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Sub-schedule L.1.a Top i p i ising 95% of firm Credit Valuation Adjustment (CVA), ranked by CVA
$ Millions
c identifiers Credit Quality Data Exposure and Position Data CVAData Credit Mitigants 2
Stressed Stressed Net Stressed CVA Stressed CVA
Legal Entity | Netting set ) Stressed Gross CE | Stressed Gross CE resse Stressed NetCE | Stressed Net CE ressed Ne New Notional | Weighted resse resse Stressed CVA . % Downgrade | _
Counterparty | Counterparty - Sub-netting set ID internal |  External * * Gross CE y ! ! ° - Total Net FR Scenario and FR | FR Scenario and FR ¢ CsAin " Single Name
Rank Identifier D " Industry Code Country | o) ! Gross CE FR Scenario FR Scenario Net CE FR Scenario FR Scenario Total Notional|  During Average | Position MtM wa ario ario a BHC Scenario and Gross CE trigger !
name D ! (optional) rating rating BHC/IHC/SLH BHC/IHC/SLH e Collateral Specification Specification 20 place? | Credit Hedges
() | (optional) (Severely Adverse) | (Adverse) > (Severely Adverse) | (Adverse) . Quarter | Maturity BHC specification with CSAs | modeled?
Cscenario Cscenario (Severely Adverse) | (Adverse)




Sub-schedule L.1.b.1 Top 20 consolidated/parent counterparties ranked by Federal Reserve Severely Adverse Scenario Stressed CVA

