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Banks should complete all relevant cells in the corresponding worksheets, including this cover page. Data should be reported in millions of dollars.
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1a) Top counterparties comprising 95% of firm CVA, ranked by CVA

$ Millions
Counterparty identifiers Credit Quality Data Exposure Data CVA Data Credit Mitigants Credit Hedges
. - Stressed CVA Stressed CVA
Netting set | Sub-netting Stressed Gross CE Stressed Net CE - < . % Downgrade | .
Rank Q)u:t;;zzrty CD""QIT;F““ set ID Industry Country Irrntaz_r:al Exr(:;r:al Gross CE Scenario (Severely ss::ens::: (G;:::;E) Net CE Scenario (Severely sf:‘e:rslgd( r:::r:e) CVA g‘e".:;:;;:: :c::lz‘:'c‘;;:: Cls;:e';' Gross CE trigger Cer::iltelrezme
(optional) | (optional) s s Adverse) Adverse) P P Place? lwith csas| modeled? dges

(Severely Adverse) (Adverse)




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

$ Millions
CVA Data Credit mitigants Credit Hedges

[ identifi Credit Quality Data Exposure Data

Single Name

Stressed CVA Stressed CVA
Stressed Gross CE Stressed Net CE Stressed Net CE % Dow_ngrade
i Credit Hedges

Netting set | Sub-netting . ” .
Counterparty | Counterparty Internal | External . Stressed Gross CE . Scenario and FR Scenarioand FR | CSAin

ID set ID Industry Country ! ! GrossCE | Scenario (Severely ¢ Net CE Scenario (Severely CVA rio an rlo an " | GrossCE | trigger

D (optional) | (optional) rating | rating Scenario (Adverse) Scenario (Adverse) pecification Specification | place? | 19SS CE | trgger

name E
Adverse) Adverse] (severely Adverse) (Adverse)

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

$ Millions
CVA Data Credit mitigants Credit Hedges

Ce i ifi Credit Quality Data Exposure Data

" " Stressed Gross CE
Netting set | Sub-netting Stressed Gross CE
Internal | External Federal Reserve
(optional) (osegc:lr?al) Industry Country rating rating Gross CE scenario (Severely Federal Reserve Net CE
Pt pt Adverse)

Stressed Net CE Stressed CVA Stressed CVA
Federal Reserve §'e'§:§:|"k':‘:;§i A FR scenario and FR | FR scenario and FR| CSA in ?Es\mf D"t"r"i"l:"e Single Name
scenario (Severely specification specification place? CSAs mo dge?ed”' Credit Hedges

Counterparty | Counterparty
o scenario (Adverse) A scenario (Adverse) (o onse) | ecncatis

name




1c) Top 20 counterparties ranked by Net CE

$ Millions

Counterparty identifiers

Credit Quality Data

Exposure Data

CVA Data

Credit Miti

gants

Credit Hedges

Netting set

name

(optional)

setID
(optional)

Industry

Country

Internal
rating

External
rating

Gross CE

Stressed Gross CE
Scenario (Severely
Adverse)

Stressed Gross CE
Scenario (Adverse)|  NetCE

Stressed Net CE
Scenario (Severely
Adverse)

Stressed Net CE
Scenario (Adverse)

CVA

Stressed CVA
Scenario and FR
Specification
(Severely Adverse)

Stressed CVA
Scenario and FR
Specification
(Adverse)

CSAin
place?

%
Gross CE
with CSAs|

modeled?

Single Name
Credit Hedges

$ Millions

1c) Top 20 counterparties ranked by F

ederal Reserve Severely

Adverse Scenario Stressed Net CE

@

identifier

Credit Quality Data

Exposure Data

CVA Data

Credit Miti

gants

Credit Hedges

Netting set

Sub-

name

(optional)

set ID N
(optional)

Industry

Country

Internal
rating

External
rating

Gross CE

Stressed Gross CE
FR Scenario
(Severely Adverse)

Stressed Gross CE
FR Scenario Net CE
(Adverse)

Stressed Net CE
FR Scenario
(Severely Adverse)

Stressed Net CE
FR Scenario
(Adverse)

CVA

Stressed CVA

FR Scenario and FR
tion

(severely Adverse)

Stressed CVA

FR Scenario and FR

Specification
(Adverse)

CsAin
place?

