


  Notes 1. 1.1. 1.2. 1.3. 1.4. 1.5. 2. 2.1. 2.2. 2.3. 2.4. 2.5. 2.6. 3. 3.1.  3.2. 3.3. 4. 4.1.    
Terminology A list of "Facts" is given on the sheet "Concepts & Intersections", where the 
"Markup Type" is specified as  "Concept" for dimensionless facts, and "Intersection" for facts 
further qualified by dimensions. Each "Intersection" is reported across a number of rows; 
each additional row names the hypercube with which  the fact is associated, together with a 
dimension qualifying the fact and the appropriate dimension member.   Where a dimension 
member is specified as "*Fill-In*", this indicates that the member is determined by a  
"Dimension Ref" - i.e. another cell on the form to be completed by the filer.  These "Dimension 
Refs" are listed  separately on the sheet "Dimension Refs". Each "Dimension Ref" to be 
completed by the filer may have to be selected from a specific "member list".  These  are 
given on the sheet "Member Lists". A list of "Contexts" is given on the sheet "Contexts"; a 
"Context" is either an "Entity" or a "Period" ("instant" or  Defined Ranges The "Defined 
Range" column gives each fact (or "context" or "dimension ref") a unique identifier based on 
the  Excel reference for its location within a base-line version of the public form.  Here the 
term "base-line" refers to  a version of the form which has not had any additional rows and/or 
columns added by the filer, and whose  structure matches that given in the file 
"CMRAIReferenceTemplate.xlsx", to which this workbook is hyperlinked.   These "defined 
ranges" will therefore not necessarily correspond to the Excel references of the cells in the  
The full "Defined Range" of a fact will include a sheet-specific prefix in line with Excel 
convention; e.g. E46  becomes '000. Cover Sheet'!E46 . Throughout the validation rules, 
square brackets (i.e. "[" and "]") have been used to highlight references to other  facts (or 
"dimension refs"), by including their "defined range" identifiers. When the validation rule of 
one fact makes reference to other facts (or "dimension refs"), the "defined range"  identifiers 
for these other facts are stated in a context-specific way, in line with Excel convention; if the  
referenced facts are on the same Excel sheet as the fact the validation rule is for, then the 
sheet-specific prefix is  Where a fact is located within a repeating structure (i.e. when similar 
facts may be dynamically generated by the  filer), only a single representative fact will be 
included in the list.  The Excel cell reference of this representative  fact in the base-line 
template determines the "Defined Range" for this fact and any other similar facts.  For  
example, each individual currency selected under "Interest Rate Risk - Selection of 
Currencies" will be allocated  Throughout the validation rules, curly brackets (i.e. "{" and "}") 
have been used to highlight references to  ranges   of facts.  When referring to the whole 
group (or range) of similar facts, this "Defined Range" is expressed as the  defined range of a 
represetative fact, enclosed within curly brackets.  For example, the entire group of currencies 
 Calculations Calculations have been translated, where appropriate, into Excel formula 
language.  This includes the use of well- known worksheet functions (such as SUM, IF, MAX, 
MIN, ABS, AVERAGE, SUMIF, SUMIFS etc.), as well as some  array formulas (indicated by 
their enclosure within curly brackets, in line with Excel convention).  NB:  Unlike in  Excel, 
here the output associated with date arithmetic is assumed to be expressed in terms of years 
instead of   "Blank" is equivalent to no value being reported.  An empty (or "blank") cell in the 
Excel form will result in no  data being submitted for that cell.  This is distinct from "0"; a cell 
containing a value of "0" will be reported as a  fact (or "dimension ref") with a value of zero.  
When involved in calculations such as addition, "Blank" cells will be treated as having zero 
values, unless all  components of the calculation are "blank", in which case a "blank" (as 
opposed to a zero) result would be  Hyperlinks This workbook contains hyperlinks to an 
externally-located file.  To enable these, the referenced file  "CMRAIReferenceTemplate.xlsx" 
should be saved within the same directory as this workbook.    List of "Concepts" and 



"Intersections" (Facts) Name (Concept)DPA Template Release Version0:343:-2:125 Institution 
Name0:343:-2:126 Status0:343:-2:128 Quarter End0:343:-2:129 Fiscal Year End0:343:-2:130 
Type (Consolidated / Solo) 0:343:-2:131 Name of Person Authorising Returns0:343:-2:285 
Position of Person Authorising Returns0:343:-2:286 Methodology selected for Credit Risk 
Mitigation in the Banking Book0:344:-2:287 Methodology selected for Counterparty Credit 
Risk0:344:-2:288 Methodology selected for Operational Risk 0:345:-2:289 Trading 
Book0:346:-2:290 Methodology selected for Interest Rate Risk0:346:-2:291 Methodology 
selected for Commodities0:346:-2:292 Methodology selected for Options 0:346:-2:293 Gold 
Selection0:350:-2:297 CurrencyLong0:347:-2:300 Currency (Long) 0:347:-2:300 Currency 
(Long)0:347:-2:300 NationalMarketLong0:348:-2:301 National Market  (Long) 0:348:-2:301 
National Market  (Long)0:348:-2:301 CurrencyLong0:350:-2:302 Currency (Long) 
0:350:-2:302 Currency (Long)0:350:-2:302 Minimum CAR1:338:53:0 
MinimumCapitalRequirement 1:127:14:0 Minimum Capital Requirement 1:127:14:0 Minimum 
Capital Requirement1:127:14:0 MinimumCapitalRequirement 1:128:15:0 Minimum Capital 
Requirement1:128:15:0 Minimum Capital Requirement 1:128:15:0 
MinimumCapitalRequirement1:129:16:0 Minimum Capital Requirement1:129:16:0 Minimum 
Capital Requirement 1:129:16:0 MinimumCapitalRequirement1:122:0:0 Minimum Capital 
Requirement1:122:0:0 AvailableCapital 1:123:8:0 Available Capital1:123:8:0  
AvailableCapital1:123:22:0 Available Capital1:123:22:0 AvailableCapital1:123:12:0 Available 
Capital 1:123:12:0 Available Capital1:123:0:0 MinimumCapitalAllocation1:119:18:0 Minimum 
Capital Allocation1:119:18:0 Minimum Capital Allocation1:119:18:0 MinimumCapitalAllocation 
1:119:19:0 Minimum Capital Allocation1:119:19:0 Minimum Capital Allocation1:119:19:0 
MinimumCapitalAllocation1:119:20:0 Minimum Capital Allocation1:119:20:0 Minimum Capital 
Allocation 1:119:20:0 MinimumCapitalAllocation1:124:21:0 Minimum Capital Allocation 
1:124:21:0 Minimum Capital Allocation1:124:21:0 EligibleCapital1:121:54:0 Eligible Capital 
1:121:54:0 EligibleCapital1:121:55:0 Eligible Capital1:121:55:0 EligibleCapital 1:121:0:0 
Eligible Capital 1:121:0:0 Eligible Capital 1:130:0:0 Surplus/(Deficit) Capital1:131:0:0 Tier 1 
Ratio1:132:0:0 Total Capital Adequacy Ratio 1:323:0:0 Tier1Capital2:71:8:0 Tier 1 
Capital2:71:8:0 Tier1Capital 2:70:8:0 Tier 1 Capital 2:70:8:0 Tier1Capital 2:32:8:0 Tier 1 
Capital2:32:8:0 Tier 1 Capital2:32:8:0 Tier1Capital 2:33:8:0 Tier 1 Capital2:33:8:0 Tier 1 
Capital2:33:8:0 Tier1Capital 2:34:8:0 Tier 1 Capital2:34:8:0 Tier 1 Capital2:34:8:0 
Tier1Capital2:35:8:0 Tier 1 Capital 2:35:8:0 Tier 1 Capital2:35:8:0 Tier1Capital2:36:8:0  Tier 1 
Capital2:36:8:0 Tier 1 Capital2:36:8:0 Tier1Capital2:37:8:0 Tier 1 Capital 2:37:8:0 
Tier1Capital2:38:8:0 Tier 1 Capital2:38:8:0 Tier1Capital2:39:8:0 Tier 1 Capital2:39:8:0 
Tier1Capital 2:340:8:0 Tier 1 Capital2:340:8:0 Tier 1 Capital2:64:8:0 
DeductionsFromTier1Capital2:40:9:0 Deductions from Tier 1 Capital2:40:9:0 
DeductionsFromTier1Capital2:41:9:0 Deductions from Tier 1 Capital 2:41:9:0 
DeductionsFromTier1Capital2:42:9:0 Deductions from Tier 1 Capital 2:42:9:0 
DeductionsFromTier1Capital 2:43:9:0 Deductions from Tier 1 Capital 2:43:9:0 
DeductionsFromTier1Capital2:341:9:0 Deductions from Tier 1 Capital2:341:9:0 
DeductionsFromTier1Capital2:342:9:0 Deductions from Tier 1 Capital2:342:9:0 Deductions 
from Tier 1 Capital 2:65:9:0 Net Tier 1 Capital2:85:0:0 Tier2Capital2:44:10:0 Tier 2 Capital 
2:44:10:0 Tier 2 Capital2:44:10:0 Tier2Capital2:45:10:0 Tier 2 Capital 2:45:10:0 Tier 2 Capital 
2:45:10:0 Tier2Capital 2:46:10:0 Tier 2 Capital 2:46:10:0 Tier 2 Capital2:46:10:0 
Tier2Capital2:47:10:0 Tier 2 Capital 2:47:10:0 Tier 2 Capital2:47:10:0 Tier2Capital2:59:0:0 
Tier 2 Capital2:59:0:0 Tier 2 Capital 2:59:0:0 Tier2Capital2:59:10:0 Tier 2 Capital2:59:10:0  
Tier 2 Capital2:59:10:0 Tier 2 Capital2:59:10:0 Tier2Capital 2:60:10:0 Tier 2 Capital2:60:10:0 



Tier 2 Capital2:60:10:0 Tier 2 Capital2:60:10:0 Tier2Capital2:48:10:0 Tier 2 Capital2:48:10:0 
Tier 2 Capital2:48:10:0 Tier2Capital2:66:10:0 Tier 2 Capital2:66:10:0 Tier2Capital2:49:10:0 
Tier 2 Capital 2:49:10:0 Tier 2 Capital2:49:10:0 Tier2Capital 2:50:10:0 Tier 2 Capital2:50:10:0 
Tier 2 Capital2:50:10:0 Tier2Capital 2:51:10:0 Tier 2 Capital2:51:10:0 Tier 2 Capital2:51:10:0 
Tier2Capital 2:68:10:0 Tier 2 Capital2:68:10:0 Tier 2 Capital2:67:10:0 
DeductionsFromTier2Capital 2:43:11:0 Deductions from Tier 2 Capital2:43:11:0 
DeductionsFromTier2Capital2:53:11:0 Deductions from Tier 2 Capital 2:53:11:0 Deductions 
from Tier 2 Capital2:82:11:0 Net Tier 2 Capital2:81:0:0 Total Net Tier 1 and Net Tier 2 Capital 
2:83:0:0 Tier 3 Capital - Fully paid, unsecured subordinated debt 2:54:12:0 Available Capital 
Base 2:84:0:0 DeductionsFromTier1AndTier2Capital2:55:13:0 Deductions from Tier 1 and 
Tier 2 Capital2:55:13:0 DeductionsFromTier1AndTier2Capital2:322:13:0 Deductions from Tier 
1 and Tier 2 Capital2:322:13:0 DeductionsFromTier1AndTier2Capital2:56:13:0 Deductions 
from Tier 1 and Tier 2 Capital2:56:13:0 DeductionsFromTier1AndTier2Capital2:57:13:0 
Deductions from Tier 1 and Tier 2 Capital2:57:13:0  
DeductionsFromTier1AndTier2Capital2:58:13:0 Deductions from Tier 1 and Tier 2 
Capital2:58:13:0 DeductionsFromTier1AndTier2Capital 2:361:13:0 Deductions from Tier 1 
and Tier 2 Capital2:361:13:0 DeductionsFromTier1AndTier2Capital2:60:13:0 Deductions from 
Tier 1 and Tier 2 Capital2:60:13:0 DeductionsFromTier1AndTier2Capital 2:61:13:0 
Deductions from Tier 1 and Tier 2 Capital2:61:13:0 
DeductionsFromTier1AndTier2Capital2:62:13:0 Deductions from Tier 1 and Tier 2 
Capital2:62:13:0 DeductionsFromTier1AndTier2Capital2:52:13:0 Deductions from Tier 1 and 
Tier 2 Capital2:52:13:0 Deductions from Tier 1 and Tier 2 Capital2:69:13:0 
CapitalRequirement3:64:2:10 Capital Requirement 3:64:2:10 Capital Requirement3:64:2:10 
CapitalRequirement3:65:2:10 Capital Requirement 3:65:2:10 Capital Requirement3:65:2:10 
CapitalRequirement3:63:2:10 Capital Requirement3:63:2:10 Capital Requirement 3:63:2:10 
CapitalRequirement 3:66:3:10 Capital Requirement 3:66:3:10 Capital Requirement3:66:3:10 
CapitalRequirement3:32:3:10 Capital Requirement 3:32:3:10 Capital Requirement3:32:3:10 
CapitalRequirement3:67:3:10 Capital Requirement3:67:3:10 Capital Requirement3:67:3:10 
Capital Requirement3:67:3:10 CapitalRequirement 3:68:3:10 Capital Requirement 3:68:3:10  
Capital Requirement3:68:3:10 Capital Requirement3:68:3:10 CapitalRequirement3:69:3:10 
Capital Requirement 3:69:3:10 Capital Requirement3:69:3:10 CapitalRequirement3:116:3:10 
Capital Requirement3:116:3:10 Capital Requirement 3:116:3:10 RWA3:1:1:13 Risk Weighted 
Assets (RWA)3:1:1:13 Risk Weighted Assets (RWA)3:1:1:13 Risk Weighted Assets 
(RWA)3:1:1:13 RWA3:2:1:13 Risk Weighted Assets (RWA) 3:2:1:13 Risk Weighted Assets 
(RWA)3:2:1:13 Risk Weighted Assets (RWA) 3:2:1:13 RWA3:3:1:13 Risk Weighted Assets 
(RWA)3:3:1:13 Risk Weighted Assets (RWA) 3:3:1:13 Risk Weighted Assets (RWA)3:3:1:13 
RWA3:4:1:13 Risk Weighted Assets (RWA)3:4:1:13 Risk Weighted Assets (RWA)3:4:1:13 
Risk Weighted Assets (RWA) 3:4:1:13 RWA 3:9:1:13 Risk Weighted Assets (RWA) 3:9:1:13 
Risk Weighted Assets (RWA)3:9:1:13 Risk Weighted Assets (RWA)3:9:1:13 RWA 3:8:1:13 
Risk Weighted Assets (RWA) 3:8:1:13 Risk Weighted Assets (RWA) 3:8:1:13 Risk Weighted 
Assets (RWA)3:8:1:13 RWA3:7:1:13 Risk Weighted Assets (RWA)3:7:1:13 Risk Weighted 
Assets (RWA)3:7:1:13 Risk Weighted Assets (RWA) 3:7:1:13 RWA3:10:1:13 Risk Weighted 
Assets (RWA)3:10:1:13 Risk Weighted Assets (RWA)3:10:1:13 Risk Weighted Assets (RWA) 
3:10:1:13 RWA3:11:1:13 Risk Weighted Assets (RWA)3:11:1:13  Risk Weighted Assets 
(RWA)3:11:1:13 Risk Weighted Assets (RWA)3:11:1:13 RWA3:12:1:13 Risk Weighted Assets 
(RWA) 3:12:1:13 Risk Weighted Assets (RWA)3:12:1:13 Risk Weighted Assets 
(RWA)3:12:1:13 RWA3:13:1:13 Risk Weighted Assets (RWA)3:13:1:13 Risk Weighted Assets 



(RWA) 3:13:1:13 Risk Weighted Assets (RWA)3:13:1:13 RWA3:16:1:13 Risk Weighted Assets 
(RWA)3:16:1:13 Risk Weighted Assets (RWA)3:16:1:13 Risk Weighted Assets (RWA) 
3:16:1:13 RWA3:0:23:13 Risk Weighted Assets (RWA) 3:0:23:13 Risk Weighted Assets 
(RWA)3:0:23:13 RWA3:61:1:13 Risk Weighted Assets (RWA) 3:61:1:13 Risk Weighted Assets 
(RWA)3:61:1:13 RWA3:60:1:13 Risk Weighted Assets (RWA)3:60:1:13 Risk Weighted Assets 
(RWA) 3:60:1:13 RWA3:62:1:13 Risk Weighted Assets (RWA)3:62:1:13 Risk Weighted Assets 
(RWA) 3:62:1:13 RWA3:81:1:13 Risk Weighted Assets (RWA)3:81:1:13 Risk Weighted Assets 
(RWA) 3:81:1:13 RWA3:0:1:13 Risk Weighted Assets (RWA)3:0:1:13 RWA 3:64:2:13 Risk 
Weighted Assets (RWA)3:64:2:13 Risk Weighted Assets (RWA)3:64:2:13 RWA 3:65:2:13 Risk 
Weighted Assets (RWA)3:65:2:13 Risk Weighted Assets (RWA)3:65:2:13 RWA3:63:2:13 Risk 
Weighted Assets (RWA) 3:63:2:13 Risk Weighted Assets (RWA)3:63:2:13 RWA3:0:2:13  Risk 
Weighted Assets (RWA)3:0:2:13 RWA3:66:3:13 Risk Weighted Assets (RWA)3:66:3:13 Risk 
Weighted Assets (RWA) 3:66:3:13 RWA3:32:3:13 Risk Weighted Assets (RWA)3:32:3:13 Risk 
Weighted Assets (RWA)3:32:3:13 RWA3:67:3:13 Risk Weighted Assets (RWA)3:67:3:13 Risk 
Weighted Assets (RWA) 3:67:3:13 Risk Weighted Assets (RWA)3:67:3:13 RWA3:68:3:13 Risk 
Weighted Assets (RWA)3:68:3:13 Risk Weighted Assets (RWA)3:68:3:13 Risk Weighted 
Assets (RWA)3:68:3:13 RWA 3:69:3:13 Risk Weighted Assets (RWA)3:69:3:13 Risk Weighted 
Assets (RWA) 3:69:3:13 RWA3:116:3:13 Risk Weighted Assets (RWA)3:116:3:13 Risk 
Weighted Assets (RWA) 3:116:3:13 RWA3:0:3:13 Risk Weighted Assets (RWA)3:0:3:13 Risk 
Weighted Assets (RWA) 3:0:0:13 NotionalOrPrincipalAmount4:1:20:15 Notional or Principal 
Amount4:1:20:15 Notional or Principal Amount 4:1:20:15 Notional or Principal 
Amount4:1:20:15 Notional or Principal Amount4:1:20:15 NotionalOrPrincipalAmount 
4:1:21:15 Notional or Principal Amount4:1:21:15 Notional or Principal Amount4:1:21:15 
Notional or Principal Amount 4:1:21:15 Notional or Principal Amount 4:1:21:15 
NotionalOrPrincipalAmount 4:1:22:15 Notional or Principal Amount4:1:22:15 Notional or 
Principal Amount4:1:22:15 Notional or Principal Amount 4:1:22:15 Notional or Principal 
Amount 4:1:22:15 NotionalOrPrincipalAmount 4:1:23:15 Notional or Principal 
Amount4:1:23:15 Notional or Principal Amount4:1:23:15 Notional or Principal 
Amount4:1:23:15 Notional or Principal Amount 4:1:23:15 RWA4:1:20:23  Risk Weighted 
Assets (RWA)4:1:20:23 Risk Weighted Assets (RWA)4:1:20:23 Risk Weighted Assets 
(RWA)4:1:20:23 Risk Weighted Assets (RWA) 4:1:20:23 RWA4:1:21:23 Risk Weighted Assets 
(RWA)4:1:21:23 Risk Weighted Assets (RWA)4:1:21:23 Risk Weighted Assets 
(RWA)4:1:21:23 Risk Weighted Assets (RWA)4:1:21:23 RWA 4:1:22:23 Risk Weighted Assets 
(RWA)4:1:22:23 Risk Weighted Assets (RWA)4:1:22:23 Risk Weighted Assets 
(RWA)4:1:22:23 Risk Weighted Assets (RWA)4:1:22:23 RWA 4:1:23:23 Risk Weighted Assets 
(RWA)4:1:23:23 Risk Weighted Assets (RWA) 4:1:23:23 Risk Weighted Assets 
(RWA)4:1:23:23 Risk Weighted Assets (RWA)4:1:23:23 RWA4:1:0:23 Risk Weighted Assets 
(RWA)4:1:0:23 Risk Weighted Assets (RWA) 4:1:0:23 GrossExposure4:2:8:17 Gross 
Exposure4:2:8:17 Gross Exposure 4:2:8:17 Gross Exposure4:2:8:17 Gross Exposure4:2:8:17 
GrossExposure 4:2:29:17 Gross Exposure4:2:29:17 Gross Exposure4:2:29:17 Gross 
Exposure 4:2:29:17 Gross Exposure 4:2:29:17 GrossExposure 4:2:33:17 Gross 
Exposure4:2:33:17 Gross Exposure4:2:33:17 Gross Exposure 4:2:33:17 Gross 
Exposure4:2:33:17 GrossExposure4:2:37:17 Gross Exposure 4:2:37:17 Gross 
Exposure4:2:37:17 Gross Exposure4:2:37:17 Gross Exposure4:2:37:17 GrossExposure 
4:2:42:17 Gross Exposure4:2:42:17 Gross Exposure4:2:42:17  Gross Exposure4:2:42:17 
Gross Exposure4:2:42:17 GrossExposure4:2:45:17 Gross Exposure 4:2:45:17 Gross 
Exposure4:2:45:17 Gross Exposure4:2:45:17 Gross Exposure4:2:45:17 



GrossExposure4:2:18:17 Gross Exposure4:2:18:17 Gross Exposure 4:2:18:17 Gross 
Exposure4:2:18:17 Gross Exposure4:2:18:17 GrossExposure4:2:0:17 Gross 
Exposure4:2:0:17 Gross Exposure4:2:0:17 GrossExposure 4:3:9:17 Gross Exposure4:3:9:17 
Gross Exposure 4:3:9:17 Gross Exposure 4:3:9:17 Gross Exposure 4:3:9:17 
GrossExposure4:3:30:17 Gross Exposure4:3:30:17 Gross Exposure 4:3:30:17 Gross 
Exposure 4:3:30:17 Gross Exposure 4:3:30:17 GrossExposure4:3:34:17 Gross 
Exposure4:3:34:17 Gross Exposure 4:3:34:17 Gross Exposure 4:3:34:17 Gross Exposure 
4:3:34:17 GrossExposure 4:3:37:17 Gross Exposure 4:3:37:17 Gross Exposure4:3:37:17 
Gross Exposure4:3:37:17 Gross Exposure4:3:37:17 GrossExposure4:3:42:17 Gross 
Exposure 4:3:42:17 Gross Exposure4:3:42:17 Gross Exposure4:3:42:17 Gross Exposure 
4:3:42:17 GrossExposure4:3:45:17 Gross Exposure4:3:45:17  Gross Exposure4:3:45:17 
Gross Exposure4:3:45:17 Gross Exposure 4:3:45:17 GrossExposure4:3:18:17 Gross 
Exposure4:3:18:17 Gross Exposure4:3:18:17 Gross Exposure4:3:18:17 Gross Exposure 
4:3:18:17 GrossExposure4:3:13:17 Gross Exposure4:3:13:17 Gross Exposure4:3:13:17 
Gross Exposure4:3:13:17 Gross Exposure 4:3:13:17 GrossExposure4:3:0:17 Gross 
Exposure 4:3:0:17 Gross Exposure4:3:0:17 GrossExposure4:4:9:17 Gross Exposure4:4:9:17 
Gross Exposure4:4:9:17 Gross Exposure4:4:9:17 Gross Exposure4:4:9:17 GrossExposure 
4:4:30:17 Gross Exposure4:4:30:17 Gross Exposure4:4:30:17 Gross Exposure4:4:30:17 
Gross Exposure4:4:30:17 GrossExposure 4:4:33:17 Gross Exposure 4:4:33:17 Gross 
Exposure 4:4:33:17 Gross Exposure 4:4:33:17 Gross Exposure 4:4:33:17 
GrossExposure4:4:37:17 Gross Exposure4:4:37:17 Gross Exposure 4:4:37:17 Gross 
Exposure 4:4:37:17 Gross Exposure4:4:37:17 GrossExposure 4:4:42:17 Gross 
Exposure4:4:42:17  Gross Exposure4:4:42:17 Gross Exposure4:4:42:17 Gross Exposure 
4:4:42:17 GrossExposure4:4:45:17 Gross Exposure4:4:45:17 Gross Exposure4:4:45:17 
Gross Exposure4:4:45:17 Gross Exposure 4:4:45:17 GrossExposure4:4:16:17 Gross 
Exposure4:4:16:17 Gross Exposure4:4:16:17 Gross Exposure4:4:16:17 Gross Exposure 
4:4:16:17 GrossExposure4:4:13:17 Gross Exposure 4:4:13:17 Gross Exposure4:4:13:17 
Gross Exposure4:4:13:17 Gross Exposure4:4:13:17 GrossExposure4:4:0:17 Gross Exposure 
4:4:0:17 Gross Exposure4:4:0:17 GrossExposure4:5:9:17 Gross Exposure4:5:9:17 Gross 
Exposure4:5:9:17 Gross Exposure 4:5:9:17 Gross Exposure4:5:9:17 Gross Exposure4:5:9:17 
GrossExposure 4:5:30:17 Gross Exposure 4:5:30:17 Gross Exposure 4:5:30:17 Gross 
Exposure4:5:30:17 Gross Exposure4:5:30:17 Gross Exposure 4:5:30:17 
GrossExposure4:5:33:17 Gross Exposure4:5:33:17 Gross Exposure 4:5:33:17 Gross 
Exposure4:5:33:17 Gross Exposure4:5:33:17 Gross Exposure4:5:33:17 GrossExposure 
4:5:37:17 Gross Exposure4:5:37:17 Gross Exposure4:5:37:17  Gross Exposure4:5:37:17 
Gross Exposure4:5:37:17 Gross Exposure4:5:37:17 GrossExposure 4:5:42:17 Gross 
Exposure4:5:42:17 Gross Exposure4:5:42:17 Gross Exposure4:5:42:17 Gross 
Exposure4:5:42:17 Gross Exposure4:5:42:17 GrossExposure 4:5:45:17 Gross 
Exposure4:5:45:17 Gross Exposure4:5:45:17 Gross Exposure4:5:45:17 Gross 
Exposure4:5:45:17 Gross Exposure4:5:45:17 GrossExposure 4:5:16:17 Gross 
Exposure4:5:16:17 Gross Exposure 4:5:16:17 Gross Exposure4:5:16:17 Gross 
Exposure4:5:16:17 Gross Exposure 4:5:16:17 GrossExposure4:5:0:17 Gross 
Exposure4:5:0:17 Gross Exposure 4:5:0:17 Gross Exposure4:5:0:17 GrossExposure4:6:9:17 
Gross Exposure 4:6:9:17 Gross Exposure4:6:9:17 Gross Exposure4:6:9:17 Gross Exposure 
4:6:9:17 Gross Exposure4:6:9:17 GrossExposure4:6:29:17 Gross Exposure 4:6:29:17 Gross 
Exposure 4:6:29:17 Gross Exposure 4:6:29:17 Gross Exposure4:6:29:17 Gross 
Exposure4:6:29:17 GrossExposure 4:6:32:17 Gross Exposure4:6:32:17 Gross 



Exposure4:6:32:17 Gross Exposure 4:6:32:17 Gross Exposure4:6:32:17 Gross 
Exposure4:6:32:17 GrossExposure4:6:36:17 Gross Exposure 4:6:36:17 Gross 
Exposure4:6:36:17 Gross Exposure4:6:36:17  Gross Exposure4:6:36:17 Gross 
Exposure4:6:36:17 GrossExposure4:6:41:17 Gross Exposure 4:6:41:17 Gross 
Exposure4:6:41:17 Gross Exposure4:6:41:17 Gross Exposure4:6:41:17 Gross 
Exposure4:6:41:17 GrossExposure4:6:45:17 Gross Exposure 4:6:45:17 Gross 
Exposure4:6:45:17 Gross Exposure4:6:45:17 Gross Exposure4:6:45:17 Gross 
Exposure4:6:45:17 GrossExposure4:6:14:17 Gross Exposure 4:6:14:17 Gross 
Exposure4:6:14:17 Gross Exposure 4:6:14:17 Gross Exposure4:6:14:17 Gross 
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Commodity Positions16:250:-2:225 CommodityPositions16:251:-2:225 Commodity 
Positions16:251:-2:225 Commodity Positions16:251:-2:225 Commodity Positions 
16:251:-2:225 Commodity Positions16:251:-2:225 Commodity Positions 16:251:-2:225 
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Positions16:255:-2:225 Commodity Positions 16:255:-2:225 Commodity 
Positions16:255:-2:225 CommodityPositions16:356:-2:225 Commodity Positions 
16:356:-2:225 Commodity Positions16:356:-2:225 Commodity Positions16:356:-2:225 
Commodity Positions16:356:-2:225 MarketValueInUSD 16:229:-2:394 Market Value in USD 
16:229:-2:394  Market Value in USD16:229:-2:394 Market Value in USD16:229:-2:394 Market 
Value in USD16:229:-2:394 CommodityPositions 16:223:-2:334 Commodity 
Positions16:223:-2:334 Commodity Positions16:223:-2:334 Commodity 
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MatchedPositions16:251:-2:340 Matched Positions16:251:-2:340 Matched Positions 
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Carry-Forward / Unmatched Positions16:255:-2:338 Carry-Forward / Unmatched 
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Unmatched Positions 16:250:-2:339 Carry-Forward / Unmatched Positions16:250:-2:339 
Carry-Forward / Unmatched Positions16:250:-2:339  Carry-Forward / Unmatched 
Positions16:250:-2:339 Carry-Forward / Unmatched Positions16:250:-2:339 
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16:251:-2:339 Carry-Forward / Unmatched Positions16:251:-2:339 Carry-Forward / 
Unmatched Positions16:251:-2:339 Carry-Forward / Unmatched Positions16:251:-2:339 
Carry-Forward / Unmatched Positions16:251:-2:339 
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16:252:-2:339 Carry-Forward / Unmatched Positions16:252:-2:339 Carry-Forward / 
Unmatched Positions16:252:-2:339 Carry-Forward / Unmatched Positions16:252:-2:339 
Carry-Forward / Unmatched Positions16:252:-2:339 
CarryForwardUnmatchedPositions16:253:-2:339 Carry-Forward / Unmatched Positions 
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Commodity Positions16:0:-2:335 Commodity Positions16:0:-2:335 Commodity 
Positions16:0:-2:335 MatchedPositions16:117:-2:276 Matched Positions16:117:-2:276 
Matched Positions16:117:-2:276 Matched Positions 16:117:-2:276 Matched 
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MatchedPositions16:117:-2:277 Matched Positions16:117:-2:277 Matched 
Positions16:117:-2:277 Matched Positions 16:117:-2:277 Matched Positions 16:117:-2:277 
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16:250:-2:277 Matched Positions16:250:-2:277 Matched Positions16:250:-2:277 Matched 
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Positions16:250:-2:278 Matched Positions16:250:-2:278 Matched Positions 16:250:-2:278 
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16:251:-2:278 Matched Positions16:251:-2:278 Matched Positions16:251:-2:278 Matched 
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Value in USD16:229:-2:402 Market Value in USD16:229:-2:402 CapitalRequirement 
16:223:-2:337 Capital Requirement16:223:-2:337 Capital Requirement 16:223:-2:337 Capital 
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Capital Requirement16:0:-2:337 MatchedPositions16:117:-2:279 Matched 
Positions16:117:-2:279 Matched Positions16:117:-2:279 Matched Positions 16:117:-2:279 
Matched Positions16:117:-2:279 Matched Positions16:117:-2:279 Matched Positions 
16:117:-2:279 MatchedPositions 16:250:-2:279 Matched Positions 16:250:-2:279 Matched 
Positions 16:250:-2:279 Matched Positions16:250:-2:279 Matched Positions16:250:-2:279 
Matched Positions 16:250:-2:279 Matched Positions16:250:-2:279 
MatchedPositions16:251:-2:279 Matched Positions 16:251:-2:279 Matched 
Positions16:251:-2:279 Matched Positions 16:251:-2:279 Matched Positions16:251:-2:279 
Matched Positions16:251:-2:279  Matched Positions16:251:-2:279 
MatchedPositions16:252:-2:279 Matched Positions 16:252:-2:279 Matched 
Positions16:252:-2:279 Matched Positions16:252:-2:279 Matched Positions16:252:-2:279 
Matched Positions16:252:-2:279 Matched Positions 16:252:-2:279 
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Positions16:117:-2:283 Matched Positions16:117:-2:283 Matched Positions 16:117:-2:283 
Matched Positions16:117:-2:283 Matched Positions16:117:-2:283 
MatchedPositions16:250:-2:283 Matched Positions16:250:-2:283 Matched 
Positions16:250:-2:283 Matched Positions16:250:-2:283 Matched Positions 16:250:-2:283 
Matched Positions 16:250:-2:283 Matched Positions 16:250:-2:283 MatchedPositions 
16:251:-2:283 Matched Positions16:251:-2:283 Matched Positions16:251:-2:283 Matched 
Positions 16:251:-2:283 Matched Positions16:251:-2:283 Matched Positions16:251:-2:283 
Matched Positions16:251:-2:283 MatchedPositions 16:252:-2:283  Matched 
Positions16:252:-2:283 Matched Positions16:252:-2:283 Matched Positions16:252:-2:283 
Matched Positions 16:252:-2:283 Matched Positions16:252:-2:283 Matched 
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Matched Positions16:253:-2:283 Matched Positions16:253:-2:283 Matched 
Positions16:253:-2:283 Matched Positions16:253:-2:283 Matched Positions16:253:-2:283 
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16:229:-2:332 Market Value in USD16:229:-2:332 Market Value in USD16:229:-2:332 
MatchedPositions 16:117:-2:280 Matched Positions 16:117:-2:280 Matched Positions 
16:117:-2:280 Matched Positions16:117:-2:280 Matched Positions16:117:-2:280 Matched 
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Positions16:250:-2:280 Matched Positions 16:250:-2:280 Matched Positions16:250:-2:280 
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Positions16:251:-2:280 Matched Positions 16:251:-2:280 Matched Positions16:251:-2:280 
Matched Positions16:251:-2:280  Matched Positions16:251:-2:280 Matched 
Positions16:251:-2:280 MatchedPositions 16:252:-2:280 Matched Positions16:252:-2:280 
Matched Positions16:252:-2:280 Matched Positions16:252:-2:280 Matched 
Positions16:252:-2:280 Matched Positions 16:252:-2:280 Matched Positions16:252:-2:280 
MatchedPositions16:253:-2:280 Matched Positions16:253:-2:280 Matched Positions 
16:253:-2:280 Matched Positions16:253:-2:280 Matched Positions 16:253:-2:280 Matched 
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USD16:229:-2:333 Market Value in USD 16:229:-2:333 Market Value in USD 16:229:-2:333 
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16:251:-2:374 MatchedPositions16:252:-2:374 Matched Positions16:252:-2:374 Matched 
Positions16:252:-2:374 Matched Positions 16:252:-2:374 Matched Positions16:252:-2:374 
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16:253:-2:374 Matched Positions16:253:-2:374 Matched Positions16:253:-2:374 
MatchedPositions 16:254:-2:374 Matched Positions 16:254:-2:374 Matched Positions 
16:254:-2:374 Matched Positions16:254:-2:374 Matched Positions16:254:-2:374 
MatchedPositions16:255:-2:374 Matched Positions 16:255:-2:374 Matched 
Positions16:255:-2:374 Matched Positions16:255:-2:374  Matched Positions16:255:-2:374 
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NetPosition18:111:1:380 Net Position 18:111:1:380 Net Position18:111:1:380 Net 
Position18:111:1:380 Net Position18:111:1:380 Net Position18:111:1:380 Net Position 
18:111:1:380 NetPosition18:111:2:380 Net Position18:111:2:380 Net Position 18:111:2:380 
Net Position 18:111:2:380 Net Position 18:111:2:380 Net Position 18:111:2:380 Net Position 
18:111:2:380 NetPosition18:111:3:380 Net Position18:111:3:380 Net Position 18:111:3:380 
Net Position 18:111:3:380 Net Position 18:111:3:380 Net Position18:111:3:380 Net 
Position18:111:3:380 NetPosition18:111:4:380 Net Position 18:111:4:380 Net 



Position18:111:4:380  Net Position18:111:4:380 Net Position18:111:4:380 Net 
Position18:111:4:380 Net Position 18:111:4:380 NetPosition18:111:5:380 Net 
Position18:111:5:380 Net Position18:111:5:380 Net Position18:111:5:380 Net Position 
18:111:5:380 Net Position18:111:5:380 NetPosition18:111:6:380 Net Position18:111:6:380 
Net Position18:111:6:380 Net Position18:111:6:380 Net Position18:111:6:380 Net Position 
18:111:6:380 NetPosition18:111:24:380 Net Position18:111:24:380 Net Position 
18:111:24:380 Net Position 18:111:24:380 Net Position 18:111:24:380 Net 
Position18:111:24:380 Net Position18:111:24:380 NetPosition 18:111:26:380 Net 
Position18:111:26:380 Net Position18:111:26:380 Net Position18:111:26:380 Net 
Position18:111:26:380 Net Position 18:111:26:380 Net Position 18:111:26:380 NetPosition 
18:111:28:380 Net Position18:111:28:380 Net Position18:111:28:380 Net 
Position18:111:28:380 Net Position18:111:28:380 Net Position 18:111:28:380 Net 
Position18:111:28:380 NetPosition18:111:66:380 Net Position18:111:66:380 Net Position 
18:111:66:380 Net Position 18:111:66:380  Net Position18:111:66:380 Net 
Position18:111:66:380 NetPosition18:111:79:380 Net Position 18:111:79:380 Net 
Position18:111:79:380 Net Position18:111:79:380 Net Position18:111:79:380 Net 
Position18:111:79:380 NetPosition 18:111:7:380 Net Position18:111:7:380 Net 
Position18:111:7:380 Net Position18:111:7:380 Net Position18:111:7:380 Net Position 
18:111:7:380 Net Position18:111:7:380 NetPosition 18:111:0:380 Net Position18:111:0:380 
Net Position18:111:0:380 Net Position18:111:0:380 Net Position18:111:0:380 
RiskWeightedPositions 18:112:-2:380 Risk Weighted Positions18:112:-2:380 Risk Weighted 
Positions18:112:-2:380 Risk Weighted Positions 18:112:-2:380 Risk Weighted 
Positions18:112:-2:380 RiskWeightedPositions18:112:0:380 Risk Weighted Positions 
18:112:0:380 Risk Weighted Positions18:112:0:380 Risk Weighted Positions18:112:0:380 
Risk Weighted Positions 18:112:0:380 RiskWeightedPositions18:113:103:380 Risk Weighted 
Positions18:113:103:380 Risk Weighted Positions18:113:103:380 Risk Weighted Positions 
18:113:103:380 RiskWeightedPositions18:113:104:380  Risk Weighted 
Positions18:113:104:380 Risk Weighted Positions18:113:104:380 Risk Weighted 
Positions18:113:104:380 CapitalRequirement 18:114:0:381 Capital Requirement 
18:114:0:381 RiskWeightedPositions18:81:1:382 Risk Weighted Positions 18:81:1:382 Risk 
Weighted Positions18:81:1:382 Risk Weighted Positions18:81:1:382 Risk Weighted 
Positions18:81:1:382 Risk Weighted Positions18:81:1:382 Risk Weighted Positions 
18:81:1:382 RiskWeightedPositions18:81:2:382 Risk Weighted Positions 18:81:2:382 Risk 
Weighted Positions18:81:2:382 Risk Weighted Positions18:81:2:382 Risk Weighted 
Positions18:81:2:382 Risk Weighted Positions18:81:2:382 Risk Weighted Positions 
18:81:2:382 RiskWeightedPositions18:81:3:382 Risk Weighted Positions18:81:3:382 Risk 
Weighted Positions 18:81:3:382 Risk Weighted Positions 18:81:3:382 Risk Weighted 
Positions 18:81:3:382 Risk Weighted Positions18:81:3:382 Risk Weighted 
Positions18:81:3:382 RiskWeightedPositions 18:81:4:382 Risk Weighted Positions 
18:81:4:382 Risk Weighted Positions 18:81:4:382 Risk Weighted Positions 18:81:4:382 Risk 
Weighted Positions 18:81:4:382 Risk Weighted Positions18:81:4:382 Risk Weighted 
Positions18:81:4:382 RiskWeightedPositions 18:81:24:382 Risk Weighted 
Positions18:81:24:382 Risk Weighted Positions18:81:24:382 Risk Weighted 
Positions18:81:24:382 Risk Weighted Positions18:81:24:382 Risk Weighted 
Positions18:81:24:382  Risk Weighted Positions18:81:24:382 
RiskWeightedPositions18:81:26:382 Risk Weighted Positions18:81:26:382 Risk Weighted 
Positions 18:81:26:382 Risk Weighted Positions18:81:26:382 Risk Weighted 



Positions18:81:26:382 Risk Weighted Positions18:81:26:382 Risk Weighted 
Positions18:81:26:382 RiskWeightedPositions 18:81:28:382 Risk Weighted 
Positions18:81:28:382 Risk Weighted Positions18:81:28:382 Risk Weighted 
Positions18:81:28:382 Risk Weighted Positions18:81:28:382 Risk Weighted Positions 
18:81:28:382 Risk Weighted Positions18:81:28:382 RiskWeightedPositions 18:81:7:382 Risk 
Weighted Positions18:81:7:382 Risk Weighted Positions18:81:7:382 Risk Weighted 
Positions18:81:7:382 Risk Weighted Positions18:81:7:382 Risk Weighted Positions 
18:81:7:382 Risk Weighted Positions18:81:7:382 RiskWeightedPositions18:81:0:382 Risk 
Weighted Positions 18:81:0:382 Risk Weighted Positions18:81:0:382 Risk Weighted 
Positions18:81:0:382 Risk Weighted Positions18:81:0:382 
RiskWeightedPositions18:111:1:382 Risk Weighted Positions 18:111:1:382 Risk Weighted 
Positions 18:111:1:382 Risk Weighted Positions18:111:1:382 Risk Weighted 
Positions18:111:1:382 Risk Weighted Positions 18:111:1:382 Risk Weighted 
Positions18:111:1:382 RiskWeightedPositions18:111:2:382 Risk Weighted Positions 
18:111:2:382 Risk Weighted Positions18:111:2:382 Risk Weighted Positions18:111:2:382 
Risk Weighted Positions 18:111:2:382 Risk Weighted Positions18:111:2:382 Risk Weighted 
Positions18:111:2:382  RiskWeightedPositions18:111:3:382 Risk Weighted 
Positions18:111:3:382 Risk Weighted Positions18:111:3:382 Risk Weighted Positions 
18:111:3:382 Risk Weighted Positions18:111:3:382 Risk Weighted Positions18:111:3:382 
Risk Weighted Positions18:111:3:382 RiskWeightedPositions18:111:4:382 Risk Weighted 
Positions 18:111:4:382 Risk Weighted Positions18:111:4:382 Risk Weighted 
Positions18:111:4:382 Risk Weighted Positions18:111:4:382 Risk Weighted 
Positions18:111:4:382 Risk Weighted Positions 18:111:4:382 
RiskWeightedPositions18:111:24:382 Risk Weighted Positions 18:111:24:382 Risk Weighted 
Positions18:111:24:382 Risk Weighted Positions18:111:24:382 Risk Weighted 
Positions18:111:24:382 Risk Weighted Positions18:111:24:382 Risk Weighted Positions 
18:111:24:382 RiskWeightedPositions18:111:26:382 Risk Weighted Positions18:111:26:382 
Risk Weighted Positions 18:111:26:382 Risk Weighted Positions 18:111:26:382 Risk 
Weighted Positions 18:111:26:382 Risk Weighted Positions18:111:26:382 Risk Weighted 
Positions18:111:26:382 RiskWeightedPositions 18:111:28:382 Risk Weighted Positions 
18:111:28:382 Risk Weighted Positions 18:111:28:382 Risk Weighted Positions 
18:111:28:382 Risk Weighted Positions 18:111:28:382 Risk Weighted Positions18:111:28:382 
Risk Weighted Positions18:111:28:382 RiskWeightedPositions 18:111:7:382 Risk Weighted 
Positions18:111:7:382 Risk Weighted Positions18:111:7:382 Risk Weighted 
Positions18:111:7:382 Risk Weighted Positions18:111:7:382 Risk Weighted 
Positions18:111:7:382  Risk Weighted Positions18:111:7:382 
RiskWeightedPositions18:111:0:382 Risk Weighted Positions18:111:0:382 Risk Weighted 
Positions 18:111:0:382 Risk Weighted Positions18:111:0:382 Risk Weighted 
Positions18:111:0:382 RiskWeightedPositions18:81:1:383 Risk Weighted 
Positions18:81:1:383 Risk Weighted Positions 18:81:1:383 Risk Weighted 
Positions18:81:1:383 Risk Weighted Positions18:81:1:383 Risk Weighted 
Positions18:81:1:383 Risk Weighted Positions18:81:1:383 RiskWeightedPositions 
18:81:2:383 Risk Weighted Positions18:81:2:383 Risk Weighted Positions 18:81:2:383 Risk 
Weighted Positions 18:81:2:383 Risk Weighted Positions 18:81:2:383 Risk Weighted 
Positions18:81:2:383 Risk Weighted Positions18:81:2:383 RiskWeightedPositions 
18:81:3:383 Risk Weighted Positions18:81:3:383 Risk Weighted Positions18:81:3:383 Risk 
Weighted Positions18:81:3:383 Risk Weighted Positions18:81:3:383 Risk Weighted Positions 



18:81:3:383 Risk Weighted Positions18:81:3:383 RiskWeightedPositions18:81:4:383 Risk 
Weighted Positions 18:81:4:383 Risk Weighted Positions 18:81:4:383 Risk Weighted 
Positions18:81:4:383 Risk Weighted Positions18:81:4:383 Risk Weighted Positions 
18:81:4:383 Risk Weighted Positions18:81:4:383 RiskWeightedPositions18:81:24:383 Risk 
Weighted Positions 18:81:24:383 Risk Weighted Positions18:81:24:383 Risk Weighted 
Positions18:81:24:383 Risk Weighted Positions 18:81:24:383 Risk Weighted 
Positions18:81:24:383 Risk Weighted Positions18:81:24:383  
RiskWeightedPositions18:81:26:383 Risk Weighted Positions18:81:26:383 Risk Weighted 
Positions18:81:26:383 Risk Weighted Positions 18:81:26:383 Risk Weighted 
Positions18:81:26:383 Risk Weighted Positions18:81:26:383 Risk Weighted 
Positions18:81:26:383 RiskWeightedPositions18:81:28:383 Risk Weighted Positions 
18:81:28:383 Risk Weighted Positions18:81:28:383 Risk Weighted Positions18:81:28:383 
Risk Weighted Positions18:81:28:383 Risk Weighted Positions18:81:28:383 Risk Weighted 
Positions 18:81:28:383 RiskWeightedPositions18:81:7:383 Risk Weighted Positions 
18:81:7:383 Risk Weighted Positions18:81:7:383 Risk Weighted Positions18:81:7:383 Risk 
Weighted Positions18:81:7:383 Risk Weighted Positions18:81:7:383 Risk Weighted Positions 
18:81:7:383 RiskWeightedPositions18:81:0:383 Risk Weighted Positions18:81:0:383 Risk 
Weighted Positions 18:81:0:383 Risk Weighted Positions 18:81:0:383 Risk Weighted 
Positions 18:81:0:383 RiskWeightedPositions18:111:1:383 Risk Weighted 
Positions18:111:1:383 Risk Weighted Positions 18:111:1:383 Risk Weighted Positions 
18:111:1:383 Risk Weighted Positions18:111:1:383 Risk Weighted Positions18:111:1:383 
Risk Weighted Positions 18:111:1:383 RiskWeightedPositions18:111:2:383 Risk Weighted 
Positions18:111:2:383 Risk Weighted Positions 18:111:2:383 Risk Weighted Positions 
18:111:2:383 Risk Weighted Positions18:111:2:383 Risk Weighted Positions 18:111:2:383 
Risk Weighted Positions18:111:2:383 RiskWeightedPositions18:111:3:383  Risk Weighted 
Positions18:111:3:383 Risk Weighted Positions18:111:3:383 Risk Weighted Positions 
18:111:3:383 Risk Weighted Positions18:111:3:383 Risk Weighted Positions18:111:3:383 
Risk Weighted Positions18:111:3:383 RiskWeightedPositions18:111:4:383 Risk Weighted 
Positions18:111:4:383 Risk Weighted Positions 18:111:4:383 Risk Weighted 
Positions18:111:4:383 Risk Weighted Positions18:111:4:383 Risk Weighted 
Positions18:111:4:383 Risk Weighted Positions18:111:4:383 RiskWeightedPositions 
18:111:24:383 Risk Weighted Positions18:111:24:383 Risk Weighted Positions 18:111:24:383 
Risk Weighted Positions 18:111:24:383 Risk Weighted Positions 18:111:24:383 Risk 
Weighted Positions18:111:24:383 Risk Weighted Positions18:111:24:383 
RiskWeightedPositions 18:111:26:383 Risk Weighted Positions18:111:26:383 Risk Weighted 
Positions18:111:26:383 Risk Weighted Positions18:111:26:383 Risk Weighted 
Positions18:111:26:383 Risk Weighted Positions 18:111:26:383 Risk Weighted 
Positions18:111:26:383 RiskWeightedPositions18:111:28:383 Risk Weighted Positions 
18:111:28:383 Risk Weighted Positions 18:111:28:383 Risk Weighted Positions18:111:28:383 
Risk Weighted Positions18:111:28:383 Risk Weighted Positions 18:111:28:383 Risk Weighted 
Positions18:111:28:383 RiskWeightedPositions18:111:7:383 Risk Weighted Positions 
18:111:7:383 Risk Weighted Positions18:111:7:383 Risk Weighted Positions18:111:7:383 
Risk Weighted Positions 18:111:7:383 Risk Weighted Positions18:111:7:383 Risk Weighted 
Positions18:111:7:383  RiskWeightedPositions18:111:0:383 Risk Weighted 
Positions18:111:0:383 Risk Weighted Positions18:111:0:383 Risk Weighted Positions 
18:111:0:383 Risk Weighted Positions18:111:0:383 
DeductionsFromTier1AndTier2Capital18:81:5:25 Deductions from Tier 1 and Tier 2 



Capital18:81:5:25 Deductions from Tier 1 and Tier 2 Capital18:81:5:25 Deductions from Tier 1 
and Tier 2 Capital 18:81:5:25 Deductions from Tier 1 and Tier 2 Capital18:81:5:25 
DeductionsFromTier1AndTier2Capital18:81:6:25 Deductions from Tier 1 and Tier 2 
Capital18:81:6:25 Deductions from Tier 1 and Tier 2 Capital18:81:6:25 Deductions from Tier 1 
and Tier 2 Capital18:81:6:25 Deductions from Tier 1 and Tier 2 Capital 18:81:6:25 
DeductionsFromTier1AndTier2Capital18:81:66:25 Deductions from Tier 1 and Tier 2 
Capital18:81:66:25 Deductions from Tier 1 and Tier 2 Capital 18:81:66:25 Deductions from 
Tier 1 and Tier 2 Capital 18:81:66:25 Deductions from Tier 1 and Tier 2 Capital 18:81:66:25 
DeductionsFromTier1AndTier2Capital18:81:79:25 Deductions from Tier 1 and Tier 2 
Capital18:81:79:25 Deductions from Tier 1 and Tier 2 Capital 18:81:79:25 Deductions from 
Tier 1 and Tier 2 Capital 18:81:79:25 Deductions from Tier 1 and Tier 2 Capital 18:81:79:25 
DeductionsFromTier1AndTier2Capital18:81:0:25 Deductions from Tier 1 and Tier 2 
Capital18:81:0:25 Deductions from Tier 1 and Tier 2 Capital 18:81:0:25 Deductions from Tier 
1 and Tier 2 Capital 18:81:0:25 DeductionsFromTier1AndTier2Capital18:111:5:25 Deductions 
from Tier 1 and Tier 2 Capital18:111:5:25 Deductions from Tier 1 and Tier 2 Capital 
18:111:5:25 Deductions from Tier 1 and Tier 2 Capital 18:111:5:25 Deductions from Tier 1 
and Tier 2 Capital 18:111:5:25 DeductionsFromTier1AndTier2Capital18:111:6:25 Deductions 
from Tier 1 and Tier 2 Capital18:111:6:25 Deductions from Tier 1 and Tier 2 
Capital18:111:6:25 Deductions from Tier 1 and Tier 2 Capital 18:111:6:25 Deductions from 
Tier 1 and Tier 2 Capital18:111:6:25  DeductionsFromTier1AndTier2Capital18:111:66:25 
Deductions from Tier 1 and Tier 2 Capital18:111:66:25 Deductions from Tier 1 and Tier 2 
Capital18:111:66:25 Deductions from Tier 1 and Tier 2 Capital 18:111:66:25 Deductions from 
Tier 1 and Tier 2 Capital18:111:66:25 DeductionsFromTier1AndTier2Capital18:111:79:25 
Deductions from Tier 1 and Tier 2 Capital18:111:79:25 Deductions from Tier 1 and Tier 2 
Capital18:111:79:25 Deductions from Tier 1 and Tier 2 Capital 18:111:79:25 Deductions from 
Tier 1 and Tier 2 Capital18:111:79:25 DeductionsFromTier1AndTier2Capital18:111:0:25 
Deductions from Tier 1 and Tier 2 Capital18:111:0:25 Deductions from Tier 1 and Tier 2 
Capital18:111:0:25 Deductions from Tier 1 and Tier 2 Capital18:111:0:25 BalanceInUSD 
50:1:14:375 Balance in USD50:1:14:375 Balance in USD50:1:14:375 Balance in USD 
50:1:14:375 Balance in USD50:1:14:375 BalanceInUSD50:1:25:375 Balance in USD 
50:1:25:375 Balance in USD50:1:25:375 Balance in USD50:1:25:375 Balance in USD 
50:1:25:375 BalanceInUSD50:1:15:375 Balance in USD50:1:15:375 Balance in USD 
50:1:15:375 Balance in USD50:1:15:375 Balance in USD50:1:15:375 BalanceInUSD 
50:115:0:375 Balance in USD 50:115:0:375 Balance in USD 50:115:0:375 Balance in 
USD50:115:0:375 Balance in USD50:115:0:375 BalanceInUSD50:106:27:375 Balance in 
USD50:106:27:375 Balance in USD 50:106:27:375 Balance in USD50:106:27:375 Balance in 
USD50:106:27:375 Balance in USD 50:106:27:375 BalanceInUSD 50:106:28:375  Balance in 
USD50:106:28:375 Balance in USD50:106:28:375 Balance in USD50:106:28:375 Balance in 
USD 50:106:28:375 Balance in USD50:106:28:375 BalanceInUSD50:106:44:375 Balance in 
USD50:106:44:375 Balance in USD50:106:44:375 Balance in USD 50:106:44:375 Balance in 
USD50:106:44:375 Balance in USD50:106:44:375 BalanceInUSD50:1:21:375 Balance in 
USD50:1:21:375 Balance in USD 50:1:21:375 Balance in USD50:1:21:375 Balance in USD 
50:1:21:375 BalanceInUSD50:1:0:375 Balance in USD50:1:0:375 Balance in USD 50:1:0:375 
Balance in USD50:1:0:375 BalanceInUSD50:38:64:375 Balance in USD 50:38:64:375 
Balance in USD50:38:64:375 Balance in USD50:38:64:375 Balance in USD 50:38:64:375 
BalanceInUSD 50:38:40:375 Balance in USD 50:38:40:375 Balance in USD50:38:40:375 
Balance in USD50:38:40:375 Balance in USD 50:38:40:375 BalanceInUSD50:38:39:375 



Balance in USD50:38:39:375 Balance in USD 50:38:39:375 Balance in USD50:38:39:375 
Balance in USD50:38:39:375 BalanceInUSD 50:38:27:375 Balance in USD50:38:27:375 
Balance in USD 50:38:27:375 Balance in USD50:38:27:375  Balance in USD50:38:27:375 
BalanceInUSD50:38:28:375 Balance in USD 50:38:28:375 Balance in USD50:38:28:375 
Balance in USD50:38:28:375 Balance in USD50:38:28:375 BalanceInUSD50:38:44:375 
Balance in USD 50:38:44:375 Balance in USD50:38:44:375 Balance in USD50:38:44:375 
Balance in USD50:38:44:375 BalanceInUSD50:38:82:375 Balance in USD 50:38:82:375 
Balance in USD50:38:82:375 Balance in USD 50:38:82:375 Balance in USD 50:38:82:375 
BalanceInUSD50:38:83:375 Balance in USD50:38:83:375 Balance in USD 50:38:83:375 
Balance in USD50:38:83:375 Balance in USD50:38:83:375 BalanceInUSD 50:38:54:375 
Balance in USD 50:38:54:375 Balance in USD50:38:54:375 Balance in USD50:38:54:375 
Balance in USD 50:38:54:375 BalanceInUSD50:38:0:375 Balance in USD50:38:0:375 
Balance in USD 50:38:0:375 Balance in USD50:38:0:375 BalanceInUSD50:39:64:375 
Balance in USD50:39:64:375 Balance in USD50:39:64:375 Balance in USD50:39:64:375 
Balance in USD 50:39:64:375 BalanceInUSD50:39:40:375 Balance in USD50:39:40:375  
Balance in USD50:39:40:375 Balance in USD50:39:40:375 Balance in USD 50:39:40:375 
BalanceInUSD50:39:39:375 Balance in USD50:39:39:375 Balance in USD50:39:39:375 
Balance in USD50:39:39:375 Balance in USD 50:39:39:375 BalanceInUSD50:39:27:375 
Balance in USD50:39:27:375 Balance in USD50:39:27:375 Balance in USD50:39:27:375 
Balance in USD50:39:27:375 BalanceInUSD50:39:28:375 Balance in USD 50:39:28:375 
Balance in USD50:39:28:375 Balance in USD50:39:28:375 Balance in USD 50:39:28:375 
BalanceInUSD50:39:44:375 Balance in USD50:39:44:375 Balance in USD 50:39:44:375 
Balance in USD50:39:44:375 Balance in USD50:39:44:375 BalanceInUSD 50:39:82:375 
Balance in USD50:39:82:375 Balance in USD50:39:82:375 Balance in USD 50:39:82:375 
Balance in USD 50:39:82:375 BalanceInUSD 50:39:83:375 Balance in USD 50:39:83:375 
Balance in USD 50:39:83:375 Balance in USD50:39:83:375 Balance in USD50:39:83:375 
BalanceInUSD50:39:54:375 Balance in USD50:39:54:375 Balance in USD 50:39:54:375 
Balance in USD50:39:54:375 Balance in USD50:39:54:375 BalanceInUSD 50:39:0:375 
Balance in USD50:39:0:375 Balance in USD50:39:0:375  Balance in USD50:39:0:375 
BalanceInUSD50:98:64:375 Balance in USD50:98:64:375 Balance in USD 50:98:64:375 
Balance in USD50:98:64:375 Balance in USD50:98:64:375 BalanceInUSD50:98:40:375 
Balance in USD50:98:40:375 Balance in USD50:98:40:375 Balance in USD 50:98:40:375 
Balance in USD50:98:40:375 BalanceInUSD50:98:39:375 Balance in USD50:98:39:375 
Balance in USD50:98:39:375 Balance in USD 50:98:39:375 Balance in USD50:98:39:375 
BalanceInUSD50:98:27:375 Balance in USD50:98:27:375 Balance in USD 50:98:27:375 
Balance in USD50:98:27:375 Balance in USD50:98:27:375 BalanceInUSD50:98:28:375 
Balance in USD50:98:28:375 Balance in USD 50:98:28:375 Balance in USD50:98:28:375 
Balance in USD50:98:28:375 BalanceInUSD 50:98:44:375 Balance in USD50:98:44:375 
Balance in USD50:98:44:375 Balance in USD 50:98:44:375 Balance in USD 50:98:44:375 
BalanceInUSD 50:98:82:375 Balance in USD50:98:82:375 Balance in USD50:98:82:375 
Balance in USD 50:98:82:375 Balance in USD 50:98:82:375 BalanceInUSD 50:98:83:375 
Balance in USD50:98:83:375 Balance in USD50:98:83:375 Balance in USD50:98:83:375 
Balance in USD 50:98:83:375 BalanceInUSD50:98:54:375  Balance in USD50:98:54:375 
Balance in USD50:98:54:375 Balance in USD50:98:54:375 Balance in USD 50:98:54:375 
BalanceInUSD50:98:0:375 Balance in USD50:98:0:375 Balance in USD50:98:0:375 Balance 
in USD50:98:0:375 BalanceInUSD 50:42:104:375 Balance in USD50:42:104:375 Balance in 
USD50:42:104:375 Balance in USD50:42:104:375 Balance in USD50:42:104:375 



BalanceInUSD50:42:40:375 Balance in USD 50:42:40:375 Balance in USD50:42:40:375 
Balance in USD 50:42:40:375 Balance in USD 50:42:40:375 BalanceInUSD 50:42:39:375 
Balance in USD50:42:39:375 Balance in USD50:42:39:375 Balance in USD 50:42:39:375 
Balance in USD 50:42:39:375 BalanceInUSD 50:42:27:375 Balance in USD50:42:27:375 
Balance in USD50:42:27:375 Balance in USD 50:42:27:375 Balance in USD 50:42:27:375 
BalanceInUSD 50:42:28:375 Balance in USD 50:42:28:375 Balance in USD 50:42:28:375 
Balance in USD50:42:28:375 Balance in USD50:42:28:375 BalanceInUSD 50:42:44:375 
Balance in USD50:42:44:375 Balance in USD50:42:44:375 Balance in USD 50:42:44:375 
Balance in USD50:42:44:375 BalanceInUSD50:42:82:375 Balance in USD50:42:82:375 
Balance in USD 50:42:82:375 Balance in USD50:42:82:375  Balance in USD50:42:82:375 
BalanceInUSD50:42:83:375 Balance in USD50:42:83:375 Balance in USD 50:42:83:375 
Balance in USD50:42:83:375 Balance in USD50:42:83:375 BalanceInUSD50:42:54:375 
Balance in USD50:42:54:375 Balance in USD 50:42:54:375 Balance in USD50:42:54:375 
Balance in USD50:42:54:375 BalanceInUSD50:42:0:375 Balance in USD50:42:0:375 
Balance in USD 50:42:0:375 Balance in USD50:42:0:375 BalanceInUSD 50:40:64:375 
Balance in USD50:40:64:375 Balance in USD50:40:64:375 Balance in USD 50:40:64:375 
Balance in USD50:40:64:375 BalanceInUSD50:40:40:375 Balance in USD 50:40:40:375 
Balance in USD50:40:40:375 Balance in USD50:40:40:375 Balance in USD50:40:40:375 
BalanceInUSD50:40:39:375 Balance in USD 50:40:39:375 Balance in USD50:40:39:375 
Balance in USD50:40:39:375 Balance in USD 50:40:39:375 BalanceInUSD 50:40:27:375 
Balance in USD50:40:27:375 Balance in USD50:40:27:375 Balance in USD 50:40:27:375 
Balance in USD 50:40:27:375 BalanceInUSD 50:40:28:375 Balance in USD50:40:28:375 
Balance in USD50:40:28:375 Balance in USD50:40:28:375 Balance in USD 50:40:28:375 
BalanceInUSD50:40:44:375 Balance in USD50:40:44:375  Balance in USD50:40:44:375 
Balance in USD50:40:44:375 Balance in USD50:40:44:375 BalanceInUSD 50:40:82:375 
Balance in USD50:40:82:375 Balance in USD50:40:82:375 Balance in USD50:40:82:375 
Balance in USD50:40:82:375 BalanceInUSD 50:40:97:375 Balance in USD50:40:97:375 
Balance in USD50:40:97:375 Balance in USD50:40:97:375 Balance in USD50:40:97:375 
BalanceInUSD 50:40:83:375 Balance in USD50:40:83:375 Balance in USD 50:40:83:375 
Balance in USD50:40:83:375 Balance in USD50:40:83:375 BalanceInUSD50:40:98:375 
Balance in USD50:40:98:375 Balance in USD 50:40:98:375 Balance in USD50:40:98:375 
Balance in USD50:40:98:375 BalanceInUSD50:40:61:375 Balance in USD50:40:61:375 
Balance in USD 50:40:61:375 Balance in USD50:40:61:375 Balance in USD50:40:61:375 
BalanceInUSD 50:40:49:375 Balance in USD 50:40:49:375 Balance in USD 50:40:49:375 
Balance in USD50:40:49:375 Balance in USD50:40:49:375 GrossValueInUSD 50:40:0:375 
Gross Value in USD50:40:0:375 Gross Value in USD50:40:0:375 Gross Value in USD 
50:40:0:375 DeductionInUSD50:41:65:375 Deduction in USD50:41:65:375 Deduction in 
USD50:41:65:375 Deduction in USD 50:41:65:375 Deduction in USD50:41:65:375 
DeductionInUSD50:41:24:375  Deduction in USD50:41:24:375 Deduction in 
USD50:41:24:375 Deduction in USD50:41:24:375 Deduction in USD 50:41:24:375 
DeductionInUSD50:41:0:375 Deduction in USD50:41:0:375 Deduction in USD50:41:0:375 
Deduction in USD50:41:0:375 BalanceInUSD50:41:94:375 Balance in USD 50:41:94:375 
Balance in USD50:41:94:375 Balance in USD50:41:94:375 BalanceInUSD50:43:57:375 
Balance in USD50:43:57:375 Balance in USD50:43:57:375 Balance in USD 50:43:57:375 
Balance in USD50:43:57:375 BalanceInUSD50:43:51:375 Balance in USD50:43:51:375 
Balance in USD 50:43:51:375 Balance in USD50:43:51:375 Balance in USD50:43:51:375 
BalanceInUSD50:43:22:375 Balance in USD50:43:22:375 Balance in USD 50:43:22:375 



Balance in USD50:43:22:375 Balance in USD50:43:22:375 BalanceInUSD50:43:26:375 
Balance in USD50:43:26:375 Balance in USD 50:43:26:375 Balance in USD 50:43:26:375 
Balance in USD 50:43:26:375 BalanceInUSD 50:43:2:375 Balance in USD 50:43:2:375 
Balance in USD50:43:2:375 Balance in USD50:43:2:375 Balance in USD 50:43:2:375 
BalanceInUSD50:43:43:375 Balance in USD50:43:43:375 Balance in USD50:43:43:375 
Balance in USD 50:43:43:375 Balance in USD50:43:43:375 BalanceInUSD50:43:0:375  
Balance in USD50:43:0:375 Balance in USD50:43:0:375 Balance in USD50:43:0:375 
BalanceInUSD 50:44:0:375 Balance in USD50:44:0:375 Balance in USD50:44:0:375 
BalanceInUSD50:45:64:375 Balance in USD50:45:64:375 Balance in USD 50:45:64:375 
Balance in USD50:45:64:375 Balance in USD50:45:64:375 Balance in USD50:45:64:375 
BalanceInUSD50:45:40:375 Balance in USD50:45:40:375 Balance in USD 50:45:40:375 
Balance in USD50:45:40:375 Balance in USD50:45:40:375 Balance in USD50:45:40:375 
BalanceInUSD 50:45:39:375 Balance in USD50:45:39:375 Balance in USD50:45:39:375 
Balance in USD 50:45:39:375 Balance in USD 50:45:39:375 Balance in USD 50:45:39:375 
BalanceInUSD50:45:27:375 Balance in USD50:45:27:375 Balance in USD 50:45:27:375 
Balance in USD50:45:27:375 Balance in USD50:45:27:375 Balance in USD 50:45:27:375 
BalanceInUSD 50:45:28:375 Balance in USD50:45:28:375 Balance in USD50:45:28:375 
Balance in USD 50:45:28:375 Balance in USD50:45:28:375 Balance in USD50:45:28:375 
BalanceInUSD 50:45:44:375 Balance in USD50:45:44:375 Balance in USD50:45:44:375 
Balance in USD50:45:44:375 Balance in USD 50:45:44:375 Balance in USD50:45:44:375 
BalanceInUSD50:45:82:375  Balance in USD50:45:82:375 Balance in USD50:45:82:375 
Balance in USD50:45:82:375 Balance in USD 50:45:82:375 Balance in USD50:45:82:375 
BalanceInUSD50:45:83:375 Balance in USD50:45:83:375 Balance in USD50:45:83:375 
Balance in USD 50:45:83:375 Balance in USD50:45:83:375 Balance in USD50:45:83:375 
BalanceInUSD50:45:30:375 Balance in USD50:45:30:375 Balance in USD 50:45:30:375 
Balance in USD50:45:30:375 Balance in USD 50:45:30:375 Balance in USD50:45:30:375 
BalanceInUSD50:45:46:375 Balance in USD 50:45:46:375 Balance in USD50:45:46:375 
Balance in USD50:45:46:375 Balance in USD 50:45:46:375 Balance in USD50:45:46:375 
BalanceInUSD50:45:0:375 Balance in USD 50:45:0:375 Balance in USD50:45:0:375 Balance 
in USD50:45:0:375 Balance in USD 50:45:0:375 BalanceInUSD50:107:27:375 Balance in 
USD50:107:27:375 Balance in USD 50:107:27:375 Balance in USD 50:107:27:375 Balance 
in USD50:107:27:375 Balance in USD50:107:27:375 BalanceInUSD 50:107:44:375 Balance 
in USD50:107:44:375 Balance in USD50:107:44:375 Balance in USD 50:107:44:375 Balance 
in USD50:107:44:375 Balance in USD50:107:44:375 BalanceInUSD50:107:28:375 Balance 
in USD 50:107:28:375 Balance in USD50:107:28:375 Balance in USD50:107:28:375  
Balance in USD50:107:28:375 Balance in USD50:107:28:375 BalanceInUSD50:107:45:375 
Balance in USD 50:107:45:375 Balance in USD50:107:45:375 Balance in USD50:107:45:375 
Balance in USD50:107:45:375 Balance in USD50:107:45:375 BalanceInUSD50:107:0:375 
Balance in USD 50:107:0:375 Balance in USD50:107:0:375 Balance in USD50:107:0:375 
Balance in USD50:107:0:375 BalanceInUSD50:121:73:375 Balance in USD50:121:73:375 
Balance in USD 50:121:73:375 Balance in USD50:121:73:375 Balance in USD 
50:121:73:375 Balance in USD50:121:73:375 Balance in USD50:121:73:375 
BalanceInUSD50:121:29:375 Balance in USD50:121:29:375 Balance in USD 50:121:29:375 
Balance in USD50:121:29:375 Balance in USD50:121:29:375 Balance in USD 50:121:29:375 
Balance in USD50:121:29:375 BalanceInUSD50:121:0:375 Balance in USD50:121:0:375 
Balance in USD50:121:0:375 Balance in USD 50:121:0:375 Balance in USD 50:121:0:375 
Balance in USD 50:121:0:375 BalanceInUSD50:108:27:375 Balance in USD50:108:27:375 



Balance in USD 50:108:27:375 Balance in USD50:108:27:375 Balance in USD50:108:27:375 
Balance in USD50:108:27:375 Balance in USD50:108:27:375 BalanceInUSD50:108:28:375 
Balance in USD50:108:28:375 Balance in USD50:108:28:375  Balance in USD50:108:28:375 
Balance in USD50:108:28:375 Balance in USD50:108:28:375 Balance in USD 50:108:28:375 
BalanceInUSD50:108:44:375 Balance in USD50:108:44:375 Balance in USD50:108:44:375 
Balance in USD50:108:44:375 Balance in USD 50:108:44:375 Balance in USD50:108:44:375 
Balance in USD50:108:44:375 BalanceInUSD50:108:45:375 Balance in USD50:108:45:375 
Balance in USD 50:108:45:375 Balance in USD50:108:45:375 Balance in USD 
50:108:45:375 Balance in USD50:108:45:375 Balance in USD50:108:45:375 
BalanceInUSD50:108:0:375 Balance in USD50:108:0:375 Balance in USD 50:108:0:375 
Balance in USD50:108:0:375 Balance in USD50:108:0:375 Balance in USD 50:108:0:375 
BalanceInUSD 50:109:27:375 Balance in USD 50:109:27:375 Balance in USD50:109:27:375 
Balance in USD50:109:27:375 Balance in USD 50:109:27:375 Balance in USD 
50:109:27:375 Balance in USD50:109:27:375 BalanceInUSD50:109:28:375 Balance in 
USD50:109:28:375 Balance in USD50:109:28:375 Balance in USD 50:109:28:375 Balance in 
USD50:109:28:375 Balance in USD50:109:28:375 Balance in USD50:109:28:375 
BalanceInUSD 50:109:44:375 Balance in USD50:109:44:375  Balance in USD50:109:44:375 
Balance in USD50:109:44:375 Balance in USD50:109:44:375 Balance in USD 50:109:44:375 
Balance in USD50:109:44:375 BalanceInUSD50:109:45:375 Balance in USD50:109:45:375 
Balance in USD50:109:45:375 Balance in USD 50:109:45:375 Balance in USD50:109:45:375 
Balance in USD50:109:45:375 Balance in USD50:109:45:375 BalanceInUSD50:109:0:375 
Balance in USD 50:109:0:375 Balance in USD50:109:0:375 Balance in USD 50:109:0:375 
Balance in USD50:109:0:375 Balance in USD50:109:0:375 BalanceInUSD50:122:0:375 
Balance in USD50:122:0:375 Balance in USD50:122:0:375 Balance in USD50:122:0:375 
Balance in USD 50:122:0:375 BalanceInUSD50:46:31:375 Balance in USD50:46:31:375 
Balance in USD 50:46:31:375 Balance in USD50:46:31:375 Balance in USD50:46:31:375 
Balance in USD 50:46:31:375 BalanceInUSD 50:46:70:375 Balance in USD 50:46:70:375 
Balance in USD50:46:70:375 Balance in USD50:46:70:375 Balance in USD 50:46:70:375 
Balance in USD50:46:70:375 BalanceInUSD50:46:33:375 Balance in USD 50:46:33:375 
Balance in USD50:46:33:375 Balance in USD50:46:33:375 Balance in USD50:46:33:375 
Balance in USD 50:46:33:375 BalanceInUSD50:46:48:375 Balance in USD50:46:48:375  
Balance in USD50:46:48:375 Balance in USD50:46:48:375 Balance in USD50:46:48:375 
Balance in USD 50:46:48:375 BalanceInUSD50:46:0:375 Balance in USD50:46:0:375 
Balance in USD50:46:0:375 Balance in USD50:46:0:375 Balance in USD50:46:0:375 
BalanceInUSD 50:50:102:375 Balance in USD50:50:102:375 Balance in USD50:50:102:375 
Balance in USD50:50:102:375 Balance in USD50:50:102:375 Balance in USD50:50:102:375 
BalanceInUSD 50:50:103:375 Balance in USD50:50:103:375 Balance in USD 50:50:103:375 
Balance in USD50:50:103:375 Balance in USD50:50:103:375 Balance in USD 50:50:103:375 
BalanceInUSD50:50:0:375 Balance in USD50:50:0:375 Balance in USD 50:50:0:375 Balance 
in USD50:50:0:375 Balance in USD50:50:0:375 BalanceInUSD 50:51:0:375 Balance in USD 
50:51:0:375 Balance in USD 50:51:0:375 Balance in USD50:51:0:375 
BalanceInUSD50:52:32:375 Balance in USD 50:52:32:375 Balance in USD 50:52:32:375 
Balance in USD 50:52:32:375 Balance in USD50:52:32:375 Balance in USD50:52:32:375 
Balance in USD50:52:32:375 BalanceInUSD50:52:56:375 Balance in USD 50:52:56:375 
Balance in USD50:52:56:375 Balance in USD50:52:56:375 Balance in USD50:52:56:375 
Balance in USD 50:52:56:375 Balance in USD50:52:56:375  BalanceInUSD50:52:3:375 
Balance in USD50:52:3:375 Balance in USD50:52:3:375 Balance in USD 50:52:3:375 



Balance in USD50:52:3:375 Balance in USD50:52:3:375 Balance in USD50:52:3:375 
GrossValueInUSD50:52:0:375 Gross Value in USD 50:52:0:375 Gross Value in 
USD50:52:0:375 Gross Value in USD50:52:0:375 Gross Value in USD50:52:0:375 Gross 
Value in USD50:52:0:375 DeductionInUSD50:53:67:375 Deduction in USD 50:53:67:375 
Deduction in USD50:53:67:375 Deduction in USD 50:53:67:375 Deduction in 
USD50:53:67:375 Deduction in USD50:53:67:375 Deduction in USD50:53:67:375 
BalanceInUSD50:53:0:375 Balance in USD50:53:0:375 Balance in USD50:53:0:375 Balance 
in USD 50:53:0:375 Balance in USD50:53:0:375 Balance in USD50:53:0:375 BalanceInUSD 
50:54:69:375 Balance in USD50:54:69:375 Balance in USD50:54:69:375 Balance in USD 
50:54:69:375 Balance in USD 50:54:69:375 Balance in USD50:54:69:375 Balance in 
USD50:54:69:375 BalanceInUSD 50:54:19:375 Balance in USD50:54:19:375 Balance in 
USD50:54:19:375 Balance in USD 50:54:19:375 Balance in USD 50:54:19:375 Balance in 
USD50:54:19:375 Balance in USD 50:54:19:375 BalanceInUSD50:54:0:375 Balance in 
USD50:54:0:375  Balance in USD50:54:0:375 Balance in USD50:54:0:375 Balance in USD 
50:54:0:375 Balance in USD50:54:0:375 BalanceInUSD50:55:23:375 Balance in 
USD50:55:23:375 Balance in USD50:55:23:375 Balance in USD50:55:23:375 Balance in 
USD 50:55:23:375 Balance in USD50:55:23:375 Balance in USD50:55:23:375 
BalanceInUSD50:55:71:375 Balance in USD50:55:71:375 Balance in USD50:55:71:375 
Balance in USD 50:55:71:375 Balance in USD50:55:71:375 Balance in USD50:55:71:375 
Balance in USD50:55:71:375 BalanceInUSD 50:55:72:375 Balance in USD50:55:72:375 
Balance in USD50:55:72:375 Balance in USD 50:55:72:375 Balance in USD50:55:72:375 
Balance in USD50:55:72:375 Balance in USD50:55:72:375 BalanceInUSD50:110:0:375 
Balance in USD 50:110:0:375 Balance in USD50:110:0:375 Balance in USD50:110:0:375 
Balance in USD 50:110:0:375 Balance in USD 50:110:0:375 Balance in USD 50:110:0:375 
BalanceInUSD50:111:10:375 Balance in USD50:111:10:375 Balance in USD 50:111:10:375 
Balance in USD50:111:10:375 Balance in USD50:111:10:375 Balance in USD 50:111:10:375 
Balance in USD50:111:10:375 Balance in USD50:111:10:375 BalanceInUSD50:112:11:375 
Balance in USD 50:112:11:375 Balance in USD50:112:11:375 Balance in USD50:112:11:375 
 Balance in USD50:112:11:375 Balance in USD50:112:11:375 Balance in USD50:112:11:375 
Balance in USD 50:112:11:375 BalanceInUSD50:113:6:375 Balance in USD50:113:6:375 
Balance in USD50:113:6:375 Balance in USD50:113:6:375 Balance in USD50:113:6:375 
Balance in USD 50:113:6:375 Balance in USD50:113:6:375 Balance in USD50:113:6:375 
BalanceInUSD50:114:8:375 Balance in USD50:114:8:375 Balance in USD50:114:8:375 
Balance in USD 50:114:8:375 Balance in USD50:114:8:375 Balance in USD 50:114:8:375 
Balance in USD50:114:8:375 Balance in USD50:114:8:375 BalanceInUSD 50:115:7:375 
Balance in USD50:115:7:375 Balance in USD50:115:7:375 Balance in USD 50:115:7:375 
Balance in USD 50:115:7:375 Balance in USD 50:115:7:375 Balance in USD50:115:7:375 
Balance in USD50:115:7:375 BalanceInUSD 50:116:12:375 Balance in USD50:116:12:375 
Balance in USD50:116:12:375 Balance in USD 50:116:12:375 Balance in USD 
50:116:12:375 Balance in USD50:116:12:375 Balance in USD50:116:12:375 Balance in USD 
50:116:12:375 BalanceInUSD50:117:9:375 Balance in USD50:117:9:375 Balance in USD 
50:117:9:375 Balance in USD50:117:9:375 Balance in USD50:117:9:375 Balance in 
USD50:117:9:375 Balance in USD 50:117:9:375 Balance in USD50:117:9:375 
BalanceInUSD50:55:63:375  Balance in USD50:55:63:375 Balance in USD50:55:63:375 
Balance in USD50:55:63:375 Balance in USD 50:55:63:375 Balance in USD50:55:63:375 
Balance in USD50:55:63:375 BalanceInUSD50:55:52:375 Balance in USD50:55:52:375 
Balance in USD50:55:52:375 Balance in USD 50:55:52:375 Balance in USD50:55:52:375 