DRAFT

$ Millions
< identifiers CreditQu 2 d Position Data CVAData Credit mitigants Credit Hedges
Stressed CVA
Net CE va va
! " Sub-netting set Stressed Gross cg | Stressed Gross | Stressed Gross Stressed Net CE | o, . ced Net CE . Weighted Stressed Net CE Stressed © Stressed € BHC/IHC/SLHC % ) N
Legal Entity | Netting set D Industry Internal | External : cE cE FR Scenario * ! New Notional - Total Net FR Scenario and FR | FR Scenario and FR © ) Downgrade | Single Name Credit
Rank | Counterparty name | Counterparty ID h 1 Country y Gross CE FR Scenario ) Net CE FRScenario | Total Notional | '\ Average Position MtV BHC/IHC/SLHC wa ario 2 > Scenarioand | CSA in place? | Gross CE with|
\dentifier (LEI) | (optional) ! Code rating FRScenario | BHC/IHC/SLHC (Severely During Quarter € Collateral y Specification Specification trigger modeled? Hedges
(optional) (Severely Adverse) : (Adverse) Maturity scenario BHC/IHC/SLHC
(Adverse) scenario Adverse) (Severely Adverse) (Adverse) e
specification
1
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4
s
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Sub-schedule L.1.b.2 Top 20 consolidated/parent counterparties ranked by BHC or IHC or SLHC Scenario Stressed CVA
$ Millions
c identifiers Credit Qual 2 d Position Data CVAData Credit mitigants Credit Hedges
Stressed Gi Stressed Net CE Stressed CVA
: Stressed Gross CE | 11> od o'°* | Stressed Gross ressed Met E | Stressed Net cE . Stressed CVA Stressed CVA
' " Sub-netting set e Federal Reserve ' Weighted Stressed Net CE BHC/IHC/SLHC i
Legal Entity | Netting set ID Industry Internal | External Federal Reserve " Federal Reserve ! New Notional - Total Net FR scenario and FR R - ) %GrossCE | Downgrade |Single Name Credit
Rank | Counterparty name | Counterparty ID ¢ D Country 4 Gross CE " Federal Reserve Net CE scenario * Total Notional | o Average Position MtV BHC/IHC A ] scenarioand | CSAin place?| - )
\dentifier (LEI) | (optional) ! Code rating rating scenario (Severely * BHC/IHC/SLHC scenario During Quarter € Collateral " specification with CSAs | trigger modeled? Hedges
(optional) scenario > (Severely Maturity scenario BHC/IHC/SLHC
Adverse) scenario (Adverse) (severely Adverse) (Adverse) N
(Adverse) Adverse) specification
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Sub-sct le L.1.c.1 Top 20 li /parent counterparties ranked by Net CE
$ Millions
Counterparty identifiers Credit Quality Data Exposure and Position Data CVA Data Credit Mitigants Credit Hedges
St d St d Net | St d | St d St d CVA
" resse Stressed Stressed ressed Ne resse resse New . Stressed CVA Stressed CVA resse
N . Sub-netting Gross CE CE Net CE Net CE N Weighted . . N BHC/IHC/SLHC N % Downgrade .
Counterparty | Counterparty | Legal Entity | Netting set ID Internal External N Gross CE Gross CE N Total Notional Position | Total Net FR Scenario and | FR Scenario and N CSAin N Single Name
Rank . ) setID Industry Code| Country N . Gross CE | FR Scenario . Net CE FR Scenario FR BHC/IHC/S N . Average CVA e o e e Scenario and Gross CE trigger "
name D Identifier (LEI)| (optional) N rating rating FR Scenario | BHC/IHC/SL N Notional During N MtMm Collateral FR Specification | FR Specification place? N Credit Hedges
(optional) (Severely . (Severely Scenario LHC Maturity BHC/IHC/SLHC with CSAs | modeled?
(Adverse) | HC scenario N Quarter (Severely Adverse) (Adverse) e
Adverse) Adverse) (Adverse) | scenario specification
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Sub-schedule L.1.c.2 Top 20 d/parent counterparties ranked by Federal Reserve Severely Adverse
Scenario Stressed Net CE
$ Millions
Counterparty identifiers Credit Quality Data Exposure and Position Data CVA Data Credit Mitigants Credit Hedges
N VA
_ Stressed stressed stressed Stressed Net | Stressed | Stressed New ) Stressed CVA Stressed CVA Stressed C!
N N Sub-netting Gross CE CE Net CE Net CE N Weighted L N N BHC/IHC/SLHC N Downgrade N
Counterparty | Counterparty | Legal Entity | Netting set ID Internal External N Gross CE Gross CE . Total Notional Position | Total Net FR Scenario and | FR Scenario and . CSAin |% Gross CE . Single Name
Rank o N setID Industry Code| Country N N Gross CE | FR Scenario N Net CE FR Scenario FR BHC/IHC/S N N Average CVA e N N Scenario and N trigger "
name D Identifier (LEI)| (optional) . rating rating FR Scenario | BHC/IHC/SL N Notional During . MtmMm Collateral FR Specification | FR Specification place? | with CSAs Credit Hedges
(optional) (Severely N (Severely Scenario LHC Maturity BHC/IHC/SLHC modeled?
(Adverse) | HC scenario N Quarter (Severely Adverse) (Adverse) e L.
Adverse) Adverse) (Adverse) | scenario specification
1
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12
13
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Sub-schedule L.1.c.3 Top 20 d/parent counterparties ranked by BHC/IHC/SLHC Scenario Stressed Net CE
$ Millions
Counterparty identifiers Credit Quality Data Exposure and Position Data CVA Data Credit Mitigants Credit Hedges
N VA
_ Stressed stressed stressed Stressed Net | Stressed | Stressed New ) Stressed CVA Stressed CVA Stressed C!
N N Sub-netting Gross CE CE Net CE Net CE N Weighted L N N BHC/IHC/SLHC N % Downgrade N
Counterparty | Counterparty | Legal Entity | Netting set ID Internal External N Gross CE Gross CE . Total Notional Position | Total Net FR Scenario and | FR Scenario and . CSAin . Single Name
Rank o N setID Industry Code| Country N N Gross CE | FRScenario N Net CE FR Scenario FR BHC/IHC/S N N Average CVA e N N Scenario and Gross CE trigger "
name D Identifier (LEI)| (optional) . rating rating FR Scenario | BHC/IHC/SL N Notional During . MtmMm Collateral FR Specification | FR Specification place? N Credit Hedges
(optional) (Severely ) (Severely Scenario LHC Maturity BHC/IHC/SLHC with CSAs | modeled?
(Adverse) | HC scenario N Quarter (Severely Adverse) (Adverse) e L.
Adverse) Adverse) | (Adverse) | scenario
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Sub-schedule L.1.d.1Top 20

