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-               -             -          -           -          -        -        -        -        -               -             -          -     
      -           -        -        -        -        -           -          -           -            > 3 up  to 4  > 4 up  to 5  > 
5 up to 7  years > 7 up to  10 years > 10 up to  15 years > 15 up  to 20  > 6 up to  12 months 
> 1 up  to 2  > 2 up  to 3   -          -        -        -        -        -               -             -          -           -     
     -        -        -        -        -               -             -          -           -          -        -        -        -        -     
          -             -          -           1.43%2.77%4.49%6.14%7.71%10.15%13.26%17.84%22.43% 
-          -        -        -        -        -               -             -          -           456789101112 -          -        - 
       -        -        -               -             -          -           -          -        -        -        -        -               -     
        -          -           -          -        -        -        -        -               -             -          -           > 4 up  to 



5  > 5 up to 7  years > 7 up to  10 years > 10 up to  15 years > 15 up  to 20  > 6 up to  12 
months > 1 up  to 2  > 2 up  to 3  > 3 up  to 4   -          -        -        -        -        -               -          
   -          -           -           -        -        -        -        -           -          -           -            -          -        -    
    -        -        -               -             -          -           -          -        -        -        -        -               -        
     -          -           -          -        -        -        -        -               -             -          -           
1.43%2.77%4.49%6.14%7.71%10.15%13.26%17.84%22.43% -          -        -        -        -        
-               -             -          -           -          -        -        -        -        -               -             -          -     
         1313 -            -               -                -            -            -            -            -            -                
-            -               -                -            -            -            -            -            -                -            -     
          -                -            -               -                -            -            -            -            -            -        
    -            -            -            -                > 20 years Non Interest  Rate  Total  -            -               
-                -            -            -            -            -            -            -               -                -            -     
          -                26.03%0.00% -            -                1313 -            -               -                -            
-            -            -            -            -                -            -               -                -            -            -     
       -            -            -                -            -               -                Non Interest  Rate  Total> 20 
years  -            -               -                -            -            -            -            -            -            -            
-            -                -            -               -                -            -            -            -            -            -     
       -               -                -            -               -                26.03%0.00% -            -               -        
        -            -               -                                                                                                               
                                                                                              INTEREST RATE RISK IN THE 
BANKING BOOK Currency: Fixed Interest Rates  123 Assets and Long Positions Interest 
Rate Shock - 200bps On balance sheet exposures-        -        -         Deposits with Banks 
Loans and advances Mortgages Debt Securities Other Assets Off balance sheet exposures 
(non-Derivative) Long Position in Derivatives-        -        -         Interest Rate Swaps Interest 
Rate Options Interest Rate Futures and FRAs Foreign Exchange Derivatives Other 
Derivatives Other Total Assets and Long Positions-        -        -         Liabilities and Short 
Positions Interest Rate Shock - 200bps On balance sheet exposures-        -        -         
Deposits from Banks Deposits from Others-        -        -         Call Notice Accounts Savings 
Accounts Fixed Term Accounts Repos, Term Debt and other borrowings Other Liabilities 
Shareholders Equity and Reserves Off balance sheet exposures 0 to 1  month > 1 up  to 3  > 
3 up  to 6   Short Position in Derivatives-        -        -         Interest Rate Swaps Interest Rate 
Options Interest Rate Futures and FRAs Foreign Exchange Derivatives Other Derivatives 
Total Liabilities and Short positions-        -        -         Net Position-        -        -         
Weighting0.08%0.32%0.72% Weighted Positon-        -        -         Floating Interest Rates 123 
Assets and Long Positions Interest Rate Shock - 200bps On balance sheet exposures-        -   
     -         Deposits with other Institutions Loans and advances Mortgages Debt Securities 
Other Assets Off balance sheet exposures (non-Derivative) Long Position in Derivatives-        
-        -         Interest Rate Swaps Interest Rate Options Interest Rate Futures and FRAs 
Foreign Exchange Derivatives Other Derivatives Other Total Assets and Long Positions-        - 
       -         Liabilities and Short Positions 0 to 1  month > 1 up  to 3  > 3 up  to 6   Interest 
Rate Shock - 200bps On balance sheet exposures-        -        -         Deposits from Banks 
Deposits from Others-        -        -         Call Notice Accounts Savings Accounts Fixed Term 
Accounts Repos, Term Debt and other borrowings Other Liabilities Off balance sheet 
