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1a) Top counterparties comprising 95% of firm CVA, ranked by CVA

$ Millions
c Credit Quality Data Exposure Data CVAData Credit Mitigants Credit Hedges
. N Stressed CVA Stressed CVA Stressed CVA Stressed CVA
Counterparty | Counterparty | Netting set | Sub-netting Internal | External Stressed Gross CE | Stressed Gross CE | ¢y o o Gross c StressedNet CE | stressed NetCE | o o et cE FR Scenario and FR | FR Scenario and FR | FR Scenario and BHC| FRScenarioand | _ STeSSed VA | cqpq | % | Downgrade | oy nome
Rank name D D setID Industry Country ratin, ratin, Gross CE FR Scenario FR Scenario BHC scenario Net CE FR Scenario FR Scenario BHC scenario CVA N . N . N . BHC N . BHC Scenario and lace? Gross CE trigger Credit Hedges
(optional) | (optional) . . (Severely Adverse) (Adverse) (Severely Adverse) (Adverse) BHC specification | P with CSAs| modeled? 8

(Severely Adverse)

(Adverse)

(everely Adverse)

(Adverse)




1b) Top 20 counterparties ranked by Federal Reserve Severely Adverse Scenario Stressed CVA

$ Millions

CVA Data

Credit mitig

ants

Credit Hedges

Exposure Data

Credit Quality Data

Stressed CVA

Rank

Counterparty

name

Counterparty
D

Netting set

D

(optional)

Sub-netting

set ID
(optional)

Industry

Country

Internal | B
rating

xternal
rating

Gross CE

FR Scenario
(everely Adverse)

Stressed Gross CE | Stressed Gross CE

FR Scenario
(Adverse)

Stressed Gross CE
BHC scenario

Net CE

Stressed Net CE
FR Scenario
(everely Adverse)

Stressed Net CE
FR Scenario
(Adverse)

Stressed Net CE
BHC scenario

CVA

Stressed CVA

FR Scenario and FR | FR Scenario and FR | FR Scenari

Stressed CVA Stressed CVA

and BHC| FR Scenario and
i BHC i i

(Severely Adverse)

(Adverse) (everely Adverse)

(Adverse)

St d CVA
resse SAln

place?

%

BHC Scenario and Gross CE
BHC specification with CSAs|

Downgrade
trigger
modeled?

Single Name
Credit Hedges

1b) Top 20 counterparties ranked by BHC Scenario Stressed CVA
$ Millions

CVA Data

Credit mitig

ants

Credit Hedges

Credit Quality Data

Exposure Data

Rank

Counterparty
name

Counterparty
D

Netting set

D
(optional)

Sub-netting
setID
(optional)

Industry

Country

Internal
rating

External
rating

Gross CE

Stressed Gross CE
Federal Reserve
scenario (Severely
Adverse)

Stressed Gross CE
Federal Reserve
scenario (Adverse)

Stressed Gross CE
BHC scenario

Net CE

Stressed Net CE
Federal Reserve
scenario (Severely
Adverse)

Stressed Net CE
Federal Reserve
scenario (Adverse)

Stressed Net CE
BHC scenario

CVA

Stressed CVA

FR scenario and FR | FR scenario and FR | FR scenario and BHC

Stressed CVA Stressed CVA

BHC

Stressed CVA
FR scenario and

(severely Adverse)

(Adverse) (everely Adverse)

(Adverse)

Stressed CVA BHC
scenario and BHC
specification

CSAin
place?

% Gross
CE with
CSAs

Downgrade
trigger
modeled?

Single Name
Credit Hedges




1c) Top 20 counterparties ranked by Net CE

$ Millions

Counterparty identifiers

Credit Quality Data

Exposure Data

CVA Data

Credit Miti

gants

Credit Hedges

Counterparty
name

Counterparty
D

1D
(optional)

Netting set | Sub-netting

setID
(optional)

Industry

Country

Internal
rating

External
rating

Gross CE

Stressed Gross CE
FR Scenario
(Severely Adverse)

Stressed Gross CE
FR Scenario
(Adverse)

Stressed Gross CE

Net CE
BHC scenario

Stressed Net CE
FR Scenario
(Severely Adverse)

Stressed Net CE
FR Scenario
(Adverse)

Stressed Net CE
BHC scenario

cvA

Stressed CVA
FR Scenario and FR

Stressed CVA Stressed CVA
FR Scenario and FR | FR Scenario and BHC

Stressed CVA
FR Scenario and

(Severely Adverse)

(Adverse) (Severely Adverse)

(Adverse)

Stressed CVA
BHC Scenario and
BHC specification

CsAin
place?

