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Into the fllowing sub-categories: USD, EUR, GBP, JPY, and Other.
FRriaa E3 (CP_sFT_MTm (CPC_SFT_MTM_Data_Collect 52,520,520 20150331 9991231 | CACNFC7S Numeric Numeric (12,6 o o /A No Change.
Frria crc cpe_sF_vm (CPC_SFT_MTM_Data_Collect 52522526 20150331 99991231 CACNFGR0 Numeric Numeric (12,6) No. No. WA No Change.
i 4 Othe
category.
Frria crc cpe_sF_vm (CPC_SFT_MTM_Data_Collect 52522526 20150331 99991231 CACNFGE1 Unstressed MEM (Posted) - Other MM (Posted) - Municpals Numeric Numeric (12,6) No. No. WA No Change.
FRriaa E3 (CP_sFT_wTm (CPC_SFT_MTM_Data_Collect 52,520,520 20150331 99991231 CACNFCB2 Unsiressed MM (Posted) - Other MIM (Posted) - Other (speciy) Numeric Numeric (12,6 o o /A No Change.
Securites,  Other.
category
FRriaa E3 (CP_sFT_wTm (CPC_SFT_MTM_Data_Collect 52,520,520 20150331 9991231 | CACNFCE3 Numeric Numeric (12,6 o o /A No Change.
£)
Frria crc cpe P (CPC_SFT_MTM_Data_Collect 52522526 20150331 99991231 | cACNFCaa Numeric Numeric (12,6) No. No. WA No Change.
£)
Germany,
United Kingdom & France, Other Eurozone, Japan, and Other.
Frria crc cpe_sF_vm (CPC_SFT_MTM_Data_Collect 52522526 20150331 99991231 CACNFCS5 Numeric Numeric (12,6) No. No. WA No Change.
government- )
FRriaa E3 (CP_sFT_wTm (CPC_SFT_MTM_Data_Collect 52,520,520 20150331 99991231 | CACNFCBG. Eurozone | Numeric Numeric (12,6 o o /A No Change.
€)
United Kingdom & France, Other Eurozone, lapan, and Other.
FRriaa E3 (CP_sFT_wTm (CPC_SFT_MTM_Data_Collect 52,520,520 20150331 9991231 | CACNFCB7 Numeric Numeric (12,6 o o /A No Change.
£)
Frria crc cpe_sF_vm (CPC_SFT_MTM_Data_Collect 52522526 20150331 99991231 CACNFCB Numeric Numeric (12,6) No. No. WA No Change.
£)
Germany,
United Kingdom & France, Other Eurozone, apan, and Other.
Frria crc cpe P (CPC_SFT_MTM_Data_Collect 52522526 20150331 99991231 CACNFGES Unstressed MeM (Received) - Equty MM (Received) US| Numeric Numeric (12,6) No. The [No. N No Change.
FRriaa E3 (CP_sFT_wTm (CPC_SFT_MTM_Data_Collect 52,520,520 20150331 99991231 | CACNFCS0. Unsiressed MEM (Received) - Equity MU (Recelved) - CAD Numeric Numeric (12,6 o The [No. /A No Change.
Jda, United Kingas  Other.
Frria crc cpe_sF_vm (CPC_SFT_MTM_Data_Collect 52522526 20150331 99991231 CACNFCS1 Unstressed MEM (Received) - Equity MM (Received) - UK Numeric Numeric (12,6) No. The [No. N No Change.
FRriaa E3 (CP_sFT_wTm (CPC_SFT_MTM_Data_Collect 52,520,520 20150331 99991231 | CACNFCa2 Unstressed MM (Received) - Equity MM (Received) - Eurozone Numeric Numeric (12,6 o The [No. /A No Change.
da, United Kingas  Other.
Frria crc cpe_sF_vm (CPC_SFT_MTM_Data_Collect 52522526 20150331 99991231 CACNFCS3 Numeric Numeric (12,6) No. The [No. WA No Change.
FRriaa E3 (CP_sFT_wTm (CPC_SFT_MTM_Data_Collect 52,520,520 20150331 9991231 | CACNFCa4 Numeric Numeric (12,6 o o o /A No Change.
(Received) 16
The amounts
61
Frria crc cpe_sF_vm (CPC_SFT_MTM_Data_Collect 52522526 20150331 99991231 CACNFCS5 Numeric Numeric (12,6) No. private entity | No WA No Change.
(Received) - Sub-G
FRriaa E3 (CP_sFT_wTm (CPC_SFT_MTM_Data_Collect 52,520,520 20150331 99991231 | CACNFCS6. Numeric Numeric (12,6 o o /A No Change.
