DRAFT FR 2052a Complex Institution Liquidity Monitoring Report as of September 4, 2013



FirmTicker: Enter in Ti cker
Cel | C1
Data As of Date:
Enter in Cell &2 mm/ddlyyyy
Business Business Business Business Business Business Day 6

RSSDID Metric Day 1 Day 2 Day 3 Day 4 Day 5 - Cal Day 14 15 -30 Days | 31-60Days | 61-90 Days | 91-120 Days | 121-150 Days | 151-180 Days | 181 -270 Days 271-1Yr >1Y <= 2Y >2Y <=3Y >3Y <= 4Y >4Y <= 5Y >5Y |Total Comments
[Consol i dat ed 12345
Consol i dat ed 12345 [1.10 ABCP Single-Sel | er 0. 00 0. 00 0. 00 0. 00 0. 00 0. 00 0. 00 0. 00 0. 00 0.00 0. 00 0.00 0. 00 0.00 0.00 0.00 0. 00 0.00 0.00[ 0.00 0. 00
Consol i dat ed 12345  [1.20 ABCP Ml ti - Sel | er 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00| 0.00; 0.00
Consol i dat ed 12345  [1.30 Term ABS 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0. 00] 0. 00] 0.00[ 0.00! 0. 00]
Consol i dat ed 12345  [1.40 Col lateralized CP 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0. 00] 0. 00] 0.00[ 0.00! 0. 00]
Consol i dat ed 12345  [1.50 Gther Secured Financing 0.00 0.00 000 0.00 0.00 0.00 0.00 0.00]
Consol i dat ed 12345 [0 Gificial Government Sources Drawn
Consol i dat ed 12345 Federal Reserve Borrow ng 0 N 0. N . 0.0 .
Consol i dat ed 12345  [2.20 FHLB Bor rowi ng 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00] 0.00 0.00
Consol i dat ed 12345  [2.30 Bank of England Borrowi ng 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00| 0.00 0.00
Consol i dat ed 12345 [2.40 European Central Bank Borrowi ng 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00] 0.00 0.00
Consol i dat ed 12345  [2.50 Asia Pacific Central Bank Borrowing 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00] 0.00 0.00
Consol i dat ed 12345 60 Cther Central Bank Borrowi ng o o
Consol i dat ed 12345 Repurchase & Securities Lending Transactions
Consol i dat ed 12345 Repo Conducted with Non-Rehypot hecated Col | ateral
Consol i dat ed 12345 Category A-l 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 00 0.00 00 0.00
Consol i dat ed 12345 3 Category A-I Unencunbered 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00] 0.00 0.00
Consol i dat ed 12345  [3.13 Category A-l1 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00] 0.00 0.00
Consol i dat ed 12345 [3.14 Category A-11 Unencunber ed 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00] 0.00 0.00
Consol i dat ed 12345 [3.15 Category B 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00[ 0.00 0.00
Consol i dat ed 12345  [3.16 Category C 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00] 0.00 0.00
Consol i dat ed 12345 [3.17 Category D 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00[ 0.00 0.00
Consol i dat ed 12345
Consol i dat ed 12345 [3.21 Category A-l 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0. 00 0.00 0. 00 0.00 0. 00 0.00 0.00 0.00 0.00 0.00] o0.00 0. 00
Consol i dat ed 12345 [|3.22 Category A-ll 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00[ 0.00 0.00
Consol i dat ed 12345 [3.23 Category B 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00[ 0.00 0.00
Consol i dat ed 12345 [|3.24 Category C 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00[ 0.00 0.00
Consol i dat ed 12345 [3.25 Category D 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00[ 0.00 0.00
Consol i dat ed 12345
Consol i dat ed 12345 [3.31 Category A-l 0. 00 0. 00 0.00 0. 00 0. 00 0. 00 0. 00 0.00 0. 00 0.00 0. 00 0.00 0. 00 0.00 0.00 0.00 0.00 0.00 0.00[ 0.00 0.00
Consol i dat ed 12345 [3.32 Category A-ll 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00[ 0.00 0.00
Consol i dat ed 12345 [3.33 Category B 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00[ 0.00 0.00
Consol i dat ed 12345 [3.34 Category C 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00[ 0.00 0.00
Consol i dat ed 12345 [3.35 Category D 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00] 0.00 0.00
Consol i dat ed 12345 |00 Forward Start Repo and Securities Lending Transactions
Consol i dat ed 12345 [ 41 Cash I nfl ows due o Forvard Settl ements [ ool ool ool ool o0l ool ool ool oo oo ool oo ool ool ool ool ool ool o000 oo oo
Consol i dat ed 12345 [ Unencunber ed Assets
Consol i dat ed 12345  [4.11 Category A-l Market Value 0.00 0. 00!
Consol i dat ed 12345  [4.12 Category A-l Lendable Val ue 0.00 0. 00!
Consol i dat ed 12345 [4.21 Category A-1l Market Value 0.00 0. 00!
Consol i dat ed 12345  [4.22 Category A-ll Lendable Val ue 0.00 0. 00!
Consol i dat ed 12345  [4.31 Category B Market Val ue 0.00 0. 00!
Consol i dat ed 12345  [4.32 Category B Lendabl e Val ue 0.00 0. 00!
Consol i dat ed 12345  [4.41 Category C Market Val ue 0.00 0. 00!
Consol i dat ed 12345  [4.42 Category C Lendabl e Val ue 0.00 0. 00!
Consol i dat ed 12345  [4.51 Category D Market Value 0.00 0. 00!
Consol i dat ed 12345  [4.52 Category D Lendabl e Val ue 0.00 0. 00!
Consol i dat ed 12345 [0 Expected Cash Inflows
Consol i dat ed 12345 [5.10 Derivative Receivabl es 0. 00 0. 00 0. 00 0. 00 0. 00 0. 00 0. 00 0.00 0. 00 0.00 0. 00 0.00 0.00 0. 00] 0. 00] 0. 00]
Consol i dat ed 12345 [5.20 TBA Sal es 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00] 0.00 0. 00/ 0.00 0.00] 0.00 0.00] 000 o000 o000 o000 o000 o000 0.00
Consol i dat ed 12345  [5.30 Collateral Called for Next Day Receipt 0.00 0.00
Consol i dat ed 12345  [5.40 Undrawn Committed Facilities Offered from External Financial Institutions 0.00 0.00