%
Gross CE
with CSAs)

Downgrade
trigger
modeled?

Single Name
Credit Hedges

$ Millions

1c) Top 20 counterparties ranked by Federal Reserve Severely Adverse Scenario Stressed Net CE

Counterparty identifiers

Credit Quality Data

Exposure Data

CVA Data

Credit Miti

gants

Credit Hedges

Counterparty
name

Counterparty
D

Netting set
D
(optional)

Sub-netting
set ID
(optional)

Industry

Country

Internal
rating

External
rating

Gross CE

Stressed Gross CE
FR Scenario
(Severely Adverse)

Stressed Gross CE
FR Scenario
(Adverse)

Stressed Gross CE

Net CE
BHC scenario

Stressed Net CE
FR Scenario
(Severely Adverse)

Stressed Net CE
FR Scenario
(Adverse)

Stressed Net CE
BHC scenario

cvA

Stressed CVA
FR Scenario and FR

Stressed CVA Stressed CVA
FR Scenario and FR | FR Scenario and BHC

Stressed CVA
FR Scenario and
BHC Specificati

(Severely Adverse)

(Adverse) (Severely Adverse)

(Adverse)

Stressed CVA
BHC Scenario and
BHC specification

CsAin
place?

% Gross
CE with
CSAs

Downgrade
trigger
modeled?

Single Name
Credit Hedges

$ Millions

1c) Top 20 counterparties ranked by BHC Scenario Stressed Net

m

Counterparty identifiers

Credit Qu:

ality Data

Exposure Data

CVA Data

Credit Miti

gants

Credit Hedges

Counterparty
name

Counterparty
D

Netting set
D
(optional)

Sub-netting
set ID
(optional)

Industry

Country

Internal
rating

External
rating

Gross CE

Stressed Gross CE
FR Scenario
(Severely Adverse)

Stressed Gross CE
FR Scenario
(Adverse)

Stressed Gross CE

Net CE
BHC scenario

Stressed Net CE
FR Scenario
(Severely Adverse)

Stressed Net CE
FR Scenario
(Adverse)

Stressed Net CE
BHC scenario

cvA

Stressed CVA
FR Scenario and FR

Stressed CVA Stressed CVA
FR Scenario and FR | FR Scenario and BHC

Stressed CVA
FR Scenario and
BHC Specificati

(Severely Adverse)

(Adverse) (Severely Adverse)

(Adverse)

Stressed CVA
BHC Scenario and
BHC specification

CsAin
place?

%
Gross CE
with CSAs)

Downgrade
trigger
modeled?

Single Name
Credit Hedges




1d) Top 20 collateralized counterparties ranked by Gross CE (counterparties with at least one netting set with a CSA agreement in place]