Balance in USD50:55:52:375 Balance in USD50:55:52:375 BalanceInUSD50:55:0:375 
Balance in USD50:55:0:375 Balance in USD 50:55:0:375 Balance in USD50:55:0:375 
Balance in USD 50:55:0:375 Balance in USD50:55:0:375 BalanceInUSD50:56:0:375 Balance 
in USD50:56:0:375 Balance in USD50:56:0:375 Balance in USD 50:56:0:375 Balance in 
USD50:56:0:375 BalanceInUSD50:57:0:375 Balance in USD 50:57:0:375 Balance in 
USD50:57:0:375 Balance in USD50:57:0:375 Balance in USD 50:57:0:375 
BalanceInUSD50:58:0:375 Balance in USD50:58:0:375 Balance in USD 50:58:0:375 Balance 
in USD 50:58:0:375 BalanceInUSD 50:59:0:375 Balance in USD50:59:0:375 Balance in 
USD50:59:0:375 ValueOfAssetsUnderAdministrationControl 50:101:74:375 Value of Assets 
under Administration/Control50:101:74:375 Value of Assets under 
Administration/Control50:101:74:375 Value of Assets under Administration/Control 
50:101:74:375 Value of Assets under Administration/Control50:101:74:375 Value of Assets 
under Administration/Control50:101:74:375 Value of Assets under 
Administration/Control50:101:74:375 NumberOfTrusts 50:101:75:375 Number of 
Trusts50:101:75:375 Number of Trusts50:101:75:375  Number of Trusts50:101:75:375 
Number of Trusts50:101:75:375 Number of Trusts50:101:75:375 Number of Trusts 
50:101:75:375 ValueOfAssetsUnderAdministrationControl50:101:76:375 Value of Assets 
under Administration/Control50:101:76:375 Value of Assets under 
Administration/Control50:101:76:375 Value of Assets under 
Administration/Control50:101:76:375 Value of Assets under 
Administration/Control50:101:76:375 Value of Assets under Administration/Control 
50:101:76:375 Value of Assets under Administration/Control50:101:76:375 
NumberOfFundsAdministered50:101:77:375 Number of Funds Administered50:101:77:375 
Number of Funds Administered50:101:77:375 Number of Funds Administered50:101:77:375 
Number of Funds Administered 50:101:77:375 Number of Funds Administered50:101:77:375 
Number of Funds Administered 50:101:77:375 
ValueOfAssetsUnderAdministrationControl50:101:78:375 Value of Assets under 
Administration/Control50:101:78:375 Value of Assets under Administration/Control 
50:101:78:375 Value of Assets under Administration/Control50:101:78:375 Value of Assets 
under Administration/Control50:101:78:375 Value of Assets under Administration/Control 
50:101:78:375 Value of Assets under Administration/Control50:101:78:375 
NumberOfCompaniesManaged50:101:5:375 Number of Companies Managed 50:101:5:375 
Number of Companies Managed50:101:5:375 Number of Companies Managed50:101:5:375 
Number of Companies Managed 50:101:5:375 Number of Companies Managed50:101:5:375 
Number of Companies Managed50:101:5:375 NumberOfStaffEmployed 50:0:62:375 Number 
of Staff Employed 50:0:62:375 Number of Staff Employed 50:0:62:375 Number of Staff 
Employed50:0:62:375 Number of Staff Employed50:0:62:375 Number of Staff Employed 
50:0:62:375 BalanceInUSD50:1:14:376 Balance in USD50:1:14:376 Balance in USD 
50:1:14:376 Balance in USD50:1:14:376 Balance in USD50:1:14:376 
BalanceInUSD50:1:25:376 Balance in USD 50:1:25:376 Balance in USD50:1:25:376 Balance 
in USD50:1:25:376  Balance in USD50:1:25:376 BalanceInUSD50:1:15:376 Balance in 
USD50:1:15:376 Balance in USD 50:1:15:376 Balance in USD50:1:15:376 Balance in 
USD50:1:15:376 BalanceInUSD50:115:0:376 Balance in USD50:115:0:376 Balance in USD 
50:115:0:376 Balance in USD50:115:0:376 Balance in USD50:115:0:376 
BalanceInUSD50:106:27:376 Balance in USD50:106:27:376 Balance in USD 50:106:27:376 
Balance in USD50:106:27:376 Balance in USD50:106:27:376 Balance in USD50:106:27:376 
BalanceInUSD50:106:28:376 Balance in USD50:106:28:376 Balance in USD 50:106:28:376 



Balance in USD50:106:28:376 Balance in USD50:106:28:376 Balance in USD 50:106:28:376 
BalanceInUSD 50:106:44:376 Balance in USD 50:106:44:376 Balance in USD50:106:44:376 
Balance in USD50:106:44:376 Balance in USD 50:106:44:376 Balance in USD 
50:106:44:376 BalanceInUSD50:1:21:376 Balance in USD50:1:21:376 Balance in USD 
50:1:21:376 Balance in USD50:1:21:376 Balance in USD50:1:21:376 BalanceInUSD 
50:1:0:376 Balance in USD50:1:0:376 Balance in USD50:1:0:376 Balance in USD50:1:0:376 
BalanceInUSD 50:38:64:376 Balance in USD50:38:64:376 Balance in USD50:38:64:376  
Balance in USD50:38:64:376 Balance in USD50:38:64:376 BalanceInUSD 50:38:40:376 
Balance in USD50:38:40:376 Balance in USD50:38:40:376 Balance in USD50:38:40:376 
Balance in USD50:38:40:376 BalanceInUSD 50:38:39:376 Balance in USD50:38:39:376 
Balance in USD50:38:39:376 Balance in USD50:38:39:376 Balance in USD50:38:39:376 
BalanceInUSD50:38:27:376 Balance in USD50:38:27:376 Balance in USD50:38:27:376 
Balance in USD 50:38:27:376 Balance in USD 50:38:27:376 BalanceInUSD50:38:28:376 
Balance in USD50:38:28:376 Balance in USD 50:38:28:376 Balance in USD50:38:28:376 
Balance in USD50:38:28:376 BalanceInUSD50:38:44:376 Balance in USD50:38:44:376 
Balance in USD 50:38:44:376 Balance in USD 50:38:44:376 Balance in USD 50:38:44:376 
BalanceInUSD 50:38:82:376 Balance in USD 50:38:82:376 Balance in USD50:38:82:376 
Balance in USD50:38:82:376 Balance in USD50:38:82:376 BalanceInUSD50:38:83:376 
Balance in USD 50:38:83:376 Balance in USD50:38:83:376  Balance in USD50:38:83:376 
Balance in USD50:38:83:376 BalanceInUSD 50:38:54:376 Balance in USD50:38:54:376 
Balance in USD50:38:54:376 Balance in USD50:38:54:376 Balance in USD 50:38:54:376 
BalanceInUSD50:38:0:376 Balance in USD50:38:0:376 Balance in USD50:38:0:376 Balance 
in USD50:38:0:376 BalanceInUSD50:39:64:376 Balance in USD 50:39:64:376 Balance in 
USD50:39:64:376 Balance in USD50:39:64:376 Balance in USD 50:39:64:376 
BalanceInUSD50:39:40:376 Balance in USD50:39:40:376 Balance in USD 50:39:40:376 
Balance in USD50:39:40:376 Balance in USD50:39:40:376 BalanceInUSD50:39:39:376 
Balance in USD50:39:39:376 Balance in USD 50:39:39:376 Balance in USD50:39:39:376 
Balance in USD50:39:39:376 BalanceInUSD 50:39:27:376 Balance in USD 50:39:27:376 
Balance in USD50:39:27:376 Balance in USD50:39:27:376 Balance in USD50:39:27:376 
BalanceInUSD50:39:28:376 Balance in USD 50:39:28:376 Balance in USD50:39:28:376 
Balance in USD50:39:28:376 Balance in USD50:39:28:376 BalanceInUSD 50:39:44:376 
Balance in USD50:39:44:376 Balance in USD50:39:44:376  Balance in USD50:39:44:376 
Balance in USD50:39:44:376 BalanceInUSD50:39:82:376 Balance in USD 50:39:82:376 
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of Legal Entity50:1:14:377 % of Legal Entity50:1:14:377 % of Legal Entity 50:1:14:377 
PercentageOfLegalEntity50:1:25:377 % of Legal Entity50:1:25:377 % of Legal Entity 
50:1:25:377 % of Legal Entity50:1:25:377 PercentageOfLegalEntity50:1:15:377 % of Legal 
Entity 50:1:15:377 % of Legal Entity50:1:15:377 % of Legal Entity50:1:15:377 
PercentageOfLegalEntity 50:115:0:377 % of Legal Entity50:115:0:377 % of Legal 
Entity50:115:0:377 % of Legal Entity 50:115:0:377 PercentageOfLegalEntity 50:106:27:377 
% of Legal Entity50:106:27:377 % of Legal Entity50:106:27:377 % of Legal 
Entity50:106:27:377 % of Legal Entity50:106:27:377 PercentageOfLegalEntity50:106:28:377 
% of Legal Entity50:106:28:377 % of Legal Entity50:106:28:377 % of Legal Entity 
50:106:28:377 % of Legal Entity50:106:28:377  PercentageOfLegalEntity50:106:44:377 % of 
Legal Entity50:106:44:377 % of Legal Entity50:106:44:377 % of Legal Entity 50:106:44:377 
% of Legal Entity50:106:44:377 PercentageOfLegalEntity50:1:21:377 % of Legal 
Entity50:1:21:377 % of Legal Entity50:1:21:377 % of Legal Entity 50:1:21:377 
PercentageOfLegalEntity50:38:64:377 % of Legal Entity50:38:64:377 % of Legal 
Entity50:38:64:377 % of Legal Entity50:38:64:377 PercentageOfLegalEntity50:38:40:377 % 
of Legal Entity50:38:40:377 % of Legal Entity 50:38:40:377 % of Legal Entity 50:38:40:377 
PercentageOfLegalEntity50:38:39:377 % of Legal Entity50:38:39:377 % of Legal Entity 
50:38:39:377 % of Legal Entity 50:38:39:377 PercentageOfLegalEntity50:38:27:377 % of 
Legal Entity50:38:27:377 % of Legal Entity 50:38:27:377 % of Legal Entity 50:38:27:377 
PercentageOfLegalEntity 50:38:28:377 % of Legal Entity 50:38:28:377 % of Legal 
Entity50:38:28:377 % of Legal Entity50:38:28:377 PercentageOfLegalEntity50:38:44:377 % 
of Legal Entity50:38:44:377 % of Legal Entity 50:38:44:377 % of Legal Entity50:38:44:377 
PercentageOfLegalEntity50:38:82:377 % of Legal Entity 50:38:82:377 % of Legal 
Entity50:38:82:377  % of Legal Entity50:38:82:377 PercentageOfLegalEntity50:38:83:377 % 
of Legal Entity 50:38:83:377 % of Legal Entity50:38:83:377 % of Legal Entity50:38:83:377 
PercentageOfLegalEntity50:38:54:377 % of Legal Entity 50:38:54:377 % of Legal 
Entity50:38:54:377 % of Legal Entity50:38:54:377 PercentageOfLegalEntity50:39:64:377 % 
of Legal Entity 50:39:64:377 % of Legal Entity50:39:64:377 % of Legal Entity 50:39:64:377 
PercentageOfLegalEntity50:39:40:377 % of Legal Entity50:39:40:377 % of Legal Entity 
50:39:40:377 % of Legal Entity 50:39:40:377 PercentageOfLegalEntity 50:39:39:377 % of 
Legal Entity50:39:39:377 % of Legal Entity50:39:39:377 % of Legal Entity50:39:39:377 
PercentageOfLegalEntity50:39:27:377 % of Legal Entity 50:39:27:377 % of Legal 
Entity50:39:27:377 % of Legal Entity50:39:27:377 PercentageOfLegalEntity 50:39:28:377 % 
of Legal Entity 50:39:28:377 % of Legal Entity50:39:28:377 % of Legal Entity50:39:28:377 
PercentageOfLegalEntity 50:39:44:377 % of Legal Entity50:39:44:377 % of Legal 
Entity50:39:44:377 % of Legal Entity 50:39:44:377 PercentageOfLegalEntity50:39:82:377 % 
of Legal Entity50:39:82:377 % of Legal Entity50:39:82:377 % of Legal Entity 50:39:82:377 
PercentageOfLegalEntity50:39:83:377  % of Legal Entity50:39:83:377 % of Legal 
Entity50:39:83:377 % of Legal Entity 50:39:83:377 PercentageOfLegalEntity50:39:54:377 % 
of Legal Entity50:39:54:377 % of Legal Entity50:39:54:377 % of Legal Entity50:39:54:377 
PercentageOfLegalEntity 50:98:64:377 % of Legal Entity50:98:64:377 % of Legal 
Entity50:98:64:377 % of Legal Entity50:98:64:377 PercentageOfLegalEntity50:98:40:377 % 
of Legal Entity50:98:40:377 % of Legal Entity 50:98:40:377 % of Legal Entity50:98:40:377 
PercentageOfLegalEntity50:98:39:377 % of Legal Entity50:98:39:377 % of Legal Entity 
50:98:39:377 % of Legal Entity 50:98:39:377 PercentageOfLegalEntity 50:98:27:377 % of 
Legal Entity50:98:27:377 % of Legal Entity50:98:27:377 % of Legal Entity50:98:27:377 



PercentageOfLegalEntity50:98:28:377 % of Legal Entity 50:98:28:377 % of Legal 
Entity50:98:28:377 % of Legal Entity50:98:28:377 PercentageOfLegalEntity 50:98:44:377 % 
of Legal Entity 50:98:44:377 % of Legal Entity 50:98:44:377 % of Legal Entity50:98:44:377 
PercentageOfLegalEntity50:98:82:377 % of Legal Entity 50:98:82:377 % of Legal 
Entity50:98:82:377 % of Legal Entity50:98:82:377 PercentageOfLegalEntity50:98:83:377 % 
of Legal Entity50:98:83:377 % of Legal Entity50:98:83:377 % of Legal Entity 50:98:83:377 
PercentageOfLegalEntity50:98:54:377  % of Legal Entity50:98:54:377 % of Legal 
Entity50:98:54:377 % of Legal Entity 50:98:54:377 PercentageOfLegalEntity50:42:104:377 % 
of Legal Entity50:42:104:377 % of Legal Entity50:42:104:377 % of Legal Entity50:42:104:377 
PercentageOfLegalEntity50:42:40:377 % of Legal Entity 50:42:40:377 % of Legal 
Entity50:42:40:377 % of Legal Entity50:42:40:377 PercentageOfLegalEntity50:42:39:377 % 
of Legal Entity50:42:39:377 % of Legal Entity 50:42:39:377 % of Legal Entity50:42:39:377 
PercentageOfLegalEntity50:42:27:377 % of Legal Entity50:42:27:377 % of Legal Entity 
50:42:27:377 % of Legal Entity 50:42:27:377 PercentageOfLegalEntity 50:42:28:377 % of 
Legal Entity50:42:28:377 % of Legal Entity50:42:28:377 % of Legal Entity 50:42:28:377 
PercentageOfLegalEntity50:42:44:377 % of Legal Entity50:42:44:377 % of Legal Entity 
50:42:44:377 % of Legal Entity50:42:44:377 PercentageOfLegalEntity50:42:82:377 % of 
Legal Entity 50:42:82:377 % of Legal Entity 50:42:82:377 % of Legal Entity50:42:82:377 
PercentageOfLegalEntity50:42:83:377 % of Legal Entity 50:42:83:377 % of Legal 
Entity50:42:83:377 % of Legal Entity50:42:83:377 PercentageOfLegalEntity50:42:54:377 % 
of Legal Entity50:42:54:377 % of Legal Entity50:42:54:377 % of Legal Entity 50:42:54:377 
PercentageOfLegalEntity50:40:64:377  % of Legal Entity50:40:64:377 % of Legal 
Entity50:40:64:377 % of Legal Entity50:40:64:377 PercentageOfLegalEntity 50:40:40:377 % 
of Legal Entity50:40:40:377 % of Legal Entity50:40:40:377 % of Legal Entity50:40:40:377 
PercentageOfLegalEntity50:40:39:377 % of Legal Entity 50:40:39:377 % of Legal 
Entity50:40:39:377 % of Legal Entity50:40:39:377 PercentageOfLegalEntity50:40:27:377 % 
of Legal Entity50:40:27:377 % of Legal Entity 50:40:27:377 % of Legal Entity50:40:27:377 
PercentageOfLegalEntity50:40:28:377 % of Legal Entity50:40:28:377 % of Legal Entity 
50:40:28:377 % of Legal Entity50:40:28:377 PercentageOfLegalEntity50:40:44:377 % of 
Legal Entity 50:40:44:377 % of Legal Entity50:40:44:377 % of Legal Entity50:40:44:377 
PercentageOfLegalEntity 50:40:82:377 % of Legal Entity50:40:82:377 % of Legal 
Entity50:40:82:377 % of Legal Entity50:40:82:377 PercentageOfLegalEntity50:40:97:377 % 
of Legal Entity 50:40:97:377 % of Legal Entity 50:40:97:377 % of Legal Entity50:40:97:377 
PercentageOfLegalEntity50:40:83:377 % of Legal Entity 50:40:83:377 % of Legal 
Entity50:40:83:377 % of Legal Entity50:40:83:377 PercentageOfLegalEntity50:40:98:377 % 
of Legal Entity50:40:98:377 % of Legal Entity50:40:98:377 % of Legal Entity 50:40:98:377 
PercentageOfLegalEntity50:40:61:377  % of Legal Entity50:40:61:377 % of Legal 
Entity50:40:61:377 % of Legal Entity50:40:61:377 PercentageOfLegalEntity 50:40:49:377 % 
of Legal Entity50:40:49:377 % of Legal Entity50:40:49:377 % of Legal Entity50:40:49:377 
PercentageOfLegalEntity50:41:65:377 % of Legal Entity50:41:65:377 % of Legal Entity 
50:41:65:377 % of Legal Entity50:41:65:377 PercentageOfLegalEntity50:41:24:377 % of 
Legal Entity50:41:24:377 % of Legal Entity50:41:24:377 % of Legal Entity50:41:24:377 
PercentageOfLegalEntity 50:43:57:377 % of Legal Entity50:43:57:377 % of Legal Entity 
50:43:57:377 % of Legal Entity50:43:57:377 PercentageOfLegalEntity50:43:51:377 % of 
Legal Entity50:43:51:377 % of Legal Entity50:43:51:377 % of Legal Entity 50:43:51:377 
PercentageOfLegalEntity 50:43:22:377 % of Legal Entity 50:43:22:377 % of Legal 
Entity50:43:22:377 % of Legal Entity50:43:22:377 PercentageOfLegalEntity50:43:26:377 % 



of Legal Entity50:43:26:377 % of Legal Entity 50:43:26:377 % of Legal Entity 50:43:26:377 
PercentageOfLegalEntity50:43:2:377 % of Legal Entity50:43:2:377 % of Legal Entity 
50:43:2:377 % of Legal Entity50:43:2:377 PercentageOfLegalEntity50:43:43:377 % of Legal 
Entity 50:43:43:377 % of Legal Entity50:43:43:377 % of Legal Entity50:43:43:377 
PercentageOfLegalEntity50:45:64:377 % of Legal Entity 50:45:64:377 % of Legal 
Entity50:45:64:377 % of Legal Entity50:45:64:377  % of Legal Entity50:45:64:377 
PercentageOfLegalEntity50:45:40:377 % of Legal Entity50:45:40:377 % of Legal Entity 
50:45:40:377 % of Legal Entity50:45:40:377 % of Legal Entity50:45:40:377 
PercentageOfLegalEntity50:45:39:377 % of Legal Entity50:45:39:377 % of Legal Entity 
50:45:39:377 % of Legal Entity50:45:39:377 % of Legal Entity50:45:39:377 
PercentageOfLegalEntity50:45:27:377 % of Legal Entity50:45:27:377 % of Legal Entity 
50:45:27:377 % of Legal Entity50:45:27:377 % of Legal Entity50:45:27:377 
PercentageOfLegalEntity50:45:28:377 % of Legal Entity 50:45:28:377 % of Legal 
Entity50:45:28:377 % of Legal Entity50:45:28:377 % of Legal Entity 50:45:28:377 
PercentageOfLegalEntity50:45:44:377 % of Legal Entity50:45:44:377 % of Legal Entity 
50:45:44:377 % of Legal Entity50:45:44:377 % of Legal Entity50:45:44:377 
PercentageOfLegalEntity 50:45:82:377 % of Legal Entity50:45:82:377 % of Legal 
Entity50:45:82:377 % of Legal Entity 50:45:82:377 % of Legal Entity 50:45:82:377 
PercentageOfLegalEntity50:45:83:377 % of Legal Entity50:45:83:377 % of Legal Entity 
50:45:83:377 % of Legal Entity 50:45:83:377 % of Legal Entity 50:45:83:377 
PercentageOfLegalEntity50:45:30:377 % of Legal Entity50:45:30:377 % of Legal 
Entity50:45:30:377 % of Legal Entity 50:45:30:377 % of Legal Entity50:45:30:377 
PercentageOfLegalEntity50:45:46:377  % of Legal Entity50:45:46:377 % of Legal 
Entity50:45:46:377 % of Legal Entity50:45:46:377 % of Legal Entity 50:45:46:377 
PercentageOfLegalEntity50:107:27:377 % of Legal Entity50:107:27:377 % of Legal 
Entity50:107:27:377 % of Legal Entity50:107:27:377 % of Legal Entity 50:107:27:377 
PercentageOfLegalEntity50:107:44:377 % of Legal Entity50:107:44:377 % of Legal 
Entity50:107:44:377 % of Legal Entity50:107:44:377 % of Legal Entity50:107:44:377 
PercentageOfLegalEntity 50:107:28:377 % of Legal Entity50:107:28:377 % of Legal Entity 
50:107:28:377 % of Legal Entity50:107:28:377 % of Legal Entity50:107:28:377 
PercentageOfLegalEntity 50:107:45:377 % of Legal Entity50:107:45:377 % of Legal 
Entity50:107:45:377 % of Legal Entity 50:107:45:377 % of Legal Entity50:107:45:377 
PercentageOfLegalEntity50:121:73:377 % of Legal Entity 50:121:73:377 % of Legal 
Entity50:121:73:377 % of Legal Entity50:121:73:377 % of Legal Entity 50:121:73:377 % of 
Legal Entity50:121:73:377 PercentageOfLegalEntity50:121:29:377 % of Legal Entity 
50:121:29:377 % of Legal Entity 50:121:29:377 % of Legal Entity50:121:29:377 % of Legal 
Entity50:121:29:377 % of Legal Entity 50:121:29:377 PercentageOfLegalEntity 50:108:27:377 
% of Legal Entity 50:108:27:377 % of Legal Entity50:108:27:377 % of Legal 
Entity50:108:27:377 % of Legal Entity 50:108:27:377 % of Legal Entity50:108:27:377  
PercentageOfLegalEntity50:108:28:377 % of Legal Entity50:108:28:377 % of Legal 
Entity50:108:28:377 % of Legal Entity 50:108:28:377 % of Legal Entity50:108:28:377 % of 
Legal Entity50:108:28:377 PercentageOfLegalEntity50:108:44:377 % of Legal 
Entity50:108:44:377 % of Legal Entity 50:108:44:377 % of Legal Entity50:108:44:377 % of 
Legal Entity50:108:44:377 % of Legal Entity50:108:44:377 
PercentageOfLegalEntity50:108:45:377 % of Legal Entity 50:108:45:377 % of Legal 
Entity50:108:45:377 % of Legal Entity 50:108:45:377 % of Legal Entity50:108:45:377 % of 
Legal Entity50:108:45:377 PercentageOfLegalEntity50:109:27:377 % of Legal 



Entity50:109:27:377 % of Legal Entity 50:109:27:377 % of Legal Entity 50:109:27:377 % of 
Legal Entity 50:109:27:377 % of Legal Entity50:109:27:377 
PercentageOfLegalEntity50:109:28:377 % of Legal Entity50:109:28:377 % of Legal 
Entity50:109:28:377 % of Legal Entity 50:109:28:377 % of Legal Entity 50:109:28:377 % of 
Legal Entity 50:109:28:377 PercentageOfLegalEntity 50:109:44:377 % of Legal Entity 
50:109:44:377 % of Legal Entity50:109:44:377 % of Legal Entity50:109:44:377 % of Legal 
Entity 50:109:44:377 % of Legal Entity50:109:44:377 PercentageOfLegalEntity50:109:45:377 
% of Legal Entity 50:109:45:377 % of Legal Entity50:109:45:377 % of Legal 
Entity50:109:45:377  % of Legal Entity50:109:45:377 % of Legal Entity50:109:45:377 
PercentageOfLegalEntity 50:46:31:377 % of Legal Entity50:46:31:377 % of Legal 
Entity50:46:31:377 % of Legal Entity50:46:31:377 % of Legal Entity50:46:31:377 
PercentageOfLegalEntity50:46:70:377 % of Legal Entity 50:46:70:377 % of Legal 
Entity50:46:70:377 % of Legal Entity50:46:70:377 % of Legal Entity50:46:70:377 
PercentageOfLegalEntity50:46:33:377 % of Legal Entity50:46:33:377 % of Legal Entity 
50:46:33:377 % of Legal Entity50:46:33:377 % of Legal Entity 50:46:33:377 
PercentageOfLegalEntity50:46:48:377 % of Legal Entity50:46:48:377 % of Legal Entity 
50:46:48:377 % of Legal Entity50:46:48:377 % of Legal Entity50:46:48:377 
PercentageOfLegalEntity 50:50:102:377 % of Legal Entity50:50:102:377 % of Legal 
Entity50:50:102:377 % of Legal Entity 50:50:102:377 % of Legal Entity50:50:102:377 
PercentageOfLegalEntity50:50:103:377 % of Legal Entity 50:50:103:377 % of Legal 
Entity50:50:103:377 % of Legal Entity50:50:103:377 % of Legal Entity 50:50:103:377 
PercentageOfLegalEntity 50:51:0:377 % of Legal Entity 50:51:0:377 % of Legal 
Entity50:51:0:377 PercentageOfLegalEntity50:101:74:377 % of Legal Entity 50:101:74:377 % 
of Legal Entity50:101:74:377 % of Legal Entity50:101:74:377 % of Legal Entity 50:101:74:377 
% of Legal Entity50:101:74:377 PercentageOfLegalEntity50:101:75:377 % of Legal 
Entity50:101:75:377 % of Legal Entity 50:101:75:377 % of Legal Entity50:101:75:377 % of 
Legal Entity50:101:75:377  % of Legal Entity50:101:75:377 
PercentageOfLegalEntity50:101:76:377 % of Legal Entity50:101:76:377 % of Legal Entity 
50:101:76:377 % of Legal Entity50:101:76:377 % of Legal Entity50:101:76:377 % of Legal 
Entity50:101:76:377 PercentageOfLegalEntity50:101:77:377 % of Legal Entity50:101:77:377 
% of Legal Entity 50:101:77:377 % of Legal Entity50:101:77:377 % of Legal 
Entity50:101:77:377 % of Legal Entity50:101:77:377 PercentageOfLegalEntity50:101:78:377 
% of Legal Entity50:101:78:377 % of Legal Entity 50:101:78:377 % of Legal 
Entity50:101:78:377 % of Legal Entity 50:101:78:377 % of Legal Entity50:101:78:377 
PercentageOfLegalEntity50:101:5:377 % of Legal Entity 50:101:5:377 % of Legal 
Entity50:101:5:377 % of Legal Entity50:101:5:377 % of Legal Entity 50:101:5:377 % of Legal 
Entity50:101:5:377 BalanceInUSD50:1:0:0 Balance in USD 50:1:0:0 Balance in USD50:1:0:0 
BalanceInUSD50:38:0:0 Balance in USD 50:38:0:0 Balance in USD50:38:0:0 
BalanceInUSD50:39:0:0 Balance in USD 50:39:0:0 Balance in USD 50:39:0:0 
BalanceInUSD50:98:0:0 Balance in USD50:98:0:0 Balance in USD 50:98:0:0 
BalanceInUSD50:42:0:0 Balance in USD50:42:0:0 Balance in USD 50:42:0:0 
GrossValueInUSD50:40:0:0 Gross Value in USD50:40:0:0 Gross Value in USD50:40:0:0 
DeductionInUSD 50:41:0:0 Deduction in USD50:41:0:0 Deduction in USD50:41:0:0  
BalanceInUSD50:41:94:0 Balance in USD50:41:94:0 Balance in USD50:41:94:0 
BalanceInUSD 50:43:0:0 Balance in USD50:43:0:0 Balance in USD50:43:0:0 
BalanceInUSD50:44:0:0 Balance in USD50:44:0:0 BalanceInUSD50:117:95:0 Balance in 
USD 50:117:95:0 Balance in USD50:117:95:0 Balance in USD50:117:95:0 Balance in 



USD50:117:95:0 Balance in USD50:117:95:0 BalanceInUSD50:117:96:0 Balance in USD 
50:117:96:0 Balance in USD50:117:96:0 Balance in USD50:117:96:0 Balance in 
USD50:117:96:0 Balance in USD50:117:96:0 BalanceInUSD50:117:99:0 Balance in USD 
50:117:99:0 Balance in USD50:117:99:0 Balance in USD50:117:99:0 Balance in 
USD50:117:99:0 Balance in USD50:117:99:0 BalanceInUSD 50:117:0:0 Balance in USD 
50:117:0:0 Balance in USD50:117:0:0 Balance in USD50:117:0:0 Balance in USD50:117:0:0 
BalanceInUSD50:118:100:0 Balance in USD 50:118:100:0 Balance in USD50:118:100:0 
Balance in USD50:118:100:0 Balance in USD50:118:100:0 Balance in USD 50:118:100:0  
BalanceInUSD50:118:101:0 Balance in USD50:118:101:0 Balance in USD50:118:101:0 
Balance in USD 50:118:101:0 Balance in USD50:118:101:0 Balance in USD50:118:101:0 
BalanceInUSD50:100:0:0 Balance in USD50:100:0:0 Balance in USD 50:100:0:0 Balance in 
USD50:100:0:0 Balance in USD50:100:0:0 BalanceInUSD50:45:0:0 Balance in 
USD50:45:0:0 Balance in USD50:45:0:0 Balance in USD 50:45:0:0 BalanceInUSD50:107:0:0 
Balance in USD 50:107:0:0 Balance in USD50:107:0:0 Balance in USD50:107:0:0 
BalanceInUSD 50:121:0:0 Balance in USD50:121:0:0 Balance in USD50:121:0:0 Balance in 
USD 50:121:0:0 Balance in USD50:121:0:0 BalanceInUSD50:108:0:0 Balance in 
USD50:108:0:0 Balance in USD50:108:0:0 Balance in USD 50:108:0:0 Balance in 
USD50:108:0:0 BalanceInUSD50:109:0:0 Balance in USD 50:109:0:0 Balance in 
USD50:109:0:0 Balance in USD50:109:0:0 Balance in USD 50:109:0:0 BalanceInUSD 
50:122:0:0 Balance in USD 50:122:0:0 Balance in USD50:122:0:0 Balance in USD50:122:0:0 
BalanceInUSD50:46:0:0 Balance in USD 50:46:0:0 Balance in USD50:46:0:0 Balance in 
USD50:46:0:0  BalanceInUSD50:50:0:0 Balance in USD50:50:0:0 Balance in USD50:50:0:0 
Balance in USD 50:50:0:0 BalanceInUSD50:51:0:0 Balance in USD50:51:0:0 Balance in 
USD50:51:0:0 BalanceInUSD50:120:95:0 Balance in USD50:120:95:0 Balance in USD 
50:120:95:0 Balance in USD50:120:95:0 Balance in USD50:120:95:0 Balance in 
USD50:120:95:0 BalanceInUSD50:120:96:0 Balance in USD 50:120:96:0 Balance in 
USD50:120:96:0 Balance in USD 50:120:96:0 Balance in USD50:120:96:0 Balance in 
USD50:120:96:0 BalanceInUSD50:120:99:0 Balance in USD 50:120:99:0 Balance in 
USD50:120:99:0 Balance in USD50:120:99:0 Balance in USD 50:120:99:0 Balance in USD 
50:120:99:0 GrossValueInUSD 50:52:0:0 Gross Value in USD50:52:0:0 Gross Value in 
USD50:52:0:0 Gross Value in USD 50:52:0:0 Gross Value in USD 50:52:0:0 DeductionInUSD 
50:53:67:0 Deduction in USD50:53:67:0 Deduction in USD50:53:67:0 Deduction in USD 
50:53:67:0 Deduction in USD50:53:67:0 BalanceInUSD50:53:0:0 Balance in USD 50:53:0:0 
Balance in USD50:53:0:0 Balance in USD50:53:0:0 Balance in USD50:53:0:0 BalanceInUSD 
50:54:0:0 Balance in USD50:54:0:0  Balance in USD50:54:0:0 Balance in USD50:54:0:0 
Balance in USD 50:54:0:0 BalanceInUSD50:55:0:0 Balance in USD50:55:0:0 Balance in 
USD50:55:0:0 Balance in USD50:55:0:0 Balance in USD50:55:0:0 BalanceInUSD 50:56:0:0 
Balance in USD50:56:0:0 Balance in USD50:56:0:0 Balance in USD50:56:0:0 
BalanceInUSD50:57:0:0 Balance in USD50:57:0:0 Balance in USD 50:57:0:0 Balance in 
USD50:57:0:0 BalanceInUSD 50:58:0:0 Balance in USD50:58:0:0 Balance in USD50:58:0:0 
BalanceInUSD 50:59:0:0 Balance in USD50:59:0:0 
ValueOfAssetsUnderAdministrationControl50:101:74:0 Value of Assets under 
Administration/Control 50:101:74:0 Value of Assets under Administration/Control50:101:74:0 
Value of Assets under Administration/Control50:101:74:0 Value of Assets under 
Administration/Control 50:101:74:0 Value of Assets under Administration/Control50:101:74:0 
NumberOfTrusts50:101:75:0 Number of Trusts 50:101:75:0 Number of Trusts50:101:75:0 
Number of Trusts50:101:75:0 Number of Trusts 50:101:75:0 Number of Trusts 50:101:75:0 



ValueOfAssetsUnderAdministrationControl 50:101:76:0 Value of Assets under 
Administration/Control50:101:76:0 Value of Assets under Administration/Control50:101:76:0 
Value of Assets under Administration/Control 50:101:76:0 Value of Assets under 
Administration/Control50:101:76:0 Value of Assets under Administration/Control50:101:76:0 
NumberOfFundsAdministered 50:101:77:0 Number of Funds Administered50:101:77:0 
Number of Funds Administered50:101:77:0 Number of Funds Administered50:101:77:0 
Number of Funds Administered 50:101:77:0 Number of Funds Administered50:101:77:0 
ValueOfAssetsUnderAdministrationControl50:101:78:0  Value of Assets under 
Administration/Control50:101:78:0 Value of Assets under Administration/Control50:101:78:0 
Value of Assets under Administration/Control50:101:78:0 Value of Assets under 
Administration/Control 50:101:78:0 Value of Assets under Administration/Control50:101:78:0 
NumberOfCompaniesManaged50:101:5:0 Number of Companies Managed50:101:5:0 
Number of Companies Managed50:101:5:0 Number of Companies Managed50:101:5:0 
Number of Companies Managed 50:101:5:0 Number of Companies Managed50:101:5:0 
NumberOfStaffEmployed50:0:62:0 Number of Staff Employed50:0:62:0 Number of Staff 
Employed50:0:62:0 Number of Staff Employed50:0:62:0 Number of Staff Employed 50:0:62:0 
BalanceInUSD51:144:24:375 Balance in USD 51:144:24:375 Balance in USD51:144:24:375 
Balance in USD51:144:24:375 BalanceInUSD51:144:25:375 Balance in USD51:144:25:375 
Balance in USD 51:144:25:375 Balance in USD51:144:25:375 BalanceInUSD51:144:26:375 
Balance in USD51:144:26:375 Balance in USD51:144:26:375 Balance in USD 51:144:26:375 
BalanceInUSD 51:144:27:375 Balance in USD51:144:27:375 Balance in USD51:144:27:375 
Balance in USD 51:144:27:375 BalanceInUSD 51:144:28:375 Balance in USD 51:144:28:375 
Balance in USD51:144:28:375 Balance in USD51:144:28:375 BalanceInUSD51:144:29:375 
Balance in USD51:144:29:375 Balance in USD51:144:29:375  Balance in USD51:144:29:375 
BalanceInUSD51:144:30:375 Balance in USD 51:144:30:375 Balance in USD51:144:30:375 
Balance in USD51:144:30:375 BalanceInUSD51:144:31:375 Balance in USD51:144:31:375 
Balance in USD 51:144:31:375 Balance in USD51:144:31:375 BalanceInUSD51:144:0:375 
Balance in USD51:144:0:375 Balance in USD51:144:0:375 BalanceInUSD 51:152:32:375 
Balance in USD51:152:32:375 Balance in USD 51:152:32:375 Balance in USD51:152:32:375 
BalanceInUSD51:152:33:375 Balance in USD51:152:33:375 Balance in USD51:152:33:375 
Balance in USD 51:152:33:375 BalanceInUSD 51:152:34:375 Balance in USD 51:152:34:375 
Balance in USD51:152:34:375 Balance in USD51:152:34:375 BalanceInUSD51:152:35:375 
Balance in USD51:152:35:375 Balance in USD 51:152:35:375 Balance in USD 
51:152:35:375 BalanceInUSD51:152:36:375 Balance in USD51:152:36:375 Balance in USD 
51:152:36:375 Balance in USD51:152:36:375 BalanceInUSD51:152:37:375 Balance in 
USD51:152:37:375 Balance in USD51:152:37:375 Balance in USD51:152:37:375 
BalanceInUSD 51:152:38:375 Balance in USD51:152:38:375  Balance in USD51:152:38:375 
Balance in USD51:152:38:375 BalanceInUSD 51:152:39:375 Balance in USD51:152:39:375 
Balance in USD51:152:39:375 Balance in USD51:152:39:375 BalanceInUSD51:152:0:375 
Balance in USD 51:152:0:375 Balance in USD51:152:0:375 BalanceInUSD51:160:0:375 
Balance in USD51:160:0:375 Balance in USD51:160:0:375 BalanceInUSD51:162:40:375 
Balance in USD 51:162:40:375 Balance in USD51:162:40:375 Balance in USD51:162:40:375 
BalanceInUSD51:162:41:375 Balance in USD51:162:41:375 Balance in USD51:162:41:375 
Balance in USD51:162:41:375 BalanceInUSD51:162:0:375 Balance in USD51:162:0:375 
Balance in USD51:162:0:375 BalanceInUSD51:167:42:375 Balance in USD51:167:42:375 
Balance in USD 51:167:42:375 Balance in USD 51:167:42:375 BalanceInUSD51:167:43:375 
Balance in USD51:167:43:375 Balance in USD 51:167:43:375 Balance in USD51:167:43:375 



BalanceInUSD51:167:44:375 Balance in USD51:167:44:375 Balance in USD51:167:44:375 
Balance in USD51:167:44:375 BalanceInUSD 51:167:45:375 Balance in USD51:167:45:375  
Balance in USD51:167:45:375 Balance in USD51:167:45:375 BalanceInUSD 51:167:46:375 
Balance in USD51:167:46:375 Balance in USD51:167:46:375 Balance in USD51:167:46:375 
BalanceInUSD51:167:47:375 Balance in USD 51:167:47:375 Balance in USD51:167:47:375 
Balance in USD51:167:47:375 BalanceInUSD51:167:0:375 Balance in USD51:167:0:375 
Balance in USD 51:167:0:375 BalanceInUSD51:175:48:375 Balance in USD 51:175:48:375 
Balance in USD51:175:48:375 Balance in USD51:175:48:375 BalanceInUSD51:175:49:375 
Balance in USD51:175:49:375 Balance in USD 51:175:49:375 Balance in USD51:175:49:375 
BalanceInUSD51:175:0:375 Balance in USD51:175:0:375 Balance in USD51:175:0:375 
BalanceInUSD 51:179:50:375 Balance in USD51:179:50:375 Balance in USD51:179:50:375 
Balance in USD 51:179:50:375 BalanceInUSD51:179:51:375 Balance in USD51:179:51:375 
Balance in USD 51:179:51:375 Balance in USD 51:179:51:375 BalanceInUSD51:179:52:375 
Balance in USD51:179:52:375 Balance in USD51:179:52:375 Balance in USD 51:179:52:375 
 BalanceInUSD51:179:53:375 Balance in USD51:179:53:375 Balance in USD51:179:53:375 
Balance in USD 51:179:53:375 BalanceInUSD51:179:54:375 Balance in USD51:179:54:375 
Balance in USD51:179:54:375 Balance in USD 51:179:54:375 BalanceInUSD51:179:55:375 
Balance in USD51:179:55:375 Balance in USD51:179:55:375 Balance in USD51:179:55:375 
BalanceInUSD51:179:0:375 Balance in USD51:179:0:375 Balance in USD 51:179:0:375 
BalanceInUSD 51:187:56:375 Balance in USD 51:187:56:375 Balance in USD51:187:56:375 
Balance in USD51:187:56:375 BalanceInUSD51:187:57:375 Balance in USD51:187:57:375 
Balance in USD 51:187:57:375 Balance in USD51:187:57:375 BalanceInUSD51:187:58:375 
Balance in USD 51:187:58:375 Balance in USD 51:187:58:375 Balance in 
USD51:187:58:375 BalanceInUSD51:187:0:375 Balance in USD51:187:0:375 Balance in 
USD51:187:0:375 BalanceInUSD 51:192:0:375 Balance in USD51:192:0:375 Balance in 
USD 51:192:0:375 BalanceInUSD51:195:59:375 Balance in USD51:195:59:375  Balance in 
USD51:195:59:375 Balance in USD51:195:59:375 BalanceInUSD 51:195:60:375 Balance in 
USD51:195:60:375 Balance in USD51:195:60:375 Balance in USD51:195:60:375 
BalanceInUSD51:195:61:375 Balance in USD 51:195:61:375 Balance in USD51:195:61:375 
Balance in USD51:195:61:375 BalanceInUSD51:195:62:375 Balance in USD51:195:62:375 
Balance in USD 51:195:62:375 Balance in USD51:195:62:375 BalanceInUSD51:195:63:375 
Balance in USD51:195:63:375 Balance in USD 51:195:63:375 Balance in USD51:195:63:375 
BalanceInUSD51:195:64:375 Balance in USD51:195:64:375 Balance in USD51:195:64:375 
Balance in USD 51:195:64:375 BalanceInUSD 51:195:65:375 Balance in USD 51:195:65:375 
Balance in USD51:195:65:375 Balance in USD51:195:65:375 BalanceInUSD 51:195:0:375 
Balance in USD 51:195:0:375 Balance in USD51:195:0:375 BalanceInUSD51:196:0:375 
Balance in USD 51:196:0:375 Balance in USD51:196:0:375 BalanceInUSD51:197:0:375 
Balance in USD51:197:0:375 Balance in USD51:197:0:375 BalanceInUSD51:198:0:375 
Balance in USD 51:198:0:375 Balance in USD51:198:0:375 BalanceInUSD51:199:0:375  
Balance in USD51:199:0:375 Balance in USD51:199:0:375 BalanceInUSD51:200:0:375 
Balance in USD 51:200:0:375 Balance in USD51:200:0:375 BalanceInUSD51:201:0:375 
Balance in USD51:201:0:375 Balance in USD51:201:0:375 BalanceInUSD51:144:24:376 
Balance in USD 51:144:24:376 Balance in USD51:144:24:376 Balance in USD51:144:24:376 
BalanceInUSD51:144:25:376 Balance in USD51:144:25:376 Balance in USD 51:144:25:376 
Balance in USD51:144:25:376 BalanceInUSD51:144:26:376 Balance in USD51:144:26:376 
Balance in USD 51:144:26:376 Balance in USD51:144:26:376 BalanceInUSD51:144:27:376 
Balance in USD51:144:27:376 Balance in USD51:144:27:376 Balance in USD 51:144:27:376 



BalanceInUSD 51:144:28:376 Balance in USD 51:144:28:376 Balance in USD51:144:28:376 
Balance in USD51:144:28:376 BalanceInUSD 51:144:29:376 Balance in USD 51:144:29:376 
Balance in USD51:144:29:376 Balance in USD51:144:29:376 BalanceInUSD51:144:30:376 
Balance in USD51:144:30:376 Balance in USD 51:144:30:376 Balance in USD51:144:30:376 
BalanceInUSD51:144:31:376 Balance in USD 51:144:31:376 Balance in USD51:144:31:376  
Balance in USD51:144:31:376 BalanceInUSD51:144:0:376 Balance in USD 51:144:0:376 
Balance in USD51:144:0:376 BalanceInUSD51:152:32:376 Balance in USD51:152:32:376 
Balance in USD51:152:32:376 Balance in USD51:152:32:376 BalanceInUSD 51:152:33:376 
Balance in USD51:152:33:376 Balance in USD51:152:33:376 Balance in USD51:152:33:376 
BalanceInUSD51:152:34:376 Balance in USD51:152:34:376 Balance in USD 51:152:34:376 
Balance in USD51:152:34:376 BalanceInUSD51:152:35:376 Balance in USD51:152:35:376 
Balance in USD51:152:35:376 Balance in USD 51:152:35:376 BalanceInUSD 51:152:36:376 
Balance in USD 51:152:36:376 Balance in USD51:152:36:376 Balance in USD51:152:36:376 
BalanceInUSD51:152:37:376 Balance in USD51:152:37:376 Balance in USD 51:152:37:376 
Balance in USD 51:152:37:376 BalanceInUSD51:152:38:376 Balance in USD51:152:38:376 
Balance in USD 51:152:38:376 Balance in USD51:152:38:376 BalanceInUSD51:152:39:376 
Balance in USD51:152:39:376 Balance in USD51:152:39:376 Balance in USD51:152:39:376 
BalanceInUSD 51:152:0:376 Balance in USD51:152:0:376  Balance in USD51:152:0:376 
BalanceInUSD51:160:0:376 Balance in USD51:160:0:376 Balance in USD 51:160:0:376 
BalanceInUSD51:162:40:376 Balance in USD51:162:40:376 Balance in USD51:162:40:376 
Balance in USD51:162:40:376 BalanceInUSD 51:162:41:376 Balance in USD51:162:41:376 
Balance in USD51:162:41:376 Balance in USD51:162:41:376 BalanceInUSD51:162:0:376 
Balance in USD 51:162:0:376 Balance in USD51:162:0:376 BalanceInUSD51:167:42:376 
Balance in USD51:167:42:376 Balance in USD51:167:42:376 Balance in USD 51:167:42:376 
BalanceInUSD 51:167:43:376 Balance in USD 51:167:43:376 Balance in USD51:167:43:376 
Balance in USD51:167:43:376 BalanceInUSD51:167:44:376 Balance in USD51:167:44:376 
Balance in USD 51:167:44:376 Balance in USD 51:167:44:376 BalanceInUSD51:167:45:376 
Balance in USD51:167:45:376 Balance in USD 51:167:45:376 Balance in USD51:167:45:376 
BalanceInUSD51:167:46:376 Balance in USD51:167:46:376 Balance in USD51:167:46:376 
Balance in USD51:167:46:376 BalanceInUSD 51:167:47:376 Balance in USD51:167:47:376  
Balance in USD51:167:47:376 Balance in USD51:167:47:376 BalanceInUSD 51:167:0:376 
Balance in USD51:167:0:376 Balance in USD51:167:0:376 BalanceInUSD51:175:48:376 
Balance in USD51:175:48:376 Balance in USD51:175:48:376 Balance in USD 51:175:48:376 
BalanceInUSD51:175:49:376 Balance in USD51:175:49:376 Balance in USD51:175:49:376 
Balance in USD51:175:49:376 BalanceInUSD51:175:0:376 Balance in USD 51:175:0:376 
Balance in USD51:175:0:376 BalanceInUSD51:179:50:376 Balance in USD 51:179:50:376 
Balance in USD51:179:50:376 Balance in USD51:179:50:376 BalanceInUSD 51:179:51:376 
Balance in USD 51:179:51:376 Balance in USD51:179:51:376 Balance in USD51:179:51:376 
BalanceInUSD 51:179:52:376 Balance in USD 51:179:52:376 Balance in USD 51:179:52:376 
Balance in USD51:179:52:376 BalanceInUSD51:179:53:376 Balance in USD51:179:53:376 
Balance in USD51:179:53:376 Balance in USD51:179:53:376 BalanceInUSD51:179:54:376 
Balance in USD 51:179:54:376 Balance in USD51:179:54:376  Balance in 
USD51:179:54:376 BalanceInUSD51:179:55:376 Balance in USD 51:179:55:376 Balance in 
USD51:179:55:376 Balance in USD51:179:55:376 BalanceInUSD51:179:0:376 Balance in 
USD 51:179:0:376 Balance in USD51:179:0:376 BalanceInUSD51:187:56:376 Balance in 
USD51:187:56:376 Balance in USD51:187:56:376 Balance in USD 51:187:56:376 
BalanceInUSD51:187:57:376 Balance in USD51:187:57:376 Balance in USD51:187:57:376 



Balance in USD 51:187:57:376 BalanceInUSD 51:187:58:376 Balance in USD 51:187:58:376 
Balance in USD51:187:58:376 Balance in USD51:187:58:376 BalanceInUSD51:187:0:376 
Balance in USD51:187:0:376 Balance in USD 51:187:0:376 BalanceInUSD51:192:0:376 
Balance in USD51:192:0:376 Balance in USD 51:192:0:376 BalanceInUSD51:195:59:376 
Balance in USD51:195:59:376 Balance in USD 51:195:59:376 Balance in USD51:195:59:376 
BalanceInUSD51:195:60:376 Balance in USD51:195:60:376 Balance in USD51:195:60:376 
Balance in USD51:195:60:376 BalanceInUSD 51:195:61:376 Balance in USD51:195:61:376  
Balance in USD51:195:61:376 Balance in USD51:195:61:376 BalanceInUSD 51:195:62:376 
Balance in USD51:195:62:376 Balance in USD51:195:62:376 Balance in USD51:195:62:376 
BalanceInUSD51:195:63:376 Balance in USD 51:195:63:376 Balance in USD51:195:63:376 
Balance in USD51:195:63:376 BalanceInUSD51:195:64:376 Balance in USD51:195:64:376 
Balance in USD 51:195:64:376 Balance in USD51:195:64:376 BalanceInUSD51:195:65:376 
Balance in USD51:195:65:376 Balance in USD 51:195:65:376 Balance in USD51:195:65:376 
BalanceInUSD51:195:0:376 Balance in USD51:195:0:376 Balance in USD51:195:0:376 
BalanceInUSD 51:196:0:376 Balance in USD51:196:0:376 Balance in USD51:196:0:376 
BalanceInUSD 51:197:0:376 Balance in USD 51:197:0:376 Balance in USD 51:197:0:376 
BalanceInUSD 51:198:0:376 Balance in USD 51:198:0:376 Balance in USD51:198:0:376 
BalanceInUSD51:199:0:376 Balance in USD 51:199:0:376 Balance in USD51:199:0:376 
BalanceInUSD51:200:0:376 Balance in USD 51:200:0:376 Balance in USD51:200:0:376 
BalanceInUSD51:201:0:376 Balance in USD51:201:0:376 Balance in USD 51:201:0:376 
PercentageOfLegalEntity51:144:24:377 % of Legal Entity51:144:24:377  % of Legal 
Entity51:144:24:377 PercentageOfLegalEntity51:144:25:377 % of Legal Entity 51:144:25:377 
% of Legal Entity51:144:25:377 PercentageOfLegalEntity51:144:26:377 % of Legal 
Entity51:144:26:377 % of Legal Entity51:144:26:377 PercentageOfLegalEntity 51:144:27:377 
% of Legal Entity51:144:27:377 % of Legal Entity51:144:27:377 
PercentageOfLegalEntity51:144:28:377 % of Legal Entity 51:144:28:377 % of Legal 
Entity51:144:28:377 PercentageOfLegalEntity51:144:29:377 % of Legal Entity51:144:29:377 
% of Legal Entity 51:144:29:377 PercentageOfLegalEntity 51:144:30:377 % of Legal Entity 
51:144:30:377 % of Legal Entity51:144:30:377 PercentageOfLegalEntity51:144:31:377 % of 
Legal Entity51:144:31:377 % of Legal Entity51:144:31:377 
PercentageOfLegalEntity51:152:32:377 % of Legal Entity51:152:32:377 % of Legal Entity 
51:152:32:377 PercentageOfLegalEntity 51:152:33:377 % of Legal Entity51:152:33:377 % of 
Legal Entity51:152:33:377 PercentageOfLegalEntity51:152:34:377 % of Legal 
Entity51:152:34:377 % of Legal Entity 51:152:34:377 PercentageOfLegalEntity 51:152:35:377 
% of Legal Entity51:152:35:377 % of Legal Entity 51:152:35:377 PercentageOfLegalEntity 
51:152:36:377  % of Legal Entity51:152:36:377 % of Legal Entity51:152:36:377 
PercentageOfLegalEntity 51:152:37:377 % of Legal Entity51:152:37:377 % of Legal 
Entity51:152:37:377 PercentageOfLegalEntity51:152:38:377 % of Legal Entity51:152:38:377 
% of Legal Entity 51:152:38:377 PercentageOfLegalEntity51:152:39:377 % of Legal 
Entity51:152:39:377 % of Legal Entity51:152:39:377 PercentageOfLegalEntity51:162:40:377 
% of Legal Entity51:162:40:377 % of Legal Entity51:162:40:377 
PercentageOfLegalEntity51:162:41:377 % of Legal Entity51:162:41:377 % of Legal 
Entity51:162:41:377 PercentageOfLegalEntity 51:167:42:377 % of Legal Entity 51:167:42:377 
% of Legal Entity51:167:42:377 PercentageOfLegalEntity51:167:43:377 % of Legal 
Entity51:167:43:377 % of Legal Entity51:167:43:377 PercentageOfLegalEntity 51:167:44:377 
% of Legal Entity 51:167:44:377 % of Legal Entity51:167:44:377 
PercentageOfLegalEntity51:167:45:377 % of Legal Entity51:167:45:377 % of Legal 



Entity51:167:45:377 PercentageOfLegalEntity51:167:46:377 % of Legal Entity51:167:46:377 
% of Legal Entity51:167:46:377 PercentageOfLegalEntity 51:167:47:377 % of Legal 
Entity51:167:47:377  % of Legal Entity51:167:47:377 PercentageOfLegalEntity51:175:48:377 
% of Legal Entity 51:175:48:377 % of Legal Entity51:175:48:377 
PercentageOfLegalEntity51:175:49:377 % of Legal Entity51:175:49:377 % of Legal 
Entity51:175:49:377 PercentageOfLegalEntity 51:179:50:377 % of Legal Entity51:179:50:377 
% of Legal Entity51:179:50:377 PercentageOfLegalEntity51:179:51:377 % of Legal 
Entity51:179:51:377 % of Legal Entity51:179:51:377 PercentageOfLegalEntity51:179:52:377 
% of Legal Entity51:179:52:377 % of Legal Entity51:179:52:377 PercentageOfLegalEntity 
51:179:53:377 % of Legal Entity 51:179:53:377 % of Legal Entity 51:179:53:377 
PercentageOfLegalEntity51:179:54:377 % of Legal Entity51:179:54:377 % of Legal Entity 
51:179:54:377 PercentageOfLegalEntity51:179:55:377 % of Legal Entity51:179:55:377 % of 
Legal Entity51:179:55:377 PercentageOfLegalEntity51:187:56:377 % of Legal 
Entity51:187:56:377 % of Legal Entity51:187:56:377 PercentageOfLegalEntity51:187:57:377 
% of Legal Entity51:187:57:377  % of Legal Entity51:187:57:377 
PercentageOfLegalEntity51:187:58:377 % of Legal Entity 51:187:58:377 % of Legal 
Entity51:187:58:377 PercentageOfLegalEntity51:195:59:377 % of Legal Entity51:195:59:377 
% of Legal Entity51:195:59:377 PercentageOfLegalEntity 51:195:60:377 % of Legal 
Entity51:195:60:377 % of Legal Entity51:195:60:377 PercentageOfLegalEntity51:195:61:377 
% of Legal Entity 51:195:61:377 % of Legal Entity51:195:61:377 
PercentageOfLegalEntity51:195:62:377 % of Legal Entity51:195:62:377 % of Legal Entity 
51:195:62:377 PercentageOfLegalEntity 51:195:63:377 % of Legal Entity 51:195:63:377 % of 
Legal Entity51:195:63:377 PercentageOfLegalEntity51:195:64:377 % of Legal 
Entity51:195:64:377 % of Legal Entity51:195:64:377 PercentageOfLegalEntity51:195:65:377 
% of Legal Entity51:195:65:377 % of Legal Entity 51:195:65:377 BalanceInUSD 51:144:0:0 
Balance in USD51:144:0:0 BalanceInUSD51:152:0:0 Balance in USD 51:152:0:0 
BalanceInUSD51:160:0:0 Balance in USD51:160:0:0 BalanceInUSD 51:162:0:0 Balance in 
USD51:162:0:0 BalanceInUSD51:167:0:0 Balance in USD 51:167:0:0 
BalanceInUSD51:175:0:0 Balance in USD51:175:0:0  BalanceInUSD51:179:0:0 Balance in 
USD51:179:0:0 BalanceInUSD 51:187:0:0 Balance in USD51:187:0:0 
BalanceInUSD51:192:0:0 Balance in USD51:192:0:0 BalanceInUSD51:195:0:0 Balance in 
USD51:195:0:0 BalanceInUSD 51:196:0:0 Balance in USD51:196:0:0 
BalanceInUSD51:197:0:0 Balance in USD51:197:0:0 BalanceInUSD51:198:0:0 Balance in 
USD51:198:0:0 BalanceInUSD 51:199:0:0 Balance in USD51:199:0:0 BalanceInUSD 
51:200:0:0 Balance in USD51:200:0:0 BalanceInUSD51:201:0:0 Balance in USD 51:201:0:0 
BalanceInUSD51:105:70:0 Balance in USD51:105:70:0 Balance in USD 51:105:70:0 Balance 
in USD51:105:70:0 BalanceInUSD51:105:71:0 Balance in USD 51:105:71:0 Balance in 
USD51:105:71:0 Balance in USD51:105:71:0 BalanceInUSD 51:105:72:0 Balance in 
USD51:105:72:0 Balance in USD51:105:72:0 Balance in USD 51:105:72:0 
BankNameCountry 52:102:29:236 Bank Name, Country 52:102:29:236 Bank Name, Country 
52:102:29:236 Bank Name, Country 52:102:29:236 Bank Name, Country52:102:29:236 Bank 
Name, Country52:102:29:236 BankNameCountry 52:102:30:236 Bank Name, 
Country52:102:30:236 Bank Name, Country52:102:30:236 Bank Name, Country 
52:102:30:236 Bank Name, Country52:102:30:236 Bank Name, Country52:102:30:236  
BankNameCountry52:102:31:236 Bank Name, Country52:102:31:236 Bank Name, Country 
52:102:31:236 Bank Name, Country52:102:31:236 Bank Name, Country52:102:31:236 Bank 
Name, Country52:102:31:236 BankNameCountry52:102:32:236 Bank Name, 



Country52:102:32:236 Bank Name, Country 52:102:32:236 Bank Name, 
Country52:102:32:236 Bank Name, Country52:102:32:236 Bank Name, 
Country52:102:32:236 BankNameCountry52:102:33:236 Bank Name, Country 52:102:33:236 
Bank Name, Country52:102:33:236 Bank Name, Country52:102:33:236 Bank Name, 
Country52:102:33:236 Bank Name, Country 52:102:33:236 BankNameCountry52:102:34:236 
Bank Name, Country52:102:34:236 Bank Name, Country52:102:34:236 Bank Name, 
Country52:102:34:236 Bank Name, Country 52:102:34:236 Bank Name, 
Country52:102:34:236 BankNameCountry52:102:35:236 Bank Name, Country 52:102:35:236 
Bank Name, Country 52:102:35:236 Bank Name, Country 52:102:35:236 Bank Name, 
Country 52:102:35:236 Bank Name, Country 52:102:35:236 
BankNameCountry52:102:36:236 Bank Name, Country52:102:36:236 Bank Name, 
Country52:102:36:236 Bank Name, Country52:102:36:236 Bank Name, Country 
52:102:36:236 Bank Name, Country52:102:36:236 BankNameCountry52:102:37:236 Bank 
Name, Country52:102:37:236 Bank Name, Country 52:102:37:236 Bank Name, 
Country52:102:37:236  Bank Name, Country52:102:37:236 Bank Name, 
Country52:102:37:236 BankNameCountry52:102:38:236 Bank Name, Country 52:102:38:236 
Bank Name, Country52:102:38:236 Bank Name, Country52:102:38:236 Bank Name, 
Country52:102:38:236 Bank Name, Country52:102:38:236 CustomerNameCountry 
52:103:29:240 Customer Name, Country52:103:29:240 Customer Name, 
Country52:103:29:240 Customer Name, Country52:103:29:240 Customer Name, 
Country52:103:29:240 Customer Name, Country52:103:29:240 CustomerNameCountry 
52:103:30:240 Customer Name, Country52:103:30:240 Customer Name, Country 
52:103:30:240 Customer Name, Country52:103:30:240 Customer Name, 
Country52:103:30:240 Customer Name, Country 52:103:30:240 
CustomerNameCountry52:103:31:240 Customer Name, Country52:103:31:240 Customer 
Name, Country 52:103:31:240 Customer Name, Country52:103:31:240 Customer Name, 
Country52:103:31:240 Customer Name, Country 52:103:31:240 
CustomerNameCountry52:103:32:240 Customer Name, Country52:103:32:240 Customer 
Name, Country 52:103:32:240 Customer Name, Country52:103:32:240 Customer Name, 
Country52:103:32:240 Customer Name, Country 52:103:32:240 CustomerNameCountry 
52:103:33:240 Customer Name, Country 52:103:33:240 Customer Name, 
Country52:103:33:240 Customer Name, Country52:103:33:240 Customer Name, Country 
52:103:33:240 Customer Name, Country52:103:33:240 
CustomerNameCountry52:103:34:240 Customer Name, Country 52:103:34:240 Customer 
Name, Country52:103:34:240 Customer Name, Country52:103:34:240 Customer Name, 
Country52:103:34:240 Customer Name, Country 52:103:34:240 
CustomerNameCountry52:103:35:240 Customer Name, Country52:103:35:240  Customer 
Name, Country52:103:35:240 Customer Name, Country52:103:35:240 Customer Name, 
Country52:103:35:240 Customer Name, Country 52:103:35:240 
CustomerNameCountry52:103:36:240 Customer Name, Country52:103:36:240 Customer 
Name, Country52:103:36:240 Customer Name, Country52:103:36:240 Customer Name, 
Country52:103:36:240 Customer Name, Country 52:103:36:240 
CustomerNameCountry52:103:37:240 Customer Name, Country52:103:37:240 Customer 
Name, Country52:103:37:240 Customer Name, Country52:103:37:240 Customer Name, 
Country52:103:37:240 Customer Name, Country 52:103:37:240 
CustomerNameCountry52:103:38:240 Customer Name, Country 52:103:38:240 Customer 
Name, Country52:103:38:240 Customer Name, Country52:103:38:240 Customer Name, 



Country 52:103:38:240 Customer Name, Country52:103:38:240 
BalanceInUSD52:102:29:235 Balance in USD 52:102:29:235 Balance in USD 52:102:29:235 
Balance in USD 52:102:29:235 Balance in USD52:102:29:235 Balance in USD52:102:29:235 
BalanceInUSD 52:102:30:235 Balance in USD52:102:30:235 Balance in USD52:102:30:235 
Balance in USD 52:102:30:235 Balance in USD 52:102:30:235 Balance in 
USD52:102:30:235 BalanceInUSD52:102:31:235 Balance in USD 52:102:31:235 Balance in 
USD 52:102:31:235 Balance in USD 52:102:31:235 Balance in USD52:102:31:235 Balance 
in USD52:102:31:235 BalanceInUSD52:102:32:235 Balance in USD 52:102:32:235 Balance 
in USD 52:102:32:235  Balance in USD52:102:32:235 Balance in USD52:102:32:235 
Balance in USD52:102:32:235 BalanceInUSD 52:102:33:235 Balance in USD52:102:33:235 
Balance in USD52:102:33:235 Balance in USD52:102:33:235 Balance in USD52:102:33:235 
Balance in USD 52:102:33:235 BalanceInUSD52:102:34:235 Balance in USD52:102:34:235 
Balance in USD52:102:34:235 Balance in USD52:102:34:235 Balance in USD 52:102:34:235 
Balance in USD52:102:34:235 BalanceInUSD 52:102:35:235 Balance in USD52:102:35:235 
Balance in USD52:102:35:235 Balance in USD52:102:35:235 Balance in USD52:102:35:235 
Balance in USD 52:102:35:235 BalanceInUSD52:102:36:235 Balance in USD52:102:36:235 
Balance in USD52:102:36:235 Balance in USD52:102:36:235 Balance in USD 52:102:36:235 
Balance in USD52:102:36:235 BalanceInUSD52:102:37:235 Balance in USD 52:102:37:235 
Balance in USD 52:102:37:235 Balance in USD52:102:37:235 Balance in USD52:102:37:235 
Balance in USD 52:102:37:235 BalanceInUSD52:102:38:235 Balance in USD52:102:38:235 
Balance in USD52:102:38:235 Balance in USD52:102:38:235 Balance in USD52:102:38:235 
Balance in USD 52:102:38:235 BalanceInUSD52:102:0:235  Balance in USD52:102:0:235 
BalanceInUSD52:103:29:235 Balance in USD 52:103:29:235 Balance in USD52:103:29:235 
Balance in USD52:103:29:235 Balance in USD52:103:29:235 Balance in USD52:103:29:235 
BalanceInUSD52:103:30:235 Balance in USD 52:103:30:235 Balance in USD52:103:30:235 
Balance in USD52:103:30:235 Balance in USD52:103:30:235 Balance in USD52:103:30:235 
BalanceInUSD52:103:31:235 Balance in USD 52:103:31:235 Balance in USD52:103:31:235 
Balance in USD 52:103:31:235 Balance in USD52:103:31:235 Balance in USD52:103:31:235 
BalanceInUSD 52:103:32:235 Balance in USD52:103:32:235 Balance in USD52:103:32:235 
Balance in USD 52:103:32:235 Balance in USD52:103:32:235 Balance in USD52:103:32:235 
BalanceInUSD 52:103:33:235 Balance in USD52:103:33:235 Balance in USD52:103:33:235 
Balance in USD 52:103:33:235 Balance in USD52:103:33:235 Balance in USD52:103:33:235 
BalanceInUSD 52:103:34:235 Balance in USD 52:103:34:235 Balance in USD 52:103:34:235 
Balance in USD52:103:34:235 Balance in USD52:103:34:235 Balance in USD 52:103:34:235 
BalanceInUSD52:103:35:235 Balance in USD52:103:35:235 Balance in USD 52:103:35:235 
Balance in USD52:103:35:235 Balance in USD52:103:35:235 Balance in USD52:103:35:235 
BalanceInUSD 52:103:36:235 Balance in USD52:103:36:235 Balance in USD52:103:36:235  
Balance in USD52:103:36:235 Balance in USD52:103:36:235 Balance in USD52:103:36:235 
BalanceInUSD 52:103:37:235 Balance in USD52:103:37:235 Balance in USD52:103:37:235 
Balance in USD52:103:37:235 Balance in USD52:103:37:235 Balance in USD52:103:37:235 
BalanceInUSD 52:103:38:235 Balance in USD52:103:38:235 Balance in USD52:103:38:235 
Balance in USD52:103:38:235 Balance in USD52:103:38:235 Balance in USD52:103:38:235 
BalanceInUSD 52:103:1:235 Balance in USD52:103:1:235 OnBalanceSheetExposures 
53:336:-2:241 On-Balance Sheet Exposures53:336:-2:241 On-Balance Sheet 
Exposures53:336:-2:241 On-Balance Sheet Exposures 53:336:-2:241 On-Balance Sheet 
Exposures53:336:-2:241 On-Balance Sheet Exposures53:0:-2:241 
OffBalanceSheetExposures 53:336:-2:242 Off-Balance Sheet Exposures53:336:-2:242 



Off-Balance Sheet Exposures53:336:-2:242 Off-Balance Sheet Exposures 53:336:-2:242 
Off-Balance Sheet Exposures53:336:-2:242 Off-Balance Sheet Exposures53:0:-2:242 
ExemptExposures 53:336:-2:243 Exempt Exposures53:336:-2:243 Exempt 
Exposures53:336:-2:243 Exempt Exposures 53:336:-2:243 Exempt Exposures 53:336:-2:243 
Exempt Exposures 53:0:-2:243 ApprovedGuarantees53:336:-2:244 Approved 
Guarantees53:336:-2:244 Approved Guarantees 53:336:-2:244 Approved 
Guarantees53:336:-2:244 Approved Guarantees53:336:-2:244 Approved Guarantees 
53:0:-2:244 SecuredByCashOrMarketableSecurities53:336:-2:245 Secured by Cash or 
Marketable Securities53:336:-2:245 Secured by Cash or Marketable Securities53:336:-2:245 
Secured by Cash or Marketable Securities 53:336:-2:245 Secured by Cash or Marketable 
Securities53:336:-2:245 Secured by Cash or Marketable Securities53:0:-2:245  
TotalNonExemptExposures53:336:-2:246 Total Non-Exempt Exposures53:336:-2:246 Total 
Non-Exempt Exposures 53:336:-2:246 Total Non-Exempt Exposures53:336:-2:246 Total 
Non-Exempt Exposures53:336:-2:246 Total Non-Exempt Exposures53:0:-2:246 
TotalNonExemptExposuresAsOfCapitalBase53:336:-2:247 Total Non-Exempt Exposures as 
% of Capital Base53:336:-2:247 Total Non-Exempt Exposures as % of Capital Base 
53:336:-2:247 Total Non-Exempt Exposures as % of Capital Base53:336:-2:247 Total 
Non-Exempt Exposures as % of Capital Base53:336:-2:247 
MaximumExposureDuringTheReportingPeriod53:336:-2:248 Maximum Exposure during the 
Reporting Period53:336:-2:248 Maximum Exposure during the Reporting 
Period53:336:-2:248 Maximum Exposure during the Reporting Period 53:336:-2:248 
Maximum Exposure during the Reporting Period53:336:-2:248 Maximum Exposure during the 
Reporting Period 53:0:-2:248 ProvisionsBalance53:336:-2:250 Provisions 
Balance53:336:-2:250 Provisions Balance 53:336:-2:250 Provisions Balance53:336:-2:250 
Provisions Balance53:336:-2:250 Provisions Balance 53:0:-2:250 BalanceInUSD54:2:1:253 
Balance in USD54:2:1:253 Balance in USD 54:2:1:253 Balance in USD54:2:1:253 Balance in 
USD54:2:1:253 Balance in USD 54:2:1:253 BalanceInUSD54:2:2:253 Balance in 
USD54:2:2:253 Balance in USD 54:2:2:253 Balance in USD 54:2:2:253 Balance in USD 
54:2:2:253 Balance in USD54:2:2:253 BalanceInUSD54:2:3:253 Balance in USD 54:2:3:253 
Balance in USD54:2:3:253 Balance in USD54:2:3:253 Balance in USD 54:2:3:253 Balance in 
USD54:2:3:253 BalanceInUSD54:2:4:253 Balance in USD54:2:4:253 Balance in USD 
54:2:4:253 Balance in USD54:2:4:253 Balance in USD54:2:4:253  Balance in USD54:2:4:253 
BalanceInUSD54:2:5:253 Balance in USD54:2:5:253 Balance in USD 54:2:5:253 Balance in 
USD54:2:5:253 Balance in USD54:2:5:253 Balance in USD54:2:5:253 
BalanceInUSD54:2:6:253 Balance in USD54:2:6:253 Balance in USD 54:2:6:253 Balance in 
USD54:2:6:253 Balance in USD54:2:6:253 Balance in USD54:2:6:253 
BalanceInUSD54:2:7:253 Balance in USD54:2:7:253 Balance in USD 54:2:7:253 Balance in 
USD54:2:7:253 Balance in USD 54:2:7:253 Balance in USD54:2:7:253 
BalanceInUSD54:3:1:253 Balance in USD 54:3:1:253 Balance in USD54:3:1:253 Balance in 
USD54:3:1:253 Balance in USD 54:3:1:253 Balance in USD 54:3:1:253 BalanceInUSD 
54:3:2:253 Balance in USD54:3:2:253 Balance in USD54:3:2:253 Balance in USD 54:3:2:253 
Balance in USD54:3:2:253 Balance in USD54:3:2:253 BalanceInUSD 54:3:3:253 Balance in 
USD 54:3:3:253 Balance in USD54:3:3:253 Balance in USD54:3:3:253 Balance in USD 
54:3:3:253 Balance in USD 54:3:3:253 BalanceInUSD 54:3:4:253 Balance in USD54:3:4:253 
Balance in USD54:3:4:253 Balance in USD54:3:4:253 Balance in USD 54:3:4:253 Balance in 
USD 54:3:4:253  BalanceInUSD54:3:5:253 Balance in USD54:3:5:253 Balance in 
USD54:3:5:253 Balance in USD 54:3:5:253 Balance in USD54:3:5:253 Balance in 



USD54:3:5:253 BalanceInUSD54:3:6:253 Balance in USD54:3:6:253 Balance in USD 
54:3:6:253 Balance in USD54:3:6:253 Balance in USD54:3:6:253 Balance in USD54:3:6:253 
BalanceInUSD54:3:7:253 Balance in USD 54:3:7:253 Balance in USD54:3:7:253 Balance in 
USD 54:3:7:253 Balance in USD54:3:7:253 Balance in USD54:3:7:253 
BalanceInUSD54:4:1:253 Balance in USD54:4:1:253 Balance in USD 54:4:1:253 Balance in 
USD54:4:1:253 Balance in USD54:4:1:253 Balance in USD54:4:1:253 
BalanceInUSD54:4:2:253 Balance in USD 54:4:2:253 Balance in USD54:4:2:253 Balance in 
USD54:4:2:253 Balance in USD 54:4:2:253 Balance in USD 54:4:2:253 
BalanceInUSD54:4:3:253 Balance in USD54:4:3:253 Balance in USD 54:4:3:253 Balance in 
USD54:4:3:253 Balance in USD54:4:3:253 Balance in USD54:4:3:253 
BalanceInUSD54:4:4:253 Balance in USD54:4:4:253 Balance in USD 54:4:4:253 Balance in 
USD54:4:4:253  Balance in USD54:4:4:253 Balance in USD54:4:4:253 BalanceInUSD 
54:4:5:253 Balance in USD54:4:5:253 Balance in USD54:4:5:253 Balance in USD54:4:5:253 
Balance in USD54:4:5:253 Balance in USD 54:4:5:253 BalanceInUSD54:4:6:253 Balance in 
USD54:4:6:253 Balance in USD54:4:6:253 Balance in USD54:4:6:253 Balance in 
USD54:4:6:253 Balance in USD54:4:6:253 BalanceInUSD 54:4:7:253 Balance in 
USD54:4:7:253 Balance in USD54:4:7:253 Balance in USD 54:4:7:253 Balance in 
USD54:4:7:253 Balance in USD54:4:7:253 BalanceInUSD54:123:1:253 Balance in 
USD54:123:1:253 Balance in USD 54:123:1:253 Balance in USD54:123:1:253 Balance in 
USD54:123:1:253 Balance in USD54:123:1:253 BalanceInUSD54:123:2:253 Balance in USD 
54:123:2:253 Balance in USD 54:123:2:253 Balance in USD 54:123:2:253 Balance in 
USD54:123:2:253 Balance in USD54:123:2:253 BalanceInUSD54:123:3:253 Balance in 
USD54:123:3:253 Balance in USD 54:123:3:253 Balance in USD54:123:3:253 Balance in 
USD54:123:3:253 Balance in USD54:123:3:253 BalanceInUSD54:123:4:253 Balance in 
USD54:123:4:253  Balance in USD54:123:4:253 Balance in USD54:123:4:253 Balance in 
USD54:123:4:253 Balance in USD 54:123:4:253 BalanceInUSD54:123:5:253 Balance in 
USD54:123:5:253 Balance in USD54:123:5:253 Balance in USD54:123:5:253 Balance in 
USD 54:123:5:253 Balance in USD54:123:5:253 BalanceInUSD54:123:6:253 Balance in 
USD54:123:6:253 Balance in USD54:123:6:253 Balance in USD 54:123:6:253 Balance in 
USD54:123:6:253 Balance in USD54:123:6:253 BalanceInUSD54:123:7:253 Balance in USD 
54:123:7:253 Balance in USD54:123:7:253 Balance in USD54:123:7:253 Balance in USD 
54:123:7:253 Balance in USD 54:123:7:253 BalanceInUSD 54:124:1:253 Balance in 
USD54:124:1:253 Balance in USD54:124:1:253 Balance in USD 54:124:1:253 Balance in 
USD54:124:1:253 Balance in USD54:124:1:253 BalanceInUSD 54:124:2:253 Balance in 
USD 54:124:2:253 Balance in USD 54:124:2:253 Balance in USD54:124:2:253 Balance in 
USD54:124:2:253 Balance in USD 54:124:2:253 BalanceInUSD54:124:3:253 Balance in 
USD54:124:3:253 Balance in USD 54:124:3:253 Balance in USD54:124:3:253 Balance in 
USD54:124:3:253 Balance in USD54:124:3:253 BalanceInUSD 54:124:4:253 Balance in 
USD54:124:4:253 Balance in USD54:124:4:253  Balance in USD54:124:4:253 Balance in 
USD54:124:4:253 Balance in USD54:124:4:253 BalanceInUSD 54:124:5:253 Balance in 
USD54:124:5:253 Balance in USD54:124:5:253 Balance in USD54:124:5:253 Balance in 
USD54:124:5:253 Balance in USD54:124:5:253 BalanceInUSD 54:124:6:253 Balance in 
USD54:124:6:253 Balance in USD54:124:6:253 Balance in USD54:124:6:253 Balance in 
USD54:124:6:253 Balance in USD54:124:6:253 BalanceInUSD 54:124:7:253 Balance in 
USD54:124:7:253 Balance in USD 54:124:7:253 Balance in USD54:124:7:253 Balance in 
USD54:124:7:253 Balance in USD 54:124:7:253 BalanceInUSD54:73:1:253 Balance in 
USD54:73:1:253 Balance in USD 54:73:1:253 Balance in USD54:73:1:253 Balance in 