/parent

$ Millions

counterparties ranked by Gross CE (counterparties with at least one netting set with a CSA agreement in place)

CVA Data

Credit Mitig:

nts

DRAFT

Credit Hedges

Credit Qu:

ality Data

Exposure and Position Data

Rank

Counterparty
name

L
Counterparty

D

egal Entity
Identifier
(LEN)

Netting set

(optional)

ty Identifiers

Sub-netting set ID

0 (optional)

Industry
Code

Country

Internal
rating

External
rating

Gross CE

Stressed Gross CE
FR Scenario
(Severely Adverse)

Stressed Gross CE
FR Scenario
(Adverse)

Stressed Gross

cE
BHC/IHC/SLH
Cscenario

Net CE

Stressed Net CE
FR Scenario
(severely Adverse)
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FR Scenario
(Adverse)
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BHC/IHC/SLH
CScenario

Total Notional

New Notional
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Weighted
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CVA
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Specification
(Adverse)

BHC/IHC/SLHC

BHC/IHC/SLHC

Stressed CVA
Scenario and

Specification

CsAin
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%
Gross CE
with CSAs

Downgrade
trigger
modeled?

Single Name
Credit Hedges

Sub-schedule L.1.d.2 Top 20 consolidated/parent 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

CVA Data

Credit Mitig:

nts

Credit Hedges

y Identifiers

CreditQ

uality Data

Exposure and Position Data

Stressed CVA

Rank

Counterparty
name

Counterparty
D
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Identifier
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Sub-netting set ID
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D
(optional)

(optional)

Industry
Code

Country
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rating
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rating

Gross CE

FR Scenario

Stressed Gross CE

(Severely Adverse)

Stressed Gross CE
FR Scenario
(Adverse)

Stressed Gross

BHC/IHC/SLH
Cscenario

Net CE

Stressed Net CE
FR Scenario
(Severely Adverse)

Stressed Net CE
FR Scenario
(Adverse)

Stressed Net

BHC/IHC/SLH
C Scenario

Total Notional

New Notional

During
Quarter

Weighted
Average
Maturity

Position MtM

Total Net
Collateral

CVA

Stressed CVA
FR Scenario and FR
Specification
(everely Adverse)

Stressed CVA
FR Scenario and FR
Specification
(Adverse)

BHC/IHC/SLHC
Scenario and
BHC/IHC/SLHC
Specification

CSAin
place?

% Gross CE
with CSAs

Downgrade
trigger
modeled?

