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DISCLAIMER

The information in this asset report has been prepa  red by Société Générale for information purposes on ly.

Nothing in this asset report is to be construed as an offer for services or products or as an offer or solicitation for the purchase or sale of
securities or any other financial product. The info rmation has no regard to the specific investment ob jectives, financial situations or particular
needs of any recipient.

While the information is based on sources believed to be reliable, no guarantee, representation or war  ranty, express of implied, is made as to its
accuracy, correctness or completeness.

This asset report is based on all outstanding issua nces of SOCIETE GENERALE SFH as of end of April 201 4. The information thereafter is
representative of the pool of assets thatisusedt o guarantee those issuances. Investors are advised to take into account factors of uncertainty and
risk when basing their investment decisions on info rmation provided in this document.

Société Générale does not act as an advisor to any  recipient of this document, nor owe any recipient a ny fiduciary duty and the information should
not be construed as financial, legal, regulatory, t  ax or accounting advice.

Recipients should make their own independent apprai sal of the information and obtain independent profe ssional advice from appropriate
professional advisers before embarking on any cours e of action.
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ASSET REPORT SG SFH

OVERVIEW DATA
Value of Loans granted as guarantee as of 30/04/2014
Country France
Total Qutstanding Loan Balance 23,562,220,433
NMumber of Loans 331,397
Number of Borrowers 233 247
Average Loan Balance 71,100
WA Seasoning (in months) 59
WA Remaining Term (in months) 156
% of Variable Loans 7.59%
WA Indexed LTV (Loan Balance/ Indexed val,) (e.g. 85% or 0.85): 61.19%
WA Unidexed LTV (Loan Balance/ original Val.) (e.g. 85% or 0.85) 64 64%
WAL of Loans granted as guarantee WAL of outstanding OFH
7.92 797
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ASSET REPORT SG SFH

INDEXED LTV RANGES DISTRIBUTION

In EUR m
0-=40%
=40%-=50%
=50%-=60%
=60%-=70%
=70%-=80%
=80%-=85%
=85%-=90%
=90%-=95%
=95%-=100%
=100%-=105%
=105%

Total

Total Loan Balance

5727
2 338
2 512
2782
3,089
1,762
1,846
1,811
1,695

23,562

Number of

Borrowers
108,319
23,083
21,650
21,400
22 393
12,185
12,478
12,106
11,210

233,247
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ASSET REPORT SG SFH

SEASONING
Total Loan LTV:>05%-
inmonths  Balance LTV: 0-<40%  LTV:>40%-<50% LTVS50%-<60% LTV>60%-<70% LTVST0%-<80% LTVS80%-<85% LTV>85%-<00% LTV:>00%-<05%
in EUF m
<12 1,850 275 167 192 214 M7 130 144 157 353
212-224 2295 308 170 223 248 284 156 193 274 369
224-<36 2411 169 193 296 270 300 187 297 313 126
=36-<80 6,968 978 536 645 823 1,154 776 827 757 472
=60 10,108 3,797 1273 1297 1,296 1134 512 454 10 174
Total 23 562 5727 21338 2512 2782 3,089 1762 1846 1,811 1695
LOAN PURPOSE
LTV40%- LTVS50%- LTV60%- LTVST0%- LTVS80%- LTV86%- LTVS00%-  LTV:05%-
Total Loan Bala LTV: 0-<40%

oan - EU"Fﬁ <50% <60% <70% <80% <B5% <90% <95% <100%
Burchase 21095 5,321 2249 2472 2731 1543 1,594 1579 1,483
Re-Mortgage - - - - - - - - -
Equity Release - - - - - - - - -
Renovation 308 49 35 19 4 27 29 29 30
Construction (New) 1709 322 188 217 240 144 167 150 120
Otherio Data 450 35 40 53 76 48 57 53 61
Total 23 562 5727 2512 2782 3,089 1762 1846 1,811 1,695
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ASSET REPORT SG SFH