6 itinclud
The
Grade (sub 6.
Frria crc cpe_sF_vm (CPC_SFT_MTM_Data_Collect 52522526 20150331 99991231 | CACNFCO7 ther Numeric Numeric (12,6) No. private entity | No WA No Change.
subis Jud
FRriaa E3 (CP_sFT_wTm (CPC_SFT_MTM_Data_Collect 52,520,520 20150331 9991231 | CACNFCS8 Unstressed MM (Received) - ETF (Received) - Eauity Numeric Numeric (12,6 o /A No Change.
(ETFs). the assets
held by a given ETF: Equity and Fixed Income.
FRriaa E3 (CP_sFT_wTm (CPC_SFT_MTM_Data_Collect 52,520,520 20150331 9991231 | CACNFCS3 Unsiressed MM (Received) - ETF (Received) - ixed Income Numeric Numeric (12,6 o /A No Change.
(eTFs) the assets
Frria crc cpe_sF_vm (CPC_SFT_MTM_Data_Collect 52522526 20150331 99991231 CACNFDO0 Numeric Numeric (12,6) No. No. WA No Change.
Throughs -
categories: Pas-throughs and Other.
FRriaa E3 (CP_sFT_wTm (CPC_SFT_MTM_Data_Collect 52,520,520 20150331 99991231 | CACNFDOL Numeric Numeric (12,6 o o /A No Change.
(specit) v
Frria crc cpe_sF_vm (CPC_SFT_MTM_Data_Collect 52522526 20150331 99991231 CACNFDO2 M (Received - | Numeric Numeric (12,6] No. N0 WA No Change.
Investment Grade us.

Gses.
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PUBLIC

FRriaa E3 CP_SFT_MTm (CPC_SFT_MTM_Data_Collect 52,520,520 20150331 99991231 | CACNFD32 Numeric (12,6 No. Chacked |No /A No Change.
Grade US. GSEs. The
Frria crc cpe_sF_vm (CPC_SFT_MTM_Data_Collect 52522526 20150331 99991231 CACNFD33 Numeric Numeric (12,6] o etbacked [No WA No Change.
Investment Grade @ u. GsEs. The
FRriaa E3 (CP_sFT_wTm (CPC_SFT_MTM_Data_Collect 52,520,520 20150331 99991231 | CACNFD34 Siressed MM Posted) - Cash MM (Posted) - USD Numeric Numeric (12,6 o o /A No Change.
the following sub-categories: USD, EUR, GB, JPY, and Other.
crc CPe ST (CPC SFT MTM Data Collect b 20150331 09991231 | cAcr: Numeric Numeric (12,6 o No /A No Change.
cpc CPC_SFT_MTM (CPC_SFT_MTM_Data_Collect 52,520,520 20150331 99991231 CACNFD36 Suressed MM (Posted) - Cash MM (Posted) - GEP Numeric Numeric (12,6) No. No. /A No Change.
the following sub-categories: USD, EUR, GB, JPY, and Other.
crc CPe ST (CPC SFT MTM Data Collect b 20150331 ses01231 Numeric Numeric (12,6 o No /A No Change.
cpc CPC_SFT_MTM (CPC_SFT_MTM_Data_Collect 52,520,520 20150331 99991231 | CACNFD3E Suressed MU Posted) - Cash MM (Posted) - Other Numeric Numeric (12,6) No. No. /A No Change.
the following sub-categories: USD, EUR, GB, JPY, and Other.
FRriaa E3 (CP_sFT_wTm (CPC_SFT_MTM_Data_Collect 52,520,520 20150331 99991231 | CACNFD39 T3 Numeric Numeric (12,6 o /A No Change.
categories.
Frria crc cpe_sF_vm (CPC_SFT_MTM_Data_Collect 52522526 20150331 99991231 CACNFD40 M Numeric Numeric (12,6) o WA No Change.
categories.
i 4 the
category.
Frria crc cpe P (CPC_SFT_MTM_Data_Collect 52522526 20150331 99991231 cACNFDA1 [Siressed MM (Posted) - Other MM (Posted) - Municipals Numeric Numeric (12,6) o WA No Change.
categores.
FRriaa E3 (CP_sFT_wTm (CPC_SFT_MTM_Data_Collect 52,520,520 20150331 99991231 | CACNFDA2 Stressed MM (Posted) - Other MM (Posted) - Other (speciy) Numeric Numeric (12,6 o /A No Change.
categores.
Securites,  Other.
category
FRriaa E3 (CP_sFT_wTm (CPC_SFT_MTM_Data_Collect 52,520,520 20150331 99991231 | CACNFDA3 Siressed MM (Received) - Central Debt MEM (Received) - USD. Numeric Numeric (12,6 o o /A No Change.