Single Name
Credit Hedges




Sub-schedule L.1.e - Aggregate CVA data by ratings and collateralization

$ Millions

Sub-schedule L.1.e.1 Aggregate CVA data by ratings

DRAFT

Ratings Category Exposure Data CVAData Credit Hedges
f:esszi Stressed S:e: ?: Stressed Stressed Stressed Stressed CVA
058 € GrossCEto | Stressed Gross CE | Stressed Gross CE et C Net CE ) Stressed Stressed CVA Stressed CVA
Gross CE excluding " Stressed GrossCE | Net CE excluding Net CE excluding Net CE : . BHC/IHC/SLHC | .
Internal . h Gross CEto ccps excluding CCPs to CCPs - to CePs Net CE FR Scenario and FR | FR Scenario and FR : Single Name Credit
’ External Rating excluding ceps . . i BHC/IHC/SLHC | excluding |NetCEtoCcPs|  ccPs . ceps to CCPs A ario a arto Scenario and
Rating ccps FR Scenario FR Scenario FR Scenario : FR Scenario . ’ BHC/IHC/SLHC Specification Specification Hedges
cPs FR Scenario scenario cPs FR Scenario FR Scenario FR Scenario > BHC/IHC/SLHC
(Severely (Adverse) (Adverse) (Severely Scenario (Severely Adverse) | (Adverse) el
(Severely (Severely (Adverse) (Adverse) Specification
Adverse) Adverse)
Adverse) Adverse)
N/A N/A
Sub-schedule L.1.e.2 Additional/Offline CVA reserves
Reserve Type Exposure Data CVAData Credit Hedges
Stressed Stressed Stressed Stressed
T T re VA
GrossCE | GrossCEto | Stressed Gross CE | Stressed Gross CE Net CE Net CE Stressed Stressed Stressed Stressed CVA Stressed CVA Stressed C
Gross CE excluding Stressed GrossCE | NetCE excluding Net CE excluding Net CE ’ . BHC/IHC/SLHC
) Gross CEto ceps excluding CCPs toceps - toccps Net CE FR Scenario and FR | FR Scenario and FR ¢ Single Name Credit
Reserve Type excluding CPs BHC/IHC/SLHC excluding Net CE to CCPs CPs. CCPs to CCPs CVA » N N Scenario and
ccps. | FRScenario FR Scenario FR Scenario N | FRScenario 5 BHC/IHC/SLHC Specification Specification Hedges
ceps FR Scenario scenario ceps FR Scenario FR Scenario FR Scenario > BHC/IHC/SLHC
(Severely (Adverse) (Adverse) (Severely Scenario (Severely Adverse) | (Adverse)
(Severely (Severely (Adverse) (Adverse) Specification
Adverse) Adverse)
Adverse) Adverse)
Model/infrastructure limitations
Trades not captured
Offline reserves
Funding Valuation Adjustment (if applicable)
Other
Sub-schedule L.1.e.3 C Netting Sets (netting sets with a CSA in place) sorted by Internal Rating
Ratings Category Exposure Data CVAData Credit Hedges
f:esszi Stressed S:e: ?: Stressed Stressed Stressed Stressed CVA
058 GrossCEto | Stressed Gross CE | Stressed Gross CE et & Net CE i Stressed Stressed CVA Stressed CVA
Gross CE excluding . Stressed Gross CE | Net CE excluding Net CE excluding Net CE : . BHC/IHC/SLHC | .
Iinternal . h Gross CEto ccps excluding CCPs to CCPs - to CePs Net CE FR Scenario and FR | FR Scenario and FR : Single Name Credit
’ External Rating excluding ceps . . . BHC/IHC/SLHC | excluding |NetCEtoccPs|  ccPs . ceps to CCPs A ario a arto Scenario and
Rating ccps FR Scenario FR Scenario FR Scenario : FR Scenario . ’ BHC/IHC/SLHC Specification Specification Hedges
cPs FR Scenario scenario cPs FR Scenario FR Scenario FR Scenario > BHC/IHC/SLHC
(Severely (Adverse) (Adverse) (Severely Scenario (Severely Adverse) | (Adverse) e/
(Severely (Severely (Adverse) (Adverse) Specification
Adverse) Adverse)
Adverse) Adverse)
Sub-schedule L1.e.4 netting sets (netting sets without a CSA agreement in place], sorted by Internal Rating
Ratings Category Exposure Data CVAData Credit Hedges
Stressed Stressed
Stressed Stressed
Gross CE Net CE Stressed Stressed Stressed CVA
ross ¢ GrossCEto | Stressed Gross CE | Stressed Gross CE et Net CE Stressed Stressed CVA Stressed CVA
Gross CE excluding Stressed GrossCE | NetCE excluding Net CE excluding Net CE ’ . BHC/IHC/SLHC
Internal ) Gross CE to ccps excluding CCPs toceps - to ceps Net CE FR Scenario and FR | FR Scenario and FR ¢ Single Name Credit
! External rating excluding ceps BHC/IHC/SLHC | excluding [NetCEtoCCPs|  ccps ceps toceps wva b o Scenario and
rating ccps .| FRScenario FR Scenario FR Scenario N .| FRScenario BHC/IHC/SLHC Specification Specification Hedges
ceps FR Scenario scenario ceps FR Scenario FR Scenario FR Scenario > BHC/IHC/SLHC
(severely (Rdverse) (Adverse) (Severely Scenario (Severely Adverse) | (Adverse)
(Severely (Severely (Adverse) (Adverse) Specification
Adverse) Adverse)
Adverse) Adverse)




Sub-schedule L.2 EE profile by counterparty: Top counterparties comprising 95% of firm CVA, ranked by CVA

