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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 March 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
Country

3170372014
France

Total Outstanding Loan Balance

23 502 829 550

Number of Loans 331285
Number of Borrowers 232623
Average Loan Balance 70944
WA Seasoning (in months) 59
WA Remaining Term (in months) 156
% of Variable Loans 7.34%
WA Indexed LTV (Lean Balance/ Indexed val,) (e.g. 85% or 0.85): 61,44%
WA Unidexed LTV (Loan Balance/ original Val.) (e.g. 85% or 0.85) 64 72%

WAL of Loans granted as guarantee

WAL of outstanding OFH

7.96

8.01
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ASSET REPORT SG SFH

INDEXED LTV RANGES DISTRIBUTION

InEUR m Total Loan Balance ﬁ::;:

0-=40% 5685 107 770
>40%-=50% 2324 23037
=50%-=60% 2505 21 562
=60%-=70% 2737 21108
=T70%-=80% 3 021 21962
>80%-=85% 1738 12 055
=85%-=90% 1826 12 388
=00%-=95% 1816 12115
=05%-=100% 1 851 12 285
=100%-=105% - -

=105% - -

Total 23 503 232623
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ASSET REPORT SG SFH

SEASONING
Total Loan
ir months Balance LTV: 0-<40% LTV 0% LTW:50%- LTW:60%- LTW:=70%s- LTW:>B0%%- LTW:>B6%- LTW:00%- LTW:>05%-
i ELIF m <h0% “60% <T0% <30% <35% “00% <05% =400%
=12 1753 254 1585 182 201 202 116 130 145 367
=224 2223 308 17 21 241 282 154 187 2559 401
22438 2817 373 185 233 278 306 189 238 320 383
=35-<50 6873 954 533 633 208 1105 762 823 751 503
=50 10137 3754 1271 1238 1210 1125 517 450 339 195
Total 23 503 5 685 2324 2505 2737 30 1738 1828 1818 1851
LOAN PURPOSE
Total Loan

Balance LTV: 0-<40% LTW:=40%- LTW:>60%- LTWV:>60%- LTWV:>70%- LTWV:>B0%- LTW:>85%- LTW:>00%- LTW:05%-

i ELIR m <h0% <60% <T0% <30% <35% <00% <05% <100%
Purchaze 21035 5220 2114 2240 2420 2887 1821 1578 1578 1827
Re-Mortgage - - - - - - - - - -
Equity Release - - - - - - - - - -
Renovation 307 43 28 34 gh 43 24 27 30 34
Construction (New) 1712 322 158 180 218 238 145 165 152 125
Other/No Data 445 34 24 40 53 73 47 56 56 65
Total 23503 5 685 2324 2 505 2737 3021 1738 1828 1818 1851
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ASSET REPORT SG SFH

OCCUPANCY TYPE
LTVi403- LTV >50%- LTV60%- LTWV>70%- LTV230%- LTWVa86%- LTV 00%- LTWV:»05%-
Total L Bala LTV 0-=40%

e <50% <60% <70% <80% <85% <90% <95%  <100%
Owner-occupied 17 576 4691 1828 1918 2068 2177 1220 1226 1208 1243
Buy-to-let
5 wer has < 3 ries 4786 592 357 455 541 710 445 530 E28 B17
Buy-to-let
Borrower has = 2 properties - - - - - - - - - -
Vacation/ second home 1141 302 128 133 127 134 69 70 8s 91
Partially Owner-occupied - - - - - - - - - -
Other - - - - - - - - - -
Total 23503 5 685 2324 2505 2737 3021 1738 1826 18186 1851
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ASSET REPORT SG SFH