USD54:73:1:253 Balance in USD 54:73:1:253 BalanceInUSD54:73:2:253 Balance in 
USD54:73:2:253 Balance in USD 54:73:2:253 Balance in USD54:73:2:253 Balance in 
USD54:73:2:253 Balance in USD 54:73:2:253 BalanceInUSD 54:73:3:253 Balance in USD 
54:73:3:253 Balance in USD54:73:3:253 Balance in USD54:73:3:253 Balance in USD 
54:73:3:253 Balance in USD54:73:3:253 BalanceInUSD54:73:4:253 Balance in USD 
54:73:4:253 Balance in USD54:73:4:253 Balance in USD54:73:4:253 Balance in 
USD54:73:4:253 Balance in USD 54:73:4:253 BalanceInUSD54:73:5:253 Balance in 
USD54:73:5:253  Balance in USD54:73:5:253 Balance in USD54:73:5:253 Balance in 
USD54:73:5:253 Balance in USD 54:73:5:253 BalanceInUSD54:73:6:253 Balance in 
USD54:73:6:253 Balance in USD54:73:6:253 Balance in USD54:73:6:253 Balance in 
USD54:73:6:253 Balance in USD 54:73:6:253 BalanceInUSD54:73:7:253 Balance in 
USD54:73:7:253 Balance in USD54:73:7:253 Balance in USD54:73:7:253 Balance in 
USD54:73:7:253 Balance in USD 54:73:7:253 BalanceInUSD54:74:1:253 Balance in USD 
54:74:1:253 Balance in USD54:74:1:253 Balance in USD54:74:1:253 Balance in USD 
54:74:1:253 Balance in USD 54:74:1:253 BalanceInUSD 54:74:2:253 Balance in 
USD54:74:2:253 Balance in USD54:74:2:253 Balance in USD 54:74:2:253 Balance in 
USD54:74:2:253 Balance in USD54:74:2:253 BalanceInUSD54:74:3:253 Balance in 
USD54:74:3:253 Balance in USD 54:74:3:253 Balance in USD 54:74:3:253 Balance in USD 
54:74:3:253 Balance in USD 54:74:3:253 BalanceInUSD 54:74:4:253 Balance in 
USD54:74:4:253 Balance in USD54:74:4:253 Balance in USD 54:74:4:253 Balance in 
USD54:74:4:253 Balance in USD54:74:4:253 BalanceInUSD 54:74:5:253 Balance in 
USD54:74:5:253 Balance in USD54:74:5:253  Balance in USD54:74:5:253 Balance in 
USD54:74:5:253 Balance in USD 54:74:5:253 BalanceInUSD54:74:6:253 Balance in 
USD54:74:6:253 Balance in USD54:74:6:253 Balance in USD54:74:6:253 Balance in 
USD54:74:6:253 Balance in USD 54:74:6:253 BalanceInUSD54:74:7:253 Balance in 
USD54:74:7:253 Balance in USD54:74:7:253 Balance in USD54:74:7:253 Balance in USD 
54:74:7:253 Balance in USD54:74:7:253 BalanceInUSD54:12:0:253 Balance in 
USD54:12:0:253 Balance in USD 54:12:0:253 Balance in USD54:12:0:253 Balance in 
USD54:12:0:253 BalanceInUSD54:125:1:253 Balance in USD54:125:1:253 Balance in USD 
54:125:1:253 Balance in USD54:125:1:253 Balance in USD54:125:1:253 Balance in 
USD54:125:1:253 BalanceInUSD54:125:2:253 Balance in USD 54:125:2:253 Balance in 
USD 54:125:2:253 Balance in USD 54:125:2:253 Balance in USD54:125:2:253 Balance in 
USD54:125:2:253 BalanceInUSD54:125:3:253 Balance in USD54:125:3:253 Balance in USD 
54:125:3:253 Balance in USD54:125:3:253 Balance in USD54:125:3:253 Balance in 
USD54:125:3:253 BalanceInUSD54:125:4:253 Balance in USD54:125:4:253  Balance in 
USD54:125:4:253 Balance in USD54:125:4:253 Balance in USD54:125:4:253 Balance in 
USD 54:125:4:253 BalanceInUSD54:125:5:253 Balance in USD54:125:5:253 Balance in 
USD54:125:5:253 Balance in USD54:125:5:253 Balance in USD 54:125:5:253 Balance in 
USD54:125:5:253 BalanceInUSD54:125:6:253 Balance in USD54:125:6:253 Balance in 
USD54:125:6:253 Balance in USD 54:125:6:253 Balance in USD54:125:6:253 Balance in 
USD54:125:6:253 BalanceInUSD54:125:7:253 Balance in USD 54:125:7:253 Balance in 
USD54:125:7:253 Balance in USD54:125:7:253 Balance in USD 54:125:7:253 Balance in 
USD 54:125:7:253 BalanceInUSD 54:75:1:253 Balance in USD54:75:1:253 Balance in 
USD54:75:1:253 Balance in USD 54:75:1:253 Balance in USD54:75:1:253 Balance in 
USD54:75:1:253 BalanceInUSD 54:75:2:253 Balance in USD 54:75:2:253 Balance in 
USD54:75:2:253 Balance in USD54:75:2:253 Balance in USD 54:75:2:253 Balance in USD 
54:75:2:253 BalanceInUSD 54:75:3:253 Balance in USD54:75:3:253 Balance in 



USD54:75:3:253 Balance in USD54:75:3:253 Balance in USD 54:75:3:253 Balance in USD 
54:75:3:253  BalanceInUSD54:75:4:253 Balance in USD54:75:4:253 Balance in 
USD54:75:4:253 Balance in USD 54:75:4:253 Balance in USD54:75:4:253 Balance in 
USD54:75:4:253 BalanceInUSD54:75:5:253 Balance in USD54:75:5:253 Balance in USD 
54:75:5:253 Balance in USD54:75:5:253 Balance in USD54:75:5:253 Balance in 
USD54:75:5:253 BalanceInUSD54:75:6:253 Balance in USD 54:75:6:253 Balance in 
USD54:75:6:253 Balance in USD 54:75:6:253 Balance in USD54:75:6:253 Balance in 
USD54:75:6:253 BalanceInUSD54:75:7:253 Balance in USD54:75:7:253 Balance in USD 
54:75:7:253 Balance in USD54:75:7:253 Balance in USD54:75:7:253 Balance in 
USD54:75:7:253 BalanceInUSD54:10:0:253 Balance in USD 54:10:0:253 Balance in 
USD54:10:0:253 Balance in USD54:10:0:253 Balance in USD 54:10:0:253 BalanceInUSD 
54:11:0:253 Balance in USD54:11:0:253 Balance in USD54:11:0:253 Balance in USD 
54:11:0:253 Balance in USD54:11:0:253 BalanceInUSD54:76:1:253 Balance in USD 
54:76:1:253 Balance in USD54:76:1:253 Balance in USD54:76:1:253 Balance in 
USD54:76:1:253 Balance in USD 54:76:1:253 BalanceInUSD54:76:2:253 Balance in 
USD54:76:2:253  Balance in USD54:76:2:253 Balance in USD54:76:2:253 Balance in 
USD54:76:2:253 Balance in USD 54:76:2:253 BalanceInUSD54:76:3:253 Balance in 
USD54:76:3:253 Balance in USD54:76:3:253 Balance in USD54:76:3:253 Balance in 
USD54:76:3:253 Balance in USD 54:76:3:253 BalanceInUSD54:76:4:253 Balance in 
USD54:76:4:253 Balance in USD54:76:4:253 Balance in USD54:76:4:253 Balance in 
USD54:76:4:253 Balance in USD 54:76:4:253 BalanceInUSD54:76:5:253 Balance in USD 
54:76:5:253 Balance in USD54:76:5:253 Balance in USD54:76:5:253 Balance in USD 
54:76:5:253 Balance in USD54:76:5:253 BalanceInUSD54:76:6:253 Balance in USD 
54:76:6:253 Balance in USD54:76:6:253 Balance in USD54:76:6:253 Balance in USD 
54:76:6:253 Balance in USD54:76:6:253 BalanceInUSD54:76:7:253 Balance in USD 
54:76:7:253 Balance in USD54:76:7:253 Balance in USD54:76:7:253 Balance in USD 
54:76:7:253 Balance in USD 54:76:7:253 BalanceInUSD 54:0:0:253 Balance in 
USD54:0:0:253 Balance in USD54:0:0:253 Balance in USD 54:0:0:253 
BalanceInUSD54:60:0:253 Balance in USD54:60:0:253 Balance in USD 54:60:0:253 Balance 
in USD54:60:0:253 BalanceInUSD54:77:1:253 Balance in USD54:77:1:253 Balance in USD 
54:77:1:253 Balance in USD54:77:1:253 Balance in USD54:77:1:253  
BalanceInUSD54:77:2:253 Balance in USD54:77:2:253 Balance in USD54:77:2:253 Balance 
in USD 54:77:2:253 Balance in USD54:77:2:253 BalanceInUSD54:77:3:253 Balance in 
USD54:77:3:253 Balance in USD54:77:3:253 Balance in USD54:77:3:253 Balance in USD 
54:77:3:253 BalanceInUSD54:77:4:253 Balance in USD54:77:4:253 Balance in 
USD54:77:4:253 Balance in USD54:77:4:253 Balance in USD54:77:4:253 BalanceInUSD 
54:77:5:253 Balance in USD54:77:5:253 Balance in USD 54:77:5:253 Balance in 
USD54:77:5:253 Balance in USD54:77:5:253 BalanceInUSD 54:77:6:253 Balance in 
USD54:77:6:253 Balance in USD54:77:6:253 Balance in USD 54:77:6:253 Balance in 
USD54:77:6:253 BalanceInUSD54:77:7:253 Balance in USD 54:77:7:253 Balance in 
USD54:77:7:253 Balance in USD54:77:7:253 Balance in USD 54:77:7:253 
BalanceInUSD54:78:1:253 Balance in USD54:78:1:253 Balance in USD 54:78:1:253 Balance 
in USD 54:78:1:253 Balance in USD 54:78:1:253 BalanceInUSD54:78:2:253 Balance in 
USD54:78:2:253 Balance in USD 54:78:2:253 Balance in USD54:78:2:253 Balance in 
USD54:78:2:253 BalanceInUSD 54:78:3:253 Balance in USD54:78:3:253 Balance in 
USD54:78:3:253 Balance in USD54:78:3:253 Balance in USD 54:78:3:253 
BalanceInUSD54:78:4:253 Balance in USD54:78:4:253  Balance in USD54:78:4:253 Balance 



in USD54:78:4:253 Balance in USD54:78:4:253 BalanceInUSD 54:78:5:253 Balance in 
USD54:78:5:253 Balance in USD54:78:5:253 Balance in USD54:78:5:253 Balance in 
USD54:78:5:253 BalanceInUSD54:78:6:253 Balance in USD 54:78:6:253 Balance in 
USD54:78:6:253 Balance in USD54:78:6:253 Balance in USD54:78:6:253 
BalanceInUSD54:78:7:253 Balance in USD54:78:7:253 Balance in USD 54:78:7:253 Balance 
in USD54:78:7:253 Balance in USD 54:78:7:253 BalanceInUSD54:79:1:253 Balance in 
USD54:79:1:253 Balance in USD 54:79:1:253 Balance in USD54:79:1:253 Balance in 
USD54:79:1:253 BalanceInUSD54:79:2:253 Balance in USD54:79:2:253 Balance in USD 
54:79:2:253 Balance in USD54:79:2:253 Balance in USD54:79:2:253 
BalanceInUSD54:79:3:253 Balance in USD54:79:3:253 Balance in USD 54:79:3:253 Balance 
in USD 54:79:3:253 Balance in USD54:79:3:253 BalanceInUSD54:79:4:253 Balance in USD 
54:79:4:253 Balance in USD54:79:4:253 Balance in USD54:79:4:253 Balance in 
USD54:79:4:253 BalanceInUSD54:79:5:253 Balance in USD54:79:5:253 Balance in USD 
54:79:5:253 Balance in USD54:79:5:253  Balance in USD54:79:5:253 
BalanceInUSD54:79:6:253 Balance in USD54:79:6:253 Balance in USD 54:79:6:253 Balance 
in USD54:79:6:253 Balance in USD54:79:6:253 BalanceInUSD54:79:7:253 Balance in 
USD54:79:7:253 Balance in USD 54:79:7:253 Balance in USD54:79:7:253 Balance in 
USD54:79:7:253 BalanceInUSD54:2:1:254 Balance in USD54:2:1:254 Balance in USD 
54:2:1:254 Balance in USD54:2:1:254 Balance in USD 54:2:1:254 Balance in USD54:2:1:254 
BalanceInUSD54:2:2:254 Balance in USD 54:2:2:254 Balance in USD54:2:2:254 Balance in 
USD54:2:2:254 Balance in USD 54:2:2:254 Balance in USD54:2:2:254 
BalanceInUSD54:2:3:254 Balance in USD 54:2:3:254 Balance in USD54:2:3:254 Balance in 
USD54:2:3:254 Balance in USD 54:2:3:254 Balance in USD54:2:3:254 
BalanceInUSD54:2:4:254 Balance in USD 54:2:4:254 Balance in USD 54:2:4:254 Balance in 
USD 54:2:4:254 Balance in USD54:2:4:254 Balance in USD54:2:4:254 BalanceInUSD 
54:2:5:254 Balance in USD54:2:5:254 Balance in USD54:2:5:254 Balance in USD 54:2:5:254 
Balance in USD54:2:5:254 Balance in USD54:2:5:254 BalanceInUSD54:2:6:254 Balance in 
USD 54:2:6:254 Balance in USD54:2:6:254 Balance in USD54:2:6:254  Balance in 
USD54:2:6:254 Balance in USD54:2:6:254 BalanceInUSD54:2:7:254 Balance in USD 
54:2:7:254 Balance in USD54:2:7:254 Balance in USD54:2:7:254 Balance in USD54:2:7:254 
Balance in USD54:2:7:254 BalanceInUSD54:3:1:254 Balance in USD 54:3:1:254 Balance in 
USD54:3:1:254 Balance in USD54:3:1:254 Balance in USD54:3:1:254 Balance in 
USD54:3:1:254 BalanceInUSD 54:3:2:254 Balance in USD54:3:2:254 Balance in USD 
54:3:2:254 Balance in USD54:3:2:254 Balance in USD54:3:2:254 Balance in USD54:3:2:254 
BalanceInUSD54:3:3:254 Balance in USD 54:3:3:254 Balance in USD54:3:3:254 Balance in 
USD54:3:3:254 Balance in USD 54:3:3:254 Balance in USD 54:3:3:254 BalanceInUSD 
54:3:4:254 Balance in USD54:3:4:254 Balance in USD54:3:4:254 Balance in USD 54:3:4:254 
Balance in USD 54:3:4:254 Balance in USD54:3:4:254 BalanceInUSD54:3:5:254 Balance in 
USD 54:3:5:254 Balance in USD54:3:5:254 Balance in USD54:3:5:254 Balance in USD 
54:3:5:254 Balance in USD 54:3:5:254 BalanceInUSD54:3:6:254 Balance in USD 54:3:6:254 
Balance in USD54:3:6:254 Balance in USD54:3:6:254  Balance in USD54:3:6:254 Balance in 
USD54:3:6:254 BalanceInUSD 54:3:7:254 Balance in USD54:3:7:254 Balance in 
USD54:3:7:254 Balance in USD54:3:7:254 Balance in USD54:3:7:254 Balance in USD 
54:3:7:254 BalanceInUSD54:4:1:254 Balance in USD54:4:1:254 Balance in USD54:4:1:254 
Balance in USD54:4:1:254 Balance in USD54:4:1:254 Balance in USD54:4:1:254 
BalanceInUSD 54:4:2:254 Balance in USD54:4:2:254 Balance in USD54:4:2:254 Balance in 
USD 54:4:2:254 Balance in USD54:4:2:254 Balance in USD54:4:2:254 



BalanceInUSD54:4:3:254 Balance in USD54:4:3:254 Balance in USD 54:4:3:254 Balance in 
USD54:4:3:254 Balance in USD54:4:3:254 Balance in USD54:4:3:254 
BalanceInUSD54:4:4:254 Balance in USD 54:4:4:254 Balance in USD 54:4:4:254 Balance in 
USD 54:4:4:254 Balance in USD54:4:4:254 Balance in USD54:4:4:254 
BalanceInUSD54:4:5:254 Balance in USD54:4:5:254 Balance in USD 54:4:5:254 Balance in 
USD54:4:5:254 Balance in USD54:4:5:254 Balance in USD54:4:5:254 
BalanceInUSD54:4:6:254 Balance in USD54:4:6:254  Balance in USD54:4:6:254 Balance in 
USD54:4:6:254 Balance in USD54:4:6:254 Balance in USD 54:4:6:254 
BalanceInUSD54:4:7:254 Balance in USD54:4:7:254 Balance in USD54:4:7:254 Balance in 
USD54:4:7:254 Balance in USD 54:4:7:254 Balance in USD54:4:7:254 
BalanceInUSD54:123:1:254 Balance in USD54:123:1:254 Balance in USD54:123:1:254 
Balance in USD 54:123:1:254 Balance in USD54:123:1:254 Balance in USD54:123:1:254 
BalanceInUSD54:123:2:254 Balance in USD 54:123:2:254 Balance in USD54:123:2:254 
Balance in USD54:123:2:254 Balance in USD 54:123:2:254 Balance in USD 54:123:2:254 
BalanceInUSD 54:123:3:254 Balance in USD54:123:3:254 Balance in USD54:123:3:254 
Balance in USD 54:123:3:254 Balance in USD54:123:3:254 Balance in USD54:123:3:254 
BalanceInUSD 54:123:4:254 Balance in USD 54:123:4:254 Balance in USD54:123:4:254 
Balance in USD54:123:4:254 Balance in USD 54:123:4:254 Balance in USD 54:123:4:254 
BalanceInUSD 54:123:5:254 Balance in USD54:123:5:254 Balance in USD54:123:5:254 
Balance in USD54:123:5:254 Balance in USD 54:123:5:254 Balance in USD 54:123:5:254  
BalanceInUSD54:123:6:254 Balance in USD54:123:6:254 Balance in USD54:123:6:254 
Balance in USD 54:123:6:254 Balance in USD54:123:6:254 Balance in USD54:123:6:254 
BalanceInUSD54:123:7:254 Balance in USD54:123:7:254 Balance in USD 54:123:7:254 
Balance in USD54:123:7:254 Balance in USD54:123:7:254 Balance in USD54:123:7:254 
BalanceInUSD54:124:1:254 Balance in USD 54:124:1:254 Balance in USD54:124:1:254 
Balance in USD 54:124:1:254 Balance in USD54:124:1:254 Balance in USD54:124:1:254 
BalanceInUSD 54:124:2:254 Balance in USD54:124:2:254 Balance in USD54:124:2:254 
Balance in USD 54:124:2:254 Balance in USD54:124:2:254 Balance in USD54:124:2:254 
BalanceInUSD 54:124:3:254 Balance in USD54:124:3:254 Balance in USD54:124:3:254 
Balance in USD 54:124:3:254 Balance in USD54:124:3:254 Balance in USD54:124:3:254 
BalanceInUSD 54:124:4:254 Balance in USD 54:124:4:254 Balance in USD 54:124:4:254 
Balance in USD54:124:4:254 Balance in USD54:124:4:254 Balance in USD 54:124:4:254 
BalanceInUSD54:124:5:254 Balance in USD54:124:5:254 Balance in USD 54:124:5:254 
Balance in USD54:124:5:254 Balance in USD54:124:5:254 Balance in USD54:124:5:254 
BalanceInUSD 54:124:6:254 Balance in USD54:124:6:254 Balance in USD54:124:6:254  
Balance in USD54:124:6:254 Balance in USD54:124:6:254 Balance in USD54:124:6:254 
BalanceInUSD 54:124:7:254 Balance in USD54:124:7:254 Balance in USD54:124:7:254 
Balance in USD54:124:7:254 Balance in USD54:124:7:254 Balance in USD54:124:7:254 
BalanceInUSD 54:73:1:254 Balance in USD54:73:1:254 Balance in USD54:73:1:254 Balance 
in USD54:73:1:254 Balance in USD54:73:1:254 Balance in USD54:73:1:254 BalanceInUSD 
54:73:2:254 Balance in USD54:73:2:254 Balance in USD 54:73:2:254 Balance in 
USD54:73:2:254 Balance in USD54:73:2:254 Balance in USD 54:73:2:254 
BalanceInUSD54:73:3:254 Balance in USD54:73:3:254 Balance in USD 54:73:3:254 Balance 
in USD54:73:3:254 Balance in USD54:73:3:254 Balance in USD 54:73:3:254 
BalanceInUSD54:73:4:254 Balance in USD54:73:4:254 Balance in USD 54:73:4:254 Balance 
in USD54:73:4:254 Balance in USD54:73:4:254 Balance in USD 54:73:4:254 BalanceInUSD 
54:73:5:254 Balance in USD 54:73:5:254 Balance in USD54:73:5:254 Balance in 



USD54:73:5:254 Balance in USD 54:73:5:254 Balance in USD54:73:5:254 
BalanceInUSD54:73:6:254 Balance in USD 54:73:6:254 Balance in USD54:73:6:254 Balance 
in USD54:73:6:254 Balance in USD54:73:6:254 Balance in USD 54:73:6:254 
BalanceInUSD54:73:7:254 Balance in USD54:73:7:254  Balance in USD54:73:7:254 Balance 
in USD54:73:7:254 Balance in USD54:73:7:254 Balance in USD 54:73:7:254 
BalanceInUSD54:74:1:254 Balance in USD54:74:1:254 Balance in USD54:74:1:254 Balance 
in USD54:74:1:254 Balance in USD54:74:1:254 Balance in USD 54:74:1:254 
BalanceInUSD54:74:2:254 Balance in USD54:74:2:254 Balance in USD54:74:2:254 Balance 
in USD54:74:2:254 Balance in USD 54:74:2:254 Balance in USD54:74:2:254 
BalanceInUSD54:74:3:254 Balance in USD54:74:3:254 Balance in USD 54:74:3:254 Balance 
in USD54:74:3:254 Balance in USD54:74:3:254 Balance in USD54:74:3:254 
BalanceInUSD54:74:4:254 Balance in USD 54:74:4:254 Balance in USD54:74:4:254 Balance 
in USD54:74:4:254 Balance in USD 54:74:4:254 Balance in USD 54:74:4:254 BalanceInUSD 
54:74:5:254 Balance in USD 54:74:5:254 Balance in USD 54:74:5:254 Balance in 
USD54:74:5:254 Balance in USD54:74:5:254 Balance in USD54:74:5:254 
BalanceInUSD54:74:6:254 Balance in USD 54:74:6:254 Balance in USD54:74:6:254 Balance 
in USD54:74:6:254 Balance in USD54:74:6:254 Balance in USD 54:74:6:254 
BalanceInUSD54:74:7:254  Balance in USD54:74:7:254 Balance in USD54:74:7:254 Balance 
in USD54:74:7:254 Balance in USD 54:74:7:254 Balance in USD54:74:7:254 
BalanceInUSD54:12:0:254 Balance in USD54:12:0:254 Balance in USD54:12:0:254 Balance 
in USD 54:12:0:254 Balance in USD54:12:0:254 BalanceInUSD54:125:1:254 Balance in 
USD54:125:1:254 Balance in USD54:125:1:254 Balance in USD 54:125:1:254 Balance in 
USD54:125:1:254 Balance in USD54:125:1:254 BalanceInUSD54:125:2:254 Balance in USD 
54:125:2:254 Balance in USD54:125:2:254 Balance in USD54:125:2:254 Balance in USD 
54:125:2:254 Balance in USD 54:125:2:254 BalanceInUSD 54:125:3:254 Balance in 
USD54:125:3:254 Balance in USD54:125:3:254 Balance in USD 54:125:3:254 Balance in 
USD54:125:3:254 Balance in USD54:125:3:254 BalanceInUSD 54:125:4:254 Balance in 
USD 54:125:4:254 Balance in USD54:125:4:254 Balance in USD54:125:4:254 Balance in 
USD 54:125:4:254 Balance in USD 54:125:4:254 BalanceInUSD 54:125:5:254 Balance in 
USD54:125:5:254 Balance in USD54:125:5:254 Balance in USD54:125:5:254 Balance in 
USD 54:125:5:254 Balance in USD 54:125:5:254  BalanceInUSD54:125:6:254 Balance in 
USD54:125:6:254 Balance in USD54:125:6:254 Balance in USD 54:125:6:254 Balance in 
USD54:125:6:254 Balance in USD54:125:6:254 BalanceInUSD54:125:7:254 Balance in 
USD54:125:7:254 Balance in USD 54:125:7:254 Balance in USD54:125:7:254 Balance in 
USD54:125:7:254 Balance in USD54:125:7:254 BalanceInUSD54:75:1:254 Balance in USD 
54:75:1:254 Balance in USD54:75:1:254 Balance in USD 54:75:1:254 Balance in 
USD54:75:1:254 Balance in USD54:75:1:254 BalanceInUSD54:75:2:254 Balance in 
USD54:75:2:254 Balance in USD 54:75:2:254 Balance in USD54:75:2:254 Balance in 
USD54:75:2:254 Balance in USD54:75:2:254 BalanceInUSD54:75:3:254 Balance in USD 
54:75:3:254 Balance in USD54:75:3:254 Balance in USD54:75:3:254 Balance in USD 
54:75:3:254 Balance in USD 54:75:3:254 BalanceInUSD54:75:4:254 Balance in 
USD54:75:4:254 Balance in USD 54:75:4:254 Balance in USD54:75:4:254 Balance in 
USD54:75:4:254 Balance in USD54:75:4:254 BalanceInUSD54:75:5:254 Balance in 
USD54:75:5:254 Balance in USD 54:75:5:254 Balance in USD54:75:5:254  Balance in 
USD54:75:5:254 Balance in USD54:75:5:254 BalanceInUSD 54:75:6:254 Balance in 
USD54:75:6:254 Balance in USD54:75:6:254 Balance in USD54:75:6:254 Balance in 
USD54:75:6:254 Balance in USD 54:75:6:254 BalanceInUSD54:75:7:254 Balance in 



USD54:75:7:254 Balance in USD54:75:7:254 Balance in USD54:75:7:254 Balance in 
USD54:75:7:254 Balance in USD54:75:7:254 BalanceInUSD 54:10:0:254 Balance in 
USD54:10:0:254 Balance in USD54:10:0:254 Balance in USD 54:10:0:254 Balance in 
USD54:10:0:254 BalanceInUSD54:11:0:254 Balance in USD54:11:0:254 Balance in 
USD54:11:0:254 Balance in USD 54:11:0:254 Balance in USD54:11:0:254 
BalanceInUSD54:76:1:254 Balance in USD 54:76:1:254 Balance in USD54:76:1:254 Balance 
in USD54:76:1:254 Balance in USD 54:76:1:254 Balance in USD 54:76:1:254 BalanceInUSD 
54:76:2:254 Balance in USD54:76:2:254 Balance in USD54:76:2:254 Balance in USD 
54:76:2:254 Balance in USD54:76:2:254 Balance in USD54:76:2:254 BalanceInUSD 
54:76:3:254 Balance in USD54:76:3:254 Balance in USD54:76:3:254 Balance in 
USD54:76:3:254 Balance in USD 54:76:3:254 Balance in USD54:76:3:254 
BalanceInUSD54:76:4:254  Balance in USD54:76:4:254 Balance in USD54:76:4:254 Balance 
in USD54:76:4:254 Balance in USD 54:76:4:254 Balance in USD54:76:4:254 
BalanceInUSD54:76:5:254 Balance in USD54:76:5:254 Balance in USD54:76:5:254 Balance 
in USD54:76:5:254 Balance in USD 54:76:5:254 Balance in USD54:76:5:254 
BalanceInUSD54:76:6:254 Balance in USD54:76:6:254 Balance in USD54:76:6:254 Balance 
in USD54:76:6:254 Balance in USD 54:76:6:254 Balance in USD54:76:6:254 BalanceInUSD 
54:76:7:254 Balance in USD54:76:7:254 Balance in USD54:76:7:254 Balance in USD 
54:76:7:254 Balance in USD54:76:7:254 Balance in USD54:76:7:254 BalanceInUSD 
54:0:0:254 Balance in USD54:0:0:254 Balance in USD54:0:0:254 Balance in USD 54:0:0:254 
BalanceInUSD54:60:0:254 Balance in USD54:60:0:254 Balance in USD 54:60:0:254 Balance 
in USD54:60:0:254 BalanceInUSD54:77:1:254 Balance in USD 54:77:1:254 Balance in USD 
54:77:1:254 Balance in USD 54:77:1:254 Balance in USD54:77:1:254 
BalanceInUSD54:77:2:254 Balance in USD 54:77:2:254 Balance in USD54:77:2:254 Balance 
in USD54:77:2:254 Balance in USD 54:77:2:254 BalanceInUSD54:77:3:254 Balance in 
USD54:77:3:254 Balance in USD54:77:3:254 Balance in USD 54:77:3:254 Balance in 
USD54:77:3:254 BalanceInUSD54:77:4:254  Balance in USD54:77:4:254 Balance in 
USD54:77:4:254 Balance in USD54:77:4:254 Balance in USD 54:77:4:254 
BalanceInUSD54:77:5:254 Balance in USD54:77:5:254 Balance in USD54:77:5:254 Balance 
in USD54:77:5:254 Balance in USD54:77:5:254 BalanceInUSD 54:77:6:254 Balance in 
USD54:77:6:254 Balance in USD54:77:6:254 Balance in USD54:77:6:254 Balance in 
USD54:77:6:254 BalanceInUSD54:77:7:254 Balance in USD 54:77:7:254 Balance in 
USD54:77:7:254 Balance in USD 54:77:7:254 Balance in USD54:77:7:254 
BalanceInUSD54:78:1:254 Balance in USD 54:78:1:254 Balance in USD54:78:1:254 Balance 
in USD54:78:1:254 Balance in USD 54:78:1:254 BalanceInUSD54:78:2:254 Balance in 
USD54:78:2:254 Balance in USD 54:78:2:254 Balance in USD54:78:2:254 Balance in 
USD54:78:2:254 BalanceInUSD 54:78:3:254 Balance in USD54:78:3:254 Balance in 
USD54:78:3:254 Balance in USD 54:78:3:254 Balance in USD 54:78:3:254 BalanceInUSD 
54:78:4:254 Balance in USD54:78:4:254 Balance in USD54:78:4:254 Balance in USD 
54:78:4:254 Balance in USD54:78:4:254 BalanceInUSD54:78:5:254 Balance in USD 
54:78:5:254 Balance in USD54:78:5:254 Balance in USD54:78:5:254 Balance in 
USD54:78:5:254 BalanceInUSD 54:78:6:254 Balance in USD54:78:6:254 Balance in 
USD54:78:6:254  Balance in USD54:78:6:254 Balance in USD54:78:6:254 
BalanceInUSD54:78:7:254 Balance in USD 54:78:7:254 Balance in USD54:78:7:254 Balance 
in USD54:78:7:254 Balance in USD54:78:7:254 BalanceInUSD54:79:1:254 Balance in 
USD54:79:1:254 Balance in USD 54:79:1:254 Balance in USD54:79:1:254 Balance in 
USD54:79:1:254 BalanceInUSD54:79:2:254 Balance in USD54:79:2:254 Balance in USD 



54:79:2:254 Balance in USD54:79:2:254 Balance in USD54:79:2:254 
BalanceInUSD54:79:3:254 Balance in USD 54:79:3:254 Balance in USD54:79:3:254 Balance 
in USD54:79:3:254 Balance in USD54:79:3:254 BalanceInUSD54:79:4:254 Balance in USD 
54:79:4:254 Balance in USD54:79:4:254 Balance in USD54:79:4:254 Balance in 
USD54:79:4:254 BalanceInUSD54:79:5:254 Balance in USD 54:79:5:254 Balance in USD 
54:79:5:254 Balance in USD 54:79:5:254 Balance in USD 54:79:5:254 BalanceInUSD 
54:79:6:254 Balance in USD54:79:6:254 Balance in USD54:79:6:254 Balance in USD 
54:79:6:254 Balance in USD 54:79:6:254 BalanceInUSD54:79:7:254 Balance in USD 
54:79:7:254 Balance in USD54:79:7:254  Balance in USD54:79:7:254 Balance in 
USD54:79:7:254 BalanceInUSD 54:2:1:255 Balance in USD54:2:1:255 Balance in 
USD54:2:1:255 Balance in USD54:2:1:255 Balance in USD54:2:1:255 Balance in 
USD54:2:1:255 BalanceInUSD 54:2:2:255 Balance in USD54:2:2:255 Balance in 
USD54:2:2:255 Balance in USD54:2:2:255 Balance in USD54:2:2:255 Balance in 
USD54:2:2:255 BalanceInUSD 54:2:3:255 Balance in USD54:2:3:255 Balance in USD 
54:2:3:255 Balance in USD54:2:3:255 Balance in USD54:2:3:255 Balance in USD 54:2:3:255 
BalanceInUSD54:2:4:255 Balance in USD54:2:4:255 Balance in USD 54:2:4:255 Balance in 
USD54:2:4:255 Balance in USD54:2:4:255 Balance in USD 54:2:4:255 
BalanceInUSD54:2:5:255 Balance in USD54:2:5:255 Balance in USD 54:2:5:255 Balance in 
USD54:2:5:255 Balance in USD54:2:5:255 Balance in USD 54:2:5:255 BalanceInUSD 
54:2:6:255 Balance in USD 54:2:6:255 Balance in USD54:2:6:255 Balance in USD54:2:6:255 
Balance in USD 54:2:6:255 Balance in USD54:2:6:255 BalanceInUSD54:2:7:255 Balance in 
USD 54:2:7:255 Balance in USD54:2:7:255 Balance in USD54:2:7:255 Balance in 
USD54:2:7:255 Balance in USD 54:2:7:255 BalanceInUSD54:3:1:255 Balance in 
USD54:3:1:255  Balance in USD54:3:1:255 Balance in USD54:3:1:255 Balance in 
USD54:3:1:255 Balance in USD 54:3:1:255 BalanceInUSD54:3:2:255 Balance in 
USD54:3:2:255 Balance in USD54:3:2:255 Balance in USD54:3:2:255 Balance in USD 
54:3:2:255 Balance in USD54:3:2:255 BalanceInUSD54:3:3:255 Balance in USD54:3:3:255 
Balance in USD54:3:3:255 Balance in USD 54:3:3:255 Balance in USD54:3:3:255 Balance in 
USD54:3:3:255 BalanceInUSD54:3:4:255 Balance in USD 54:3:4:255 Balance in 
USD54:3:4:255 Balance in USD54:3:4:255 Balance in USD 54:3:4:255 Balance in USD 
54:3:4:255 BalanceInUSD 54:3:5:255 Balance in USD54:3:5:255 Balance in USD54:3:5:255 
Balance in USD 54:3:5:255 Balance in USD54:3:5:255 Balance in USD54:3:5:255 
BalanceInUSD 54:3:6:255 Balance in USD 54:3:6:255 Balance in USD54:3:6:255 Balance in 
USD54:3:6:255 Balance in USD 54:3:6:255 Balance in USD 54:3:6:255 BalanceInUSD 
54:3:7:255 Balance in USD54:3:7:255 Balance in USD54:3:7:255 Balance in USD54:3:7:255 
Balance in USD 54:3:7:255 Balance in USD 54:3:7:255  BalanceInUSD54:4:1:255 Balance in 
USD54:4:1:255 Balance in USD54:4:1:255 Balance in USD 54:4:1:255 Balance in 
USD54:4:1:255 Balance in USD54:4:1:255 BalanceInUSD54:4:2:255 Balance in 
USD54:4:2:255 Balance in USD 54:4:2:255 Balance in USD54:4:2:255 Balance in 
USD54:4:2:255 Balance in USD54:4:2:255 BalanceInUSD54:4:3:255 Balance in USD 
54:4:3:255 Balance in USD54:4:3:255 Balance in USD 54:4:3:255 Balance in USD54:4:3:255 
Balance in USD54:4:3:255 BalanceInUSD54:4:4:255 Balance in USD54:4:4:255 Balance in 
USD 54:4:4:255 Balance in USD54:4:4:255 Balance in USD54:4:4:255 Balance in 
USD54:4:4:255 BalanceInUSD54:4:5:255 Balance in USD 54:4:5:255 Balance in 
USD54:4:5:255 Balance in USD54:4:5:255 Balance in USD 54:4:5:255 Balance in USD 
54:4:5:255 BalanceInUSD54:4:6:255 Balance in USD54:4:6:255 Balance in USD 54:4:6:255 
Balance in USD54:4:6:255 Balance in USD54:4:6:255 Balance in USD54:4:6:255 



BalanceInUSD54:4:7:255 Balance in USD54:4:7:255 Balance in USD 54:4:7:255 Balance in 
USD54:4:7:255  Balance in USD54:4:7:255 Balance in USD54:4:7:255 BalanceInUSD 
54:123:1:255 Balance in USD54:123:1:255 Balance in USD54:123:1:255 Balance in 
USD54:123:1:255 Balance in USD54:123:1:255 Balance in USD 54:123:1:255 
BalanceInUSD54:123:2:255 Balance in USD54:123:2:255 Balance in USD54:123:2:255 
Balance in USD54:123:2:255 Balance in USD54:123:2:255 Balance in USD54:123:2:255 
BalanceInUSD 54:123:3:255 Balance in USD54:123:3:255 Balance in USD54:123:3:255 
Balance in USD 54:123:3:255 Balance in USD54:123:3:255 Balance in USD54:123:3:255 
BalanceInUSD54:123:4:255 Balance in USD54:123:4:255 Balance in USD 54:123:4:255 
Balance in USD54:123:4:255 Balance in USD54:123:4:255 Balance in USD54:123:4:255 
BalanceInUSD54:123:5:255 Balance in USD 54:123:5:255 Balance in USD 54:123:5:255 
Balance in USD 54:123:5:255 Balance in USD54:123:5:255 Balance in USD54:123:5:255 
BalanceInUSD54:123:6:255 Balance in USD54:123:6:255 Balance in USD 54:123:6:255 
Balance in USD54:123:6:255 Balance in USD54:123:6:255 Balance in USD54:123:6:255 
BalanceInUSD54:123:7:255 Balance in USD54:123:7:255  Balance in USD54:123:7:255 
Balance in USD54:123:7:255 Balance in USD54:123:7:255 Balance in USD 54:123:7:255 
BalanceInUSD54:124:1:255 Balance in USD54:124:1:255 Balance in USD54:124:1:255 
Balance in USD54:124:1:255 Balance in USD 54:124:1:255 Balance in USD54:124:1:255 
BalanceInUSD54:124:2:255 Balance in USD54:124:2:255 Balance in USD54:124:2:255 
Balance in USD54:124:2:255 Balance in USD 54:124:2:255 Balance in USD54:124:2:255 
BalanceInUSD 54:124:3:255 Balance in USD54:124:3:255 Balance in USD54:124:3:255 
Balance in USD 54:124:3:255 Balance in USD54:124:3:255 Balance in USD54:124:3:255 
BalanceInUSD 54:124:4:255 Balance in USD54:124:4:255 Balance in USD54:124:4:255 
Balance in USD 54:124:4:255 Balance in USD54:124:4:255 Balance in USD54:124:4:255 
BalanceInUSD 54:124:5:255 Balance in USD54:124:5:255 Balance in USD54:124:5:255 
Balance in USD 54:124:5:255 Balance in USD 54:124:5:255 Balance in USD 54:124:5:255 
BalanceInUSD54:124:6:255 Balance in USD54:124:6:255 Balance in USD 54:124:6:255 
Balance in USD54:124:6:255 Balance in USD54:124:6:255 Balance in USD 54:124:6:255 
BalanceInUSD54:124:7:255 Balance in USD54:124:7:255 Balance in USD54:124:7:255 
Balance in USD 54:124:7:255 Balance in USD54:124:7:255 Balance in USD54:124:7:255  
BalanceInUSD54:73:1:255 Balance in USD54:73:1:255 Balance in USD54:73:1:255 Balance 
in USD 54:73:1:255 Balance in USD54:73:1:255 Balance in USD54:73:1:255 
BalanceInUSD54:73:2:255 Balance in USD54:73:2:255 Balance in USD54:73:2:255 Balance 
in USD 54:73:2:255 Balance in USD54:73:2:255 Balance in USD54:73:2:255 
BalanceInUSD54:73:3:255 Balance in USD54:73:3:255 Balance in USD54:73:3:255 Balance 
in USD 54:73:3:255 Balance in USD54:73:3:255 Balance in USD 54:73:3:255 
BalanceInUSD54:73:4:255 Balance in USD54:73:4:255 Balance in USD 54:73:4:255 Balance 
in USD54:73:4:255 Balance in USD54:73:4:255 Balance in USD 54:73:4:255 
BalanceInUSD54:73:5:255 Balance in USD54:73:5:255 Balance in USD 54:73:5:255 Balance 
in USD54:73:5:255 Balance in USD54:73:5:255 Balance in USD 54:73:5:255 
BalanceInUSD54:73:6:255 Balance in USD54:73:6:255 Balance in USD 54:73:6:255 Balance 
in USD 54:73:6:255 Balance in USD 54:73:6:255 Balance in USD54:73:6:255 
BalanceInUSD54:73:7:255 Balance in USD 54:73:7:255 Balance in USD54:73:7:255 Balance 
in USD54:73:7:255 Balance in USD 54:73:7:255 Balance in USD54:73:7:255 
BalanceInUSD54:74:1:255 Balance in USD54:74:1:255 Balance in USD 54:74:1:255 Balance 
in USD54:74:1:255  Balance in USD54:74:1:255 Balance in USD54:74:1:255 BalanceInUSD 
54:74:2:255 Balance in USD54:74:2:255 Balance in USD54:74:2:255 Balance in 



USD54:74:2:255 Balance in USD54:74:2:255 Balance in USD 54:74:2:255 
BalanceInUSD54:74:3:255 Balance in USD54:74:3:255 Balance in USD54:74:3:255 Balance 
in USD54:74:3:255 Balance in USD54:74:3:255 Balance in USD54:74:3:255 BalanceInUSD 
54:74:4:255 Balance in USD54:74:4:255 Balance in USD54:74:4:255 Balance in USD 
54:74:4:255 Balance in USD54:74:4:255 Balance in USD54:74:4:255 
BalanceInUSD54:74:5:255 Balance in USD54:74:5:255 Balance in USD 54:74:5:255 Balance 
in USD54:74:5:255 Balance in USD54:74:5:255 Balance in USD54:74:5:255 
BalanceInUSD54:74:6:255 Balance in USD 54:74:6:255 Balance in USD 54:74:6:255 
Balance in USD 54:74:6:255 Balance in USD54:74:6:255 Balance in USD54:74:6:255 
BalanceInUSD54:74:7:255 Balance in USD54:74:7:255 Balance in USD 54:74:7:255 Balance 
in USD54:74:7:255 Balance in USD54:74:7:255 Balance in USD54:74:7:255 
BalanceInUSD54:12:0:255 Balance in USD54:12:0:255  Balance in USD54:12:0:255 Balance 
in USD54:12:0:255 Balance in USD54:12:0:255 BalanceInUSD 54:125:1:255 Balance in 
USD54:125:1:255 Balance in USD54:125:1:255 Balance in USD54:125:1:255 Balance in 
USD54:125:1:255 Balance in USD 54:125:1:255 BalanceInUSD54:125:2:255 Balance in 
USD54:125:2:255 Balance in USD54:125:2:255 Balance in USD54:125:2:255 Balance in 
USD 54:125:2:255 Balance in USD54:125:2:255 BalanceInUSD54:125:3:255 Balance in 
USD54:125:3:255 Balance in USD 54:125:3:255 Balance in USD54:125:3:255 Balance in 
USD54:125:3:255 Balance in USD54:125:3:255 BalanceInUSD54:125:4:255 Balance in USD 
54:125:4:255 Balance in USD54:125:4:255 Balance in USD54:125:4:255 Balance in USD 
54:125:4:255 Balance in USD 54:125:4:255 BalanceInUSD 54:125:5:255 Balance in USD 
54:125:5:255 Balance in USD 54:125:5:255 Balance in USD54:125:5:255 Balance in 
USD54:125:5:255 Balance in USD54:125:5:255 BalanceInUSD54:125:6:255 Balance in USD 
54:125:6:255 Balance in USD54:125:6:255 Balance in USD54:125:6:255 Balance in 
USD54:125:6:255 Balance in USD 54:125:6:255 BalanceInUSD54:125:7:255  Balance in 
USD54:125:7:255 Balance in USD54:125:7:255 Balance in USD54:125:7:255 Balance in 
USD 54:125:7:255 Balance in USD54:125:7:255 BalanceInUSD54:75:1:255 Balance in 
USD54:75:1:255 Balance in USD54:75:1:255 Balance in USD 54:75:1:255 Balance in 
USD54:75:1:255 Balance in USD54:75:1:255 BalanceInUSD54:75:2:255 Balance in 
USD54:75:2:255 Balance in USD 54:75:2:255 Balance in USD54:75:2:255 Balance in USD 
54:75:2:255 Balance in USD 54:75:2:255 BalanceInUSD 54:75:3:255 Balance in 
USD54:75:3:255 Balance in USD54:75:3:255 Balance in USD 54:75:3:255 Balance in 
USD54:75:3:255 Balance in USD54:75:3:255 BalanceInUSD54:75:4:255 Balance in 
USD54:75:4:255 Balance in USD 54:75:4:255 Balance in USD54:75:4:255 Balance in 
USD54:75:4:255 Balance in USD 54:75:4:255 BalanceInUSD 54:75:5:255 Balance in 
USD54:75:5:255 Balance in USD54:75:5:255 Balance in USD 54:75:5:255 Balance in 
USD54:75:5:255 Balance in USD54:75:5:255 BalanceInUSD54:75:6:255 Balance in 
USD54:75:6:255 Balance in USD54:75:6:255 Balance in USD 54:75:6:255 Balance in 
USD54:75:6:255  Balance in USD54:75:6:255 BalanceInUSD54:75:7:255 Balance in 
USD54:75:7:255 Balance in USD 54:75:7:255 Balance in USD54:75:7:255 Balance in 
USD54:75:7:255 Balance in USD54:75:7:255 BalanceInUSD54:10:0:255 Balance in USD 
54:10:0:255 Balance in USD54:10:0:255 Balance in USD54:10:0:255 Balance in 
USD54:10:0:255 BalanceInUSD54:11:0:255 Balance in USD 54:11:0:255 Balance in 
USD54:11:0:255 Balance in USD 54:11:0:255 Balance in USD54:11:0:255 
BalanceInUSD54:76:1:255 Balance in USD 54:76:1:255 Balance in USD54:76:1:255 Balance 
in USD54:76:1:255 Balance in USD 54:76:1:255 Balance in USD54:76:1:255 
BalanceInUSD54:76:2:255 Balance in USD 54:76:2:255 Balance in USD54:76:2:255 Balance 



in USD54:76:2:255 Balance in USD 54:76:2:255 Balance in USD54:76:2:255 
BalanceInUSD54:76:3:255 Balance in USD 54:76:3:255 Balance in USD 54:76:3:255 
Balance in USD 54:76:3:255 Balance in USD54:76:3:255 Balance in USD54:76:3:255 
BalanceInUSD 54:76:4:255 Balance in USD54:76:4:255 Balance in USD54:76:4:255 Balance 
in USD 54:76:4:255 Balance in USD54:76:4:255 Balance in USD54:76:4:255 
BalanceInUSD54:76:5:255 Balance in USD 54:76:5:255 Balance in USD54:76:5:255 Balance 
in USD54:76:5:255  Balance in USD54:76:5:255 Balance in USD54:76:5:255 
BalanceInUSD54:76:6:255 Balance in USD 54:76:6:255 Balance in USD54:76:6:255 Balance 
in USD54:76:6:255 Balance in USD54:76:6:255 Balance in USD54:76:6:255 
BalanceInUSD54:76:7:255 Balance in USD 54:76:7:255 Balance in USD54:76:7:255 Balance 
in USD54:76:7:255 Balance in USD54:76:7:255 Balance in USD54:76:7:255 
BalanceInUSD54:0:0:255 Balance in USD 54:0:0:255 Balance in USD54:0:0:255 Balance in 
USD 54:0:0:255 BalanceInUSD54:60:0:255 Balance in USD54:60:0:255 Balance in USD 
54:60:0:255 Balance in USD54:60:0:255 BalanceInUSD54:77:1:255 Balance in USD 
54:77:1:255 Balance in USD54:77:1:255 Balance in USD54:77:1:255 Balance in USD 
54:77:1:255 BalanceInUSD54:77:2:255 Balance in USD54:77:2:255 Balance in USD 
54:77:2:255 Balance in USD54:77:2:255 Balance in USD54:77:2:255 BalanceInUSD 
54:77:3:255 Balance in USD 54:77:3:255 Balance in USD 54:77:3:255 Balance in 
USD54:77:3:255 Balance in USD54:77:3:255 BalanceInUSD 54:77:4:255 Balance in 
USD54:77:4:255 Balance in USD54:77:4:255 Balance in USD 54:77:4:255 Balance in 
USD54:77:4:255 BalanceInUSD54:77:5:255 Balance in USD54:77:5:255 Balance in USD 
54:77:5:255 Balance in USD54:77:5:255 Balance in USD54:77:5:255  
BalanceInUSD54:77:6:255 Balance in USD54:77:6:255 Balance in USD54:77:6:255 Balance 
in USD 54:77:6:255 Balance in USD54:77:6:255 BalanceInUSD54:77:7:255 Balance in 
USD54:77:7:255 Balance in USD54:77:7:255 Balance in USD54:77:7:255 Balance in USD 
54:77:7:255 BalanceInUSD54:78:1:255 Balance in USD54:78:1:255 Balance in 
USD54:78:1:255 Balance in USD54:78:1:255 Balance in USD54:78:1:255 BalanceInUSD 
54:78:2:255 Balance in USD54:78:2:255 Balance in USD 54:78:2:255 Balance in 
USD54:78:2:255 Balance in USD54:78:2:255 BalanceInUSD 54:78:3:255 Balance in 
USD54:78:3:255 Balance in USD54:78:3:255 Balance in USD 54:78:3:255 Balance in 
USD54:78:3:255 BalanceInUSD54:78:4:255 Balance in USD 54:78:4:255 Balance in 
USD54:78:4:255 Balance in USD54:78:4:255 Balance in USD 54:78:4:255 
BalanceInUSD54:78:5:255 Balance in USD54:78:5:255 Balance in USD 54:78:5:255 Balance 
in USD 54:78:5:255 Balance in USD 54:78:5:255 BalanceInUSD54:78:6:255 Balance in 
USD54:78:6:255 Balance in USD 54:78:6:255 Balance in USD54:78:6:255 Balance in 
USD54:78:6:255 BalanceInUSD 54:78:7:255 Balance in USD54:78:7:255 Balance in 
USD54:78:7:255 Balance in USD54:78:7:255 Balance in USD 54:78:7:255 
BalanceInUSD54:79:1:255 Balance in USD54:79:1:255  Balance in USD54:79:1:255 Balance 
in USD54:79:1:255 Balance in USD 54:79:1:255 BalanceInUSD54:79:2:255 Balance in 
USD54:79:2:255 Balance in USD54:79:2:255 Balance in USD54:79:2:255 Balance in USD 
54:79:2:255 BalanceInUSD54:79:3:255 Balance in USD54:79:3:255 Balance in 
USD54:79:3:255 Balance in USD54:79:3:255 Balance in USD54:79:3:255 
BalanceInUSD54:79:4:255 Balance in USD 54:79:4:255 Balance in USD54:79:4:255 Balance 
in USD54:79:4:255 Balance in USD54:79:4:255 BalanceInUSD54:79:5:255 Balance in USD 
54:79:5:255 Balance in USD54:79:5:255 Balance in USD54:79:5:255 Balance in 
USD54:79:5:255 BalanceInUSD54:79:6:255 Balance in USD 54:79:6:255 Balance in 
USD54:79:6:255 Balance in USD54:79:6:255 Balance in USD 54:79:6:255 BalanceInUSD 



54:79:7:255 Balance in USD54:79:7:255 Balance in USD54:79:7:255 Balance in USD 
54:79:7:255 Balance in USD 54:79:7:255 BalanceInUSD 54:2:1:256 Balance in 
USD54:2:1:256 Balance in USD54:2:1:256 Balance in USD54:2:1:256 Balance in USD 
54:2:1:256 Balance in USD54:2:1:256 BalanceInUSD54:2:2:256  Balance in USD54:2:2:256 
Balance in USD54:2:2:256 Balance in USD54:2:2:256 Balance in USD 54:2:2:256 Balance in 
USD54:2:2:256 BalanceInUSD54:2:3:256 Balance in USD54:2:3:256 Balance in 
USD54:2:3:256 Balance in USD54:2:3:256 Balance in USD 54:2:3:256 Balance in 
USD54:2:3:256 BalanceInUSD54:2:4:256 Balance in USD54:2:4:256 Balance in 
USD54:2:4:256 Balance in USD54:2:4:256 Balance in USD 54:2:4:256 Balance in 
USD54:2:4:256 BalanceInUSD 54:2:5:256 Balance in USD54:2:5:256 Balance in 
USD54:2:5:256 Balance in USD 54:2:5:256 Balance in USD54:2:5:256 Balance in 
USD54:2:5:256 BalanceInUSD 54:2:6:256 Balance in USD54:2:6:256 Balance in 
USD54:2:6:256 Balance in USD 54:2:6:256 Balance in USD54:2:6:256 Balance in 
USD54:2:6:256 BalanceInUSD 54:2:7:256 Balance in USD54:2:7:256 Balance in 
USD54:2:7:256 Balance in USD 54:2:7:256 Balance in USD 54:2:7:256 Balance in USD 
54:2:7:256 BalanceInUSD54:3:1:256 Balance in USD54:3:1:256 Balance in USD 54:3:1:256 
Balance in USD54:3:1:256 Balance in USD54:3:1:256 Balance in USD54:3:1:256 
BalanceInUSD54:3:2:256 Balance in USD54:3:2:256 Balance in USD 54:3:2:256 Balance in 
USD54:3:2:256  Balance in USD54:3:2:256 Balance in USD54:3:2:256 BalanceInUSD 
54:3:3:256 Balance in USD54:3:3:256 Balance in USD54:3:3:256 Balance in USD54:3:3:256 
Balance in USD54:3:3:256 Balance in USD 54:3:3:256 BalanceInUSD54:3:4:256 Balance in 
USD54:3:4:256 Balance in USD54:3:4:256 Balance in USD54:3:4:256 Balance in 
USD54:3:4:256 Balance in USD54:3:4:256 BalanceInUSD 54:3:5:256 Balance in 
USD54:3:5:256 Balance in USD54:3:5:256 Balance in USD 54:3:5:256 Balance in 
USD54:3:5:256 Balance in USD54:3:5:256 BalanceInUSD54:3:6:256 Balance in 
USD54:3:6:256 Balance in USD 54:3:6:256 Balance in USD54:3:6:256 Balance in 
USD54:3:6:256 Balance in USD54:3:6:256 BalanceInUSD54:3:7:256 Balance in USD 
54:3:7:256 Balance in USD 54:3:7:256 Balance in USD 54:3:7:256 Balance in 
USD54:3:7:256 Balance in USD54:3:7:256 BalanceInUSD54:4:1:256 Balance in 
USD54:4:1:256 Balance in USD 54:4:1:256 Balance in USD54:4:1:256 Balance in 
USD54:4:1:256 Balance in USD54:4:1:256 BalanceInUSD54:4:2:256 Balance in 
USD54:4:2:256  Balance in USD54:4:2:256 Balance in USD54:4:2:256 Balance in 
USD54:4:2:256 Balance in USD 54:4:2:256 BalanceInUSD54:4:3:256 Balance in 
USD54:4:3:256 Balance in USD54:4:3:256 Balance in USD54:4:3:256 Balance in USD 
54:4:3:256 Balance in USD54:4:3:256 BalanceInUSD54:4:4:256 Balance in USD54:4:4:256 
Balance in USD54:4:4:256 Balance in USD 54:4:4:256 Balance in USD54:4:4:256 Balance in 
USD54:4:4:256 BalanceInUSD54:4:5:256 Balance in USD 54:4:5:256 Balance in 
USD54:4:5:256 Balance in USD54:4:5:256 Balance in USD 54:4:5:256 Balance in USD 
54:4:5:256 BalanceInUSD 54:4:6:256 Balance in USD54:4:6:256 Balance in USD54:4:6:256 
Balance in USD 54:4:6:256 Balance in USD54:4:6:256 Balance in USD54:4:6:256 
BalanceInUSD 54:4:7:256 Balance in USD 54:4:7:256 Balance in USD54:4:7:256 Balance in 
USD54:4:7:256 Balance in USD 54:4:7:256 Balance in USD 54:4:7:256 BalanceInUSD 
54:123:1:256 Balance in USD54:123:1:256 Balance in USD54:123:1:256 Balance in 
USD54:123:1:256 Balance in USD 54:123:1:256 Balance in USD 54:123:1:256  
BalanceInUSD54:123:2:256 Balance in USD54:123:2:256 Balance in USD54:123:2:256 
Balance in USD 54:123:2:256 Balance in USD54:123:2:256 Balance in USD54:123:2:256 
BalanceInUSD54:123:3:256 Balance in USD54:123:3:256 Balance in USD 54:123:3:256 



Balance in USD54:123:3:256 Balance in USD54:123:3:256 Balance in USD54:123:3:256 
BalanceInUSD54:123:4:256 Balance in USD 54:123:4:256 Balance in USD54:123:4:256 
Balance in USD 54:123:4:256 Balance in USD54:123:4:256 Balance in USD54:123:4:256 
BalanceInUSD54:123:5:256 Balance in USD54:123:5:256 Balance in USD 54:123:5:256 
Balance in USD54:123:5:256 Balance in USD54:123:5:256 Balance in USD54:123:5:256 
BalanceInUSD54:123:6:256 Balance in USD 54:123:6:256 Balance in USD54:123:6:256 
Balance in USD54:123:6:256 Balance in USD 54:123:6:256 Balance in USD 54:123:6:256 
BalanceInUSD54:123:7:256 Balance in USD54:123:7:256 Balance in USD 54:123:7:256 
Balance in USD54:123:7:256 Balance in USD54:123:7:256 Balance in USD54:123:7:256 
BalanceInUSD54:124:1:256 Balance in USD54:124:1:256 Balance in USD 54:124:1:256 
Balance in USD54:124:1:256 Balance in USD54:124:1:256  Balance in USD54:124:1:256 
BalanceInUSD54:124:2:256 Balance in USD54:124:2:256 Balance in USD 54:124:2:256 
Balance in USD54:124:2:256 Balance in USD54:124:2:256 Balance in USD54:124:2:256 
BalanceInUSD54:124:3:256 Balance in USD54:124:3:256 Balance in USD 54:124:3:256 
Balance in USD54:124:3:256 Balance in USD54:124:3:256 Balance in USD54:124:3:256 
BalanceInUSD54:124:4:256 Balance in USD54:124:4:256 Balance in USD 54:124:4:256 
Balance in USD54:124:4:256 Balance in USD 54:124:4:256 Balance in USD54:124:4:256 
BalanceInUSD54:124:5:256 Balance in USD 54:124:5:256 Balance in USD54:124:5:256 
Balance in USD54:124:5:256 Balance in USD 54:124:5:256 Balance in USD54:124:5:256 
BalanceInUSD54:124:6:256 Balance in USD 54:124:6:256 Balance in USD54:124:6:256 
Balance in USD54:124:6:256 Balance in USD 54:124:6:256 Balance in USD54:124:6:256 
BalanceInUSD54:124:7:256 Balance in USD 54:124:7:256 Balance in USD 54:124:7:256 
Balance in USD 54:124:7:256 Balance in USD54:124:7:256 Balance in USD54:124:7:256 
BalanceInUSD 54:73:1:256 Balance in USD54:73:1:256 Balance in USD54:73:1:256 Balance 
in USD 54:73:1:256 Balance in USD54:73:1:256 Balance in USD54:73:1:256 
BalanceInUSD54:73:2:256 Balance in USD 54:73:2:256 Balance in USD54:73:2:256 Balance 
in USD54:73:2:256  Balance in USD54:73:2:256 Balance in USD54:73:2:256 
BalanceInUSD54:73:3:256 Balance in USD 54:73:3:256 Balance in USD54:73:3:256 Balance 
in USD54:73:3:256 Balance in USD54:73:3:256 Balance in USD54:73:3:256 
BalanceInUSD54:73:4:256 Balance in USD 54:73:4:256 Balance in USD54:73:4:256 Balance 
in USD54:73:4:256 Balance in USD54:73:4:256 Balance in USD54:73:4:256 
BalanceInUSD54:73:5:256 Balance in USD 54:73:5:256 Balance in USD54:73:5:256 Balance 
in USD 54:73:5:256 Balance in USD54:73:5:256 Balance in USD54:73:5:256 BalanceInUSD 
54:73:6:256 Balance in USD54:73:6:256 Balance in USD54:73:6:256 Balance in USD 
54:73:6:256 Balance in USD54:73:6:256 Balance in USD54:73:6:256 BalanceInUSD 
54:73:7:256 Balance in USD54:73:7:256 Balance in USD54:73:7:256 Balance in USD 
54:73:7:256 Balance in USD54:73:7:256 Balance in USD54:73:7:256 BalanceInUSD 
54:74:1:256 Balance in USD 54:74:1:256 Balance in USD 54:74:1:256 Balance in 
USD54:74:1:256 Balance in USD54:74:1:256 Balance in USD54:74:1:256 
BalanceInUSD54:74:2:256 Balance in USD 54:74:2:256 Balance in USD54:74:2:256 Balance 
in USD54:74:2:256 Balance in USD54:74:2:256 Balance in USD 54:74:2:256 
BalanceInUSD54:74:3:256  Balance in USD54:74:3:256 Balance in USD54:74:3:256 Balance 
in USD54:74:3:256 Balance in USD 54:74:3:256 Balance in USD54:74:3:256 
BalanceInUSD54:74:4:256 Balance in USD54:74:4:256 Balance in USD54:74:4:256 Balance 
in USD 54:74:4:256 Balance in USD54:74:4:256 Balance in USD54:74:4:256 
BalanceInUSD54:74:5:256 Balance in USD54:74:5:256 Balance in USD 54:74:5:256 Balance 
in USD54:74:5:256 Balance in USD 54:74:5:256 Balance in USD 54:74:5:256 BalanceInUSD 



54:74:6:256 Balance in USD54:74:6:256 Balance in USD54:74:6:256 Balance in USD 
54:74:6:256 Balance in USD54:74:6:256 Balance in USD54:74:6:256 
BalanceInUSD54:74:7:256 Balance in USD54:74:7:256 Balance in USD 54:74:7:256 Balance 
in USD54:74:7:256 Balance in USD54:74:7:256 Balance in USD 54:74:7:256 BalanceInUSD 
54:12:0:256 Balance in USD54:12:0:256 Balance in USD54:12:0:256 Balance in USD 
54:12:0:256 Balance in USD54:12:0:256 BalanceInUSD54:125:1:256 Balance in 
USD54:125:1:256 Balance in USD54:125:1:256 Balance in USD54:125:1:256 Balance in 
USD 54:125:1:256 Balance in USD 54:125:1:256  BalanceInUSD54:125:2:256 Balance in 
USD54:125:2:256 Balance in USD54:125:2:256 Balance in USD 54:125:2:256 Balance in 
USD54:125:2:256 Balance in USD54:125:2:256 BalanceInUSD54:125:3:256 Balance in 
USD54:125:3:256 Balance in USD 54:125:3:256 Balance in USD54:125:3:256 Balance in 
USD54:125:3:256 Balance in USD54:125:3:256 BalanceInUSD54:125:4:256 Balance in USD 
54:125:4:256 Balance in USD54:125:4:256 Balance in USD 54:125:4:256 Balance in 
USD54:125:4:256 Balance in USD54:125:4:256 BalanceInUSD54:125:5:256 Balance in 
USD54:125:5:256 Balance in USD 54:125:5:256 Balance in USD54:125:5:256 Balance in 
USD54:125:5:256 Balance in USD54:125:5:256 BalanceInUSD54:125:6:256 Balance in USD 
54:125:6:256 Balance in USD54:125:6:256 Balance in USD54:125:6:256 Balance in USD 
54:125:6:256 Balance in USD 54:125:6:256 BalanceInUSD54:125:7:256 Balance in 
USD54:125:7:256 Balance in USD 54:125:7:256 Balance in USD54:125:7:256 Balance in 
USD54:125:7:256 Balance in USD54:125:7:256 BalanceInUSD54:75:1:256 Balance in 
USD54:75:1:256 Balance in USD 54:75:1:256 Balance in USD54:75:1:256  Balance in 
USD54:75:1:256 Balance in USD54:75:1:256 BalanceInUSD 54:75:2:256 Balance in 
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Balance in USD 58:98:85:359 BalanceInUSD 58:99:85:359 Balance in USD 58:99:85:359 
Balance in USD 58:99:85:359 Balance in USD58:99:85:359 Balance in USD58:99:85:359 



BalanceInUSD 58:88:85:359  Balance in USD58:88:85:359 Balance in USD58:88:85:359 
Balance in USD 58:88:85:359 Balance in USD58:88:85:359 BalanceInUSD58:89:85:359 
Balance in USD 58:89:85:359 Balance in USD58:89:85:359 Balance in USD58:89:85:359 
Balance in USD58:89:85:359 BalanceInUSD58:111:85:359 Balance in USD58:111:85:359 
Balance in USD58:111:85:359 BalanceInUSD 58:96:84:360 Balance in USD 58:96:84:360 
Balance in USD 58:96:84:360 Balance in USD58:96:84:360 BalanceInUSD58:97:84:360 
Balance in USD58:97:84:360 Balance in USD58:97:84:360 Balance in USD 58:97:84:360 
BalanceInUSD 58:88:84:360 Balance in USD 58:88:84:360 Balance in USD 58:88:84:360 
Balance in USD58:88:84:360 Balance in USD58:88:84:360 BalanceInUSD 58:89:84:360  
Balance in USD58:89:84:360 Balance in USD58:89:84:360 Balance in USD 58:89:84:360 
Balance in USD58:89:84:360 BalanceInUSD58:110:84:360 Balance in USD 58:110:84:360 
Balance in USD58:110:84:360 BalanceInUSD58:98:85:360 Balance in USD58:98:85:360 
Balance in USD58:98:85:360 Balance in USD58:98:85:360 Balance in USD58:98:85:360 
BalanceInUSD 58:99:85:360 Balance in USD 58:99:85:360 Balance in USD 58:99:85:360 
Balance in USD58:99:85:360 Balance in USD58:99:85:360 BalanceInUSD 58:88:85:360 
Balance in USD 58:88:85:360 Balance in USD 58:88:85:360 Balance in USD 58:88:85:360 
Balance in USD58:88:85:360 BalanceInUSD58:89:85:360 Balance in USD58:89:85:360 
Balance in USD58:89:85:360 Balance in USD 58:89:85:360  Balance in USD58:89:85:360 
BalanceInUSD58:111:85:360 Balance in USD 58:111:85:360 Balance in USD58:111:85:360 
BalanceInUSD58:96:84:0 Balance in USD58:96:84:0 Balance in USD 58:96:84:0 
BalanceInUSD58:97:84:0 Balance in USD58:97:84:0 Balance in USD58:97:84:0 
BalanceInUSD58:88:84:0 Balance in USD58:88:84:0 Balance in USD58:88:84:0 Balance in 
USD 58:88:84:0 BalanceInUSD58:89:84:0 Balance in USD58:89:84:0 Balance in 
USD58:89:84:0 Balance in USD58:89:84:0 BalanceInUSD 58:110:84:0 Balance in USD 
58:110:84:0 BalanceInUSD 58:98:85:0 Balance in USD58:98:85:0 Balance in USD58:98:85:0 
Balance in USD 58:98:85:0 BalanceInUSD58:99:85:0 Balance in USD58:99:85:0 Balance in 
USD58:99:85:0  Balance in USD58:99:85:0 BalanceInUSD58:88:85:0 Balance in USD 
58:88:85:0 Balance in USD58:88:85:0 Balance in USD58:88:85:0 BalanceInUSD 58:89:85:0 
Balance in USD58:89:85:0 Balance in USD58:89:85:0 Balance in USD58:89:85:0 
BalanceInUSD58:111:85:0 Balance in USD 58:111:85:0 NotionalOrBookValue 59:17:79:15 
Notional or Book Value 59:17:79:15 Notional or Book Value59:17:79:15 
NotionalOrBookValue59:90:79:15 Notional or Book Value59:90:79:15 Notional or Book 
Value59:90:79:15 NotionalOrBookValue 59:91:79:15 Notional or Book Value59:91:79:15 
Notional or Book Value59:91:79:15 NotionalOrBookValue 59:110:79:15 Notional or Book 
Value59:110:79:15 NotionalOrBookValue59:18:80:15 Notional or Book Value 59:18:80:15 
Notional or Book Value 59:18:80:15 NotionalOrBookValue59:93:80:15 Notional or Book 
Value59:93:80:15 Notional or Book Value 59:93:80:15 NotionalOrBookValue59:92:80:15 
Notional or Book Value59:92:80:15 Notional or Book Value 59:92:80:15 
NotionalOrBookValue59:111:80:15 Notional or Book Value59:111:80:15 
NotionalOrBookValue59:19:81:15 Notional or Book Value 59:19:81:15 Notional or Book 
Value59:19:81:15  NotionalOrBookValue59:20:81:15 Notional or Book Value59:20:81:15 
Notional or Book Value59:20:81:15 NotionalOrBookValue 59:21:81:15 Notional or Book 
Value59:21:81:15 Notional or Book Value59:21:81:15 NotionalOrBookValue59:22:81:15 
Notional or Book Value59:22:81:15 Notional or Book Value59:22:81:15 NotionalOrBookValue 
59:23:81:15 Notional or Book Value59:23:81:15 Notional or Book Value59:23:81:15 
NotionalOrBookValue59:26:81:15 Notional or Book Value59:26:81:15 Notional or Book Value 
59:26:81:15 NotionalOrBookValue59:27:81:15 Notional or Book Value 59:27:81:15 Notional 



or Book Value59:27:81:15 NotionalOrBookValue59:28:81:15 Notional or Book Value 
59:28:81:15 Notional or Book Value59:28:81:15 NotionalOrBookValue59:112:81:15 Notional 
or Book Value 59:112:81:15 NotionalOrBookValue59:113:81:15 BalanceInUSD60:1:86:361 
Balance in USD 60:1:86:361 Balance in USD60:1:86:361 Balance in USD60:1:86:361 
Balance in USD 60:1:86:361 Balance in USD60:1:86:361 BalanceInUSD60:40:86:361 
Balance in USD 60:40:86:361 Balance in USD 60:40:86:361 Balance in USD 60:40:86:361 
Balance in USD60:40:86:361 Balance in USD60:40:86:361 BalanceInUSD 60:94:86:361 
Balance in USD60:94:86:361 Balance in USD60:94:86:361 Balance in USD 60:94:86:361 
Balance in USD60:94:86:361 Balance in USD60:94:86:361 BalanceInUSD60:43:86:361 
Balance in USD 60:43:86:361 Balance in USD60:43:86:361 Balance in USD60:43:86:361  
Balance in USD60:43:86:361 Balance in USD60:43:86:361 BalanceInUSD60:106:0:361 
Balance in USD 60:106:0:361 Balance in USD60:106:0:361 Balance in USD60:106:0:361 
Balance in USD60:106:0:361 BalanceInUSD60:95:87:361 Balance in USD60:95:87:361 
Balance in USD 60:95:87:361 Balance in USD60:95:87:361 Balance in USD60:95:87:361 
Balance in USD60:95:87:361 BalanceInUSD60:96:87:361 Balance in USD60:96:87:361 
Balance in USD 60:96:87:361 Balance in USD60:96:87:361 Balance in USD 60:96:87:361 
Balance in USD60:96:87:361 BalanceInUSD60:126:87:361 Balance in USD 60:126:87:361 
Balance in USD60:126:87:361 Balance in USD60:126:87:361 Balance in USD 60:126:87:361 
Balance in USD 60:126:87:361 BalanceInUSD 60:97:87:361 Balance in USD60:97:87:361 
Balance in USD60:97:87:361 Balance in USD 60:97:87:361 Balance in USD60:97:87:361 
Balance in USD60:97:87:361 BalanceInUSD 60:58:87:361 Balance in USD 60:58:87:361 
Balance in USD 60:58:87:361 Balance in USD60:58:87:361 Balance in USD60:58:87:361 
Balance in USD 60:58:87:361 BalanceInUSD60:107:0:361 Balance in USD60:107:0:361 
Balance in USD 60:107:0:361 Balance in USD60:107:0:361 Balance in USD60:107:0:361 
BalanceInUSD60:60:88:361 Balance in USD 60:60:88:361 Balance in USD60:60:88:361 
Balance in USD60:60:88:361  BalanceInUSD60:1:89:361 Balance in USD60:1:89:361 
Balance in USD60:1:89:361 Balance in USD 60:1:89:361 Balance in USD60:1:89:361 
Balance in USD60:1:89:361 BalanceInUSD60:40:89:361 Balance in USD60:40:89:361 
Balance in USD60:40:89:361 Balance in USD 60:40:89:361 Balance in USD60:40:89:361 
Balance in USD60:40:89:361 BalanceInUSD60:94:89:361 Balance in USD60:94:89:361 
Balance in USD60:94:89:361 Balance in USD 60:94:89:361 Balance in USD60:94:89:361 
Balance in USD 60:94:89:361 BalanceInUSD60:43:89:361 Balance in USD60:43:89:361 
Balance in USD 60:43:89:361 Balance in USD60:43:89:361 Balance in USD60:43:89:361 
Balance in USD 60:43:89:361 BalanceInUSD60:108:0:361 Balance in USD60:108:0:361 
Balance in USD 60:108:0:361 Balance in USD60:108:0:361 Balance in USD60:108:0:361 
BalanceInUSD 60:1:90:361 Balance in USD60:1:90:361 Balance in USD60:1:90:361 Balance 
in USD 60:1:90:361 Balance in USD 60:1:90:361 Balance in USD 60:1:90:361 
BalanceInUSD60:40:90:361 Balance in USD60:40:90:361 Balance in USD 60:40:90:361 
Balance in USD60:40:90:361 Balance in USD60:40:90:361 Balance in USD 60:40:90:361 
BalanceInUSD60:126:90:361 Balance in USD60:126:90:361 Balance in USD60:126:90:361 
Balance in USD 60:126:90:361 Balance in USD60:126:90:361  Balance in 
USD60:126:90:361 BalanceInUSD60:43:90:361 Balance in USD60:43:90:361 Balance in 
USD 60:43:90:361 Balance in USD60:43:90:361 Balance in USD60:43:90:361 Balance in 
USD60:43:90:361 BalanceInUSD60:58:90:361 Balance in USD60:58:90:361 Balance in USD 
60:58:90:361 Balance in USD60:58:90:361 Balance in USD60:58:90:361 Balance in 
USD60:58:90:361 BalanceInUSD60:109:0:361 Balance in USD60:109:0:361 Balance in USD 
60:109:0:361 Balance in USD60:109:0:361 Balance in USD 60:109:0:361 



BalanceInUSD60:60:91:361 Balance in USD60:60:91:361 Balance in USD 60:60:91:361 
Balance in USD60:60:91:361 BalanceInUSD60:1:86:362 Balance in USD 60:1:86:362 
Balance in USD60:1:86:362 Balance in USD60:1:86:362 Balance in USD 60:1:86:362 
Balance in USD60:1:86:362 BalanceInUSD60:40:86:362 Balance in USD 60:40:86:362 
Balance in USD60:40:86:362 Balance in USD60:40:86:362 Balance in USD 60:40:86:362 
Balance in USD 60:40:86:362 BalanceInUSD 60:94:86:362 Balance in USD60:94:86:362 
Balance in USD60:94:86:362 Balance in USD 60:94:86:362 Balance in USD60:94:86:362 
Balance in USD60:94:86:362 BalanceInUSD 60:43:86:362 Balance in USD60:43:86:362 
Balance in USD60:43:86:362 Balance in USD60:43:86:362 Balance in USD 60:43:86:362 
Balance in USD60:43:86:362 BalanceInUSD60:106:0:362  Balance in USD60:106:0:362 
Balance in USD60:106:0:362 Balance in USD60:106:0:362 Balance in USD 60:106:0:362 
BalanceInUSD60:95:87:362 Balance in USD60:95:87:362 Balance in USD60:95:87:362 
Balance in USD60:95:87:362 Balance in USD60:95:87:362 Balance in USD 60:95:87:362 
BalanceInUSD60:96:87:362 Balance in USD60:96:87:362 Balance in USD60:96:87:362 
Balance in USD60:96:87:362 Balance in USD60:96:87:362 Balance in USD 60:96:87:362 
BalanceInUSD60:126:87:362 Balance in USD 60:126:87:362 Balance in USD60:126:87:362 
Balance in USD60:126:87:362 Balance in USD 60:126:87:362 Balance in USD 
60:126:87:362 BalanceInUSD 60:97:87:362 Balance in USD60:97:87:362 Balance in 
USD60:97:87:362 Balance in USD 60:97:87:362 Balance in USD60:97:87:362 Balance in 
USD60:97:87:362 BalanceInUSD 60:58:87:362 Balance in USD60:58:87:362 Balance in 
USD60:58:87:362 Balance in USD 60:58:87:362 Balance in USD 60:58:87:362 Balance in 
USD 60:58:87:362 BalanceInUSD60:107:0:362 Balance in USD60:107:0:362 Balance in 
USD 60:107:0:362 Balance in USD60:107:0:362 Balance in USD60:107:0:362 
BalanceInUSD 60:60:88:362 Balance in USD60:60:88:362 Balance in USD60:60:88:362 
Balance in USD60:60:88:362 BalanceInUSD 60:1:89:362 Balance in USD60:1:89:362 
Balance in USD60:1:89:362  Balance in USD60:1:89:362 Balance in USD60:1:89:362 
Balance in USD60:1:89:362 BalanceInUSD 60:40:89:362 Balance in USD60:40:89:362 
Balance in USD60:40:89:362 Balance in USD60:40:89:362 Balance in USD60:40:89:362 
Balance in USD60:40:89:362 BalanceInUSD 60:94:89:362 Balance in USD60:94:89:362 
Balance in USD60:94:89:362 Balance in USD60:94:89:362 Balance in USD60:94:89:362 
Balance in USD60:94:89:362 BalanceInUSD 60:43:89:362 Balance in USD60:43:89:362 
Balance in USD 60:43:89:362 Balance in USD60:43:89:362 Balance in USD60:43:89:362 
Balance in USD 60:43:89:362 BalanceInUSD60:108:0:362 Balance in USD60:108:0:362 
Balance in USD 60:108:0:362 Balance in USD60:108:0:362 Balance in USD60:108:0:362 
BalanceInUSD 60:1:90:362 Balance in USD60:1:90:362 Balance in USD60:1:90:362 Balance 
in USD 60:1:90:362 Balance in USD60:1:90:362 Balance in USD60:1:90:362 BalanceInUSD 
60:40:90:362 Balance in USD 60:40:90:362 Balance in USD 60:40:90:362 Balance in 
USD60:40:90:362 Balance in USD60:40:90:362 Balance in USD 60:40:90:362 
BalanceInUSD60:126:90:362 Balance in USD60:126:90:362 Balance in USD 60:126:90:362 
Balance in USD60:126:90:362 Balance in USD60:126:90:362 Balance in USD60:126:90:362 
BalanceInUSD60:43:90:362 Balance in USD60:43:90:362  Balance in USD60:43:90:362 
Balance in USD60:43:90:362 Balance in USD60:43:90:362 Balance in USD 60:43:90:362 
BalanceInUSD60:58:90:362 Balance in USD60:58:90:362 Balance in USD60:58:90:362 
Balance in USD60:58:90:362 Balance in USD60:58:90:362 Balance in USD 60:58:90:362 
BalanceInUSD60:109:0:362 Balance in USD60:109:0:362 Balance in USD60:109:0:362 
Balance in USD60:109:0:362 Balance in USD60:109:0:362 BalanceInUSD 60:60:91:362 
Balance in USD60:60:91:362 Balance in USD 60:60:91:362 Balance in USD60:60:91:362 