% Gross
CE with
CSAs

Downgrade
trigger
modeled?

Single Name
Credit Hedges

$ Millions

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

<

ntifier:

Credit Qu:

ality Data

Exposure Data

CVA Data

Credit Miti

gants

Credit Hedges

Netting set

name

(optional)

set ID N
(optional)

Industry

Country

Internal
rating

External
rating

Gross CE

Stressed Gross CE
FR Scenario
(Severely Adverse)

Stressed Gross CE
FR Scenario Net CE
(Adverse)

Stressed Net CE

FR Scenari
(Severely Adverse)

Stressed Net CE
FR Scenario
(Adverse)

CVA

Stressed CVA
FR Scenario and FR

(Severely Adverse)

Stressed CVA

FR Scenario and FR

Specification
(Adverse)

CSAin
place?

%
Gross CE
Iwith CSAs|

Downgrade
rigger
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
< Identifiers Credit Quality Data Exposure Data CVAData Credit Mitigants Credit Hedges
Counterpa Counterparty | Netting set | Sub-netting Internal | External Stressed Gross CE | gy occod Gross CE stressed NetCE | gyrocced Net CE s?:::as:i?ﬁﬂk Sg;fasrsiidaﬁ:’:k csain | % Downgrade | g1 Name
T - P i comiy ||| e | ol | SR e | oo | SUUSUNG o | SR | SSRRSRT | SN e g | SR
1
2
3
4
5
6
7
8
9
10
1
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
< identifiers Credit Quality Data Exposure Data CVAData Credit Mitigants Credit Hedges
. . Stressed CVA Stressed CVA
Rank | Counterparty | Counterparty | Nef(pEset |\ Sobneine| Country ntemal | External | o e | SREIOOECE | RUTIRE | netce | seenaio. | Fnosenaa’ | cva | FRScenarioand R | FRScenarioand R | CSain | T2 | POURERI® | single Name
name D I ¢ rating | rating Specification Specification | place? Credit Hedges
(optional) | (optional) (Severely Adverse) | (Adverse) (Severely Adverse) | (Adverse) (o nonce) | e CsAs | modeled?
1
2
3
4
5
6
7
8
9
10
1
2
13
14
15
16
17
18
19
20
Keckby-BHE Scenario Stressed-Gross CE o5 with-at least Ewith a-CSA place)
Tdenti Credit Quality Data ExposureData cvADeta CreditMitigants CreditHedges
Netting-set | Sub-netting Stressed-GrossCE- | StressedGross CE- StressedNetCE | Stressed-NetCE tressed VAN | W hessed YA %Gross | Downgrade | .
Ran | Counterparty | Counterparty| '™ yp- setiD- Industry Country mmw FRScenario FRScenario Net€E FRScenario FR Scenario v FRefcenarioand R | FRScenario andR| CSAIN | Cowith |  trigeer | SintieName
{eptienal) | {eptienal) {Severely-Adverse} {Adverse) {Severely-Adverse) {Adverse) (s A A €5As | modeled? &