DRAFT

$ Millions
< \dentifiers CVA Inputs Stressed CVA Inputs
Stressed
EE - Stressed EE - FR Stressed EE - Stressed Stressed
EE-FR Marginal LGD LGD (PD) LGD Di
Legal Entity | Netting set ) BHC/IHC/ Scenario & R | Stressed BHC/IHC/sLHe | Stressed Marginal | Stressed | oy n1orginal | STeSSedLOD o ed 16D (cvA)| stressed LGD (cva) | StTESSed LGP (PD)| o o ed 16D (pp) | StrESSEd LG iscount Discount Discount
Counterparty Counterparty oy Sub-netting set ID Internal External Tenor Bucket N LGD " N N Scenario & FR . PD FR Scenario Marginal PD (CVA) FR Scenario N FR Scenario N (PD) Factor
Rank Identifier D . Industry Code | Country . N N SLHC Marginal PD Discount Factor Specification N Scenario & . PD BHC/IHC/SLHC FR Scenario BHC/IHC/SLHC FR Scenario N Factor Factor
name D ! (optional) Rating Rating in Years ' (cva) Specification (Severely | FRScenario - (Severely ; (severely BHC/IHC/SLH | FR Scenario .
(LEY) (optional) (Severely BHC/IHC/SLHC Scenario (Adverse) Scenario (Adverse) > FR Scenario | BHC/IHC/SLH
: (Adverse) He/s: Adverse) (Adverse) Adverse) Adverse) CScenario | (Severely >
ion Adverse) Specification dverse) | (Adverse) | Cscenario




Sub-schedule L.3 Credit quality by counterparty: Top counterparties ranked by CVA comprising 95% of firm CVA, ranked by CVA

DRAFT

Counterparty and Time Identifiers

Data Inputs

Type of Credit Quality Input

Rank

Counterparty
name

Counterparty
ID

Legal Entity
Identifier
(LE1)

Netting set
ID
(optional)

Sub-netting set ID
(optional)

Industry Code

Country

Internal
rating

External
rating

Time
period
(years)

Market
spread
(bps)

Spread
adjustmen
t (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




Sub-schedule L.4
L.4.a Aggregate by
L.4.b Top CVA sensitivites by Risk Factor

Change to asset-side CVA for a given change in the underlying risk factor, gross of any hedges.

$ Millions, Increase in CVA reported as positive figure

Credit Spreads

Counterparty/Reference Spread
Aggregate| | |

Aggregate by rating:

AAA

<<Cpty name 1>>
<<Cpty name 11D>>

<<Cpty name 2>>
<<Cpty name 2 ID>>

<<Cpty name 3>> <<Cpty name 4>>
<<Cptyname31D>>  <<Cpty name 4 1D>>

<<Cpty name 5>>
<<Cpty name 5 ID>>

<<Cpty name 6>> <<Cpty name 7>>
<<Cptyname 6ID>>  <<Cpty name 7 ID>>

<<Cpty name 8>>
<<Cpty name 8 1D>>

<<Cpty name 9>>
<<Cpty name 9 ID>>

DRAFT

<<Cpty name 10>>
<<Cpty name 10 ID>>

AA

CCC or lower

NR
Interest Rates (bps)