OCCUPANCY TYPE

Total Loan Balance LTV: 0-<40% LTW=40%- LTV=60%- LTWV60%- LTV:=>70%- LTWVi=80%- LTW:=85%- LTV:>00%:- LTWV:»95%-

. =50% =50% =7T0% =30% =535% =90% =95% =100%
inELR m
Owner-occupied 17,812 4725 1,835 1,920 2,097 2,222 1,225 1,225 1,203 1,157
Buwy-to-let
Borrowsr has = 3 properties 2,804 700 KT 435 i T30 455 45 321 454
Buy-to-let
Borrower has = 2 properties - - - - - - - - - -
acation! second home 1,147 303 131 133 125 137 71 ril a7 o4
Partially Owner-occupied - - - - - - - - - -
Other - - - - - - - - - -
Total 23,562 5,727 2,338 2,512 2,782 3,089 1,782 1,648 1,811 1,685
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ASSET REPORT SG SFH

REGIONS

Total Loan LTV>05%.

I:‘-_Ia;Jn Fﬁl LTV: 0-=40%  LTV:40%-<50% LTV:>50%-<60% LTV:60%-<70% LTV>T0%-<80% LTV:>B0%-<85% LTV>35%-<90% LTV:>90%-<95% <100%
Alzace 284 43 25 25 34 44 X2 prac] 30 25
Agquitaing 1,060 205 93 109 118 140 29 103 103 a9
Auvergne 183 33 17 19 x2 23 15 16 19 19
Basse-Normandie 414 24 r 44 42 55 35 33 35 ar
Bourgogne 326 54 28 33 35 41 28 28 32 ar
Bretagne 657 14% 63 &7 &0 90 53 &0 55 50
Centre 609 116 57 54 G4 79 o4 &1 o8 &7
Champagne-Ardenne 157 prat] 17 18 21 27 17 22 23 23
Corse 185 32 18 20 | 26 16 20 16 16
Franche-Comté 115 24 10 13 13 14 9 11 11 2]
Haute-Mormandie 227 140 7 a1 G4 110 69 a0 91 90
lle-de-France 10,123 3,036 1,108 1,160 1,243 1312 65T 602 533 452
Languedoc-Roussilon 202 155 54 a1 ar 107 il a1 24 72
Limousin 101 19 9 9 12 13 7 10 12 11
Lorraine 351 61 32 30 39 51 prat 33 35 40
Midi-Pyrénées 779 147 &9 & &5 107 73 72 7O 72
Mord-Paz-de-Calaiz 990 160 &4 100 119 130 ar 100 108 103
Qlutre mer 127 10 7 9 10 21 15 19 20 18
Pays de la Loire 703 161 73 a3 495 106 65 T 73 65
Picardie 639 109 53 59 70 36 Cd 64 T2 73
Poitou-Charentes 332 73 33 33 35 41 prl 28 Y| 30
Provence-Alpes-C. d'A. 1,858 485 193 202 215 220 128 145 154 135
Rhine-Alpes 1,800 407 179 184 217 244 132 153 144 139
Mo data_France - - - - - - - - - -
Total 23,562 5,727 2338 2512 2782 3,089 1,762 1,848 1,811 1,695
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ASSET REPORT SG SFH