BEEHEEREE LS oovonsonn




1e) Aggregate CVA by ratings and collateralization

$ Millions
Aggregate CVA
Ratings Category Exposure Data CVA Data Credit Hedges
Stressed Gross Stressed Net
= . |Stressed Gross .. | Stressed Net
CE of which is iy CE of which is s Stressed CVA Stressed CVA
Internal | External Gross CE (jvrlzscshff :of to CCPs CEt%f&I;:h s Sst::;:sfg?;gi;ﬁ Stressed Gross CE Net CE vu:td(‘: IiEsott) to CCPs CE t%fgzl:;:h I SS::ZS;?: (’;:\t/;:ril Stressed Net CE CVA Scenario and Scenario and Single Name
Rating Rating Scenario . Y| Scenario (Adverse) Scenario . Y | Scenario (Adverse) Specification Specification Credit Hedges
CCPs Scenario Adverse) CCPs Scenario Adverse)
(Severely (Severely (Severely Adverse) (Adverse)
(Adverse) (Adverse)
Adverse) Adverse)
Additional/Offline CVA reserves
Ratings Category Exposure Data CVA Data Credit Hedges
Stressed Gross Stressed Net
= . |Stressed Gross .. | Stressed Net
Gross CE of CE of which is CE of which is | Stressed Gross CE Net CE of CE of which is CE of whichis | Stressed Net CE Stressef:l CVA Stresse'd CVA .
Internal | External Gross CE which is to to CCPs to CCPs Scenario (Severel Stressed Gross CE Net CE which is to to CCPs to CCPs Scenario (Severel Stressed Net CE CVA Scenario and Scenario and Single Name
Rating Rating CCPs Scenario Scenario Adverse) Y | scenario (Adverse) CCPs Scenario Scenario Adverse) Y | scenario (Adverse) Specification Specification Credit Hedges
(Severely (Adverse) (Severely (Adverse) (Severely Adverse) (Adverse)
Adverse) Adverse)
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
Stressed Gross Stressed Net
- - |Stressed Gross . .| Stressed Net
CE of which is Iy CE of which is P Stressed CVA Stressed CVA
Internal | External Gross CE ‘GNrr?lscshclf toof to CCPs CEt(:)f(\:/g::h s S;::::‘:&?ggi% Stressed Gross CE Net CE ‘:;ll_ﬁiﬁ Ii:-sotta to CCPs CEt‘:’f&l-l',':h I Ssc':ﬁ:sr?: (r;:\t,:ril Stressed Net CE CVA Scenario and Scenario and Single Name
Rating Rating Scenario . Y | scenario (Adverse) Scenario . Y | scenario (Adverse) Specification Specification Credit Hedges
CCPs Scenario Adverse) CCPs Scenario Adverse)
(Severely (Adverse) (Severely (Adverse) (Severely Adverse) (Adverse)
Adverse) Adverse)
Uncollateralized netting sets (netting sets without a CSA agreement in place), sorted by Internal Rating
| Ratings category | Exposure Data CVA Data | credit Hedges |




Internal
rating

External
rating

Gross CE

Stressed Gross

Gross CE of CEtfg\(':"';sCh s
whg:gplss to Scenario
(Severely

Adverse)

Stressed Gross

CE of which is
to CCPs
Scenario
(Adverse)

Stressed Gross CE
Scenario (Severely
Adverse)

Stressed Gross CE
Scenario (Adverse)

Net CE

Stressed Net
CE of which is

Net CE of
which is to ;0 CCP?
CCPs cenario
(Severely
Adverse)

Stressed Net

CE of whichis | Stressed Net CE
to CCPs Scenario (Severely Sigs;iﬁ:’&zslgi e)
Scenario Adverse)
(Adverse)

CVA

Stressed CVA

Scenario and

Specification
(Severely Adverse)

Stressed CVA

Scenario and

Specification
(Adverse)

Single Name
Credit Hedges




2) EE profile by

95% of firm CVA, ranked by CVA

$ Millions
Counterparty Identifiers CVA Inputs Stressed CVA Inputs
o b- " Stressed EE - Stressed EE - + +
Rank| NUBES D [ ndustry Country | ntemal | External | Tenor Bucket | argial | 16D | Discount | Scemario | Scenario s | S Mrahal | sused argnal sesf SR (VA || SEssed B8 | sressed LD IPO) stressed Lo PO)
name D (optional) | (optional) Rating | Rating | in Years PD (CvA) | Factor . ;ﬁ:‘.‘;‘:gz‘m) sm“l‘e"‘;‘)’" (Severely Adverse) | (Adverse) (Severely Adverse) jverse) | (Severely Adverse) (Adverse)




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 In

put

Rank

Counterparty
name

Counterparty
ID

Netting set
ID

(optional)

Sub-netting
set ID
(optional)

Industry

Country

Internal
rating

External
rating

Time
period
(years)

Market
spread
(bps)

Spread
adjustment
(bps)

Spread (bps)
used in CVA
calculation

Stressed spreads
(bps)
FR Scenario
(Severely Adverse)

Stressed spreads
(bps)
FR Scenario
(Adverse)

Stressed spreads
(bps)
BHC Scenario

Mapping
approach

Proxy
mapping
approach

Proxy
name

Market
input type

Ticker /
identifier

Report
date

Source
(Bloomberg,
Markit,
KMV, etc.)