£l
Frria crc cpe P (CPC_SFT_MTM_Data_Collect 52522526 20150331 99991231 cACNFDas Numeric Numeric (12,6) o a No. WA No Change.
£)
Germany,
United Kingdom & France, Other Eurozone, Japan, and Other.
Frria crc cpe_sF_vm (CPC_SFT_MTM_Data_Collect 52522526 20150331 99991231 CACNFDAS Numeric Numeric (12,6) o 2 No. WA No Change.
government- )
FRriaa E3 (CP_sFT_wTm (CPC_SFT_MTM_Data_Collect 52,520,520 20150331 99991231 | CACNFDAG 3 Eurotone Numeric Numeric (12,6 o o /A No Change.
€)
United Kingdom & France, Other Eurozone, lapan, and Other.
FRriaa E3 (CP_sFT_wTm (CPC_SFT_MTM_Data_Collect 52,520,520 20150331 99991231 | CACNFDA7 Siressed MM (Received) - Central Debt MEM (Receive) Japan Numeric Numeric (12,6 o o /A No Change.
£l
Frria crc cpe_sF_vm (CPC_SFT_MTM_Data_Collect 52522526 20150331 99991231 CACNFD48 Numeric Numeric (12,6) o a No. WA No Change.
£)
Germany,
United Kingdom & France, Other Eurozone, Japan, and Other.
Frria crc cpe_sF_vm (CPC_SFT_MTM_Data_Collect 52522526 20150331 99991231 CACNFDA Stressed Mt (Received) - Equity MiM (Received) - US Numeric Numeric (12,6) o e |No WA No Change.
FRriaa E3 (CP_sFT_wTm (CPC_SFT_MTM_Data_Collect 52,520,520 20150331 99991231 CACNFDSO Stressed MM (Received) - Equity MM (Received) - CAD Numeric Numeric (12,6 o The |No /A No Change.
da, United Kingas  Other.
Frria crc cpe_sF_vm (CPC_SFT_MTM_Data_Collect 52522526 20150331 99991231 CACNFDS1 Stressed Mt Received) - Equity MiM (Received) - UK Numeric Numeric (12,6) o e |No WA No Change.
FRriaa E3 (CP_sFT_wTm (CPC_SFT_MTM_Data_Collect 52,520,520 20150331 99991231 | CACNFDS2 Stressed MM (Received) - Equity MM (Received) - Eurozone Numeric Numeric (12,6 o The |No /A No Change.
Jda, United Kingas  Other.
Frria crc cpe_sF_vm (CPC_SFT_MTM_Data_Collect 52522526 20150331 99991231 CACNFDS3 Numeric Numeric (12,6) o e |No WA No Change.
FRriaa E3 (CP_sFT_wTm (CPC_SFT_MTM_Data_Collect 52,520,520 20150331 99991231 | CACNFDSA Numeric (12,6 o E o /A No Change.
ic
The amounts
=
Frria crc cpe_sF_vm (CPC_SFT_MTM_Data_Collect 52522526 20150331 99991231 CACNFDSS Numeric (12,6 o privateentiy |No N No Change.
subis
FRriaa E3 (CP_sFT_wTm (CPC_SFT_MTM_Data_Collect 52,520,520 20150331 9991231 | CACNFDSG Other, Numeric Numeric (12,6 o o /A No Change.
itinclud
The
Grade (sub 6.
Frria crc cpe_sF_vm (CPC_SFT_MTM_Data_Collect 52522526 20150331 99991231 CACNFDS7 Numeric Numeric (12,6) o privateentiy |No N No Change.
Judt
FRriaa E3 (CP_sFT_wTm (CPC_SFT_MTM_Data_Collect 52,520,520 20150331 99991231 | CACNFDSE Stressed MM (Received) - ETF (Received) - Equity Numeric Numeric (12,6 o o /A No Change.
a iven ETF: Equity and Fixed Income.
FRriaa E3 (CP_sFT_wTm (CPC_SFT_MTM_Data_Collect 52,520,520 20150331 99991231 | CACNFDSS Siressed MM (Received) - ETF (Received) - Fxed Income Numeric Numeric (12,6 o o /A No Change.
Frria crc cpe_sF_vm (CPC_SFT_MTM_Data_Collect 52522526 20150331 99991231 CACNFDGO Numeric Numeric (12,6) o No. WA No Change.
categories: Pas-throughs and Other.




PUBLIC

FRriaa E3 CP_SFT_MTm (CPC_SFT_MTM_Data_Collect 52,520,520 20150331 99991231 CACNFDG1 speciy) | Numeric Numeric (12,6 No. No. /A No Change.