BalanceInUSD60:1:86:363 Balance in USD 60:1:86:363 Balance in USD60:1:86:363 Balance 
in USD60:1:86:363 Balance in USD 60:1:86:363 Balance in USD60:1:86:363 
BalanceInUSD60:40:86:363 Balance in USD 60:40:86:363 Balance in USD60:40:86:363 
Balance in USD60:40:86:363 Balance in USD 60:40:86:363 Balance in USD60:40:86:363 
BalanceInUSD60:94:86:363 Balance in USD 60:94:86:363 Balance in USD 60:94:86:363 
Balance in USD 60:94:86:363 Balance in USD60:94:86:363 Balance in USD60:94:86:363 
BalanceInUSD 60:43:86:363 Balance in USD60:43:86:363 Balance in USD60:43:86:363 
Balance in USD 60:43:86:363 Balance in USD60:43:86:363 Balance in USD60:43:86:363 
BalanceInUSD60:106:0:363 Balance in USD 60:106:0:363 Balance in USD60:106:0:363 
Balance in USD60:106:0:363  Balance in USD60:106:0:363 BalanceInUSD60:95:87:363 
Balance in USD60:95:87:363 Balance in USD 60:95:87:363 Balance in USD60:95:87:363 
Balance in USD60:95:87:363 Balance in USD60:95:87:363 BalanceInUSD60:96:87:363 
Balance in USD60:96:87:363 Balance in USD 60:96:87:363 Balance in USD60:96:87:363 
Balance in USD60:96:87:363 Balance in USD60:96:87:363 BalanceInUSD60:126:87:363 
Balance in USD60:126:87:363 Balance in USD 60:126:87:363 Balance in USD60:126:87:363 
Balance in USD 60:126:87:363 Balance in USD 60:126:87:363 BalanceInUSD 60:97:87:363 
Balance in USD60:97:87:363 Balance in USD60:97:87:363 Balance in USD 60:97:87:363 
Balance in USD60:97:87:363 Balance in USD60:97:87:363 BalanceInUSD 60:58:87:363 
Balance in USD60:58:87:363 Balance in USD60:58:87:363 Balance in USD 60:58:87:363 
Balance in USD60:58:87:363 Balance in USD60:58:87:363 BalanceInUSD 60:107:0:363 
Balance in USD 60:107:0:363 Balance in USD 60:107:0:363 Balance in USD60:107:0:363 
Balance in USD60:107:0:363 BalanceInUSD 60:60:88:363 Balance in USD60:60:88:363 
Balance in USD60:60:88:363 Balance in USD 60:60:88:363 BalanceInUSD60:1:89:363 
Balance in USD60:1:89:363 Balance in USD60:1:89:363 Balance in USD 60:1:89:363 
Balance in USD60:1:89:363 Balance in USD60:1:89:363  BalanceInUSD60:40:89:363 
Balance in USD60:40:89:363 Balance in USD60:40:89:363 Balance in USD 60:40:89:363 
Balance in USD60:40:89:363 Balance in USD60:40:89:363 BalanceInUSD60:94:89:363 
Balance in USD60:94:89:363 Balance in USD60:94:89:363 Balance in USD 60:94:89:363 
Balance in USD60:94:89:363 Balance in USD60:94:89:363 BalanceInUSD60:43:89:363 
Balance in USD60:43:89:363 Balance in USD60:43:89:363 Balance in USD 60:43:89:363 
Balance in USD60:43:89:363 Balance in USD 60:43:89:363 BalanceInUSD60:108:0:363 
Balance in USD60:108:0:363 Balance in USD 60:108:0:363 Balance in USD60:108:0:363 
Balance in USD60:108:0:363 BalanceInUSD 60:1:90:363 Balance in USD60:1:90:363 
Balance in USD60:1:90:363 Balance in USD 60:1:90:363 Balance in USD60:1:90:363 
Balance in USD60:1:90:363 BalanceInUSD 60:40:90:363 Balance in USD60:40:90:363 
Balance in USD60:40:90:363 Balance in USD 60:40:90:363 Balance in USD 60:40:90:363 
Balance in USD 60:40:90:363 BalanceInUSD60:126:90:363 Balance in USD60:126:90:363 
Balance in USD 60:126:90:363 Balance in USD60:126:90:363 Balance in USD60:126:90:363 
Balance in USD60:126:90:363 BalanceInUSD60:43:90:363 Balance in USD60:43:90:363 
Balance in USD 60:43:90:363 Balance in USD60:43:90:363 Balance in USD60:43:90:363  
Balance in USD60:43:90:363 BalanceInUSD60:58:90:363 Balance in USD60:58:90:363 
Balance in USD 60:58:90:363 Balance in USD60:58:90:363 Balance in USD60:58:90:363 
Balance in USD60:58:90:363 BalanceInUSD60:109:0:363 Balance in USD60:109:0:363 
Balance in USD 60:109:0:363 Balance in USD60:109:0:363 Balance in USD60:109:0:363 
BalanceInUSD60:60:91:363 Balance in USD60:60:91:363 Balance in USD60:60:91:363 
Balance in USD 60:60:91:363 BalanceInUSD60:1:86:364 Balance in USD 60:1:86:364 
Balance in USD60:1:86:364 Balance in USD60:1:86:364 Balance in USD 60:1:86:364 



Balance in USD60:1:86:364 BalanceInUSD60:40:86:364 Balance in USD 60:40:86:364 
Balance in USD60:40:86:364 Balance in USD60:40:86:364 Balance in USD 60:40:86:364 
Balance in USD60:40:86:364 BalanceInUSD60:94:86:364 Balance in USD 60:94:86:364 
Balance in USD60:94:86:364 Balance in USD60:94:86:364 Balance in USD 60:94:86:364 
Balance in USD 60:94:86:364 BalanceInUSD 60:43:86:364 Balance in USD60:43:86:364 
Balance in USD60:43:86:364 Balance in USD 60:43:86:364 Balance in USD60:43:86:364 
Balance in USD60:43:86:364 BalanceInUSD 60:106:0:364 Balance in USD60:106:0:364 
Balance in USD60:106:0:364 Balance in USD60:106:0:364 Balance in USD 60:106:0:364 
BalanceInUSD60:95:87:364 Balance in USD60:95:87:364  Balance in USD60:95:87:364 
Balance in USD60:95:87:364 Balance in USD60:95:87:364 Balance in USD 60:95:87:364 
BalanceInUSD60:96:87:364 Balance in USD60:96:87:364 Balance in USD60:96:87:364 
Balance in USD60:96:87:364 Balance in USD60:96:87:364 Balance in USD 60:96:87:364 
BalanceInUSD60:126:87:364 Balance in USD60:126:87:364 Balance in USD60:126:87:364 
Balance in USD60:126:87:364 Balance in USD60:126:87:364 Balance in USD60:126:87:364 
BalanceInUSD 60:97:87:364 Balance in USD60:97:87:364 Balance in USD60:97:87:364 
Balance in USD 60:97:87:364 Balance in USD60:97:87:364 Balance in USD60:97:87:364 
BalanceInUSD 60:58:87:364 Balance in USD60:58:87:364 Balance in USD60:58:87:364 
Balance in USD 60:58:87:364 Balance in USD60:58:87:364 Balance in USD60:58:87:364 
BalanceInUSD 60:107:0:364 Balance in USD60:107:0:364 Balance in USD60:107:0:364 
Balance in USD 60:107:0:364 Balance in USD 60:107:0:364 BalanceInUSD 60:60:88:364 
Balance in USD60:60:88:364 Balance in USD60:60:88:364 Balance in USD 60:60:88:364 
BalanceInUSD60:1:89:364 Balance in USD60:1:89:364 Balance in USD 60:1:89:364 Balance 
in USD60:1:89:364 Balance in USD60:1:89:364 Balance in USD60:1:89:364 BalanceInUSD 
60:40:89:364 Balance in USD60:40:89:364 Balance in USD60:40:89:364  Balance in 
USD60:40:89:364 Balance in USD60:40:89:364 Balance in USD60:40:89:364 BalanceInUSD 
60:94:89:364 Balance in USD60:94:89:364 Balance in USD60:94:89:364 Balance in 
USD60:94:89:364 Balance in USD60:94:89:364 Balance in USD60:94:89:364 BalanceInUSD 
60:43:89:364 Balance in USD60:43:89:364 Balance in USD60:43:89:364 Balance in 
USD60:43:89:364 Balance in USD60:43:89:364 Balance in USD60:43:89:364 BalanceInUSD 
60:108:0:364 Balance in USD60:108:0:364 Balance in USD 60:108:0:364 Balance in 
USD60:108:0:364 Balance in USD60:108:0:364 BalanceInUSD 60:1:90:364 Balance in 
USD60:1:90:364 Balance in USD60:1:90:364 Balance in USD 60:1:90:364 Balance in 
USD60:1:90:364 Balance in USD60:1:90:364 BalanceInUSD 60:40:90:364 Balance in 
USD60:40:90:364 Balance in USD60:40:90:364 Balance in USD 60:40:90:364 Balance in 
USD60:40:90:364 Balance in USD60:40:90:364 BalanceInUSD 60:126:90:364 Balance in 
USD 60:126:90:364 Balance in USD 60:126:90:364 Balance in USD60:126:90:364 Balance 
in USD60:126:90:364 Balance in USD60:126:90:364 BalanceInUSD60:43:90:364 Balance in 
USD 60:43:90:364 Balance in USD60:43:90:364 Balance in USD60:43:90:364 Balance in 
USD60:43:90:364 Balance in USD 60:43:90:364 BalanceInUSD60:58:90:364 Balance in 
USD60:58:90:364  Balance in USD60:58:90:364 Balance in USD60:58:90:364 Balance in 
USD60:58:90:364 Balance in USD 60:58:90:364 BalanceInUSD60:109:0:364 Balance in 
USD60:109:0:364 Balance in USD60:109:0:364 Balance in USD60:109:0:364 Balance in 
USD60:109:0:364 BalanceInUSD 60:60:91:364 Balance in USD60:60:91:364 Balance in 
USD60:60:91:364 Balance in USD60:60:91:364 BalanceInUSD60:1:86:365 Balance in 
USD60:1:86:365 Balance in USD 60:1:86:365 Balance in USD60:1:86:365 Balance in USD 
60:1:86:365 Balance in USD60:1:86:365 BalanceInUSD60:40:86:365 Balance in USD 
60:40:86:365 Balance in USD60:40:86:365 Balance in USD60:40:86:365 Balance in USD 



60:40:86:365 Balance in USD60:40:86:365 BalanceInUSD60:94:86:365 Balance in USD 
60:94:86:365 Balance in USD60:94:86:365 Balance in USD60:94:86:365 Balance in USD 
60:94:86:365 Balance in USD60:94:86:365 BalanceInUSD60:43:86:365 Balance in USD 
60:43:86:365 Balance in USD 60:43:86:365 Balance in USD 60:43:86:365 Balance in 
USD60:43:86:365 Balance in USD60:43:86:365 BalanceInUSD 60:106:0:365 Balance in 
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Rate QPR - Interest Rate QPR - Interest Rate  QPR - Interest Rate QPR - Interest Rate QPR 



- Interest Rate QPR - Interest Rate QPR - Interest Rate QPR - Interest Rate QPR - Interest 
Rate QPR - Interest Rate QPR - Interest Rate QPR - Interest Rate QPR - Interest Rate QPR 
- Interest Rate QPR - Interest Rate QPR - Interest Rate QPR - Interest Rate QPR - Interest 
Rate QPR - Interest Rate QPR - Interest Rate QPR - Interest Rate QPR - Interest Rate QPR 
- Interest Rate QPR - Interest Rate QPR - Interest Rate QPR - Interest Rate QPR - Interest 
Rate QPR - Interest Rate QPR - Interest Rate QPR - Interest Rate QPR - Interest Rate QPR 
- Interest Rate QPR - Interest Rate QPR - Interest Rate QPR - Interest Rate QPR - Interest 
Rate QPR - Interest Rate QPR - Interest Rate QPR - Interest Rate QPR - Interest Rate  QPR 
- Interest Rate QPR - Interest Rate QPR - Interest Rate QPR - Interest Rate QPR - Interest 
Rate QPR - Interest Rate QPR - Interest Rate QPR - Interest Rate QPR - Interest Rate QPR 
- Interest Rate QPR - Interest Rate QPR - Interest Rate QPR - Interest Rate QPR - Interest 
Rate QPR - Interest Rate QPR - Interest Rate QPR - Interest Rate QPR - Interest Rate QPR 
- Interest Rate QPR - Interest Rate QPR - Interest Rate QPR - Interest Rate QPR - Interest 
Rate QPR - Interest Rate QPR - Interest Rate QPR - Interest Rate QPR - Interest Rate QPR 
- Interest Rate QPR - Interest Rate QPR - Interest Rate QPR - Interest Rate QPR - Interest 
Rate QPR - Interest Rate QPR - Interest Rate QPR - Interest Rate QPR - Interest Rate QPR 
- Interest Rate QPR - Interest Rate  QPR - Interest Rate QPR - Interest Rate QPR - Interest 
Rate QPR - Interest Rate QPR - Interest Rate QPR - Interest Rate QPR - Interest Rate QPR 
- Interest Rate QPR - Interest Rate QPR - Interest Rate QPR - Interest Rate QPR - Interest 
Rate QPR - Interest Rate QPR - Interest Rate QPR - Interest Rate QPR - Interest Rate QPR 
- Interest Rate QPR - Interest Rate QPR - Interest Rate QPR - Interest Rate QPR - Interest 
Rate QPR - Interest Rate QPR - Interest Rate QPR - Interest Rate QPR - Interest Rate QPR 
- Interest Rate QPR - Interest Rate QPR - Interest Rate QPR - Interest Rate QPR - Interest 
Rate QPR - Interest Rate QPR - Interest Rate QPR - Interest Rate QPR - Interest Rate QPR 
- Interest Rate QPR - Interest Rate QPR - Interest Rate QPR - Interest Rate  QPR - Interest 
Rate QPR - Interest Rate QPR - Interest Rate QPR - Interest Rate QPR - Interest Rate QPR 
- Interest Rate QPR - Interest Rate QPR - Interest Rate QPR - Interest Rate QPR - Interest 
Rate QPR - Interest Rate QPR - Interest Rate QPR - Interest Rate QPR - Interest Rate QPR 
- Interest Rate QPR - Interest Rate QPR - Interest Rate QPR - Interest Rate QPR - Interest 
Rate QPR - Interest Rate QPR - Interest Rate QPR - Interest Rate QPR - Interest Rate QPR 
- Interest Rate QPR - Interest Rate QPR - Interest Rate QPR - Interest Rate QPR - Interest 
Rate QPR - Interest Rate QPR - Interest Rate QPR - Interest Rate QPR - Interest Rate QPR 
- Interest Rate QPR - Interest Rate QPR - Interest Rate QPR - Interest Rate QPR - Interest 
Rate QPR - Interest Rate  QPR - Interest Rate QPR - Interest Rate QPR - Interest Rate QPR 
- Interest Rate QPR - Interest Rate QPR - Interest Rate QPR - Interest Rate QPR - Interest 
Rate QPR - Interest Rate QPR - Interest Rate QPR - Interest Rate QPR - Interest Rate QPR 
- Interest Rate QPR - Interest Rate QPR - Interest Rate QPR - Interest Rate QPR - Interest 
Rate QPR - Interest Rate QPR - Interest Rate QPR - Interest Rate QPR - Interest Rate QPR 
- Interest Rate QPR - Interest Rate QPR - Interest Rate QPR - Interest Rate QPR - Interest 
Rate QPR - Interest Rate QPR - Interest Rate QPR - Interest Rate QPR - Interest Rate QPR 
- Interest Rate QPR - Interest Rate QPR - Interest Rate QPR - Interest Rate QPR - Interest 
Rate QPR - Interest Rate QPR - Interest Rate QPR - Interest Rate  QPR - Interest Rate QPR 
- Interest Rate QPR - Interest Rate QPR - Interest Rate QPR - Interest Rate QPR - Interest 
Rate QPR - Interest Rate QPR - Interest Rate QPR - Interest Rate QPR - Interest Rate QPR 
- Interest Rate QPR - Interest Rate QPR - Interest Rate QPR - Interest Rate QPR - Interest 
Rate QPR - Interest Rate QPR - Interest Rate QPR - Interest Rate QPR - Interest Rate QPR 
- Interest Rate QPR - Interest Rate QPR - Interest Rate QPR - Interest Rate QPR - Interest 



Rate QPR - Interest Rate QPR - Interest Rate QPR - Interest Rate QPR - Interest Rate QPR 
- Interest Rate QPR - Interest Rate QPR - Interest Rate QPR - Interest Rate QPR - Interest 
Rate QPR - Interest Rate QPR - Interest Rate QPR - Interest Rate QPR - Interest Rate QPR 
- Interest Rate QPR - Interest Rate  QPR - Interest Rate QPR - Interest Rate QPR - Interest 
Rate QPR - Interest Rate QPR - Interest Rate QPR - Interest Rate QPR - Interest Rate QPR 
- Interest Rate QPR - Interest Rate QPR - Interest Rate QPR - Interest Rate QPR - Interest 
Rate QPR - Interest Rate QPR - Interest Rate QPR - Interest Rate QPR - Interest Rate QPR 
- Interest Rate QPR - Interest Rate QPR - Interest Rate QPR - Interest Rate QPR - Interest 
Rate QPR - Interest Rate QPR - Interest Rate QPR - Interest Rate QPR - Interest Rate QPR 
- Interest Rate QPR - Interest Rate QPR - Interest Rate QPR - Interest Rate QPR - Interest 
Rate QPR - Interest Rate QPR - Interest Rate QPR - Interest Rate QPR - Interest Rate QPR 
- Interest Rate QPR - Interest Rate QPR - Interest Rate QPR - Interest Rate  QPR - Interest 
Rate QPR - Interest Rate QPR - Interest Rate QPR - Interest Rate QPR - Interest Rate QPR 
- Interest Rate QPR - Interest Rate QPR - Interest Rate QPR - Interest Rate QPR - Interest 
Rate QPR - Interest Rate QPR - Interest Rate QPR - Interest Rate QPR - Interest Rate QPR 
- Interest Rate QPR - Interest Rate QPR - Interest Rate QPR - Interest Rate QPR - Interest 
Rate QPR - Interest Rate QPR - Interest Rate QPR - Interest Rate QPR - Interest Rate QPR 
- Interest Rate QPR - Interest Rate QPR - Interest Rate QPR - Interest Rate QPR - Interest 
Rate QPR - Interest Rate QPR - Interest Rate QPR - Interest Rate QPR - Interest Rate QPR 
- Interest Rate QPR - Interest Rate QPR - Interest Rate QPR - Interest Rate QPR - Interest 
Rate QPR - Interest Rate  QPR - Interest Rate QPR - Interest Rate QPR - Interest Rate QPR 
- Interest Rate QPR - Interest Rate QPR - Interest Rate QPR - Interest Rate QPR - Interest 
Rate QPR - Interest Rate QPR - Interest Rate QPR - Interest Rate QPR - Interest Rate QPR 
- Interest Rate QPR - Interest Rate QPR - Interest Rate QPR - Interest Rate QPR - Interest 
Rate QPR - Interest Rate QPR - Interest Rate QPR - Interest Rate QPR - Interest Rate QPR 
- Interest Rate QPR - Interest Rate QPR - Interest Rate QPR - Interest Rate QPR - Interest 
Rate QPR - Interest Rate QPR - Interest Rate QPR - Interest Rate QPR - Interest Rate QPR 
- Interest Rate QPR - Interest Rate QPR - Interest Rate  QPR - Interest Rate QPR - Interest 
Rate QPR - Interest Rate QPR - Interest Rate QPR - Interest Rate QPR - Interest Rate QPR 
- Interest Rate QPR - Interest Rate QPR - Interest Rate QPR - Interest Rate QPR - Interest 
Rate QPR - Interest Rate QPR - Interest Rate QPR - Interest Rate QPR - Interest Rate QPR 
- Interest Rate QPR - Interest Rate QPR - Interest Rate QPR - Interest Rate QPR - Interest 
Rate QPR - Interest Rate QPR - Interest Rate QPR - Interest Rate QPR - Interest Rate QPR 
- Interest Rate QPR - Interest Rate QPR - Interest Rate QPR - Interest Rate QPR - Interest 
Rate QPR - Interest Rate QPR - Interest Rate QPR - Interest Rate  QPR - Interest Rate QPR 
- Interest Rate QPR - Interest Rate QPR - Interest Rate QPR - Interest Rate QPR - Interest 
Rate QPR - Interest Rate QPR - Interest Rate QPR - Interest Rate QPR - Interest Rate QPR 
- Interest Rate QPR - Interest Rate QPR - Interest Rate QPR - Interest Rate QPR - Interest 
Rate QPR - Interest Rate QPR - Interest Rate QPR - Interest Rate QPR - Interest Rate QPR 
- Interest Rate QPR - Interest Rate QPR - Interest Rate QPR - Interest Rate QPR - Interest 
Rate QPR - Interest Rate QPR - Interest Rate QPR - Interest Rate QPR - Interest Rate QPR 
- Interest Rate QPR - Interest Rate QPR - Interest Rate QPR - Interest Rate QPR - Interest 
Rate  QPR - Interest Rate QPR - Interest Rate QPR - Interest Rate QPR - Interest Rate QPR 
- Interest Rate QPR - Interest Rate QPR - Interest Rate QPR - Interest Rate QPR - Interest 
Rate QPR - Interest Rate QPR - Interest Rate QPR - Interest Rate QPR - Interest Rate QPR 
- Interest Rate QPR - Interest Rate QPR - Interest Rate QPR - Interest Rate QPR - Interest 
Rate QPR - Interest Rate QPR - Interest Rate QPR - Interest Rate QPR - Interest Rate QPR 



- Interest Rate QPR - Interest Rate QPR - Interest Rate QPR - Interest Rate QPR - Interest 
Rate QPR - Interest Rate QPR - Interest Rate QPR - Interest Rate QPR - Interest Rate QPR 
- Interest Rate QPR - Interest Rate QPR - Interest Rate  QPR - Interest Rate QPR - Interest 
Rate QPR - Interest Rate QPR - Interest Rate QPR - Interest Rate QPR - Interest Rate QPR 
- Interest Rate QPR - Interest Rate QPR - Interest Rate QPR - Interest Rate QPR - Interest 
Rate QPR - Interest Rate QPR - Interest Rate QPR - Interest Rate QPR - Interest Rate QPR 
- Interest Rate QPR - Interest Rate QPR - Interest Rate QPR - Interest Rate QPR - Interest 
Rate QPR - Interest Rate QPR - Interest Rate QPR - Interest Rate QPR - Interest Rate QPR 
- Interest Rate QPR - Interest Rate QPR - Interest Rate QPR - Interest Rate QPR - Interest 
Rate QPR - Interest Rate QPR - Interest Rate QPR - Interest Rate QPR - Interest Rate QPR 
- Interest Rate QPR - Interest Rate QPR - Interest Rate  QPR - Interest Rate QPR - Interest 
Rate QPR - Interest Rate QPR - Interest Rate QPR - Interest Rate QPR - Interest Rate QPR 
- Interest Rate QPR - Interest Rate QPR - Interest Rate QPR - Interest Rate QPR - Interest 
Rate QPR - Interest Rate QPR - Interest Rate QPR - Interest Rate QPR - Interest Rate QPR 
- Interest Rate QPR - Interest Rate QPR - Interest Rate QPR - Interest Rate QPR - Interest 
Rate QPR - Interest Rate QPR - Interest Rate QPR - Interest Rate QPR - Interest Rate QPR 
- Interest Rate QPR - Interest Rate QPR - Interest Rate QPR - Interest Rate QPR - Interest 
Rate QPR - Interest Rate QPR - Interest Rate QPR - Interest Rate QPR - Interest Rate QPR 
- Interest Rate QPR - Interest Rate  DimensionMember Market Risk CategoryInterest Rate 
Risk Currency (Interest Rate Risk)*Fill-In* Market Risk CategoryEquity Risk National Market 
(Equity Risk)*Fill-In* Market Risk CategoryForeign Exchange Risk & Gold Currency (Foreign 
Exchange Risk)*Fill-In* PillarPillar 1 Overall Risk CategoryCredit Risk PillarPillar 1 Overall 
Risk CategoryOperational Risk PillarPillar 1 Overall Risk CategoryMarket Risk PillarPillar 1 
Available CapitalTier 1 Capital (after appropriate deductions)  Available CapitalNet Tier 1 and 
Net Tier 2 Capital Available CapitalTier 3 Capital Minimum Capital Allocation CategoryMarket 
Risk Requirement Minimum Capital Allocation Sub-categoryMinimum Tier 1 to Support 
Trading Book Minimum Capital Allocation CategoryMarket Risk Requirement Minimum 
Capital Allocation Sub-categoryEligible Tier 3 Capital Minimum Capital Allocation 
CategoryMarket Risk Requirement Minimum Capital Allocation Sub-categoryOther Tier 2 or 
Tier 1 Capital Minimum Capital Allocation CategoryCredit & Operational Risk Requirement 
Minimum Capital Allocation Sub-categoryTier 1 & Tier 2 Eligible CapitalNet Tier 1 Capital 
(used) Eligible CapitalNet Tier 2 Capital (used) Eligible CapitalEligible Tier 3 Capital (used) 
Tier 1 CapitalPaid up Capital Tier 1 CapitalDisclosed Reserves Tier 1 CapitalDisclosed 
Reserves Disclosed ReservesShare Premium Tier 1 CapitalDisclosed Reserves Disclosed 
ReservesRetained Earnings Tier 1 CapitalDisclosed Reserves Disclosed ReservesCurrent 
Year's Earnings (Audited) Tier 1 CapitalDisclosed Reserves Disclosed ReservesGeneral 
Reserves  Tier 1 CapitalDisclosed Reserves Disclosed ReservesForeign Currency Translation 
Gains Tier 1 CapitalPaid-up Perpetual Non-cumulative  Preference Shares Tier 1 
CapitalEligible Innovative Instruments Tier 1 CapitalMinority Interest Tier 1 CapitalOther Tier 1 
Capital Deductions from Tier 1 CapitalGoodwill Deductions from Tier 1 CapitalIntangible 
Assets Deductions from Tier 1 CapitalIncrease in Equity Capital Resulting from a  
Securitisation Exposure Deductions from Tier 1 Capital50/50 Pro Rata Basis Deduction 
Deductions from Tier 1 CapitalUnrealised Losses on AFS Equity Securities Deductions from 
Tier 1 CapitalOther Tier 1 Deductions Upper / Lower TierUpper Tier Tier 2 CapitalPerpetual 
Cumulative Preference Shares Upper / Lower TierUpper Tier Tier 2 CapitalPerpetual 
Cumulative Subordinated Debt Upper / Lower TierUpper Tier Tier 2 CapitalExcess on 
Innovative Instruments Upper / Lower TierUpper Tier Tier 2 CapitalGeneral Provisions Upper / 



Lower TierUpper Tier Tier 2 CapitalAsset Revaluation Reserves Upper / Lower TierUpper Tier 
 Tier 2 CapitalAsset Revaluation Reserves Asset Revaluation ReservesUnrealised Gains on 
Long Term Holdings of  Equity Securities Upper / Lower TierUpper Tier Tier 2 CapitalAsset 
Revaluation Reserves Asset Revaluation ReservesInvestments in Significant Investments /  
Joint Ventures / Subsidiaries Upper / Lower TierUpper Tier Tier 2 CapitalOther Upper Tier 2 
Investments Upper / Lower TierUpper Tier Upper / Lower TierLower Tier Tier 2 CapitalTerm 
Subordinated Debt Upper / Lower TierLower Tier Tier 2 CapitalLimited Life Preference Shares 
Upper / Lower TierLower Tier Tier 2 CapitalOther Lower Tier 2 Instruments Upper / Lower 
TierLower Tier Deductions from Tier 2 Capital50/50 Pro Rata Basis Deduction Deductions 
from Tier 2 CapitalOther Tier 2 Deductions Deductions from Tier 1 and Tier 2 
CapitalOff-Balance Sheet Items Deductions from Tier 1 and Tier 2 CapitalSecurities 
Financing Transactions Deductions from Tier 1 and Tier 2 CapitalUnsettled Non-DvP 
Transactions Deductions from Tier 1 and Tier 2 CapitalInvestments in Unconsolidated 
Banking and  Financial Subsidiaries  Deductions from Tier 1 and Tier 2 CapitalSignificant 
Minority Interests in Other  Financial Institutions Deductions from Tier 1 and Tier 2 
CapitalReciprocal Holdings of Other Banks' Capital Deductions from Tier 1 and Tier 2 
CapitalInvestments in Other Banks that Exceed the  20% Threshold Deductions from Tier 1 
and Tier 2 CapitalInvestments in Commercial Entities that  Exceed Respective Threshold 
Deductions from Tier 1 and Tier 2 CapitalAll Deductions Relating to Securitisations 
Deductions from Tier 1 and Tier 2 CapitalOther Deductions Overall Risk CategoryOperational 
Risk Operational Risk ApproachBasic Indicator Approach Overall Risk CategoryOperational 
Risk Operational Risk ApproachStandardised Approach Overall Risk CategoryOperational 
Risk Operational Risk ApproachAlternative Standardised Approach Overall Risk 
CategoryMarket Risk Market Risk CategoryForeign Exchange Risk & Gold Overall Risk 
CategoryMarket Risk Market Risk CategoryCommodity Risk Overall Risk CategoryMarket 
Risk Market Risk CategoryInterest Rate Risk Interest Rate Risk MethodologyMaturity Method 
Overall Risk CategoryMarket Risk  Market Risk CategoryInterest Rate Risk Interest Rate Risk 
MethodologyDuration Method Overall Risk CategoryMarket Risk Market Risk CategoryEquity 
Risk Overall Risk CategoryMarket Risk Market Risk CategoryCorrelation Trading Portfolio 
Overall Risk CategoryCredit Risk CreditRiskCategoryBalance Sheet Items Balance Sheet 
Item TypeCash Items Overall Risk CategoryCredit Risk CreditRiskCategoryBalance Sheet 
Items Balance Sheet Item TypeClaims on Sovereigns Overall Risk CategoryCredit Risk 
CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on Non Central 
Government Public  Sector Entities (PSEs) Overall Risk CategoryCredit Risk 
CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on Multilateral 
Development Banks  (MDBs) Overall Risk CategoryCredit Risk CreditRiskCategoryBalance 
Sheet Items Balance Sheet Item TypeClaims on Banks and Security Firms Overall Risk 
CategoryCredit Risk CreditRiskCategoryBalance Sheet Items Balance Sheet Item 
TypeClaims on Corporates and Security Firms Overall Risk CategoryCredit Risk 
CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on Short Term 
Issue Specific Overall Risk CategoryCredit Risk CreditRiskCategoryBalance Sheet Items 
Balance Sheet Item TypeClaims on Retail Portfolio Overall Risk CategoryCredit Risk  
CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims Secured by 
Residential Property Overall Risk CategoryCredit Risk CreditRiskCategoryBalance Sheet 
Items Balance Sheet Item TypeClaims Secured by Commercial Real Estate Overall Risk 
CategoryCredit Risk CreditRiskCategoryBalance Sheet Items Balance Sheet Item 
TypeClaims Secured on Higher Risk Categories &  Other Assets Overall Risk CategoryCredit 



Risk CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypePast Due Exposures 
Overall Risk CategoryCredit Risk CreditRiskCategoryBalance Sheet Items Overall Risk 
CategoryCredit Risk CreditRiskCategoryOff-Balance Sheet Items Overall Risk 
CategoryCredit Risk CreditRiskCategoryCounterparty Credit Risk Overall Risk 
CategoryCredit Risk CreditRiskCategoryUnsettled Transactions Overall Risk CategoryCredit 
Risk CreditRiskCategorySecuritisations Overall Risk CategoryCredit Risk Overall Risk 
CategoryOperational Risk Operational Risk ApproachBasic Indicator Approach Overall Risk 
CategoryOperational Risk Operational Risk ApproachStandardised Approach Overall Risk 
CategoryOperational Risk Operational Risk ApproachAlternative Standardised Approach  
Overall Risk CategoryOperational Risk Overall Risk CategoryMarket Risk Market Risk 
CategoryForeign Exchange Risk & Gold Overall Risk CategoryMarket Risk Market Risk 
CategoryCommodity Risk Overall Risk CategoryMarket Risk Market Risk CategoryInterest 
Rate Risk Interest Rate Risk MethodologyMaturity Method Overall Risk CategoryMarket Risk 
Market Risk CategoryInterest Rate Risk Interest Rate Risk MethodologyDuration Method 
Overall Risk CategoryMarket Risk Market Risk CategoryEquity Risk Overall Risk 
CategoryMarket Risk Market Risk CategoryCorrelation Trading Portfolio Overall Risk 
CategoryMarket Risk CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeCash 
Items Cash ItemsCash and Cash Equivalents Risk WeightRisk Weight 0% 
CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeCash Items Cash 
ItemsGold Bullion Risk WeightRisk Weight 0% CreditRiskCategoryBalance Sheet Items 
Balance Sheet Item TypeCash Items Cash ItemsReceivable Funds from DvP Transactions 
Risk WeightRisk Weight 0% CreditRiskCategoryBalance Sheet Items Balance Sheet Item 
TypeCash Items Cash ItemsCheques and Other Items in Process of  Collection Risk 
WeightRisk Weight 20%  CreditRiskCategoryBalance Sheet Items Balance Sheet Item 
TypeCash Items Cash ItemsCash and Cash Equivalents Risk WeightRisk Weight 0% 
CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeCash Items Cash 
ItemsGold Bullion Risk WeightRisk Weight 0% CreditRiskCategoryBalance Sheet Items 
Balance Sheet Item TypeCash Items Cash ItemsReceivable Funds from DvP Transactions 
Risk WeightRisk Weight 0% CreditRiskCategoryBalance Sheet Items Balance Sheet Item 
TypeCash Items Cash ItemsCheques and Other Items in Process of  Collection Risk 
WeightRisk Weight 20% CreditRiskCategoryBalance Sheet Items Balance Sheet Item 
TypeCash Items CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on 
Sovereigns Ratings Issued by Ratings AgenciesAAA to AA- / Aaa to Aa3 Risk WeightRisk 
Weight 0% CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on 
Sovereigns Ratings Issued by Ratings AgenciesAto A- / A1 to A3 Risk WeightRisk Weight 
20% CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on Sovereigns 
Ratings Issued by Ratings AgenciesBBBto BBB- / Baa1 to Baa3 Risk WeightRisk Weight 
50% CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on Sovereigns 
Ratings Issued by Ratings AgenciesBBto BB- / Ba1 to Ba3 Risk WeightRisk Weight 100% 
CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on Sovereigns  
Ratings Issued by Ratings AgenciesBto B- / B1 to B3 Risk WeightRisk Weight 100% 
CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on Sovereigns 
Ratings Issued by Ratings AgenciesBelow B- / Below B3 Risk WeightRisk Weight 150% 
CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on Sovereigns 
Ratings Issued by Ratings AgenciesUnrated Exposures Risk WeightRisk Weight 100% 
CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on Sovereigns 
CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on Non Central 



Government Public  Sector Entities (PSEs) Ratings Issued by Ratings AgenciesAAA to AA- / 
Aaa to Aa3 Risk WeightRisk Weight 20% CreditRiskCategoryBalance Sheet Items Balance 
Sheet Item TypeClaims on Non Central Government Public  Sector Entities (PSEs) Ratings 
Issued by Ratings AgenciesAto A- / A1 to A3 Risk WeightRisk Weight 50% 
CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on Non Central 
Government Public  Sector Entities (PSEs) Ratings Issued by Ratings AgenciesBBBto BBB- / 
Baa1 to Baa3 Risk WeightRisk Weight 100% CreditRiskCategoryBalance Sheet Items 
Balance Sheet Item TypeClaims on Non Central Government Public  Sector Entities (PSEs) 
Ratings Issued by Ratings AgenciesBBto BB- / Ba1 to Ba3 Risk WeightRisk Weight 100% 
CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on Non Central 
Government Public  Sector Entities (PSEs) Ratings Issued by Ratings AgenciesBto B- / B1 to 
B3 Risk WeightRisk Weight 100% CreditRiskCategoryBalance Sheet Items  Balance Sheet 
Item TypeClaims on Non Central Government Public  Sector Entities (PSEs) Ratings Issued 
by Ratings AgenciesBelow B- / Below B3 Risk WeightRisk Weight 150% 
CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on Non Central 
Government Public  Sector Entities (PSEs) Ratings Issued by Ratings AgenciesUnrated 
Exposures Risk WeightRisk Weight 100% CreditRiskCategoryBalance Sheet Items Balance 
Sheet Item TypeClaims on Non Central Government Public  Sector Entities (PSEs) Ratings 
Issued by Ratings AgenciesPSEs Eligible for 0% Risk Weight Risk WeightRisk Weight 0% 
CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on Non Central 
Government Public  Sector Entities (PSEs) CreditRiskCategoryBalance Sheet Items Balance 
Sheet Item TypeClaims on Multilateral Development Banks  (MDBs) Ratings Issued by 
Ratings AgenciesAAA to AA- / Aaa to Aa3 Risk WeightRisk Weight 20% 
CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on Multilateral 
Development Banks  (MDBs) Ratings Issued by Ratings AgenciesAto A- / A1 to A3 Risk 
WeightRisk Weight 50% CreditRiskCategoryBalance Sheet Items Balance Sheet Item 
TypeClaims on Multilateral Development Banks  (MDBs) Ratings Issued by Ratings 
AgenciesBBBto BBB- / Baa1 to Baa3 Risk WeightRisk Weight 50% 
CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on Multilateral 
Development Banks  (MDBs) Ratings Issued by Ratings AgenciesBBto BB- / Ba1 to Ba3 Risk 
WeightRisk Weight 100% CreditRiskCategoryBalance Sheet Items  Balance Sheet Item 
TypeClaims on Multilateral Development Banks  (MDBs) Ratings Issued by Ratings 
AgenciesBto B- / B1 to B3 Risk WeightRisk Weight 100% CreditRiskCategoryBalance Sheet 
Items Balance Sheet Item TypeClaims on Multilateral Development Banks  (MDBs) Ratings 
Issued by Ratings AgenciesBelow B- / Below B3 Risk WeightRisk Weight 150% 
CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on Multilateral 
Development Banks  (MDBs) Ratings Issued by Ratings AgenciesUnrated Exposures Risk 
WeightRisk Weight 50% CreditRiskCategoryBalance Sheet Items Balance Sheet Item 
TypeClaims on Multilateral Development Banks  (MDBs) Ratings Issued by Ratings 
AgenciesMDBs Eligible for 0% Risk Weight Risk WeightRisk Weight 0% 
CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on Multilateral 
Development Banks  (MDBs) CreditRiskCategoryBalance Sheet Items Balance Sheet Item 
TypeClaims on Banks and Security Firms Claims on Banks and Security FirmsLong Term 
Claims Ratings Issued by Ratings AgenciesAAA to AA- / Aaa to Aa3 Risk WeightRisk Weight 
20% CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on Banks and 
Security Firms Claims on Banks and Security FirmsLong Term Claims Ratings Issued by 
Ratings AgenciesAto A- / A1 to A3 Risk WeightRisk Weight 50% CreditRiskCategoryBalance 



Sheet Items Balance Sheet Item TypeClaims on Banks and Security Firms Claims on Banks 
and Security FirmsLong Term Claims Ratings Issued by Ratings AgenciesBBBto BBB- / Baa1 
to Baa3 Risk WeightRisk Weight 50% CreditRiskCategoryBalance Sheet Items Balance 
Sheet Item TypeClaims on Banks and Security Firms  Claims on Banks and Security 
FirmsLong Term Claims Ratings Issued by Ratings AgenciesBBto BB- / Ba1 to Ba3 Risk 
WeightRisk Weight 100% CreditRiskCategoryBalance Sheet Items Balance Sheet Item 
TypeClaims on Banks and Security Firms Claims on Banks and Security FirmsLong Term 
Claims Ratings Issued by Ratings AgenciesBto B- / B1 to B3 Risk WeightRisk Weight 100% 
CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on Banks and 
Security Firms Claims on Banks and Security FirmsLong Term Claims Ratings Issued by 
Ratings AgenciesBelow B- / Below B3 Risk WeightRisk Weight 150% 
CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on Banks and 
Security Firms Claims on Banks and Security FirmsLong Term Claims Ratings Issued by 
Ratings AgenciesUnrated Exposures Risk WeightRisk Weight 50% 
CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on Banks and 
Security Firms Claims on Banks and Security FirmsLong Term Claims 
CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on Banks and 
Security Firms Claims on Banks and Security FirmsShort Term Claims Ratings Issued by 
Ratings AgenciesAAA to AA- / Aaa to Aa3 Risk WeightRisk Weight 20% 
CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on Banks and 
Security Firms Claims on Banks and Security FirmsShort Term Claims Ratings Issued by 
Ratings AgenciesAto A- / A1 to A3 Risk WeightRisk Weight 20% CreditRiskCategoryBalance 
Sheet Items Balance Sheet Item TypeClaims on Banks and Security Firms Claims on Banks 
and Security FirmsShort Term Claims Ratings Issued by Ratings AgenciesBBBto BBB- / 
Baa1 to Baa3 Risk WeightRisk Weight 20% CreditRiskCategoryBalance Sheet Items Balance 
Sheet Item TypeClaims on Banks and Security Firms Claims on Banks and Security 
FirmsShort Term Claims  Ratings Issued by Ratings AgenciesBBto BB- / Ba1 to Ba3 Risk 
WeightRisk Weight 50% CreditRiskCategoryBalance Sheet Items Balance Sheet Item 
TypeClaims on Banks and Security Firms Claims on Banks and Security FirmsShort Term 
Claims Ratings Issued by Ratings AgenciesBto B- / B1 to B3 Risk WeightRisk Weight 50% 
CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on Banks and 
Security Firms Claims on Banks and Security FirmsShort Term Claims Ratings Issued by 
Ratings AgenciesBelow B- / Below B3 Risk WeightRisk Weight 150% 
CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on Banks and 
Security Firms Claims on Banks and Security FirmsShort Term Claims Ratings Issued by 
Ratings AgenciesUnrated Exposures Risk WeightRisk Weight 20% 
CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on Banks and 
Security Firms Claims on Banks and Security FirmsShort Term Claims 
CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on Banks and 
Security Firms CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on 
Corporates and Security Firms Ratings Issued by Ratings AgenciesAAA to AA- / Aaa to Aa3 
Risk WeightRisk Weight 20% CreditRiskCategoryBalance Sheet Items Balance Sheet Item 
TypeClaims on Corporates and Security Firms Ratings Issued by Ratings AgenciesAto A- / 
A1 to A3 Risk WeightRisk Weight 50% CreditRiskCategoryBalance Sheet Items Balance 
Sheet Item TypeClaims on Corporates and Security Firms Ratings Issued by Ratings 
AgenciesBBBto BBB- / Baa1 to Baa3 Risk WeightRisk Weight 100% 
CreditRiskCategoryBalance Sheet Items  Balance Sheet Item TypeClaims on Corporates and 



Security Firms Ratings Issued by Ratings AgenciesBBto BB- / Ba1 to Ba3 Risk WeightRisk 
Weight 100% CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on 
Corporates and Security Firms Ratings Issued by Ratings AgenciesBto B- / B1 to B3 Risk 
WeightRisk Weight 150% CreditRiskCategoryBalance Sheet Items Balance Sheet Item 
TypeClaims on Corporates and Security Firms Ratings Issued by Ratings AgenciesBelow B- / 
Below B3 Risk WeightRisk Weight 150% CreditRiskCategoryBalance Sheet Items Balance 
Sheet Item TypeClaims on Corporates and Security Firms Ratings Issued by Ratings 
AgenciesUnrated Exposures Risk WeightRisk Weight 100% CreditRiskCategoryBalance 
Sheet Items Balance Sheet Item TypeClaims on Corporates and Security Firms Ratings 
Issued by Ratings AgenciesAll Exposures Rated at 100% Risk WeightRisk Weight 100% 
CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on Corporates and 
Security Firms CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on 
Short Term Issue Specific Ratings Issued by Ratings AgenciesA-1 / F-1 / P-1 Risk WeightRisk 
Weight 20% CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on 
Short Term Issue Specific Ratings Issued by Ratings AgenciesA-2 / F-2 / P-2 Risk WeightRisk 
Weight 50% CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on 
Short Term Issue Specific Ratings Issued by Ratings AgenciesA-3 / F-3 / P-3 Risk WeightRisk 
Weight 100%  CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on 
Short Term Issue Specific Ratings Issued by Ratings AgenciesOther Risk WeightRisk Weight 
150% CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on Short 
Term Issue Specific CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims 
on Retail Portfolio Rated ExposuresRisk Weight 75% Risk WeightRisk Weight 75% 
CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on Retail Portfolio 
Rated ExposuresRisk Weight 100% Risk WeightRisk Weight 100% 
CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on Retail Portfolio 
CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims Secured by 
Residential Property Rated ExposuresRisk Weight 35% Risk WeightRisk Weight 35% 
CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims Secured by 
Residential Property Rated ExposuresRisk Weight 50% Risk WeightRisk Weight 50% 
CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims Secured by 
Residential Property Rated ExposuresRisk Weight 75% Risk WeightRisk Weight 75% 
CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims Secured by 
Residential Property CreditRiskCategoryBalance Sheet Items Balance Sheet Item 
TypeClaims Secured by Commercial Real Estate Rated ExposuresRisk Weight 100% Risk 
WeightRisk Weight 100% CreditRiskCategoryBalance Sheet Items  Balance Sheet Item 
TypeClaims Secured by Commercial Real Estate CreditRiskCategoryBalance Sheet Items 
Balance Sheet Item TypeClaims Secured on Higher Risk Categories &  Other Assets Rated 
ExposuresRisk Weight 0% Risk WeightRisk Weight 0% CreditRiskCategoryBalance Sheet 
Items Balance Sheet Item TypeClaims Secured on Higher Risk Categories &  Other Assets 
Rated ExposuresRisk Weight 20% Risk WeightRisk Weight 20% CreditRiskCategoryBalance 
Sheet Items Balance Sheet Item TypeClaims Secured on Higher Risk Categories &  Other 
Assets Rated ExposuresRisk Weight 100% Risk WeightRisk Weight 100% 
CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims Secured on Higher 
Risk Categories &  Other Assets Rated ExposuresRisk Weight 150% Risk WeightRisk Weight 
150% CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims Secured on 
Higher Risk Categories &  Other Assets CreditRiskCategoryBalance Sheet Items Balance 
Sheet Item TypePast Due Exposures Past Due ExposuresRetail (Non-residential) Rated 



ExposuresRisk Weight 0% Risk WeightRisk Weight 0% CreditRiskCategoryBalance Sheet 
Items Balance Sheet Item TypePast Due Exposures Past Due ExposuresRetail 
(Non-residential) Rated ExposuresRisk Weight 20% Risk WeightRisk Weight 20% 
CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypePast Due Exposures Past 
Due ExposuresRetail (Non-residential) Rated ExposuresRisk Weight 35%  Risk WeightRisk 
Weight 35% CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypePast Due 
Exposures Past Due ExposuresRetail (Non-residential) Rated ExposuresRisk Weight 50% 
Risk WeightRisk Weight 50% CreditRiskCategoryBalance Sheet Items Balance Sheet Item 
TypePast Due Exposures Past Due ExposuresRetail (Non-residential) Rated ExposuresRisk 
Weight 75% Risk WeightRisk Weight 75% CreditRiskCategoryBalance Sheet Items Balance 
Sheet Item TypePast Due Exposures Past Due ExposuresRetail (Non-residential) Rated 
ExposuresRisk Weight 100% Risk WeightRisk Weight 100% CreditRiskCategoryBalance 
Sheet Items Balance Sheet Item TypePast Due Exposures Past Due ExposuresRetail 
(Non-residential) Rated ExposuresRisk Weight 150% Risk WeightRisk Weight 150% 
CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypePast Due Exposures Past 
Due ExposuresRetail (Non-residential) CreditRiskCategoryBalance Sheet Items Balance 
Sheet Item TypePast Due Exposures Past Due ExposuresResidential Mortgages Rated 
ExposuresRisk Weight 100% Risk WeightRisk Weight 100% CreditRiskCategoryBalance 
Sheet Items Balance Sheet Item TypePast Due Exposures Past Due ExposuresResidential 
Mortgages CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypePast Due 
Exposures CreditRiskCategoryBalance Sheet Items  CreditRiskCategoryBalance Sheet 
Items Balance Sheet Item TypeClaims on Sovereigns Ratings Issued by Ratings 
AgenciesAAA to AA- / Aaa to Aa3 Risk WeightRisk Weight 0% CreditRiskCategoryBalance 
Sheet Items Balance Sheet Item TypeClaims on Sovereigns Ratings Issued by Ratings 
AgenciesAto A- / A1 to A3 Risk WeightRisk Weight 20% CreditRiskCategoryBalance Sheet 
Items Balance Sheet Item TypeClaims on Sovereigns Ratings Issued by Ratings 
AgenciesBBBto BBB- / Baa1 to Baa3 Risk WeightRisk Weight 50% 
CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on Sovereigns 
Ratings Issued by Ratings AgenciesBBto BB- / Ba1 to Ba3 Risk WeightRisk Weight 100% 
CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on Sovereigns 
Ratings Issued by Ratings AgenciesBto B- / B1 to B3 Risk WeightRisk Weight 100% 
CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on Sovereigns 
Ratings Issued by Ratings AgenciesBelow B- / Below B3 Risk WeightRisk Weight 150% 
CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on Sovereigns 
Ratings Issued by Ratings AgenciesUnrated Exposures Risk WeightRisk Weight 100% 
CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on Sovereigns 
CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on Non Central 
Government Public  Sector Entities (PSEs) Ratings Issued by Ratings AgenciesAAA to AA- / 
Aaa to Aa3 Risk WeightRisk Weight 20% CreditRiskCategoryBalance Sheet Items  Balance 
Sheet Item TypeClaims on Non Central Government Public  Sector Entities (PSEs) Ratings 
Issued by Ratings AgenciesAto A- / A1 to A3 Risk WeightRisk Weight 50% 
CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on Non Central 
Government Public  Sector Entities (PSEs) Ratings Issued by Ratings AgenciesBBBto BBB- / 
Baa1 to Baa3 Risk WeightRisk Weight 100% CreditRiskCategoryBalance Sheet Items 
Balance Sheet Item TypeClaims on Non Central Government Public  Sector Entities (PSEs) 
Ratings Issued by Ratings AgenciesBBto BB- / Ba1 to Ba3 Risk WeightRisk Weight 100% 
CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on Non Central 



Government Public  Sector Entities (PSEs) Ratings Issued by Ratings AgenciesBto B- / B1 to 
B3 Risk WeightRisk Weight 100% CreditRiskCategoryBalance Sheet Items Balance Sheet 
Item TypeClaims on Non Central Government Public  Sector Entities (PSEs) Ratings Issued 
by Ratings AgenciesBelow B- / Below B3 Risk WeightRisk Weight 150% 
CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on Non Central 
Government Public  Sector Entities (PSEs) Ratings Issued by Ratings AgenciesUnrated 
Exposures Risk WeightRisk Weight 100% CreditRiskCategoryBalance Sheet Items Balance 
Sheet Item TypeClaims on Non Central Government Public  Sector Entities (PSEs) Ratings 
Issued by Ratings AgenciesPSEs Eligible for 0% Risk Weight Risk WeightRisk Weight 0% 
CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on Non Central 
Government Public  Sector Entities (PSEs) CreditRiskCategoryBalance Sheet Items  Balance 
Sheet Item TypeClaims on Multilateral Development Banks  (MDBs) Ratings Issued by 
Ratings AgenciesAAA to AA- / Aaa to Aa3 Risk WeightRisk Weight 20% 
CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on Multilateral 
Development Banks  (MDBs) Ratings Issued by Ratings AgenciesAto A- / A1 to A3 Risk 
WeightRisk Weight 50% CreditRiskCategoryBalance Sheet Items Balance Sheet Item 
TypeClaims on Multilateral Development Banks  (MDBs) Ratings Issued by Ratings 
AgenciesBBBto BBB- / Baa1 to Baa3 Risk WeightRisk Weight 50% 
CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on Multilateral 
Development Banks  (MDBs) Ratings Issued by Ratings AgenciesBBto BB- / Ba1 to Ba3 Risk 
WeightRisk Weight 100% CreditRiskCategoryBalance Sheet Items Balance Sheet Item 
TypeClaims on Multilateral Development Banks  (MDBs) Ratings Issued by Ratings 
AgenciesBto B- / B1 to B3 Risk WeightRisk Weight 100% CreditRiskCategoryBalance Sheet 
Items Balance Sheet Item TypeClaims on Multilateral Development Banks  (MDBs) Ratings 
Issued by Ratings AgenciesBelow B- / Below B3 Risk WeightRisk Weight 150% 
CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on Multilateral 
Development Banks  (MDBs) Ratings Issued by Ratings AgenciesUnrated Exposures Risk 
WeightRisk Weight 50% CreditRiskCategoryBalance Sheet Items Balance Sheet Item 
TypeClaims on Multilateral Development Banks  (MDBs) Ratings Issued by Ratings 
AgenciesMDBs Eligible for 0% Risk Weight Risk WeightRisk Weight 0%  
CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on Multilateral 
Development Banks  (MDBs) CreditRiskCategoryBalance Sheet Items Balance Sheet Item 
TypeClaims on Banks and Security Firms Claims on Banks and Security FirmsLong Term 
Claims Ratings Issued by Ratings AgenciesAAA to AA- / Aaa to Aa3 Risk WeightRisk Weight 
20% CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on Banks and 
Security Firms Claims on Banks and Security FirmsLong Term Claims Ratings Issued by 
Ratings AgenciesAto A- / A1 to A3 Risk WeightRisk Weight 50% CreditRiskCategoryBalance 
Sheet Items Balance Sheet Item TypeClaims on Banks and Security Firms Claims on Banks 
and Security FirmsLong Term Claims Ratings Issued by Ratings AgenciesBBBto BBB- / Baa1 
to Baa3 Risk WeightRisk Weight 50% CreditRiskCategoryBalance Sheet Items Balance 
Sheet Item TypeClaims on Banks and Security Firms Claims on Banks and Security 
FirmsLong Term Claims Ratings Issued by Ratings AgenciesBBto BB- / Ba1 to Ba3 Risk 
WeightRisk Weight 100% CreditRiskCategoryBalance Sheet Items Balance Sheet Item 
TypeClaims on Banks and Security Firms Claims on Banks and Security FirmsLong Term 
Claims Ratings Issued by Ratings AgenciesBto B- / B1 to B3 Risk WeightRisk Weight 100% 
CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on Banks and 
Security Firms Claims on Banks and Security FirmsLong Term Claims Ratings Issued by 



Ratings AgenciesBelow B- / Below B3 Risk WeightRisk Weight 150% 
CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on Banks and 
Security Firms Claims on Banks and Security FirmsLong Term Claims Ratings Issued by 
Ratings AgenciesUnrated Exposures Risk WeightRisk Weight 50% 
CreditRiskCategoryBalance Sheet Items  Balance Sheet Item TypeClaims on Banks and 
Security Firms Claims on Banks and Security FirmsLong Term Claims 
CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on Banks and 
Security Firms Claims on Banks and Security FirmsShort Term Claims Ratings Issued by 
Ratings AgenciesAAA to AA- / Aaa to Aa3 Risk WeightRisk Weight 20% 
CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on Banks and 
Security Firms Claims on Banks and Security FirmsShort Term Claims Ratings Issued by 
Ratings AgenciesAto A- / A1 to A3 Risk WeightRisk Weight 20% CreditRiskCategoryBalance 
Sheet Items Balance Sheet Item TypeClaims on Banks and Security Firms Claims on Banks 
and Security FirmsShort Term Claims Ratings Issued by Ratings AgenciesBBBto BBB- / 
Baa1 to Baa3 Risk WeightRisk Weight 20% CreditRiskCategoryBalance Sheet Items Balance 
Sheet Item TypeClaims on Banks and Security Firms Claims on Banks and Security 
FirmsShort Term Claims Ratings Issued by Ratings AgenciesBBto BB- / Ba1 to Ba3 Risk 
WeightRisk Weight 50% CreditRiskCategoryBalance Sheet Items Balance Sheet Item 
TypeClaims on Banks and Security Firms Claims on Banks and Security FirmsShort Term 
Claims Ratings Issued by Ratings AgenciesBto B- / B1 to B3 Risk WeightRisk Weight 50% 
CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on Banks and 
Security Firms Claims on Banks and Security FirmsShort Term Claims Ratings Issued by 
Ratings AgenciesBelow B- / Below B3 Risk WeightRisk Weight 150% 
CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on Banks and 
Security Firms Claims on Banks and Security FirmsShort Term Claims Ratings Issued by 
Ratings AgenciesUnrated Exposures Risk WeightRisk Weight 20% 
CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on Banks and 
Security Firms  Claims on Banks and Security FirmsShort Term Claims 
CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on Banks and 
Security Firms CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on 
Corporates and Security Firms Ratings Issued by Ratings AgenciesAAA to AA- / Aaa to Aa3 
Risk WeightRisk Weight 20% CreditRiskCategoryBalance Sheet Items Balance Sheet Item 
TypeClaims on Corporates and Security Firms Ratings Issued by Ratings AgenciesAto A- / 
A1 to A3 Risk WeightRisk Weight 50% CreditRiskCategoryBalance Sheet Items Balance 
Sheet Item TypeClaims on Corporates and Security Firms Ratings Issued by Ratings 
AgenciesBBBto BBB- / Baa1 to Baa3 Risk WeightRisk Weight 100% 
CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on Corporates and 
Security Firms Ratings Issued by Ratings AgenciesBBto BB- / Ba1 to Ba3 Risk WeightRisk 
Weight 100% CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on 
Corporates and Security Firms Ratings Issued by Ratings AgenciesBto B- / B1 to B3 Risk 
WeightRisk Weight 150% CreditRiskCategoryBalance Sheet Items Balance Sheet Item 
TypeClaims on Corporates and Security Firms Ratings Issued by Ratings AgenciesBelow B- / 
Below B3 Risk WeightRisk Weight 150% CreditRiskCategoryBalance Sheet Items Balance 
Sheet Item TypeClaims on Corporates and Security Firms Ratings Issued by Ratings 
AgenciesUnrated Exposures Risk WeightRisk Weight 100%  CreditRiskCategoryBalance 
Sheet Items Balance Sheet Item TypeClaims on Corporates and Security Firms Ratings 
Issued by Ratings AgenciesAll Exposures Rated at 100% Risk WeightRisk Weight 100% 



CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on Corporates and 
Security Firms CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on 
Short Term Issue Specific Ratings Issued by Ratings AgenciesA-1 / F-1 / P-1 Risk WeightRisk 
Weight 20% CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on 
Short Term Issue Specific Ratings Issued by Ratings AgenciesA-2 / F-2 / P-2 Risk WeightRisk 
Weight 50% CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on 
Short Term Issue Specific Ratings Issued by Ratings AgenciesA-3 / F-3 / P-3 Risk WeightRisk 
Weight 100% CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on 
Short Term Issue Specific Ratings Issued by Ratings AgenciesOther Risk WeightRisk Weight 
150% CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on Short 
Term Issue Specific CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims 
on Retail Portfolio Rated ExposuresRisk Weight 75% Risk WeightRisk Weight 75% 
CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on Retail Portfolio 
Rated ExposuresRisk Weight 100% Risk WeightRisk Weight 100% 
CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on Retail Portfolio 
CreditRiskCategoryBalance Sheet Items  Balance Sheet Item TypeClaims Secured by 
Residential Property Rated ExposuresRisk Weight 35% Risk WeightRisk Weight 35% 
CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims Secured by 
Residential Property Rated ExposuresRisk Weight 50% Risk WeightRisk Weight 50% 
CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims Secured by 
Residential Property Rated ExposuresRisk Weight 75% Risk WeightRisk Weight 75% 
CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims Secured by 
Residential Property CreditRiskCategoryBalance Sheet Items Balance Sheet Item 
TypeClaims Secured by Commercial Real Estate Rated ExposuresRisk Weight 100% Risk 
WeightRisk Weight 100% CreditRiskCategoryBalance Sheet Items Balance Sheet Item 
TypeClaims Secured by Commercial Real Estate CreditRiskCategoryBalance Sheet Items 
Balance Sheet Item TypeClaims Secured on Higher Risk Categories &  Other Assets Rated 
ExposuresRisk Weight 0% Risk WeightRisk Weight 0% CreditRiskCategoryBalance Sheet 
Items Balance Sheet Item TypeClaims Secured on Higher Risk Categories &  Other Assets 
Rated ExposuresRisk Weight 20% Risk WeightRisk Weight 20% CreditRiskCategoryBalance 
Sheet Items Balance Sheet Item TypeClaims Secured on Higher Risk Categories &  Other 
Assets Rated ExposuresRisk Weight 100% Risk WeightRisk Weight 100% 
CreditRiskCategoryBalance Sheet Items  Balance Sheet Item TypeClaims Secured on Higher 
Risk Categories &  Other Assets Rated ExposuresRisk Weight 150% Risk WeightRisk Weight 
150% CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims Secured on 
Higher Risk Categories &  Other Assets CreditRiskCategoryBalance Sheet Items Balance 
Sheet Item TypePast Due Exposures Past Due ExposuresRetail (Non-residential) Rated 
ExposuresRisk Weight 0% Risk WeightRisk Weight 0% CreditRiskCategoryBalance Sheet 
Items Balance Sheet Item TypePast Due Exposures Past Due ExposuresRetail 
(Non-residential) Rated ExposuresRisk Weight 20% Risk WeightRisk Weight 20% 
CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypePast Due Exposures Past 
Due ExposuresRetail (Non-residential) Rated ExposuresRisk Weight 35% Risk WeightRisk 
Weight 35% CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypePast Due 
Exposures Past Due ExposuresRetail (Non-residential) Rated ExposuresRisk Weight 50% 
Risk WeightRisk Weight 50% CreditRiskCategoryBalance Sheet Items Balance Sheet Item 
TypePast Due Exposures Past Due ExposuresRetail (Non-residential) Rated ExposuresRisk 
Weight 75% Risk WeightRisk Weight 75% CreditRiskCategoryBalance Sheet Items Balance 



Sheet Item TypePast Due Exposures Past Due ExposuresRetail (Non-residential) Rated 
ExposuresRisk Weight 100% Risk WeightRisk Weight 100% CreditRiskCategoryBalance 
Sheet Items Balance Sheet Item TypePast Due Exposures  Past Due ExposuresRetail 
(Non-residential) Rated ExposuresRisk Weight 150% Risk WeightRisk Weight 150% 
CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypePast Due Exposures Past 
Due ExposuresRetail (Non-residential) CreditRiskCategoryBalance Sheet Items Balance 
Sheet Item TypePast Due Exposures Past Due ExposuresResidential Mortgages Rated 
ExposuresRisk Weight 100% Risk WeightRisk Weight 100% CreditRiskCategoryBalance 
Sheet Items Balance Sheet Item TypePast Due Exposures Past Due ExposuresResidential 
Mortgages CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypePast Due 
Exposures CreditRiskCategoryBalance Sheet Items CreditRiskCategoryBalance Sheet Items 
Balance Sheet Item TypeClaims on Sovereigns CRM AdjustmentRedistribution of Net 
Exposures for  Guarantees and Credit Derivatives Ratings Issued by Ratings AgenciesAAA to 
AA- / Aaa to Aa3 Risk WeightRisk Weight 0% CreditRiskCategoryBalance Sheet Items 
Balance Sheet Item TypeClaims on Sovereigns CRM AdjustmentRedistribution of Net 
Exposures for  Guarantees and Credit Derivatives Ratings Issued by Ratings AgenciesAto A- 
/ A1 to A3 Risk WeightRisk Weight 20% CreditRiskCategoryBalance Sheet Items Balance 
Sheet Item TypeClaims on Sovereigns CRM AdjustmentRedistribution of Net Exposures for  
Guarantees and Credit Derivatives Ratings Issued by Ratings AgenciesBBBto BBB- / Baa1 to 
Baa3 Risk WeightRisk Weight 50%  CreditRiskCategoryBalance Sheet Items Balance Sheet 
Item TypeClaims on Sovereigns CRM AdjustmentRedistribution of Net Exposures for  
Guarantees and Credit Derivatives Ratings Issued by Ratings AgenciesBBto BB- / Ba1 to 
Ba3 Risk WeightRisk Weight 100% CreditRiskCategoryBalance Sheet Items Balance Sheet 
Item TypeClaims on Sovereigns CRM AdjustmentRedistribution of Net Exposures for  
Guarantees and Credit Derivatives Ratings Issued by Ratings AgenciesBto B- / B1 to B3 Risk 
WeightRisk Weight 100% CreditRiskCategoryBalance Sheet Items Balance Sheet Item 
TypeClaims on Sovereigns CRM AdjustmentRedistribution of Net Exposures for  Guarantees 
and Credit Derivatives Ratings Issued by Ratings AgenciesBelow B- / Below B3 Risk 
WeightRisk Weight 150% CreditRiskCategoryBalance Sheet Items Balance Sheet Item 
TypeClaims on Sovereigns CRM AdjustmentRedistribution of Net Exposures for  Guarantees 
and Credit Derivatives Ratings Issued by Ratings AgenciesUnrated Exposures Risk 
WeightRisk Weight 100% CreditRiskCategoryBalance Sheet Items Balance Sheet Item 
TypeClaims on Non Central Government Public  Sector Entities (PSEs) CRM 
AdjustmentRedistribution of Net Exposures for  Guarantees and Credit Derivatives Ratings 
Issued by Ratings AgenciesAAA to AA- / Aaa to Aa3 Risk WeightRisk Weight 20% 
CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on Non Central 
Government Public  Sector Entities (PSEs) CRM AdjustmentRedistribution of Net Exposures 
for  Guarantees and Credit Derivatives Ratings Issued by Ratings AgenciesAto A- / A1 to A3 
Risk WeightRisk Weight 50% CreditRiskCategoryBalance Sheet Items  Balance Sheet Item 
TypeClaims on Non Central Government Public  Sector Entities (PSEs) CRM 
AdjustmentRedistribution of Net Exposures for  Guarantees and Credit Derivatives Ratings 
Issued by Ratings AgenciesBBBto BBB- / Baa1 to Baa3 Risk WeightRisk Weight 100% 
CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on Non Central 
Government Public  Sector Entities (PSEs) CRM AdjustmentRedistribution of Net Exposures 
for  Guarantees and Credit Derivatives Ratings Issued by Ratings AgenciesBBto BB- / Ba1 to 
Ba3 Risk WeightRisk Weight 100% CreditRiskCategoryBalance Sheet Items Balance Sheet 
Item TypeClaims on Non Central Government Public  Sector Entities (PSEs) CRM 



AdjustmentRedistribution of Net Exposures for  Guarantees and Credit Derivatives Ratings 
Issued by Ratings AgenciesBto B- / B1 to B3 Risk WeightRisk Weight 100% 
CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on Non Central 
Government Public  Sector Entities (PSEs) CRM AdjustmentRedistribution of Net Exposures 
for  Guarantees and Credit Derivatives Ratings Issued by Ratings AgenciesBelow B- / Below 
B3 Risk WeightRisk Weight 150% CreditRiskCategoryBalance Sheet Items Balance Sheet 
Item TypeClaims on Non Central Government Public  Sector Entities (PSEs) CRM 
AdjustmentRedistribution of Net Exposures for  Guarantees and Credit Derivatives Ratings 
Issued by Ratings AgenciesUnrated Exposures Risk WeightRisk Weight 100% 
CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on Non Central 
Government Public  Sector Entities (PSEs) CRM AdjustmentRedistribution of Net Exposures 
for  Guarantees and Credit Derivatives Ratings Issued by Ratings AgenciesPSEs Eligible for 
0% Risk Weight Risk WeightRisk Weight 0%  CreditRiskCategoryBalance Sheet Items 
Balance Sheet Item TypeClaims on Multilateral Development Banks  (MDBs) CRM 
AdjustmentRedistribution of Net Exposures for  Guarantees and Credit Derivatives Ratings 
Issued by Ratings AgenciesAAA to AA- / Aaa to Aa3 Risk WeightRisk Weight 20% 
CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on Multilateral 
Development Banks  (MDBs) CRM AdjustmentRedistribution of Net Exposures for  
Guarantees and Credit Derivatives Ratings Issued by Ratings AgenciesAto A- / A1 to A3 Risk 
WeightRisk Weight 50% CreditRiskCategoryBalance Sheet Items Balance Sheet Item 
TypeClaims on Multilateral Development Banks  (MDBs) CRM AdjustmentRedistribution of 
Net Exposures for  Guarantees and Credit Derivatives Ratings Issued by Ratings 
AgenciesBBBto BBB- / Baa1 to Baa3 Risk WeightRisk Weight 50% 
CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on Multilateral 
Development Banks  (MDBs) CRM AdjustmentRedistribution of Net Exposures for  
Guarantees and Credit Derivatives Ratings Issued by Ratings AgenciesBBto BB- / Ba1 to 
Ba3 Risk WeightRisk Weight 100% CreditRiskCategoryBalance Sheet Items Balance Sheet 
Item TypeClaims on Multilateral Development Banks  (MDBs) CRM AdjustmentRedistribution 
of Net Exposures for  Guarantees and Credit Derivatives Ratings Issued by Ratings 
AgenciesBto B- / B1 to B3 Risk WeightRisk Weight 100% CreditRiskCategoryBalance Sheet 
Items Balance Sheet Item TypeClaims on Multilateral Development Banks  (MDBs) CRM 
AdjustmentRedistribution of Net Exposures for  Guarantees and Credit Derivatives Ratings 
Issued by Ratings AgenciesBelow B- / Below B3 Risk WeightRisk Weight 150%  
CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on Multilateral 
Development Banks  (MDBs) CRM AdjustmentRedistribution of Net Exposures for  
Guarantees and Credit Derivatives Ratings Issued by Ratings AgenciesUnrated Exposures 
Risk WeightRisk Weight 50% CreditRiskCategoryBalance Sheet Items Balance Sheet Item 
TypeClaims on Multilateral Development Banks  (MDBs) CRM AdjustmentRedistribution of 
Net Exposures for  Guarantees and Credit Derivatives Ratings Issued by Ratings 
AgenciesMDBs Eligible for 0% Risk Weight Risk WeightRisk Weight 0% 
CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on Banks and 
Security Firms Claims on Banks and Security FirmsLong Term Claims CRM 
AdjustmentRedistribution of Net Exposures for  Guarantees and Credit Derivatives Risk 
WeightRisk Weight 0% CreditRiskCategoryBalance Sheet Items Balance Sheet Item 
TypeClaims on Banks and Security Firms Claims on Banks and Security FirmsLong Term 
Claims CRM AdjustmentRedistribution of Net Exposures for  Guarantees and Credit 
Derivatives Ratings Issued by Ratings AgenciesAAA to AA- / Aaa to Aa3 Risk WeightRisk 



Weight 20% CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on 
Banks and Security Firms Claims on Banks and Security FirmsLong Term Claims CRM 
AdjustmentRedistribution of Net Exposures for  Guarantees and Credit Derivatives Ratings 
Issued by Ratings AgenciesAto A- / A1 to A3 Risk WeightRisk Weight 50% 
CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on Banks and 
Security Firms Claims on Banks and Security FirmsLong Term Claims CRM 
AdjustmentRedistribution of Net Exposures for  Guarantees and Credit Derivatives Ratings 
Issued by Ratings AgenciesBBBto BBB- / Baa1 to Baa3 Risk WeightRisk Weight 50%  
CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on Banks and 
Security Firms Claims on Banks and Security FirmsLong Term Claims CRM 
AdjustmentRedistribution of Net Exposures for  Guarantees and Credit Derivatives Ratings 
Issued by Ratings AgenciesBBto BB- / Ba1 to Ba3 Risk WeightRisk Weight 100% 
CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on Banks and 
Security Firms Claims on Banks and Security FirmsLong Term Claims CRM 
AdjustmentRedistribution of Net Exposures for  Guarantees and Credit Derivatives Ratings 
Issued by Ratings AgenciesBto B- / B1 to B3 Risk WeightRisk Weight 100% 
CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on Banks and 
Security Firms Claims on Banks and Security FirmsLong Term Claims CRM 
AdjustmentRedistribution of Net Exposures for  Guarantees and Credit Derivatives Ratings 
Issued by Ratings AgenciesBelow B- / Below B3 Risk WeightRisk Weight 150% 
CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on Banks and 
Security Firms Claims on Banks and Security FirmsLong Term Claims CRM 
AdjustmentRedistribution of Net Exposures for  Guarantees and Credit Derivatives Ratings 
Issued by Ratings AgenciesUnrated Exposures Risk WeightRisk Weight 50% 
CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on Banks and 
Security Firms Claims on Banks and Security FirmsShort Term Claims CRM 
AdjustmentRedistribution of Net Exposures for  Guarantees and Credit Derivatives Risk 
WeightRisk Weight 0% CreditRiskCategoryBalance Sheet Items Balance Sheet Item 
TypeClaims on Banks and Security Firms Claims on Banks and Security FirmsShort Term 
Claims CRM AdjustmentRedistribution of Net Exposures for  Guarantees and Credit 
Derivatives Ratings Issued by Ratings AgenciesAAA to AA- / Aaa to Aa3 Risk WeightRisk 
Weight 20%  CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on 
Banks and Security Firms Claims on Banks and Security FirmsShort Term Claims CRM 
AdjustmentRedistribution of Net Exposures for  Guarantees and Credit Derivatives Ratings 
Issued by Ratings AgenciesAto A- / A1 to A3 Risk WeightRisk Weight 20% 
CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on Banks and 
Security Firms Claims on Banks and Security FirmsShort Term Claims CRM 
AdjustmentRedistribution of Net Exposures for  Guarantees and Credit Derivatives Ratings 
Issued by Ratings AgenciesBBBto BBB- / Baa1 to Baa3 Risk WeightRisk Weight 20% 
CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on Banks and 
Security Firms Claims on Banks and Security FirmsShort Term Claims CRM 
AdjustmentRedistribution of Net Exposures for  Guarantees and Credit Derivatives Ratings 
Issued by Ratings AgenciesBBto BB- / Ba1 to Ba3 Risk WeightRisk Weight 50% 
CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on Banks and 
Security Firms Claims on Banks and Security FirmsShort Term Claims CRM 
AdjustmentRedistribution of Net Exposures for  Guarantees and Credit Derivatives Ratings 
Issued by Ratings AgenciesBto B- / B1 to B3 Risk WeightRisk Weight 50% 



CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on Banks and 
Security Firms Claims on Banks and Security FirmsShort Term Claims CRM 
AdjustmentRedistribution of Net Exposures for  Guarantees and Credit Derivatives Risk 
WeightRisk Weight 100% CreditRiskCategoryBalance Sheet Items Balance Sheet Item 
TypeClaims on Banks and Security Firms Claims on Banks and Security FirmsShort Term 
Claims CRM AdjustmentRedistribution of Net Exposures for  Guarantees and Credit 
Derivatives Ratings Issued by Ratings AgenciesBelow B- / Below B3 Risk WeightRisk Weight 
150%  CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on Banks 
and Security Firms Claims on Banks and Security FirmsShort Term Claims CRM 
AdjustmentRedistribution of Net Exposures for  Guarantees and Credit Derivatives Ratings 
Issued by Ratings AgenciesUnrated Exposures Risk WeightRisk Weight 20% 
CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on Corporates and 
Security Firms CRM AdjustmentRedistribution of Net Exposures for  Guarantees and Credit 
Derivatives Risk WeightRisk Weight 0% CreditRiskCategoryBalance Sheet Items Balance 
Sheet Item TypeClaims on Corporates and Security Firms CRM AdjustmentRedistribution of 
Net Exposures for  Guarantees and Credit Derivatives Ratings Issued by Ratings 
AgenciesAAA to AA- / Aaa to Aa3 Risk WeightRisk Weight 20% CreditRiskCategoryBalance 
Sheet Items Balance Sheet Item TypeClaims on Corporates and Security Firms CRM 
AdjustmentRedistribution of Net Exposures for  Guarantees and Credit Derivatives Ratings 
Issued by Ratings AgenciesAto A- / A1 to A3 Risk WeightRisk Weight 50% 
CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on Corporates and 
Security Firms CRM AdjustmentRedistribution of Net Exposures for  Guarantees and Credit 
Derivatives Ratings Issued by Ratings AgenciesBBBto BBB- / Baa1 to Baa3 Risk WeightRisk 
Weight 100% CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on 
Corporates and Security Firms CRM AdjustmentRedistribution of Net Exposures for  
Guarantees and Credit Derivatives Ratings Issued by Ratings AgenciesBBto BB- / Ba1 to 
Ba3 Risk WeightRisk Weight 100%  CreditRiskCategoryBalance Sheet Items Balance Sheet 
Item TypeClaims on Corporates and Security Firms CRM AdjustmentRedistribution of Net 
Exposures for  Guarantees and Credit Derivatives Ratings Issued by Ratings AgenciesBto B- 
/ B1 to B3 Risk WeightRisk Weight 150% CreditRiskCategoryBalance Sheet Items Balance 
Sheet Item TypeClaims on Corporates and Security Firms CRM AdjustmentRedistribution of 
Net Exposures for  Guarantees and Credit Derivatives Ratings Issued by Ratings 
AgenciesBelow B- / Below B3 Risk WeightRisk Weight 150% CreditRiskCategoryBalance 
Sheet Items Balance Sheet Item TypeClaims on Corporates and Security Firms CRM 
AdjustmentRedistribution of Net Exposures for  Guarantees and Credit Derivatives Ratings 
Issued by Ratings AgenciesUnrated Exposures Risk WeightRisk Weight 100% 
CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on Corporates and 
Security Firms CRM AdjustmentRedistribution of Net Exposures for  Guarantees and Credit 
Derivatives Ratings Issued by Ratings AgenciesAll Exposures Rated at 100% Risk 
WeightRisk Weight 100% CreditRiskCategoryBalance Sheet Items Balance Sheet Item 
TypeClaims on Short Term Issue Specific CRM AdjustmentRedistribution of Net Exposures 
for  Guarantees and Credit Derivatives Risk WeightRisk Weight 0% 
CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on Short Term 
Issue Specific CRM AdjustmentRedistribution of Net Exposures for  Guarantees and Credit 
Derivatives Ratings Issued by Ratings AgenciesA-1 / F-1 / P-1 Risk WeightRisk Weight 20% 
CreditRiskCategoryBalance Sheet Items  Balance Sheet Item TypeClaims on Short Term 
Issue Specific CRM AdjustmentRedistribution of Net Exposures for  Guarantees and Credit 