exposures Short Position in Derivatives-        -        -         Interest Rate Swaps Interest Rate 
Options Interest Rate Futures and FRAs Foreign Exchange Derivatives Other Derivatives 
Total Liabilities and Short positions-        -        -         Net Position-        -        -         
Weighting0.08%0.32%0.72% Weighted Positon-        -        -         Total Weighted Positon-        



-        -            456789101112 -          -        -        -        -        -               -             -          -           
-          -        -        -        -        -               -             -          -           -          -        -        -        -        
-               -             -          -           -          -        -        -        -        -               -             -          -     
      -           -        -        -        -        -           -          -           -            > 3 up  to 4  > 4 up  to 5  > 
5 up to 7  years > 7 up to  10 years > 10 up to  15 years > 15 up  to 20  > 6 up to  12 months 
> 1 up  to 2  > 2 up  to 3   -          -        -        -        -        -               -             -          -           -     
     -        -        -        -        -               -             -          -           -          -        -        -        -        -     
          -             -          -           1.43%2.77%4.49%6.14%7.71%10.15%13.26%17.84%22.43% 
-          -        -        -        -        -               -             -          -           456789101112 -          -        - 
       -        -        -               -             -          -           -          -        -        -        -        -               -     
        -          -           -          -        -        -        -        -               -             -          -           > 4 up  to 
5  > 5 up to 7  years > 7 up to  10 years > 10 up to  15 years > 15 up  to 20  > 6 up to  12 
months > 1 up  to 2  > 2 up  to 3  > 3 up  to 4   -          -        -        -        -        -               -          
   -          -           -           -        -        -        -        -           -          -           -            -          -        -    
    -        -        -               -             -          -           -          -        -        -        -        -               -        
     -          -           -          -        -        -        -        -               -             -          -           
1.43%2.77%4.49%6.14%7.71%10.15%13.26%17.84%22.43% -          -        -        -        -        
-               -             -          -           -          -        -        -        -        -               -             -          -     
         1313 -            -               -                -            -            -            -            -            -                
-            -               -                -            -            -            -            -            -                -            -     
          -                -            -               -                -            -            -            -            -            -        
    -            -            -            -                > 20 years Non Interest  Rate  Total  -            -               
-                -            -            -            -            -            -            -               -                -            -     
          -                26.03%0.00% -            -                1313 -            -               -                -            
-            -            -            -            -                -            -               -                -            -            -     
       -            -            -                -            -               -                Non Interest  Rate  Total> 20 
years  -            -               -                -            -            -            -            -            -            -            
-            -                -            -               -                -            -            -            -            -            -     
       -               -                -            -               -                26.03%0.00% -            -               -        
        -            -               -                                                                                                               
                                                                                              INTEREST RATE RISK IN THE 
BANKING BOOK Currency: Fixed Interest Rates  123 Assets and Long Positions Interest 
Rate Shock - 200bps On balance sheet exposures-        -        -         Deposits with Banks 
Loans and advances Mortgages Debt Securities Other Assets Off balance sheet exposures 
(non-Derivative) Long Position in Derivatives-        -        -         Interest Rate Swaps Interest 
Rate Options Interest Rate Futures and FRAs Foreign Exchange Derivatives Other 
Derivatives Other Total Assets and Long Positions-        -        -         Liabilities and Short 
Positions Interest Rate Shock - 200bps On balance sheet exposures-        -        -         
Deposits from Banks Deposits from Others-        -        -         Call Notice Accounts Savings 
Accounts Fixed Term Accounts Repos, Term Debt and other borrowings Other Liabilities 
Shareholders Equity and Reserves Off balance sheet exposures 0 to 1  month > 1 up  to 3  > 
3 up  to 6   Short Position in Derivatives-        -        -         Interest Rate Swaps Interest Rate 
Options Interest Rate Futures and FRAs Foreign Exchange Derivatives Other Derivatives 
Total Liabilities and Short positions-        -        -         Net Position-        -        -         
Weighting0.08%0.32%0.72% Weighted Positon-        -        -         Floating Interest Rates 123 
Assets and Long Positions Interest Rate Shock - 200bps On balance sheet exposures-        -   
     -         Deposits with other Institutions Loans and advances Mortgages Debt Securities 