Frria crc cpe P (CPC_SFT_MTM_Data_Collect 52522526 20150331 99991231 cACNFDR2 Numeric Numeric (12,6) No. No. WA No Change.
Investment Grade
Gses.
FRriaa E3 (CP_sFT_MTm (CPC_SFT_MTM_Data_Collect 52,520,520 20150331 99991231 CACNFDG3 Numeric Numeric (12,6 o TR [ /A No Change.
Investment Grade us.
Gsts. gories: 16 and Sub G
Frria crc cpe_sF_vm (CPC_SFT_MTM_Data_Collect 52522526 20150331 99991231 CACNFDG4 Siressed MM (Received) - Cosh MiM (Received) - USD Numeric Numeric (12,6) No. No. WA No Change.
into the following sub-categories: USD, EUR, GBP, JPY, and Other.
Frria crc cpe_sF_vm (CPC_SFT_MTM_Data_Collect 52522526 20150331 99991231 CACNFDGS Stressed Mt (Received) - Cosh MiM (Received) - EUR Numeric Numeric (12,6) No. No. WA No Change.
EUR, GBP, PY, and Other.
FRriaa E3 (CP_sFT_wTm (CPC_SFT_MTM_Data_Collect 52,520,520 20150331 99991231 CACNFDGS Siressed MM (Received) - Cash MM (Received) - GBP Numeric Numeric (12,6 o o /A No Change.
nto the following sub-categories: USD, EUR, GBP, JPY, and Other.
FRriaa E3 (CP_sFT_wTm (CPC_SFT_MTM_Data_Collect 52,520,520 20150331 99991231 CACNFDG7 Siressed MM (Received) - Cash MM (Received) - PV Numeric Numeric (12,6 o o /A No Change.
EUR, GBP, PY, and Other.
Frria crc cpe_sF_vm (CPC_SFT_MTM_Data_Collect 52522526 20150331 99991231 CACNFDGS Numeric Numeric (12,6) No. No. WA No Change.
into the following sub-categories: USD, EUR, GBP, JPY,and Other.
Frria crc cpe_sF_vm (CPC_SFT_MTM_Data_Collect 52522526 20150331 99991231 CACNFDE9 M Numeric Numeric (12,6) o defined[No WA No Change.
FRriaa E3 (CP_sFT_wTm (CPC_SFT_MTM_Data_Collect 52,520,520 20150331 99991231 CACNFD70 T3 Numeric Numeric (12,6 o o /A No Change.
Securites,  Other.
category
FRriaa E3 (CP_sFT_wTm (CPC_SFT_MTM_Data_Collect 52,520,520 20150331 99991231 CACNFD71 Siressed MM (Received) - Other MM (Received) - Mounicipals Numeric Numeric (12,6 o o /A No Change.
Frria crc cpe_sF_vm (CPC_SFT_MTM_Data_Collect 52522526 20150331 99991231 CACNFD72 Siressed MiM (Received) - Other MM (Received) - Other specify) Numeric Numeric (12,6) No. defined [No N No Change.
i W Othe
category.
Frriao £ CPc ST AGG CPC SFT AGG Data Collect 53 20150331 | 9990123110 mssp 1D RssD Nomeric Numeric (700 Ver Unicue D of the Renortine nstitution N Nix No Chanee
Frria0 crc CPC ST AGG (CPC SFTAGG Data Collect 53 20150331 | 999912310 DT DateTime. DateTime. = o A Mo Chanee.
Frria0 crc CPC ST AGG (CPC SFT_AGG Data Collect 53 20150331 | 99991231 | TRANSTYPE TRANSTVPE Text Varchar (11 = "' Delete o A Mo Chanee.
Frria0 crc CPC ST AGG (CPC SFT_AGG Data Collect 53 20150331 99991231 CACNMS06 nternalratine Text Varchar ) = Internal fatine o ia No Chanee.
Frria0 crc CPC ST AGG (CPC SFT_AGG Data Collect 53 20150331 99991231 | CACNM907 Externaleatine Text Varchar () = Externa rac o A No Chanee.
Frria0 crc CPC ST AGG (CPC SFTAGG Data Collect 53 20150331 | 99991231 | cacvaae Submission Tuge Text Varchar (301 = Indicate ‘CAR/Stressed or ] o A Mo Chanee.
Frriaa crc. cpe_sFT_AGG (CPC_SFT_AGG_Data Collect 53 20150331 99991231 | FileDate Data s of date Date Date No. Data 35-of date (YYYY-MM-0D) No. N/A Updated Report Form Line Item and Lem Description | No Change.