Comments




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

Credit Spreads
2

Sensitivities for Top 10 Counterparties, ranked by CVA
Top 1Cpty Top 2Cpty. 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>>
<<insertCpty ID>>  <<insertCpty ID>>  <<insertCptyID>> <<insertCptyID>> <<insert Cpty ID>>

<cinsert Cpty ID>>  <<insertCpty ID>>  <<insert Cpty ID>>  <<insert Cpty ID>> <<insert Cpty ID>>

Aggregate by rating:
AAA

A

A

888

NR|

Reference Spread

Aggregate|

Aggregate by rating:
oy

Interest Rates (bps)
EUR

<=1y

1:5Y,

>=5-10V|

>=10Y|

All Maturities|

GBP

All Maturities|

usp
Y|

>=5-10Y
>=10Y|
All maturities

Other material IR

<<Insert name/ definition>>

<<Insert name/ defi

<<Insert name/ defi

<<Insert name definition>>,
FX (%)
EUR

GBP|

<<Insert name/ definition>>

<<Insert name/ definition>>

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

<<Insert name/ definition>>
Equity (%)
US <<Define>>

Europe <<Define>>|

Other <<Define>>

<<Insert name/ defi

<<Insert name/ defi

<<Insert name/ definition>>

<<Insert name/ definition>>|
Commodities (%)
0il & Ol Products

Natural Gas|

Power|

Coal & Freight,

Softs & Ags|

Precious Metals|

Base Metals|

Other

<<Insert name/ definition/units>>|

<<Insert name/ definition/units>>

<<Insert name/ definition/units>>

<<Insert name/ definition/units>>




All CCPs and G7 sovereigns + Top 25 non-CCP/G7 SFT counterparties sorted and ranked by internal (stressed) metric/scenario [for 14Q] or stressed net current exposure [for 14A].

For the Y14A provide one table for each of the stress scenarios ranked by the corresponding stressed net CE of the parent/consolidated CP.

Report each CP legal entity (within a parent/consolidated CP) and (close-out) netting agreement separately. If there is more than one business line, list each one separately. List all netting agreements with a given CP legal entity consecutively.
$ Millions

Sub-schedule L.5.1 - Aggregate SFT information by CP legal entity and master netting agr

Counterparty, Netting Agr identifiers Master Netting Agreement
CP Name Parent/ . Netting .
" . CP Legal Entity . Internal . Agreement |Agreement . . Netting Set Legal WWR
Rank |(parent/consoli Con§olldated Name Legal Entity ID Agreement Industry Country rating External rating Type Role Agreement Detail Netting Level Detail Enforceability | position
dated) Entity CP ID ID

Cross-product Proprietary - MNA with  CPEntity-

1CPNamel CP1 CP1_Legal_Ent_1 NA1 1.1 (combined)  Agent SLA and MRA Principal Liquid Y None]
Cross-product Proprietary - MNA with  CPEntity-

2 CPName1l CP1 CP1_Legal_Ent_1 NA1_1_2 (combined)  Agent SLA and MRA Principal Less Liquid Y None|
CPEntity-

3 CPName2 CP2 CP2_Legal_Ent_1 NA2_1_1 Repo Principal GMRA (2011 version) Principal Liquid Y None|

MSLA (2005 version) -

4 CPName3 CP3 CP3_Legal_Ent_1 NA3_1_1 Sec Lending  Agent Indemnified sec lending ~ Client Liquid Y None|

5CPName3 CP3 CP3_Legal_Ent_2 NA3_2_1 Sec Lending  Agent GMSLA (2010 version) Client Liquid Y None|
MSLA (2005 version, CPEntity-

6 CPName4 CP4 CP4_Legal_Ent_2 NA4_1_1 Sec Lending  Principal modified) Principal Liquid N Specific

Report unstressed MtM values for each of the product categories below, for all of the CP legal entities and netting agreements listed in the table above.
For the Y14Q, provide one table of unstressed MtM values ranked by ranked by the internal (stressed) metric. For the Y14A provide one table of unstressed and corresponding stressed MtM values for each of the stress scenarios ranked by the corresponding stressec

Report MtM values for both posted and received sides, irrespective of whether close-out netting is legally enforceable or not.