$ Millions
Counterparty Identifiers Credit Quality Data Exposure Data CVAData Credit Mitigants Credit Hedges
" " Stressed CVA Stressed CVA Stressed CVA Stressed CVA
Counterparty | Counterparty | NVetting set [Sub-netting Internal | External Stressed Gross CE | Stressed Gross CE | ¢\ .o Grogs cE Stressed Net CE | Stressed Net CE | ¢\ o coj Net e FR Scenario and FR | FR Scenario and FR |FR Scenario and BHC| FR Scenarioand | _ SUeSSSdCVA | oqpq | % | Downgrade | G\ e
Rank 1D setID Industry Country " N Gross CE FR Scenario FR Scenario N Net CE FR Scenario FR Scenario N CVA P P P N . BHC Scenario and Gross CE trigger "
name o (optional) | (optional) rating | rating (Severely Adverse) (Adverse) BHC scenario (Severely Adverse) (Adverse) BHC Scenario BHC BHC Specification | P27 |with CsAs| modeled? | Tt Hedges
(Severely Adverse) | (Adverse) | (Severely Adverse) | (Adverse)
1
2
3
4
5
6
7
8
9
10
11
12
13
14
15
16
17
18
19
20
1d) Top 20 collateralized counterparties ranked by Federal Reserve Severely Adverse Scenario Stressed Gross CE (counterparties with at least one netting set with a CSA agreement in place]
$ Millions
Counterparty Identifiers Credit Quality Data Exposure Data CVAData Credit Mitigants Credit Hedges
! ' Stressed CVA Stressed CVA Stressed CVA Stressed CVA
Counterparty | Counterparty | Neting set | Sub-etting Internal | External Stressed Gross CE | Stressed Gross CE | g\ o Gross cE Stressed Net CE | Stressed NetCE | ¢ o o et cE FR Scenario and FR | FR Scenario and FR | FR Scenario and BHC| FR Scenarioand | _ StessedCVA | cqy ;) | % Gross | Downgrade | o\ o
Rank D setID Industry Country " ! Gross CE FR Scenario FR Scenario " Net CE FR Scenario FR Scenario A A ario a ario a o an 100 | pc Scenario and CEwith | trigger !
name o (optional) | (optional) rating | rating (Severely Adverse) (Adverse) BHC scenario (Severely Adverse) (Adverse) BHC Scenario BHC BHC Specification | P27 | csas | modeled? | Tt Hedges
(Severely Adverse) | (Adverse) | (Severely Adverse) | (Adverse)
1
2
3
4
5
6
7
8
9
10
1
12
13
14
15
16
i
18
19
20
1d) Top 20 collateralized counterparties ranked by BHC Scenario Stressed Gross CE (counterparties with at least one netting set with a CSA agreement in place]
$ Millions
Counterparty Identifiers Credit Quality Data Exposure Data CVAData Credit Mitigants Credit Hedges
! ' Stressed CVA Stressed CVA Stressed CVA Stressed CVA
Counterparty | Counterparty | Neting set | Sub-etting Internal | External Stressed Gross CE | Stressed Gross CE | o 0y Gross cE StressedNet CE | Stressed NetCE | o 4ot cE FR Scenario and FR | FR Scenario and FR |FR Scenario and BHC| FR Scenario and Stressed CVA | ;) | % Gross | Downgrade | oo
Rank D setID Industry Country " ! Gross CE FR Scenario FR Scenario " Net CE FR Scenario FR Scenario A A ario a ario a o an 100 | pc Scenario and CEwith | trigger !
name o (optional) | (optional) rating | rating (Severely Adverse) (Adverse) BHC scenario (Severely Adverse) (Adverse) BHC Scenario BHC BHC Specification | P27 | csas | modeled? | Tt Hedges
(Severely Adverse) | (Adverse) | (Severely Adverse) | (Adverse)
1
2
3
4
5
6
7
8
9
10
1
12
13
14
15
16
i
18
19
20




1e) Aggregate CVA by ratings and collateralization

$ Millions

Aggregate CVA

Ratings Category Exposure Data CVA Data Credit Hedges
Stressed CVA Stressed CVA Stressed CVA Stressed CVA
Stressed Gross CE | Stressed Gross CE Stressed Net CE Stressed Net CE | . . . Stressed CVA .
Internal | External ) ) Stressed Gross CE ) | Stressed Net CE FR Scenario and FR | FR Scenario and FR [FR Scenario and BHC| FR Scenario and N Single Name
. . Gross CE FR Scenario FR Scenario . Net CE FR Scenario FR Scenario . CVA e e e e e . I BHC Scenario and )
Rating Rating (Severely Adverse) (Adverse) BHC scenario (Severely Adverse) (Adverse) BHC Scenario Specification Specification Specification BHC Specification BHC Specification Credit Hedges
v v (Severely Adverse) (Adverse) (Severely Adverse) (Adverse) P
N/A N/A 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
Additional/Offline CVA reserves
Ratings Category Exposure Data CVA Data Credit Hedges
St d CVA St d CVA St d CVA St d CVA
Stressed Gross CE | Stressed Gross CE Stressed Net CE Stressed Net CE resse. resse. resste resse . Stressed CVA .
Internal | External ) ) Stressed Gross CE ) | Stressed Net CE FR Scenario and FR | FR Scenario and FR |FR Scenario and BHC| FR Scenario and ) Single Name
. . Gross CE FR Scenario FR Scenario . Net CE FR Scenario FR Scenario . CVA e e e e e P BHC Scenario and )
Rating Rating (Severely Adverse) (Adverse) BHC scenario (Severely Adverse) (Adverse) BHC Scenario Specification Specification Specification BHC Specification BHC Specification Credit Hedges
v v (Severely Adverse) (Adverse) (Severely Adverse) (Adverse) P
N/A N/A
Collateralized Netting Sets (netting sets with a CSA agreement in place) sorted by Internal Rating
Ratings Category Exposure Data CVA Data Credit Hedges
St d CVA St d CVA St d CVA St d CVA
Stressed Gross CE | Stressed Gross CE Stressed Net CE Stressed Net CE resse. resse. resste resse . Stressed CVA .
Internal | External ) ) Stressed Gross CE ) | Stressed Net CE FR Scenario and FR | FR Scenario and FR |FR Scenario and BHC| FR Scenario and ) Single Name
. . Gross CE FR Scenario FR Scenario . Net CE FR Scenario FR Scenario . CVA e e e e e I BHC Scenario and )
Rating Rating (Severely Adverse) (Adverse) BHC scenario (Severely Adverse) (Adverse) BHC Scenario Specification Specification Specification BHC Specification BHC Specification Credit Hedges
v v (Severely Adverse) (Adverse) (Severely Adverse) (Adverse) P
Uncollateralized netting sets (netting sets without a CSA agreement in place), sorted by Internal Rating
Ratings Category Exposure Data CVA Data Credit Hedges
St d CVA St d CVA St d CVA St d CVA
Stressed Gross CE | Stressed Gross CE Stressed Net CE Stressed Net CE resse. resse. resste resse . Stressed CVA .
Internal | External ) ) Stressed Gross CE ) | Stressed Net CE FR Scenario and FR | FR Scenario and FR |FR Scenario and BHC| FR Scenario and ) Single Name
. . Gross CE FR Scenario FR Scenario . Net CE FR Scenario FR Scenario . CVA e e e e e P BHC Scenario and )
rating rating (Severely Adverse) (Adverse) BHC scenario (Severely Adverse) (Adverse) BHC Scenario Specification Specification Specification BHC Specification BHC Specification Credit Hedges
v v (Severely Adverse) (Adverse) (Severely Adverse) (Adverse) P