Derivatives Ratings Issued by Ratings AgenciesA-2 / F-2 / P-2 Risk WeightRisk Weight 50% 
CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on Short Term 
Issue Specific CRM AdjustmentRedistribution of Net Exposures for  Guarantees and Credit 
Derivatives Ratings Issued by Ratings AgenciesA-3 / F-3 / P-3 Risk WeightRisk Weight 100% 
CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on Short Term 
Issue Specific CRM AdjustmentRedistribution of Net Exposures for  Guarantees and Credit 
Derivatives Ratings Issued by Ratings AgenciesOther Risk WeightRisk Weight 150% 
CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on Retail Portfolio 
CRM AdjustmentRedistribution of Net Exposures for  Guarantees and Credit Derivatives Risk 
WeightRisk Weight 0% CreditRiskCategoryBalance Sheet Items Balance Sheet Item 
TypeClaims on Retail Portfolio CRM AdjustmentRedistribution of Net Exposures for  
Guarantees and Credit Derivatives Risk WeightRisk Weight 20% CreditRiskCategoryBalance 
Sheet Items Balance Sheet Item TypeClaims on Retail Portfolio CRM 
AdjustmentRedistribution of Net Exposures for  Guarantees and Credit Derivatives Risk 
WeightRisk Weight 50% CreditRiskCategoryBalance Sheet Items Balance Sheet Item 
TypeClaims on Retail Portfolio CRM AdjustmentRedistribution of Net Exposures for  
Guarantees and Credit Derivatives Rated ExposuresRisk Weight 75% Risk WeightRisk 
Weight 75% CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on 
Retail Portfolio  CRM AdjustmentRedistribution of Net Exposures for  Guarantees and Credit 
Derivatives Rated ExposuresRisk Weight 100% Risk WeightRisk Weight 100% 
CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on Retail Portfolio 
CRM AdjustmentRedistribution of Net Exposures for  Guarantees and Credit Derivatives Risk 
WeightRisk Weight 150% CreditRiskCategoryBalance Sheet Items Balance Sheet Item 
TypeClaims Secured by Residential Property CRM AdjustmentRedistribution of Net 
Exposures for  Guarantees and Credit Derivatives Risk WeightRisk Weight 0% 
CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims Secured by 
Residential Property CRM AdjustmentRedistribution of Net Exposures for  Guarantees and 
Credit Derivatives Risk WeightRisk Weight 20% CreditRiskCategoryBalance Sheet Items 
Balance Sheet Item TypeClaims Secured by Residential Property CRM 
AdjustmentRedistribution of Net Exposures for  Guarantees and Credit Derivatives Rated 
ExposuresRisk Weight 35% Risk WeightRisk Weight 35% CreditRiskCategoryBalance Sheet 
Items Balance Sheet Item TypeClaims Secured by Residential Property CRM 
AdjustmentRedistribution of Net Exposures for  Guarantees and Credit Derivatives Rated 
ExposuresRisk Weight 50% Risk WeightRisk Weight 50% CreditRiskCategoryBalance Sheet 
Items Balance Sheet Item TypeClaims Secured by Residential Property CRM 
AdjustmentRedistribution of Net Exposures for  Guarantees and Credit Derivatives Rated 
ExposuresRisk Weight 75% Risk WeightRisk Weight 75% CreditRiskCategoryBalance Sheet 
Items Balance Sheet Item TypeClaims Secured by Residential Property  CRM 
AdjustmentRedistribution of Net Exposures for  Guarantees and Credit Derivatives Risk 
WeightRisk Weight 100% CreditRiskCategoryBalance Sheet Items Balance Sheet Item 
TypeClaims Secured by Commercial Real Estate CRM AdjustmentRedistribution of Net 
Exposures for  Guarantees and Credit Derivatives Risk WeightRisk Weight 0% 
CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims Secured by 
Commercial Real Estate CRM AdjustmentRedistribution of Net Exposures for  Guarantees 
and Credit Derivatives Risk WeightRisk Weight 20% CreditRiskCategoryBalance Sheet Items 
Balance Sheet Item TypeClaims Secured by Commercial Real Estate CRM 
AdjustmentRedistribution of Net Exposures for  Guarantees and Credit Derivatives Risk 



WeightRisk Weight 50% CreditRiskCategoryBalance Sheet Items Balance Sheet Item 
TypeClaims Secured by Commercial Real Estate CRM AdjustmentRedistribution of Net 
Exposures for  Guarantees and Credit Derivatives Rated ExposuresRisk Weight 100% Risk 
WeightRisk Weight 100% CreditRiskCategoryBalance Sheet Items Balance Sheet Item 
TypeClaims Secured by Commercial Real Estate CRM AdjustmentRedistribution of Net 
Exposures for  Guarantees and Credit Derivatives Risk WeightRisk Weight 150% 
CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims Secured on Higher 
Risk Categories &  Other Assets CRM AdjustmentRedistribution of Net Exposures for  
Guarantees and Credit Derivatives Rated ExposuresRisk Weight 0% Risk WeightRisk Weight 
0%  CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims Secured on 
Higher Risk Categories &  Other Assets CRM AdjustmentRedistribution of Net Exposures for  
Guarantees and Credit Derivatives Rated ExposuresRisk Weight 20% Risk WeightRisk 
Weight 20% CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims 
Secured on Higher Risk Categories &  Other Assets CRM AdjustmentRedistribution of Net 
Exposures for  Guarantees and Credit Derivatives Risk WeightRisk Weight 50% 
CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims Secured on Higher 
Risk Categories &  Other Assets CRM AdjustmentRedistribution of Net Exposures for  
Guarantees and Credit Derivatives Rated ExposuresRisk Weight 100% Risk WeightRisk 
Weight 100% CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims 
Secured on Higher Risk Categories &  Other Assets CRM AdjustmentRedistribution of Net 
Exposures for  Guarantees and Credit Derivatives Rated ExposuresRisk Weight 150% Risk 
WeightRisk Weight 150% CreditRiskCategoryBalance Sheet Items Balance Sheet Item 
TypePast Due Exposures Past Due ExposuresRetail (Non-residential) CRM 
AdjustmentRedistribution of Net Exposures for  Guarantees and Credit Derivatives Rated 
ExposuresRisk Weight 0% Risk WeightRisk Weight 0% CreditRiskCategoryBalance Sheet 
Items Balance Sheet Item TypePast Due Exposures Past Due ExposuresRetail 
(Non-residential) CRM AdjustmentRedistribution of Net Exposures for  Guarantees and Credit 
Derivatives Rated ExposuresRisk Weight 20% Risk WeightRisk Weight 20%  
CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypePast Due Exposures Past 
Due ExposuresRetail (Non-residential) CRM AdjustmentRedistribution of Net Exposures for  
Guarantees and Credit Derivatives Rated ExposuresRisk Weight 35% Risk WeightRisk 
Weight 35% CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypePast Due 
Exposures Past Due ExposuresRetail (Non-residential) CRM AdjustmentRedistribution of Net 
Exposures for  Guarantees and Credit Derivatives Rated ExposuresRisk Weight 50% Risk 
WeightRisk Weight 50% CreditRiskCategoryBalance Sheet Items Balance Sheet Item 
TypePast Due Exposures Past Due ExposuresRetail (Non-residential) CRM 
AdjustmentRedistribution of Net Exposures for  Guarantees and Credit Derivatives Rated 
ExposuresRisk Weight 75% Risk WeightRisk Weight 75% CreditRiskCategoryBalance Sheet 
Items Balance Sheet Item TypePast Due Exposures Past Due ExposuresRetail 
(Non-residential) CRM AdjustmentRedistribution of Net Exposures for  Guarantees and Credit 
Derivatives Rated ExposuresRisk Weight 100% Risk WeightRisk Weight 100% 
CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypePast Due Exposures Past 
Due ExposuresRetail (Non-residential) CRM AdjustmentRedistribution of Net Exposures for  
Guarantees and Credit Derivatives Rated ExposuresRisk Weight 150% Risk WeightRisk 
Weight 150% CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypePast Due 
Exposures Past Due ExposuresResidential Mortgages CRM AdjustmentRedistribution of Net 
Exposures for  Guarantees and Credit Derivatives Rated ExposuresRisk Weight 100%  Risk 



WeightRisk Weight 100% CreditRiskCategoryBalance Sheet Items Balance Sheet Item 
TypeClaims on Sovereigns CRM AdjustmentRedistribution of Net Exposure for Collateral  
(Simple Approach) Ratings Issued by Ratings AgenciesAAA to AA- / Aaa to Aa3 Risk 
WeightRisk Weight 0% CreditRiskCategoryBalance Sheet Items Balance Sheet Item 
TypeClaims on Sovereigns CRM AdjustmentRedistribution of Net Exposure for Collateral  
(Simple Approach) Ratings Issued by Ratings AgenciesAto A- / A1 to A3 Risk WeightRisk 
Weight 20% CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on 
Sovereigns CRM AdjustmentRedistribution of Net Exposure for Collateral  (Simple Approach) 
Ratings Issued by Ratings AgenciesBBBto BBB- / Baa1 to Baa3 Risk WeightRisk Weight 
50% CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on Sovereigns 
CRM AdjustmentRedistribution of Net Exposure for Collateral  (Simple Approach) Ratings 
Issued by Ratings AgenciesBBto BB- / Ba1 to Ba3 Risk WeightRisk Weight 100% 
CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on Sovereigns 
CRM AdjustmentRedistribution of Net Exposure for Collateral  (Simple Approach) Ratings 
Issued by Ratings AgenciesBto B- / B1 to B3 Risk WeightRisk Weight 100% 
CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on Sovereigns 
CRM AdjustmentRedistribution of Net Exposure for Collateral  (Simple Approach) Ratings 
Issued by Ratings AgenciesBelow B- / Below B3 Risk WeightRisk Weight 150% 
CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on Sovereigns  
CRM AdjustmentRedistribution of Net Exposure for Collateral  (Simple Approach) Ratings 
Issued by Ratings AgenciesUnrated Exposures Risk WeightRisk Weight 100% 
CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on Non Central 
Government Public  Sector Entities (PSEs) CRM AdjustmentRedistribution of Net Exposure 
for Collateral  (Simple Approach) Ratings Issued by Ratings AgenciesAAA to AA- / Aaa to 
Aa3 Risk WeightRisk Weight 20% CreditRiskCategoryBalance Sheet Items Balance Sheet 
Item TypeClaims on Non Central Government Public  Sector Entities (PSEs) CRM 
AdjustmentRedistribution of Net Exposure for Collateral  (Simple Approach) Ratings Issued 
by Ratings AgenciesAto A- / A1 to A3 Risk WeightRisk Weight 50% 
CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on Non Central 
Government Public  Sector Entities (PSEs) CRM AdjustmentRedistribution of Net Exposure 
for Collateral  (Simple Approach) Ratings Issued by Ratings AgenciesBBBto BBB- / Baa1 to 
Baa3 Risk WeightRisk Weight 100% CreditRiskCategoryBalance Sheet Items Balance Sheet 
Item TypeClaims on Non Central Government Public  Sector Entities (PSEs) CRM 
AdjustmentRedistribution of Net Exposure for Collateral  (Simple Approach) Ratings Issued 
by Ratings AgenciesBBto BB- / Ba1 to Ba3 Risk WeightRisk Weight 100% 
CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on Non Central 
Government Public  Sector Entities (PSEs) CRM AdjustmentRedistribution of Net Exposure 
for Collateral  (Simple Approach) Ratings Issued by Ratings AgenciesBto B- / B1 to B3 Risk 
WeightRisk Weight 100% CreditRiskCategoryBalance Sheet Items  Balance Sheet Item 
TypeClaims on Non Central Government Public  Sector Entities (PSEs) CRM 
AdjustmentRedistribution of Net Exposure for Collateral  (Simple Approach) Ratings Issued 
by Ratings AgenciesBelow B- / Below B3 Risk WeightRisk Weight 150% 
CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on Non Central 
Government Public  Sector Entities (PSEs) CRM AdjustmentRedistribution of Net Exposure 
for Collateral  (Simple Approach) Ratings Issued by Ratings AgenciesUnrated Exposures 
Risk WeightRisk Weight 100% CreditRiskCategoryBalance Sheet Items Balance Sheet Item 
TypeClaims on Non Central Government Public  Sector Entities (PSEs) CRM 



AdjustmentRedistribution of Net Exposure for Collateral  (Simple Approach) Ratings Issued 
by Ratings AgenciesPSEs Eligible for 0% Risk Weight Risk WeightRisk Weight 0% 
CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on Multilateral 
Development Banks  (MDBs) CRM AdjustmentRedistribution of Net Exposure for Collateral  
(Simple Approach) Ratings Issued by Ratings AgenciesAAA to AA- / Aaa to Aa3 Risk 
WeightRisk Weight 20% CreditRiskCategoryBalance Sheet Items Balance Sheet Item 
TypeClaims on Multilateral Development Banks  (MDBs) CRM AdjustmentRedistribution of 
Net Exposure for Collateral  (Simple Approach) Ratings Issued by Ratings AgenciesAto A- / 
A1 to A3 Risk WeightRisk Weight 50% CreditRiskCategoryBalance Sheet Items Balance 
Sheet Item TypeClaims on Multilateral Development Banks  (MDBs) CRM 
AdjustmentRedistribution of Net Exposure for Collateral  (Simple Approach) Ratings Issued 
by Ratings AgenciesBBBto BBB- / Baa1 to Baa3 Risk WeightRisk Weight 50%  
CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on Multilateral 
Development Banks  (MDBs) CRM AdjustmentRedistribution of Net Exposure for Collateral  
(Simple Approach) Ratings Issued by Ratings AgenciesBBto BB- / Ba1 to Ba3 Risk 
WeightRisk Weight 100% CreditRiskCategoryBalance Sheet Items Balance Sheet Item 
TypeClaims on Multilateral Development Banks  (MDBs) CRM AdjustmentRedistribution of 
Net Exposure for Collateral  (Simple Approach) Ratings Issued by Ratings AgenciesBto B- / 
B1 to B3 Risk WeightRisk Weight 100% CreditRiskCategoryBalance Sheet Items Balance 
Sheet Item TypeClaims on Multilateral Development Banks  (MDBs) CRM 
AdjustmentRedistribution of Net Exposure for Collateral  (Simple Approach) Ratings Issued 
by Ratings AgenciesBelow B- / Below B3 Risk WeightRisk Weight 150% 
CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on Multilateral 
Development Banks  (MDBs) CRM AdjustmentRedistribution of Net Exposure for Collateral  
(Simple Approach) Ratings Issued by Ratings AgenciesUnrated Exposures Risk WeightRisk 
Weight 50% CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on 
Multilateral Development Banks  (MDBs) CRM AdjustmentRedistribution of Net Exposure for 
Collateral  (Simple Approach) Ratings Issued by Ratings AgenciesMDBs Eligible for 0% Risk 
Weight Risk WeightRisk Weight 0% CreditRiskCategoryBalance Sheet Items Balance Sheet 
Item TypeClaims on Banks and Security Firms Claims on Banks and Security FirmsLong 
Term Claims CRM AdjustmentRedistribution of Net Exposure for Collateral  (Simple 
Approach) Risk WeightRisk Weight 0%  CreditRiskCategoryBalance Sheet Items Balance 
Sheet Item TypeClaims on Banks and Security Firms Claims on Banks and Security 
FirmsLong Term Claims CRM AdjustmentRedistribution of Net Exposure for Collateral  
(Simple Approach) Ratings Issued by Ratings AgenciesAAA to AA- / Aaa to Aa3 Risk 
WeightRisk Weight 20% CreditRiskCategoryBalance Sheet Items Balance Sheet Item 
TypeClaims on Banks and Security Firms Claims on Banks and Security FirmsLong Term 
Claims CRM AdjustmentRedistribution of Net Exposure for Collateral  (Simple Approach) 
Ratings Issued by Ratings AgenciesAto A- / A1 to A3 Risk WeightRisk Weight 50% 
CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on Banks and 
Security Firms Claims on Banks and Security FirmsLong Term Claims CRM 
AdjustmentRedistribution of Net Exposure for Collateral  (Simple Approach) Ratings Issued 
by Ratings AgenciesBBBto BBB- / Baa1 to Baa3 Risk WeightRisk Weight 50% 
CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on Banks and 
Security Firms Claims on Banks and Security FirmsLong Term Claims CRM 
AdjustmentRedistribution of Net Exposure for Collateral  (Simple Approach) Ratings Issued 
by Ratings AgenciesBBto BB- / Ba1 to Ba3 Risk WeightRisk Weight 100% 



CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on Banks and 
Security Firms Claims on Banks and Security FirmsLong Term Claims CRM 
AdjustmentRedistribution of Net Exposure for Collateral  (Simple Approach) Ratings Issued 
by Ratings AgenciesBto B- / B1 to B3 Risk WeightRisk Weight 100% 
CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on Banks and 
Security Firms Claims on Banks and Security FirmsLong Term Claims CRM 
AdjustmentRedistribution of Net Exposure for Collateral  (Simple Approach) Ratings Issued 
by Ratings AgenciesBelow B- / Below B3 Risk WeightRisk Weight 150%  
CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on Banks and 
Security Firms Claims on Banks and Security FirmsLong Term Claims CRM 
AdjustmentRedistribution of Net Exposure for Collateral  (Simple Approach) Ratings Issued 
by Ratings AgenciesUnrated Exposures Risk WeightRisk Weight 50% 
CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on Banks and 
Security Firms Claims on Banks and Security FirmsShort Term Claims CRM 
AdjustmentRedistribution of Net Exposure for Collateral  (Simple Approach) Risk WeightRisk 
Weight 0% CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on 
Banks and Security Firms Claims on Banks and Security FirmsShort Term Claims CRM 
AdjustmentRedistribution of Net Exposure for Collateral  (Simple Approach) Ratings Issued 
by Ratings AgenciesAAA to AA- / Aaa to Aa3 Risk WeightRisk Weight 20% 
CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on Banks and 
Security Firms Claims on Banks and Security FirmsShort Term Claims CRM 
AdjustmentRedistribution of Net Exposure for Collateral  (Simple Approach) Ratings Issued 
by Ratings AgenciesAto A- / A1 to A3 Risk WeightRisk Weight 20% 
CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on Banks and 
Security Firms Claims on Banks and Security FirmsShort Term Claims CRM 
AdjustmentRedistribution of Net Exposure for Collateral  (Simple Approach) Ratings Issued 
by Ratings AgenciesBBBto BBB- / Baa1 to Baa3 Risk WeightRisk Weight 20% 
CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on Banks and 
Security Firms Claims on Banks and Security FirmsShort Term Claims CRM 
AdjustmentRedistribution of Net Exposure for Collateral  (Simple Approach) Ratings Issued 
by Ratings AgenciesBBto BB- / Ba1 to Ba3 Risk WeightRisk Weight 50%  
CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on Banks and 
Security Firms Claims on Banks and Security FirmsShort Term Claims CRM 
AdjustmentRedistribution of Net Exposure for Collateral  (Simple Approach) Ratings Issued 
by Ratings AgenciesBto B- / B1 to B3 Risk WeightRisk Weight 50% 
CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on Banks and 
Security Firms Claims on Banks and Security FirmsShort Term Claims CRM 
AdjustmentRedistribution of Net Exposure for Collateral  (Simple Approach) Risk WeightRisk 
Weight 100% CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on 
Banks and Security Firms Claims on Banks and Security FirmsShort Term Claims CRM 
AdjustmentRedistribution of Net Exposure for Collateral  (Simple Approach) Ratings Issued 
by Ratings AgenciesBelow B- / Below B3 Risk WeightRisk Weight 150% 
CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on Banks and 
Security Firms Claims on Banks and Security FirmsShort Term Claims CRM 
AdjustmentRedistribution of Net Exposure for Collateral  (Simple Approach) Ratings Issued 
by Ratings AgenciesUnrated Exposures Risk WeightRisk Weight 20% 
CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on Corporates and 



Security Firms CRM AdjustmentRedistribution of Net Exposure for Collateral  (Simple 
Approach) Risk WeightRisk Weight 0% CreditRiskCategoryBalance Sheet Items Balance 
Sheet Item TypeClaims on Corporates and Security Firms CRM AdjustmentRedistribution of 
Net Exposure for Collateral  (Simple Approach) Ratings Issued by Ratings AgenciesAAA to 
AA- / Aaa to Aa3 Risk WeightRisk Weight 20%  CreditRiskCategoryBalance Sheet Items 
Balance Sheet Item TypeClaims on Corporates and Security Firms CRM 
AdjustmentRedistribution of Net Exposure for Collateral  (Simple Approach) Ratings Issued 
by Ratings AgenciesAto A- / A1 to A3 Risk WeightRisk Weight 50% 
CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on Corporates and 
Security Firms CRM AdjustmentRedistribution of Net Exposure for Collateral  (Simple 
Approach) Ratings Issued by Ratings AgenciesBBBto BBB- / Baa1 to Baa3 Risk WeightRisk 
Weight 100% CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on 
Corporates and Security Firms CRM AdjustmentRedistribution of Net Exposure for Collateral  
(Simple Approach) Ratings Issued by Ratings AgenciesBBto BB- / Ba1 to Ba3 Risk 
WeightRisk Weight 100% CreditRiskCategoryBalance Sheet Items Balance Sheet Item 
TypeClaims on Corporates and Security Firms CRM AdjustmentRedistribution of Net 
Exposure for Collateral  (Simple Approach) Ratings Issued by Ratings AgenciesBto B- / B1 to 
B3 Risk WeightRisk Weight 150% CreditRiskCategoryBalance Sheet Items Balance Sheet 
Item TypeClaims on Corporates and Security Firms CRM AdjustmentRedistribution of Net 
Exposure for Collateral  (Simple Approach) Ratings Issued by Ratings AgenciesBelow B- / 
Below B3 Risk WeightRisk Weight 150% CreditRiskCategoryBalance Sheet Items Balance 
Sheet Item TypeClaims on Corporates and Security Firms CRM AdjustmentRedistribution of 
Net Exposure for Collateral  (Simple Approach) Ratings Issued by Ratings AgenciesUnrated 
Exposures Risk WeightRisk Weight 100%  CreditRiskCategoryBalance Sheet Items Balance 
Sheet Item TypeClaims on Corporates and Security Firms CRM AdjustmentRedistribution of 
Net Exposure for Collateral  (Simple Approach) Ratings Issued by Ratings AgenciesAll 
Exposures Rated at 100% Risk WeightRisk Weight 100% CreditRiskCategoryBalance Sheet 
Items Balance Sheet Item TypeClaims on Short Term Issue Specific CRM 
AdjustmentRedistribution of Net Exposure for Collateral  (Simple Approach) Risk WeightRisk 
Weight 0% CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on 
Short Term Issue Specific CRM AdjustmentRedistribution of Net Exposure for Collateral  
(Simple Approach) Ratings Issued by Ratings AgenciesA-1 / F-1 / P-1 Risk WeightRisk 
Weight 20% CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on 
Short Term Issue Specific CRM AdjustmentRedistribution of Net Exposure for Collateral  
(Simple Approach) Ratings Issued by Ratings AgenciesA-2 / F-2 / P-2 Risk WeightRisk 
Weight 50% CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on 
Short Term Issue Specific CRM AdjustmentRedistribution of Net Exposure for Collateral  
(Simple Approach) Ratings Issued by Ratings AgenciesA-3 / F-3 / P-3 Risk WeightRisk 
Weight 100% CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on 
Short Term Issue Specific CRM AdjustmentRedistribution of Net Exposure for Collateral  
(Simple Approach) Ratings Issued by Ratings AgenciesOther Risk WeightRisk Weight 150% 
CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on Retail Portfolio 
CRM AdjustmentRedistribution of Net Exposure for Collateral  (Simple Approach)  Risk 
WeightRisk Weight 0% CreditRiskCategoryBalance Sheet Items Balance Sheet Item 
TypeClaims on Retail Portfolio CRM AdjustmentRedistribution of Net Exposure for Collateral  
(Simple Approach) Risk WeightRisk Weight 20% CreditRiskCategoryBalance Sheet Items 
Balance Sheet Item TypeClaims on Retail Portfolio CRM AdjustmentRedistribution of Net 



Exposure for Collateral  (Simple Approach) Risk WeightRisk Weight 50% 
CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on Retail Portfolio 
CRM AdjustmentRedistribution of Net Exposure for Collateral  (Simple Approach) Rated 
ExposuresRisk Weight 75% Risk WeightRisk Weight 75% CreditRiskCategoryBalance Sheet 
Items Balance Sheet Item TypeClaims on Retail Portfolio CRM AdjustmentRedistribution of 
Net Exposure for Collateral  (Simple Approach) Rated ExposuresRisk Weight 100% Risk 
WeightRisk Weight 100% CreditRiskCategoryBalance Sheet Items Balance Sheet Item 
TypeClaims on Retail Portfolio CRM AdjustmentRedistribution of Net Exposure for Collateral  
(Simple Approach) Risk WeightRisk Weight 150% CreditRiskCategoryBalance Sheet Items 
Balance Sheet Item TypeClaims Secured by Residential Property CRM 
AdjustmentRedistribution of Net Exposure for Collateral  (Simple Approach) Risk WeightRisk 
Weight 0% CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims 
Secured by Residential Property CRM AdjustmentRedistribution of Net Exposure for 
Collateral  (Simple Approach) Risk WeightRisk Weight 20% CreditRiskCategoryBalance 
Sheet Items  Balance Sheet Item TypeClaims Secured by Residential Property CRM 
AdjustmentRedistribution of Net Exposure for Collateral  (Simple Approach) Rated 
ExposuresRisk Weight 35% Risk WeightRisk Weight 35% CreditRiskCategoryBalance Sheet 
Items Balance Sheet Item TypeClaims Secured by Residential Property CRM 
AdjustmentRedistribution of Net Exposure for Collateral  (Simple Approach) Rated 
ExposuresRisk Weight 50% Risk WeightRisk Weight 50% CreditRiskCategoryBalance Sheet 
Items Balance Sheet Item TypeClaims Secured by Residential Property CRM 
AdjustmentRedistribution of Net Exposure for Collateral  (Simple Approach) Rated 
ExposuresRisk Weight 75% Risk WeightRisk Weight 75% CreditRiskCategoryBalance Sheet 
Items Balance Sheet Item TypeClaims Secured by Residential Property CRM 
AdjustmentRedistribution of Net Exposure for Collateral  (Simple Approach) Risk WeightRisk 
Weight 100% CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims 
Secured by Commercial Real Estate CRM AdjustmentRedistribution of Net Exposure for 
Collateral  (Simple Approach) Risk WeightRisk Weight 0% CreditRiskCategoryBalance Sheet 
Items Balance Sheet Item TypeClaims Secured by Commercial Real Estate CRM 
AdjustmentRedistribution of Net Exposure for Collateral  (Simple Approach) Risk WeightRisk 
Weight 20% CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims 
Secured by Commercial Real Estate CRM AdjustmentRedistribution of Net Exposure for 
Collateral  (Simple Approach) Risk WeightRisk Weight 50%  CreditRiskCategoryBalance 
Sheet Items Balance Sheet Item TypeClaims Secured by Commercial Real Estate CRM 
AdjustmentRedistribution of Net Exposure for Collateral  (Simple Approach) Rated 
ExposuresRisk Weight 100% Risk WeightRisk Weight 100% CreditRiskCategoryBalance 
Sheet Items Balance Sheet Item TypeClaims Secured by Commercial Real Estate CRM 
AdjustmentRedistribution of Net Exposure for Collateral  (Simple Approach) Risk WeightRisk 
Weight 150% CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims 
Secured on Higher Risk Categories &  Other Assets CRM AdjustmentRedistribution of Net 
Exposure for Collateral  (Simple Approach) Rated ExposuresRisk Weight 0% Risk WeightRisk 
Weight 0% CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims 
Secured on Higher Risk Categories &  Other Assets CRM AdjustmentRedistribution of Net 
Exposure for Collateral  (Simple Approach) Rated ExposuresRisk Weight 20% Risk 
WeightRisk Weight 20% CreditRiskCategoryBalance Sheet Items Balance Sheet Item 
TypeClaims Secured on Higher Risk Categories &  Other Assets CRM 
AdjustmentRedistribution of Net Exposure for Collateral  (Simple Approach) Risk WeightRisk 



Weight 50% CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims 
Secured on Higher Risk Categories &  Other Assets CRM AdjustmentRedistribution of Net 
Exposure for Collateral  (Simple Approach) Rated ExposuresRisk Weight 100% Risk 
WeightRisk Weight 100% CreditRiskCategoryBalance Sheet Items  Balance Sheet Item 
TypeClaims Secured on Higher Risk Categories &  Other Assets CRM 
AdjustmentRedistribution of Net Exposure for Collateral  (Simple Approach) Rated 
ExposuresRisk Weight 150% Risk WeightRisk Weight 150% CreditRiskCategoryBalance 
Sheet Items Balance Sheet Item TypePast Due Exposures Past Due ExposuresRetail 
(Non-residential) CRM AdjustmentRedistribution of Net Exposure for Collateral  (Simple 
Approach) Rated ExposuresRisk Weight 0% Risk WeightRisk Weight 0% 
CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypePast Due Exposures Past 
Due ExposuresRetail (Non-residential) CRM AdjustmentRedistribution of Net Exposure for 
Collateral  (Simple Approach) Rated ExposuresRisk Weight 20% Risk WeightRisk Weight 
20% CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypePast Due Exposures 
Past Due ExposuresRetail (Non-residential) CRM AdjustmentRedistribution of Net Exposure 
for Collateral  (Simple Approach) Rated ExposuresRisk Weight 35% Risk WeightRisk Weight 
35% CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypePast Due Exposures 
Past Due ExposuresRetail (Non-residential) CRM AdjustmentRedistribution of Net Exposure 
for Collateral  (Simple Approach) Rated ExposuresRisk Weight 50% Risk WeightRisk Weight 
50% CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypePast Due Exposures 
Past Due ExposuresRetail (Non-residential) CRM AdjustmentRedistribution of Net Exposure 
for Collateral  (Simple Approach) Rated ExposuresRisk Weight 75% Risk WeightRisk Weight 
75%  CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypePast Due Exposures 
Past Due ExposuresRetail (Non-residential) CRM AdjustmentRedistribution of Net Exposure 
for Collateral  (Simple Approach) Rated ExposuresRisk Weight 100% Risk WeightRisk Weight 
100% CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypePast Due Exposures 
Past Due ExposuresRetail (Non-residential) CRM AdjustmentRedistribution of Net Exposure 
for Collateral  (Simple Approach) Rated ExposuresRisk Weight 150% Risk WeightRisk Weight 
150% CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypePast Due Exposures 
Past Due ExposuresResidential Mortgages CRM AdjustmentRedistribution of Net Exposure 
for Collateral  (Simple Approach) Rated ExposuresRisk Weight 100% Risk WeightRisk Weight 
100% CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on 
Sovereigns CRM AdjustmentAdjustments to Net Exposure for Collateral  (Comprehensive 
Approach) Ratings Issued by Ratings AgenciesAAA to AA- / Aaa to Aa3 Risk WeightRisk 
Weight 0% CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on 
Sovereigns CRM AdjustmentAdjustments to Net Exposure for Collateral  (Comprehensive 
Approach) Ratings Issued by Ratings AgenciesAto A- / A1 to A3 Risk WeightRisk Weight 
20% CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on Sovereigns 
CRM AdjustmentAdjustments to Net Exposure for Collateral  (Comprehensive Approach) 
Ratings Issued by Ratings AgenciesBBBto BBB- / Baa1 to Baa3 Risk WeightRisk Weight 
50%  CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on 
Sovereigns CRM AdjustmentAdjustments to Net Exposure for Collateral  (Comprehensive 
Approach) Ratings Issued by Ratings AgenciesBBto BB- / Ba1 to Ba3 Risk WeightRisk 
Weight 100% CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on 
Sovereigns CRM AdjustmentAdjustments to Net Exposure for Collateral  (Comprehensive 
Approach) Ratings Issued by Ratings AgenciesBto B- / B1 to B3 Risk WeightRisk Weight 
100% CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on 



Sovereigns CRM AdjustmentAdjustments to Net Exposure for Collateral  (Comprehensive 
Approach) Ratings Issued by Ratings AgenciesBelow B- / Below B3 Risk WeightRisk Weight 
150% CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on 
Sovereigns CRM AdjustmentAdjustments to Net Exposure for Collateral  (Comprehensive 
Approach) Ratings Issued by Ratings AgenciesUnrated Exposures Risk WeightRisk Weight 
100% CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on Non 
Central Government Public  Sector Entities (PSEs) CRM AdjustmentAdjustments to Net 
Exposure for Collateral  (Comprehensive Approach) Ratings Issued by Ratings AgenciesAAA 
to AA- / Aaa to Aa3 Risk WeightRisk Weight 20% CreditRiskCategoryBalance Sheet Items 
Balance Sheet Item TypeClaims on Non Central Government Public  Sector Entities (PSEs)  
CRM AdjustmentAdjustments to Net Exposure for Collateral  (Comprehensive Approach) 
Ratings Issued by Ratings AgenciesAto A- / A1 to A3 Risk WeightRisk Weight 50% 
CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on Non Central 
Government Public  Sector Entities (PSEs) CRM AdjustmentAdjustments to Net Exposure for 
Collateral  (Comprehensive Approach) Ratings Issued by Ratings AgenciesBBBto BBB- / 
Baa1 to Baa3 Risk WeightRisk Weight 100% CreditRiskCategoryBalance Sheet Items 
Balance Sheet Item TypeClaims on Non Central Government Public  Sector Entities (PSEs) 
CRM AdjustmentAdjustments to Net Exposure for Collateral  (Comprehensive Approach) 
Ratings Issued by Ratings AgenciesBBto BB- / Ba1 to Ba3 Risk WeightRisk Weight 100% 
CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on Non Central 
Government Public  Sector Entities (PSEs) CRM AdjustmentAdjustments to Net Exposure for 
Collateral  (Comprehensive Approach) Ratings Issued by Ratings AgenciesBto B- / B1 to B3 
Risk WeightRisk Weight 100% CreditRiskCategoryBalance Sheet Items Balance Sheet Item 
TypeClaims on Non Central Government Public  Sector Entities (PSEs) CRM 
AdjustmentAdjustments to Net Exposure for Collateral  (Comprehensive Approach) Ratings 
Issued by Ratings AgenciesBelow B- / Below B3 Risk WeightRisk Weight 150% 
CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on Non Central 
Government Public  Sector Entities (PSEs) CRM AdjustmentAdjustments to Net Exposure for 
Collateral  (Comprehensive Approach)  Ratings Issued by Ratings AgenciesUnrated 
Exposures Risk WeightRisk Weight 100% CreditRiskCategoryBalance Sheet Items Balance 
Sheet Item TypeClaims on Non Central Government Public  Sector Entities (PSEs) CRM 
AdjustmentAdjustments to Net Exposure for Collateral  (Comprehensive Approach) Ratings 
Issued by Ratings AgenciesPSEs Eligible for 0% Risk Weight Risk WeightRisk Weight 0% 
CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on Multilateral 
Development Banks  (MDBs) CRM AdjustmentAdjustments to Net Exposure for Collateral  
(Comprehensive Approach) Ratings Issued by Ratings AgenciesAAA to AA- / Aaa to Aa3 
Risk WeightRisk Weight 20% CreditRiskCategoryBalance Sheet Items Balance Sheet Item 
TypeClaims on Multilateral Development Banks  (MDBs) CRM AdjustmentAdjustments to Net 
Exposure for Collateral  (Comprehensive Approach) Ratings Issued by Ratings AgenciesAto 
A- / A1 to A3 Risk WeightRisk Weight 50% CreditRiskCategoryBalance Sheet Items Balance 
Sheet Item TypeClaims on Multilateral Development Banks  (MDBs) CRM 
AdjustmentAdjustments to Net Exposure for Collateral  (Comprehensive Approach) Ratings 
Issued by Ratings AgenciesBBBto BBB- / Baa1 to Baa3 Risk WeightRisk Weight 50% 
CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on Multilateral 
Development Banks  (MDBs) CRM AdjustmentAdjustments to Net Exposure for Collateral  
(Comprehensive Approach) Ratings Issued by Ratings AgenciesBBto BB- / Ba1 to Ba3 Risk 
WeightRisk Weight 100%  CreditRiskCategoryBalance Sheet Items Balance Sheet Item 



TypeClaims on Multilateral Development Banks  (MDBs) CRM AdjustmentAdjustments to Net 
Exposure for Collateral  (Comprehensive Approach) Ratings Issued by Ratings AgenciesBto 
B- / B1 to B3 Risk WeightRisk Weight 100% CreditRiskCategoryBalance Sheet Items 
Balance Sheet Item TypeClaims on Multilateral Development Banks  (MDBs) CRM 
AdjustmentAdjustments to Net Exposure for Collateral  (Comprehensive Approach) Ratings 
Issued by Ratings AgenciesBelow B- / Below B3 Risk WeightRisk Weight 150% 
CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on Multilateral 
Development Banks  (MDBs) CRM AdjustmentAdjustments to Net Exposure for Collateral  
(Comprehensive Approach) Ratings Issued by Ratings AgenciesUnrated Exposures Risk 
WeightRisk Weight 50% CreditRiskCategoryBalance Sheet Items Balance Sheet Item 
TypeClaims on Multilateral Development Banks  (MDBs) CRM AdjustmentAdjustments to Net 
Exposure for Collateral  (Comprehensive Approach) Ratings Issued by Ratings 
AgenciesMDBs Eligible for 0% Risk Weight Risk WeightRisk Weight 0% 
CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on Banks and 
Security Firms Claims on Banks and Security FirmsLong Term Claims CRM 
AdjustmentAdjustments to Net Exposure for Collateral  (Comprehensive Approach) Risk 
WeightRisk Weight 0% CreditRiskCategoryBalance Sheet Items  Balance Sheet Item 
TypeClaims on Banks and Security Firms Claims on Banks and Security FirmsLong Term 
Claims CRM AdjustmentAdjustments to Net Exposure for Collateral  (Comprehensive 
Approach) Ratings Issued by Ratings AgenciesAAA to AA- / Aaa to Aa3 Risk WeightRisk 
Weight 20% CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on 
Banks and Security Firms Claims on Banks and Security FirmsLong Term Claims CRM 
AdjustmentAdjustments to Net Exposure for Collateral  (Comprehensive Approach) Ratings 
Issued by Ratings AgenciesAto A- / A1 to A3 Risk WeightRisk Weight 50% 
CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on Banks and 
Security Firms Claims on Banks and Security FirmsLong Term Claims CRM 
AdjustmentAdjustments to Net Exposure for Collateral  (Comprehensive Approach) Ratings 
Issued by Ratings AgenciesBBBto BBB- / Baa1 to Baa3 Risk WeightRisk Weight 50% 
CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on Banks and 
Security Firms Claims on Banks and Security FirmsLong Term Claims CRM 
AdjustmentAdjustments to Net Exposure for Collateral  (Comprehensive Approach) Ratings 
Issued by Ratings AgenciesBBto BB- / Ba1 to Ba3 Risk WeightRisk Weight 100% 
CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on Banks and 
Security Firms Claims on Banks and Security FirmsLong Term Claims CRM 
AdjustmentAdjustments to Net Exposure for Collateral  (Comprehensive Approach) Ratings 
Issued by Ratings AgenciesBto B- / B1 to B3 Risk WeightRisk Weight 100% 
CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on Banks and 
Security Firms Claims on Banks and Security FirmsLong Term Claims  CRM 
AdjustmentAdjustments to Net Exposure for Collateral  (Comprehensive Approach) Ratings 
Issued by Ratings AgenciesBelow B- / Below B3 Risk WeightRisk Weight 150% 
CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on Banks and 
Security Firms Claims on Banks and Security FirmsLong Term Claims CRM 
AdjustmentAdjustments to Net Exposure for Collateral  (Comprehensive Approach) Ratings 
Issued by Ratings AgenciesUnrated Exposures Risk WeightRisk Weight 50% 
CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on Banks and 
Security Firms Claims on Banks and Security FirmsShort Term Claims CRM 
AdjustmentAdjustments to Net Exposure for Collateral  (Comprehensive Approach) Risk 



WeightRisk Weight 0% CreditRiskCategoryBalance Sheet Items Balance Sheet Item 
TypeClaims on Banks and Security Firms Claims on Banks and Security FirmsShort Term 
Claims CRM AdjustmentAdjustments to Net Exposure for Collateral  (Comprehensive 
Approach) Ratings Issued by Ratings AgenciesAAA to AA- / Aaa to Aa3 Risk WeightRisk 
Weight 20% CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on 
Banks and Security Firms Claims on Banks and Security FirmsShort Term Claims CRM 
AdjustmentAdjustments to Net Exposure for Collateral  (Comprehensive Approach) Ratings 
Issued by Ratings AgenciesAto A- / A1 to A3 Risk WeightRisk Weight 20% 
CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on Banks and 
Security Firms Claims on Banks and Security FirmsShort Term Claims CRM 
AdjustmentAdjustments to Net Exposure for Collateral  (Comprehensive Approach) Ratings 
Issued by Ratings AgenciesBBBto BBB- / Baa1 to Baa3  Risk WeightRisk Weight 20% 
CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on Banks and 
Security Firms Claims on Banks and Security FirmsShort Term Claims CRM 
AdjustmentAdjustments to Net Exposure for Collateral  (Comprehensive Approach) Ratings 
Issued by Ratings AgenciesBBto BB- / Ba1 to Ba3 Risk WeightRisk Weight 50% 
CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on Banks and 
Security Firms Claims on Banks and Security FirmsShort Term Claims CRM 
AdjustmentAdjustments to Net Exposure for Collateral  (Comprehensive Approach) Ratings 
Issued by Ratings AgenciesBto B- / B1 to B3 Risk WeightRisk Weight 50% 
CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on Banks and 
Security Firms Claims on Banks and Security FirmsShort Term Claims CRM 
AdjustmentAdjustments to Net Exposure for Collateral  (Comprehensive Approach) Risk 
WeightRisk Weight 100% CreditRiskCategoryBalance Sheet Items Balance Sheet Item 
TypeClaims on Banks and Security Firms Claims on Banks and Security FirmsShort Term 
Claims CRM AdjustmentAdjustments to Net Exposure for Collateral  (Comprehensive 
Approach) Ratings Issued by Ratings AgenciesBelow B- / Below B3 Risk WeightRisk Weight 
150% CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on Banks 
and Security Firms Claims on Banks and Security FirmsShort Term Claims CRM 
AdjustmentAdjustments to Net Exposure for Collateral  (Comprehensive Approach) Ratings 
Issued by Ratings AgenciesUnrated Exposures Risk WeightRisk Weight 20%  
CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on Corporates and 
Security Firms CRM AdjustmentAdjustments to Net Exposure for Collateral  (Comprehensive 
Approach) Risk WeightRisk Weight 0% CreditRiskCategoryBalance Sheet Items Balance 
Sheet Item TypeClaims on Corporates and Security Firms CRM AdjustmentAdjustments to 
Net Exposure for Collateral  (Comprehensive Approach) Ratings Issued by Ratings 
AgenciesAAA to AA- / Aaa to Aa3 Risk WeightRisk Weight 20% CreditRiskCategoryBalance 
Sheet Items Balance Sheet Item TypeClaims on Corporates and Security Firms CRM 
AdjustmentAdjustments to Net Exposure for Collateral  (Comprehensive Approach) Ratings 
Issued by Ratings AgenciesAto A- / A1 to A3 Risk WeightRisk Weight 50% 
CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on Corporates and 
Security Firms CRM AdjustmentAdjustments to Net Exposure for Collateral  (Comprehensive 
Approach) Ratings Issued by Ratings AgenciesBBBto BBB- / Baa1 to Baa3 Risk WeightRisk 
Weight 100% CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on 
Corporates and Security Firms CRM AdjustmentAdjustments to Net Exposure for Collateral  
(Comprehensive Approach) Ratings Issued by Ratings AgenciesBBto BB- / Ba1 to Ba3 Risk 
WeightRisk Weight 100% CreditRiskCategoryBalance Sheet Items Balance Sheet Item 



TypeClaims on Corporates and Security Firms  CRM AdjustmentAdjustments to Net 
Exposure for Collateral  (Comprehensive Approach) Ratings Issued by Ratings AgenciesBto 
B- / B1 to B3 Risk WeightRisk Weight 150% CreditRiskCategoryBalance Sheet Items 
Balance Sheet Item TypeClaims on Corporates and Security Firms CRM 
AdjustmentAdjustments to Net Exposure for Collateral  (Comprehensive Approach) Ratings 
Issued by Ratings AgenciesBelow B- / Below B3 Risk WeightRisk Weight 150% 
CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on Corporates and 
Security Firms CRM AdjustmentAdjustments to Net Exposure for Collateral  (Comprehensive 
Approach) Ratings Issued by Ratings AgenciesUnrated Exposures Risk WeightRisk Weight 
100% CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on 
Corporates and Security Firms CRM AdjustmentAdjustments to Net Exposure for Collateral  
(Comprehensive Approach) Ratings Issued by Ratings AgenciesAll Exposures Rated at 
100% Risk WeightRisk Weight 100% CreditRiskCategoryBalance Sheet Items Balance Sheet 
Item TypeClaims on Short Term Issue Specific CRM AdjustmentAdjustments to Net Exposure 
for Collateral  (Comprehensive Approach) Risk WeightRisk Weight 0% 
CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on Short Term 
Issue Specific CRM AdjustmentAdjustments to Net Exposure for Collateral  (Comprehensive 
Approach) Ratings Issued by Ratings AgenciesA-1 / F-1 / P-1 Risk WeightRisk Weight 20%  
CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on Short Term 
Issue Specific CRM AdjustmentAdjustments to Net Exposure for Collateral  (Comprehensive 
Approach) Ratings Issued by Ratings AgenciesA-2 / F-2 / P-2 Risk WeightRisk Weight 50% 
CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on Short Term 
Issue Specific CRM AdjustmentAdjustments to Net Exposure for Collateral  (Comprehensive 
Approach) Ratings Issued by Ratings AgenciesA-3 / F-3 / P-3 Risk WeightRisk Weight 100% 
CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on Short Term 
Issue Specific CRM AdjustmentAdjustments to Net Exposure for Collateral  (Comprehensive 
Approach) Ratings Issued by Ratings AgenciesOther Risk WeightRisk Weight 150% 
CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on Retail Portfolio 
CRM AdjustmentAdjustments to Net Exposure for Collateral  (Comprehensive Approach) 
Risk WeightRisk Weight 0% CreditRiskCategoryBalance Sheet Items Balance Sheet Item 
TypeClaims on Retail Portfolio CRM AdjustmentAdjustments to Net Exposure for Collateral  
(Comprehensive Approach) Risk WeightRisk Weight 20% CreditRiskCategoryBalance Sheet 
Items Balance Sheet Item TypeClaims on Retail Portfolio CRM AdjustmentAdjustments to Net 
Exposure for Collateral  (Comprehensive Approach) Risk WeightRisk Weight 50%  
CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on Retail Portfolio 
CRM AdjustmentAdjustments to Net Exposure for Collateral  (Comprehensive Approach) 
Rated ExposuresRisk Weight 75% Risk WeightRisk Weight 75% CreditRiskCategoryBalance 
Sheet Items Balance Sheet Item TypeClaims on Retail Portfolio CRM AdjustmentAdjustments 
to Net Exposure for Collateral  (Comprehensive Approach) Rated ExposuresRisk Weight 
100% Risk WeightRisk Weight 100% CreditRiskCategoryBalance Sheet Items Balance Sheet 
Item TypeClaims on Retail Portfolio CRM AdjustmentAdjustments to Net Exposure for 
Collateral  (Comprehensive Approach) Risk WeightRisk Weight 150% 
CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims Secured by 
Residential Property CRM AdjustmentAdjustments to Net Exposure for Collateral  
(Comprehensive Approach) Risk WeightRisk Weight 0% CreditRiskCategoryBalance Sheet 
Items Balance Sheet Item TypeClaims Secured by Residential Property CRM 
AdjustmentAdjustments to Net Exposure for Collateral  (Comprehensive Approach) Risk 



WeightRisk Weight 20% CreditRiskCategoryBalance Sheet Items Balance Sheet Item 
TypeClaims Secured by Residential Property CRM AdjustmentAdjustments to Net Exposure 
for Collateral  (Comprehensive Approach) Rated ExposuresRisk Weight 35% Risk WeightRisk 
Weight 35% CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims 
Secured by Residential Property  CRM AdjustmentAdjustments to Net Exposure for Collateral 
 (Comprehensive Approach) Rated ExposuresRisk Weight 50% Risk WeightRisk Weight 50% 
CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims Secured by 
Residential Property CRM AdjustmentAdjustments to Net Exposure for Collateral  
(Comprehensive Approach) Rated ExposuresRisk Weight 75% Risk WeightRisk Weight 75% 
CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims Secured by 
Residential Property CRM AdjustmentAdjustments to Net Exposure for Collateral  
(Comprehensive Approach) Risk WeightRisk Weight 100% CreditRiskCategoryBalance Sheet 
Items Balance Sheet Item TypeClaims Secured by Commercial Real Estate CRM 
AdjustmentAdjustments to Net Exposure for Collateral  (Comprehensive Approach) Risk 
WeightRisk Weight 0% CreditRiskCategoryBalance Sheet Items Balance Sheet Item 
TypeClaims Secured by Commercial Real Estate CRM AdjustmentAdjustments to Net 
Exposure for Collateral  (Comprehensive Approach) Risk WeightRisk Weight 20% 
CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims Secured by 
Commercial Real Estate CRM AdjustmentAdjustments to Net Exposure for Collateral  
(Comprehensive Approach) Risk WeightRisk Weight 50% CreditRiskCategoryBalance Sheet 
Items  Balance Sheet Item TypeClaims Secured by Commercial Real Estate CRM 
AdjustmentAdjustments to Net Exposure for Collateral  (Comprehensive Approach) Rated 
ExposuresRisk Weight 100% Risk WeightRisk Weight 100% CreditRiskCategoryBalance 
Sheet Items Balance Sheet Item TypeClaims Secured by Commercial Real Estate CRM 
AdjustmentAdjustments to Net Exposure for Collateral  (Comprehensive Approach) Risk 
WeightRisk Weight 150% CreditRiskCategoryBalance Sheet Items Balance Sheet Item 
TypeClaims Secured on Higher Risk Categories &  Other Assets CRM 
AdjustmentAdjustments to Net Exposure for Collateral  (Comprehensive Approach) Rated 
ExposuresRisk Weight 0% Risk WeightRisk Weight 0% CreditRiskCategoryBalance Sheet 
Items Balance Sheet Item TypeClaims Secured on Higher Risk Categories &  Other Assets 
CRM AdjustmentAdjustments to Net Exposure for Collateral  (Comprehensive Approach) 
Rated ExposuresRisk Weight 20% Risk WeightRisk Weight 20% CreditRiskCategoryBalance 
Sheet Items Balance Sheet Item TypeClaims Secured on Higher Risk Categories &  Other 
Assets CRM AdjustmentAdjustments to Net Exposure for Collateral  (Comprehensive 
Approach) Risk WeightRisk Weight 50% CreditRiskCategoryBalance Sheet Items Balance 
Sheet Item TypeClaims Secured on Higher Risk Categories &  Other Assets CRM 
AdjustmentAdjustments to Net Exposure for Collateral  (Comprehensive Approach)  Rated 
ExposuresRisk Weight 100% Risk WeightRisk Weight 100% CreditRiskCategoryBalance 
Sheet Items Balance Sheet Item TypeClaims Secured on Higher Risk Categories &  Other 
Assets CRM AdjustmentAdjustments to Net Exposure for Collateral  (Comprehensive 
Approach) Rated ExposuresRisk Weight 150% Risk WeightRisk Weight 150% 
CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypePast Due Exposures Past 
Due ExposuresRetail (Non-residential) CRM AdjustmentAdjustments to Net Exposure for 
Collateral  (Comprehensive Approach) Rated ExposuresRisk Weight 0% Risk WeightRisk 
Weight 0% CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypePast Due 
Exposures Past Due ExposuresRetail (Non-residential) CRM AdjustmentAdjustments to Net 
Exposure for Collateral  (Comprehensive Approach) Rated ExposuresRisk Weight 20% Risk 



WeightRisk Weight 20% CreditRiskCategoryBalance Sheet Items Balance Sheet Item 
TypePast Due Exposures Past Due ExposuresRetail (Non-residential) CRM 
AdjustmentAdjustments to Net Exposure for Collateral  (Comprehensive Approach) Rated 
ExposuresRisk Weight 35% Risk WeightRisk Weight 35% CreditRiskCategoryBalance Sheet 
Items Balance Sheet Item TypePast Due Exposures Past Due ExposuresRetail 
(Non-residential) CRM AdjustmentAdjustments to Net Exposure for Collateral  
(Comprehensive Approach) Rated ExposuresRisk Weight 50% Risk WeightRisk Weight 50%  
CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypePast Due Exposures Past 
Due ExposuresRetail (Non-residential) CRM AdjustmentAdjustments to Net Exposure for 
Collateral  (Comprehensive Approach) Rated ExposuresRisk Weight 75% Risk WeightRisk 
Weight 75% CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypePast Due 
Exposures Past Due ExposuresRetail (Non-residential) CRM AdjustmentAdjustments to Net 
Exposure for Collateral  (Comprehensive Approach) Rated ExposuresRisk Weight 100% Risk 
WeightRisk Weight 100% CreditRiskCategoryBalance Sheet Items Balance Sheet Item 
TypePast Due Exposures Past Due ExposuresRetail (Non-residential) CRM 
AdjustmentAdjustments to Net Exposure for Collateral  (Comprehensive Approach) Rated 
ExposuresRisk Weight 150% Risk WeightRisk Weight 150% CreditRiskCategoryBalance 
Sheet Items Balance Sheet Item TypePast Due Exposures Past Due ExposuresResidential 
Mortgages CRM AdjustmentAdjustments to Net Exposure for Collateral  (Comprehensive 
Approach) Rated ExposuresRisk Weight 100% Risk WeightRisk Weight 100% 
CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on Sovereigns 
Ratings Issued by Ratings AgenciesAAA to AA- / Aaa to Aa3 Risk WeightRisk Weight 0% 
CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on Sovereigns 
Ratings Issued by Ratings AgenciesAto A- / A1 to A3 Risk WeightRisk Weight 20%  
CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on Sovereigns 
Ratings Issued by Ratings AgenciesBBBto BBB- / Baa1 to Baa3 Risk WeightRisk Weight 
50% CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on Sovereigns 
Ratings Issued by Ratings AgenciesBBto BB- / Ba1 to Ba3 Risk WeightRisk Weight 100% 
CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on Sovereigns 
Ratings Issued by Ratings AgenciesBto B- / B1 to B3 Risk WeightRisk Weight 100% 
CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on Sovereigns 
Ratings Issued by Ratings AgenciesBelow B- / Below B3 Risk WeightRisk Weight 150% 
CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on Sovereigns 
Ratings Issued by Ratings AgenciesUnrated Exposures Risk WeightRisk Weight 100% 
CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on Sovereigns 
CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on Non Central 
Government Public  Sector Entities (PSEs) Ratings Issued by Ratings AgenciesAAA to AA- / 
Aaa to Aa3 Risk WeightRisk Weight 20% CreditRiskCategoryBalance Sheet Items Balance 
Sheet Item TypeClaims on Non Central Government Public  Sector Entities (PSEs) Ratings 
Issued by Ratings AgenciesAto A- / A1 to A3 Risk WeightRisk Weight 50% 
CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on Non Central 
Government Public  Sector Entities (PSEs) Ratings Issued by Ratings AgenciesBBBto BBB- / 
Baa1 to Baa3 Risk WeightRisk Weight 100% CreditRiskCategoryBalance Sheet Items  
Balance Sheet Item TypeClaims on Non Central Government Public  Sector Entities (PSEs) 
Ratings Issued by Ratings AgenciesBBto BB- / Ba1 to Ba3 Risk WeightRisk Weight 100% 
CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on Non Central 
Government Public  Sector Entities (PSEs) Ratings Issued by Ratings AgenciesBto B- / B1 to 



B3 Risk WeightRisk Weight 100% CreditRiskCategoryBalance Sheet Items Balance Sheet 
Item TypeClaims on Non Central Government Public  Sector Entities (PSEs) Ratings Issued 
by Ratings AgenciesBelow B- / Below B3 Risk WeightRisk Weight 150% 
CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on Non Central 
Government Public  Sector Entities (PSEs) Ratings Issued by Ratings AgenciesUnrated 
Exposures Risk WeightRisk Weight 100% CreditRiskCategoryBalance Sheet Items Balance 
Sheet Item TypeClaims on Non Central Government Public  Sector Entities (PSEs) Ratings 
Issued by Ratings AgenciesPSEs Eligible for 0% Risk Weight Risk WeightRisk Weight 0% 
CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on Non Central 
Government Public  Sector Entities (PSEs) CreditRiskCategoryBalance Sheet Items Balance 
Sheet Item TypeClaims on Multilateral Development Banks  (MDBs) Ratings Issued by 
Ratings AgenciesAAA to AA- / Aaa to Aa3 Risk WeightRisk Weight 20% 
CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on Multilateral 
Development Banks  (MDBs) Ratings Issued by Ratings AgenciesAto A- / A1 to A3 Risk 
WeightRisk Weight 50% CreditRiskCategoryBalance Sheet Items  Balance Sheet Item 
TypeClaims on Multilateral Development Banks  (MDBs) Ratings Issued by Ratings 
AgenciesBBBto BBB- / Baa1 to Baa3 Risk WeightRisk Weight 50% 
CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on Multilateral 
Development Banks  (MDBs) Ratings Issued by Ratings AgenciesBBto BB- / Ba1 to Ba3 Risk 
WeightRisk Weight 100% CreditRiskCategoryBalance Sheet Items Balance Sheet Item 
TypeClaims on Multilateral Development Banks  (MDBs) Ratings Issued by Ratings 
AgenciesBto B- / B1 to B3 Risk WeightRisk Weight 100% CreditRiskCategoryBalance Sheet 
Items Balance Sheet Item TypeClaims on Multilateral Development Banks  (MDBs) Ratings 
Issued by Ratings AgenciesBelow B- / Below B3 Risk WeightRisk Weight 150% 
CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on Multilateral 
Development Banks  (MDBs) Ratings Issued by Ratings AgenciesUnrated Exposures Risk 
WeightRisk Weight 50% CreditRiskCategoryBalance Sheet Items Balance Sheet Item 
TypeClaims on Multilateral Development Banks  (MDBs) Ratings Issued by Ratings 
AgenciesMDBs Eligible for 0% Risk Weight Risk WeightRisk Weight 0% 
CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on Multilateral 
Development Banks  (MDBs) CreditRiskCategoryBalance Sheet Items Balance Sheet Item 
TypeClaims on Banks and Security Firms Claims on Banks and Security FirmsLong Term 
Claims Risk WeightRisk Weight 0% CreditRiskCategoryBalance Sheet Items Balance Sheet 
Item TypeClaims on Banks and Security Firms Claims on Banks and Security FirmsLong 
Term Claims  Ratings Issued by Ratings AgenciesAAA to AA- / Aaa to Aa3 Risk WeightRisk 
Weight 20% CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on 
Banks and Security Firms Claims on Banks and Security FirmsLong Term Claims Ratings 
Issued by Ratings AgenciesAto A- / A1 to A3 Risk WeightRisk Weight 50% 
CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on Banks and 
Security Firms Claims on Banks and Security FirmsLong Term Claims Ratings Issued by 
Ratings AgenciesBBBto BBB- / Baa1 to Baa3 Risk WeightRisk Weight 50% 
CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on Banks and 
Security Firms Claims on Banks and Security FirmsLong Term Claims Ratings Issued by 
Ratings AgenciesBBto BB- / Ba1 to Ba3 Risk WeightRisk Weight 100% 
CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on Banks and 
Security Firms Claims on Banks and Security FirmsLong Term Claims Ratings Issued by 
Ratings AgenciesBto B- / B1 to B3 Risk WeightRisk Weight 100% 



CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on Banks and 
Security Firms Claims on Banks and Security FirmsLong Term Claims Ratings Issued by 
Ratings AgenciesBelow B- / Below B3 Risk WeightRisk Weight 150% 
CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on Banks and 
Security Firms Claims on Banks and Security FirmsLong Term Claims Ratings Issued by 
Ratings AgenciesUnrated Exposures Risk WeightRisk Weight 50% 
CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on Banks and 
Security Firms Claims on Banks and Security FirmsLong Term Claims 
CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on Banks and 
Security Firms Claims on Banks and Security FirmsShort Term Claims Risk WeightRisk 
Weight 0%  CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on 
Banks and Security Firms Claims on Banks and Security FirmsShort Term Claims Ratings 
Issued by Ratings AgenciesAAA to AA- / Aaa to Aa3 Risk WeightRisk Weight 20% 
CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on Banks and 
Security Firms Claims on Banks and Security FirmsShort Term Claims Ratings Issued by 
Ratings AgenciesAto A- / A1 to A3 Risk WeightRisk Weight 20% CreditRiskCategoryBalance 
Sheet Items Balance Sheet Item TypeClaims on Banks and Security Firms Claims on Banks 
and Security FirmsShort Term Claims Ratings Issued by Ratings AgenciesBBBto BBB- / 
Baa1 to Baa3 Risk WeightRisk Weight 20% CreditRiskCategoryBalance Sheet Items Balance 
Sheet Item TypeClaims on Banks and Security Firms Claims on Banks and Security 
FirmsShort Term Claims Ratings Issued by Ratings AgenciesBBto BB- / Ba1 to Ba3 Risk 
WeightRisk Weight 50% CreditRiskCategoryBalance Sheet Items Balance Sheet Item 
TypeClaims on Banks and Security Firms Claims on Banks and Security FirmsShort Term 
Claims Ratings Issued by Ratings AgenciesBto B- / B1 to B3 Risk WeightRisk Weight 50% 
CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on Banks and 
Security Firms Claims on Banks and Security FirmsShort Term Claims Risk WeightRisk 
Weight 100% CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on 
Banks and Security Firms Claims on Banks and Security FirmsShort Term Claims Ratings 
Issued by Ratings AgenciesBelow B- / Below B3 Risk WeightRisk Weight 150% 
CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on Banks and 
Security Firms Claims on Banks and Security FirmsShort Term Claims Ratings Issued by 
Ratings AgenciesUnrated Exposures Risk WeightRisk Weight 20%  
CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on Banks and 
Security Firms Claims on Banks and Security FirmsShort Term Claims 
CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on Banks and 
Security Firms CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on 
Corporates and Security Firms Risk WeightRisk Weight 0% CreditRiskCategoryBalance 
Sheet Items Balance Sheet Item TypeClaims on Corporates and Security Firms Ratings 
Issued by Ratings AgenciesAAA to AA- / Aaa to Aa3 Risk WeightRisk Weight 20% 
CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on Corporates and 
Security Firms Ratings Issued by Ratings AgenciesAto A- / A1 to A3 Risk WeightRisk Weight 
50% CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on Corporates 
and Security Firms Ratings Issued by Ratings AgenciesBBBto BBB- / Baa1 to Baa3 Risk 
WeightRisk Weight 100% CreditRiskCategoryBalance Sheet Items Balance Sheet Item 
TypeClaims on Corporates and Security Firms Ratings Issued by Ratings AgenciesBBto BB- / 
Ba1 to Ba3 Risk WeightRisk Weight 100% CreditRiskCategoryBalance Sheet Items Balance 
Sheet Item TypeClaims on Corporates and Security Firms Ratings Issued by Ratings 



AgenciesBto B- / B1 to B3 Risk WeightRisk Weight 150% CreditRiskCategoryBalance Sheet 
Items Balance Sheet Item TypeClaims on Corporates and Security Firms Ratings Issued by 
Ratings AgenciesBelow B- / Below B3  Risk WeightRisk Weight 150% 
CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on Corporates and 
Security Firms Ratings Issued by Ratings AgenciesUnrated Exposures Risk WeightRisk 
Weight 100% CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on 
Corporates and Security Firms Ratings Issued by Ratings AgenciesAll Exposures Rated at 
100% Risk WeightRisk Weight 100% CreditRiskCategoryBalance Sheet Items Balance Sheet 
Item TypeClaims on Corporates and Security Firms CreditRiskCategoryBalance Sheet Items 
Balance Sheet Item TypeClaims on Short Term Issue Specific Risk WeightRisk Weight 0% 
CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on Short Term 
Issue Specific Ratings Issued by Ratings AgenciesA-1 / F-1 / P-1 Risk WeightRisk Weight 
20% CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on Short Term 
Issue Specific Ratings Issued by Ratings AgenciesA-2 / F-2 / P-2 Risk WeightRisk Weight 
50% CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on Short Term 
Issue Specific Ratings Issued by Ratings AgenciesA-3 / F-3 / P-3 Risk WeightRisk Weight 
100% CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on Short 
Term Issue Specific Ratings Issued by Ratings AgenciesOther Risk WeightRisk Weight 150% 
CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on Short Term 
Issue Specific CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on 
Retail Portfolio  Risk WeightRisk Weight 0% CreditRiskCategoryBalance Sheet Items Balance 
Sheet Item TypeClaims on Retail Portfolio Risk WeightRisk Weight 20% 
CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on Retail Portfolio 
Risk WeightRisk Weight 50% CreditRiskCategoryBalance Sheet Items Balance Sheet Item 
TypeClaims on Retail Portfolio Rated ExposuresRisk Weight 75% Risk WeightRisk Weight 
75% CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on Retail 
Portfolio Rated ExposuresRisk Weight 100% Risk WeightRisk Weight 100% 
CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on Retail Portfolio 
Risk WeightRisk Weight 150% CreditRiskCategoryBalance Sheet Items Balance Sheet Item 
TypeClaims on Retail Portfolio CreditRiskCategoryBalance Sheet Items Balance Sheet Item 
TypeClaims Secured by Residential Property Risk WeightRisk Weight 0% 
CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims Secured by 
Residential Property Risk WeightRisk Weight 20% CreditRiskCategoryBalance Sheet Items 
Balance Sheet Item TypeClaims Secured by Residential Property Rated ExposuresRisk 
Weight 35% Risk WeightRisk Weight 35% CreditRiskCategoryBalance Sheet Items Balance 
Sheet Item TypeClaims Secured by Residential Property Rated ExposuresRisk Weight 50% 
Risk WeightRisk Weight 50% CreditRiskCategoryBalance Sheet Items Balance Sheet Item 
TypeClaims Secured by Residential Property  Rated ExposuresRisk Weight 75% Risk 
WeightRisk Weight 75% CreditRiskCategoryBalance Sheet Items Balance Sheet Item 
TypeClaims Secured by Residential Property Risk WeightRisk Weight 100% 
CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims Secured by 
Residential Property CreditRiskCategoryBalance Sheet Items Balance Sheet Item 
TypeClaims Secured by Commercial Real Estate Risk WeightRisk Weight 0% 
CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims Secured by 
Commercial Real Estate Risk WeightRisk Weight 20% CreditRiskCategoryBalance Sheet 
Items Balance Sheet Item TypeClaims Secured by Commercial Real Estate Risk WeightRisk 
Weight 50% CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims 



Secured by Commercial Real Estate Rated ExposuresRisk Weight 100% Risk WeightRisk 
Weight 100% CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims 
Secured by Commercial Real Estate Risk WeightRisk Weight 150% 
CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims Secured by 
Commercial Real Estate CreditRiskCategoryBalance Sheet Items Balance Sheet Item 
TypeClaims Secured on Higher Risk Categories &  Other Assets Rated ExposuresRisk 
Weight 0% Risk WeightRisk Weight 0% CreditRiskCategoryBalance Sheet Items  Balance 
Sheet Item TypeClaims Secured on Higher Risk Categories &  Other Assets Rated 
ExposuresRisk Weight 20% Risk WeightRisk Weight 20% CreditRiskCategoryBalance Sheet 
Items Balance Sheet Item TypeClaims Secured on Higher Risk Categories &  Other Assets 
Risk WeightRisk Weight 50% CreditRiskCategoryBalance Sheet Items Balance Sheet Item 
TypeClaims Secured on Higher Risk Categories &  Other Assets Rated ExposuresRisk 
Weight 100% Risk WeightRisk Weight 100% CreditRiskCategoryBalance Sheet Items 
Balance Sheet Item TypeClaims Secured on Higher Risk Categories &  Other Assets Rated 
ExposuresRisk Weight 150% Risk WeightRisk Weight 150% CreditRiskCategoryBalance 
Sheet Items Balance Sheet Item TypeClaims Secured on Higher Risk Categories &  Other 
Assets CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypePast Due 
Exposures Past Due ExposuresRetail (Non-residential) Rated ExposuresRisk Weight 0% 
Risk WeightRisk Weight 0% CreditRiskCategoryBalance Sheet Items Balance Sheet Item 
TypePast Due Exposures Past Due ExposuresRetail (Non-residential) Rated ExposuresRisk 
Weight 20% Risk WeightRisk Weight 20% CreditRiskCategoryBalance Sheet Items Balance 
Sheet Item TypePast Due Exposures Past Due ExposuresRetail (Non-residential) Rated 
ExposuresRisk Weight 35% Risk WeightRisk Weight 35% CreditRiskCategoryBalance Sheet 
Items Balance Sheet Item TypePast Due Exposures Past Due ExposuresRetail 
(Non-residential)  Rated ExposuresRisk Weight 50% Risk WeightRisk Weight 50% 
CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypePast Due Exposures Past 
Due ExposuresRetail (Non-residential) Rated ExposuresRisk Weight 75% Risk WeightRisk 
Weight 75% CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypePast Due 
Exposures Past Due ExposuresRetail (Non-residential) Rated ExposuresRisk Weight 100% 
Risk WeightRisk Weight 100% CreditRiskCategoryBalance Sheet Items Balance Sheet Item 
TypePast Due Exposures Past Due ExposuresRetail (Non-residential) Rated ExposuresRisk 
Weight 150% Risk WeightRisk Weight 150% CreditRiskCategoryBalance Sheet Items 
Balance Sheet Item TypePast Due Exposures Past Due ExposuresRetail (Non-residential) 
CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypePast Due Exposures Past 
Due ExposuresResidential Mortgages Rated ExposuresRisk Weight 100% Risk WeightRisk 
Weight 100% CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypePast Due 
Exposures Past Due ExposuresResidential Mortgages CreditRiskCategoryBalance Sheet 
Items Balance Sheet Item TypePast Due Exposures CreditRiskCategoryBalance Sheet Items 
CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on Sovereigns 
Ratings Issued by Ratings AgenciesAAA to AA- / Aaa to Aa3 Risk WeightRisk Weight 0%  
CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on Sovereigns 
Ratings Issued by Ratings AgenciesAto A- / A1 to A3 Risk WeightRisk Weight 20% 
CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on Sovereigns 
Ratings Issued by Ratings AgenciesBBBto BBB- / Baa1 to Baa3 Risk WeightRisk Weight 
50% CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on Sovereigns 
Ratings Issued by Ratings AgenciesBBto BB- / Ba1 to Ba3 Risk WeightRisk Weight 100% 
CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on Sovereigns 



Ratings Issued by Ratings AgenciesBto B- / B1 to B3 Risk WeightRisk Weight 100% 
CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on Sovereigns 
Ratings Issued by Ratings AgenciesBelow B- / Below B3 Risk WeightRisk Weight 150% 
CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on Sovereigns 
Ratings Issued by Ratings AgenciesUnrated Exposures Risk WeightRisk Weight 100% 
CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on Sovereigns 
CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on Non Central 
Government Public  Sector Entities (PSEs) Ratings Issued by Ratings AgenciesAAA to AA- / 
Aaa to Aa3 Risk WeightRisk Weight 0% CreditRiskCategoryBalance Sheet Items Balance 
Sheet Item TypeClaims on Non Central Government Public  Sector Entities (PSEs) Ratings 
Issued by Ratings AgenciesAto A- / A1 to A3 Risk WeightRisk Weight 20% 
CreditRiskCategoryBalance Sheet Items  Balance Sheet Item TypeClaims on Non Central 
Government Public  Sector Entities (PSEs) Ratings Issued by Ratings AgenciesBBBto BBB- / 
Baa1 to Baa3 Risk WeightRisk Weight 50% CreditRiskCategoryBalance Sheet Items Balance 
Sheet Item TypeClaims on Non Central Government Public  Sector Entities (PSEs) Ratings 
Issued by Ratings AgenciesBBto BB- / Ba1 to Ba3 Risk WeightRisk Weight 100% 
CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on Non Central 
Government Public  Sector Entities (PSEs) Ratings Issued by Ratings AgenciesBto B- / B1 to 
B3 Risk WeightRisk Weight 100% CreditRiskCategoryBalance Sheet Items Balance Sheet 
Item TypeClaims on Non Central Government Public  Sector Entities (PSEs) Ratings Issued 
by Ratings AgenciesBelow B- / Below B3 Risk WeightRisk Weight 150% 
CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on Non Central 
Government Public  Sector Entities (PSEs) Ratings Issued by Ratings AgenciesUnrated 
Exposures Risk WeightRisk Weight 100% CreditRiskCategoryBalance Sheet Items Balance 
Sheet Item TypeClaims on Non Central Government Public  Sector Entities (PSEs) Ratings 
Issued by Ratings AgenciesPSEs Eligible for 0% Risk Weight Risk WeightRisk Weight 0% 
CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on Non Central 
Government Public  Sector Entities (PSEs) CreditRiskCategoryBalance Sheet Items Balance 
Sheet Item TypeClaims on Multilateral Development Banks  (MDBs) Ratings Issued by 
Ratings AgenciesAAA to AA- / Aaa to Aa3 Risk WeightRisk Weight 20% 
CreditRiskCategoryBalance Sheet Items  Balance Sheet Item TypeClaims on Multilateral 
Development Banks  (MDBs) Ratings Issued by Ratings AgenciesAto A- / A1 to A3 Risk 
WeightRisk Weight 50% CreditRiskCategoryBalance Sheet Items Balance Sheet Item 
TypeClaims on Multilateral Development Banks  (MDBs) Ratings Issued by Ratings 
AgenciesBBBto BBB- / Baa1 to Baa3 Risk WeightRisk Weight 50% 
CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on Multilateral 
Development Banks  (MDBs) Ratings Issued by Ratings AgenciesBBto BB- / Ba1 to Ba3 Risk 
WeightRisk Weight 100% CreditRiskCategoryBalance Sheet Items Balance Sheet Item 
TypeClaims on Multilateral Development Banks  (MDBs) Ratings Issued by Ratings 
AgenciesBto B- / B1 to B3 Risk WeightRisk Weight 100% CreditRiskCategoryBalance Sheet 
Items Balance Sheet Item TypeClaims on Multilateral Development Banks  (MDBs) Ratings 
Issued by Ratings AgenciesBelow B- / Below B3 Risk WeightRisk Weight 150% 
CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on Multilateral 
Development Banks  (MDBs) Ratings Issued by Ratings AgenciesUnrated Exposures Risk 
WeightRisk Weight 50% CreditRiskCategoryBalance Sheet Items Balance Sheet Item 
TypeClaims on Multilateral Development Banks  (MDBs) Ratings Issued by Ratings 
AgenciesMDBs Eligible for 0% Risk Weight Risk WeightRisk Weight 0% 



CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on Multilateral 
Development Banks  (MDBs) CreditRiskCategoryBalance Sheet Items Balance Sheet Item 
TypeClaims on Banks and Security Firms  Claims on Banks and Security FirmsLong Term 
Claims Risk WeightRisk Weight 0% CreditRiskCategoryBalance Sheet Items Balance Sheet 
Item TypeClaims on Banks and Security Firms Claims on Banks and Security FirmsLong 
Term Claims Ratings Issued by Ratings AgenciesAAA to AA- / Aaa to Aa3 Risk WeightRisk 
Weight 20% CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on 
Banks and Security Firms Claims on Banks and Security FirmsLong Term Claims Ratings 
Issued by Ratings AgenciesAto A- / A1 to A3 Risk WeightRisk Weight 50% 
CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on Banks and 
Security Firms Claims on Banks and Security FirmsLong Term Claims Ratings Issued by 
Ratings AgenciesBBBto BBB- / Baa1 to Baa3 Risk WeightRisk Weight 50% 
CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on Banks and 
Security Firms Claims on Banks and Security FirmsLong Term Claims Ratings Issued by 
Ratings AgenciesBBto BB- / Ba1 to Ba3 Risk WeightRisk Weight 100% 
CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on Banks and 
Security Firms Claims on Banks and Security FirmsLong Term Claims Ratings Issued by 
Ratings AgenciesBto B- / B1 to B3 Risk WeightRisk Weight 100% 
CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on Banks and 
Security Firms Claims on Banks and Security FirmsLong Term Claims Ratings Issued by 
Ratings AgenciesBelow B- / Below B3 Risk WeightRisk Weight 150% 
CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on Banks and 
Security Firms Claims on Banks and Security FirmsLong Term Claims Ratings Issued by 
Ratings AgenciesUnrated Exposures Risk WeightRisk Weight 50% 
CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on Banks and 
Security Firms  Claims on Banks and Security FirmsLong Term Claims 
CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on Banks and 
Security Firms Claims on Banks and Security FirmsShort Term Claims Risk WeightRisk 
Weight 0% CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on 
Banks and Security Firms Claims on Banks and Security FirmsShort Term Claims Ratings 
Issued by Ratings AgenciesAAA to AA- / Aaa to Aa3 Risk WeightRisk Weight 20% 
CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on Banks and 
Security Firms Claims on Banks and Security FirmsShort Term Claims Ratings Issued by 
Ratings AgenciesAto A- / A1 to A3 Risk WeightRisk Weight 20% CreditRiskCategoryBalance 
Sheet Items Balance Sheet Item TypeClaims on Banks and Security Firms Claims on Banks 
and Security FirmsShort Term Claims Ratings Issued by Ratings AgenciesBBBto BBB- / 
Baa1 to Baa3 Risk WeightRisk Weight 20% CreditRiskCategoryBalance Sheet Items Balance 
Sheet Item TypeClaims on Banks and Security Firms Claims on Banks and Security 
FirmsShort Term Claims Ratings Issued by Ratings AgenciesBBto BB- / Ba1 to Ba3 Risk 
WeightRisk Weight 50% CreditRiskCategoryBalance Sheet Items Balance Sheet Item 
TypeClaims on Banks and Security Firms Claims on Banks and Security FirmsShort Term 
Claims Ratings Issued by Ratings AgenciesBto B- / B1 to B3 Risk WeightRisk Weight 50% 
CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on Banks and 
Security Firms Claims on Banks and Security FirmsShort Term Claims Risk WeightRisk 
Weight 100% CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on 
Banks and Security Firms Claims on Banks and Security FirmsShort Term Claims Ratings 
Issued by Ratings AgenciesBelow B- / Below B3 Risk WeightRisk Weight 150%  



CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on Banks and 
Security Firms Claims on Banks and Security FirmsShort Term Claims Ratings Issued by 
Ratings AgenciesUnrated Exposures Risk WeightRisk Weight 20% 
CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on Banks and 
Security Firms Claims on Banks and Security FirmsShort Term Claims 
CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on Banks and 
Security Firms CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on 
Corporates and Security Firms Risk WeightRisk Weight 0% CreditRiskCategoryBalance 
Sheet Items Balance Sheet Item TypeClaims on Corporates and Security Firms Ratings 
Issued by Ratings AgenciesAAA to AA- / Aaa to Aa3 Risk WeightRisk Weight 20% 
CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on Corporates and 
Security Firms Ratings Issued by Ratings AgenciesAto A- / A1 to A3 Risk WeightRisk Weight 
50% CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on Corporates 
and Security Firms Ratings Issued by Ratings AgenciesBBBto BBB- / Baa1 to Baa3 Risk 
WeightRisk Weight 100% CreditRiskCategoryBalance Sheet Items Balance Sheet Item 
TypeClaims on Corporates and Security Firms Ratings Issued by Ratings AgenciesBBto BB- / 
Ba1 to Ba3 Risk WeightRisk Weight 100% CreditRiskCategoryBalance Sheet Items Balance 
Sheet Item TypeClaims on Corporates and Security Firms Ratings Issued by Ratings 
AgenciesBto B- / B1 to B3  Risk WeightRisk Weight 150% CreditRiskCategoryBalance Sheet 
Items Balance Sheet Item TypeClaims on Corporates and Security Firms Ratings Issued by 
Ratings AgenciesBelow B- / Below B3 Risk WeightRisk Weight 150% 
CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on Corporates and 
Security Firms Ratings Issued by Ratings AgenciesUnrated Exposures Risk WeightRisk 
Weight 100% CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on 
Corporates and Security Firms Ratings Issued by Ratings AgenciesAll Exposures Rated at 
100% Risk WeightRisk Weight 100% CreditRiskCategoryBalance Sheet Items Balance Sheet 
Item TypeClaims on Corporates and Security Firms CreditRiskCategoryBalance Sheet Items 
Balance Sheet Item TypeClaims on Short Term Issue Specific Risk WeightRisk Weight 0% 
CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on Short Term 
Issue Specific Ratings Issued by Ratings AgenciesA-1 / F-1 / P-1 Risk WeightRisk Weight 
20% CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on Short Term 
Issue Specific Ratings Issued by Ratings AgenciesA-2 / F-2 / P-2 Risk WeightRisk Weight 
50% CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on Short Term 
Issue Specific Ratings Issued by Ratings AgenciesA-3 / F-3 / P-3 Risk WeightRisk Weight 
100% CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on Short 
Term Issue Specific Ratings Issued by Ratings AgenciesOther Risk WeightRisk Weight 150%  
CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on Short Term 
Issue Specific CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on 
Retail Portfolio Risk WeightRisk Weight 0% CreditRiskCategoryBalance Sheet Items Balance 
Sheet Item TypeClaims on Retail Portfolio Risk WeightRisk Weight 20% 
CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on Retail Portfolio 
Risk WeightRisk Weight 50% CreditRiskCategoryBalance Sheet Items Balance Sheet Item 
TypeClaims on Retail Portfolio Rated ExposuresRisk Weight 75% Risk WeightRisk Weight 
75% CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on Retail 
Portfolio Rated ExposuresRisk Weight 100% Risk WeightRisk Weight 100% 
CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims on Retail Portfolio 
Risk WeightRisk Weight 150% CreditRiskCategoryBalance Sheet Items Balance Sheet Item 