EreaieEne 12308 550 Ocher Cash 1nf 1 ows 000l oo oo oo oo ool o0l ool ool ool ool o0l oo oo o0l ool o0l ool o000 o000l 0 00
Consol i dat ed 12345 [0 Cash I nflows from External Counterparties
Consol i dat ed 12345 [6.10 Fed Funds and Eurodol lars Sol d 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00| 0.00 0.00
Consol i dat ed 12345  6.20 Loan Cash Inflows 0.00] 0.00] 0.00] 0.00] 0.00] 0.00] 0.00] 0.00] 0.00] 0.00] 0.00] 0. 00] 0.00] 0. 00] 0. 00] 0. 00] 0. 00] 0. 00] 0.00[ 0.00] 0.00
Consol i dat ed 12345  6.30 Unsecured Cash Inflows due to Forward Settlenents 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00| 0.00 0.00
Consol i dat ed 12345 [ Reverse Repurchase & Securities Borrowing Transactions
Consol i dat ed 12345 |00 Reverse Repo
Consol i dat ed 12345 [7.11 Category Al 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0. 00 0.00 0.00 0.00 0. 00 0.00 0. 00 0. 00 0. 00 0.00 0. 00 0.00] 0.00 0.00
Consol i dat ed 12345 [7.12 Category A-I Unencunber ed 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00[ 0.00 0.00
Consol i dat ed 12345 [7.13 Category A-ll 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00[ 0.00 0.00
Consol i dat ed 12345 [7.14 Category A-ll Unencumbered 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00[ 0.00 0.00
Consol i dat ed 12345 [7.15 Category B 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00] 0.00 0.00
Consol i dat ed 12345 |7.16 Category C 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00
Consol i dat ed 12345 [7.17 Category D 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00[ 0.00 0.00
Consol i dat ed 12345
Consol i dat ed 12345 |7.21 Category A-l 0. 00 0. 00 0.00 0.00 0.00 0. 00 0. 00 0.00 0.00 0.00 0. 00 0.00 0. 00 0.00 0.00 0.00 0.00 0.00 0.00[ 0.00 0. 00]
Consol i dat ed 12345 |7.22 Category A-ll 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00[ 0.00 0.00
Consol i dat ed 12345 [7.23 Category B 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00[ 0.00 0.00
Consol i dat ed 12345 |7.24 Category C 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00] 0.00 0.00
Consol i dat ed 12345 |7.25 Category D
Consol i dat ed 12345 |7 Forvard Start Reverse Repo and Securities Borrowing
Consol i dat ed 12345 |7 Cash Qutflows due to Forvard Settlements
Consol i dat ed 12345  [@ Unsecur ed Fi nanci ng
Consol i dat ed 12345  [8.10 Comnercial Paper 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0. 00 0.00 0.00 0.00 0. 00 0.00 0.00 0.00 0.00] 0.00 0.00
Consol i dat ed 12345  [8.20 Proni ssory Notes 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00[ 0.00 0.00
Consol i dat ed 12345  [8.30 Fed Funds and Eurodol | ars Purchased 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00| 0.00 0.00
Consol i dat ed 12345 [8.40 Long-Term Debt - Non-Struct ured 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00[ 0.00 0.00
Consol i dat ed 12345 [8.50 Long-Term Debt - Structured 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00[ 0.00 0.00
Consol i dat ed 12345 [8.60 Government Suppor ted Debt 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00[ 0.00 0.00
Consol i dat ed 12345 [8.70 Whol esal e CDs and Bank Notes 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00| 0.00 0.00
Consol i dat ed 12345 [8.80 Draws on Committed Lines from External Entities 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00| 0.00 0.00
Consol i dat ed 12345 [8.90 Q her Unsecured Fi nanci ng o 0 0 ) ) ) ) 0 o [ o o 0 0 0 0 0 0 0 0 0
Consol i dat ed 12345 [0 Central Bank, FHLB Sources, and Nostro Bal ances
Consol i dat ed 12345  [9.10 Cash Bal ance at Federal Reserve 0.
Consol i dat ed 12345  [9.20 Cash Balance at Qther Central Banks 0.
Consol i dat ed 12345  [9.30 FHLB Bor rowi ng Capaci ty 0.00
Consol i dat ed 12345  [9.40 Fed Di scount W ndow Borrowing Capacity 0.00
Consol i dat ed 12345 [9.41 Fed Discount Wndow Borrowing Capacity using A-1 /A-11 Collateral 0.00
Consol i dat ed 12345  [9.50 Qher Central Bank Borrowing Capacity 0.00
Consol i dat ed 12345 [9.51 Qher Central Bank Borrowing Capacity using A-I/A-11 Collateral 0.00
Consol i dat ed 12345 9. 60 Nostro Bal ances 0.
Consol i dat ed 12345 Deposi t fundi ng
Consol i dat ed 12345 10. 11 Retail & SME deposits - Stable 0. 0. 0. 0. 0. 0. 0. 0 0. 0 0. 0 0. 0 0 0 0 0 0 0 0.
Consol i dat ed 12345  [10.12 Retail & SME deposits - Less Stable 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00] 0.00 0.00
Consol i dat ed 12345  [10.21 Financial Institution - Operating 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00] 0.00 0.00
Consol i dat ed 12345  [10.22 Financial Institution - Non-Operating 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00] o0.00 0.00
Consol i dat ed 12345 10. 31 Corporate Accounts - Non-Financial Institution - Operating 0. 00 0. 00 0. 00 0. 00 0. 00 0. 00 0. 00 0.00 0. 00 0.00 0. 00 0.00 0. 00 0.00 0.00 0.00 0.00 0.00 0.00| 0.00 0.00
Consol i dat ed 12345 10. 32 Corporate Accounts - Non-Financial Institution - Non-Cperating 0. 00 0. 00 0. 00 0. 00 0. 00 0. 00 0. 00 0.00 0. 00 0.00 0. 00 0.00 0. 00 0.00 0.00 0.00 0.00 0.00 0.00| 0.00 0.00
Consol i dat ed 12345 Br oker ed CDs/ Deposi t s [ 0 ) ) 0 0 ) ) 0 ) ) ) 0 ) ) 0 0 0 0 0 0.
Consol i dat ed 12345 [ Expected Cash Qutflows
Consol i dat ed 12345 |11.10 Derivative Payabl es
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Consol i dat ed
Consol i dat ed
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TBA Purchases
Collateral Called for Next Day Delivery