$ Millio

ns

Sub-schedule L.5.2 - SFT exposure MtM values by CP legal entity and master netting agr

Counterparty identifiers Unstressed MtM (Posted)
CP Name Parent/ CP Legal Entit: Netting
Rank |(parent/consoli| Consolidated Ngame Y Legal Entity ID Agreement Central Debt MtM (Posted) Equity MtM (Posted)
dated) Entity CP ID ID
Other Other
usb Germany UK/ ance E Japan Other us CAD UK Eurozone Economies
urozone .
(specify)
1
2
25
Sub-schedule L.5.3 - Aggregate SFTs by Internal Rating Repo and Reverse Repo - Gross Value of Instruments on
Ratings Category Exposure Data US Treasury Agency MBS Equities Corporate Bonds Non-Agency (ABS, RMBS)
Indeminified
Indeminified Cash
Securities | Collateral
Inte.r nal External rating Net CE Stressed Net‘CE Stressed N?t CE Lent Reinvestmen| Posted Received Posted Received Posted Received Posted Received Posted Received
rating BHC scenario scenario (Notional
Balance) (Notional
Balance)




Sub-schedule L.5.1.a - Aggregate SFT information by CP legal entity and master netting agreement (as ranked by Stressed Net CE scenario (Adverse))

"cross-product (combined)" agreement
allgws netting across repo/rev repo and
securities lending/borrowing positions.

Agent

Agent

Principal

Agent
Agent

Counterparty, Netting Agr identifiers Author:
Th
CP Name Parent/ . Netting
Rank |(parent/consoli| Consolidated P L:lg;Lintlty Legal Entity ID Agreement Industry Country Ir:;;rrr‘lal External rating| Agreer|
dated) Entity CP ID D 8
Cross-product
1CPName1l CP1 CP1_Legal_Ent_1 NA1_1_1 (combined)
Cross-product
2CPNamel CP1 CP1_Legal_Ent_1 NA1_1_2 (combined)
3CPName2 CP2 CP2_Legal_Ent_1 NA2_1_1 Repo
4 CPName3 CP3 CP3_Legal_Ent_1 NA3_ 1.1 Sec Lending
5CPName3 CP3 CP3_Legal_Ent_2 NA3_2_1 Sec Lending
6 CPName4 CP4 CP4_Legal_Ent_2 NA4_1_1 Sec Lending

Report unstressed MtM values for each of the product categories below, for all of the CP legal entities and netting agreements listed in the table above.
For the Y14Q, provide one table of unstressed MtM values ranked by ranked by the internal (stressed) metric. For the Y14A provide one table of unstressed and corresponding stressed MtM values for each of the stress scenarios ranked by the corresponding stressec

Report MtM values for both posted and received sides, irrespective of whether close-out netting is legally enforceable or not.

$ Millio

Sub-schedule L.5.2.a - SFT exposure MtM values by CP legal entity and master netting agr

ns

(as ranked by Stressed Net CE scenario (Adverse))

Principal

Proprietary - MNA with

SLA and MRA

Proprietary - MNA with

SLA and MRA

GMRA (2011 version)

MSLA (2005 version) -
Indemnified sec lending
GMSLA (2010 version)

MSLA (2005 version,
modified)

CPEntity-
Principal

CPEntity-
Principal

CPEntity-
Principal

Client
Client

CPEntity-
Principal

T Specjfy if clod Aut
enfofceable, | Chol
non
Netting Set Legal :?:
Detail Enforcea
Liquid Y None|
Less Liquid Y None|
Liquid Y None|
Liquid Y None|
Liquid Y None|
Liquid N Specific

Counterparty identifiers

Unstressed MtM (Posted)

