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During the period 2016 - Q1 2021 period, the annual synthetic securitisation surveys performed by the IACPM reported that 96% of the transactions on large corporate loans were executed privately, and 100% of the transactions on SME loans. 
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Other Appendices

1. [bookmark: _Hlk82438894]Position paper “ESMA templates – Not fit for risk sharing transactions“ (PGGM)
2. Illustration of “fit-to-purpose” investor report on a blind pool of corporate loans in a risk sharing transaction (PGGM)
3. Simulation of p factor reduction (Santander)
4. Simulation of proposed SRT tests on real life transactions (Santander)
5. Simulation of proposed SRT tests on real life transactions (EIF)
6. Simulation of various options to amend SRT tests (Santander)
7. IACPM Response to Question 6, 9 and 12
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Figure 5: Placed vs not placed part of the tranches of all transactions per year (source: IACPM)
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Year 2008 64925 2229 o 0.0% 0.00%
Year 2009 34632 1340 o 0.0% 0.00%
Year 2010 14148 1314 78 5.6% 0.55%
Year 2011 24923 1328 276 17.2% 1.11%
Year 2012 22562 1732 01 11.3% 0.98%
Year 2013 17228 802 894 52.7% 5.19%
Year 2014 32031 1639 702 300% 2.19%
Year 2015 65601 3382 1226 26.6% 1.87%
Year 2016 15002 3727 5868 13.6% 1.29%
Year 2017 18738 3647 700 16.1% 1.40%
Year 2018 96975 5137 2417 320% 2.49%
Max value: 52.7% 5.19%
Average: 18.6% 1.55%
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Private Securitisations— Disclosure Timeline
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