Committed & Undrawn Liquidity Facilities Provided to Financial Insitutions
Committed & Undrawn Credit Facilities Provided to Financial Institutions
Qher Cash Outflows

Unsecured Cash Qutflows Due to Forward Settlements
Cperating Cash Fl ows

Prime Brokerage Free Credits

External Funding used to Cover Customer Shorts

Internal Firm Funding used to Cover Customer Shorts
Internal Customer Funding used to Cover Customer Shorts
Margin Loans

Lockup Cash Fl ows

Unsecured | nternal Cash Flows

Due from Subsidiaries of Parent Conpany

Due to Parent Conpany from Subsidiaries

Due to Subsidiaries of Parent Company

Due from Parent Conpany to Subsidiaries

Due fromAffiliate Entities

Due to Affiliate Entities

Internal Unsecured Cash Qutflows due to Forward Settlements
Internal Unsecured Cash Inlows due to Forward Settlenents
Secured I nt er nal Fl ows

I nternal Repo conducted with Non-Rehypot hecated Col | ateral
Category A-l

Category A-1 Unencunber ed

Category A-ll

Category A-11 Unencunber ed

Category B

Category C

Category D

I'nternal Repo Conducted with Rehypothecated Col | ateral
Category A-l

Category A-ll

Category B

Category C

Category Al
Category A-ll
Category B
Category C
Category D
Internal Forward Start Repo
Internal Cash Inflows due to Forward Settlenents
Internal Reverse Repos
Category Al

