France: Annex to question 1.3
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Germany: Annex to question 1.3
Securitisation Structure
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Ireland: Annex to question 1.3

Typical "true sale"securitisation structure
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Portugal: Annex 1 to question 1.3
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Portugal: Annex 2 to question 1.3
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Portugal: Annex 3 to question 1.3
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Portugal: Annex 4 to question 1.3

STC Scenario 2 — cross-border securitisation
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Spain: Annex to question 1.3
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Sweden

Secured Loan Structure
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True Sale Structure
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UK: Annex 1 to question |.3

Paradigm Structure: Bond Funding of Term Transaction

Asset Pool
Cashflow
\ 4
Transfer
of Assets . Subordinated
. » Special Purpose Coan
origiater Vehicle <
Proceeds
of Funding
Proceeds Payment of Interest
and Principal
A\ 4

Bond Funding

via Capital Markets

Subordinated
Loan Provider




UK: Annex 2 to question |.3
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UK: Annex 3 to question |.3
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UK: Annex 4 to question 1.3
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UK: Annex 5 to question |.3
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