TypeClaims on Retail Portfolio CreditRiskCategoryBalance Sheet Items Balance Sheet Item 
TypeClaims Secured by Residential Property Risk WeightRisk Weight 0% 
CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims Secured by 
Residential Property Risk WeightRisk Weight 20% CreditRiskCategoryBalance Sheet Items 
Balance Sheet Item TypeClaims Secured by Residential Property Rated ExposuresRisk 
Weight 35% Risk WeightRisk Weight 35% CreditRiskCategoryBalance Sheet Items  Balance 
Sheet Item TypeClaims Secured by Residential Property Rated ExposuresRisk Weight 50% 
Risk WeightRisk Weight 50% CreditRiskCategoryBalance Sheet Items Balance Sheet Item 
TypeClaims Secured by Residential Property Rated ExposuresRisk Weight 75% Risk 
WeightRisk Weight 75% CreditRiskCategoryBalance Sheet Items Balance Sheet Item 
TypeClaims Secured by Residential Property Risk WeightRisk Weight 100% 
CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims Secured by 
Residential Property CreditRiskCategoryBalance Sheet Items Balance Sheet Item 
TypeClaims Secured by Commercial Real Estate Risk WeightRisk Weight 0% 
CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims Secured by 
Commercial Real Estate Risk WeightRisk Weight 20% CreditRiskCategoryBalance Sheet 
Items Balance Sheet Item TypeClaims Secured by Commercial Real Estate Risk WeightRisk 
Weight 50% CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims 
Secured by Commercial Real Estate Rated ExposuresRisk Weight 100% Risk WeightRisk 
Weight 100% CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims 
Secured by Commercial Real Estate Risk WeightRisk Weight 150% 
CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypeClaims Secured by 
Commercial Real Estate CreditRiskCategoryBalance Sheet Items  Balance Sheet Item 
TypeClaims Secured on Higher Risk Categories &  Other Assets Rated ExposuresRisk 
Weight 0% Risk WeightRisk Weight 0% CreditRiskCategoryBalance Sheet Items Balance 
Sheet Item TypeClaims Secured on Higher Risk Categories &  Other Assets Rated 
ExposuresRisk Weight 20% Risk WeightRisk Weight 20% CreditRiskCategoryBalance Sheet 
Items Balance Sheet Item TypeClaims Secured on Higher Risk Categories &  Other Assets 
Risk WeightRisk Weight 50% CreditRiskCategoryBalance Sheet Items Balance Sheet Item 
TypeClaims Secured on Higher Risk Categories &  Other Assets Rated ExposuresRisk 
Weight 100% Risk WeightRisk Weight 100% CreditRiskCategoryBalance Sheet Items 
Balance Sheet Item TypeClaims Secured on Higher Risk Categories &  Other Assets Rated 
ExposuresRisk Weight 150% Risk WeightRisk Weight 150% CreditRiskCategoryBalance 
Sheet Items Balance Sheet Item TypeClaims Secured on Higher Risk Categories &  Other 
Assets CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypePast Due 
Exposures Past Due ExposuresRetail (Non-residential) Rated ExposuresRisk Weight 0% 
Risk WeightRisk Weight 0% CreditRiskCategoryBalance Sheet Items Balance Sheet Item 
TypePast Due Exposures Past Due ExposuresRetail (Non-residential) Rated ExposuresRisk 
Weight 20% Risk WeightRisk Weight 20% CreditRiskCategoryBalance Sheet Items Balance 
Sheet Item TypePast Due Exposures Past Due ExposuresRetail (Non-residential)  Rated 
ExposuresRisk Weight 35% Risk WeightRisk Weight 35% CreditRiskCategoryBalance Sheet 
Items Balance Sheet Item TypePast Due Exposures Past Due ExposuresRetail 
(Non-residential) Rated ExposuresRisk Weight 50% Risk WeightRisk Weight 50% 
CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypePast Due Exposures Past 
Due ExposuresRetail (Non-residential) Rated ExposuresRisk Weight 75% Risk WeightRisk 
Weight 75% CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypePast Due 
Exposures Past Due ExposuresRetail (Non-residential) Rated ExposuresRisk Weight 100% 



Risk WeightRisk Weight 100% CreditRiskCategoryBalance Sheet Items Balance Sheet Item 
TypePast Due Exposures Past Due ExposuresRetail (Non-residential) Rated ExposuresRisk 
Weight 150% Risk WeightRisk Weight 150% CreditRiskCategoryBalance Sheet Items 
Balance Sheet Item TypePast Due Exposures Past Due ExposuresRetail (Non-residential) 
CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypePast Due Exposures Past 
Due ExposuresResidential Mortgages Rated ExposuresRisk Weight 100% Risk WeightRisk 
Weight 100% CreditRiskCategoryBalance Sheet Items Balance Sheet Item TypePast Due 
Exposures Past Due ExposuresResidential Mortgages CreditRiskCategoryBalance Sheet 
Items Balance Sheet Item TypePast Due Exposures  CreditRiskCategoryBalance Sheet Items 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeRetail 
Exposures Off-Balance Sheet Exposure Sub-typeUnconditionally Cancellable at Any Time 
Credit Conversion FactorCredit Conversion Factor 0% CreditRiskCategoryOff-Balance Sheet 
Items Off-Balance Sheet Exposure TypeRetail Exposures Off-Balance Sheet Exposure 
Sub-typeOriginal Maturity One Year and Under Risk WeightRisk Weight 0% Credit Conversion 
FactorCredit Conversion Factor 20% CreditRiskCategoryOff-Balance Sheet Items 
Off-Balance Sheet Exposure TypeRetail Exposures Off-Balance Sheet Exposure 
Sub-typeOriginal Maturity One Year and Under Risk WeightRisk Weight 20% Credit 
Conversion FactorCredit Conversion Factor 20% CreditRiskCategoryOff-Balance Sheet Items 
Off-Balance Sheet Exposure TypeRetail Exposures Off-Balance Sheet Exposure 
Sub-typeOriginal Maturity One Year and Under Risk WeightRisk Weight 35% Credit 
Conversion FactorCredit Conversion Factor 20% CreditRiskCategoryOff-Balance Sheet Items 
Off-Balance Sheet Exposure TypeRetail Exposures Off-Balance Sheet Exposure 
Sub-typeOriginal Maturity One Year and Under Risk WeightRisk Weight 50% Credit 
Conversion FactorCredit Conversion Factor 20% CreditRiskCategoryOff-Balance Sheet Items 
Off-Balance Sheet Exposure TypeRetail Exposures Off-Balance Sheet Exposure 
Sub-typeOriginal Maturity One Year and Under Risk WeightRisk Weight 75% Credit 
Conversion FactorCredit Conversion Factor 20% CreditRiskCategoryOff-Balance Sheet Items 
Off-Balance Sheet Exposure TypeRetail Exposures Off-Balance Sheet Exposure 
Sub-typeOriginal Maturity One Year and Under  Risk WeightRisk Weight 100% Credit 
Conversion FactorCredit Conversion Factor 20% CreditRiskCategoryOff-Balance Sheet Items 
Off-Balance Sheet Exposure TypeRetail Exposures Off-Balance Sheet Exposure 
Sub-typeOriginal Maturity One Year and Under CreditRiskCategoryOff-Balance Sheet Items 
Off-Balance Sheet Exposure TypeRetail Exposures Off-Balance Sheet Exposure 
Sub-typeOriginal Maturity Over One Year Risk WeightRisk Weight 0% Credit Conversion 
FactorCredit Conversion Factor 50% CreditRiskCategoryOff-Balance Sheet Items 
Off-Balance Sheet Exposure TypeRetail Exposures Off-Balance Sheet Exposure 
Sub-typeOriginal Maturity Over One Year Risk WeightRisk Weight 20% Credit Conversion 
FactorCredit Conversion Factor 50% CreditRiskCategoryOff-Balance Sheet Items 
Off-Balance Sheet Exposure TypeRetail Exposures Off-Balance Sheet Exposure 
Sub-typeOriginal Maturity Over One Year Risk WeightRisk Weight 35% Credit Conversion 
FactorCredit Conversion Factor 50% CreditRiskCategoryOff-Balance Sheet Items 
Off-Balance Sheet Exposure TypeRetail Exposures Off-Balance Sheet Exposure 
Sub-typeOriginal Maturity Over One Year Risk WeightRisk Weight 50% Credit Conversion 
FactorCredit Conversion Factor 50% CreditRiskCategoryOff-Balance Sheet Items 
Off-Balance Sheet Exposure TypeRetail Exposures Off-Balance Sheet Exposure 
Sub-typeOriginal Maturity Over One Year Risk WeightRisk Weight 75% Credit Conversion 
FactorCredit Conversion Factor 50% CreditRiskCategoryOff-Balance Sheet Items 



Off-Balance Sheet Exposure TypeRetail Exposures Off-Balance Sheet Exposure 
Sub-typeOriginal Maturity Over One Year Risk WeightRisk Weight 100% Credit Conversion 
FactorCredit Conversion Factor 50% CreditRiskCategoryOff-Balance Sheet Items 
Off-Balance Sheet Exposure TypeRetail Exposures Off-Balance Sheet Exposure 
Sub-typeOriginal Maturity Over One Year  CreditRiskCategoryOff-Balance Sheet Items 
Off-Balance Sheet Exposure TypeRetail Exposures CreditRiskCategoryOff-Balance Sheet 
Items Off-Balance Sheet Exposure TypeNon-retail Exposures Off-Balance Sheet Exposure 
Sub-typeUnconditionally Cancellable at Any Time Credit Conversion FactorCredit Conversion 
Factor 0% CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure 
TypeNon-retail Exposures Off-Balance Sheet Exposure Sub-typeOriginal Maturity One Year 
and Under Risk WeightRisk Weight 0% Credit Conversion FactorCredit Conversion Factor 
20% CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure 
TypeNon-retail Exposures Off-Balance Sheet Exposure Sub-typeOriginal Maturity One Year 
and Under Risk WeightRisk Weight 10% Credit Conversion FactorCredit Conversion Factor 
20% CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure 
TypeNon-retail Exposures Off-Balance Sheet Exposure Sub-typeOriginal Maturity One Year 
and Under Risk WeightRisk Weight 20% Credit Conversion FactorCredit Conversion Factor 
20% CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure 
TypeNon-retail Exposures Off-Balance Sheet Exposure Sub-typeOriginal Maturity One Year 
and Under Risk WeightRisk Weight 50% Credit Conversion FactorCredit Conversion Factor 
20% CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure 
TypeNon-retail Exposures Off-Balance Sheet Exposure Sub-typeOriginal Maturity One Year 
and Under Risk WeightRisk Weight 100% Credit Conversion FactorCredit Conversion Factor 
20% CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure 
TypeNon-retail Exposures Off-Balance Sheet Exposure Sub-typeOriginal Maturity One Year 
and Under Risk WeightRisk Weight 150% Credit Conversion FactorCredit Conversion Factor 
20%  CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure 
TypeNon-retail Exposures Off-Balance Sheet Exposure Sub-typeOriginal Maturity One Year 
and Under CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure 
TypeNon-retail Exposures Off-Balance Sheet Exposure Sub-typeOriginal Maturity Over One 
Year Risk WeightRisk Weight 0% Credit Conversion FactorCredit Conversion Factor 50% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeNon-retail 
Exposures Off-Balance Sheet Exposure Sub-typeOriginal Maturity Over One Year Risk 
WeightRisk Weight 10% Credit Conversion FactorCredit Conversion Factor 50% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeNon-retail 
Exposures Off-Balance Sheet Exposure Sub-typeOriginal Maturity Over One Year Risk 
WeightRisk Weight 20% Credit Conversion FactorCredit Conversion Factor 50% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeNon-retail 
Exposures Off-Balance Sheet Exposure Sub-typeOriginal Maturity Over One Year Risk 
WeightRisk Weight 50% Credit Conversion FactorCredit Conversion Factor 50% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeNon-retail 
Exposures Off-Balance Sheet Exposure Sub-typeOriginal Maturity Over One Year Risk 
WeightRisk Weight 100% Credit Conversion FactorCredit Conversion Factor 50% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeNon-retail 
Exposures Off-Balance Sheet Exposure Sub-typeOriginal Maturity Over One Year Risk 
WeightRisk Weight 150% Credit Conversion FactorCredit Conversion Factor 50% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeNon-retail 



Exposures Off-Balance Sheet Exposure Sub-typeOriginal Maturity Over One Year 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeNon-retail 
Exposures  CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure 
TypeOther Off-Balance Sheet Off-Balance Sheet Exposure Sub-typeShort-term 
Self-liquidating Trade-related  Contingencies Risk WeightRisk Weight 0% Credit Conversion 
FactorCredit Conversion Factor 20% CreditRiskCategoryOff-Balance Sheet Items 
Off-Balance Sheet Exposure TypeOther Off-Balance Sheet Off-Balance Sheet Exposure 
Sub-typeShort-term Self-liquidating Trade-related  Contingencies Risk WeightRisk Weight 
10% Credit Conversion FactorCredit Conversion Factor 20% CreditRiskCategoryOff-Balance 
Sheet Items Off-Balance Sheet Exposure TypeOther Off-Balance Sheet Off-Balance Sheet 
Exposure Sub-typeShort-term Self-liquidating Trade-related  Contingencies Risk WeightRisk 
Weight 20% Credit Conversion FactorCredit Conversion Factor 20% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typeShort-term Self-liquidating 
Trade-related  Contingencies Risk WeightRisk Weight 50% Credit Conversion FactorCredit 
Conversion Factor 20% CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet 
Exposure TypeOther Off-Balance Sheet Off-Balance Sheet Exposure Sub-typeShort-term 
Self-liquidating Trade-related  Contingencies Risk WeightRisk Weight 100% Credit 
Conversion FactorCredit Conversion Factor 20% CreditRiskCategoryOff-Balance Sheet Items 
Off-Balance Sheet Exposure TypeOther Off-Balance Sheet Off-Balance Sheet Exposure 
Sub-typeShort-term Self-liquidating Trade-related  Contingencies Risk WeightRisk Weight 
150% Credit Conversion FactorCredit Conversion Factor 20% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typeShort-term Self-liquidating 
Trade-related  Contingencies  CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet 
Exposure TypeOther Off-Balance Sheet Off-Balance Sheet Exposure 
Sub-typeTransaction-related Contingencies Risk WeightRisk Weight 0% Credit Conversion 
FactorCredit Conversion Factor 50% CreditRiskCategoryOff-Balance Sheet Items 
Off-Balance Sheet Exposure TypeOther Off-Balance Sheet Off-Balance Sheet Exposure 
Sub-typeTransaction-related Contingencies Risk WeightRisk Weight 10% Credit Conversion 
FactorCredit Conversion Factor 50% CreditRiskCategoryOff-Balance Sheet Items 
Off-Balance Sheet Exposure TypeOther Off-Balance Sheet Off-Balance Sheet Exposure 
Sub-typeTransaction-related Contingencies Risk WeightRisk Weight 20% Credit Conversion 
FactorCredit Conversion Factor 50% CreditRiskCategoryOff-Balance Sheet Items 
Off-Balance Sheet Exposure TypeOther Off-Balance Sheet Off-Balance Sheet Exposure 
Sub-typeTransaction-related Contingencies Risk WeightRisk Weight 50% Credit Conversion 
FactorCredit Conversion Factor 50% CreditRiskCategoryOff-Balance Sheet Items 
Off-Balance Sheet Exposure TypeOther Off-Balance Sheet Off-Balance Sheet Exposure 
Sub-typeTransaction-related Contingencies Risk WeightRisk Weight 100% Credit Conversion 
FactorCredit Conversion Factor 50% CreditRiskCategoryOff-Balance Sheet Items 
Off-Balance Sheet Exposure TypeOther Off-Balance Sheet Off-Balance Sheet Exposure 
Sub-typeTransaction-related Contingencies Risk WeightRisk Weight 150% Credit Conversion 
FactorCredit Conversion Factor 50% CreditRiskCategoryOff-Balance Sheet Items 
Off-Balance Sheet Exposure TypeOther Off-Balance Sheet Off-Balance Sheet Exposure 
Sub-typeTransaction-related Contingencies CreditRiskCategoryOff-Balance Sheet Items 
Off-Balance Sheet Exposure TypeOther Off-Balance Sheet Off-Balance Sheet Exposure 
Sub-typeNIFs and RUFs Risk WeightRisk Weight 0% Credit Conversion FactorCredit 



Conversion Factor 50%  CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet 
Exposure TypeOther Off-Balance Sheet Off-Balance Sheet Exposure Sub-typeNIFs and 
RUFs Risk WeightRisk Weight 10% Credit Conversion FactorCredit Conversion Factor 50% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typeNIFs and RUFs Risk WeightRisk 
Weight 20% Credit Conversion FactorCredit Conversion Factor 50% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typeNIFs and RUFs Risk WeightRisk 
Weight 50% Credit Conversion FactorCredit Conversion Factor 50% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typeNIFs and RUFs Risk WeightRisk 
Weight 100% Credit Conversion FactorCredit Conversion Factor 50% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typeNIFs and RUFs Risk WeightRisk 
Weight 150% Credit Conversion FactorCredit Conversion Factor 50% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typeNIFs and RUFs 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typeDirect Credit Substitutes - 
Excluding Credit  Derivatives Risk WeightRisk Weight 0% Credit Conversion FactorCredit 
Conversion Factor 100% CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet 
Exposure TypeOther Off-Balance Sheet Off-Balance Sheet Exposure Sub-typeDirect Credit 
Substitutes - Excluding Credit  Derivatives Risk WeightRisk Weight 10% Credit Conversion 
FactorCredit Conversion Factor 100%  CreditRiskCategoryOff-Balance Sheet Items 
Off-Balance Sheet Exposure TypeOther Off-Balance Sheet Off-Balance Sheet Exposure 
Sub-typeDirect Credit Substitutes - Excluding Credit  Derivatives Risk WeightRisk Weight 
20% Credit Conversion FactorCredit Conversion Factor 100% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typeDirect Credit Substitutes - 
Excluding Credit  Derivatives Risk WeightRisk Weight 50% Credit Conversion FactorCredit 
Conversion Factor 100% CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet 
Exposure TypeOther Off-Balance Sheet Off-Balance Sheet Exposure Sub-typeDirect Credit 
Substitutes - Excluding Credit  Derivatives Risk WeightRisk Weight 100% Credit Conversion 
FactorCredit Conversion Factor 100% CreditRiskCategoryOff-Balance Sheet Items 
Off-Balance Sheet Exposure TypeOther Off-Balance Sheet Off-Balance Sheet Exposure 
Sub-typeDirect Credit Substitutes - Excluding Credit  Derivatives Risk WeightRisk Weight 
150% Credit Conversion FactorCredit Conversion Factor 100% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typeDirect Credit Substitutes - 
Excluding Credit  Derivatives CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet 
Exposure TypeOther Off-Balance Sheet Off-Balance Sheet Exposure Sub-typeAsset Sales 
with Recourse Risk WeightRisk Weight 0% Credit Conversion FactorCredit Conversion Factor 
100% CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typeAsset Sales with Recourse Risk 
WeightRisk Weight 10% Credit Conversion FactorCredit Conversion Factor 100% 
CreditRiskCategoryOff-Balance Sheet Items  Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typeAsset Sales with Recourse Risk 



WeightRisk Weight 20% Credit Conversion FactorCredit Conversion Factor 100% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typeAsset Sales with Recourse Risk 
WeightRisk Weight 50% Credit Conversion FactorCredit Conversion Factor 100% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typeAsset Sales with Recourse Risk 
WeightRisk Weight 100% Credit Conversion FactorCredit Conversion Factor 100% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typeAsset Sales with Recourse Risk 
WeightRisk Weight 150% Credit Conversion FactorCredit Conversion Factor 100% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typeAsset Sales with Recourse Risk 
WeightItems of Capital Nature (Deduct from Tier 1  & 2) CreditRiskCategoryOff-Balance 
Sheet Items Off-Balance Sheet Exposure TypeOther Off-Balance Sheet Off-Balance Sheet 
Exposure Sub-typeAsset Sales with Recourse CreditRiskCategoryOff-Balance Sheet Items 
Off-Balance Sheet Exposure TypeOther Off-Balance Sheet Off-Balance Sheet Exposure 
Sub-typeForward Asset Purchases Risk WeightRisk Weight 0% Credit Conversion 
FactorCredit Conversion Factor 100% CreditRiskCategoryOff-Balance Sheet Items 
Off-Balance Sheet Exposure TypeOther Off-Balance Sheet Off-Balance Sheet Exposure 
Sub-typeForward Asset Purchases Risk WeightRisk Weight 10% Credit Conversion 
FactorCredit Conversion Factor 100% CreditRiskCategoryOff-Balance Sheet Items 
Off-Balance Sheet Exposure TypeOther Off-Balance Sheet  Off-Balance Sheet Exposure 
Sub-typeForward Asset Purchases Risk WeightRisk Weight 20% Credit Conversion 
FactorCredit Conversion Factor 100% CreditRiskCategoryOff-Balance Sheet Items 
Off-Balance Sheet Exposure TypeOther Off-Balance Sheet Off-Balance Sheet Exposure 
Sub-typeForward Asset Purchases Risk WeightRisk Weight 50% Credit Conversion 
FactorCredit Conversion Factor 100% CreditRiskCategoryOff-Balance Sheet Items 
Off-Balance Sheet Exposure TypeOther Off-Balance Sheet Off-Balance Sheet Exposure 
Sub-typeForward Asset Purchases Risk WeightRisk Weight 100% Credit Conversion 
FactorCredit Conversion Factor 100% CreditRiskCategoryOff-Balance Sheet Items 
Off-Balance Sheet Exposure TypeOther Off-Balance Sheet Off-Balance Sheet Exposure 
Sub-typeForward Asset Purchases Risk WeightRisk Weight 150% Credit Conversion 
FactorCredit Conversion Factor 100% CreditRiskCategoryOff-Balance Sheet Items 
Off-Balance Sheet Exposure TypeOther Off-Balance Sheet Off-Balance Sheet Exposure 
Sub-typeForward Asset Purchases Risk WeightItems of Capital Nature (Deduct from Tier 1  & 
2) CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typeForward Asset Purchases 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typeForward Forward Deposits Risk 
WeightRisk Weight 0% Credit Conversion FactorCredit Conversion Factor 100% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typeForward Forward Deposits Risk 
WeightRisk Weight 10% Credit Conversion FactorCredit Conversion Factor 100% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typeForward Forward Deposits  Risk 
WeightRisk Weight 20% Credit Conversion FactorCredit Conversion Factor 100% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 



Off-Balance Sheet Off-Balance Sheet Exposure Sub-typeForward Forward Deposits Risk 
WeightRisk Weight 50% Credit Conversion FactorCredit Conversion Factor 100% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typeForward Forward Deposits Risk 
WeightRisk Weight 100% Credit Conversion FactorCredit Conversion Factor 100% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typeForward Forward Deposits Risk 
WeightRisk Weight 150% Credit Conversion FactorCredit Conversion Factor 100% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typeForward Forward Deposits 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typePartly Paid Shares and Securities 
Risk WeightRisk Weight 0% Credit Conversion FactorCredit Conversion Factor 100% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typePartly Paid Shares and Securities 
Risk WeightRisk Weight 10% Credit Conversion FactorCredit Conversion Factor 100% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typePartly Paid Shares and Securities 
Risk WeightRisk Weight 20% Credit Conversion FactorCredit Conversion Factor 100% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typePartly Paid Shares and Securities 
Risk WeightRisk Weight 50%  Credit Conversion FactorCredit Conversion Factor 100% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typePartly Paid Shares and Securities 
Risk WeightRisk Weight 100% Credit Conversion FactorCredit Conversion Factor 100% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typePartly Paid Shares and Securities 
Risk WeightRisk Weight 150% Credit Conversion FactorCredit Conversion Factor 100% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typePartly Paid Shares and Securities 
Risk WeightItems of Capital Nature (Deduct from Tier 1  & 2) CreditRiskCategoryOff-Balance 
Sheet Items Off-Balance Sheet Exposure TypeOther Off-Balance Sheet Off-Balance Sheet 
Exposure Sub-typePartly Paid Shares and Securities CreditRiskCategoryOff-Balance Sheet 
Items Off-Balance Sheet Exposure TypeOther Off-Balance Sheet 
CreditRiskCategoryOff-Balance Sheet Items CreditRiskCategoryOff-Balance Sheet Items 
Off-Balance Sheet Exposure TypeRetail Exposures Off-Balance Sheet Exposure 
Sub-typeUnconditionally Cancellable at Any Time Credit Conversion FactorCredit Conversion 
Factor 0% CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure 
TypeRetail Exposures Off-Balance Sheet Exposure Sub-typeOriginal Maturity One Year and 
Under Risk WeightRisk Weight 0% Credit Conversion FactorCredit Conversion Factor 20% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeRetail 
Exposures Off-Balance Sheet Exposure Sub-typeOriginal Maturity One Year and Under Risk 
WeightRisk Weight 20%  Credit Conversion FactorCredit Conversion Factor 20% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeRetail 
Exposures Off-Balance Sheet Exposure Sub-typeOriginal Maturity One Year and Under Risk 
WeightRisk Weight 35% Credit Conversion FactorCredit Conversion Factor 20% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeRetail 



Exposures Off-Balance Sheet Exposure Sub-typeOriginal Maturity One Year and Under Risk 
WeightRisk Weight 50% Credit Conversion FactorCredit Conversion Factor 20% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeRetail 
Exposures Off-Balance Sheet Exposure Sub-typeOriginal Maturity One Year and Under Risk 
WeightRisk Weight 75% Credit Conversion FactorCredit Conversion Factor 20% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeRetail 
Exposures Off-Balance Sheet Exposure Sub-typeOriginal Maturity One Year and Under Risk 
WeightRisk Weight 100% Credit Conversion FactorCredit Conversion Factor 20% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeRetail 
Exposures Off-Balance Sheet Exposure Sub-typeOriginal Maturity One Year and Under 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeRetail 
Exposures Off-Balance Sheet Exposure Sub-typeOriginal Maturity Over One Year Risk 
WeightRisk Weight 0% Credit Conversion FactorCredit Conversion Factor 50% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeRetail 
Exposures Off-Balance Sheet Exposure Sub-typeOriginal Maturity Over One Year Risk 
WeightRisk Weight 20% Credit Conversion FactorCredit Conversion Factor 50% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeRetail 
Exposures Off-Balance Sheet Exposure Sub-typeOriginal Maturity Over One Year Risk 
WeightRisk Weight 35% Credit Conversion FactorCredit Conversion Factor 50%  
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeRetail 
Exposures Off-Balance Sheet Exposure Sub-typeOriginal Maturity Over One Year Risk 
WeightRisk Weight 50% Credit Conversion FactorCredit Conversion Factor 50% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeRetail 
Exposures Off-Balance Sheet Exposure Sub-typeOriginal Maturity Over One Year Risk 
WeightRisk Weight 75% Credit Conversion FactorCredit Conversion Factor 50% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeRetail 
Exposures Off-Balance Sheet Exposure Sub-typeOriginal Maturity Over One Year Risk 
WeightRisk Weight 100% Credit Conversion FactorCredit Conversion Factor 50% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeRetail 
Exposures Off-Balance Sheet Exposure Sub-typeOriginal Maturity Over One Year 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeRetail 
Exposures CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure 
TypeNon-retail Exposures Off-Balance Sheet Exposure Sub-typeUnconditionally Cancellable 
at Any Time Credit Conversion FactorCredit Conversion Factor 0% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeNon-retail 
Exposures Off-Balance Sheet Exposure Sub-typeOriginal Maturity One Year and Under Risk 
WeightRisk Weight 0% Credit Conversion FactorCredit Conversion Factor 20% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeNon-retail 
Exposures Off-Balance Sheet Exposure Sub-typeOriginal Maturity One Year and Under Risk 
WeightRisk Weight 10% Credit Conversion FactorCredit Conversion Factor 20% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeNon-retail 
Exposures  Off-Balance Sheet Exposure Sub-typeOriginal Maturity One Year and Under Risk 
WeightRisk Weight 20% Credit Conversion FactorCredit Conversion Factor 20% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeNon-retail 
Exposures Off-Balance Sheet Exposure Sub-typeOriginal Maturity One Year and Under Risk 
WeightRisk Weight 50% Credit Conversion FactorCredit Conversion Factor 20% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeNon-retail 



Exposures Off-Balance Sheet Exposure Sub-typeOriginal Maturity One Year and Under Risk 
WeightRisk Weight 100% Credit Conversion FactorCredit Conversion Factor 20% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeNon-retail 
Exposures Off-Balance Sheet Exposure Sub-typeOriginal Maturity One Year and Under Risk 
WeightRisk Weight 150% Credit Conversion FactorCredit Conversion Factor 20% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeNon-retail 
Exposures Off-Balance Sheet Exposure Sub-typeOriginal Maturity One Year and Under 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeNon-retail 
Exposures Off-Balance Sheet Exposure Sub-typeOriginal Maturity Over One Year Risk 
WeightRisk Weight 0% Credit Conversion FactorCredit Conversion Factor 50% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeNon-retail 
Exposures Off-Balance Sheet Exposure Sub-typeOriginal Maturity Over One Year Risk 
WeightRisk Weight 10% Credit Conversion FactorCredit Conversion Factor 50% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeNon-retail 
Exposures Off-Balance Sheet Exposure Sub-typeOriginal Maturity Over One Year Risk 
WeightRisk Weight 20% Credit Conversion FactorCredit Conversion Factor 50% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeNon-retail 
Exposures Off-Balance Sheet Exposure Sub-typeOriginal Maturity Over One Year  Risk 
WeightRisk Weight 50% Credit Conversion FactorCredit Conversion Factor 50% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeNon-retail 
Exposures Off-Balance Sheet Exposure Sub-typeOriginal Maturity Over One Year Risk 
WeightRisk Weight 100% Credit Conversion FactorCredit Conversion Factor 50% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeNon-retail 
Exposures Off-Balance Sheet Exposure Sub-typeOriginal Maturity Over One Year Risk 
WeightRisk Weight 150% Credit Conversion FactorCredit Conversion Factor 50% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeNon-retail 
Exposures Off-Balance Sheet Exposure Sub-typeOriginal Maturity Over One Year 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeNon-retail 
Exposures CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure 
TypeOther Off-Balance Sheet Off-Balance Sheet Exposure Sub-typeShort-term 
Self-liquidating Trade-related  Contingencies Risk WeightRisk Weight 0% Credit Conversion 
FactorCredit Conversion Factor 20% CreditRiskCategoryOff-Balance Sheet Items 
Off-Balance Sheet Exposure TypeOther Off-Balance Sheet Off-Balance Sheet Exposure 
Sub-typeShort-term Self-liquidating Trade-related  Contingencies Risk WeightRisk Weight 
10% Credit Conversion FactorCredit Conversion Factor 20% CreditRiskCategoryOff-Balance 
Sheet Items Off-Balance Sheet Exposure TypeOther Off-Balance Sheet Off-Balance Sheet 
Exposure Sub-typeShort-term Self-liquidating Trade-related  Contingencies Risk WeightRisk 
Weight 20% Credit Conversion FactorCredit Conversion Factor 20% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet  Off-Balance Sheet Exposure Sub-typeShort-term Self-liquidating 
Trade-related  Contingencies Risk WeightRisk Weight 50% Credit Conversion FactorCredit 
Conversion Factor 20% CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet 
Exposure TypeOther Off-Balance Sheet Off-Balance Sheet Exposure Sub-typeShort-term 
Self-liquidating Trade-related  Contingencies Risk WeightRisk Weight 100% Credit 
Conversion FactorCredit Conversion Factor 20% CreditRiskCategoryOff-Balance Sheet Items 
Off-Balance Sheet Exposure TypeOther Off-Balance Sheet Off-Balance Sheet Exposure 
Sub-typeShort-term Self-liquidating Trade-related  Contingencies Risk WeightRisk Weight 



150% Credit Conversion FactorCredit Conversion Factor 20% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typeShort-term Self-liquidating 
Trade-related  Contingencies CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet 
Exposure TypeOther Off-Balance Sheet Off-Balance Sheet Exposure 
Sub-typeTransaction-related Contingencies Risk WeightRisk Weight 0% Credit Conversion 
FactorCredit Conversion Factor 50% CreditRiskCategoryOff-Balance Sheet Items 
Off-Balance Sheet Exposure TypeOther Off-Balance Sheet Off-Balance Sheet Exposure 
Sub-typeTransaction-related Contingencies Risk WeightRisk Weight 10% Credit Conversion 
FactorCredit Conversion Factor 50% CreditRiskCategoryOff-Balance Sheet Items 
Off-Balance Sheet Exposure TypeOther Off-Balance Sheet Off-Balance Sheet Exposure 
Sub-typeTransaction-related Contingencies Risk WeightRisk Weight 20% Credit Conversion 
FactorCredit Conversion Factor 50% CreditRiskCategoryOff-Balance Sheet Items 
Off-Balance Sheet Exposure TypeOther Off-Balance Sheet Off-Balance Sheet Exposure 
Sub-typeTransaction-related Contingencies Risk WeightRisk Weight 50% Credit Conversion 
FactorCredit Conversion Factor 50%  CreditRiskCategoryOff-Balance Sheet Items 
Off-Balance Sheet Exposure TypeOther Off-Balance Sheet Off-Balance Sheet Exposure 
Sub-typeTransaction-related Contingencies Risk WeightRisk Weight 100% Credit Conversion 
FactorCredit Conversion Factor 50% CreditRiskCategoryOff-Balance Sheet Items 
Off-Balance Sheet Exposure TypeOther Off-Balance Sheet Off-Balance Sheet Exposure 
Sub-typeTransaction-related Contingencies Risk WeightRisk Weight 150% Credit Conversion 
FactorCredit Conversion Factor 50% CreditRiskCategoryOff-Balance Sheet Items 
Off-Balance Sheet Exposure TypeOther Off-Balance Sheet Off-Balance Sheet Exposure 
Sub-typeTransaction-related Contingencies CreditRiskCategoryOff-Balance Sheet Items 
Off-Balance Sheet Exposure TypeOther Off-Balance Sheet Off-Balance Sheet Exposure 
Sub-typeNIFs and RUFs Risk WeightRisk Weight 0% Credit Conversion FactorCredit 
Conversion Factor 50% CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet 
Exposure TypeOther Off-Balance Sheet Off-Balance Sheet Exposure Sub-typeNIFs and 
RUFs Risk WeightRisk Weight 10% Credit Conversion FactorCredit Conversion Factor 50% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typeNIFs and RUFs Risk WeightRisk 
Weight 20% Credit Conversion FactorCredit Conversion Factor 50% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typeNIFs and RUFs Risk WeightRisk 
Weight 50% Credit Conversion FactorCredit Conversion Factor 50% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typeNIFs and RUFs Risk WeightRisk 
Weight 100% Credit Conversion FactorCredit Conversion Factor 50%  
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typeNIFs and RUFs Risk WeightRisk 
Weight 150% Credit Conversion FactorCredit Conversion Factor 50% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typeNIFs and RUFs 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typeDirect Credit Substitutes - 
Excluding Credit  Derivatives Risk WeightRisk Weight 0% Credit Conversion FactorCredit 
Conversion Factor 100% CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet 



Exposure TypeOther Off-Balance Sheet Off-Balance Sheet Exposure Sub-typeDirect Credit 
Substitutes - Excluding Credit  Derivatives Risk WeightRisk Weight 10% Credit Conversion 
FactorCredit Conversion Factor 100% CreditRiskCategoryOff-Balance Sheet Items 
Off-Balance Sheet Exposure TypeOther Off-Balance Sheet Off-Balance Sheet Exposure 
Sub-typeDirect Credit Substitutes - Excluding Credit  Derivatives Risk WeightRisk Weight 
20% Credit Conversion FactorCredit Conversion Factor 100% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typeDirect Credit Substitutes - 
Excluding Credit  Derivatives Risk WeightRisk Weight 50% Credit Conversion FactorCredit 
Conversion Factor 100% CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet 
Exposure TypeOther Off-Balance Sheet Off-Balance Sheet Exposure Sub-typeDirect Credit 
Substitutes - Excluding Credit  Derivatives Risk WeightRisk Weight 100% Credit Conversion 
FactorCredit Conversion Factor 100% CreditRiskCategoryOff-Balance Sheet Items 
Off-Balance Sheet Exposure TypeOther Off-Balance Sheet  Off-Balance Sheet Exposure 
Sub-typeDirect Credit Substitutes - Excluding Credit  Derivatives Risk WeightRisk Weight 
150% Credit Conversion FactorCredit Conversion Factor 100% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typeDirect Credit Substitutes - 
Excluding Credit  Derivatives CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet 
Exposure TypeOther Off-Balance Sheet Off-Balance Sheet Exposure Sub-typeAsset Sales 
with Recourse Risk WeightRisk Weight 0% Credit Conversion FactorCredit Conversion Factor 
100% CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typeAsset Sales with Recourse Risk 
WeightRisk Weight 10% Credit Conversion FactorCredit Conversion Factor 100% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typeAsset Sales with Recourse Risk 
WeightRisk Weight 20% Credit Conversion FactorCredit Conversion Factor 100% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typeAsset Sales with Recourse Risk 
WeightRisk Weight 50% Credit Conversion FactorCredit Conversion Factor 100% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typeAsset Sales with Recourse Risk 
WeightRisk Weight 100% Credit Conversion FactorCredit Conversion Factor 100% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typeAsset Sales with Recourse Risk 
WeightRisk Weight 150% Credit Conversion FactorCredit Conversion Factor 100% 
CreditRiskCategoryOff-Balance Sheet Items  Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typeAsset Sales with Recourse 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typeForward Asset Purchases Risk 
WeightRisk Weight 0% Credit Conversion FactorCredit Conversion Factor 100% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typeForward Asset Purchases Risk 
WeightRisk Weight 10% Credit Conversion FactorCredit Conversion Factor 100% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typeForward Asset Purchases Risk 
WeightRisk Weight 20% Credit Conversion FactorCredit Conversion Factor 100% 



CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typeForward Asset Purchases Risk 
WeightRisk Weight 50% Credit Conversion FactorCredit Conversion Factor 100% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typeForward Asset Purchases Risk 
WeightRisk Weight 100% Credit Conversion FactorCredit Conversion Factor 100% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typeForward Asset Purchases Risk 
WeightRisk Weight 150% Credit Conversion FactorCredit Conversion Factor 100% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typeForward Asset Purchases 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typeForward Forward Deposits Risk 
WeightRisk Weight 0%  Credit Conversion FactorCredit Conversion Factor 100% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typeForward Forward Deposits Risk 
WeightRisk Weight 10% Credit Conversion FactorCredit Conversion Factor 100% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typeForward Forward Deposits Risk 
WeightRisk Weight 20% Credit Conversion FactorCredit Conversion Factor 100% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typeForward Forward Deposits Risk 
WeightRisk Weight 50% Credit Conversion FactorCredit Conversion Factor 100% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typeForward Forward Deposits Risk 
WeightRisk Weight 100% Credit Conversion FactorCredit Conversion Factor 100% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typeForward Forward Deposits Risk 
WeightRisk Weight 150% Credit Conversion FactorCredit Conversion Factor 100% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typeForward Forward Deposits 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typePartly Paid Shares and Securities 
Risk WeightRisk Weight 0% Credit Conversion FactorCredit Conversion Factor 100% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typePartly Paid Shares and Securities 
Risk WeightRisk Weight 10% Credit Conversion FactorCredit Conversion Factor 100%  
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typePartly Paid Shares and Securities 
Risk WeightRisk Weight 20% Credit Conversion FactorCredit Conversion Factor 100% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typePartly Paid Shares and Securities 
Risk WeightRisk Weight 50% Credit Conversion FactorCredit Conversion Factor 100% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typePartly Paid Shares and Securities 
Risk WeightRisk Weight 100% Credit Conversion FactorCredit Conversion Factor 100% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 



Off-Balance Sheet Off-Balance Sheet Exposure Sub-typePartly Paid Shares and Securities 
Risk WeightRisk Weight 150% Credit Conversion FactorCredit Conversion Factor 100% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typePartly Paid Shares and Securities 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet CreditRiskCategoryOff-Balance Sheet Items 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeRetail 
Exposures Off-Balance Sheet Exposure Sub-typeOriginal Maturity One Year and Under CRM 
AdjustmentRedistribution of Net Exposures for  Guarantees and Credit Derivatives Risk 
WeightRisk Weight 0% Credit Conversion FactorCredit Conversion Factor 20% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeRetail 
Exposures Off-Balance Sheet Exposure Sub-typeOriginal Maturity One Year and Under  CRM 
AdjustmentRedistribution of Net Exposures for  Guarantees and Credit Derivatives Risk 
WeightRisk Weight 20% Credit Conversion FactorCredit Conversion Factor 20% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeRetail 
Exposures Off-Balance Sheet Exposure Sub-typeOriginal Maturity One Year and Under CRM 
AdjustmentRedistribution of Net Exposures for  Guarantees and Credit Derivatives Risk 
WeightRisk Weight 35% Credit Conversion FactorCredit Conversion Factor 20% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeRetail 
Exposures Off-Balance Sheet Exposure Sub-typeOriginal Maturity One Year and Under CRM 
AdjustmentRedistribution of Net Exposures for  Guarantees and Credit Derivatives Risk 
WeightRisk Weight 50% Credit Conversion FactorCredit Conversion Factor 20% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeRetail 
Exposures Off-Balance Sheet Exposure Sub-typeOriginal Maturity One Year and Under CRM 
AdjustmentRedistribution of Net Exposures for  Guarantees and Credit Derivatives Risk 
WeightRisk Weight 75% Credit Conversion FactorCredit Conversion Factor 20% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeRetail 
Exposures Off-Balance Sheet Exposure Sub-typeOriginal Maturity One Year and Under CRM 
AdjustmentRedistribution of Net Exposures for  Guarantees and Credit Derivatives Risk 
WeightRisk Weight 100% Credit Conversion FactorCredit Conversion Factor 20% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeRetail 
Exposures Off-Balance Sheet Exposure Sub-typeOriginal Maturity Over One Year CRM 
AdjustmentRedistribution of Net Exposures for  Guarantees and Credit Derivatives Risk 
WeightRisk Weight 0% Credit Conversion FactorCredit Conversion Factor 50% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeRetail 
Exposures  Off-Balance Sheet Exposure Sub-typeOriginal Maturity Over One Year CRM 
AdjustmentRedistribution of Net Exposures for  Guarantees and Credit Derivatives Risk 
WeightRisk Weight 20% Credit Conversion FactorCredit Conversion Factor 50% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeRetail 
Exposures Off-Balance Sheet Exposure Sub-typeOriginal Maturity Over One Year CRM 
AdjustmentRedistribution of Net Exposures for  Guarantees and Credit Derivatives Risk 
WeightRisk Weight 35% Credit Conversion FactorCredit Conversion Factor 50% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeRetail 
Exposures Off-Balance Sheet Exposure Sub-typeOriginal Maturity Over One Year CRM 
AdjustmentRedistribution of Net Exposures for  Guarantees and Credit Derivatives Risk 
WeightRisk Weight 50% Credit Conversion FactorCredit Conversion Factor 50% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeRetail 



Exposures Off-Balance Sheet Exposure Sub-typeOriginal Maturity Over One Year CRM 
AdjustmentRedistribution of Net Exposures for  Guarantees and Credit Derivatives Risk 
WeightRisk Weight 75% Credit Conversion FactorCredit Conversion Factor 50% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeRetail 
Exposures Off-Balance Sheet Exposure Sub-typeOriginal Maturity Over One Year CRM 
AdjustmentRedistribution of Net Exposures for  Guarantees and Credit Derivatives Risk 
WeightRisk Weight 100% Credit Conversion FactorCredit Conversion Factor 50% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeNon-retail 
Exposures Off-Balance Sheet Exposure Sub-typeOriginal Maturity One Year and Under CRM 
AdjustmentRedistribution of Net Exposures for  Guarantees and Credit Derivatives Risk 
WeightRisk Weight 0% Credit Conversion FactorCredit Conversion Factor 20% 
CreditRiskCategoryOff-Balance Sheet Items  Off-Balance Sheet Exposure TypeNon-retail 
Exposures Off-Balance Sheet Exposure Sub-typeOriginal Maturity One Year and Under CRM 
AdjustmentRedistribution of Net Exposures for  Guarantees and Credit Derivatives Risk 
WeightRisk Weight 10% Credit Conversion FactorCredit Conversion Factor 20% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeNon-retail 
Exposures Off-Balance Sheet Exposure Sub-typeOriginal Maturity One Year and Under CRM 
AdjustmentRedistribution of Net Exposures for  Guarantees and Credit Derivatives Risk 
WeightRisk Weight 20% Credit Conversion FactorCredit Conversion Factor 20% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeNon-retail 
Exposures Off-Balance Sheet Exposure Sub-typeOriginal Maturity One Year and Under CRM 
AdjustmentRedistribution of Net Exposures for  Guarantees and Credit Derivatives Risk 
WeightRisk Weight 50% Credit Conversion FactorCredit Conversion Factor 20% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeNon-retail 
Exposures Off-Balance Sheet Exposure Sub-typeOriginal Maturity One Year and Under CRM 
AdjustmentRedistribution of Net Exposures for  Guarantees and Credit Derivatives Risk 
WeightRisk Weight 100% Credit Conversion FactorCredit Conversion Factor 20% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeNon-retail 
Exposures Off-Balance Sheet Exposure Sub-typeOriginal Maturity One Year and Under CRM 
AdjustmentRedistribution of Net Exposures for  Guarantees and Credit Derivatives Risk 
WeightRisk Weight 150% Credit Conversion FactorCredit Conversion Factor 20% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeNon-retail 
Exposures Off-Balance Sheet Exposure Sub-typeOriginal Maturity Over One Year CRM 
AdjustmentRedistribution of Net Exposures for  Guarantees and Credit Derivatives Risk 
WeightRisk Weight 0% Credit Conversion FactorCredit Conversion Factor 50%  
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeNon-retail 
Exposures Off-Balance Sheet Exposure Sub-typeOriginal Maturity Over One Year CRM 
AdjustmentRedistribution of Net Exposures for  Guarantees and Credit Derivatives Risk 
WeightRisk Weight 10% Credit Conversion FactorCredit Conversion Factor 50% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeNon-retail 
Exposures Off-Balance Sheet Exposure Sub-typeOriginal Maturity Over One Year CRM 
AdjustmentRedistribution of Net Exposures for  Guarantees and Credit Derivatives Risk 
WeightRisk Weight 20% Credit Conversion FactorCredit Conversion Factor 50% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeNon-retail 
Exposures Off-Balance Sheet Exposure Sub-typeOriginal Maturity Over One Year CRM 
AdjustmentRedistribution of Net Exposures for  Guarantees and Credit Derivatives Risk 
WeightRisk Weight 50% Credit Conversion FactorCredit Conversion Factor 50% 



CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeNon-retail 
Exposures Off-Balance Sheet Exposure Sub-typeOriginal Maturity Over One Year CRM 
AdjustmentRedistribution of Net Exposures for  Guarantees and Credit Derivatives Risk 
WeightRisk Weight 100% Credit Conversion FactorCredit Conversion Factor 50% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeNon-retail 
Exposures Off-Balance Sheet Exposure Sub-typeOriginal Maturity Over One Year CRM 
AdjustmentRedistribution of Net Exposures for  Guarantees and Credit Derivatives Risk 
WeightRisk Weight 150% Credit Conversion FactorCredit Conversion Factor 50% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typeShort-term Self-liquidating 
Trade-related  Contingencies CRM AdjustmentRedistribution of Net Exposures for  
Guarantees and Credit Derivatives Risk WeightRisk Weight 0%  Credit Conversion 
FactorCredit Conversion Factor 20% CreditRiskCategoryOff-Balance Sheet Items 
Off-Balance Sheet Exposure TypeOther Off-Balance Sheet Off-Balance Sheet Exposure 
Sub-typeShort-term Self-liquidating Trade-related  Contingencies CRM 
AdjustmentRedistribution of Net Exposures for  Guarantees and Credit Derivatives Risk 
WeightRisk Weight 10% Credit Conversion FactorCredit Conversion Factor 20% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typeShort-term Self-liquidating 
Trade-related  Contingencies CRM AdjustmentRedistribution of Net Exposures for  
Guarantees and Credit Derivatives Risk WeightRisk Weight 20% Credit Conversion 
FactorCredit Conversion Factor 20% CreditRiskCategoryOff-Balance Sheet Items 
Off-Balance Sheet Exposure TypeOther Off-Balance Sheet Off-Balance Sheet Exposure 
Sub-typeShort-term Self-liquidating Trade-related  Contingencies CRM 
AdjustmentRedistribution of Net Exposures for  Guarantees and Credit Derivatives Risk 
WeightRisk Weight 50% Credit Conversion FactorCredit Conversion Factor 20% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typeShort-term Self-liquidating 
Trade-related  Contingencies CRM AdjustmentRedistribution of Net Exposures for  
Guarantees and Credit Derivatives Risk WeightRisk Weight 100% Credit Conversion 
FactorCredit Conversion Factor 20% CreditRiskCategoryOff-Balance Sheet Items 
Off-Balance Sheet Exposure TypeOther Off-Balance Sheet Off-Balance Sheet Exposure 
Sub-typeShort-term Self-liquidating Trade-related  Contingencies CRM 
AdjustmentRedistribution of Net Exposures for  Guarantees and Credit Derivatives Risk 
WeightRisk Weight 150% Credit Conversion FactorCredit Conversion Factor 20%  
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typeTransaction-related Contingencies 
CRM AdjustmentRedistribution of Net Exposures for  Guarantees and Credit Derivatives Risk 
WeightRisk Weight 0% Credit Conversion FactorCredit Conversion Factor 50% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typeTransaction-related Contingencies 
CRM AdjustmentRedistribution of Net Exposures for  Guarantees and Credit Derivatives Risk 
WeightRisk Weight 10% Credit Conversion FactorCredit Conversion Factor 50% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typeTransaction-related Contingencies 
CRM AdjustmentRedistribution of Net Exposures for  Guarantees and Credit Derivatives Risk 
WeightRisk Weight 20% Credit Conversion FactorCredit Conversion Factor 50% 



CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typeTransaction-related Contingencies 
CRM AdjustmentRedistribution of Net Exposures for  Guarantees and Credit Derivatives Risk 
WeightRisk Weight 50% Credit Conversion FactorCredit Conversion Factor 50% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typeTransaction-related Contingencies 
CRM AdjustmentRedistribution of Net Exposures for  Guarantees and Credit Derivatives Risk 
WeightRisk Weight 100% Credit Conversion FactorCredit Conversion Factor 50% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typeTransaction-related Contingencies 
CRM AdjustmentRedistribution of Net Exposures for  Guarantees and Credit Derivatives Risk 
WeightRisk Weight 150% Credit Conversion FactorCredit Conversion Factor 50%  
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typeNIFs and RUFs CRM 
AdjustmentRedistribution of Net Exposures for  Guarantees and Credit Derivatives Risk 
WeightRisk Weight 0% Credit Conversion FactorCredit Conversion Factor 50% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typeNIFs and RUFs CRM 
AdjustmentRedistribution of Net Exposures for  Guarantees and Credit Derivatives Risk 
WeightRisk Weight 10% Credit Conversion FactorCredit Conversion Factor 50% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typeNIFs and RUFs CRM 
AdjustmentRedistribution of Net Exposures for  Guarantees and Credit Derivatives Risk 
WeightRisk Weight 20% Credit Conversion FactorCredit Conversion Factor 50% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typeNIFs and RUFs CRM 
AdjustmentRedistribution of Net Exposures for  Guarantees and Credit Derivatives Risk 
WeightRisk Weight 50% Credit Conversion FactorCredit Conversion Factor 50% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typeNIFs and RUFs CRM 
AdjustmentRedistribution of Net Exposures for  Guarantees and Credit Derivatives Risk 
WeightRisk Weight 100% Credit Conversion FactorCredit Conversion Factor 50% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typeNIFs and RUFs CRM 
AdjustmentRedistribution of Net Exposures for  Guarantees and Credit Derivatives Risk 
WeightRisk Weight 150%  Credit Conversion FactorCredit Conversion Factor 50% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typeDirect Credit Substitutes - 
Excluding Credit  Derivatives CRM AdjustmentRedistribution of Net Exposures for  
Guarantees and Credit Derivatives Risk WeightRisk Weight 0% Credit Conversion 
FactorCredit Conversion Factor 100% CreditRiskCategoryOff-Balance Sheet Items 
Off-Balance Sheet Exposure TypeOther Off-Balance Sheet Off-Balance Sheet Exposure 
Sub-typeDirect Credit Substitutes - Excluding Credit  Derivatives CRM 
AdjustmentRedistribution of Net Exposures for  Guarantees and Credit Derivatives Risk 
WeightRisk Weight 10% Credit Conversion FactorCredit Conversion Factor 100% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typeDirect Credit Substitutes - 



Excluding Credit  Derivatives CRM AdjustmentRedistribution of Net Exposures for  
Guarantees and Credit Derivatives Risk WeightRisk Weight 20% Credit Conversion 
FactorCredit Conversion Factor 100% CreditRiskCategoryOff-Balance Sheet Items 
Off-Balance Sheet Exposure TypeOther Off-Balance Sheet Off-Balance Sheet Exposure 
Sub-typeDirect Credit Substitutes - Excluding Credit  Derivatives CRM 
AdjustmentRedistribution of Net Exposures for  Guarantees and Credit Derivatives Risk 
WeightRisk Weight 50% Credit Conversion FactorCredit Conversion Factor 100% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typeDirect Credit Substitutes - 
Excluding Credit  Derivatives CRM AdjustmentRedistribution of Net Exposures for  
Guarantees and Credit Derivatives Risk WeightRisk Weight 100% Credit Conversion 
FactorCredit Conversion Factor 100%  CreditRiskCategoryOff-Balance Sheet Items 
Off-Balance Sheet Exposure TypeOther Off-Balance Sheet Off-Balance Sheet Exposure 
Sub-typeDirect Credit Substitutes - Excluding Credit  Derivatives CRM 
AdjustmentRedistribution of Net Exposures for  Guarantees and Credit Derivatives Risk 
WeightRisk Weight 150% Credit Conversion FactorCredit Conversion Factor 100% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typeAsset Sales with Recourse CRM 
AdjustmentRedistribution of Net Exposures for  Guarantees and Credit Derivatives Risk 
WeightRisk Weight 0% Credit Conversion FactorCredit Conversion Factor 100% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typeAsset Sales with Recourse CRM 
AdjustmentRedistribution of Net Exposures for  Guarantees and Credit Derivatives Risk 
WeightRisk Weight 10% Credit Conversion FactorCredit Conversion Factor 100% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typeAsset Sales with Recourse CRM 
AdjustmentRedistribution of Net Exposures for  Guarantees and Credit Derivatives Risk 
WeightRisk Weight 20% Credit Conversion FactorCredit Conversion Factor 100% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typeAsset Sales with Recourse CRM 
AdjustmentRedistribution of Net Exposures for  Guarantees and Credit Derivatives Risk 
WeightRisk Weight 50% Credit Conversion FactorCredit Conversion Factor 100% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typeAsset Sales with Recourse CRM 
AdjustmentRedistribution of Net Exposures for  Guarantees and Credit Derivatives Risk 
WeightRisk Weight 100%  Credit Conversion FactorCredit Conversion Factor 100% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typeAsset Sales with Recourse CRM 
AdjustmentRedistribution of Net Exposures for  Guarantees and Credit Derivatives Risk 
WeightRisk Weight 150% Credit Conversion FactorCredit Conversion Factor 100% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typeAsset Sales with Recourse CRM 
AdjustmentRedistribution of Net Exposures for  Guarantees and Credit Derivatives Risk 
WeightItems of Capital Nature (Deduct from Tier 1  & 2) CreditRiskCategoryOff-Balance 
Sheet Items Off-Balance Sheet Exposure TypeOther Off-Balance Sheet Off-Balance Sheet 
Exposure Sub-typeForward Asset Purchases CRM AdjustmentRedistribution of Net 
Exposures for  Guarantees and Credit Derivatives Risk WeightRisk Weight 0% Credit 



Conversion FactorCredit Conversion Factor 100% CreditRiskCategoryOff-Balance Sheet 
Items Off-Balance Sheet Exposure TypeOther Off-Balance Sheet Off-Balance Sheet 
Exposure Sub-typeForward Asset Purchases CRM AdjustmentRedistribution of Net 
Exposures for  Guarantees and Credit Derivatives Risk WeightRisk Weight 10% Credit 
Conversion FactorCredit Conversion Factor 100% CreditRiskCategoryOff-Balance Sheet 
Items Off-Balance Sheet Exposure TypeOther Off-Balance Sheet Off-Balance Sheet 
Exposure Sub-typeForward Asset Purchases CRM AdjustmentRedistribution of Net 
Exposures for  Guarantees and Credit Derivatives Risk WeightRisk Weight 20% Credit 
Conversion FactorCredit Conversion Factor 100% CreditRiskCategoryOff-Balance Sheet 
Items Off-Balance Sheet Exposure TypeOther Off-Balance Sheet Off-Balance Sheet 
Exposure Sub-typeForward Asset Purchases CRM AdjustmentRedistribution of Net 
Exposures for  Guarantees and Credit Derivatives  Risk WeightRisk Weight 50% Credit 
Conversion FactorCredit Conversion Factor 100% CreditRiskCategoryOff-Balance Sheet 
Items Off-Balance Sheet Exposure TypeOther Off-Balance Sheet Off-Balance Sheet 
Exposure Sub-typeForward Asset Purchases CRM AdjustmentRedistribution of Net 
Exposures for  Guarantees and Credit Derivatives Risk WeightRisk Weight 100% Credit 
Conversion FactorCredit Conversion Factor 100% CreditRiskCategoryOff-Balance Sheet 
Items Off-Balance Sheet Exposure TypeOther Off-Balance Sheet Off-Balance Sheet 
Exposure Sub-typeForward Asset Purchases CRM AdjustmentRedistribution of Net 
Exposures for  Guarantees and Credit Derivatives Risk WeightRisk Weight 150% Credit 
Conversion FactorCredit Conversion Factor 100% CreditRiskCategoryOff-Balance Sheet 
Items Off-Balance Sheet Exposure TypeOther Off-Balance Sheet Off-Balance Sheet 
Exposure Sub-typeForward Asset Purchases CRM AdjustmentRedistribution of Net 
Exposures for  Guarantees and Credit Derivatives Risk WeightItems of Capital Nature 
(Deduct from Tier 1  & 2) CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet 
Exposure TypeOther Off-Balance Sheet Off-Balance Sheet Exposure Sub-typeForward 
Forward Deposits CRM AdjustmentRedistribution of Net Exposures for  Guarantees and 
Credit Derivatives Risk WeightRisk Weight 0% Credit Conversion FactorCredit Conversion 
Factor 100% CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure 
TypeOther Off-Balance Sheet Off-Balance Sheet Exposure Sub-typeForward Forward 
Deposits CRM AdjustmentRedistribution of Net Exposures for  Guarantees and Credit 
Derivatives Risk WeightRisk Weight 10% Credit Conversion FactorCredit Conversion Factor 
100% CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typeForward Forward Deposits  CRM 
AdjustmentRedistribution of Net Exposures for  Guarantees and Credit Derivatives Risk 
WeightRisk Weight 20% Credit Conversion FactorCredit Conversion Factor 100% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typeForward Forward Deposits CRM 
AdjustmentRedistribution of Net Exposures for  Guarantees and Credit Derivatives Risk 
WeightRisk Weight 50% Credit Conversion FactorCredit Conversion Factor 100% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typeForward Forward Deposits CRM 
AdjustmentRedistribution of Net Exposures for  Guarantees and Credit Derivatives Risk 
WeightRisk Weight 100% Credit Conversion FactorCredit Conversion Factor 100% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typeForward Forward Deposits CRM 
AdjustmentRedistribution of Net Exposures for  Guarantees and Credit Derivatives Risk 



WeightRisk Weight 150% Credit Conversion FactorCredit Conversion Factor 100% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typePartly Paid Shares and Securities 
CRM AdjustmentRedistribution of Net Exposures for  Guarantees and Credit Derivatives Risk 
WeightRisk Weight 0% Credit Conversion FactorCredit Conversion Factor 100% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typePartly Paid Shares and Securities 
CRM AdjustmentRedistribution of Net Exposures for  Guarantees and Credit Derivatives Risk 
WeightRisk Weight 10% Credit Conversion FactorCredit Conversion Factor 100% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet  Off-Balance Sheet Exposure Sub-typePartly Paid Shares and Securities 
CRM AdjustmentRedistribution of Net Exposures for  Guarantees and Credit Derivatives Risk 
WeightRisk Weight 20% Credit Conversion FactorCredit Conversion Factor 100% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typePartly Paid Shares and Securities 
CRM AdjustmentRedistribution of Net Exposures for  Guarantees and Credit Derivatives Risk 
WeightRisk Weight 50% Credit Conversion FactorCredit Conversion Factor 100% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typePartly Paid Shares and Securities 
CRM AdjustmentRedistribution of Net Exposures for  Guarantees and Credit Derivatives Risk 
WeightRisk Weight 100% Credit Conversion FactorCredit Conversion Factor 100% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typePartly Paid Shares and Securities 
CRM AdjustmentRedistribution of Net Exposures for  Guarantees and Credit Derivatives Risk 
WeightRisk Weight 150% Credit Conversion FactorCredit Conversion Factor 100% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typePartly Paid Shares and Securities 
CRM AdjustmentRedistribution of Net Exposures for  Guarantees and Credit Derivatives Risk 
WeightItems of Capital Nature (Deduct from Tier 1  & 2) CreditRiskCategoryOff-Balance 
Sheet Items Off-Balance Sheet Exposure TypeRetail Exposures Off-Balance Sheet Exposure 
Sub-typeOriginal Maturity One Year and Under CRM AdjustmentRedistribution of Net 
Exposure for Collateral  (Simple Approach) Risk WeightRisk Weight 0% Credit Conversion 
FactorCredit Conversion Factor 20% CreditRiskCategoryOff-Balance Sheet Items  
Off-Balance Sheet Exposure TypeRetail Exposures Off-Balance Sheet Exposure 
Sub-typeOriginal Maturity One Year and Under CRM AdjustmentRedistribution of Net 
Exposure for Collateral  (Simple Approach) Risk WeightRisk Weight 20% Credit Conversion 
FactorCredit Conversion Factor 20% CreditRiskCategoryOff-Balance Sheet Items 
Off-Balance Sheet Exposure TypeRetail Exposures Off-Balance Sheet Exposure 
Sub-typeOriginal Maturity One Year and Under CRM AdjustmentRedistribution of Net 
Exposure for Collateral  (Simple Approach) Risk WeightRisk Weight 35% Credit Conversion 
FactorCredit Conversion Factor 20% CreditRiskCategoryOff-Balance Sheet Items 
Off-Balance Sheet Exposure TypeRetail Exposures Off-Balance Sheet Exposure 
Sub-typeOriginal Maturity One Year and Under CRM AdjustmentRedistribution of Net 
Exposure for Collateral  (Simple Approach) Risk WeightRisk Weight 50% Credit Conversion 
FactorCredit Conversion Factor 20% CreditRiskCategoryOff-Balance Sheet Items 
Off-Balance Sheet Exposure TypeRetail Exposures Off-Balance Sheet Exposure 
Sub-typeOriginal Maturity One Year and Under CRM AdjustmentRedistribution of Net 



Exposure for Collateral  (Simple Approach) Risk WeightRisk Weight 75% Credit Conversion 
FactorCredit Conversion Factor 20% CreditRiskCategoryOff-Balance Sheet Items 
Off-Balance Sheet Exposure TypeRetail Exposures Off-Balance Sheet Exposure 
Sub-typeOriginal Maturity One Year and Under CRM AdjustmentRedistribution of Net 
Exposure for Collateral  (Simple Approach) Risk WeightRisk Weight 100% Credit Conversion 
FactorCredit Conversion Factor 20% CreditRiskCategoryOff-Balance Sheet Items 
Off-Balance Sheet Exposure TypeRetail Exposures Off-Balance Sheet Exposure 
Sub-typeOriginal Maturity Over One Year CRM AdjustmentRedistribution of Net Exposure for 
Collateral  (Simple Approach) Risk WeightRisk Weight 0% Credit Conversion FactorCredit 
Conversion Factor 50%  CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet 
Exposure TypeRetail Exposures Off-Balance Sheet Exposure Sub-typeOriginal Maturity Over 
One Year CRM AdjustmentRedistribution of Net Exposure for Collateral  (Simple Approach) 
Risk WeightRisk Weight 20% Credit Conversion FactorCredit Conversion Factor 50% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeRetail 
Exposures Off-Balance Sheet Exposure Sub-typeOriginal Maturity Over One Year CRM 
AdjustmentRedistribution of Net Exposure for Collateral  (Simple Approach) Risk WeightRisk 
Weight 35% Credit Conversion FactorCredit Conversion Factor 50% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeRetail 
Exposures Off-Balance Sheet Exposure Sub-typeOriginal Maturity Over One Year CRM 
AdjustmentRedistribution of Net Exposure for Collateral  (Simple Approach) Risk WeightRisk 
Weight 50% Credit Conversion FactorCredit Conversion Factor 50% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeRetail 
Exposures Off-Balance Sheet Exposure Sub-typeOriginal Maturity Over One Year CRM 
AdjustmentRedistribution of Net Exposure for Collateral  (Simple Approach) Risk WeightRisk 
Weight 75% Credit Conversion FactorCredit Conversion Factor 50% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeRetail 
Exposures Off-Balance Sheet Exposure Sub-typeOriginal Maturity Over One Year CRM 
AdjustmentRedistribution of Net Exposure for Collateral  (Simple Approach) Risk WeightRisk 
Weight 100% Credit Conversion FactorCredit Conversion Factor 50% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeNon-retail 
Exposures Off-Balance Sheet Exposure Sub-typeOriginal Maturity One Year and Under CRM 
AdjustmentRedistribution of Net Exposure for Collateral  (Simple Approach) Risk WeightRisk 
Weight 0% Credit Conversion FactorCredit Conversion Factor 20%  
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeNon-retail 
Exposures Off-Balance Sheet Exposure Sub-typeOriginal Maturity One Year and Under CRM 
AdjustmentRedistribution of Net Exposure for Collateral  (Simple Approach) Risk WeightRisk 
Weight 10% Credit Conversion FactorCredit Conversion Factor 20% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeNon-retail 
Exposures Off-Balance Sheet Exposure Sub-typeOriginal Maturity One Year and Under CRM 
AdjustmentRedistribution of Net Exposure for Collateral  (Simple Approach) Risk WeightRisk 
Weight 20% Credit Conversion FactorCredit Conversion Factor 20% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeNon-retail 
Exposures Off-Balance Sheet Exposure Sub-typeOriginal Maturity One Year and Under CRM 
AdjustmentRedistribution of Net Exposure for Collateral  (Simple Approach) Risk WeightRisk 
Weight 50% Credit Conversion FactorCredit Conversion Factor 20% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeNon-retail 
Exposures Off-Balance Sheet Exposure Sub-typeOriginal Maturity One Year and Under CRM 



AdjustmentRedistribution of Net Exposure for Collateral  (Simple Approach) Risk WeightRisk 
Weight 100% Credit Conversion FactorCredit Conversion Factor 20% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeNon-retail 
Exposures Off-Balance Sheet Exposure Sub-typeOriginal Maturity One Year and Under CRM 
AdjustmentRedistribution of Net Exposure for Collateral  (Simple Approach) Risk WeightRisk 
Weight 150% Credit Conversion FactorCredit Conversion Factor 20% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeNon-retail 
Exposures Off-Balance Sheet Exposure Sub-typeOriginal Maturity Over One Year CRM 
AdjustmentRedistribution of Net Exposure for Collateral  (Simple Approach) Risk WeightRisk 
Weight 0%  Credit Conversion FactorCredit Conversion Factor 50% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeNon-retail 
Exposures Off-Balance Sheet Exposure Sub-typeOriginal Maturity Over One Year CRM 
AdjustmentRedistribution of Net Exposure for Collateral  (Simple Approach) Risk WeightRisk 
Weight 10% Credit Conversion FactorCredit Conversion Factor 50% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeNon-retail 
Exposures Off-Balance Sheet Exposure Sub-typeOriginal Maturity Over One Year CRM 
AdjustmentRedistribution of Net Exposure for Collateral  (Simple Approach) Risk WeightRisk 
Weight 20% Credit Conversion FactorCredit Conversion Factor 50% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeNon-retail 
Exposures Off-Balance Sheet Exposure Sub-typeOriginal Maturity Over One Year CRM 
AdjustmentRedistribution of Net Exposure for Collateral  (Simple Approach) Risk WeightRisk 
Weight 50% Credit Conversion FactorCredit Conversion Factor 50% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeNon-retail 
Exposures Off-Balance Sheet Exposure Sub-typeOriginal Maturity Over One Year CRM 
AdjustmentRedistribution of Net Exposure for Collateral  (Simple Approach) Risk WeightRisk 
Weight 100% Credit Conversion FactorCredit Conversion Factor 50% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeNon-retail 
Exposures Off-Balance Sheet Exposure Sub-typeOriginal Maturity Over One Year CRM 
AdjustmentRedistribution of Net Exposure for Collateral  (Simple Approach) Risk WeightRisk 
Weight 150% Credit Conversion FactorCredit Conversion Factor 50% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typeShort-term Self-liquidating 
Trade-related  Contingencies  CRM AdjustmentRedistribution of Net Exposure for Collateral  
(Simple Approach) Risk WeightRisk Weight 0% Credit Conversion FactorCredit Conversion 
Factor 20% CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure 
TypeOther Off-Balance Sheet Off-Balance Sheet Exposure Sub-typeShort-term 
Self-liquidating Trade-related  Contingencies CRM AdjustmentRedistribution of Net Exposure 
for Collateral  (Simple Approach) Risk WeightRisk Weight 10% Credit Conversion 
FactorCredit Conversion Factor 20% CreditRiskCategoryOff-Balance Sheet Items 
Off-Balance Sheet Exposure TypeOther Off-Balance Sheet Off-Balance Sheet Exposure 
Sub-typeShort-term Self-liquidating Trade-related  Contingencies CRM 
AdjustmentRedistribution of Net Exposure for Collateral  (Simple Approach) Risk WeightRisk 
Weight 20% Credit Conversion FactorCredit Conversion Factor 20% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typeShort-term Self-liquidating 
Trade-related  Contingencies CRM AdjustmentRedistribution of Net Exposure for Collateral  
(Simple Approach) Risk WeightRisk Weight 50% Credit Conversion FactorCredit Conversion 



Factor 20% CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure 
TypeOther Off-Balance Sheet Off-Balance Sheet Exposure Sub-typeShort-term 
Self-liquidating Trade-related  Contingencies CRM AdjustmentRedistribution of Net Exposure 
for Collateral  (Simple Approach) Risk WeightRisk Weight 100% Credit Conversion 
FactorCredit Conversion Factor 20% CreditRiskCategoryOff-Balance Sheet Items 
Off-Balance Sheet Exposure TypeOther Off-Balance Sheet Off-Balance Sheet Exposure 
Sub-typeShort-term Self-liquidating Trade-related  Contingencies CRM 
AdjustmentRedistribution of Net Exposure for Collateral  (Simple Approach)  Risk WeightRisk 
Weight 150% Credit Conversion FactorCredit Conversion Factor 20% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typeTransaction-related Contingencies 
CRM AdjustmentRedistribution of Net Exposure for Collateral  (Simple Approach) Risk 
WeightRisk Weight 0% Credit Conversion FactorCredit Conversion Factor 50% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typeTransaction-related Contingencies 
CRM AdjustmentRedistribution of Net Exposure for Collateral  (Simple Approach) Risk 
WeightRisk Weight 10% Credit Conversion FactorCredit Conversion Factor 50% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typeTransaction-related Contingencies 
CRM AdjustmentRedistribution of Net Exposure for Collateral  (Simple Approach) Risk 
WeightRisk Weight 20% Credit Conversion FactorCredit Conversion Factor 50% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typeTransaction-related Contingencies 
CRM AdjustmentRedistribution of Net Exposure for Collateral  (Simple Approach) Risk 
WeightRisk Weight 50% Credit Conversion FactorCredit Conversion Factor 50% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typeTransaction-related Contingencies 
CRM AdjustmentRedistribution of Net Exposure for Collateral  (Simple Approach) Risk 
WeightRisk Weight 100% Credit Conversion FactorCredit Conversion Factor 50% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typeTransaction-related Contingencies  
CRM AdjustmentRedistribution of Net Exposure for Collateral  (Simple Approach) Risk 
WeightRisk Weight 150% Credit Conversion FactorCredit Conversion Factor 50% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typeNIFs and RUFs CRM 
AdjustmentRedistribution of Net Exposure for Collateral  (Simple Approach) Risk WeightRisk 
Weight 0% Credit Conversion FactorCredit Conversion Factor 50% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typeNIFs and RUFs CRM 
AdjustmentRedistribution of Net Exposure for Collateral  (Simple Approach) Risk WeightRisk 
Weight 10% Credit Conversion FactorCredit Conversion Factor 50% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typeNIFs and RUFs CRM 
AdjustmentRedistribution of Net Exposure for Collateral  (Simple Approach) Risk WeightRisk 
Weight 20% Credit Conversion FactorCredit Conversion Factor 50% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typeNIFs and RUFs CRM 



AdjustmentRedistribution of Net Exposure for Collateral  (Simple Approach) Risk WeightRisk 
Weight 50% Credit Conversion FactorCredit Conversion Factor 50% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typeNIFs and RUFs CRM 
AdjustmentRedistribution of Net Exposure for Collateral  (Simple Approach) Risk WeightRisk 
Weight 100% Credit Conversion FactorCredit Conversion Factor 50% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet  Off-Balance Sheet Exposure Sub-typeNIFs and RUFs CRM 
AdjustmentRedistribution of Net Exposure for Collateral  (Simple Approach) Risk WeightRisk 
Weight 150% Credit Conversion FactorCredit Conversion Factor 50% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typeDirect Credit Substitutes - 
Excluding Credit  Derivatives CRM AdjustmentRedistribution of Net Exposure for Collateral  
(Simple Approach) Risk WeightRisk Weight 0% Credit Conversion FactorCredit Conversion 
Factor 100% CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure 
TypeOther Off-Balance Sheet Off-Balance Sheet Exposure Sub-typeDirect Credit Substitutes 
- Excluding Credit  Derivatives CRM AdjustmentRedistribution of Net Exposure for Collateral  
(Simple Approach) Risk WeightRisk Weight 10% Credit Conversion FactorCredit Conversion 
Factor 100% CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure 
TypeOther Off-Balance Sheet Off-Balance Sheet Exposure Sub-typeDirect Credit Substitutes 
- Excluding Credit  Derivatives CRM AdjustmentRedistribution of Net Exposure for Collateral  
(Simple Approach) Risk WeightRisk Weight 20% Credit Conversion FactorCredit Conversion 
Factor 100% CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure 
TypeOther Off-Balance Sheet Off-Balance Sheet Exposure Sub-typeDirect Credit Substitutes 
- Excluding Credit  Derivatives CRM AdjustmentRedistribution of Net Exposure for Collateral  
(Simple Approach) Risk WeightRisk Weight 50% Credit Conversion FactorCredit Conversion 
Factor 100% CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure 
TypeOther Off-Balance Sheet Off-Balance Sheet Exposure Sub-typeDirect Credit Substitutes 
- Excluding Credit  Derivatives  CRM AdjustmentRedistribution of Net Exposure for Collateral  
(Simple Approach) Risk WeightRisk Weight 100% Credit Conversion FactorCredit Conversion 
Factor 100% CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure 
TypeOther Off-Balance Sheet Off-Balance Sheet Exposure Sub-typeDirect Credit Substitutes 
- Excluding Credit  Derivatives CRM AdjustmentRedistribution of Net Exposure for Collateral  
(Simple Approach) Risk WeightRisk Weight 150% Credit Conversion FactorCredit Conversion 
Factor 100% CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure 
TypeOther Off-Balance Sheet Off-Balance Sheet Exposure Sub-typeAsset Sales with 
Recourse CRM AdjustmentRedistribution of Net Exposure for Collateral  (Simple Approach) 
Risk WeightRisk Weight 0% Credit Conversion FactorCredit Conversion Factor 100% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typeAsset Sales with Recourse CRM 
AdjustmentRedistribution of Net Exposure for Collateral  (Simple Approach) Risk WeightRisk 
Weight 10% Credit Conversion FactorCredit Conversion Factor 100% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typeAsset Sales with Recourse CRM 
AdjustmentRedistribution of Net Exposure for Collateral  (Simple Approach) Risk WeightRisk 
Weight 20% Credit Conversion FactorCredit Conversion Factor 100% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 