Other Assets Off balance sheet exposures (non-Derivative) Long Position in Derivatives-        
-        -         Interest Rate Swaps Interest Rate Options Interest Rate Futures and FRAs 
Foreign Exchange Derivatives Other Derivatives Other Total Assets and Long Positions-        - 
       -         Liabilities and Short Positions 0 to 1  month > 1 up  to 3  > 3 up  to 6   Interest 
Rate Shock - 200bps On balance sheet exposures-        -        -         Deposits from Banks 
Deposits from Others-        -        -         Call Notice Accounts Savings Accounts Fixed Term 
Accounts Repos, Term Debt and other borrowings Other Liabilities Off balance sheet 
exposures Short Position in Derivatives-        -        -         Interest Rate Swaps Interest Rate 
Options Interest Rate Futures and FRAs Foreign Exchange Derivatives Other Derivatives 
Total Liabilities and Short positions-        -        -         Net Position-        -        -         
Weighting0.08%0.32%0.72% Weighted Positon-        -        -         Total Weighted Positon-        
-        -            456789101112 -          -        -        -        -        -               -             -          -           
-          -        -        -        -        -               -             -          -           -          -        -        -        -        
-               -             -          -           -          -        -        -        -        -               -             -          -     
      -           -        -        -        -        -           -          -           -            > 3 up  to 4  > 4 up  to 5  > 
5 up to 7  years > 7 up to  10 years > 10 up to  15 years > 15 up  to 20  > 6 up to  12 months 
> 1 up  to 2  > 2 up  to 3   -          -        -        -        -        -               -             -          -           -     
     -        -        -        -        -               -             -          -           -          -        -        -        -        -     
          -             -          -           1.43%2.77%4.49%6.14%7.71%10.15%13.26%17.84%22.43% 
-          -        -        -        -        -               -             -          -           456789101112 -          -        - 
       -        -        -               -             -          -           -          -        -        -        -        -               -     
        -          -           -          -        -        -        -        -               -             -          -           > 4 up  to 
5  > 5 up to 7  years > 7 up to  10 years > 10 up to  15 years > 15 up  to 20  > 6 up to  12 
months > 1 up  to 2  > 2 up  to 3  > 3 up  to 4   -          -        -        -        -        -               -          
   -          -           -           -        -        -        -        -           -          -           -            -          -        -    
    -        -        -               -             -          -           -          -        -        -        -        -               -        
     -          -           -          -        -        -        -        -               -             -          -           
1.43%2.77%4.49%6.14%7.71%10.15%13.26%17.84%22.43% -          -        -        -        -        
-               -             -          -           -          -        -        -        -        -               -             -          -     
         1313 -            -               -                -            -            -            -            -            -                
-            -               -                -            -            -            -            -            -                -            -     
          -                -            -               -                -            -            -            -            -            -        
    -            -            -            -                > 20 years Non Interest  Rate  Total  -            -               
-                -            -            -            -            -            -            -               -                -            -     
          -                26.03%0.00% -            -                1313 -            -               -                -            
-            -            -            -            -                -            -               -                -            -            -     
       -            -            -                -            -               -                Non Interest  Rate  Total> 20 
years  -            -               -                -            -            -            -            -            -            -            
-            -                -            -               -                -            -            -            -            -            -     
       -               -                -            -               -                26.03%0.00% -            -               -        
        -            -               -                                                                                                               
                                                                                              Cayman Monetary Regulatory 
Authority International Institution Name Licence # For quarter ended: Amounts in US dollars 
to the nearest thousand, omitting $000s INTEREST RATE RISK IN THE BANKING BOOK A. 
Capital at Risk -                                                   -                                                                 -      
                                             -                                                                 -                                     
              -                                                                 -                                                   -                
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        -                                                                 Change in Economic Capital-                             
                                    Eligible Capital Capital at Risk#DIV/0! CurrencyChange in Economic 
Value