AlMaturities | |
GBP
<=1y

AllMaturities | |
usb
<=1y

<<Cpty name 1>>
<<Cpty name 11D>>

<<Cpty name 2>>
<<Cpty name 2 ID>>

<<Cpty name 3>> <<Cpty name 4>>
<<Cptyname31D>>  <<Cpty name 4 1D>>

<<Cpty name 5>>
<<Cpty name 5 ID>>

<<Cpty name 6>> <<Cpty name 7>>
<<Cptyname 61D>>  <<Cpty name 7 ID>>

<<Cpty name 8>>
<<Cpty name 8 ID>>

<<Cpty name 9>>
<<Cpty name 9 ID>>

<<Cpty name 10>>
<<Cpty name 10 ID>>

<<Cpty name 1>>
<<Cpty name 11D>>

<<Cpty name 2>>
<<Cpty name 2 ID>>

<<Cpty name 3>> <<Cpty name 4>>
<<Cptyname3ID>>  <<Cpty name 4 ID>>

<<Cpty name 5>>
<<Cpty name 5 ID>>

<<Cpty name 6>> <<Cpty name 7>>
<<Cptyname 6ID>>  <<Cpty name 7 ID>>

<<Cpty name 8>>
<<Cpty name 8 ID>>

<<Cpty name 9>>
<<Cpty name 9 ID>>

<<Cpty name 10>>
<<Cpty name 10 ID>>

<<Cpty name 1>>
<<Cpty name 11D>>

<<Cpty name 2>>
<<Cpty name 2 ID>>

<<Cpty name 3>> <<Cpty name 4>>
<<Cptyname 3ID>>  <<Cpty name 4 ID>>

<<Cpty name 5>>
<<Cpty name 5 ID>>

<<Cpty name 6>> <<Cpty name 7>>
<<Cptyname 6ID>>  <<Cpty name 7 ID>>

<<Cpty name 8>>
<<Cpty name 8 ID>>

<<Cpty name 9>>
<<Cpty name 9 ID>>

<<Cpty name 10>>
<<Cpty name 10 ID>>

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

<<Cpty name 1>> <<Cpty name 2>> <<Cpty name 3>> <<Cpty name 4>> <<Cpty name 5>> <<Cpty name 6>> <<Cpty name 7>> <<Cpty name 8>> <<Cptyname9>>  <<Cpty name 10>>
<<Cptyname11D>>  <<Cptyname2ID>>  <<Cptyname3ID>>  <<CptynamedID>>  <<Cptyname5ID>> <<Cptyname6ID>> <<Cptyname7ID>> <<Cptyname8ID>>  <<Cptyname9ID>> _<<Cptyname10ID>>
eo| ] ] ] ] ]
<<Cpty name 1>> <<Cpty name 2>> <<Cpty name 3>> <<Cpty name 4>> <<Cpty name 5>> <<Cpty name 6>> <<Cpty name 7>> <<Cpty name 8>> <<Cptyname9>>  <<Cpty name 10>>
<<Cptyname1ID>>  <<Cptyname2ID>>  <<Cptyname3ID>>  <<Cptyname4ID>>  <<Cptyname5ID>> <<Cptyname6ID>> <<Cptyname?7ID>> <<Cptyname8ID>> <<Cptyname9ID>> <<Cptyname 10ID>>
ewd| | | . . [ ] [ [ [
<<Cpty name 1>> <<Cpty name 2>> <<Cpty name 3>> <<Cpty name 4>> <<Cpty name 5>> <<Cpty name 6>> <<Cpty name 7>> <<Cpty name 8>> <<Cpty name 9>> <<Cpty name 10>>