Off-Balance Sheet Off-Balance Sheet Exposure Sub-typeAsset Sales with Recourse CRM 
AdjustmentRedistribution of Net Exposure for Collateral  (Simple Approach) Risk WeightRisk 
Weight 50% Credit Conversion FactorCredit Conversion Factor 100% 
CreditRiskCategoryOff-Balance Sheet Items  Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typeAsset Sales with Recourse CRM 
AdjustmentRedistribution of Net Exposure for Collateral  (Simple Approach) Risk WeightRisk 
Weight 100% Credit Conversion FactorCredit Conversion Factor 100% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typeAsset Sales with Recourse CRM 
AdjustmentRedistribution of Net Exposure for Collateral  (Simple Approach) Risk WeightRisk 
Weight 150% Credit Conversion FactorCredit Conversion Factor 100% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typeAsset Sales with Recourse CRM 
AdjustmentRedistribution of Net Exposure for Collateral  (Simple Approach) Risk WeightItems 
of Capital Nature (Deduct from Tier 1  & 2) CreditRiskCategoryOff-Balance Sheet Items 
Off-Balance Sheet Exposure TypeOther Off-Balance Sheet Off-Balance Sheet Exposure 
Sub-typeForward Asset Purchases CRM AdjustmentRedistribution of Net Exposure for 
Collateral  (Simple Approach) Risk WeightRisk Weight 0% Credit Conversion FactorCredit 
Conversion Factor 100% CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet 
Exposure TypeOther Off-Balance Sheet Off-Balance Sheet Exposure Sub-typeForward Asset 
Purchases CRM AdjustmentRedistribution of Net Exposure for Collateral  (Simple Approach) 
Risk WeightRisk Weight 10% Credit Conversion FactorCredit Conversion Factor 100% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typeForward Asset Purchases CRM 
AdjustmentRedistribution of Net Exposure for Collateral  (Simple Approach) Risk WeightRisk 
Weight 20% Credit Conversion FactorCredit Conversion Factor 100%  
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typeForward Asset Purchases CRM 
AdjustmentRedistribution of Net Exposure for Collateral  (Simple Approach) Risk WeightRisk 
Weight 50% Credit Conversion FactorCredit Conversion Factor 100% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typeForward Asset Purchases CRM 
AdjustmentRedistribution of Net Exposure for Collateral  (Simple Approach) Risk WeightRisk 
Weight 100% Credit Conversion FactorCredit Conversion Factor 100% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typeForward Asset Purchases CRM 
AdjustmentRedistribution of Net Exposure for Collateral  (Simple Approach) Risk WeightRisk 
Weight 150% Credit Conversion FactorCredit Conversion Factor 100% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typeForward Asset Purchases CRM 
AdjustmentRedistribution of Net Exposure for Collateral  (Simple Approach) Risk WeightItems 
of Capital Nature (Deduct from Tier 1  & 2) CreditRiskCategoryOff-Balance Sheet Items 
Off-Balance Sheet Exposure TypeOther Off-Balance Sheet Off-Balance Sheet Exposure 
Sub-typeForward Forward Deposits CRM AdjustmentRedistribution of Net Exposure for 
Collateral  (Simple Approach) Risk WeightRisk Weight 0% Credit Conversion FactorCredit 
Conversion Factor 100% CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet 
Exposure TypeOther Off-Balance Sheet Off-Balance Sheet Exposure Sub-typeForward 



Forward Deposits CRM AdjustmentRedistribution of Net Exposure for Collateral  (Simple 
Approach) Risk WeightRisk Weight 10% Credit Conversion FactorCredit Conversion Factor 
100%  CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typeForward Forward Deposits CRM 
AdjustmentRedistribution of Net Exposure for Collateral  (Simple Approach) Risk WeightRisk 
Weight 20% Credit Conversion FactorCredit Conversion Factor 100% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typeForward Forward Deposits CRM 
AdjustmentRedistribution of Net Exposure for Collateral  (Simple Approach) Risk WeightRisk 
Weight 50% Credit Conversion FactorCredit Conversion Factor 100% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typeForward Forward Deposits CRM 
AdjustmentRedistribution of Net Exposure for Collateral  (Simple Approach) Risk WeightRisk 
Weight 100% Credit Conversion FactorCredit Conversion Factor 100% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typeForward Forward Deposits CRM 
AdjustmentRedistribution of Net Exposure for Collateral  (Simple Approach) Risk WeightRisk 
Weight 150% Credit Conversion FactorCredit Conversion Factor 100% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typePartly Paid Shares and Securities 
CRM AdjustmentRedistribution of Net Exposure for Collateral  (Simple Approach) Risk 
WeightRisk Weight 0% Credit Conversion FactorCredit Conversion Factor 100% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typePartly Paid Shares and Securities 
CRM AdjustmentRedistribution of Net Exposure for Collateral  (Simple Approach) Risk 
WeightRisk Weight 10%  Credit Conversion FactorCredit Conversion Factor 100% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typePartly Paid Shares and Securities 
CRM AdjustmentRedistribution of Net Exposure for Collateral  (Simple Approach) Risk 
WeightRisk Weight 20% Credit Conversion FactorCredit Conversion Factor 100% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typePartly Paid Shares and Securities 
CRM AdjustmentRedistribution of Net Exposure for Collateral  (Simple Approach) Risk 
WeightRisk Weight 50% Credit Conversion FactorCredit Conversion Factor 100% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typePartly Paid Shares and Securities 
CRM AdjustmentRedistribution of Net Exposure for Collateral  (Simple Approach) Risk 
WeightRisk Weight 100% Credit Conversion FactorCredit Conversion Factor 100% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typePartly Paid Shares and Securities 
CRM AdjustmentRedistribution of Net Exposure for Collateral  (Simple Approach) Risk 
WeightRisk Weight 150% Credit Conversion FactorCredit Conversion Factor 100% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typePartly Paid Shares and Securities 
CRM AdjustmentRedistribution of Net Exposure for Collateral  (Simple Approach) Risk 
WeightItems of Capital Nature (Deduct from Tier 1  & 2) CreditRiskCategoryOff-Balance 
Sheet Items Off-Balance Sheet Exposure TypeRetail Exposures Off-Balance Sheet Exposure 



Sub-typeOriginal Maturity One Year and Under  CRM AdjustmentAdjustments to Net 
Exposure for Collateral  (Comprehensive Approach) Risk WeightRisk Weight 0% Credit 
Conversion FactorCredit Conversion Factor 20% CreditRiskCategoryOff-Balance Sheet Items 
Off-Balance Sheet Exposure TypeRetail Exposures Off-Balance Sheet Exposure 
Sub-typeOriginal Maturity One Year and Under CRM AdjustmentAdjustments to Net Exposure 
for Collateral  (Comprehensive Approach) Risk WeightRisk Weight 20% Credit Conversion 
FactorCredit Conversion Factor 20% CreditRiskCategoryOff-Balance Sheet Items 
Off-Balance Sheet Exposure TypeRetail Exposures Off-Balance Sheet Exposure 
Sub-typeOriginal Maturity One Year and Under CRM AdjustmentAdjustments to Net Exposure 
for Collateral  (Comprehensive Approach) Risk WeightRisk Weight 35% Credit Conversion 
FactorCredit Conversion Factor 20% CreditRiskCategoryOff-Balance Sheet Items 
Off-Balance Sheet Exposure TypeRetail Exposures Off-Balance Sheet Exposure 
Sub-typeOriginal Maturity One Year and Under CRM AdjustmentAdjustments to Net Exposure 
for Collateral  (Comprehensive Approach) Risk WeightRisk Weight 50% Credit Conversion 
FactorCredit Conversion Factor 20% CreditRiskCategoryOff-Balance Sheet Items 
Off-Balance Sheet Exposure TypeRetail Exposures Off-Balance Sheet Exposure 
Sub-typeOriginal Maturity One Year and Under CRM AdjustmentAdjustments to Net Exposure 
for Collateral  (Comprehensive Approach) Risk WeightRisk Weight 75% Credit Conversion 
FactorCredit Conversion Factor 20% CreditRiskCategoryOff-Balance Sheet Items 
Off-Balance Sheet Exposure TypeRetail Exposures Off-Balance Sheet Exposure 
Sub-typeOriginal Maturity One Year and Under CRM AdjustmentAdjustments to Net Exposure 
for Collateral  (Comprehensive Approach)  Risk WeightRisk Weight 100% Credit Conversion 
FactorCredit Conversion Factor 20% CreditRiskCategoryOff-Balance Sheet Items 
Off-Balance Sheet Exposure TypeRetail Exposures Off-Balance Sheet Exposure 
Sub-typeOriginal Maturity Over One Year CRM AdjustmentAdjustments to Net Exposure for 
Collateral  (Comprehensive Approach) Risk WeightRisk Weight 0% Credit Conversion 
FactorCredit Conversion Factor 50% CreditRiskCategoryOff-Balance Sheet Items 
Off-Balance Sheet Exposure TypeRetail Exposures Off-Balance Sheet Exposure 
Sub-typeOriginal Maturity Over One Year CRM AdjustmentAdjustments to Net Exposure for 
Collateral  (Comprehensive Approach) Risk WeightRisk Weight 20% Credit Conversion 
FactorCredit Conversion Factor 50% CreditRiskCategoryOff-Balance Sheet Items 
Off-Balance Sheet Exposure TypeRetail Exposures Off-Balance Sheet Exposure 
Sub-typeOriginal Maturity Over One Year CRM AdjustmentAdjustments to Net Exposure for 
Collateral  (Comprehensive Approach) Risk WeightRisk Weight 35% Credit Conversion 
FactorCredit Conversion Factor 50% CreditRiskCategoryOff-Balance Sheet Items 
Off-Balance Sheet Exposure TypeRetail Exposures Off-Balance Sheet Exposure 
Sub-typeOriginal Maturity Over One Year CRM AdjustmentAdjustments to Net Exposure for 
Collateral  (Comprehensive Approach) Risk WeightRisk Weight 50% Credit Conversion 
FactorCredit Conversion Factor 50% CreditRiskCategoryOff-Balance Sheet Items 
Off-Balance Sheet Exposure TypeRetail Exposures Off-Balance Sheet Exposure 
Sub-typeOriginal Maturity Over One Year CRM AdjustmentAdjustments to Net Exposure for 
Collateral  (Comprehensive Approach) Risk WeightRisk Weight 75% Credit Conversion 
FactorCredit Conversion Factor 50%  CreditRiskCategoryOff-Balance Sheet Items 
Off-Balance Sheet Exposure TypeRetail Exposures Off-Balance Sheet Exposure 
Sub-typeOriginal Maturity Over One Year CRM AdjustmentAdjustments to Net Exposure for 
Collateral  (Comprehensive Approach) Risk WeightRisk Weight 100% Credit Conversion 
FactorCredit Conversion Factor 50% CreditRiskCategoryOff-Balance Sheet Items 



Off-Balance Sheet Exposure TypeNon-retail Exposures Off-Balance Sheet Exposure 
Sub-typeOriginal Maturity One Year and Under CRM AdjustmentAdjustments to Net Exposure 
for Collateral  (Comprehensive Approach) Risk WeightRisk Weight 0% Credit Conversion 
FactorCredit Conversion Factor 20% CreditRiskCategoryOff-Balance Sheet Items 
Off-Balance Sheet Exposure TypeNon-retail Exposures Off-Balance Sheet Exposure 
Sub-typeOriginal Maturity One Year and Under CRM AdjustmentAdjustments to Net Exposure 
for Collateral  (Comprehensive Approach) Risk WeightRisk Weight 10% Credit Conversion 
FactorCredit Conversion Factor 20% CreditRiskCategoryOff-Balance Sheet Items 
Off-Balance Sheet Exposure TypeNon-retail Exposures Off-Balance Sheet Exposure 
Sub-typeOriginal Maturity One Year and Under CRM AdjustmentAdjustments to Net Exposure 
for Collateral  (Comprehensive Approach) Risk WeightRisk Weight 20% Credit Conversion 
FactorCredit Conversion Factor 20% CreditRiskCategoryOff-Balance Sheet Items 
Off-Balance Sheet Exposure TypeNon-retail Exposures Off-Balance Sheet Exposure 
Sub-typeOriginal Maturity One Year and Under CRM AdjustmentAdjustments to Net Exposure 
for Collateral  (Comprehensive Approach) Risk WeightRisk Weight 50% Credit Conversion 
FactorCredit Conversion Factor 20%  CreditRiskCategoryOff-Balance Sheet Items 
Off-Balance Sheet Exposure TypeNon-retail Exposures Off-Balance Sheet Exposure 
Sub-typeOriginal Maturity One Year and Under CRM AdjustmentAdjustments to Net Exposure 
for Collateral  (Comprehensive Approach) Risk WeightRisk Weight 100% Credit Conversion 
FactorCredit Conversion Factor 20% CreditRiskCategoryOff-Balance Sheet Items 
Off-Balance Sheet Exposure TypeNon-retail Exposures Off-Balance Sheet Exposure 
Sub-typeOriginal Maturity One Year and Under CRM AdjustmentAdjustments to Net Exposure 
for Collateral  (Comprehensive Approach) Risk WeightRisk Weight 150% Credit Conversion 
FactorCredit Conversion Factor 20% CreditRiskCategoryOff-Balance Sheet Items 
Off-Balance Sheet Exposure TypeNon-retail Exposures Off-Balance Sheet Exposure 
Sub-typeOriginal Maturity Over One Year CRM AdjustmentAdjustments to Net Exposure for 
Collateral  (Comprehensive Approach) Risk WeightRisk Weight 0% Credit Conversion 
FactorCredit Conversion Factor 50% CreditRiskCategoryOff-Balance Sheet Items 
Off-Balance Sheet Exposure TypeNon-retail Exposures Off-Balance Sheet Exposure 
Sub-typeOriginal Maturity Over One Year CRM AdjustmentAdjustments to Net Exposure for 
Collateral  (Comprehensive Approach) Risk WeightRisk Weight 10% Credit Conversion 
FactorCredit Conversion Factor 50% CreditRiskCategoryOff-Balance Sheet Items 
Off-Balance Sheet Exposure TypeNon-retail Exposures Off-Balance Sheet Exposure 
Sub-typeOriginal Maturity Over One Year CRM AdjustmentAdjustments to Net Exposure for 
Collateral  (Comprehensive Approach) Risk WeightRisk Weight 20% Credit Conversion 
FactorCredit Conversion Factor 50% CreditRiskCategoryOff-Balance Sheet Items 
Off-Balance Sheet Exposure TypeNon-retail Exposures  Off-Balance Sheet Exposure 
Sub-typeOriginal Maturity Over One Year CRM AdjustmentAdjustments to Net Exposure for 
Collateral  (Comprehensive Approach) Risk WeightRisk Weight 50% Credit Conversion 
FactorCredit Conversion Factor 50% CreditRiskCategoryOff-Balance Sheet Items 
Off-Balance Sheet Exposure TypeNon-retail Exposures Off-Balance Sheet Exposure 
Sub-typeOriginal Maturity Over One Year CRM AdjustmentAdjustments to Net Exposure for 
Collateral  (Comprehensive Approach) Risk WeightRisk Weight 100% Credit Conversion 
FactorCredit Conversion Factor 50% CreditRiskCategoryOff-Balance Sheet Items 
Off-Balance Sheet Exposure TypeNon-retail Exposures Off-Balance Sheet Exposure 
Sub-typeOriginal Maturity Over One Year CRM AdjustmentAdjustments to Net Exposure for 
Collateral  (Comprehensive Approach) Risk WeightRisk Weight 150% Credit Conversion 



FactorCredit Conversion Factor 50% CreditRiskCategoryOff-Balance Sheet Items 
Off-Balance Sheet Exposure TypeOther Off-Balance Sheet Off-Balance Sheet Exposure 
Sub-typeShort-term Self-liquidating Trade-related  Contingencies CRM 
AdjustmentAdjustments to Net Exposure for Collateral  (Comprehensive Approach) Risk 
WeightRisk Weight 0% Credit Conversion FactorCredit Conversion Factor 20% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typeShort-term Self-liquidating 
Trade-related  Contingencies CRM AdjustmentAdjustments to Net Exposure for Collateral  
(Comprehensive Approach) Risk WeightRisk Weight 10% Credit Conversion FactorCredit 
Conversion Factor 20% CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet 
Exposure TypeOther Off-Balance Sheet  Off-Balance Sheet Exposure Sub-typeShort-term 
Self-liquidating Trade-related  Contingencies CRM AdjustmentAdjustments to Net Exposure 
for Collateral  (Comprehensive Approach) Risk WeightRisk Weight 20% Credit Conversion 
FactorCredit Conversion Factor 20% CreditRiskCategoryOff-Balance Sheet Items 
Off-Balance Sheet Exposure TypeOther Off-Balance Sheet Off-Balance Sheet Exposure 
Sub-typeShort-term Self-liquidating Trade-related  Contingencies CRM 
AdjustmentAdjustments to Net Exposure for Collateral  (Comprehensive Approach) Risk 
WeightRisk Weight 50% Credit Conversion FactorCredit Conversion Factor 20% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typeShort-term Self-liquidating 
Trade-related  Contingencies CRM AdjustmentAdjustments to Net Exposure for Collateral  
(Comprehensive Approach) Risk WeightRisk Weight 100% Credit Conversion FactorCredit 
Conversion Factor 20% CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet 
Exposure TypeOther Off-Balance Sheet Off-Balance Sheet Exposure Sub-typeShort-term 
Self-liquidating Trade-related  Contingencies CRM AdjustmentAdjustments to Net Exposure 
for Collateral  (Comprehensive Approach) Risk WeightRisk Weight 150% Credit Conversion 
FactorCredit Conversion Factor 20% CreditRiskCategoryOff-Balance Sheet Items 
Off-Balance Sheet Exposure TypeOther Off-Balance Sheet Off-Balance Sheet Exposure 
Sub-typeTransaction-related Contingencies CRM AdjustmentAdjustments to Net Exposure for 
Collateral  (Comprehensive Approach) Risk WeightRisk Weight 0% Credit Conversion 
FactorCredit Conversion Factor 50%  CreditRiskCategoryOff-Balance Sheet Items 
Off-Balance Sheet Exposure TypeOther Off-Balance Sheet Off-Balance Sheet Exposure 
Sub-typeTransaction-related Contingencies CRM AdjustmentAdjustments to Net Exposure for 
Collateral  (Comprehensive Approach) Risk WeightRisk Weight 10% Credit Conversion 
FactorCredit Conversion Factor 50% CreditRiskCategoryOff-Balance Sheet Items 
Off-Balance Sheet Exposure TypeOther Off-Balance Sheet Off-Balance Sheet Exposure 
Sub-typeTransaction-related Contingencies CRM AdjustmentAdjustments to Net Exposure for 
Collateral  (Comprehensive Approach) Risk WeightRisk Weight 20% Credit Conversion 
FactorCredit Conversion Factor 50% CreditRiskCategoryOff-Balance Sheet Items 
Off-Balance Sheet Exposure TypeOther Off-Balance Sheet Off-Balance Sheet Exposure 
Sub-typeTransaction-related Contingencies CRM AdjustmentAdjustments to Net Exposure for 
Collateral  (Comprehensive Approach) Risk WeightRisk Weight 50% Credit Conversion 
FactorCredit Conversion Factor 50% CreditRiskCategoryOff-Balance Sheet Items 
Off-Balance Sheet Exposure TypeOther Off-Balance Sheet Off-Balance Sheet Exposure 
Sub-typeTransaction-related Contingencies CRM AdjustmentAdjustments to Net Exposure for 
Collateral  (Comprehensive Approach) Risk WeightRisk Weight 100% Credit Conversion 
FactorCredit Conversion Factor 50% CreditRiskCategoryOff-Balance Sheet Items 



Off-Balance Sheet Exposure TypeOther Off-Balance Sheet Off-Balance Sheet Exposure 
Sub-typeTransaction-related Contingencies CRM AdjustmentAdjustments to Net Exposure for 
Collateral  (Comprehensive Approach) Risk WeightRisk Weight 150% Credit Conversion 
FactorCredit Conversion Factor 50% CreditRiskCategoryOff-Balance Sheet Items 
Off-Balance Sheet Exposure TypeOther Off-Balance Sheet  Off-Balance Sheet Exposure 
Sub-typeNIFs and RUFs CRM AdjustmentAdjustments to Net Exposure for Collateral  
(Comprehensive Approach) Risk WeightRisk Weight 0% Credit Conversion FactorCredit 
Conversion Factor 50% CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet 
Exposure TypeOther Off-Balance Sheet Off-Balance Sheet Exposure Sub-typeNIFs and 
RUFs CRM AdjustmentAdjustments to Net Exposure for Collateral  (Comprehensive 
Approach) Risk WeightRisk Weight 10% Credit Conversion FactorCredit Conversion Factor 
50% CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typeNIFs and RUFs CRM 
AdjustmentAdjustments to Net Exposure for Collateral  (Comprehensive Approach) Risk 
WeightRisk Weight 20% Credit Conversion FactorCredit Conversion Factor 50% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typeNIFs and RUFs CRM 
AdjustmentAdjustments to Net Exposure for Collateral  (Comprehensive Approach) Risk 
WeightRisk Weight 50% Credit Conversion FactorCredit Conversion Factor 50% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typeNIFs and RUFs CRM 
AdjustmentAdjustments to Net Exposure for Collateral  (Comprehensive Approach) Risk 
WeightRisk Weight 100% Credit Conversion FactorCredit Conversion Factor 50% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typeNIFs and RUFs  CRM 
AdjustmentAdjustments to Net Exposure for Collateral  (Comprehensive Approach) Risk 
WeightRisk Weight 150% Credit Conversion FactorCredit Conversion Factor 50% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typeDirect Credit Substitutes - 
Excluding Credit  Derivatives CRM AdjustmentAdjustments to Net Exposure for Collateral  
(Comprehensive Approach) Risk WeightRisk Weight 0% Credit Conversion FactorCredit 
Conversion Factor 100% CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet 
Exposure TypeOther Off-Balance Sheet Off-Balance Sheet Exposure Sub-typeDirect Credit 
Substitutes - Excluding Credit  Derivatives CRM AdjustmentAdjustments to Net Exposure for 
Collateral  (Comprehensive Approach) Risk WeightRisk Weight 10% Credit Conversion 
FactorCredit Conversion Factor 100% CreditRiskCategoryOff-Balance Sheet Items 
Off-Balance Sheet Exposure TypeOther Off-Balance Sheet Off-Balance Sheet Exposure 
Sub-typeDirect Credit Substitutes - Excluding Credit  Derivatives CRM 
AdjustmentAdjustments to Net Exposure for Collateral  (Comprehensive Approach) Risk 
WeightRisk Weight 20% Credit Conversion FactorCredit Conversion Factor 100% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typeDirect Credit Substitutes - 
Excluding Credit  Derivatives CRM AdjustmentAdjustments to Net Exposure for Collateral  
(Comprehensive Approach) Risk WeightRisk Weight 50% Credit Conversion FactorCredit 
Conversion Factor 100% CreditRiskCategoryOff-Balance Sheet Items  Off-Balance Sheet 
Exposure TypeOther Off-Balance Sheet Off-Balance Sheet Exposure Sub-typeDirect Credit 
Substitutes - Excluding Credit  Derivatives CRM AdjustmentAdjustments to Net Exposure for 



Collateral  (Comprehensive Approach) Risk WeightRisk Weight 100% Credit Conversion 
FactorCredit Conversion Factor 100% CreditRiskCategoryOff-Balance Sheet Items 
Off-Balance Sheet Exposure TypeOther Off-Balance Sheet Off-Balance Sheet Exposure 
Sub-typeDirect Credit Substitutes - Excluding Credit  Derivatives CRM 
AdjustmentAdjustments to Net Exposure for Collateral  (Comprehensive Approach) Risk 
WeightRisk Weight 150% Credit Conversion FactorCredit Conversion Factor 100% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typeAsset Sales with Recourse CRM 
AdjustmentAdjustments to Net Exposure for Collateral  (Comprehensive Approach) Risk 
WeightRisk Weight 0% Credit Conversion FactorCredit Conversion Factor 100% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typeAsset Sales with Recourse CRM 
AdjustmentAdjustments to Net Exposure for Collateral  (Comprehensive Approach) Risk 
WeightRisk Weight 10% Credit Conversion FactorCredit Conversion Factor 100% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typeAsset Sales with Recourse CRM 
AdjustmentAdjustments to Net Exposure for Collateral  (Comprehensive Approach) Risk 
WeightRisk Weight 20% Credit Conversion FactorCredit Conversion Factor 100% 
CreditRiskCategoryOff-Balance Sheet Items  Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typeAsset Sales with Recourse CRM 
AdjustmentAdjustments to Net Exposure for Collateral  (Comprehensive Approach) Risk 
WeightRisk Weight 50% Credit Conversion FactorCredit Conversion Factor 100% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typeAsset Sales with Recourse CRM 
AdjustmentAdjustments to Net Exposure for Collateral  (Comprehensive Approach) Risk 
WeightRisk Weight 100% Credit Conversion FactorCredit Conversion Factor 100% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typeAsset Sales with Recourse CRM 
AdjustmentAdjustments to Net Exposure for Collateral  (Comprehensive Approach) Risk 
WeightRisk Weight 150% Credit Conversion FactorCredit Conversion Factor 100% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typeAsset Sales with Recourse CRM 
AdjustmentAdjustments to Net Exposure for Collateral  (Comprehensive Approach) Risk 
WeightItems of Capital Nature (Deduct from Tier 1  & 2) CreditRiskCategoryOff-Balance 
Sheet Items Off-Balance Sheet Exposure TypeOther Off-Balance Sheet Off-Balance Sheet 
Exposure Sub-typeForward Asset Purchases CRM AdjustmentAdjustments to Net Exposure 
for Collateral  (Comprehensive Approach) Risk WeightRisk Weight 0% Credit Conversion 
FactorCredit Conversion Factor 100% CreditRiskCategoryOff-Balance Sheet Items 
Off-Balance Sheet Exposure TypeOther Off-Balance Sheet Off-Balance Sheet Exposure 
Sub-typeForward Asset Purchases  CRM AdjustmentAdjustments to Net Exposure for 
Collateral  (Comprehensive Approach) Risk WeightRisk Weight 10% Credit Conversion 
FactorCredit Conversion Factor 100% CreditRiskCategoryOff-Balance Sheet Items 
Off-Balance Sheet Exposure TypeOther Off-Balance Sheet Off-Balance Sheet Exposure 
Sub-typeForward Asset Purchases CRM AdjustmentAdjustments to Net Exposure for 
Collateral  (Comprehensive Approach) Risk WeightRisk Weight 20% Credit Conversion 
FactorCredit Conversion Factor 100% CreditRiskCategoryOff-Balance Sheet Items 
Off-Balance Sheet Exposure TypeOther Off-Balance Sheet Off-Balance Sheet Exposure 



Sub-typeForward Asset Purchases CRM AdjustmentAdjustments to Net Exposure for 
Collateral  (Comprehensive Approach) Risk WeightRisk Weight 50% Credit Conversion 
FactorCredit Conversion Factor 100% CreditRiskCategoryOff-Balance Sheet Items 
Off-Balance Sheet Exposure TypeOther Off-Balance Sheet Off-Balance Sheet Exposure 
Sub-typeForward Asset Purchases CRM AdjustmentAdjustments to Net Exposure for 
Collateral  (Comprehensive Approach) Risk WeightRisk Weight 100% Credit Conversion 
FactorCredit Conversion Factor 100% CreditRiskCategoryOff-Balance Sheet Items 
Off-Balance Sheet Exposure TypeOther Off-Balance Sheet Off-Balance Sheet Exposure 
Sub-typeForward Asset Purchases CRM AdjustmentAdjustments to Net Exposure for 
Collateral  (Comprehensive Approach) Risk WeightRisk Weight 150% Credit Conversion 
FactorCredit Conversion Factor 100% CreditRiskCategoryOff-Balance Sheet Items 
Off-Balance Sheet Exposure TypeOther Off-Balance Sheet Off-Balance Sheet Exposure 
Sub-typeForward Asset Purchases CRM AdjustmentAdjustments to Net Exposure for 
Collateral  (Comprehensive Approach)  Risk WeightItems of Capital Nature (Deduct from Tier 
1  & 2) CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typeForward Forward Deposits CRM 
AdjustmentAdjustments to Net Exposure for Collateral  (Comprehensive Approach) Risk 
WeightRisk Weight 0% Credit Conversion FactorCredit Conversion Factor 100% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typeForward Forward Deposits CRM 
AdjustmentAdjustments to Net Exposure for Collateral  (Comprehensive Approach) Risk 
WeightRisk Weight 10% Credit Conversion FactorCredit Conversion Factor 100% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typeForward Forward Deposits CRM 
AdjustmentAdjustments to Net Exposure for Collateral  (Comprehensive Approach) Risk 
WeightRisk Weight 20% Credit Conversion FactorCredit Conversion Factor 100% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typeForward Forward Deposits CRM 
AdjustmentAdjustments to Net Exposure for Collateral  (Comprehensive Approach) Risk 
WeightRisk Weight 50% Credit Conversion FactorCredit Conversion Factor 100% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typeForward Forward Deposits CRM 
AdjustmentAdjustments to Net Exposure for Collateral  (Comprehensive Approach) Risk 
WeightRisk Weight 100% Credit Conversion FactorCredit Conversion Factor 100%  
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typeForward Forward Deposits CRM 
AdjustmentAdjustments to Net Exposure for Collateral  (Comprehensive Approach) Risk 
WeightRisk Weight 150% Credit Conversion FactorCredit Conversion Factor 100% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typePartly Paid Shares and Securities 
CRM AdjustmentAdjustments to Net Exposure for Collateral  (Comprehensive Approach) 
Risk WeightRisk Weight 0% Credit Conversion FactorCredit Conversion Factor 100% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typePartly Paid Shares and Securities 
CRM AdjustmentAdjustments to Net Exposure for Collateral  (Comprehensive Approach) 
Risk WeightRisk Weight 10% Credit Conversion FactorCredit Conversion Factor 100% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 



Off-Balance Sheet Off-Balance Sheet Exposure Sub-typePartly Paid Shares and Securities 
CRM AdjustmentAdjustments to Net Exposure for Collateral  (Comprehensive Approach) 
Risk WeightRisk Weight 20% Credit Conversion FactorCredit Conversion Factor 100% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typePartly Paid Shares and Securities 
CRM AdjustmentAdjustments to Net Exposure for Collateral  (Comprehensive Approach) 
Risk WeightRisk Weight 50% Credit Conversion FactorCredit Conversion Factor 100%  
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typePartly Paid Shares and Securities 
CRM AdjustmentAdjustments to Net Exposure for Collateral  (Comprehensive Approach) 
Risk WeightRisk Weight 100% Credit Conversion FactorCredit Conversion Factor 100% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typePartly Paid Shares and Securities 
CRM AdjustmentAdjustments to Net Exposure for Collateral  (Comprehensive Approach) 
Risk WeightRisk Weight 150% Credit Conversion FactorCredit Conversion Factor 100% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typePartly Paid Shares and Securities 
CRM AdjustmentAdjustments to Net Exposure for Collateral  (Comprehensive Approach) 
Risk WeightItems of Capital Nature (Deduct from Tier 1  & 2) CreditRiskCategoryOff-Balance 
Sheet Items Off-Balance Sheet Exposure TypeRetail Exposures Off-Balance Sheet Exposure 
Sub-typeOriginal Maturity One Year and Under Risk WeightRisk Weight 0% Credit Conversion 
FactorCredit Conversion Factor 20% CreditRiskCategoryOff-Balance Sheet Items 
Off-Balance Sheet Exposure TypeRetail Exposures Off-Balance Sheet Exposure 
Sub-typeOriginal Maturity One Year and Under Risk WeightRisk Weight 20% Credit 
Conversion FactorCredit Conversion Factor 20% CreditRiskCategoryOff-Balance Sheet Items 
Off-Balance Sheet Exposure TypeRetail Exposures Off-Balance Sheet Exposure 
Sub-typeOriginal Maturity One Year and Under Risk WeightRisk Weight 35% Credit 
Conversion FactorCredit Conversion Factor 20% CreditRiskCategoryOff-Balance Sheet Items 
Off-Balance Sheet Exposure TypeRetail Exposures Off-Balance Sheet Exposure 
Sub-typeOriginal Maturity One Year and Under  Risk WeightRisk Weight 50% Credit 
Conversion FactorCredit Conversion Factor 20% CreditRiskCategoryOff-Balance Sheet Items 
Off-Balance Sheet Exposure TypeRetail Exposures Off-Balance Sheet Exposure 
Sub-typeOriginal Maturity One Year and Under Risk WeightRisk Weight 75% Credit 
Conversion FactorCredit Conversion Factor 20% CreditRiskCategoryOff-Balance Sheet Items 
Off-Balance Sheet Exposure TypeRetail Exposures Off-Balance Sheet Exposure 
Sub-typeOriginal Maturity One Year and Under Risk WeightRisk Weight 100% Credit 
Conversion FactorCredit Conversion Factor 20% CreditRiskCategoryOff-Balance Sheet Items 
Off-Balance Sheet Exposure TypeRetail Exposures Off-Balance Sheet Exposure 
Sub-typeOriginal Maturity One Year and Under CreditRiskCategoryOff-Balance Sheet Items 
Off-Balance Sheet Exposure TypeRetail Exposures Off-Balance Sheet Exposure 
Sub-typeOriginal Maturity Over One Year Risk WeightRisk Weight 0% Credit Conversion 
FactorCredit Conversion Factor 50% CreditRiskCategoryOff-Balance Sheet Items 
Off-Balance Sheet Exposure TypeRetail Exposures Off-Balance Sheet Exposure 
Sub-typeOriginal Maturity Over One Year Risk WeightRisk Weight 20% Credit Conversion 
FactorCredit Conversion Factor 50% CreditRiskCategoryOff-Balance Sheet Items 
Off-Balance Sheet Exposure TypeRetail Exposures Off-Balance Sheet Exposure 
Sub-typeOriginal Maturity Over One Year Risk WeightRisk Weight 35% Credit Conversion 



FactorCredit Conversion Factor 50% CreditRiskCategoryOff-Balance Sheet Items 
Off-Balance Sheet Exposure TypeRetail Exposures Off-Balance Sheet Exposure 
Sub-typeOriginal Maturity Over One Year Risk WeightRisk Weight 50% Credit Conversion 
FactorCredit Conversion Factor 50% CreditRiskCategoryOff-Balance Sheet Items 
Off-Balance Sheet Exposure TypeRetail Exposures Off-Balance Sheet Exposure 
Sub-typeOriginal Maturity Over One Year Risk WeightRisk Weight 75%  Credit Conversion 
FactorCredit Conversion Factor 50% CreditRiskCategoryOff-Balance Sheet Items 
Off-Balance Sheet Exposure TypeRetail Exposures Off-Balance Sheet Exposure 
Sub-typeOriginal Maturity Over One Year Risk WeightRisk Weight 100% Credit Conversion 
FactorCredit Conversion Factor 50% CreditRiskCategoryOff-Balance Sheet Items 
Off-Balance Sheet Exposure TypeRetail Exposures Off-Balance Sheet Exposure 
Sub-typeOriginal Maturity Over One Year CreditRiskCategoryOff-Balance Sheet Items 
Off-Balance Sheet Exposure TypeRetail Exposures CreditRiskCategoryOff-Balance Sheet 
Items Off-Balance Sheet Exposure TypeNon-retail Exposures Off-Balance Sheet Exposure 
Sub-typeOriginal Maturity One Year and Under Risk WeightRisk Weight 0% Credit Conversion 
FactorCredit Conversion Factor 20% CreditRiskCategoryOff-Balance Sheet Items 
Off-Balance Sheet Exposure TypeNon-retail Exposures Off-Balance Sheet Exposure 
Sub-typeOriginal Maturity One Year and Under Risk WeightRisk Weight 10% Credit 
Conversion FactorCredit Conversion Factor 20% CreditRiskCategoryOff-Balance Sheet Items 
Off-Balance Sheet Exposure TypeNon-retail Exposures Off-Balance Sheet Exposure 
Sub-typeOriginal Maturity One Year and Under Risk WeightRisk Weight 20% Credit 
Conversion FactorCredit Conversion Factor 20% CreditRiskCategoryOff-Balance Sheet Items 
Off-Balance Sheet Exposure TypeNon-retail Exposures Off-Balance Sheet Exposure 
Sub-typeOriginal Maturity One Year and Under Risk WeightRisk Weight 50% Credit 
Conversion FactorCredit Conversion Factor 20% CreditRiskCategoryOff-Balance Sheet Items 
Off-Balance Sheet Exposure TypeNon-retail Exposures Off-Balance Sheet Exposure 
Sub-typeOriginal Maturity One Year and Under Risk WeightRisk Weight 100% Credit 
Conversion FactorCredit Conversion Factor 20% CreditRiskCategoryOff-Balance Sheet Items 
 Off-Balance Sheet Exposure TypeNon-retail Exposures Off-Balance Sheet Exposure 
Sub-typeOriginal Maturity One Year and Under Risk WeightRisk Weight 150% Credit 
Conversion FactorCredit Conversion Factor 20% CreditRiskCategoryOff-Balance Sheet Items 
Off-Balance Sheet Exposure TypeNon-retail Exposures Off-Balance Sheet Exposure 
Sub-typeOriginal Maturity One Year and Under CreditRiskCategoryOff-Balance Sheet Items 
Off-Balance Sheet Exposure TypeNon-retail Exposures Off-Balance Sheet Exposure 
Sub-typeOriginal Maturity Over One Year Risk WeightRisk Weight 0% Credit Conversion 
FactorCredit Conversion Factor 50% CreditRiskCategoryOff-Balance Sheet Items 
Off-Balance Sheet Exposure TypeNon-retail Exposures Off-Balance Sheet Exposure 
Sub-typeOriginal Maturity Over One Year Risk WeightRisk Weight 10% Credit Conversion 
FactorCredit Conversion Factor 50% CreditRiskCategoryOff-Balance Sheet Items 
Off-Balance Sheet Exposure TypeNon-retail Exposures Off-Balance Sheet Exposure 
Sub-typeOriginal Maturity Over One Year Risk WeightRisk Weight 20% Credit Conversion 
FactorCredit Conversion Factor 50% CreditRiskCategoryOff-Balance Sheet Items 
Off-Balance Sheet Exposure TypeNon-retail Exposures Off-Balance Sheet Exposure 
Sub-typeOriginal Maturity Over One Year Risk WeightRisk Weight 50% Credit Conversion 
FactorCredit Conversion Factor 50% CreditRiskCategoryOff-Balance Sheet Items 
Off-Balance Sheet Exposure TypeNon-retail Exposures Off-Balance Sheet Exposure 
Sub-typeOriginal Maturity Over One Year Risk WeightRisk Weight 100% Credit Conversion 



FactorCredit Conversion Factor 50% CreditRiskCategoryOff-Balance Sheet Items 
Off-Balance Sheet Exposure TypeNon-retail Exposures Off-Balance Sheet Exposure 
Sub-typeOriginal Maturity Over One Year Risk WeightRisk Weight 150% Credit Conversion 
FactorCredit Conversion Factor 50% CreditRiskCategoryOff-Balance Sheet Items 
Off-Balance Sheet Exposure TypeNon-retail Exposures  Off-Balance Sheet Exposure 
Sub-typeOriginal Maturity Over One Year CreditRiskCategoryOff-Balance Sheet Items 
Off-Balance Sheet Exposure TypeNon-retail Exposures CreditRiskCategoryOff-Balance 
Sheet Items Off-Balance Sheet Exposure TypeOther Off-Balance Sheet Off-Balance Sheet 
Exposure Sub-typeShort-term Self-liquidating Trade-related  Contingencies Risk WeightRisk 
Weight 0% Credit Conversion FactorCredit Conversion Factor 20% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typeShort-term Self-liquidating 
Trade-related  Contingencies Risk WeightRisk Weight 10% Credit Conversion FactorCredit 
Conversion Factor 20% CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet 
Exposure TypeOther Off-Balance Sheet Off-Balance Sheet Exposure Sub-typeShort-term 
Self-liquidating Trade-related  Contingencies Risk WeightRisk Weight 20% Credit Conversion 
FactorCredit Conversion Factor 20% CreditRiskCategoryOff-Balance Sheet Items 
Off-Balance Sheet Exposure TypeOther Off-Balance Sheet Off-Balance Sheet Exposure 
Sub-typeShort-term Self-liquidating Trade-related  Contingencies Risk WeightRisk Weight 
50% Credit Conversion FactorCredit Conversion Factor 20% CreditRiskCategoryOff-Balance 
Sheet Items Off-Balance Sheet Exposure TypeOther Off-Balance Sheet Off-Balance Sheet 
Exposure Sub-typeShort-term Self-liquidating Trade-related  Contingencies Risk WeightRisk 
Weight 100% Credit Conversion FactorCredit Conversion Factor 20% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typeShort-term Self-liquidating 
Trade-related  Contingencies Risk WeightRisk Weight 150% Credit Conversion FactorCredit 
Conversion Factor 20%  CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet 
Exposure TypeOther Off-Balance Sheet Off-Balance Sheet Exposure Sub-typeShort-term 
Self-liquidating Trade-related  Contingencies CreditRiskCategoryOff-Balance Sheet Items 
Off-Balance Sheet Exposure TypeOther Off-Balance Sheet Off-Balance Sheet Exposure 
Sub-typeTransaction-related Contingencies Risk WeightRisk Weight 0% Credit Conversion 
FactorCredit Conversion Factor 50% CreditRiskCategoryOff-Balance Sheet Items 
Off-Balance Sheet Exposure TypeOther Off-Balance Sheet Off-Balance Sheet Exposure 
Sub-typeTransaction-related Contingencies Risk WeightRisk Weight 10% Credit Conversion 
FactorCredit Conversion Factor 50% CreditRiskCategoryOff-Balance Sheet Items 
Off-Balance Sheet Exposure TypeOther Off-Balance Sheet Off-Balance Sheet Exposure 
Sub-typeTransaction-related Contingencies Risk WeightRisk Weight 20% Credit Conversion 
FactorCredit Conversion Factor 50% CreditRiskCategoryOff-Balance Sheet Items 
Off-Balance Sheet Exposure TypeOther Off-Balance Sheet Off-Balance Sheet Exposure 
Sub-typeTransaction-related Contingencies Risk WeightRisk Weight 50% Credit Conversion 
FactorCredit Conversion Factor 50% CreditRiskCategoryOff-Balance Sheet Items 
Off-Balance Sheet Exposure TypeOther Off-Balance Sheet Off-Balance Sheet Exposure 
Sub-typeTransaction-related Contingencies Risk WeightRisk Weight 100% Credit Conversion 
FactorCredit Conversion Factor 50% CreditRiskCategoryOff-Balance Sheet Items 
Off-Balance Sheet Exposure TypeOther Off-Balance Sheet Off-Balance Sheet Exposure 
Sub-typeTransaction-related Contingencies Risk WeightRisk Weight 150% Credit Conversion 
FactorCredit Conversion Factor 50% CreditRiskCategoryOff-Balance Sheet Items 



Off-Balance Sheet Exposure TypeOther Off-Balance Sheet Off-Balance Sheet Exposure 
Sub-typeTransaction-related Contingencies CreditRiskCategoryOff-Balance Sheet Items  
Off-Balance Sheet Exposure TypeOther Off-Balance Sheet Off-Balance Sheet Exposure 
Sub-typeNIFs and RUFs Risk WeightRisk Weight 0% Credit Conversion FactorCredit 
Conversion Factor 50% CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet 
Exposure TypeOther Off-Balance Sheet Off-Balance Sheet Exposure Sub-typeNIFs and 
RUFs Risk WeightRisk Weight 10% Credit Conversion FactorCredit Conversion Factor 50% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typeNIFs and RUFs Risk WeightRisk 
Weight 20% Credit Conversion FactorCredit Conversion Factor 50% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typeNIFs and RUFs Risk WeightRisk 
Weight 50% Credit Conversion FactorCredit Conversion Factor 50% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typeNIFs and RUFs Risk WeightRisk 
Weight 100% Credit Conversion FactorCredit Conversion Factor 50% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typeNIFs and RUFs Risk WeightRisk 
Weight 150% Credit Conversion FactorCredit Conversion Factor 50% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typeNIFs and RUFs 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typeDirect Credit Substitutes - 
Excluding Credit  Derivatives Risk WeightRisk Weight 0% Credit Conversion FactorCredit 
Conversion Factor 100% CreditRiskCategoryOff-Balance Sheet Items  Off-Balance Sheet 
Exposure TypeOther Off-Balance Sheet Off-Balance Sheet Exposure Sub-typeDirect Credit 
Substitutes - Excluding Credit  Derivatives Risk WeightRisk Weight 10% Credit Conversion 
FactorCredit Conversion Factor 100% CreditRiskCategoryOff-Balance Sheet Items 
Off-Balance Sheet Exposure TypeOther Off-Balance Sheet Off-Balance Sheet Exposure 
Sub-typeDirect Credit Substitutes - Excluding Credit  Derivatives Risk WeightRisk Weight 
20% Credit Conversion FactorCredit Conversion Factor 100% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typeDirect Credit Substitutes - 
Excluding Credit  Derivatives Risk WeightRisk Weight 50% Credit Conversion FactorCredit 
Conversion Factor 100% CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet 
Exposure TypeOther Off-Balance Sheet Off-Balance Sheet Exposure Sub-typeDirect Credit 
Substitutes - Excluding Credit  Derivatives Risk WeightRisk Weight 100% Credit Conversion 
FactorCredit Conversion Factor 100% CreditRiskCategoryOff-Balance Sheet Items 
Off-Balance Sheet Exposure TypeOther Off-Balance Sheet Off-Balance Sheet Exposure 
Sub-typeDirect Credit Substitutes - Excluding Credit  Derivatives Risk WeightRisk Weight 
150% Credit Conversion FactorCredit Conversion Factor 100% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typeDirect Credit Substitutes - 
Excluding Credit  Derivatives CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet 
Exposure TypeOther Off-Balance Sheet Off-Balance Sheet Exposure Sub-typeAsset Sales 
with Recourse Risk WeightRisk Weight 0% Credit Conversion FactorCredit Conversion Factor 
100% CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 



Off-Balance Sheet  Off-Balance Sheet Exposure Sub-typeAsset Sales with Recourse Risk 
WeightRisk Weight 10% Credit Conversion FactorCredit Conversion Factor 100% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typeAsset Sales with Recourse Risk 
WeightRisk Weight 20% Credit Conversion FactorCredit Conversion Factor 100% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typeAsset Sales with Recourse Risk 
WeightRisk Weight 50% Credit Conversion FactorCredit Conversion Factor 100% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typeAsset Sales with Recourse Risk 
WeightRisk Weight 100% Credit Conversion FactorCredit Conversion Factor 100% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typeAsset Sales with Recourse Risk 
WeightRisk Weight 150% Credit Conversion FactorCredit Conversion Factor 100% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typeAsset Sales with Recourse 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typeForward Asset Purchases Risk 
WeightRisk Weight 0% Credit Conversion FactorCredit Conversion Factor 100% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typeForward Asset Purchases Risk 
WeightRisk Weight 10% Credit Conversion FactorCredit Conversion Factor 100% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typeForward Asset Purchases  Risk 
WeightRisk Weight 20% Credit Conversion FactorCredit Conversion Factor 100% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typeForward Asset Purchases Risk 
WeightRisk Weight 50% Credit Conversion FactorCredit Conversion Factor 100% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typeForward Asset Purchases Risk 
WeightRisk Weight 100% Credit Conversion FactorCredit Conversion Factor 100% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typeForward Asset Purchases Risk 
WeightRisk Weight 150% Credit Conversion FactorCredit Conversion Factor 100% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typeForward Asset Purchases 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typeForward Forward Deposits Risk 
WeightRisk Weight 0% Credit Conversion FactorCredit Conversion Factor 100% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typeForward Forward Deposits Risk 
WeightRisk Weight 10% Credit Conversion FactorCredit Conversion Factor 100% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typeForward Forward Deposits Risk 
WeightRisk Weight 20% Credit Conversion FactorCredit Conversion Factor 100% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typeForward Forward Deposits Risk 



WeightRisk Weight 50%  Credit Conversion FactorCredit Conversion Factor 100% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typeForward Forward Deposits Risk 
WeightRisk Weight 100% Credit Conversion FactorCredit Conversion Factor 100% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typeForward Forward Deposits Risk 
WeightRisk Weight 150% Credit Conversion FactorCredit Conversion Factor 100% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typeForward Forward Deposits 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typePartly Paid Shares and Securities 
Risk WeightRisk Weight 0% Credit Conversion FactorCredit Conversion Factor 100% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typePartly Paid Shares and Securities 
Risk WeightRisk Weight 10% Credit Conversion FactorCredit Conversion Factor 100% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typePartly Paid Shares and Securities 
Risk WeightRisk Weight 20% Credit Conversion FactorCredit Conversion Factor 100% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typePartly Paid Shares and Securities 
Risk WeightRisk Weight 50% Credit Conversion FactorCredit Conversion Factor 100% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typePartly Paid Shares and Securities 
Risk WeightRisk Weight 100% Credit Conversion FactorCredit Conversion Factor 100%  
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typePartly Paid Shares and Securities 
Risk WeightRisk Weight 150% Credit Conversion FactorCredit Conversion Factor 100% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typePartly Paid Shares and Securities 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet CreditRiskCategoryOff-Balance Sheet Items 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeRetail 
Exposures Off-Balance Sheet Exposure Sub-typeOriginal Maturity One Year and Under Risk 
WeightRisk Weight 0% Credit Conversion FactorCredit Conversion Factor 20% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeRetail 
Exposures Off-Balance Sheet Exposure Sub-typeOriginal Maturity One Year and Under Risk 
WeightRisk Weight 20% Credit Conversion FactorCredit Conversion Factor 20% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeRetail 
Exposures Off-Balance Sheet Exposure Sub-typeOriginal Maturity One Year and Under Risk 
WeightRisk Weight 35% Credit Conversion FactorCredit Conversion Factor 20% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeRetail 
Exposures Off-Balance Sheet Exposure Sub-typeOriginal Maturity One Year and Under Risk 
WeightRisk Weight 50% Credit Conversion FactorCredit Conversion Factor 20% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeRetail 
Exposures Off-Balance Sheet Exposure Sub-typeOriginal Maturity One Year and Under Risk 
WeightRisk Weight 75% Credit Conversion FactorCredit Conversion Factor 20%  
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeRetail 



Exposures Off-Balance Sheet Exposure Sub-typeOriginal Maturity One Year and Under Risk 
WeightRisk Weight 100% Credit Conversion FactorCredit Conversion Factor 20% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeRetail 
Exposures Off-Balance Sheet Exposure Sub-typeOriginal Maturity One Year and Under 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeRetail 
Exposures Off-Balance Sheet Exposure Sub-typeOriginal Maturity Over One Year Risk 
WeightRisk Weight 0% Credit Conversion FactorCredit Conversion Factor 50% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeRetail 
Exposures Off-Balance Sheet Exposure Sub-typeOriginal Maturity Over One Year Risk 
WeightRisk Weight 20% Credit Conversion FactorCredit Conversion Factor 50% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeRetail 
Exposures Off-Balance Sheet Exposure Sub-typeOriginal Maturity Over One Year Risk 
WeightRisk Weight 35% Credit Conversion FactorCredit Conversion Factor 50% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeRetail 
Exposures Off-Balance Sheet Exposure Sub-typeOriginal Maturity Over One Year Risk 
WeightRisk Weight 50% Credit Conversion FactorCredit Conversion Factor 50% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeRetail 
Exposures Off-Balance Sheet Exposure Sub-typeOriginal Maturity Over One Year Risk 
WeightRisk Weight 75% Credit Conversion FactorCredit Conversion Factor 50% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeRetail 
Exposures Off-Balance Sheet Exposure Sub-typeOriginal Maturity Over One Year Risk 
WeightRisk Weight 100% Credit Conversion FactorCredit Conversion Factor 50%  
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeRetail 
Exposures Off-Balance Sheet Exposure Sub-typeOriginal Maturity Over One Year 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeRetail 
Exposures CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure 
TypeNon-retail Exposures Off-Balance Sheet Exposure Sub-typeOriginal Maturity One Year 
and Under Risk WeightRisk Weight 0% Credit Conversion FactorCredit Conversion Factor 
20% CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure 
TypeNon-retail Exposures Off-Balance Sheet Exposure Sub-typeOriginal Maturity One Year 
and Under Risk WeightRisk Weight 10% Credit Conversion FactorCredit Conversion Factor 
20% CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure 
TypeNon-retail Exposures Off-Balance Sheet Exposure Sub-typeOriginal Maturity One Year 
and Under Risk WeightRisk Weight 20% Credit Conversion FactorCredit Conversion Factor 
20% CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure 
TypeNon-retail Exposures Off-Balance Sheet Exposure Sub-typeOriginal Maturity One Year 
and Under Risk WeightRisk Weight 50% Credit Conversion FactorCredit Conversion Factor 
20% CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure 
TypeNon-retail Exposures Off-Balance Sheet Exposure Sub-typeOriginal Maturity One Year 
and Under Risk WeightRisk Weight 100% Credit Conversion FactorCredit Conversion Factor 
20% CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure 
TypeNon-retail Exposures Off-Balance Sheet Exposure Sub-typeOriginal Maturity One Year 
and Under Risk WeightRisk Weight 150% Credit Conversion FactorCredit Conversion Factor 
20% CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure 
TypeNon-retail Exposures Off-Balance Sheet Exposure Sub-typeOriginal Maturity One Year 
and Under  CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure 
TypeNon-retail Exposures Off-Balance Sheet Exposure Sub-typeOriginal Maturity Over One 



Year Risk WeightRisk Weight 0% Credit Conversion FactorCredit Conversion Factor 50% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeNon-retail 
Exposures Off-Balance Sheet Exposure Sub-typeOriginal Maturity Over One Year Risk 
WeightRisk Weight 10% Credit Conversion FactorCredit Conversion Factor 50% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeNon-retail 
Exposures Off-Balance Sheet Exposure Sub-typeOriginal Maturity Over One Year Risk 
WeightRisk Weight 20% Credit Conversion FactorCredit Conversion Factor 50% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeNon-retail 
Exposures Off-Balance Sheet Exposure Sub-typeOriginal Maturity Over One Year Risk 
WeightRisk Weight 50% Credit Conversion FactorCredit Conversion Factor 50% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeNon-retail 
Exposures Off-Balance Sheet Exposure Sub-typeOriginal Maturity Over One Year Risk 
WeightRisk Weight 100% Credit Conversion FactorCredit Conversion Factor 50% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeNon-retail 
Exposures Off-Balance Sheet Exposure Sub-typeOriginal Maturity Over One Year Risk 
WeightRisk Weight 150% Credit Conversion FactorCredit Conversion Factor 50% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeNon-retail 
Exposures Off-Balance Sheet Exposure Sub-typeOriginal Maturity Over One Year 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeNon-retail 
Exposures CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure 
TypeOther Off-Balance Sheet Off-Balance Sheet Exposure Sub-typeShort-term 
Self-liquidating Trade-related  Contingencies  Risk WeightRisk Weight 0% Credit Conversion 
FactorCredit Conversion Factor 20% CreditRiskCategoryOff-Balance Sheet Items 
Off-Balance Sheet Exposure TypeOther Off-Balance Sheet Off-Balance Sheet Exposure 
Sub-typeShort-term Self-liquidating Trade-related  Contingencies Risk WeightRisk Weight 
10% Credit Conversion FactorCredit Conversion Factor 20% CreditRiskCategoryOff-Balance 
Sheet Items Off-Balance Sheet Exposure TypeOther Off-Balance Sheet Off-Balance Sheet 
Exposure Sub-typeShort-term Self-liquidating Trade-related  Contingencies Risk WeightRisk 
Weight 20% Credit Conversion FactorCredit Conversion Factor 20% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typeShort-term Self-liquidating 
Trade-related  Contingencies Risk WeightRisk Weight 50% Credit Conversion FactorCredit 
Conversion Factor 20% CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet 
Exposure TypeOther Off-Balance Sheet Off-Balance Sheet Exposure Sub-typeShort-term 
Self-liquidating Trade-related  Contingencies Risk WeightRisk Weight 100% Credit 
Conversion FactorCredit Conversion Factor 20% CreditRiskCategoryOff-Balance Sheet Items 
Off-Balance Sheet Exposure TypeOther Off-Balance Sheet Off-Balance Sheet Exposure 
Sub-typeShort-term Self-liquidating Trade-related  Contingencies Risk WeightRisk Weight 
150% Credit Conversion FactorCredit Conversion Factor 20% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typeShort-term Self-liquidating 
Trade-related  Contingencies CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet 
Exposure TypeOther Off-Balance Sheet Off-Balance Sheet Exposure 
Sub-typeTransaction-related Contingencies Risk WeightRisk Weight 0%  Credit Conversion 
FactorCredit Conversion Factor 50% CreditRiskCategoryOff-Balance Sheet Items 
Off-Balance Sheet Exposure TypeOther Off-Balance Sheet Off-Balance Sheet Exposure 
Sub-typeTransaction-related Contingencies Risk WeightRisk Weight 10% Credit Conversion 



FactorCredit Conversion Factor 50% CreditRiskCategoryOff-Balance Sheet Items 
Off-Balance Sheet Exposure TypeOther Off-Balance Sheet Off-Balance Sheet Exposure 
Sub-typeTransaction-related Contingencies Risk WeightRisk Weight 20% Credit Conversion 
FactorCredit Conversion Factor 50% CreditRiskCategoryOff-Balance Sheet Items 
Off-Balance Sheet Exposure TypeOther Off-Balance Sheet Off-Balance Sheet Exposure 
Sub-typeTransaction-related Contingencies Risk WeightRisk Weight 50% Credit Conversion 
FactorCredit Conversion Factor 50% CreditRiskCategoryOff-Balance Sheet Items 
Off-Balance Sheet Exposure TypeOther Off-Balance Sheet Off-Balance Sheet Exposure 
Sub-typeTransaction-related Contingencies Risk WeightRisk Weight 100% Credit Conversion 
FactorCredit Conversion Factor 50% CreditRiskCategoryOff-Balance Sheet Items 
Off-Balance Sheet Exposure TypeOther Off-Balance Sheet Off-Balance Sheet Exposure 
Sub-typeTransaction-related Contingencies Risk WeightRisk Weight 150% Credit Conversion 
FactorCredit Conversion Factor 50% CreditRiskCategoryOff-Balance Sheet Items 
Off-Balance Sheet Exposure TypeOther Off-Balance Sheet Off-Balance Sheet Exposure 
Sub-typeTransaction-related Contingencies CreditRiskCategoryOff-Balance Sheet Items 
Off-Balance Sheet Exposure TypeOther Off-Balance Sheet Off-Balance Sheet Exposure 
Sub-typeNIFs and RUFs Risk WeightRisk Weight 0% Credit Conversion FactorCredit 
Conversion Factor 50% CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet 
Exposure TypeOther Off-Balance Sheet Off-Balance Sheet Exposure Sub-typeNIFs and 
RUFs Risk WeightRisk Weight 10% Credit Conversion FactorCredit Conversion Factor 50%  
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typeNIFs and RUFs Risk WeightRisk 
Weight 20% Credit Conversion FactorCredit Conversion Factor 50% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typeNIFs and RUFs Risk WeightRisk 
Weight 50% Credit Conversion FactorCredit Conversion Factor 50% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typeNIFs and RUFs Risk WeightRisk 
Weight 100% Credit Conversion FactorCredit Conversion Factor 50% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typeNIFs and RUFs Risk WeightRisk 
Weight 150% Credit Conversion FactorCredit Conversion Factor 50% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typeNIFs and RUFs 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typeDirect Credit Substitutes - 
Excluding Credit  Derivatives Risk WeightRisk Weight 0% Credit Conversion FactorCredit 
Conversion Factor 100% CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet 
Exposure TypeOther Off-Balance Sheet Off-Balance Sheet Exposure Sub-typeDirect Credit 
Substitutes - Excluding Credit  Derivatives Risk WeightRisk Weight 10% Credit Conversion 
FactorCredit Conversion Factor 100% CreditRiskCategoryOff-Balance Sheet Items 
Off-Balance Sheet Exposure TypeOther Off-Balance Sheet Off-Balance Sheet Exposure 
Sub-typeDirect Credit Substitutes - Excluding Credit  Derivatives  Risk WeightRisk Weight 
20% Credit Conversion FactorCredit Conversion Factor 100% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typeDirect Credit Substitutes - 
Excluding Credit  Derivatives Risk WeightRisk Weight 50% Credit Conversion FactorCredit 



Conversion Factor 100% CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet 
Exposure TypeOther Off-Balance Sheet Off-Balance Sheet Exposure Sub-typeDirect Credit 
Substitutes - Excluding Credit  Derivatives Risk WeightRisk Weight 100% Credit Conversion 
FactorCredit Conversion Factor 100% CreditRiskCategoryOff-Balance Sheet Items 
Off-Balance Sheet Exposure TypeOther Off-Balance Sheet Off-Balance Sheet Exposure 
Sub-typeDirect Credit Substitutes - Excluding Credit  Derivatives Risk WeightRisk Weight 
150% Credit Conversion FactorCredit Conversion Factor 100% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typeDirect Credit Substitutes - 
Excluding Credit  Derivatives CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet 
Exposure TypeOther Off-Balance Sheet Off-Balance Sheet Exposure Sub-typeAsset Sales 
with Recourse Risk WeightRisk Weight 0% Credit Conversion FactorCredit Conversion Factor 
100% CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typeAsset Sales with Recourse Risk 
WeightRisk Weight 10% Credit Conversion FactorCredit Conversion Factor 100% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typeAsset Sales with Recourse Risk 
WeightRisk Weight 20% Credit Conversion FactorCredit Conversion Factor 100%  
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typeAsset Sales with Recourse Risk 
WeightRisk Weight 50% Credit Conversion FactorCredit Conversion Factor 100% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typeAsset Sales with Recourse Risk 
WeightRisk Weight 100% Credit Conversion FactorCredit Conversion Factor 100% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typeAsset Sales with Recourse Risk 
WeightRisk Weight 150% Credit Conversion FactorCredit Conversion Factor 100% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typeAsset Sales with Recourse 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typeForward Asset Purchases Risk 
WeightRisk Weight 0% Credit Conversion FactorCredit Conversion Factor 100% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typeForward Asset Purchases Risk 
WeightRisk Weight 10% Credit Conversion FactorCredit Conversion Factor 100% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typeForward Asset Purchases Risk 
WeightRisk Weight 20% Credit Conversion FactorCredit Conversion Factor 100% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typeForward Asset Purchases Risk 
WeightRisk Weight 50% Credit Conversion FactorCredit Conversion Factor 100% 
CreditRiskCategoryOff-Balance Sheet Items  Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typeForward Asset Purchases Risk 
WeightRisk Weight 100% Credit Conversion FactorCredit Conversion Factor 100% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typeForward Asset Purchases Risk 
WeightRisk Weight 150% Credit Conversion FactorCredit Conversion Factor 100% 



CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typeForward Asset Purchases 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typeForward Forward Deposits Risk 
WeightRisk Weight 0% Credit Conversion FactorCredit Conversion Factor 100% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typeForward Forward Deposits Risk 
WeightRisk Weight 10% Credit Conversion FactorCredit Conversion Factor 100% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typeForward Forward Deposits Risk 
WeightRisk Weight 20% Credit Conversion FactorCredit Conversion Factor 100% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typeForward Forward Deposits Risk 
WeightRisk Weight 50% Credit Conversion FactorCredit Conversion Factor 100% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typeForward Forward Deposits Risk 
WeightRisk Weight 100% Credit Conversion FactorCredit Conversion Factor 100% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet  Off-Balance Sheet Exposure Sub-typeForward Forward Deposits Risk 
WeightRisk Weight 150% Credit Conversion FactorCredit Conversion Factor 100% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typeForward Forward Deposits 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typePartly Paid Shares and Securities 
Risk WeightRisk Weight 0% Credit Conversion FactorCredit Conversion Factor 100% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typePartly Paid Shares and Securities 
Risk WeightRisk Weight 10% Credit Conversion FactorCredit Conversion Factor 100% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typePartly Paid Shares and Securities 
Risk WeightRisk Weight 20% Credit Conversion FactorCredit Conversion Factor 100% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typePartly Paid Shares and Securities 
Risk WeightRisk Weight 50% Credit Conversion FactorCredit Conversion Factor 100% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typePartly Paid Shares and Securities 
Risk WeightRisk Weight 100% Credit Conversion FactorCredit Conversion Factor 100% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typePartly Paid Shares and Securities 
Risk WeightRisk Weight 150% Credit Conversion FactorCredit Conversion Factor 100% 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typePartly Paid Shares and Securities  
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet CreditRiskCategoryOff-Balance Sheet Items 
CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typeAsset Sales with Recourse Risk 
WeightItems of Capital Nature (Deduct from Tier 1  & 2) CreditRiskCategoryOff-Balance 



Sheet Items Off-Balance Sheet Exposure TypeOther Off-Balance Sheet Off-Balance Sheet 
Exposure Sub-typeForward Asset Purchases Risk WeightItems of Capital Nature (Deduct 
from Tier 1  & 2) CreditRiskCategoryOff-Balance Sheet Items Off-Balance Sheet Exposure 
TypeOther Off-Balance Sheet Off-Balance Sheet Exposure Sub-typePartly Paid Shares and 
Securities Risk WeightItems of Capital Nature (Deduct from Tier 1  & 2) 
CreditRiskCategoryOff-Balance Sheet Items CreditRiskCategoryCounterparty Credit Risk 
Counterparty Credit RiskOTCs OTCs MethodologyCurrent Exposure Method for OTCs OTC 
Item TypeInterest Rate Contracts Time to Maturity<= 1 Year Risk WeightRisk Weight 0% 
Add-on %Add-on 0% CreditRiskCategoryCounterparty Credit Risk Counterparty Credit 
RiskOTCs OTCs MethodologyCurrent Exposure Method for OTCs OTC Item TypeInterest 
Rate Contracts Time to Maturity<= 1 Year  Risk WeightRisk Weight 10% Add-on %Add-on 0% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeInterest Rate Contracts Time 
to Maturity<= 1 Year Risk WeightRisk Weight 20% Add-on %Add-on 0% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeInterest Rate Contracts Time 
to Maturity<= 1 Year Risk WeightRisk Weight 50% Add-on %Add-on 0% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeInterest Rate Contracts Time 
to Maturity<= 1 Year Risk WeightRisk Weight 100% Add-on %Add-on 0% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeInterest Rate Contracts Time 
to Maturity<= 1 Year Risk WeightRisk Weight 150% Add-on %Add-on 0% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeInterest Rate Contracts Time 
to Maturity1 < Years <= 5 Risk WeightRisk Weight 0% Add-on %Add-on 0.5% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeInterest Rate Contracts  Time 
to Maturity1 < Years <= 5 Risk WeightRisk Weight 10% Add-on %Add-on 0.5% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeInterest Rate Contracts Time 
to Maturity1 < Years <= 5 Risk WeightRisk Weight 20% Add-on %Add-on 0.5% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeInterest Rate Contracts Time 
to Maturity1 < Years <= 5 Risk WeightRisk Weight 50% Add-on %Add-on 0.5% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeInterest Rate Contracts Time 
to Maturity1 < Years <= 5 Risk WeightRisk Weight 100% Add-on %Add-on 0.5% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeInterest Rate Contracts Time 
to Maturity1 < Years <= 5 Risk WeightRisk Weight 150% Add-on %Add-on 0.5% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeInterest Rate Contracts Time 
to Maturity> 5 Years Risk WeightRisk Weight 0% Add-on %Add-on 0.5% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs  OTC Item TypeInterest Rate Contracts Time 
to Maturity> 5 Years Risk WeightRisk Weight 10% Add-on %Add-on 0.5% 



CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeInterest Rate Contracts Time 
to Maturity> 5 Years Risk WeightRisk Weight 20% Add-on %Add-on 0.5% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeInterest Rate Contracts Time 
to Maturity> 5 Years Risk WeightRisk Weight 50% Add-on %Add-on 0.5% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeInterest Rate Contracts Time 
to Maturity> 5 Years Risk WeightRisk Weight 100% Add-on %Add-on 0.5% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeInterest Rate Contracts Time 
to Maturity> 5 Years Risk WeightRisk Weight 150% Add-on %Add-on 0.5% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeInterest Rate Contracts 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeForeign Exchange Contracts 
& Gold Time to Maturity<= 1 Year  Risk WeightRisk Weight 0% Add-on %Add-on 1% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeForeign Exchange Contracts 
& Gold Time to Maturity<= 1 Year Risk WeightRisk Weight 10% Add-on %Add-on 1% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeForeign Exchange Contracts 
& Gold Time to Maturity<= 1 Year Risk WeightRisk Weight 20% Add-on %Add-on 1% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeForeign Exchange Contracts 
& Gold Time to Maturity<= 1 Year Risk WeightRisk Weight 50% Add-on %Add-on 1% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeForeign Exchange Contracts 
& Gold Time to Maturity<= 1 Year Risk WeightRisk Weight 100% Add-on %Add-on 1% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeForeign Exchange Contracts 
& Gold Time to Maturity<= 1 Year Risk WeightRisk Weight 150% Add-on %Add-on 1% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeForeign Exchange Contracts 
& Gold  Time to Maturity1 < Years <= 5 Risk WeightRisk Weight 0% Add-on %Add-on 5% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeForeign Exchange Contracts 
& Gold Time to Maturity1 < Years <= 5 Risk WeightRisk Weight 10% Add-on %Add-on 5% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeForeign Exchange Contracts 
& Gold Time to Maturity1 < Years <= 5 Risk WeightRisk Weight 20% Add-on %Add-on 5% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeForeign Exchange Contracts 
& Gold Time to Maturity1 < Years <= 5 Risk WeightRisk Weight 50% Add-on %Add-on 5% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeForeign Exchange Contracts 
& Gold Time to Maturity1 < Years <= 5 Risk WeightRisk Weight 100% Add-on %Add-on 5% 



CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeForeign Exchange Contracts 
& Gold Time to Maturity1 < Years <= 5 Risk WeightRisk Weight 150% Add-on %Add-on 5% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs  OTC Item TypeForeign Exchange Contracts 
& Gold Time to Maturity> 5 Years Risk WeightRisk Weight 0% Add-on %Add-on 7.5% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeForeign Exchange Contracts 
& Gold Time to Maturity> 5 Years Risk WeightRisk Weight 10% Add-on %Add-on 7.5% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeForeign Exchange Contracts 
& Gold Time to Maturity> 5 Years Risk WeightRisk Weight 20% Add-on %Add-on 7.5% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeForeign Exchange Contracts 
& Gold Time to Maturity> 5 Years Risk WeightRisk Weight 50% Add-on %Add-on 7.5% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeForeign Exchange Contracts 
& Gold Time to Maturity> 5 Years Risk WeightRisk Weight 100% Add-on %Add-on 7.5% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeForeign Exchange Contracts 
& Gold Time to Maturity> 5 Years Risk WeightRisk Weight 150% Add-on %Add-on 7.5% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs  OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeForeign Exchange Contracts 
& Gold CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeEquity Contracts Time to 
Maturity<= 1 Year Risk WeightRisk Weight 0% Add-on %Add-on 6% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeEquity Contracts Time to 
Maturity<= 1 Year Risk WeightRisk Weight 10% Add-on %Add-on 6% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeEquity Contracts Time to 
Maturity<= 1 Year Risk WeightRisk Weight 20% Add-on %Add-on 6% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeEquity Contracts Time to 
Maturity<= 1 Year Risk WeightRisk Weight 50% Add-on %Add-on 6% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeEquity Contracts Time to 
Maturity<= 1 Year Risk WeightRisk Weight 100% Add-on %Add-on 6% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeEquity Contracts  Time to 
Maturity<= 1 Year Risk WeightRisk Weight 150% Add-on %Add-on 6% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeEquity Contracts Time to 
Maturity1 < Years <= 5 Risk WeightRisk Weight 0% Add-on %Add-on 8% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeEquity Contracts Time to 
Maturity1 < Years <= 5 Risk WeightRisk Weight 10% Add-on %Add-on 8% 



CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeEquity Contracts Time to 
Maturity1 < Years <= 5 Risk WeightRisk Weight 20% Add-on %Add-on 8% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeEquity Contracts Time to 
Maturity1 < Years <= 5 Risk WeightRisk Weight 50% Add-on %Add-on 8% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeEquity Contracts Time to 
Maturity1 < Years <= 5 Risk WeightRisk Weight 100% Add-on %Add-on 8% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs  OTC Item TypeEquity Contracts Time to 
Maturity1 < Years <= 5 Risk WeightRisk Weight 150% Add-on %Add-on 8% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeEquity Contracts Time to 
Maturity> 5 Years Risk WeightRisk Weight 0% Add-on %Add-on 10% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeEquity Contracts Time to 
Maturity> 5 Years Risk WeightRisk Weight 10% Add-on %Add-on 10% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeEquity Contracts Time to 
Maturity> 5 Years Risk WeightRisk Weight 20% Add-on %Add-on 10% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeEquity Contracts Time to 
Maturity> 5 Years Risk WeightRisk Weight 50% Add-on %Add-on 10% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeEquity Contracts Time to 
Maturity> 5 Years Risk WeightRisk Weight 100% Add-on %Add-on 10% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs  OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeEquity Contracts Time to 
Maturity> 5 Years Risk WeightRisk Weight 150% Add-on %Add-on 10% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeEquity Contracts 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypePrecious Metal Contracts 
Time to Maturity<= 1 Year Risk WeightRisk Weight 0% Add-on %Add-on 7% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypePrecious Metal Contracts 
Time to Maturity<= 1 Year Risk WeightRisk Weight 10% Add-on %Add-on 7% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypePrecious Metal Contracts 
Time to Maturity<= 1 Year Risk WeightRisk Weight 20% Add-on %Add-on 7% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypePrecious Metal Contracts 
Time to Maturity<= 1 Year Risk WeightRisk Weight 50% Add-on %Add-on 7% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypePrecious Metal Contracts  
Time to Maturity<= 1 Year Risk WeightRisk Weight 100% Add-on %Add-on 7% 



CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypePrecious Metal Contracts 
Time to Maturity<= 1 Year Risk WeightRisk Weight 150% Add-on %Add-on 7% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypePrecious Metal Contracts 
Time to Maturity1 < Years <= 5 Risk WeightRisk Weight 0% Add-on %Add-on 7% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypePrecious Metal Contracts 
Time to Maturity1 < Years <= 5 Risk WeightRisk Weight 10% Add-on %Add-on 7% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypePrecious Metal Contracts 
Time to Maturity1 < Years <= 5 Risk WeightRisk Weight 20% Add-on %Add-on 7% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypePrecious Metal Contracts 
Time to Maturity1 < Years <= 5 Risk WeightRisk Weight 50% Add-on %Add-on 7% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs  OTC Item TypePrecious Metal Contracts 
Time to Maturity1 < Years <= 5 Risk WeightRisk Weight 100% Add-on %Add-on 7% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypePrecious Metal Contracts 
Time to Maturity1 < Years <= 5 Risk WeightRisk Weight 150% Add-on %Add-on 7% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypePrecious Metal Contracts 
Time to Maturity> 5 Years Risk WeightRisk Weight 0% Add-on %Add-on 8% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypePrecious Metal Contracts 
Time to Maturity> 5 Years Risk WeightRisk Weight 10% Add-on %Add-on 8% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypePrecious Metal Contracts 
Time to Maturity> 5 Years Risk WeightRisk Weight 20% Add-on %Add-on 8% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypePrecious Metal Contracts 
Time to Maturity> 5 Years Risk WeightRisk Weight 50% Add-on %Add-on 8% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs  OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypePrecious Metal Contracts 
Time to Maturity> 5 Years Risk WeightRisk Weight 100% Add-on %Add-on 8% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypePrecious Metal Contracts 
Time to Maturity> 5 Years Risk WeightRisk Weight 150% Add-on %Add-on 8% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypePrecious Metal Contracts 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeOther Commodities 
Contracts Time to Maturity<= 1 Year Risk WeightRisk Weight 0% Add-on %Add-on 10% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeOther Commodities 
Contracts Time to Maturity<= 1 Year Risk WeightRisk Weight 10% Add-on %Add-on 10% 



CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeOther Commodities 
Contracts Time to Maturity<= 1 Year Risk WeightRisk Weight 20% Add-on %Add-on 10% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeOther Commodities 
Contracts  Time to Maturity<= 1 Year Risk WeightRisk Weight 50% Add-on %Add-on 10% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeOther Commodities 
Contracts Time to Maturity<= 1 Year Risk WeightRisk Weight 100% Add-on %Add-on 10% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeOther Commodities 
Contracts Time to Maturity<= 1 Year Risk WeightRisk Weight 150% Add-on %Add-on 10% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeOther Commodities 
Contracts Time to Maturity1 < Years <= 5 Risk WeightRisk Weight 0% Add-on %Add-on 12% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeOther Commodities 
Contracts Time to Maturity1 < Years <= 5 Risk WeightRisk Weight 10% Add-on %Add-on 12% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeOther Commodities 
Contracts Time to Maturity1 < Years <= 5 Risk WeightRisk Weight 20% Add-on %Add-on 12% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs  OTC Item TypeOther Commodities 
Contracts Time to Maturity1 < Years <= 5 Risk WeightRisk Weight 50% Add-on %Add-on 12% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeOther Commodities 
Contracts Time to Maturity1 < Years <= 5 Risk WeightRisk Weight 100% Add-on %Add-on 
12% CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeOther Commodities 
Contracts Time to Maturity1 < Years <= 5 Risk WeightRisk Weight 150% Add-on %Add-on 
12% CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeOther Commodities 
Contracts Time to Maturity> 5 Years Risk WeightRisk Weight 0% Add-on %Add-on 15% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeOther Commodities 
Contracts Time to Maturity> 5 Years Risk WeightRisk Weight 10% Add-on %Add-on 15% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeOther Commodities 
Contracts Time to Maturity> 5 Years Risk WeightRisk Weight 20% Add-on %Add-on 15% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs  OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeOther Commodities 
Contracts Time to Maturity> 5 Years Risk WeightRisk Weight 50% Add-on %Add-on 15% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeOther Commodities 
Contracts Time to Maturity> 5 Years Risk WeightRisk Weight 100% Add-on %Add-on 15% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeOther Commodities 



Contracts Time to Maturity> 5 Years Risk WeightRisk Weight 150% Add-on %Add-on 15% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeOther Commodities 
Contracts CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives Credit 
DerivativesQualified Time to Maturity<= 1 Year Risk WeightRisk Weight 0% Add-on %Add-on 
10% CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives Credit 
DerivativesQualified Time to Maturity<= 1 Year Risk WeightRisk Weight 10% Add-on 
%Add-on 10% CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs  
OTCs MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives 
Credit DerivativesQualified Time to Maturity<= 1 Year Risk WeightRisk Weight 20% Add-on 
%Add-on 10% CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs 
OTCs MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives 
Credit DerivativesQualified Time to Maturity<= 1 Year Risk WeightRisk Weight 50% Add-on 
%Add-on 10% CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs 
OTCs MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives 
Credit DerivativesQualified Time to Maturity<= 1 Year Risk WeightRisk Weight 100% Add-on 
%Add-on 10% CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs 
OTCs MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives 
Credit DerivativesQualified Time to Maturity<= 1 Year Risk WeightRisk Weight 150% Add-on 
%Add-on 10% CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs 
OTCs MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives 
Credit DerivativesQualified Time to Maturity1 < Years <= 5 Risk WeightRisk Weight 0% 
Add-on %Add-on 12% CreditRiskCategoryCounterparty Credit Risk Counterparty Credit 
RiskOTCs OTCs MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit 
Derivatives  Credit DerivativesQualified Time to Maturity1 < Years <= 5 Risk WeightRisk 
Weight 10% Add-on %Add-on 12% CreditRiskCategoryCounterparty Credit Risk 
Counterparty Credit RiskOTCs OTCs MethodologyCurrent Exposure Method for OTCs OTC 
Item TypeCredit Derivatives Credit DerivativesQualified Time to Maturity1 < Years <= 5 Risk 
WeightRisk Weight 20% Add-on %Add-on 12% CreditRiskCategoryCounterparty Credit Risk 
Counterparty Credit RiskOTCs OTCs MethodologyCurrent Exposure Method for OTCs OTC 
Item TypeCredit Derivatives Credit DerivativesQualified Time to Maturity1 < Years <= 5 Risk 
WeightRisk Weight 50% Add-on %Add-on 12% CreditRiskCategoryCounterparty Credit Risk 
Counterparty Credit RiskOTCs OTCs MethodologyCurrent Exposure Method for OTCs OTC 
Item TypeCredit Derivatives Credit DerivativesQualified Time to Maturity1 < Years <= 5 Risk 
WeightRisk Weight 100% Add-on %Add-on 12% CreditRiskCategoryCounterparty Credit Risk 
Counterparty Credit RiskOTCs OTCs MethodologyCurrent Exposure Method for OTCs OTC 
Item TypeCredit Derivatives Credit DerivativesQualified Time to Maturity1 < Years <= 5 Risk 
WeightRisk Weight 150% Add-on %Add-on 12% CreditRiskCategoryCounterparty Credit Risk 
Counterparty Credit RiskOTCs OTCs MethodologyCurrent Exposure Method for OTCs OTC 
Item TypeCredit Derivatives Credit DerivativesQualified Time to Maturity> 5 Years  Risk 
WeightRisk Weight 0% Add-on %Add-on 15% CreditRiskCategoryCounterparty Credit Risk 
Counterparty Credit RiskOTCs OTCs MethodologyCurrent Exposure Method for OTCs OTC 
Item TypeCredit Derivatives Credit DerivativesQualified Time to Maturity> 5 Years Risk 
WeightRisk Weight 10% Add-on %Add-on 15% CreditRiskCategoryCounterparty Credit Risk 
Counterparty Credit RiskOTCs OTCs MethodologyCurrent Exposure Method for OTCs OTC 