FRriaa E3 cP_sFT_AGG (CPC_SFT_AGG_Data_Collect 53 20150331 99991231 | CACNMO1Z Nerce Numeric Numeric (12,6 o o /A No Change.
out.
Frriag crc cp ST AGG (CPC SFT AGG Data Collect 53 20150331 99991231 | caCheD; Numeric Numeric (12,61 No. tressed o i No Chanse.
Frriaa crc. cpe_sFT_AGG (CPC_SFT_AGG_Data Collect 53 20150331 99991231 cAchFD74 Stressed Net C& Numeric Numeric (12,6) No. Stressed Net CE FR Scenario (Adverse) No. /A No Change.
FRriaa E3 cP_sFT_AGG (CPC_SFT_AGG_Data_Collect 53 20150331 99991231 CACNFD7S Suressed Net CE Numeric Numeric (12,6 No. Stressed Net CE BHC scenario No. /A No Change.
BHC scenario
Frriag crc cp ST AGG (CPC SFT AGG Data Collect 53 20150331 ] soso1231 | cac Nomeric Nomeric (12,61 o o i No Chanse.
Frriaa crc. cpe_sFT_AGG (CPC_SFT_AGG_Data_Collect 53 20150331 99991231 cacFD77 Indemnified Cash Collateral Renvestment (Notional Balance) Numeric Numeric (12,6) No. No. /A No Change.
FRriaa E3 cP_sFT_AGG (CPC_SFT_AGG_Data_Collect 53 20150331 99991231 CACNFD78 Numeric Numeric (12,6 o o /A No Change.
Treasury - Posted us.
~posted
Frria crc cPe_sFT_AGG (CPC_SFT_AGG_Data_Collect 53 20150331 99991231 CACNFD79 Numeric Numeric (12,6 No. No. WA No Change.
Treasury - Received us.
government-: ~Received
FRriaa E3 cP_sFT_AGG (CPC_SFT_AGG_Data_Collect 53 20150331 99991231 CACNFDEO Numeric Numeric (12,6 o o /A No Change.
MBS - Posted posted
FRriaa E3 cP_sFT_AGG (CPC_SFT_AGG_Data_Collect 53 20150331 99991231 CACNFDE1 Numeric Numeric (12,6 o o /A No Change.
MBS - Received - Received
Frria crc cPe_sFT_AGG (CPC_SFT_AGG_Data Collect 53 20150331 99991231 cACNFDE2 Numeric Numeric (12,6] No. No. WA No Change.
Posted publcytraded and privatlyissued equity securites - Posted
Frria crc cPe_sFT_AGG (CPC_SFT_AGG_Data_Collect 53 20150331 99991231 CACNFDB3 Numeric Numeric (12,6) No. No. WA No Change.
Received publcytraded and privatelyissued equity securites. - Received
FRriaa E3 cP_sFT_AGG (CPC_SFT_AGG_Data_Collect 53 20150331 99991231 CACNFDEA Numeric (12,6 o o /A No Change.
Bonds - Posted
single sovereign county; specifcal, tincludes supranationals. - Posted
Frria crc cPe_sFT_AGG (CPC_SFT_AGG_Data Collect 53 20150331 99991231 CACNFDBS Numeric (12,6) No. No. WA No Change.
Bonds - Received
~Received
FRriaa E3 cP_sFT_AGG (CPC_SFT_AGG_Data_Collect 53 20150331 99991231 CACNFDES Numeric Numeric (12,6 o o /A No Change.
Agency (ABS, AMBS) - Posted
posted
FRriaa E3 cP_sFT_AGG (CPC_SFT_AGG_Data_Collect 53 20150331 99991231 CACNFDE7 Numeric Numeric (12,6 o o /A No Change.
Agency (ABS, AMBS) - Received
- Recelved
Frria crc cPe_sFT_AGG (CPC_SFT_AGG_Data Collect 53 20150331 99991231 CACNFDBS Numeric Numeric (12,6] No. No. WA No Change.
Sovereigns - Posted
other than debt issued by the U.. Treasury or any U.S. Agency. - Posted
FRriaa E3 cPe_sF1_AGG (CPC_SFT_AGG_Data_Collect 53 20150331 99991231 CACNFDES Numeric Numeric (12,6 o o /A No Change.
Sovereigns - Received
other than debt issued by the U.S. Treasury or any U.S. Agency. - Recelved
Frria crc cPe_sFT_AGG (CPC_SFT_AGG_Data Collect 53 20150331 99991231 CACKFDS0. [ Nomeric Numeric (12,6] No. WA No Change.