REGIONS
Total Loan

Balance LTV:0-<40% LTWV:40%-  LTV:>60%-  LTW60%-  LTV:>F0%-  LTV:=80%-  LTV:=86%-  LTV:>00%-  LTV:>05%-

i ELIR m <B0% <60% <7l <30% <35% <90% <05% <100%
Alzace 284 43 26 25 42 23 28 32 27
Aguitaine 1051 204 92 108 115 140 84 104 99 105
Auvergne 183 34 17 19 22 23 13 18 19 20
Basze-Mormandie 415 24 38 43 43 53 35 38 7 38
Bourgogne 326 54 28 33 36 40 pra] 26 32 35
Bretagne 657 145 82 63 79 &9 52 60 54 54
Centre 610 115 56 54 63 T2 53 61 60 69
Champagne-Ardenne 187 30 16 18 22 25 16 21 23 23
Corze 187 33 17 20 22 24 18 18 17 19
Franche-Comté 114 24 10 13 13 14 9 9 12 9
Haute-Normandie 827 140 70 a1 93 110 67 a1 a3 97
lle-de-France 10 085 3 004 1099 1152 1225 1272 663 597 535 538
Languedoc-Roussilen 799 154 54 79 85 108 67 79 24 a1
Limousin 99 19 9 8 11 13 7 10 12 10
Larraine 3458 60 32 30 38 50 pra] 32 36 41
Midi-Pyrénées 7T 145 65 &1 88 108 7o 71 T2 75
Mord-Paz-de-Calgiz 981 158 84 99 118 126 a7 99 107 105
Clutre mer 127 10 6 9 10 20 15 17 21 15
Pays de la Loire 739 180 72 82 96 102 65 72 71 70
Picardie 637 107 54 &0 70 86 51 82 74 74
Poitou-Charentes 332 72 33 32 34 41 27 27 32 33
Provence-Alpes-C. dA. 1877 470 185 208 205 220 126 147 157 150
Rhine-Alpes 1791 anz 177 184 210 241 133 145 143 151
Mo data_France - - - - - - - - - -
Total 23503 5 685 2324 2505 2737 3021 1738 1828 1818 1851
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ASSET REPORT SG SFH

INTEREST PAYMENT FREQUENCY

Total Loan
LTV60%- LTV60%- LTVST0%- LTV>80%- LTV:>86%- LTV:00%- LTV:05%-
Bala LTV: 0-<40% >4 0%-<50%

N Eﬂﬁ LTV <60% <70% <80% <g5% <a0% <95%  <100%

BULLET _ _ _ _ _ _ _ _ _ _
Monthly 23502 570 5 634 683 2324340 2504609 2736597 3021423 1738198 1825000 1815852 1850968

Quarterly 259 195 . 65 . . . . . .

Semi-annually - - - - - - - - - -
Total 23502 830 5 634 878 2724340 2504674 2736597 3021423 1738198 1825900 1815852 1850968

PRINCIPAL PAYMENT FREQUENCY

Total Loan
LTW:=60%- LTWV:60%- LTWV:>70%- LTV:>=80%- LTV:>88%- LTV:>00%- LTV:>95%-
Balance LTV 0-<40% v 0% R0
i ELIE K LTV <B0% =T0% <50% ZB5% <00% <05% =100%
Monthhy 23 502 570 5584 683 2324340 2504600 2736597 3021423 1738198 1825900 1815852 1 850968
Quarterty / Semi-annually i) 185 - 55 - - - - - -
Other - - - - - - - - - -
Total 23 502 830 5 684 873 2324340 2504674 2736597 3021423 1738198 1825900 18153852 1850968
INTERESTRATE TYPE
Total Loan LTV >60%- LTV:=60%- LTWV:>T0%- LTW:>80%- LTV:=85%- LTWV:»90%- LTV:>95%-
Bala LTV 0-=40% v -0
N LTV <60% <T0% <80% <85% <90% <95%  <100%
Floating Rate 1795 205 506 727 224 463 207 616 193 949 177 277 101 522 113 001 101 399 79 252
Fixed Rate with reset <2 years 25 479 160 249 9115 12 857 15772 13 603 5827 5491 1780 533
Fixed Rate reset =2 but< Sy 1414736 1 007 376 100 468 &7 832 76133 55 398 25317 22798 21 870 13 748
Fixed Rate reset =5 years 20 087 410 3920 528 1990284 2196268 2450742 2771147 18605432 1684612 18%1003 1757385
Total 23 502 &30 5 684 873 2324340 2504674 2736597 3021423 1738198 1825900 1315352 1850968
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ASSET REPORT SG SFH

ASSET COVER TEST- SG SFH (collateralised loans)

Date of Asset Cover Test J1-Mar-14
R - |’ adjusted Aggregate  Asset Amount ]
. Aggregate  Motes OQutstandin g Principal  Amount  (ANOPA) |

[AAAA)=A + B + C - (HC+NC)

Adjusted Aggregate Azset Amount (AAA40) 19 380 645 501
Aggregate Motes Outstanding Principal Amount ARNOPA] 19 000 000 000
R = Asset Cover Ratio 102%
ASSET COVER TEST RESULT (PASS/FAIL) PASS
Unadjusted Home Loans Principal Amount 23 502 829 550
Asset Percentage S0%
A = Adjusted Home Loans Principal Amount 21 152 B46 595
B = Substitute Assets -

C = Permitted Investments -
HC = Payments due under lssuer Hedging Agreement 250 475 371
Motez Weighted Average Maturity (v'ears) 2,01
Aggregate Motes Qutstanding Principal Amount (ANOP&A) 15 000 000 000
Carrying Cost Percentage 1%
HNC =WADRM * ANOPA *Carrying Cost Percentage 1521424722
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ASSETS