2) EE profile by ty: Top 95% of firm CVA, ranked by CVA
$ Millions
c CVA Inputs Stressed CVA I
Stressed EE - FR Stressed EE - FR Stressed EE - FR Stressed EE - FR Stressed EE -
Netting set | Sub-netting . . . ° ° N . £ | Stressed Marginal |Stressed Marginal | Stressed | Stressed LGD (CVA) | Stressed LGD | Stressed LGD |Stressed LGD (PD) FR |Stressed LGD (PD) | Stressed LGD
Rank C""::"‘:“"" C"""'I‘:')"“"" D setID Industry Country ';::::' [;:I'::' “'I':;::::“ SPZ ﬂ::fm M’;ﬂ"" LGD (CVA)| LGD (PD) D:’;::" Scenario & FR Scenario&FR | - Scenario &BHC | Scenario & BHC | BHCScenario & | "o bp o oo | pp FR Scenario | Marginal PD FRScenario | (CVA) FR Scenario | (CVA) BHC Scenario FR Scenario (PD) BHC
(optional) | (optional) (Severely adverse) | (adverse) | (severely adverse) | (adverse) specfication | (Severely Adverse) | - (Adverse) | BHC Scenario | (Severely Adverse) | (Adverse) Scenario | (Severely Adverse) | (Adverse) Scenario




3) Credit quality by counterparty: Top counterparties ranked by CVA comprising 95% of firm CVA

Counterparty and Time Identifiers Data Inputs Type of Credit Quality Input
. . . Stressed spreads | Stressed spreads Source
N - Ti Mark P
Counterparty | Counterparty etting set | Sub-netting Internal External m.-ne arket ?pread Sprea-d (bps) (bps) (bps) Stressed spreads Mapping rox_y Proxy Market Ticker / | Report |(Bloomberg
Rank D setID Industry Country . . period | spread |adjustment| usedin CVA . . (bps) mapping . . . . Comments
name ID (optional) | (optional) rating rating (vears) (bps) (bps) calculation FR Scenario FR Scenario BHC Scenario approach approach name | input type | identifier date , Markit,
P P Y P P (Severely Adverse) (Adverse) PP KMV, etc.)