CP Name Parent/ CP Legal Entit Netting
Rank |(parent/consoli| Consolidated Ng 4 Legal Entity ID | Agreement Central Debt MtM (Posted) Equity MtM (Posted)
. ame
dated) Entity CP ID ID
Other Other
usb Germany UK/ ance E Japan Other us CAD UK Eurozone | Economies
urozone .
(specify)
1
2

25




Exposure and Collateral MtM Values Credit Quality
Stressed
Total Net Toal Net  [Net Stressed Stressed MtM MtM Stressed Stressed CP Stressed CP Stressed
Stressed CE - | Net Stressed . MtM . . . Spread
. Stressed CE |CE scenario - Posted Received |MtM Posted . MtM CP Credit CP Credit |CP Legal Entity| Spread s
scenario . CE scenario s A : Received Net CE MtM Posted . . Py . scenario
scenario (Severely scenario scenario scenario A Received | Entity Type | Spread (bp) Identifier scenario
(Severely Ad ) Ad ) (Adverse) S h (s " Ad ) scenario (Ad (Severely
Adverse) (Adverse verse (Severely everely (Adverse (Adverse) verse) Adverse)
Adverse) Adverse)
1 net CE of the parent/consolidated CP.
Corporate Bonds Advanced | - Corporate Bonds, Other ETF (Posted) US Agency MBS/CMBS RMBS7XE;’}5§Z'§§ MtM Cash MtM (Posted) Other MtM (Posted)
Economies MtM (Posted) | Economies MtM (Posted) MtM (Posted) (Posted)
" Non- Inflation- :
G Sub-IG G Sub-IG Equity I:é’(‘)fge Th':zzs-hs (sog:;?fr ) '""g:;’;:"‘ Investment usb EUR GBP Py Other indexed C°'“;'"ee'r°'a' Municipals
8 pecity Grade securities pap:
| Reporting Date Securities Lending and Borrowing - Gross Value of Instruments on Reporting
Sovereigns Sovereigns Other Cash (+/-) US Treasury Agency MBS Equities Corporate Bonds Non-Agency (ABS, RMBS)
Posted Received Posted Received Posted Received Posted Received Posted Received Posted Received Posted Received Posted Received Posted Received




Exposure and Collateral MtM Values

Credit Quality

har—
pse "None" only if Stressed
e of the trades Stressed CP Stressed
L ; Stressed Net Stressed MtM MtM Stressed CP Stressed
“rvtvh: ;oestittlig%ss et CE scenario| Stressed Net Posted Received |MtM Posted Rez/elg;: d Unstressed Unstressed Un?w“;;sed CP Credit CP Credit CP Credit C: Iﬁfal Spread Spread F R
! (Severely | CE scenario scenario scenario scenario scenario Net CE MtM Posted Received Entity Type | Spread (bp) Recovery Id ntit’i, scenario (sscenan:)
Adverse) (Adverse) (Severely (Severely | (Adverse) (Adverse) entiner (Adverse) A:vere ’)/
Adverse) Adverse) verse
1 net CE of the parent/consolidated CP.
Non-Agency
Corporate Bonds Advanced | Corporate Bonds, Other US Agency MBS/CMBS
Economies MtM (Posted) | Economies MtM (Posted) ETF (Posted) MtM (Posted) RMBS//?E:QC:S)BS MtM Cash MtM (Posted) Other MtM (Posted)
. Non- Inflation- :
. . . Fixed Pass- Other Investment : Commercial ;o
IG Sub-IG IG Sub-IG Equity Income Throughs (specify) Grade Invg:;g\:nt usD EUR GBP JPY Other s?ii)itggs paper Municipals




Unstre;

ssed MtM (Received)

Central Debt MtM (Received)

Equity MtM (Received)

Corporate Bonds
Advanced Economies

Corporate Bonds, Other
Economies MtM

ETF (Received)

US Agency MBS/CMBS
MtM (Received)

MtM (Received) (Received)
Other Other Other Fixed Other
: usD Germany | UK/France Japan Other us CAD UK Eurozone |Economies IG Sub-IG IG Sub-IG Equity Pass-Throughs| .
(specify) Eurozone (specify) Income (specify)
Date
Sovereigns Other Cash (+/-)
Posted Received Posted Received Posted Received