INTEREST PAYMENT FREQUENCY

Total Loan
LTV:>50%- LTV:60%- LTV:>70%- LTV:>80%- LTV:>85%- LTV:>90%- LTV:>95%-
Bala LTV: 0-<40% > 40%-<50%
. Eaﬁ LTV <60% <T0% <80% <g5% <00% <95%  <100%
BULLET _ _ _ _ _ _ _ _ _ _
Monthty 23 561 966 5 726 874 2337899 2512433 2781801 3089057 1761596 1846402 1811232 1694673
Quarterty 255 193 . 62 . . . . . .
Semi-annualky - - - - - - - - - -
Total 23 562 220 5 727 066 2337899 2512495 2781801 3089057 1761596 1846402 1811232 1694673
PRINCIPAL PAYMENT FREQUENCY
Total Loan LTV:>50%- LTV:60%- LTV:>70%- LTV:>80%- LTV:>85%- LTV:>90%- LTV:>95%-
Bala LTV: 0-<40% > 40%-<50%
. Eaﬁ LTV <60% <T0% <80% <g5% <00% <95%  <100%
Monthty 23 055 336 5 710 339 2312203 2460469 27008809 2088371 1706772 1767037 1761005 16483252
Quarterty / Semi-annually 2EE 163 - 82 - - - - - -
Other - - - - - - - - - -
Bullet 506 629 16 534 25 696 51964 80911 100686 54825 79365 50227 46 421
Total 23562 220 5 727 065 2337899 2512495 2781801 3089057 1761596 1846402 1811232 1694673
INTERESTRATE TYPE
Total Loan LTV:>50%- LTV:60%- LTV:>70%- LTV:>80%- LTV:>85%- LTV:>00%- LTV:>05%-
Bala LTV: 0-<40% > 40%-<50%
iy LTV <60% <70% <80% <B5% <90% <95%  <100%
Floating Rate 1789 531 506 216 277644 207859 196032 178258 100088 1172664 97 201 73 989
Fixed Rate with reset <2 years 295 479 159 951 10 035 12 050 15 390 13 592 5 371 5 954 1945 1130
Fixed Rate reset =2 but<5y 1414767 1010520 99992 88069 75579 59029 25533 24236 18 707 12 103
Fixed Rate reset =5 years 20 132 494 3 950 380 2005227 2204518 2494799 2838178 1630624 1698937 1692380 1607 451
Total 23 562 220 5 727 066 2337899 2512495 2781801 3089057 1761596 1846402 1811232 1694673
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ASSET REPORT SG SFH

ASSET COVER TEST- SG SFH (collateralised loans)

Date of Asset Cover Test J-Apr-14

= |, Adjusted Aggregate Asset Amount ]

\ Aggregate  Motes OQutstandin g Principal  Amount  (ANOPA) |

(AfA8)=A+B+C-(HC+NC)
Adjusted Aggregate Aszet Amount (ASAL) 15,420,766, 937
Aggregate MNotes Outstanding Principal Amount (AHNOPA) 15,000,000, 000
R = Asset Cover Ratio 102%
ASSET COVER TEST RESULT (PASSIFAIL) PASS
Unadjusted Home Loans Principal Amount 23,562 220,433
Asset Percentage 50%
A = Adjusted Home Loans Principal Amount 21,205,993, 389
B = Substitute Assets -
C = Permitted Investments -
HC = Payments due under lzguer Hedging Agreement 280,223,397
Motes Weighted Average Maturity (v'ears) 752
Aggregate Notes Outstanding Principal Amount (ANOPA) 15,000,000,000
Carrying Cost Percentage 1%
HC =WARM * ANOPA *Carrying Cost Percentage 1,505,008,056
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ASSETS