4) CVA sensitivities and slides: Change to asset-side CVA for a given change in the underlying, gross of any hedges
$ Millions, Increase in CVA reported as positive figure

‘Aggregate CVA sensitivities and slides. Sensitivities for Top 10 Counterparties, ranked by CVA

Top 1Cpty Top 2 Cpty Top 3 Cpty Top 4 Cpty Top 5 Cpty Top 6 Cpty Top 7 Cpty Top 8 Cpty Top 9 Cpty Top 10 Cpty
<<insert name>> <<insert name>> <<insert name>> <<insert name>> <<insert name>> <<insert name>> <<insert name>> <<insert name>> <<insert name>> <<insert name>>

<cinsert Cpty ID>>  <<insert Cpty ID>> _ <cinsert Cpty ID>> _ <cinsert Cpty ID>> _ <<insert Cpty ID>> _<cinsert CptyID>> _<<insert CptyID>> _ <cinsert Cpty ID>> _<<insert Cpty ID>> _ <insert Cpty ID>>

Credit Spreads

Aggregate|
Aggregate by rating:

NR
Reference Spread

Aggregate
regate by rating:

Interest Rates (bps)

All maturities

<<Insert name/ definition>>
<<Insert name/ definition>>
<<Insert name/ definition>>
<<Insert name/ definition>>
<<Insert name/ definition>>

FX (%)
GBP
Other
<<Insert name/ definition>>

<<Insert name/ definition>>
<<Insert name/ definition>>
<<Insert name/ definition>>
<<Insert name/ definition>>

Equity (%)

US <<Define>:
Europe <<Define>> | I | I | | I | I | | | | |
Other <<Defines> I [ [ I [ I I [ I [

Other

<<Insert name/ definition>>

<<Insert name/ definition>>

<<Insert name/ definition>>

<<Insert name/ definition>>

<<Insert name/ definition>>
Commodities (%)

0il & Oil Products.

Natural Gas

Power

Coal & Freight

Softs & Ags

Precious Metals

Base Metals

Other

<<Insert name/ definition>>
<<Insert name/ definition>

Other material sensitivities
<

<«
<<lnsert name/ definition/units>




5) Securities Financing Transactions (SFT) Profile by Counterparty (Top 20) and Aggregate

$ Millions

Top 20 SFT Counterparties by Cash Posted

Counterparty identifiers

Credit Quality Data

Exposure Data

Rank

Counterparty name

Counterparty
ID

Netting set ID
(optional)

Sub-netting set
ID
(optional)

Industry

Country

Internal
rating

External
rating

Net CE

Stressed
Net CE
BHC
scenario

Stressed
Net CE
FR
scenario

Indemnified
Securities
Lent (Notional
Balance)

Indemnified
Cash Collateral
Reinvestment

(Notional
Balance)
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5) Securities Financing Transactions (SFT) Profil:
$ Millions

Top 20 SFT Counterparties by Cash Posted

Repo and Reverse Repo - Gross Value of Instruments on Reporting Date

Rank

US Treasury

Agency MBS

Equities

Corporate Bonds

Non-Agency (ABS, RMBS)

Sovereigns

Other

Cash (+/-)

Counterparty name

Posted

Received

Posted

Received

Posted

Received

Posted

Received

Posted

Received

Posted

Received

Posted

Received

Posted

Received
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5) Securities Financing Transactions (SFT) Profil:
$ Millions

Top 20 SFT Counterparties by Cash Posted Securities Lending and Borrowing - Gross Value of Instruments on Reporting Date

US Treasury Agency MBS Equities Corporate Bonds Non-Agency (ABS, RMBS) Sovereigns Other Cash (+/-)

Counterparty name Posted | Received | Posted | Received | Posted | Received | Posted | Received Posted Received Posted | Received [ Posted | Received | Posted | Received

Rank
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Aggregate SFTs by Internal Rating

Ratings Category

Exposure Data

Internal
rating

External
rating

Net CE

Stressed
Net CE
BHC
scenario

Stressed
Net CE
FR
scenario

Indeminified
Securities
Lent (Notional
Balance)

Indeminified
Cash Collateral
Reinvestment

(Notional
Balance)




Repo and Reverse Repo - Gross Value of Instruments on Reporting Date

US Treasury

Agency MBS

Equities

Corporate Bonds

Non-Agency (ABS, RMBS)

Sovereigns

Other

Cash (+/-)

Posted

Received

Posted

Received

Posted

Received

Posted

Received

Posted

Received

Posted

Received

Posted

Received

Posted

Received




Securities Lending and Borrowing - Gross Value of Instruments on Reporting Date

US Treasury

Agency MBS

Equities

Corporate Bonds

Non-Agency (ABS, RMBS)

Sovereigns

Other

Cash (+/-)

Posted | Received

Posted | Received

Posted

Received

Posted

Received

Posted

Received

Posted

Received

Posted

Received

Posted

Received




Notes to the CCR Schedule