Unstre!

ssed MtM (Received)

Central Debt MtM (Received)

Equity MtM (Received)

Corporate Bonds
Advanced Economies
MtM (Received)

Corporate Bonds, Other
Economies MtM
(Received)

ETF (Received)

US Agency MBS/CMBS
MtM (Received)

Other
(specify)

usb

Germany

UK/France

Other
Eurozone

Japan

Other

us

CAD

UK

Eurozone

Other
Economies
(specify)

IG Sub-IG

IG Sub-IG

Equity

Fixed
Income

Pass-Throughs|

Other
(specify)




Stres:

sed MtM (Posted)

Non-Agency
RMBS/ABS/CMBS MtM Cash MtM (Received) Other MtM (Received) Central Debt MtM (Posted) Equity MtM (Posted)
(Received)
Non- Inflation- : .~
Inv(e;stment Investment usD EUR GBP JPY Other indexed Commercial| Municipal Oth?r usD Germany |UK/France Other Japan Other us CAD UK Eurozone
rade Grade securities paper s (specify) Eurozone




Stres:

sed MtM (Posted)

Non-Agency
RMBS/ABS/CMBS MtM Cash MtM (Received) Other MtM (Received) Central Debt MtM (Posted) Equity MtM (Posted)
(Received)
Non- Inflation- . ..
Invgstment Investment usD EUR GBP JPY Other indexed Commercial| Municipal Othgr usbD Germany |UK/France Other Japan Other us CAD UK Eurozone
rade Grade securities paper s (specify) Eurozone




Stress

ed MtM (Received)

Corporate Bonds Corporate Bonds, Non-Agency
Advanced Ec ies [Other Ecc i tM ETF (Posted) us Ahgllet:/clykxgtséﬁMBs RMBS/ABS/CMBS MtM Cash MtM (Posted) Other MtM (Posted) Central Debt N
MtM (Posted) (Posted) (Posted)
Other " Non- Inflation- :
Economie IG Sub-IG IG Sub-IG Equity I:é):)?t‘\ie ThPr(anfls-hs (sogliefr) Invg:;r;:nt Investmen| USD EUR GBP JPY Other indexed Colm:\eer;:la Municipals (sogéff';) usD Germany | UK/France
s (specify) g pecity. t Grade securities pap! P




Stress

ed MtM (Received)

Corporate Bonds Corporate Bonds, Non-Agency
Advanced Economies |Other Economies MtM|  ETF (Posted) | YS Aﬁmxff‘e/f)""ss RMBS/ABS/CMBS MtM Cash MtM (Posted) Other MtM (Posted) Central Debt N
MtM (Posted) (Posted) (Posted)
Other . Non- Inflation- .
" . Fixed Pass- Other |Investment : Commercia . Other
Econorple IG Sub-IG IG Sub-IG Equity Income | Throughs | (specify) Grade Investmen| USD EUR GBP JPY Other mde).(gd I paper Municipals (specify) usbD Germany | UK/France
s (specify) t Grade securities




Corporate Bonds  [Corporate Bonds, Other| US Agency MBS/CMBS Non-Agency
AtM (Received) Equity MtM (Received) Advanced Economies Economies MtM ETF (Received) MgtM ({Zeceived) RMBS/ABS/CMBS MtM Cash MtM (Received)
MtM (Received) (Received) (Received)
Other X Non-
. Other |, on Other Us CAD UK | Eurozone |Economie|  IG Sub-IG G sub-IG | Equity | Fixed Pass- Other | Investment |, . cnl usp EUR GBP PY Other
urozone s (specify) Income | Throughs | (specify) Grade t Grade




Corporate Bonds  [Corporate Bonds, Other US Agency MBS/CMBS Non-Agency
AtM (Received) Equity MtM (Received) Advanced Economies Economies MtM ETF (Received) sency Mo RMBS/ABS/CMBS MtM Cash MtM (Received)
. . MtM (Received) h
MtM (Received) (Received) (Received)
Other . Non-
Other " . Fixed Pass- Other | Investment
Eurozone Japan Other us CAD UK Eurozone sEc(g::chl;’e; IG Sub-IG IG Sub-IG Equity Income | Throughs | (specify) Grade Intvgi’;tgeen usD EUR GBP JPY Other