Category A-I Unencunber ed

Category A-ll

Category A1l Unencunber ed

Category B

Category C

Category D

Internal Securities Borrowng

Category A-l

Category A-ll

Category B

Category C

Category D

Internal Forward Start Reverse Repo

Internal Cash Qutflows due to Forward Settlements
Internal Supplemental |nformation

Trapped Liquidity due to Legal Ring Fencing

FRB 23-A Capacity

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.0 0.00 0.0 0.0 0.00 0.0 0.0 0. 0.0 0.0 0.0 0. 0 0.0 0.0 0.0 0.0 0. 0 0. 0 0.00] 0.0 0.00
0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00| 0.00 0.00
0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00| 0.00 0.00
0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00| 0.00 0.00
0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00| 0.00 0.00
0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00| 0.00 0.00
0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00| 0.00 0.00
0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00| 0.00 0.00
0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00| 0.00 0.00
0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00| 0.00 0.00
0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00[ 0.00 0.00
0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00| 0.00 0.00
0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00
0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00{ 0.00 0.00
0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00[ 0.00 0.00

X X 0.0 X X 0.0 0.0 X 0.0 0.0 0.0 0.0 0.0
0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00[ 0.00 0.00
0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00[ 0.00 0.00
0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00[ 0.00 0.00
14. 25 Category D 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00] 0.00; 0.00
14. 30 Internal Securities Lending
. 0. 00 0. 00 0. 00 0. 00 0. 00 0. 00 0. 00 0.00 0. 00 0.00 0. 00 0.00 0. 00 0.00 0.00 0.00 0.00 0.00 0.00] 0.00 0.00
0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00[ 0.00 0.00
0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00[ 0.00 0.00
0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00[ 0.00 0.00
0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.0 0.0

0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00| 0.00 0.00
0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00| 0.00 0.00
0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00| 0.00 0.00
0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00| 0.00 0.00
0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00| 0.00 0.00
0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00| 0.00 0.00
0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00] 0.00 0.00
0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00| 0.00 0.00
0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00| 0.00 0.00
0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00
0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00
0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00[ 0.00 0.00




Firm Ticker: Enter in
Cel | Cl1

Data As of Date: Enter
in Cell C2

Business Business Business Business Business Business Day 6
RSSDID Metric Day 1 Day 2 Day 3 Day 4 Day 5 - Cal Day 14 15 - 30 Days 31- 60 Days | 61-90 Days | 91 - 120 Days | 121 - 150 Days | 151 - 180 Days | 181 - 270 Days 271-1Yr >1Y <=2Y >2Y <=3Y >3Y <= 4Y >4Y <= 5Y
15.00 Cont i ngency |ine itens

Undrawn Secured Conmitted Facilities Received Including Warehousing
Facilities

Undrawn Conmitted Liquidity Facilities Provided to Non-Financial Corporates

Undrawn Committed Credit Facilities Provided to Non-Financial

Corporates

Undrawn Retail Overdraft Facilities, Committed Mrtgage Pipeline Business
and any other Retail Lending Commitments

Undrawn Commi tments & Explicit Funding Guarantees to Sponsored & 3rd Party
)

Structured Vehicles (Conduit, SPVs & SIVs %

Undrawn Conmi trrents & Explicit Funding Guarantees to Sovereigns

Debt Bought Back on Day T
Debt Held in Inventory on Day T

Securities with Put Options - Optionality Exercised
Securities vith Put Options - Potential to be Exercised
Total Collateral Required froma Qne-Notch Downgrade
Total Collateral Required froma Two-Notch Downgrade
Total Collateral Required froma Three-Notch Downgrade
Trapped Liquidity in Foreign Entities Under Stress
Fundi ng Prici ng

ABCP Pri cing

ABCP Si ngl e- Sel | er 3 0. 00] 3 0. 00] 3 0. 00] 0.00) 0.00) 0. 00] 0.00) 0. 00] 0. 00] 0. 00| 0. 00] 0. 00|
ABCP Ml ti - Sel | er [ 3 0. 00] 0.00] 0. 00] A 0. 00] A A 0. 00] 3 0. 00] 0. 00] 0.00[ 0. 00] 3
Col | ateral i zed CP 3 0.00] 0.00) 0.00] 3 0.00] 3 3 0.00] A 0. 00] 0. 00] 0.00) 0. 00] A

Unsecur ed_Funding Pri cing
Fed Funds, Eurodollars, CDs, Prom Notes, and Bank Notes X 0.00) X X X X X X 0.00 X 0.00)
Commercial Paper X 0..00] X X X X X X X 0.00] X 0.00[
Large Institutional Deposits X X 0.00 X X X X X X X 0.00) X 0.00)
Secur ed Funding Pri cing




Comments