OUTSTANDING COLLATERALISED LOANS

Izin Izsue Date N Currency Err:;&ﬁl Maturity Date R;$ﬁ|£$g Inte_rriiteﬁate Index / Rate
HiA 260722 12 EUR 1 500 000 000 080872016 21 Floating Rate EURIBOR 3M
M, 280712012 13 EUR 1 250 000 000 18/01/2022 7.8 Floating Rate EURIBOR 3K
M, 280712012 14 EUR 1 500 000 000 140320159 45 Floating Hate EURIBOR 3K
Mis, 260712012 3 EUR 1 500 000 000 27052015 1.1 Floating Hate EURIBOR 3K
M, 28071212 =) EUR 00 000 000 10082020 5.4 Floating Rate EURIBOR 3K
M, 280712012 il EUR 1 500 000 000 ZBI0412023 5.1 Floating Rate EURIBOR 3K
M, 28072012 7 EUR 750 000 000 27052024 10.2 Floating Rate EURIBOR 3K
Mis, 280712012 & EUR 1 500 000 000 280712025 11.4 Floating Rate EURIBOR 3K
Mis, 28M002012 9 EUR 1 500 000 000 2810812026 12.5 Floating Hate EURIBOR 3K
Mis, 28M002012 10 EUR 1 250 000 000 2TI0o2027 136 Floating Hate EURIBOR 3K
Mis, 28M002012 11 EUR 1 410 000 000 28102028 147 Floating Hate EURIBOR 3K
Mis, 191242012 15 EUR 1 500 000 000 122017 37 Floating Hate EURIBOR 3K
Mis, 01022013 16 EUR 100 000 000 01/08/2016 23 Floating Hate EURIBOR 3K
Mis, 01022013 17 EUR 400 000 000 02082021 7.4 Floating Hate EURIBOR 3K
M, 05/03/2013 13 EUR 1 000 000 000 05032020 559 Floating Rate EURIBOR 3K
M, 19/06/2013 19 EUR 50 000 000 106/2028 14.3 Floating Rate EURIBOR 3K
A, 051242013 20 EUR 1 000 000 000 050152021 6.8 Floating Rate EURIBOR 3K
Mis, 2000412014 21 EUR 750 000 000 2o0042024 10.1 Floating Hate EURIBOR 3K
19 000 000 000D
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LIABILITIES

OUTSTANDING SG SFH ISSUES

I=in Iz=sue Date Série Currency ::L"iﬁl Maturity Date R;:Eﬂ_:g Inte_rriiteﬁate Index
FRO011056126 06/06/2011 1 EUR 1,500,000,000 06/06/2016 2.1 Fixed Rate 3.250%
FROO11130017 180142012 12 EUR 1,250,000,000 18/01/2022 7.8 Fixed Hate 4.000%
FRO011215516 141032012 13 EUR 1,500,000,000 14032019 49 Fixed Hate 2.875%
FROD11251283 280072012 17 EUR 1,500,000,000 ZTIS2015 1.1 Floating Rate EURIBOR 3M
FRO011251327 2610712012 19 EUR 500,000,000 10/08£2020 6.4 Floating Rate EURIBOR 3M
FRO011291335 2810712012 20 EUR 1,500,000,000 26/04/2023 9.1 Floating Rate EURIBOR 3M
FROOD11251343 28/072012 21 EUR 750,000,000 2TI0SI2024 1002 Floating Rate EURIBOR 3M
FROD1 1251350 280072012 22 EUR 1,500,000,000 28072025 11.4 Floating Rate EURIBOR 3M
FROO11251368 280072012 23 EUR 1,500,000,000 28/08/2026 12.5 Floating Rate EURIBOR 3M
FROO11291378 2810712012 24 EUR 1,250,000,000 ZTI092027 13.6 Floating Rate EURIBOR 3M
FROD11251384 280072012 25 EUR 1,410,000,000 28M02028 147 Floating Rate EURIBOR 3M
FROO113741598 191122012 28 EUR 1,500,000,000 19122017 3T Fixed Hate 1.000%
FROD11400761 01I02/2013 xr EUR 100,000,000 01/08/2016 23 Floating Rate EURIBOR 3M
FROD11404725 0MI022013 23 EUR 400,000,000 02/08/2021 7.4 Floating Rate EURIBOR 3M
FROO11431014 05032013 20 EUR 1,000,000,000 05/032020 50 Fixed Rate 1.750%
FROO115159933 190802013 30 EUR 50,000,000 19/06/2028 14.3 Floating Rate EURIBOR 3M
FROO1 16443582 0522013 H EUR 1, 000,000,000 05012021 5.8 Fixed Rate 1.825%
FROO118554595 Z5/04:2014 32 EUR 730,000,000 Zo004/2024 101 Fixed Rate 2.000%

19,000,000,000
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