° and Article D. 214-227 of the [Transfer of the underlying exposures by true sale or assignment | Concise Explanation {ALPHANUM-10000} Article 20(1) exposures is made by means of true sale or transfer with the same legal effect in a manner that is -
) Delegated Regulation (EU) 2019/980
French Monetary and Financial Code and therefore does not constitute (and cannot be deemed as) the contracting of a deb by the enforceable against the seller or any third party.
Seller or the granting of a security interest by the Seller over the Purchased Receivables.
The STS notification shall provide a concise explanation on whether any of the severe clawback
Th t of the blesis not subject t lawback provision, except of t out in Article 20(3) of Regulati Item 3.3 of Annex 19 of C
sTss21 @ assignment of the receivables s not subject to severe clawback provision, except of cases as set out n Artcle 20(3) of Regulation f\, _o.ore cjayback Concise Explanation {ALPHANUM-10000} Article 20(2) provisions referred to n Article 20 (2) (a) or (b) of Regulation (EU) 2017/2402 are found in the em 5.3 ot Annex 19 @ Commission

(EU) 2017/2402.

securitisation, and state whether the provisions in Article 20 (3) of Regulation (EU) 2017/2402 apply.

Delegated Regulation (EU) 2019/981