Other material FX sensitivities
<<Insert name/ definition>>

L2 A

<<Cpty name 1 1D>>

<<Cpty name 2 ID>>

<<Cpty name 3 ID>> <<Cpty name 4 ID>>

<<Cpty name 5 ID>>

<<Cpty name 6 ID>> <<Cpty name 7 ID>>

<<Cpty name 8 ID>>

<<Cpty name 9 ID>>

<<Cpty name 10 ID>>

<<Insert name/ definition>>

<<Insert name/ definition>>

<<Insert name/ definition>>

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

<<Cpty name 1>> <<Cpty name 2>> <<Cpty name 3>> <<Cpty name 4>> <<Cpty name 5>> <<Cpty name 6>> <<Cpty name 7>> <<Cpty name 8>> <<Cpty name 9>> <<Cpty name 10>>
<<Cpty name 1 1D>> <<Cpty name 2 ID>> | <<Cpty name 3 ID>> <<Cpty name 4 1D>> <<Cpty name 5 ID>> | <<Cpty name 6 ID>> <<Cpty name 7 ID>> <<Cpty name 8 ID>> | <<Cpty name 9ID>>  <<Cpty name 10 ID>>
e
<<Cpty name 1>> <<Cpty name 2>> <<Cpty name 3>> <<Cpty name 4>> <<Cpty name 5>> <<Cpty name 6>> <<Cpty name 7>> <<Cpty name 8>> <<Cpty name 9>> <<Cpty name 10>>
<<Cpty name 11D>> <<Cpty name 2 ID>> <<Cpty name 3 ID>> <<Cpty name 4 ID>> <<Cpty name 5 ID>> <<Cpty name 6 ID>> <<Cptyname 7ID>>  <<Cptyname 8ID>>  <<Cpty name 9ID>>  <<Cpty name 10 ID>>
<P I N A R —
<<Cpty name 1>> <<Cpty name 2>> <<Cpty name 3>> <<Cpty name 4>> <<Cpty name 5>> <<Cpty name 6>> <<Cpty name 7>> <<Cpty name 8>> <<Cpty name 9>> <<Cpty name 10>>
<<Cptyname 11D>> < name2ID>> < name3ID>> < name4ID>> < name5ID>> < name6ID>> < name 7 ID>> name 8 1D>> name 91D>>  <<Cpty name 10 ID>>
Us<sDefine>> | | | | | ] |
<<Cpty name 1>> <<Cpty name 2>> <<Cpty name 3>> <<Cpty name 4>> <<Cpty name 5>> <<Cpty name 6>> <<Cpty name 7>> <<Cpty name 8>> <<Cpty name 9>> <<Cpty name 10>>
<<Cptyname11D>>  <<Cptyname2ID>>  <<Cptyname3ID>>  <<Cptynamed4ID>>  <<Cptyname5ID>>  <<Cptyname6ID>> <<Cptyname7ID>>  <<Cptyname8ID>>  <<Cptyname9ID>> <<Cpty name 10 ID>>
Europe<<define>> | | | | 1 I | |
<<Cpty name 1>> <<Cpty name 2>> <<Cpty name 3>> <<Cpty name 4>> <<Cpty name 5>> <<Cpty name 6>> <<Cpty name 7>> <<Cpty name 8>> <<Cpty name 9>> <<Cpty name 10>>

Other <<Define>> | | | | . |

Other material equity sensitivities
<<Insert name/ definition>>

<<Cpty name 11D>>

<< name 2 ID>>

<<Cpty name 3 ID>> <<Cpty name 4 ID>>

<<Cpty name 5 ID>>

<<Cpty name 6 ID>> <<Cpty name 7 ID>>

<<Cpty name 8 ID>>

<<Cpty name 9 ID>>

<<Cpty name 10 ID>>

<<Insert name/ definition>>

<<Insert name/ definition>>

<<Insert name/ definition>>

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

0il & Oil Products

<<Cpty name 1>>

<<Cpty name 11D>>

<<Cpty name 2>>

< name 2 1D>>

<<Cpty name 3>> <<Cpty name 4>>

<<Cpty name 5>>
< name 5 ID>>

<<Cpty name 6>> <<Cpty name 7>>

<<Cpty name 8>>
< name 8 1D>>

<<Cpty name 9>>
<<Cpty name 9 ID>>

< name3ID>> < name 4 1D>>

< name6ID>> < name 7 ID>>

<<Cpty name 10>>
<<Cpty name 10 ID>>




<<Cpty name 1>>
<<Cpty name 11D>>

<<Cpty name 2>>
<< name 2 1D>>

<<Cpty name 3>>
<< name 3 1D>>

<<Cpty name 4>>
<< name 4 1D>>

<<Cpty name 5>>
<< name 5 ID>>

<<Cpty name 6>>
<< name 6 1D>>

<<Cpty name 7>>
<< name 7 1D>>

NewealGas| | | /|

<<Cpty name 8>>
<< name 8 1D>>

<<Cpty name 9>>
<< name 9 ID>>

DRAFT

<<Cpty name 105>
<<Cpty name 10 1D>>

<<Cpty name 1>> <<Cpty name 2>> <<Cpty name 3>> <<Cpty name 4>> <<Cpty name 5>> <<Cpty name 6>> <<Cpty name 7>> <<Cpty name 8>> <<Cptyname9>>  <<Cpty name 10>>
<<Cptyname11D>>  <<Cptyname2ID>>  <<Cptyname3ID>> <<Cptyname4ID>>  <<Cptyname5ID>>  <<Cptyname6ID>>  <<Cptyname7ID>>  <<Cptyname8ID>>  <<Cptyname9ID>> <<Cptyname 101D>>
power| | ./ . | ] [
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