Posted B MBS, Equites, Corporate
Bonds, Non RwBs), ~posted
FRriaa E3 cP_sFT_AGG (CPC_SFT_AGG_Data_Collect 53 20150331 99991231 CACNFDS1 Numeric Numeric (12,6 o o /A No Change.
Received T MBS, Equit
Frria crc cPe_sFT_AGG (CPC_SFT_AGG_Data Collect 53 20150331 99991231 CACNFDS2 Numeric (12,6] No. No. WA No Change.
Posted currency o be reported in Us. dollar amount. - Posted
Frria crc cPe_sFT_AGG (CPC_SFT_AGG_Data Collect 53 20150331 99991231 CACNFDS3 Numeric (12,6] No. No. WA No Change.
Received currency to be reported in U, dollar amount. - Received




PUBLIC

FRriaa E3 CPe_sFT_AGG (CPC_SFT_AGG_Data_Collect 53 20150331 99991231 CACNFD34 Numeric Numeric (12,6 No. This category | No /A No Change.
U Treasury - Posted Includes il U,  oblgat
Issued by U posted
Frria crc cPe_sFT_AGG (CPC_SFT_AGG_Data Collect 53 20150331 99991231 CACNFDSS Numeric Numeric (12,6] No. Tniscategory | No, N No Change.
U Treasury - Received includes il U,  obligat
issued by U V-5C - Received
FRriaa E3 cP_sFT_AGG (CPC_SFT_AGG_Data_Collect 53 20150331 99991231 CACNFD36 Numeric Numeric (12,6 o This category /A No Change.
Agency MBS -posted “Posted
FRriaa E3 cP_sFT_AGG (CPC_SFT_AGG_Data_Collect 53 20150331 99991231 CACNFDS7 Numeric Numeric (12,6 o This category /A No Change.
Agency MBS - Received “Recelved
Frria crc cPe_sFT_AGG (CPC_SFT_AGG_Data Collect 53 20150331 99991231 CACNFDS8 Numeric Numeric (12,6 No. Tniscategory | No, N No Change.
Equities - Posted includes publicl traded and privately issued equity securiies. - Posted
Frria crc cPe_sFT_AGG (CPC_SFT_AGG_Data_Collect 53 20150331 99991231 CACNFD99 Numeric Numeric (12,6 No. Tniscategory | No, N No Change.
Equities - Received includes publicly traded an privately issued equiy securitis. - Received
FRriaa E3 cP_sFT_AGG (CPC_SFT_AGG_Data_Collect 53 20150331 99991231 | CACNFEQD Numeric Numeric (12,6 o This category |No /A No Change.
Corporte Bonds - Posted
~posted
Frria crc cPe_sFT_AGG (CPC_SFT_AGG_Data_Collect 53 20150331 99991231 | cACNFEOL Numeric Numeric (12,6) No. Tniscategory | No, N No Change.
Corporate Bonds - Received
~Received
FRriaa E3 cP_sFT_AGG (CPC_SFT_AGG_Data_Collect 53 20150331 99991231 | CACNFEDZ Numeric Numeric (12,6 o This category |No /A No Change.
Non-Agency (A8, RMSS) - Posted
government agency as defined above. - Posted
FRriaa E3 cP_sFT_AGG (CPC_SFT_AGG_Data_Collect 53 20150331| 99991231 | CACNFEDS Numeric Numeric (12,6 o This category | No /A No Change.
Non-Agency (ABS, RM®S) - Received
- Received
Frria crc cPe_sFT_AGG (CPC_SFT_AGG_Data_Collect 53 20150331 99991231 | CACNFEOR Numeric Numeric (12,6 No. Tniscategory | No, N No Change.
Sovereigns - Posted
WUS. Agency. - Posted
FRriaa E3 cP_sFT_AGG (CPC_SFT_AGG_Data_Collect 53 20150331 99991231 | CACNFEDS Numeric Numeric (12,6 o This category |No /A No Change.
Sovereigns - Received
Agency. - Received
Frria crc cPe_sFT_AGG (CPC_SFT_AGG_Data Collect 53 20150331 99991231 | CACNFEDS Numeric Numeric (12,6] No. Tniscategory | No, N No Change.
Other -posted B Agency M:
Equitis, RvEs) “posted
FRriaa E3 cP_sFT_AGG (CPC_SFT_AGG_Data_Collect 53 20150331 99991231 | CACNFEDT Numeric Numeric (12,6 o This category |No /A No Change.
Other - Received T i
Frria crc cPe_sFT_AGG (CPC_SFT_AGG_Data_Collect 53 20150331 99991231 | CACNFEOS Numeric Numeric (12,6 No. Thiscategory | No, N No Change.