OUTSTANDING COLLATERALISED LOANS

Principal Remaining Interest Rate

Isin Issue Date H*= Currency Amount Maturity Date Maturity Type Index ! Rate
A 250072012 12 EUR 1 500 000 000 05/08/2016 22 Fleating Rate EURIBOR 3M
A 280072012 13 EUR 1250 000 000 1800172022 79 Floating Rate EURIBOR 3
A 28/07/2012 14 EUR 1 500 000 000 14103720159 3,0 Fleating Rate EURIBOR 3K
MIA 28072012 3 EUR 1 500 000 000 2752015 12 Fleating Rate EURIBOR 3K
MIA 28072012 3 EUR 500 000 000 1040872020 65 Fleating Rate EURIBOR 3K
{T=Y 26/072012 6 EUR 1 500 000 000 28/04/2023 g2 Floating Rate EURIBOR 3K
HiA 28072012 7 EUR 1 500 000 000 270512024 10,3 Floating Rate EURIBOR 3M
MiA, 2600772012 8 EUR 1 500 000 000 28072025 11,5 Fleating Rate EURIBOR 3M
A 25102012 G EUR 1 500 000 000 25/08/2026 12,6 Fleating Rate EURIBOR 3M
HiA 28102012 1d EUR 1250 000 000 2TIS2027 13,7 Fleating Rate EURIBOR 3M
A 25102012 11 EUR 1410 000 000 251072028 14,8 Fleating Rate EURIBOR 3M
A 18M22012 13 EUR 1 500 000 000 19122017 3,8 Floating Rate EURIBOR 3
A 010272013 16 EUR 100 000 000 010872016 24 Fleating Rate EURIBOR 3K
MIA 010272013 17 EUR 400 000 000 20872021 74 Fleating Rate EURIBOR 3K
{T=Y 05032013 18 EUR 1 000 000 000 05/03/2020 G0 Floating Rate EURIBOR 3K
HiA 15/08/2013 15 EUR 50 000 000 18/08/2028 14,4 Floating Rate EURIBOR 3M
A 05M202013 20 EUR 1 000 000 000 05012021 659 Fleating Rate EURIBOR 3M
19 000 000 000
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LIABILITIES

OUTSTANDING SG SFH ISSUES

I=in Izssue Date Serie Currency ::-:-E_I]ﬁl Maturity Date R;ZEI:;EQ Inte_rrif]teﬁ,ate Index
FROOM1056126 05/06/2011 1 EUR 1 500 000 000 05082016 2,2 Fixed Rate 3,250%
FROOM1120017F 18/01/2012 12 EUR 1 250 000 000 180172022 79 Fixed Rate 4 000%
FROOM1215518 14/032012 13 EUR 1 500 000 000 141032015 50 Fixed Rate 2 B875%
FROO12591253 28/0712012 17 EUR 1 300 000 000 2TIS2015 1,2 Fleating Rate EURIBOR 3M
FROOM1291327 281072012 19 EUR 500 000 000 1040812020 6,5 Fleating Rate EURIBOR 3M
FROO11251335 28/07/2012 20 EUR 1 500 000 000 26/04/2023 52 Flzating Rate EURIBOR 3M
FROO12591343 25/072012 21 EUR 1 300 000 000 2TISI2024 10,3 Fleating Rate EURIBOR 3M
FROO01 1251350 25/072012 2 EUR 1 300 000 000 28072025 11,5 Fleating Rate EURIBOR 3M
FROO12591358 28/0712012 23 EUR 1 300 000 000 25/08/2026 128 Fleating Rate EURIBOR 3M
FROO1251376 28/0712012 24 EUR 1 250 000 000 272027 13,7 Fleating Rate EURIBOR 3M
FROO1291384 28/0712012 25 EUR 1 410 000 000 28102028 14,8 Fleating Rate EURIBOR 3M
FROOM1374198 191202012 25 EUR 1 500 000 000 191202017 32 Fixed Rate 1,000%
FROO11400751 /0202013 27 EUR 100 000 000 01082018 2.4 Fleating Rate EURIBOR 3M
FROO11404735 11/02/2013 28 EUR 400 000 000 020872021 7.4 Flzating Rate EURIBOR 3M
FROO1431014 05/032013 25 EUR 1 000 000 000 0032020 6,0 Fixed Rate 1,750%
FROOM15159933 19/06/2013 30 EUR 50 000 000 1908/2028 14,4 Fleating Rate EURIBOR 3M
FROO1 1644352 05122013 31 EUR 1 000 000 000 050172021 659 Fixed Rate 1,625%

19 000 000 00D
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