Other MtM (Received)

Inflation-
indexed
securities

Commercial
paper

Municipals

Other
(specify)




Other MtM (Received)

Inflation-
indexed
securities

Commercial
paper

Municipals

Other
(specify)




All CCPs and G7 Sovereigns + Top 25 non-CCP/G7 Derivatives counterparties sorted and ranked by internal (stressed) metric/scenario [for 14(
For the Y14A provide one table for each of the stress scenarios ranked by the corresponding stressed net CE of the parent/consolidated CP.
Report each CP legal entity (within a parent/consolidated CP) and (close-out) netting agreement separately. If there is more than one busines
$ Millions

Sub-schedule L.6.1 - Aggregate derivative information by counterparty legal entity and master netting agreement
Counterparty, Netting Agreement identifiers

Parent . .
Rank (par enf;cc';lr?srgﬁ dated) (IZEon:soIida/ted cp Lilg:rt]inhty Legal Entity ID A grr;l:rtnu:r?t ID Industry Country
ntity CP ID
1 CPName1l CpP1 CP1_Legal_Ent_1 NS1_1_1
2 CPName2 CP2 CP2_Legal_Ent_1 NS2_1_1
3 CPName2 CP2 CP2_Legal_Ent_1 NS2 1 2
4 CPName2 CP2 CP2_Legal_Ent_2 NS2_2 1
5 CPName3 CP3 CP3_Legal_Ent_1 NS3_1_1
6 CPName4 CP4 CP4_Legal_Ent_1 NS4_1_1

7 CPName5 CP5 CP5_Legal_Ent_1 NS5 1 1



Y or stressed net current exposure [for 14A]. Rank CCPs by initial margin posted + default fund contribution.

s line, list each one separately. List all netting agreements with a given CP legal entity consecutively.

Master Netting Agreement

/I-\nrggzig?::rtl Non-cash | EXCess Variation | o 14 pyng Threshold Minimum
Rating CSA Type CCP) or Initial | collateral type Macrgllgsgfor (for CCPs) Threshold CP BHC A.Ir;:zzzfteép
Margin (CCP)




Stressed Current Exposure

Total Net
Minimum Mareinin CSA contractual Stressed CE SJZ::Ie(TEtE Net ;t:;sasreig CE Net Stressed CE
Transfer e fenc g features (non- | WWR position Scenario Scenario (Severel Scenario
Amount BHC q y vanilla) (Severely (Adverse) Advers e;' (Adverse)
Adverse)
None
None
None
None
None
Specific

General




Exposure MtM Values

Collateral MtM Values

Cash Collateral (non CCPs) or Variation Margin (CCPs) MtM

Unstressed
MtM Exposure

Stressed
Exposure MtM
scenario
(Severely
Adverse)

Stressed
Exposure MtM
scenario
(Adverse)

Total
Unstressed
MtM Cash
Collateral
(non CCPs)

UsD EUR GBP JPY

Other

Total
Unstressed
MtM
Collateral (non
CCPs)




Stressed Cash
Collateral MtM
scenario
(Severely
Adverse)

Stressed Cash

Collateral MtM
scenario
(Adverse)

Stressed Total

Collateral MtM
scenario
(Severely
Adverse)

Stressed Total

Collateral MtM
scenario
(Adverse)

CDS
Reference
Entity Type

5Y CDS
Spread (bp)

CDS
Recovery

CP Legal
Entity
Identifier

WWR hedge?




Credit Quality and CDS Hedges

5Y CDS 5Y CDS
Stressed Stressed CDS Stressed | CDS Hedge |Stressed CVA Stressed ?VA
CDS Hedge | CDS Hedge S d Spread CRO1 . st d - scenario
Notional CRO1 pread scenario scenario resse scenario (Severely
scenario (Adverse) CRO1 (Adverse)
(Severely Adverse)
(Adverse)
Adverse)




Notes to the CCR Schedule
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