Cash (/. includes currency to be reported n U.. dollar amount, - Postedt
Frria crc cPe_sFT_AGG (CPC_SFT_AGG_Data_Collect 53 20150331 99991231 | CACNFEDS Numeric Numeric (12,6 No. Tniscategory | No, N No Change.
Cash (/) - Received includes currency to bereported n U.. dollaramount, - Recelved
Frriao crc (CPe oAV GG (CPC DRV AGG Data Collect 6161s61b 20150331] 9999123110 Rssb. 10 A5SD Nomeric Numeric (7.0) Vs Uniaue 0 of the Revorting nsttution No. No Chanse.
Frria0 e cPe oAV AGG (CPC DRV AGG Data Collect 61612610 20150331 ] 999012310 DT DateTime DateTime. Ves Y.1M-DDT00:00:001 No. No Chanee.
Frria0 cec cpe oAV AGG (CPC DRV AGG Data Collect 60612610 20150331 | 09901231 [ThaNSTYPE TRANSTYPE Text Varchar (1) Ves Uodate "U".Delete D" No. No Chanee.
Frria0 e cpe oAV AGG (CPC DRV AGG Data Collect 61612610 20150331 ] 99901231 | cacuws Subschedule 1D Text Varchar (5) Ves Sub Schedule: (61" L613" No. No Chanee.
Frriaa E3 cp_orv_ac6 (CPC_DRV_AGG_Data_Collect 61,610,610 20150331 99991231 cACSR619 Parent/Consolidated Entity P 1D Text Varchar (30] Ves which | No No Change.
Frriao £ CPc oy AGe CPC DRV AGG Dora Colect Tela6in 20150331 ] 99991731 | cacsi Netting Set 1D = Varchar (100, Ver N Nix No Chanee
Frriaa E3 cpe_oRv_AGG (CPC_DRV_AGG_Deta_Collect 61,612,610 20150331 99991231 cacse21 Legal Entity 1D Text Varchar (30) Ves No. N/A No Change.
This D
must be unia
Frriao crc (CPe oAV AGG. (CPC DRV AGG Data Colect 6161s61b 20150331 1231 [ ChcVHa Submission Tvoe. et Varchar (301 Ves Indicate ‘CAR/Stressed” o A No Chanee.
Frriaa E3 cp_orv_ac6 (CPC_DRV_AGG_Data_Collect 61,610,610 20150331 99991231 | Filedate Data s o Date oate No. ata asof date (YYYY-MM-0D) No. /A Updated Report Form Line Item and tem Description | No Change.
Frria crc CPe_orv Ao (CPC_DRV_AGG_Data_Colect 61612610 20150331 99991231 CACSMB99 Rork et Varchar (5) No. No. WA No Change.
Frriaq cec cec_orv GG (CPC DRV AGG Data Colect 6161a61b 20150331| 99991231 | CACSME00 et Varchar (200) o X5] oneofthe |No /A No Change.
FRriaa cpc. cpc_orv_ac6 (CPC_DRV_AGG _Data_Collect 61,610,610 20150331 99991231 cACSS017 CP Legal Entiy Name. Text Varchar (200) No. No. /A No Change.
Frria crc cPe_orv Ao (CPC_DRV_AGG_Data_Colect 61612610 20150331 20160331 | CACSMI04 Industry et Varchar (30] No. No. WA Archived
financial; Sovereigns: PV or Other.
FRriaa E3 cp_orv_ac6 (CPC_DRV_AGG _Data_Colect 61610610 20150331 99991231 | CAGSM=0S (Country i3 Varchar (2) o o /A Updated item description. No Change.
o
Frriag crc cpc_orv Ao (CPC DRV AGG Data Colect 161n.610 20150331 ] 99991231 | cAGSI Reting = Varchar (51 o Rating o in o Chanse.
Frriaa crc cpc_ov GG CPC DRV AGG Data Collect 1.610.610 20150331 ] 99991231 | cAGS Tuoe Text Varchar (201 No. Tvpe: No CSA. 1-wav CSA. 2-way SCSA, 2-way old C5A. and Centraly_|No /A No Change.
Frriaa crc. cpe_oRv_AGG (CPC_DRV_AGG_Deta_Collect 61,612,610 20150331 99991231 cACSRSS1 71 | Numeric Numeric (10,) No. No. /A No Change.
FRriaa E3 cp_orv_ac6 (CPC_DRV_AGG _Data_Colect 61610610 20150331| 99991231 | CAGSRSS2 Netting Agreement Details - Non-cash collateral type i3 Varchar (125) o Debt, Non L ign Debt o /A No Change.
publc Eau  Othe
Frria crc cPe_orv Ao (CPC_DRV_AGG_Data_Colect 61612610 20150331 99991231 | cACSRSS3. Netting Agreement Details - Excess Varation Margn (or CCPs) Numeric Numeric (10,4 o o WA No Change.
e
Frria crc CPe_orv Ao (CPC_DRV_AGG_Data_Colect 61612610 20150331 99991231 CACSRSSd. Netting Agreement Details - Default Fund (or CCPs) Numeric Numeric (10,4 o P legal entiy. |No WA No Change.
FRriaa E3 cp_orv_ac6 (CPC_DRV_AGG _Data_Colect 61610610 20150331| 99991231 | CACSRSSS. Netting Agreement Detals - Threshald CP Numeric Numeric (20.6) o par o /A No Change.
required to post collatera.
Frriag crc cpc_orv Ao (CPC DRV AGG Data Colect 161n.610 20150331 ] 99991231 | cAGS Tnreshold BHC Numeric Numeric (15,41 No. fore the other partvis_|No. /A No Change.
Frriaa crc. cpe_oRv_AGG (CPC_DRV_AGG_Deta_Collect 61,612,610 20150331 99991231 |cacsssT Neting Agreement Detals - Minimurn Transfer Amount CP Numeric Numeric (10,4) o all No. N/A No Change.
FRriaa E3 cp_orv_ac6 (CPC_DRV_AGG_Data_Colect 61610610 20150331| 99991231 | CACSRSSE. Netting Agreement Details - Minimu Transter Amount BHC Numeric Numeric (8,4) o @ o /A No Change.
Frria crc CPe_orv Ao (CPC_DRV_AGG_Data_Colect 61612610 20150331 99991231 | cACSRSS9. Netting Agreement Details - Margining requency Numeric Numeric (4,0) No. No WA No Change.
FRriaa E3 cp_orv_ac6 (CPC_DRV_AGG _Data_Colect 61610610 20150331| 99991231 | CACSRSE0 i3 Varchar (100) o T BreakClause— |No. A No Change.
Optional, and Oth
Frriag crc cpc_orv Ao (CPC DRV AGG Data Colect 161n.610 20150331 99991231 | caGsRse1 position Text Varchar (6) No. 1o None. o i No Chanse.
Frriaa crc. cpe_oRv_AGG (CPC_DRV_AGG_Deta_Collect 61,612,610 20150331 99991231 cACSRs62 o Total Stressed N Numeric Numeric (12,6 No. Total No. /A No Change.
FRriaa E3 cp_orv_ac6 (CPC_DRV_AGG_Data_Colect 61610610 20150331| 99991231 | CACSRSE3 Numeric Numeric (12,6 o o /A No Change.
Frria crc CPe_orv Ao (CPC_DRV_AGG_Data_Colect 61612610 20150331 99991231 CACSRS6d. ” e Numeric Numeric (12,6) No. No WA No Change.
FRriaa E3 cp_orv_ac6 (CPC_DRV_AGG_Data_Colect 61610610 20150331| 99991231 | CACSRSES. Numeric Numeric (12,6 o o /A No Change.
Frriag crc cpc_orv e (CPC DRV AGG Data Colect 161n.610 20150331 99991231 | cAGER: Exposure i Numeric Nomeric (12,61 o o in o Chanse.
Frriaa crc. cpe_oRv_AGG (CPC_DRV_AGG_Deta_Collect 61,612,610 20150331 99991231 CACSRS67. Exposure Mt Values Stressed Exposure MIM Numeric Numeric (12,6) No. No. /A No Change.
FRscenario (Severely Adverse)
Frria crc CPe_orv Ao (CPC_DRV_AGG_Data_Colect 61612610 20150331 99991231 CACSRSE8. Exposure MM Values - Stressed Exposure MIM Numeric Numeric (12,6) No No. WA No Change.
FR scenario_(Adverse)
FRriaa E3 cp_orv_ac6 (CPC_DRV_AGG_Data_Colect 61610610 20150331| 99991231 | CACSRSES. Numeric Numeric (12,6 o @ |No /A No Change.
TotalUnstressed MtM Cash Collateral (non CCPs) agreement.
Frria crc cPe_orv Ao (CPC_DRV_AGG_Data_Colect 61612610 20150331 99991231 | cACSRS70 ) Numeric Numeric (12,6] No. No. WA No Change.
usp legal entity o lega en
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PUBLIC

Numeric Numeric (12,6

FRY14Q 3 CPC_DRV_MTM (CPC_DRV_MTM _Data_Collect ‘sz, 622,620 20150331 ‘ 59991231 CACSR618

No N/A | No Change.

No Change.
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