Item TypeCredit Derivatives Credit DerivativesQualified Time to Maturity> 5 Years Risk 
WeightRisk Weight 20% Add-on %Add-on 15% CreditRiskCategoryCounterparty Credit Risk 
Counterparty Credit RiskOTCs OTCs MethodologyCurrent Exposure Method for OTCs OTC 
Item TypeCredit Derivatives Credit DerivativesQualified Time to Maturity> 5 Years Risk 
WeightRisk Weight 50% Add-on %Add-on 15% CreditRiskCategoryCounterparty Credit Risk 
Counterparty Credit RiskOTCs OTCs MethodologyCurrent Exposure Method for OTCs OTC 
Item TypeCredit Derivatives Credit DerivativesQualified Time to Maturity> 5 Years Risk 
WeightRisk Weight 100% Add-on %Add-on 15% CreditRiskCategoryCounterparty Credit Risk 
Counterparty Credit RiskOTCs OTCs MethodologyCurrent Exposure Method for OTCs OTC 
Item TypeCredit Derivatives Credit DerivativesQualified Time to Maturity> 5 Years Risk 
WeightRisk Weight 150% Add-on %Add-on 15%  CreditRiskCategoryCounterparty Credit 
Risk Counterparty Credit RiskOTCs OTCs MethodologyCurrent Exposure Method for OTCs 
OTC Item TypeCredit Derivatives Credit DerivativesQualified CreditRiskCategoryCounterparty 
Credit Risk Counterparty Credit RiskOTCs OTCs MethodologyCurrent Exposure Method for 
OTCs OTC Item TypeCredit Derivatives Credit DerivativesNon-qualified Time to Maturity<= 1 
Year Risk WeightRisk Weight 0% Add-on %Add-on 10% CreditRiskCategoryCounterparty 
Credit Risk Counterparty Credit RiskOTCs OTCs MethodologyCurrent Exposure Method for 
OTCs OTC Item TypeCredit Derivatives Credit DerivativesNon-qualified Time to Maturity<= 1 
Year Risk WeightRisk Weight 10% Add-on %Add-on 10% CreditRiskCategoryCounterparty 
Credit Risk Counterparty Credit RiskOTCs OTCs MethodologyCurrent Exposure Method for 
OTCs OTC Item TypeCredit Derivatives Credit DerivativesNon-qualified Time to Maturity<= 1 
Year Risk WeightRisk Weight 20% Add-on %Add-on 10% CreditRiskCategoryCounterparty 
Credit Risk Counterparty Credit RiskOTCs OTCs MethodologyCurrent Exposure Method for 
OTCs OTC Item TypeCredit Derivatives Credit DerivativesNon-qualified Time to Maturity<= 1 
Year Risk WeightRisk Weight 50% Add-on %Add-on 10% CreditRiskCategoryCounterparty 
Credit Risk Counterparty Credit RiskOTCs OTCs MethodologyCurrent Exposure Method for 
OTCs OTC Item TypeCredit Derivatives  Credit DerivativesNon-qualified Time to Maturity<= 1 
Year Risk WeightRisk Weight 100% Add-on %Add-on 10% CreditRiskCategoryCounterparty 
Credit Risk Counterparty Credit RiskOTCs OTCs MethodologyCurrent Exposure Method for 
OTCs OTC Item TypeCredit Derivatives Credit DerivativesNon-qualified Time to Maturity<= 1 
Year Risk WeightRisk Weight 150% Add-on %Add-on 10% CreditRiskCategoryCounterparty 
Credit Risk Counterparty Credit RiskOTCs OTCs MethodologyCurrent Exposure Method for 
OTCs OTC Item TypeCredit Derivatives Credit DerivativesNon-qualified Time to Maturity1 < 
Years <= 5 Risk WeightRisk Weight 0% Add-on %Add-on 12% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives Credit 
DerivativesNon-qualified Time to Maturity1 < Years <= 5 Risk WeightRisk Weight 10% Add-on 
%Add-on 12% CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs 
OTCs MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives 
Credit DerivativesNon-qualified Time to Maturity1 < Years <= 5 Risk WeightRisk Weight 20% 
Add-on %Add-on 12% CreditRiskCategoryCounterparty Credit Risk Counterparty Credit 
RiskOTCs OTCs MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit 
Derivatives Credit DerivativesNon-qualified Time to Maturity1 < Years <= 5  Risk WeightRisk 
Weight 50% Add-on %Add-on 12% CreditRiskCategoryCounterparty Credit Risk 
Counterparty Credit RiskOTCs OTCs MethodologyCurrent Exposure Method for OTCs OTC 
Item TypeCredit Derivatives Credit DerivativesNon-qualified Time to Maturity1 < Years <= 5 
Risk WeightRisk Weight 100% Add-on %Add-on 12% CreditRiskCategoryCounterparty Credit 



Risk Counterparty Credit RiskOTCs OTCs MethodologyCurrent Exposure Method for OTCs 
OTC Item TypeCredit Derivatives Credit DerivativesNon-qualified Time to Maturity1 < Years 
<= 5 Risk WeightRisk Weight 150% Add-on %Add-on 12% CreditRiskCategoryCounterparty 
Credit Risk Counterparty Credit RiskOTCs OTCs MethodologyCurrent Exposure Method for 
OTCs OTC Item TypeCredit Derivatives Credit DerivativesNon-qualified Time to Maturity> 5 
Years Risk WeightRisk Weight 0% Add-on %Add-on 15% CreditRiskCategoryCounterparty 
Credit Risk Counterparty Credit RiskOTCs OTCs MethodologyCurrent Exposure Method for 
OTCs OTC Item TypeCredit Derivatives Credit DerivativesNon-qualified Time to Maturity> 5 
Years Risk WeightRisk Weight 10% Add-on %Add-on 15% CreditRiskCategoryCounterparty 
Credit Risk Counterparty Credit RiskOTCs OTCs MethodologyCurrent Exposure Method for 
OTCs OTC Item TypeCredit Derivatives Credit DerivativesNon-qualified Time to Maturity> 5 
Years Risk WeightRisk Weight 20% Add-on %Add-on 15%  CreditRiskCategoryCounterparty 
Credit Risk Counterparty Credit RiskOTCs OTCs MethodologyCurrent Exposure Method for 
OTCs OTC Item TypeCredit Derivatives Credit DerivativesNon-qualified Time to Maturity> 5 
Years Risk WeightRisk Weight 50% Add-on %Add-on 15% CreditRiskCategoryCounterparty 
Credit Risk Counterparty Credit RiskOTCs OTCs MethodologyCurrent Exposure Method for 
OTCs OTC Item TypeCredit Derivatives Credit DerivativesNon-qualified Time to Maturity> 5 
Years Risk WeightRisk Weight 100% Add-on %Add-on 15% CreditRiskCategoryCounterparty 
Credit Risk Counterparty Credit RiskOTCs OTCs MethodologyCurrent Exposure Method for 
OTCs OTC Item TypeCredit Derivatives Credit DerivativesNon-qualified Time to Maturity> 5 
Years Risk WeightRisk Weight 150% Add-on %Add-on 15% CreditRiskCategoryCounterparty 
Credit Risk Counterparty Credit RiskOTCs OTCs MethodologyCurrent Exposure Method for 
OTCs OTC Item TypeCredit Derivatives Credit DerivativesNon-qualified 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs CreditRiskCategoryCounterparty Credit 
Risk Counterparty Credit RiskOTCs OTCs MethodologyStandardised Method for OTCs Risk 
WeightRisk Weight 0% CreditRiskCategoryCounterparty Credit Risk Counterparty Credit 
RiskOTCs OTCs MethodologyStandardised Method for OTCs  Risk WeightRisk Weight 10% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyStandardised Method for OTCs Risk WeightRisk Weight 20% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyStandardised Method for OTCs Risk WeightRisk Weight 50% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyStandardised Method for OTCs Risk WeightRisk Weight 100% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyStandardised Method for OTCs Risk WeightRisk Weight 150% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyStandardised Method for OTCs CreditRiskCategoryCounterparty Credit Risk 
Counterparty Credit RiskSecurities Financing Transactions (SFTs) Credit Conversion 
FactorCredit Conversion Factor 100% Risk WeightRisk Weight 0% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskSecurities Financing 
Transactions (SFTs) Credit Conversion FactorCredit Conversion Factor 100% Risk 
WeightRisk Weight 10% CreditRiskCategoryCounterparty Credit Risk Counterparty Credit 
RiskSecurities Financing Transactions (SFTs) Credit Conversion FactorCredit Conversion 
Factor 100% Risk WeightRisk Weight 20% CreditRiskCategoryCounterparty Credit Risk 
Counterparty Credit RiskSecurities Financing Transactions (SFTs)  Credit Conversion 
FactorCredit Conversion Factor 100% Risk WeightRisk Weight 50% 



CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskSecurities Financing 
Transactions (SFTs) Credit Conversion FactorCredit Conversion Factor 100% Risk 
WeightRisk Weight 100% CreditRiskCategoryCounterparty Credit Risk Counterparty Credit 
RiskSecurities Financing Transactions (SFTs) Credit Conversion FactorCredit Conversion 
Factor 100% Risk WeightRisk Weight 150% CreditRiskCategoryCounterparty Credit Risk 
Counterparty Credit RiskSecurities Financing Transactions (SFTs) Risk WeightItems of 
Capital Nature (Deduct from Tier 1  & 2) CreditRiskCategoryCounterparty Credit Risk 
Counterparty Credit RiskSecurities Financing Transactions (SFTs) 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyStandardised Method for OTCs OTC Item TypeInterest Rate Contracts Time to 
Maturity<= 1 Year CreditRiskCategoryCounterparty Credit Risk Counterparty Credit 
RiskOTCs OTCs MethodologyStandardised Method for OTCs OTC Item TypeInterest Rate 
Contracts Time to Maturity1 < Years <= 5 CreditRiskCategoryCounterparty Credit Risk 
Counterparty Credit RiskOTCs OTCs MethodologyStandardised Method for OTCs OTC Item 
TypeInterest Rate Contracts Time to Maturity> 5 Years CreditRiskCategoryCounterparty 
Credit Risk Counterparty Credit RiskOTCs OTCs MethodologyStandardised Method for OTCs 
OTC Item TypeForeign Exchange Contracts & Gold  Time to Maturity<= 1 Year 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyStandardised Method for OTCs OTC Item TypeForeign Exchange Contracts & 
Gold Time to Maturity1 < Years <= 5 CreditRiskCategoryCounterparty Credit Risk 
Counterparty Credit RiskOTCs OTCs MethodologyStandardised Method for OTCs OTC Item 
TypeForeign Exchange Contracts & Gold Time to Maturity> 5 Years 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyStandardised Method for OTCs OTC Item TypeEquity Contracts Time to 
Maturity<= 1 Year CreditRiskCategoryCounterparty Credit Risk Counterparty Credit 
RiskOTCs OTCs MethodologyStandardised Method for OTCs OTC Item TypeEquity Contracts 
Time to Maturity1 < Years <= 5 CreditRiskCategoryCounterparty Credit Risk Counterparty 
Credit RiskOTCs OTCs MethodologyStandardised Method for OTCs OTC Item TypeEquity 
Contracts Time to Maturity> 5 Years CreditRiskCategoryCounterparty Credit Risk 
Counterparty Credit RiskOTCs OTCs MethodologyStandardised Method for OTCs OTC Item 
TypePrecious Metal Contracts Time to Maturity<= 1 Year CreditRiskCategoryCounterparty 
Credit Risk Counterparty Credit RiskOTCs OTCs MethodologyStandardised Method for OTCs 
OTC Item TypePrecious Metal Contracts Time to Maturity1 < Years <= 5 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyStandardised Method for OTCs  OTC Item TypePrecious Metal Contracts Time 
to Maturity> 5 Years CreditRiskCategoryCounterparty Credit Risk Counterparty Credit 
RiskOTCs OTCs MethodologyStandardised Method for OTCs OTC Item TypeOther 
Commodities Contracts Time to Maturity<= 1 Year CreditRiskCategoryCounterparty Credit 
Risk Counterparty Credit RiskOTCs OTCs MethodologyStandardised Method for OTCs OTC 
Item TypeOther Commodities Contracts Time to Maturity1 < Years <= 5 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyStandardised Method for OTCs OTC Item TypeOther Commodities Contracts 
Time to Maturity> 5 Years CreditRiskCategoryCounterparty Credit Risk Counterparty Credit 
RiskOTCs OTCs MethodologyStandardised Method for OTCs OTC Item TypeCredit 
Derivatives Time to Maturity<= 1 Year CreditRiskCategoryCounterparty Credit Risk 
Counterparty Credit RiskOTCs OTCs MethodologyStandardised Method for OTCs OTC Item 
TypeCredit Derivatives Time to Maturity1 < Years <= 5 CreditRiskCategoryCounterparty 



Credit Risk Counterparty Credit RiskOTCs OTCs MethodologyStandardised Method for OTCs 
OTC Item TypeCredit Derivatives Time to Maturity> 5 Years CreditRiskCategoryCounterparty 
Credit Risk Counterparty Credit RiskOTCs OTCs MethodologyStandardised Method for OTCs 
Risk WeightRisk Weight 0% CreditRiskCategoryCounterparty Credit Risk Counterparty Credit 
RiskOTCs OTCs MethodologyStandardised Method for OTCs  Risk WeightRisk Weight 10% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyStandardised Method for OTCs Risk WeightRisk Weight 20% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyStandardised Method for OTCs Risk WeightRisk Weight 50% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyStandardised Method for OTCs Risk WeightRisk Weight 100% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyStandardised Method for OTCs Risk WeightRisk Weight 150% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyStandardised Method for OTCs CreditRiskCategoryCounterparty Credit Risk 
Counterparty Credit RiskOTCs OTCs MethodologyCurrent Exposure Method for OTCs OTC 
Item TypeInterest Rate Contracts Contracts Subject to / Not Subject to NettingContracts Not 
Subject to Netting Time to Maturity<= 1 Year Risk WeightRisk Weight 0% Add-on %Add-on 
0% CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeInterest Rate Contracts 
Contracts Subject to / Not Subject to NettingContracts Not Subject to Netting Time to 
Maturity<= 1 Year Risk WeightRisk Weight 10% Add-on %Add-on 0% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs  OTC Item TypeInterest Rate Contracts 
Contracts Subject to / Not Subject to NettingContracts Not Subject to Netting Time to 
Maturity<= 1 Year Risk WeightRisk Weight 20% Add-on %Add-on 0% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeInterest Rate Contracts 
Contracts Subject to / Not Subject to NettingContracts Not Subject to Netting Time to 
Maturity<= 1 Year Risk WeightRisk Weight 50% Add-on %Add-on 0% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeInterest Rate Contracts 
Contracts Subject to / Not Subject to NettingContracts Not Subject to Netting Time to 
Maturity<= 1 Year Risk WeightRisk Weight 100% Add-on %Add-on 0% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeInterest Rate Contracts 
Contracts Subject to / Not Subject to NettingContracts Not Subject to Netting Time to 
Maturity<= 1 Year Risk WeightRisk Weight 150% Add-on %Add-on 0% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeInterest Rate Contracts 
Contracts Subject to / Not Subject to NettingContracts Not Subject to Netting Time to 
Maturity1 < Years <= 5 Risk WeightRisk Weight 0% Add-on %Add-on 0.5% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeInterest Rate Contracts 
Contracts Subject to / Not Subject to NettingContracts Not Subject to Netting  Time to 
Maturity1 < Years <= 5 Risk WeightRisk Weight 10% Add-on %Add-on 0.5% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 



MethodologyCurrent Exposure Method for OTCs OTC Item TypeInterest Rate Contracts 
Contracts Subject to / Not Subject to NettingContracts Not Subject to Netting Time to 
Maturity1 < Years <= 5 Risk WeightRisk Weight 20% Add-on %Add-on 0.5% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeInterest Rate Contracts 
Contracts Subject to / Not Subject to NettingContracts Not Subject to Netting Time to 
Maturity1 < Years <= 5 Risk WeightRisk Weight 50% Add-on %Add-on 0.5% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeInterest Rate Contracts 
Contracts Subject to / Not Subject to NettingContracts Not Subject to Netting Time to 
Maturity1 < Years <= 5 Risk WeightRisk Weight 100% Add-on %Add-on 0.5% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeInterest Rate Contracts 
Contracts Subject to / Not Subject to NettingContracts Not Subject to Netting Time to 
Maturity1 < Years <= 5 Risk WeightRisk Weight 150% Add-on %Add-on 0.5% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeInterest Rate Contracts 
Contracts Subject to / Not Subject to NettingContracts Not Subject to Netting Time to 
Maturity> 5 Years Risk WeightRisk Weight 0%  Add-on %Add-on 0.5% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeInterest Rate Contracts 
Contracts Subject to / Not Subject to NettingContracts Not Subject to Netting Time to 
Maturity> 5 Years Risk WeightRisk Weight 10% Add-on %Add-on 0.5% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeInterest Rate Contracts 
Contracts Subject to / Not Subject to NettingContracts Not Subject to Netting Time to 
Maturity> 5 Years Risk WeightRisk Weight 20% Add-on %Add-on 0.5% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeInterest Rate Contracts 
Contracts Subject to / Not Subject to NettingContracts Not Subject to Netting Time to 
Maturity> 5 Years Risk WeightRisk Weight 50% Add-on %Add-on 0.5% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeInterest Rate Contracts 
Contracts Subject to / Not Subject to NettingContracts Not Subject to Netting Time to 
Maturity> 5 Years Risk WeightRisk Weight 100% Add-on %Add-on 0.5% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeInterest Rate Contracts 
Contracts Subject to / Not Subject to NettingContracts Not Subject to Netting Time to 
Maturity> 5 Years Risk WeightRisk Weight 150% Add-on %Add-on 0.5%  
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeForeign Exchange Contracts 
& Gold Contracts Subject to / Not Subject to NettingContracts Not Subject to Netting Time to 
Maturity<= 1 Year Risk WeightRisk Weight 0% Add-on %Add-on 1% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeForeign Exchange Contracts 
& Gold Contracts Subject to / Not Subject to NettingContracts Not Subject to Netting Time to 
Maturity<= 1 Year Risk WeightRisk Weight 10% Add-on %Add-on 1% 



CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeForeign Exchange Contracts 
& Gold Contracts Subject to / Not Subject to NettingContracts Not Subject to Netting Time to 
Maturity<= 1 Year Risk WeightRisk Weight 20% Add-on %Add-on 1% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeForeign Exchange Contracts 
& Gold Contracts Subject to / Not Subject to NettingContracts Not Subject to Netting Time to 
Maturity<= 1 Year Risk WeightRisk Weight 50% Add-on %Add-on 1% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeForeign Exchange Contracts 
& Gold Contracts Subject to / Not Subject to NettingContracts Not Subject to Netting Time to 
Maturity<= 1 Year Risk WeightRisk Weight 100% Add-on %Add-on 1% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs  OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeForeign Exchange Contracts 
& Gold Contracts Subject to / Not Subject to NettingContracts Not Subject to Netting Time to 
Maturity<= 1 Year Risk WeightRisk Weight 150% Add-on %Add-on 1% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeForeign Exchange Contracts 
& Gold Contracts Subject to / Not Subject to NettingContracts Not Subject to Netting Time to 
Maturity1 < Years <= 5 Risk WeightRisk Weight 0% Add-on %Add-on 5% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeForeign Exchange Contracts 
& Gold Contracts Subject to / Not Subject to NettingContracts Not Subject to Netting Time to 
Maturity1 < Years <= 5 Risk WeightRisk Weight 10% Add-on %Add-on 5% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeForeign Exchange Contracts 
& Gold Contracts Subject to / Not Subject to NettingContracts Not Subject to Netting Time to 
Maturity1 < Years <= 5 Risk WeightRisk Weight 20% Add-on %Add-on 5% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeForeign Exchange Contracts 
& Gold Contracts Subject to / Not Subject to NettingContracts Not Subject to Netting Time to 
Maturity1 < Years <= 5 Risk WeightRisk Weight 50% Add-on %Add-on 5% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeForeign Exchange Contracts 
& Gold  Contracts Subject to / Not Subject to NettingContracts Not Subject to Netting Time to 
Maturity1 < Years <= 5 Risk WeightRisk Weight 100% Add-on %Add-on 5% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeForeign Exchange Contracts 
& Gold Contracts Subject to / Not Subject to NettingContracts Not Subject to Netting Time to 
Maturity1 < Years <= 5 Risk WeightRisk Weight 150% Add-on %Add-on 5% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeForeign Exchange Contracts 
& Gold Contracts Subject to / Not Subject to NettingContracts Not Subject to Netting Time to 
Maturity> 5 Years Risk WeightRisk Weight 0% Add-on %Add-on 7.5% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeForeign Exchange Contracts 
& Gold Contracts Subject to / Not Subject to NettingContracts Not Subject to Netting Time to 



Maturity> 5 Years Risk WeightRisk Weight 10% Add-on %Add-on 7.5% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeForeign Exchange Contracts 
& Gold Contracts Subject to / Not Subject to NettingContracts Not Subject to Netting Time to 
Maturity> 5 Years Risk WeightRisk Weight 20% Add-on %Add-on 7.5% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeForeign Exchange Contracts 
& Gold Contracts Subject to / Not Subject to NettingContracts Not Subject to Netting Time to 
Maturity> 5 Years  Risk WeightRisk Weight 50% Add-on %Add-on 7.5% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeForeign Exchange Contracts 
& Gold Contracts Subject to / Not Subject to NettingContracts Not Subject to Netting Time to 
Maturity> 5 Years Risk WeightRisk Weight 100% Add-on %Add-on 7.5% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeForeign Exchange Contracts 
& Gold Contracts Subject to / Not Subject to NettingContracts Not Subject to Netting Time to 
Maturity> 5 Years Risk WeightRisk Weight 150% Add-on %Add-on 7.5% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeEquity Contracts Contracts 
Subject to / Not Subject to NettingContracts Not Subject to Netting Time to Maturity<= 1 Year 
Risk WeightRisk Weight 0% Add-on %Add-on 6% CreditRiskCategoryCounterparty Credit 
Risk Counterparty Credit RiskOTCs OTCs MethodologyCurrent Exposure Method for OTCs 
OTC Item TypeEquity Contracts Contracts Subject to / Not Subject to NettingContracts Not 
Subject to Netting Time to Maturity<= 1 Year Risk WeightRisk Weight 10% Add-on %Add-on 
6% CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeEquity Contracts Contracts 
Subject to / Not Subject to NettingContracts Not Subject to Netting Time to Maturity<= 1 Year 
Risk WeightRisk Weight 20% Add-on %Add-on 6%  CreditRiskCategoryCounterparty Credit 
Risk Counterparty Credit RiskOTCs OTCs MethodologyCurrent Exposure Method for OTCs 
OTC Item TypeEquity Contracts Contracts Subject to / Not Subject to NettingContracts Not 
Subject to Netting Time to Maturity<= 1 Year Risk WeightRisk Weight 50% Add-on %Add-on 
6% CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeEquity Contracts Contracts 
Subject to / Not Subject to NettingContracts Not Subject to Netting Time to Maturity<= 1 Year 
Risk WeightRisk Weight 100% Add-on %Add-on 6% CreditRiskCategoryCounterparty Credit 
Risk Counterparty Credit RiskOTCs OTCs MethodologyCurrent Exposure Method for OTCs 
OTC Item TypeEquity Contracts Contracts Subject to / Not Subject to NettingContracts Not 
Subject to Netting Time to Maturity<= 1 Year Risk WeightRisk Weight 150% Add-on %Add-on 
6% CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeEquity Contracts Contracts 
Subject to / Not Subject to NettingContracts Not Subject to Netting Time to Maturity1 < Years 
<= 5 Risk WeightRisk Weight 0% Add-on %Add-on 8% CreditRiskCategoryCounterparty 
Credit Risk Counterparty Credit RiskOTCs OTCs MethodologyCurrent Exposure Method for 
OTCs OTC Item TypeEquity Contracts Contracts Subject to / Not Subject to NettingContracts 
Not Subject to Netting Time to Maturity1 < Years <= 5 Risk WeightRisk Weight 10% Add-on 
%Add-on 8% CreditRiskCategoryCounterparty Credit Risk  Counterparty Credit RiskOTCs 
OTCs MethodologyCurrent Exposure Method for OTCs OTC Item TypeEquity Contracts 



Contracts Subject to / Not Subject to NettingContracts Not Subject to Netting Time to 
Maturity1 < Years <= 5 Risk WeightRisk Weight 20% Add-on %Add-on 8% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeEquity Contracts Contracts 
Subject to / Not Subject to NettingContracts Not Subject to Netting Time to Maturity1 < Years 
<= 5 Risk WeightRisk Weight 50% Add-on %Add-on 8% CreditRiskCategoryCounterparty 
Credit Risk Counterparty Credit RiskOTCs OTCs MethodologyCurrent Exposure Method for 
OTCs OTC Item TypeEquity Contracts Contracts Subject to / Not Subject to NettingContracts 
Not Subject to Netting Time to Maturity1 < Years <= 5 Risk WeightRisk Weight 100% Add-on 
%Add-on 8% CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs 
OTCs MethodologyCurrent Exposure Method for OTCs OTC Item TypeEquity Contracts 
Contracts Subject to / Not Subject to NettingContracts Not Subject to Netting Time to 
Maturity1 < Years <= 5 Risk WeightRisk Weight 150% Add-on %Add-on 8% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeEquity Contracts Contracts 
Subject to / Not Subject to NettingContracts Not Subject to Netting Time to Maturity> 5 Years 
Risk WeightRisk Weight 0% Add-on %Add-on 10% CreditRiskCategoryCounterparty Credit 
Risk Counterparty Credit RiskOTCs OTCs MethodologyCurrent Exposure Method for OTCs  
OTC Item TypeEquity Contracts Contracts Subject to / Not Subject to NettingContracts Not 
Subject to Netting Time to Maturity> 5 Years Risk WeightRisk Weight 10% Add-on %Add-on 
10% CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeEquity Contracts Contracts 
Subject to / Not Subject to NettingContracts Not Subject to Netting Time to Maturity> 5 Years 
Risk WeightRisk Weight 20% Add-on %Add-on 10% CreditRiskCategoryCounterparty Credit 
Risk Counterparty Credit RiskOTCs OTCs MethodologyCurrent Exposure Method for OTCs 
OTC Item TypeEquity Contracts Contracts Subject to / Not Subject to NettingContracts Not 
Subject to Netting Time to Maturity> 5 Years Risk WeightRisk Weight 50% Add-on %Add-on 
10% CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeEquity Contracts Contracts 
Subject to / Not Subject to NettingContracts Not Subject to Netting Time to Maturity> 5 Years 
Risk WeightRisk Weight 100% Add-on %Add-on 10% CreditRiskCategoryCounterparty Credit 
Risk Counterparty Credit RiskOTCs OTCs MethodologyCurrent Exposure Method for OTCs 
OTC Item TypeEquity Contracts Contracts Subject to / Not Subject to NettingContracts Not 
Subject to Netting Time to Maturity> 5 Years Risk WeightRisk Weight 150% Add-on %Add-on 
10% CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypePrecious Metal Contracts 
Contracts Subject to / Not Subject to NettingContracts Not Subject to Netting  Time to 
Maturity<= 1 Year Risk WeightRisk Weight 0% Add-on %Add-on 7% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypePrecious Metal Contracts 
Contracts Subject to / Not Subject to NettingContracts Not Subject to Netting Time to 
Maturity<= 1 Year Risk WeightRisk Weight 10% Add-on %Add-on 7% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypePrecious Metal Contracts 
Contracts Subject to / Not Subject to NettingContracts Not Subject to Netting Time to 
Maturity<= 1 Year Risk WeightRisk Weight 20% Add-on %Add-on 7% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 



MethodologyCurrent Exposure Method for OTCs OTC Item TypePrecious Metal Contracts 
Contracts Subject to / Not Subject to NettingContracts Not Subject to Netting Time to 
Maturity<= 1 Year Risk WeightRisk Weight 50% Add-on %Add-on 7% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypePrecious Metal Contracts 
Contracts Subject to / Not Subject to NettingContracts Not Subject to Netting Time to 
Maturity<= 1 Year Risk WeightRisk Weight 100% Add-on %Add-on 7% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypePrecious Metal Contracts 
Contracts Subject to / Not Subject to NettingContracts Not Subject to Netting Time to 
Maturity<= 1 Year Risk WeightRisk Weight 150%  Add-on %Add-on 7% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypePrecious Metal Contracts 
Contracts Subject to / Not Subject to NettingContracts Not Subject to Netting Time to 
Maturity1 < Years <= 5 Risk WeightRisk Weight 0% Add-on %Add-on 7% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypePrecious Metal Contracts 
Contracts Subject to / Not Subject to NettingContracts Not Subject to Netting Time to 
Maturity1 < Years <= 5 Risk WeightRisk Weight 10% Add-on %Add-on 7% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypePrecious Metal Contracts 
Contracts Subject to / Not Subject to NettingContracts Not Subject to Netting Time to 
Maturity1 < Years <= 5 Risk WeightRisk Weight 20% Add-on %Add-on 7% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypePrecious Metal Contracts 
Contracts Subject to / Not Subject to NettingContracts Not Subject to Netting Time to 
Maturity1 < Years <= 5 Risk WeightRisk Weight 50% Add-on %Add-on 7% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypePrecious Metal Contracts 
Contracts Subject to / Not Subject to NettingContracts Not Subject to Netting Time to 
Maturity1 < Years <= 5 Risk WeightRisk Weight 100% Add-on %Add-on 7%  
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypePrecious Metal Contracts 
Contracts Subject to / Not Subject to NettingContracts Not Subject to Netting Time to 
Maturity1 < Years <= 5 Risk WeightRisk Weight 150% Add-on %Add-on 7% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypePrecious Metal Contracts 
Contracts Subject to / Not Subject to NettingContracts Not Subject to Netting Time to 
Maturity> 5 Years Risk WeightRisk Weight 0% Add-on %Add-on 8% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypePrecious Metal Contracts 
Contracts Subject to / Not Subject to NettingContracts Not Subject to Netting Time to 
Maturity> 5 Years Risk WeightRisk Weight 10% Add-on %Add-on 8% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypePrecious Metal Contracts 
Contracts Subject to / Not Subject to NettingContracts Not Subject to Netting Time to 
Maturity> 5 Years Risk WeightRisk Weight 20% Add-on %Add-on 8% 



CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypePrecious Metal Contracts 
Contracts Subject to / Not Subject to NettingContracts Not Subject to Netting Time to 
Maturity> 5 Years Risk WeightRisk Weight 50% Add-on %Add-on 8% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs  OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypePrecious Metal Contracts 
Contracts Subject to / Not Subject to NettingContracts Not Subject to Netting Time to 
Maturity> 5 Years Risk WeightRisk Weight 100% Add-on %Add-on 8% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypePrecious Metal Contracts 
Contracts Subject to / Not Subject to NettingContracts Not Subject to Netting Time to 
Maturity> 5 Years Risk WeightRisk Weight 150% Add-on %Add-on 8% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeOther Commodities 
Contracts Contracts Subject to / Not Subject to NettingContracts Not Subject to Netting Time 
to Maturity<= 1 Year Risk WeightRisk Weight 0% Add-on %Add-on 10% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeOther Commodities 
Contracts Contracts Subject to / Not Subject to NettingContracts Not Subject to Netting Time 
to Maturity<= 1 Year Risk WeightRisk Weight 10% Add-on %Add-on 10% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeOther Commodities 
Contracts Contracts Subject to / Not Subject to NettingContracts Not Subject to Netting Time 
to Maturity<= 1 Year Risk WeightRisk Weight 20% Add-on %Add-on 10% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeOther Commodities 
Contracts  Contracts Subject to / Not Subject to NettingContracts Not Subject to Netting Time 
to Maturity<= 1 Year Risk WeightRisk Weight 50% Add-on %Add-on 10% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeOther Commodities 
Contracts Contracts Subject to / Not Subject to NettingContracts Not Subject to Netting Time 
to Maturity<= 1 Year Risk WeightRisk Weight 100% Add-on %Add-on 10% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeOther Commodities 
Contracts Contracts Subject to / Not Subject to NettingContracts Not Subject to Netting Time 
to Maturity<= 1 Year Risk WeightRisk Weight 150% Add-on %Add-on 10% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeOther Commodities 
Contracts Contracts Subject to / Not Subject to NettingContracts Not Subject to Netting Time 
to Maturity1 < Years <= 5 Risk WeightRisk Weight 0% Add-on %Add-on 12% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeOther Commodities 
Contracts Contracts Subject to / Not Subject to NettingContracts Not Subject to Netting Time 
to Maturity1 < Years <= 5 Risk WeightRisk Weight 10% Add-on %Add-on 12% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeOther Commodities 
Contracts Contracts Subject to / Not Subject to NettingContracts Not Subject to Netting Time 



to Maturity1 < Years <= 5  Risk WeightRisk Weight 20% Add-on %Add-on 12% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeOther Commodities 
Contracts Contracts Subject to / Not Subject to NettingContracts Not Subject to Netting Time 
to Maturity1 < Years <= 5 Risk WeightRisk Weight 50% Add-on %Add-on 12% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeOther Commodities 
Contracts Contracts Subject to / Not Subject to NettingContracts Not Subject to Netting Time 
to Maturity1 < Years <= 5 Risk WeightRisk Weight 100% Add-on %Add-on 12% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeOther Commodities 
Contracts Contracts Subject to / Not Subject to NettingContracts Not Subject to Netting Time 
to Maturity1 < Years <= 5 Risk WeightRisk Weight 150% Add-on %Add-on 12% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeOther Commodities 
Contracts Contracts Subject to / Not Subject to NettingContracts Not Subject to Netting Time 
to Maturity> 5 Years Risk WeightRisk Weight 0% Add-on %Add-on 15% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeOther Commodities 
Contracts Contracts Subject to / Not Subject to NettingContracts Not Subject to Netting Time 
to Maturity> 5 Years Risk WeightRisk Weight 10% Add-on %Add-on 15%  
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeOther Commodities 
Contracts Contracts Subject to / Not Subject to NettingContracts Not Subject to Netting Time 
to Maturity> 5 Years Risk WeightRisk Weight 20% Add-on %Add-on 15% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeOther Commodities 
Contracts Contracts Subject to / Not Subject to NettingContracts Not Subject to Netting Time 
to Maturity> 5 Years Risk WeightRisk Weight 50% Add-on %Add-on 15% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeOther Commodities 
Contracts Contracts Subject to / Not Subject to NettingContracts Not Subject to Netting Time 
to Maturity> 5 Years Risk WeightRisk Weight 100% Add-on %Add-on 15% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeOther Commodities 
Contracts Contracts Subject to / Not Subject to NettingContracts Not Subject to Netting Time 
to Maturity> 5 Years Risk WeightRisk Weight 150% Add-on %Add-on 15% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives Credit 
DerivativesQualified Contracts Subject to / Not Subject to NettingContracts Not Subject to 
Netting Time to Maturity<= 1 Year Risk WeightRisk Weight 0% Add-on %Add-on 10%  
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives Credit 
DerivativesQualified Contracts Subject to / Not Subject to NettingContracts Not Subject to 
Netting Time to Maturity<= 1 Year Risk WeightRisk Weight 10% Add-on %Add-on 10% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives Credit 



DerivativesQualified Contracts Subject to / Not Subject to NettingContracts Not Subject to 
Netting Time to Maturity<= 1 Year Risk WeightRisk Weight 20% Add-on %Add-on 10% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives Credit 
DerivativesQualified Contracts Subject to / Not Subject to NettingContracts Not Subject to 
Netting Time to Maturity<= 1 Year Risk WeightRisk Weight 50% Add-on %Add-on 10% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives Credit 
DerivativesQualified Contracts Subject to / Not Subject to NettingContracts Not Subject to 
Netting Time to Maturity<= 1 Year Risk WeightRisk Weight 100% Add-on %Add-on 10% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives Credit 
DerivativesQualified Contracts Subject to / Not Subject to NettingContracts Not Subject to 
Netting Time to Maturity<= 1 Year  Risk WeightRisk Weight 150% Add-on %Add-on 10% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives Credit 
DerivativesQualified Contracts Subject to / Not Subject to NettingContracts Not Subject to 
Netting Time to Maturity1 < Years <= 5 Risk WeightRisk Weight 0% Add-on %Add-on 12% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives Credit 
DerivativesQualified Contracts Subject to / Not Subject to NettingContracts Not Subject to 
Netting Time to Maturity1 < Years <= 5 Risk WeightRisk Weight 10% Add-on %Add-on 12% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives Credit 
DerivativesQualified Contracts Subject to / Not Subject to NettingContracts Not Subject to 
Netting Time to Maturity1 < Years <= 5 Risk WeightRisk Weight 20% Add-on %Add-on 12% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives Credit 
DerivativesQualified Contracts Subject to / Not Subject to NettingContracts Not Subject to 
Netting Time to Maturity1 < Years <= 5 Risk WeightRisk Weight 50% Add-on %Add-on 12% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives  Credit 
DerivativesQualified Contracts Subject to / Not Subject to NettingContracts Not Subject to 
Netting Time to Maturity1 < Years <= 5 Risk WeightRisk Weight 100% Add-on %Add-on 12% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives Credit 
DerivativesQualified Contracts Subject to / Not Subject to NettingContracts Not Subject to 
Netting Time to Maturity1 < Years <= 5 Risk WeightRisk Weight 150% Add-on %Add-on 12% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives Credit 
DerivativesQualified Contracts Subject to / Not Subject to NettingContracts Not Subject to 
Netting Time to Maturity> 5 Years Risk WeightRisk Weight 0% Add-on %Add-on 15% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives Credit 
DerivativesQualified Contracts Subject to / Not Subject to NettingContracts Not Subject to 
Netting Time to Maturity> 5 Years Risk WeightRisk Weight 10% Add-on %Add-on 15% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 



MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives Credit 
DerivativesQualified Contracts Subject to / Not Subject to NettingContracts Not Subject to 
Netting Time to Maturity> 5 Years Risk WeightRisk Weight 20% Add-on %Add-on 15% 
CreditRiskCategoryCounterparty Credit Risk  Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives Credit 
DerivativesQualified Contracts Subject to / Not Subject to NettingContracts Not Subject to 
Netting Time to Maturity> 5 Years Risk WeightRisk Weight 50% Add-on %Add-on 15% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives Credit 
DerivativesQualified Contracts Subject to / Not Subject to NettingContracts Not Subject to 
Netting Time to Maturity> 5 Years Risk WeightRisk Weight 100% Add-on %Add-on 15% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives Credit 
DerivativesQualified Contracts Subject to / Not Subject to NettingContracts Not Subject to 
Netting Time to Maturity> 5 Years Risk WeightRisk Weight 150% Add-on %Add-on 15% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives Credit 
DerivativesNon-qualified Contracts Subject to / Not Subject to NettingContracts Not Subject 
to Netting Time to Maturity<= 1 Year Risk WeightRisk Weight 0% Add-on %Add-on 10% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives Credit 
DerivativesNon-qualified Contracts Subject to / Not Subject to NettingContracts Not Subject 
to Netting Time to Maturity<= 1 Year Risk WeightRisk Weight 10%  Add-on %Add-on 10% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives Credit 
DerivativesNon-qualified Contracts Subject to / Not Subject to NettingContracts Not Subject 
to Netting Time to Maturity<= 1 Year Risk WeightRisk Weight 20% Add-on %Add-on 10% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives Credit 
DerivativesNon-qualified Contracts Subject to / Not Subject to NettingContracts Not Subject 
to Netting Time to Maturity<= 1 Year Risk WeightRisk Weight 50% Add-on %Add-on 10% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives Credit 
DerivativesNon-qualified Contracts Subject to / Not Subject to NettingContracts Not Subject 
to Netting Time to Maturity<= 1 Year Risk WeightRisk Weight 100% Add-on %Add-on 10% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives Credit 
DerivativesNon-qualified Contracts Subject to / Not Subject to NettingContracts Not Subject 
to Netting Time to Maturity<= 1 Year Risk WeightRisk Weight 150% Add-on %Add-on 10% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives Credit 
DerivativesNon-qualified  Contracts Subject to / Not Subject to NettingContracts Not Subject 
to Netting Time to Maturity1 < Years <= 5 Risk WeightRisk Weight 0% Add-on %Add-on 12% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives Credit 
DerivativesNon-qualified Contracts Subject to / Not Subject to NettingContracts Not Subject 
to Netting Time to Maturity1 < Years <= 5 Risk WeightRisk Weight 10% Add-on %Add-on 12% 



CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives Credit 
DerivativesNon-qualified Contracts Subject to / Not Subject to NettingContracts Not Subject 
to Netting Time to Maturity1 < Years <= 5 Risk WeightRisk Weight 20% Add-on %Add-on 12% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives Credit 
DerivativesNon-qualified Contracts Subject to / Not Subject to NettingContracts Not Subject 
to Netting Time to Maturity1 < Years <= 5 Risk WeightRisk Weight 50% Add-on %Add-on 12% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives Credit 
DerivativesNon-qualified Contracts Subject to / Not Subject to NettingContracts Not Subject 
to Netting Time to Maturity1 < Years <= 5 Risk WeightRisk Weight 100% Add-on %Add-on 
12% CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs  OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives Credit 
DerivativesNon-qualified Contracts Subject to / Not Subject to NettingContracts Not Subject 
to Netting Time to Maturity1 < Years <= 5 Risk WeightRisk Weight 150% Add-on %Add-on 
12% CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives Credit 
DerivativesNon-qualified Contracts Subject to / Not Subject to NettingContracts Not Subject 
to Netting Time to Maturity> 5 Years Risk WeightRisk Weight 0% Add-on %Add-on 15% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives Credit 
DerivativesNon-qualified Contracts Subject to / Not Subject to NettingContracts Not Subject 
to Netting Time to Maturity> 5 Years Risk WeightRisk Weight 10% Add-on %Add-on 15% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives Credit 
DerivativesNon-qualified Contracts Subject to / Not Subject to NettingContracts Not Subject 
to Netting Time to Maturity> 5 Years Risk WeightRisk Weight 20% Add-on %Add-on 15% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives Credit 
DerivativesNon-qualified Contracts Subject to / Not Subject to NettingContracts Not Subject 
to Netting Time to Maturity> 5 Years Risk WeightRisk Weight 50% Add-on %Add-on 15%  
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives Credit 
DerivativesNon-qualified Contracts Subject to / Not Subject to NettingContracts Not Subject 
to Netting Time to Maturity> 5 Years Risk WeightRisk Weight 100% Add-on %Add-on 15% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives Credit 
DerivativesNon-qualified Contracts Subject to / Not Subject to NettingContracts Not Subject 
to Netting Time to Maturity> 5 Years Risk WeightRisk Weight 150% Add-on %Add-on 15% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs Contracts Subject to / Not Subject to 
NettingContracts Not Subject to Netting CreditRiskCategoryCounterparty Credit Risk 
Counterparty Credit RiskSecurities Financing Transactions (SFTs) Credit Conversion 
FactorCredit Conversion Factor 100% Risk WeightRisk Weight 0% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskSecurities Financing 
Transactions (SFTs) Credit Conversion FactorCredit Conversion Factor 100% Risk 



WeightRisk Weight 10% CreditRiskCategoryCounterparty Credit Risk Counterparty Credit 
RiskSecurities Financing Transactions (SFTs) Credit Conversion FactorCredit Conversion 
Factor 100% Risk WeightRisk Weight 20% CreditRiskCategoryCounterparty Credit Risk 
Counterparty Credit RiskSecurities Financing Transactions (SFTs)  Credit Conversion 
FactorCredit Conversion Factor 100% Risk WeightRisk Weight 50% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskSecurities Financing 
Transactions (SFTs) Credit Conversion FactorCredit Conversion Factor 100% Risk 
WeightRisk Weight 100% CreditRiskCategoryCounterparty Credit Risk Counterparty Credit 
RiskSecurities Financing Transactions (SFTs) Credit Conversion FactorCredit Conversion 
Factor 100% Risk WeightRisk Weight 150% CreditRiskCategoryCounterparty Credit Risk 
Counterparty Credit RiskSecurities Financing Transactions (SFTs) 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeInterest Rate Contracts 
Contracts Subject to / Not Subject to NettingContracts Not Subject to Netting Time to 
Maturity<= 1 Year Risk WeightRisk Weight 0% Add-on %Add-on 0% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeInterest Rate Contracts 
Contracts Subject to / Not Subject to NettingContracts Not Subject to Netting Time to 
Maturity<= 1 Year Risk WeightRisk Weight 10% Add-on %Add-on 0% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeInterest Rate Contracts 
Contracts Subject to / Not Subject to NettingContracts Not Subject to Netting Time to 
Maturity<= 1 Year Risk WeightRisk Weight 20% Add-on %Add-on 0% 
CreditRiskCategoryCounterparty Credit Risk  Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeInterest Rate Contracts 
Contracts Subject to / Not Subject to NettingContracts Not Subject to Netting Time to 
Maturity<= 1 Year Risk WeightRisk Weight 50% Add-on %Add-on 0% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeInterest Rate Contracts 
Contracts Subject to / Not Subject to NettingContracts Not Subject to Netting Time to 
Maturity<= 1 Year Risk WeightRisk Weight 100% Add-on %Add-on 0% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeInterest Rate Contracts 
Contracts Subject to / Not Subject to NettingContracts Not Subject to Netting Time to 
Maturity<= 1 Year Risk WeightRisk Weight 150% Add-on %Add-on 0% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeInterest Rate Contracts 
Contracts Subject to / Not Subject to NettingContracts Not Subject to Netting Time to 
Maturity1 < Years <= 5 Risk WeightRisk Weight 0% Add-on %Add-on 0.5% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeInterest Rate Contracts 
Contracts Subject to / Not Subject to NettingContracts Not Subject to Netting Time to 
Maturity1 < Years <= 5 Risk WeightRisk Weight 10% Add-on %Add-on 0.5% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs  OTC Item TypeInterest Rate Contracts 
Contracts Subject to / Not Subject to NettingContracts Not Subject to Netting Time to 
Maturity1 < Years <= 5 Risk WeightRisk Weight 20% Add-on %Add-on 0.5% 



CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeInterest Rate Contracts 
Contracts Subject to / Not Subject to NettingContracts Not Subject to Netting Time to 
Maturity1 < Years <= 5 Risk WeightRisk Weight 50% Add-on %Add-on 0.5% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeInterest Rate Contracts 
Contracts Subject to / Not Subject to NettingContracts Not Subject to Netting Time to 
Maturity1 < Years <= 5 Risk WeightRisk Weight 100% Add-on %Add-on 0.5% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeInterest Rate Contracts 
Contracts Subject to / Not Subject to NettingContracts Not Subject to Netting Time to 
Maturity1 < Years <= 5 Risk WeightRisk Weight 150% Add-on %Add-on 0.5% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeInterest Rate Contracts 
Contracts Subject to / Not Subject to NettingContracts Not Subject to Netting Time to 
Maturity> 5 Years Risk WeightRisk Weight 0% Add-on %Add-on 0.5% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeInterest Rate Contracts 
Contracts Subject to / Not Subject to NettingContracts Not Subject to Netting  Time to 
Maturity> 5 Years Risk WeightRisk Weight 10% Add-on %Add-on 0.5% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeInterest Rate Contracts 
Contracts Subject to / Not Subject to NettingContracts Not Subject to Netting Time to 
Maturity> 5 Years Risk WeightRisk Weight 20% Add-on %Add-on 0.5% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeInterest Rate Contracts 
Contracts Subject to / Not Subject to NettingContracts Not Subject to Netting Time to 
Maturity> 5 Years Risk WeightRisk Weight 50% Add-on %Add-on 0.5% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeInterest Rate Contracts 
Contracts Subject to / Not Subject to NettingContracts Not Subject to Netting Time to 
Maturity> 5 Years Risk WeightRisk Weight 100% Add-on %Add-on 0.5% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeInterest Rate Contracts 
Contracts Subject to / Not Subject to NettingContracts Not Subject to Netting Time to 
Maturity> 5 Years Risk WeightRisk Weight 150% Add-on %Add-on 0.5% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeForeign Exchange Contracts 
& Gold Contracts Subject to / Not Subject to NettingContracts Not Subject to Netting Time to 
Maturity<= 1 Year Risk WeightRisk Weight 0%  Add-on %Add-on 1% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeForeign Exchange Contracts 
& Gold Contracts Subject to / Not Subject to NettingContracts Not Subject to Netting Time to 
Maturity<= 1 Year Risk WeightRisk Weight 10% Add-on %Add-on 1% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeForeign Exchange Contracts 
& Gold Contracts Subject to / Not Subject to NettingContracts Not Subject to Netting Time to 



Maturity<= 1 Year Risk WeightRisk Weight 20% Add-on %Add-on 1% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeForeign Exchange Contracts 
& Gold Contracts Subject to / Not Subject to NettingContracts Not Subject to Netting Time to 
Maturity<= 1 Year Risk WeightRisk Weight 50% Add-on %Add-on 1% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeForeign Exchange Contracts 
& Gold Contracts Subject to / Not Subject to NettingContracts Not Subject to Netting Time to 
Maturity<= 1 Year Risk WeightRisk Weight 100% Add-on %Add-on 1% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeForeign Exchange Contracts 
& Gold Contracts Subject to / Not Subject to NettingContracts Not Subject to Netting Time to 
Maturity<= 1 Year Risk WeightRisk Weight 150% Add-on %Add-on 1%  
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeForeign Exchange Contracts 
& Gold Contracts Subject to / Not Subject to NettingContracts Not Subject to Netting Time to 
Maturity1 < Years <= 5 Risk WeightRisk Weight 0% Add-on %Add-on 5% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeForeign Exchange Contracts 
& Gold Contracts Subject to / Not Subject to NettingContracts Not Subject to Netting Time to 
Maturity1 < Years <= 5 Risk WeightRisk Weight 10% Add-on %Add-on 5% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeForeign Exchange Contracts 
& Gold Contracts Subject to / Not Subject to NettingContracts Not Subject to Netting Time to 
Maturity1 < Years <= 5 Risk WeightRisk Weight 20% Add-on %Add-on 5% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeForeign Exchange Contracts 
& Gold Contracts Subject to / Not Subject to NettingContracts Not Subject to Netting Time to 
Maturity1 < Years <= 5 Risk WeightRisk Weight 50% Add-on %Add-on 5% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeForeign Exchange Contracts 
& Gold Contracts Subject to / Not Subject to NettingContracts Not Subject to Netting Time to 
Maturity1 < Years <= 5 Risk WeightRisk Weight 100% Add-on %Add-on 5% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs  OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeForeign Exchange Contracts 
& Gold Contracts Subject to / Not Subject to NettingContracts Not Subject to Netting Time to 
Maturity1 < Years <= 5 Risk WeightRisk Weight 150% Add-on %Add-on 5% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeForeign Exchange Contracts 
& Gold Contracts Subject to / Not Subject to NettingContracts Not Subject to Netting Time to 
Maturity> 5 Years Risk WeightRisk Weight 0% Add-on %Add-on 7.5% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeForeign Exchange Contracts 
& Gold Contracts Subject to / Not Subject to NettingContracts Not Subject to Netting Time to 
Maturity> 5 Years Risk WeightRisk Weight 10% Add-on %Add-on 7.5% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeForeign Exchange Contracts 



& Gold Contracts Subject to / Not Subject to NettingContracts Not Subject to Netting Time to 
Maturity> 5 Years Risk WeightRisk Weight 20% Add-on %Add-on 7.5% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeForeign Exchange Contracts 
& Gold Contracts Subject to / Not Subject to NettingContracts Not Subject to Netting Time to 
Maturity> 5 Years Risk WeightRisk Weight 50% Add-on %Add-on 7.5% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeForeign Exchange Contracts 
& Gold  Contracts Subject to / Not Subject to NettingContracts Not Subject to Netting Time to 
Maturity> 5 Years Risk WeightRisk Weight 100% Add-on %Add-on 7.5% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeForeign Exchange Contracts 
& Gold Contracts Subject to / Not Subject to NettingContracts Not Subject to Netting Time to 
Maturity> 5 Years Risk WeightRisk Weight 150% Add-on %Add-on 7.5% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeEquity Contracts Contracts 
Subject to / Not Subject to NettingContracts Not Subject to Netting Time to Maturity<= 1 Year 
Risk WeightRisk Weight 0% Add-on %Add-on 6% CreditRiskCategoryCounterparty Credit 
Risk Counterparty Credit RiskOTCs OTCs MethodologyCurrent Exposure Method for OTCs 
OTC Item TypeEquity Contracts Contracts Subject to / Not Subject to NettingContracts Not 
Subject to Netting Time to Maturity<= 1 Year Risk WeightRisk Weight 10% Add-on %Add-on 
6% CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeEquity Contracts Contracts 
Subject to / Not Subject to NettingContracts Not Subject to Netting Time to Maturity<= 1 Year 
Risk WeightRisk Weight 20% Add-on %Add-on 6% CreditRiskCategoryCounterparty Credit 
Risk Counterparty Credit RiskOTCs OTCs MethodologyCurrent Exposure Method for OTCs 
OTC Item TypeEquity Contracts Contracts Subject to / Not Subject to NettingContracts Not 
Subject to Netting Time to Maturity<= 1 Year  Risk WeightRisk Weight 50% Add-on %Add-on 
6% CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeEquity Contracts Contracts 
Subject to / Not Subject to NettingContracts Not Subject to Netting Time to Maturity<= 1 Year 
Risk WeightRisk Weight 100% Add-on %Add-on 6% CreditRiskCategoryCounterparty Credit 
Risk Counterparty Credit RiskOTCs OTCs MethodologyCurrent Exposure Method for OTCs 
OTC Item TypeEquity Contracts Contracts Subject to / Not Subject to NettingContracts Not 
Subject to Netting Time to Maturity<= 1 Year Risk WeightRisk Weight 150% Add-on %Add-on 
6% CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeEquity Contracts Contracts 
Subject to / Not Subject to NettingContracts Not Subject to Netting Time to Maturity1 < Years 
<= 5 Risk WeightRisk Weight 0% Add-on %Add-on 8% CreditRiskCategoryCounterparty 
Credit Risk Counterparty Credit RiskOTCs OTCs MethodologyCurrent Exposure Method for 
OTCs OTC Item TypeEquity Contracts Contracts Subject to / Not Subject to NettingContracts 
Not Subject to Netting Time to Maturity1 < Years <= 5 Risk WeightRisk Weight 10% Add-on 
%Add-on 8% CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs 
OTCs MethodologyCurrent Exposure Method for OTCs OTC Item TypeEquity Contracts 
Contracts Subject to / Not Subject to NettingContracts Not Subject to Netting Time to 
Maturity1 < Years <= 5 Risk WeightRisk Weight 20% Add-on %Add-on 8%  
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 



MethodologyCurrent Exposure Method for OTCs OTC Item TypeEquity Contracts Contracts 
Subject to / Not Subject to NettingContracts Not Subject to Netting Time to Maturity1 < Years 
<= 5 Risk WeightRisk Weight 50% Add-on %Add-on 8% CreditRiskCategoryCounterparty 
Credit Risk Counterparty Credit RiskOTCs OTCs MethodologyCurrent Exposure Method for 
OTCs OTC Item TypeEquity Contracts Contracts Subject to / Not Subject to NettingContracts 
Not Subject to Netting Time to Maturity1 < Years <= 5 Risk WeightRisk Weight 100% Add-on 
%Add-on 8% CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs 
OTCs MethodologyCurrent Exposure Method for OTCs OTC Item TypeEquity Contracts 
Contracts Subject to / Not Subject to NettingContracts Not Subject to Netting Time to 
Maturity1 < Years <= 5 Risk WeightRisk Weight 150% Add-on %Add-on 8% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeEquity Contracts Contracts 
Subject to / Not Subject to NettingContracts Not Subject to Netting Time to Maturity> 5 Years 
Risk WeightRisk Weight 0% Add-on %Add-on 10% CreditRiskCategoryCounterparty Credit 
Risk Counterparty Credit RiskOTCs OTCs MethodologyCurrent Exposure Method for OTCs 
OTC Item TypeEquity Contracts Contracts Subject to / Not Subject to NettingContracts Not 
Subject to Netting Time to Maturity> 5 Years Risk WeightRisk Weight 10% Add-on %Add-on 
10% CreditRiskCategoryCounterparty Credit Risk  Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeEquity Contracts Contracts 
Subject to / Not Subject to NettingContracts Not Subject to Netting Time to Maturity> 5 Years 
Risk WeightRisk Weight 20% Add-on %Add-on 10% CreditRiskCategoryCounterparty Credit 
Risk Counterparty Credit RiskOTCs OTCs MethodologyCurrent Exposure Method for OTCs 
OTC Item TypeEquity Contracts Contracts Subject to / Not Subject to NettingContracts Not 
Subject to Netting Time to Maturity> 5 Years Risk WeightRisk Weight 50% Add-on %Add-on 
10% CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeEquity Contracts Contracts 
Subject to / Not Subject to NettingContracts Not Subject to Netting Time to Maturity> 5 Years 
Risk WeightRisk Weight 100% Add-on %Add-on 10% CreditRiskCategoryCounterparty Credit 
Risk Counterparty Credit RiskOTCs OTCs MethodologyCurrent Exposure Method for OTCs 
OTC Item TypeEquity Contracts Contracts Subject to / Not Subject to NettingContracts Not 
Subject to Netting Time to Maturity> 5 Years Risk WeightRisk Weight 150% Add-on %Add-on 
10% CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypePrecious Metal Contracts 
Contracts Subject to / Not Subject to NettingContracts Not Subject to Netting Time to 
Maturity<= 1 Year Risk WeightRisk Weight 0% Add-on %Add-on 7% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs  OTC Item TypePrecious Metal Contracts 
Contracts Subject to / Not Subject to NettingContracts Not Subject to Netting Time to 
Maturity<= 1 Year Risk WeightRisk Weight 10% Add-on %Add-on 7% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypePrecious Metal Contracts 
Contracts Subject to / Not Subject to NettingContracts Not Subject to Netting Time to 
Maturity<= 1 Year Risk WeightRisk Weight 20% Add-on %Add-on 7% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypePrecious Metal Contracts 
Contracts Subject to / Not Subject to NettingContracts Not Subject to Netting Time to 
Maturity<= 1 Year Risk WeightRisk Weight 50% Add-on %Add-on 7% 



CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypePrecious Metal Contracts 
Contracts Subject to / Not Subject to NettingContracts Not Subject to Netting Time to 
Maturity<= 1 Year Risk WeightRisk Weight 100% Add-on %Add-on 7% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypePrecious Metal Contracts 
Contracts Subject to / Not Subject to NettingContracts Not Subject to Netting Time to 
Maturity<= 1 Year Risk WeightRisk Weight 150% Add-on %Add-on 7% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypePrecious Metal Contracts 
Contracts Subject to / Not Subject to NettingContracts Not Subject to Netting  Time to 
Maturity1 < Years <= 5 Risk WeightRisk Weight 0% Add-on %Add-on 7% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypePrecious Metal Contracts 
Contracts Subject to / Not Subject to NettingContracts Not Subject to Netting Time to 
Maturity1 < Years <= 5 Risk WeightRisk Weight 10% Add-on %Add-on 7% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypePrecious Metal Contracts 
Contracts Subject to / Not Subject to NettingContracts Not Subject to Netting Time to 
Maturity1 < Years <= 5 Risk WeightRisk Weight 20% Add-on %Add-on 7% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypePrecious Metal Contracts 
Contracts Subject to / Not Subject to NettingContracts Not Subject to Netting Time to 
Maturity1 < Years <= 5 Risk WeightRisk Weight 50% Add-on %Add-on 7% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypePrecious Metal Contracts 
Contracts Subject to / Not Subject to NettingContracts Not Subject to Netting Time to 
Maturity1 < Years <= 5 Risk WeightRisk Weight 100% Add-on %Add-on 7% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypePrecious Metal Contracts 
Contracts Subject to / Not Subject to NettingContracts Not Subject to Netting Time to 
Maturity1 < Years <= 5 Risk WeightRisk Weight 150%  Add-on %Add-on 7% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypePrecious Metal Contracts 
Contracts Subject to / Not Subject to NettingContracts Not Subject to Netting Time to 
Maturity> 5 Years Risk WeightRisk Weight 0% Add-on %Add-on 8% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypePrecious Metal Contracts 
Contracts Subject to / Not Subject to NettingContracts Not Subject to Netting Time to 
Maturity> 5 Years Risk WeightRisk Weight 10% Add-on %Add-on 8% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypePrecious Metal Contracts 
Contracts Subject to / Not Subject to NettingContracts Not Subject to Netting Time to 
Maturity> 5 Years Risk WeightRisk Weight 20% Add-on %Add-on 8% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypePrecious Metal Contracts 
Contracts Subject to / Not Subject to NettingContracts Not Subject to Netting Time to 



Maturity> 5 Years Risk WeightRisk Weight 50% Add-on %Add-on 8% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypePrecious Metal Contracts 
Contracts Subject to / Not Subject to NettingContracts Not Subject to Netting Time to 
Maturity> 5 Years Risk WeightRisk Weight 100% Add-on %Add-on 8%  
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypePrecious Metal Contracts 
Contracts Subject to / Not Subject to NettingContracts Not Subject to Netting Time to 
Maturity> 5 Years Risk WeightRisk Weight 150% Add-on %Add-on 8% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeOther Commodities 
Contracts Contracts Subject to / Not Subject to NettingContracts Not Subject to Netting Time 
to Maturity<= 1 Year Risk WeightRisk Weight 0% Add-on %Add-on 10% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeOther Commodities 
Contracts Contracts Subject to / Not Subject to NettingContracts Not Subject to Netting Time 
to Maturity<= 1 Year Risk WeightRisk Weight 10% Add-on %Add-on 10% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeOther Commodities 
Contracts Contracts Subject to / Not Subject to NettingContracts Not Subject to Netting Time 
to Maturity<= 1 Year Risk WeightRisk Weight 20% Add-on %Add-on 10% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeOther Commodities 
Contracts Contracts Subject to / Not Subject to NettingContracts Not Subject to Netting Time 
to Maturity<= 1 Year Risk WeightRisk Weight 50% Add-on %Add-on 10% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs  OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeOther Commodities 
Contracts Contracts Subject to / Not Subject to NettingContracts Not Subject to Netting Time 
to Maturity<= 1 Year Risk WeightRisk Weight 100% Add-on %Add-on 10% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeOther Commodities 
Contracts Contracts Subject to / Not Subject to NettingContracts Not Subject to Netting Time 
to Maturity<= 1 Year Risk WeightRisk Weight 150% Add-on %Add-on 10% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeOther Commodities 
Contracts Contracts Subject to / Not Subject to NettingContracts Not Subject to Netting Time 
to Maturity1 < Years <= 5 Risk WeightRisk Weight 0% Add-on %Add-on 12% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeOther Commodities 
Contracts Contracts Subject to / Not Subject to NettingContracts Not Subject to Netting Time 
to Maturity1 < Years <= 5 Risk WeightRisk Weight 10% Add-on %Add-on 12% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeOther Commodities 
Contracts Contracts Subject to / Not Subject to NettingContracts Not Subject to Netting Time 
to Maturity1 < Years <= 5 Risk WeightRisk Weight 20% Add-on %Add-on 12% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeOther Commodities 



Contracts  Contracts Subject to / Not Subject to NettingContracts Not Subject to Netting Time 
to Maturity1 < Years <= 5 Risk WeightRisk Weight 50% Add-on %Add-on 12% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeOther Commodities 
Contracts Contracts Subject to / Not Subject to NettingContracts Not Subject to Netting Time 
to Maturity1 < Years <= 5 Risk WeightRisk Weight 100% Add-on %Add-on 12% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeOther Commodities 
Contracts Contracts Subject to / Not Subject to NettingContracts Not Subject to Netting Time 
to Maturity1 < Years <= 5 Risk WeightRisk Weight 150% Add-on %Add-on 12% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeOther Commodities 
Contracts Contracts Subject to / Not Subject to NettingContracts Not Subject to Netting Time 
to Maturity> 5 Years Risk WeightRisk Weight 0% Add-on %Add-on 15% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeOther Commodities 
Contracts Contracts Subject to / Not Subject to NettingContracts Not Subject to Netting Time 
to Maturity> 5 Years Risk WeightRisk Weight 10% Add-on %Add-on 15% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeOther Commodities 
Contracts Contracts Subject to / Not Subject to NettingContracts Not Subject to Netting Time 
to Maturity> 5 Years  Risk WeightRisk Weight 20% Add-on %Add-on 15% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeOther Commodities 
Contracts Contracts Subject to / Not Subject to NettingContracts Not Subject to Netting Time 
to Maturity> 5 Years Risk WeightRisk Weight 50% Add-on %Add-on 15% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeOther Commodities 
Contracts Contracts Subject to / Not Subject to NettingContracts Not Subject to Netting Time 
to Maturity> 5 Years Risk WeightRisk Weight 100% Add-on %Add-on 15% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeOther Commodities 
Contracts Contracts Subject to / Not Subject to NettingContracts Not Subject to Netting Time 
to Maturity> 5 Years Risk WeightRisk Weight 150% Add-on %Add-on 15% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives Credit 
DerivativesQualified Contracts Subject to / Not Subject to NettingContracts Not Subject to 
Netting Time to Maturity<= 1 Year Risk WeightRisk Weight 0% Add-on %Add-on 10% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives Credit 
DerivativesQualified Contracts Subject to / Not Subject to NettingContracts Not Subject to 
Netting Time to Maturity<= 1 Year  Risk WeightRisk Weight 10% Add-on %Add-on 10% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives Credit 
DerivativesQualified Contracts Subject to / Not Subject to NettingContracts Not Subject to 
Netting Time to Maturity<= 1 Year Risk WeightRisk Weight 20% Add-on %Add-on 10% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 



MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives Credit 
DerivativesQualified Contracts Subject to / Not Subject to NettingContracts Not Subject to 
Netting Time to Maturity<= 1 Year Risk WeightRisk Weight 50% Add-on %Add-on 10% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives Credit 
DerivativesQualified Contracts Subject to / Not Subject to NettingContracts Not Subject to 
Netting Time to Maturity<= 1 Year Risk WeightRisk Weight 100% Add-on %Add-on 10% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives Credit 
DerivativesQualified Contracts Subject to / Not Subject to NettingContracts Not Subject to 
Netting Time to Maturity<= 1 Year Risk WeightRisk Weight 150% Add-on %Add-on 10% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives  Credit 
DerivativesQualified Contracts Subject to / Not Subject to NettingContracts Not Subject to 
Netting Time to Maturity1 < Years <= 5 Risk WeightRisk Weight 0% Add-on %Add-on 12% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives Credit 
DerivativesQualified Contracts Subject to / Not Subject to NettingContracts Not Subject to 
Netting Time to Maturity1 < Years <= 5 Risk WeightRisk Weight 10% Add-on %Add-on 12% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives Credit 
DerivativesQualified Contracts Subject to / Not Subject to NettingContracts Not Subject to 
Netting Time to Maturity1 < Years <= 5 Risk WeightRisk Weight 20% Add-on %Add-on 12% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives Credit 
DerivativesQualified Contracts Subject to / Not Subject to NettingContracts Not Subject to 
Netting Time to Maturity1 < Years <= 5 Risk WeightRisk Weight 50% Add-on %Add-on 12% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives Credit 
DerivativesQualified Contracts Subject to / Not Subject to NettingContracts Not Subject to 
Netting Time to Maturity1 < Years <= 5 Risk WeightRisk Weight 100% Add-on %Add-on 12% 
CreditRiskCategoryCounterparty Credit Risk  Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives Credit 
DerivativesQualified Contracts Subject to / Not Subject to NettingContracts Not Subject to 
Netting Time to Maturity1 < Years <= 5 Risk WeightRisk Weight 150% Add-on %Add-on 12% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives Credit 
DerivativesQualified Contracts Subject to / Not Subject to NettingContracts Not Subject to 
Netting Time to Maturity> 5 Years Risk WeightRisk Weight 0% Add-on %Add-on 15% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives Credit 
DerivativesQualified Contracts Subject to / Not Subject to NettingContracts Not Subject to 
Netting Time to Maturity> 5 Years Risk WeightRisk Weight 10% Add-on %Add-on 15% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives Credit 
DerivativesQualified Contracts Subject to / Not Subject to NettingContracts Not Subject to 
Netting Time to Maturity> 5 Years Risk WeightRisk Weight 20% Add-on %Add-on 15% 



CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives Credit 
DerivativesQualified Contracts Subject to / Not Subject to NettingContracts Not Subject to 
Netting Time to Maturity> 5 Years Risk WeightRisk Weight 50%  Add-on %Add-on 15% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives Credit 
DerivativesQualified Contracts Subject to / Not Subject to NettingContracts Not Subject to 
Netting Time to Maturity> 5 Years Risk WeightRisk Weight 100% Add-on %Add-on 15% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives Credit 
DerivativesQualified Contracts Subject to / Not Subject to NettingContracts Not Subject to 
Netting Time to Maturity> 5 Years Risk WeightRisk Weight 150% Add-on %Add-on 15% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives Credit 
DerivativesNon-qualified Contracts Subject to / Not Subject to NettingContracts Not Subject 
to Netting Time to Maturity<= 1 Year Risk WeightRisk Weight 0% Add-on %Add-on 10% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives Credit 
DerivativesNon-qualified Contracts Subject to / Not Subject to NettingContracts Not Subject 
to Netting Time to Maturity<= 1 Year Risk WeightRisk Weight 10% Add-on %Add-on 10% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives Credit 
DerivativesNon-qualified  Contracts Subject to / Not Subject to NettingContracts Not Subject 
to Netting Time to Maturity<= 1 Year Risk WeightRisk Weight 20% Add-on %Add-on 10% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives Credit 
DerivativesNon-qualified Contracts Subject to / Not Subject to NettingContracts Not Subject 
to Netting Time to Maturity<= 1 Year Risk WeightRisk Weight 50% Add-on %Add-on 10% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives Credit 
DerivativesNon-qualified Contracts Subject to / Not Subject to NettingContracts Not Subject 
to Netting Time to Maturity<= 1 Year Risk WeightRisk Weight 100% Add-on %Add-on 10% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives Credit 
DerivativesNon-qualified Contracts Subject to / Not Subject to NettingContracts Not Subject 
to Netting Time to Maturity<= 1 Year Risk WeightRisk Weight 150% Add-on %Add-on 10% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives Credit 
DerivativesNon-qualified Contracts Subject to / Not Subject to NettingContracts Not Subject 
to Netting Time to Maturity1 < Years <= 5 Risk WeightRisk Weight 0% Add-on %Add-on 12% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs  OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives Credit 
DerivativesNon-qualified Contracts Subject to / Not Subject to NettingContracts Not Subject 
to Netting Time to Maturity1 < Years <= 5 Risk WeightRisk Weight 10% Add-on %Add-on 12% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives Credit 
DerivativesNon-qualified Contracts Subject to / Not Subject to NettingContracts Not Subject 



to Netting Time to Maturity1 < Years <= 5 Risk WeightRisk Weight 20% Add-on %Add-on 12% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives Credit 
DerivativesNon-qualified Contracts Subject to / Not Subject to NettingContracts Not Subject 
to Netting Time to Maturity1 < Years <= 5 Risk WeightRisk Weight 50% Add-on %Add-on 12% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives Credit 
DerivativesNon-qualified Contracts Subject to / Not Subject to NettingContracts Not Subject 
to Netting Time to Maturity1 < Years <= 5 Risk WeightRisk Weight 100% Add-on %Add-on 
12% CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives Credit 
DerivativesNon-qualified Contracts Subject to / Not Subject to NettingContracts Not Subject 
to Netting Time to Maturity1 < Years <= 5 Risk WeightRisk Weight 150% Add-on %Add-on 
12%  CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives Credit 
DerivativesNon-qualified Contracts Subject to / Not Subject to NettingContracts Not Subject 
to Netting Time to Maturity> 5 Years Risk WeightRisk Weight 0% Add-on %Add-on 15% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives Credit 
DerivativesNon-qualified Contracts Subject to / Not Subject to NettingContracts Not Subject 
to Netting Time to Maturity> 5 Years Risk WeightRisk Weight 10% Add-on %Add-on 15% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives Credit 
DerivativesNon-qualified Contracts Subject to / Not Subject to NettingContracts Not Subject 
to Netting Time to Maturity> 5 Years Risk WeightRisk Weight 20% Add-on %Add-on 15% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives Credit 
DerivativesNon-qualified Contracts Subject to / Not Subject to NettingContracts Not Subject 
to Netting Time to Maturity> 5 Years Risk WeightRisk Weight 50% Add-on %Add-on 15% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives Credit 
DerivativesNon-qualified Contracts Subject to / Not Subject to NettingContracts Not Subject 
to Netting  Time to Maturity> 5 Years Risk WeightRisk Weight 100% Add-on %Add-on 15% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives Credit 
DerivativesNon-qualified Contracts Subject to / Not Subject to NettingContracts Not Subject 
to Netting Time to Maturity> 5 Years Risk WeightRisk Weight 150% Add-on %Add-on 15% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs Contracts Subject to / Not Subject to 
NettingContracts Not Subject to Netting CreditRiskCategoryCounterparty Credit Risk 
Counterparty Credit RiskOTCs OTCs MethodologyStandardised Method for OTCs Risk 
WeightRisk Weight 0% CreditRiskCategoryCounterparty Credit Risk Counterparty Credit 
RiskOTCs OTCs MethodologyStandardised Method for OTCs Risk WeightRisk Weight 10% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyStandardised Method for OTCs Risk WeightRisk Weight 20% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyStandardised Method for OTCs Risk WeightRisk Weight 50% 



CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyStandardised Method for OTCs Risk WeightRisk Weight 100% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyStandardised Method for OTCs  Risk WeightRisk Weight 150% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyStandardised Method for OTCs CreditRiskCategoryCounterparty Credit Risk 
Counterparty Credit RiskSecurities Financing Transactions (SFTs) CRM 
AdjustmentRedistribution of Net Exposures for  Guarantees and Credit Derivatives Credit 
Conversion FactorCredit Conversion Factor 100% Risk WeightRisk Weight 0% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskSecurities Financing 
Transactions (SFTs) CRM AdjustmentRedistribution of Net Exposures for  Guarantees and 
Credit Derivatives Credit Conversion FactorCredit Conversion Factor 100% Risk WeightRisk 
Weight 10% CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskSecurities 
Financing Transactions (SFTs) CRM AdjustmentRedistribution of Net Exposures for  
Guarantees and Credit Derivatives Credit Conversion FactorCredit Conversion Factor 100% 
Risk WeightRisk Weight 20% CreditRiskCategoryCounterparty Credit Risk Counterparty 
Credit RiskSecurities Financing Transactions (SFTs) CRM AdjustmentRedistribution of Net 
Exposures for  Guarantees and Credit Derivatives Credit Conversion FactorCredit Conversion 
Factor 100% Risk WeightRisk Weight 50% CreditRiskCategoryCounterparty Credit Risk 
Counterparty Credit RiskSecurities Financing Transactions (SFTs) CRM 
AdjustmentRedistribution of Net Exposures for  Guarantees and Credit Derivatives Credit 
Conversion FactorCredit Conversion Factor 100% Risk WeightRisk Weight 100% 
CreditRiskCategoryCounterparty Credit Risk  Counterparty Credit RiskSecurities Financing 
Transactions (SFTs) CRM AdjustmentRedistribution of Net Exposures for  Guarantees and 
Credit Derivatives Credit Conversion FactorCredit Conversion Factor 100% Risk WeightRisk 
Weight 150% CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs 
OTCs MethodologyCurrent Exposure Method for OTCs OTC Item TypeInterest Rate 
Contracts Contracts Subject to / Not Subject to NettingContracts Subject to Netting Time to 
Maturity<= 1 Year Risk WeightRisk Weight 0% Add-on %Add-on 0% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeInterest Rate Contracts 
Contracts Subject to / Not Subject to NettingContracts Subject to Netting Time to Maturity<= 
1 Year Risk WeightRisk Weight 10% Add-on %Add-on 0% CreditRiskCategoryCounterparty 
Credit Risk Counterparty Credit RiskOTCs OTCs MethodologyCurrent Exposure Method for 
OTCs OTC Item TypeInterest Rate Contracts Contracts Subject to / Not Subject to 
NettingContracts Subject to Netting Time to Maturity<= 1 Year Risk WeightRisk Weight 20% 
Add-on %Add-on 0% CreditRiskCategoryCounterparty Credit Risk Counterparty Credit 
RiskOTCs OTCs MethodologyCurrent Exposure Method for OTCs OTC Item TypeInterest 
Rate Contracts Contracts Subject to / Not Subject to NettingContracts Subject to Netting Time 
to Maturity<= 1 Year Risk WeightRisk Weight 50% Add-on %Add-on 0% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeInterest Rate Contracts  
Contracts Subject to / Not Subject to NettingContracts Subject to Netting Time to Maturity<= 
1 Year Risk WeightRisk Weight 100% Add-on %Add-on 0% CreditRiskCategoryCounterparty 
Credit Risk Counterparty Credit RiskOTCs OTCs MethodologyCurrent Exposure Method for 
OTCs OTC Item TypeInterest Rate Contracts Contracts Subject to / Not Subject to 
NettingContracts Subject to Netting Time to Maturity<= 1 Year Risk WeightRisk Weight 150% 



Add-on %Add-on 0% CreditRiskCategoryCounterparty Credit Risk Counterparty Credit 
RiskOTCs OTCs MethodologyCurrent Exposure Method for OTCs OTC Item TypeInterest 
Rate Contracts Contracts Subject to / Not Subject to NettingContracts Subject to Netting Time 
to Maturity1 < Years <= 5 Risk WeightRisk Weight 0% Add-on %Add-on 0.5% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeInterest Rate Contracts 
Contracts Subject to / Not Subject to NettingContracts Subject to Netting Time to Maturity1 < 
Years <= 5 Risk WeightRisk Weight 10% Add-on %Add-on 0.5% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeInterest Rate Contracts 
Contracts Subject to / Not Subject to NettingContracts Subject to Netting Time to Maturity1 < 
Years <= 5 Risk WeightRisk Weight 20% Add-on %Add-on 0.5% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeInterest Rate Contracts 
Contracts Subject to / Not Subject to NettingContracts Subject to Netting Time to Maturity1 < 
Years <= 5  Risk WeightRisk Weight 50% Add-on %Add-on 0.5% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeInterest Rate Contracts 
Contracts Subject to / Not Subject to NettingContracts Subject to Netting Time to Maturity1 < 
Years <= 5 Risk WeightRisk Weight 100% Add-on %Add-on 0.5% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeInterest Rate Contracts 
Contracts Subject to / Not Subject to NettingContracts Subject to Netting Time to Maturity1 < 
Years <= 5 Risk WeightRisk Weight 150% Add-on %Add-on 0.5% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeInterest Rate Contracts 
Contracts Subject to / Not Subject to NettingContracts Subject to Netting Time to Maturity> 5 
Years Risk WeightRisk Weight 0% Add-on %Add-on 0.5% CreditRiskCategoryCounterparty 
Credit Risk Counterparty Credit RiskOTCs OTCs MethodologyCurrent Exposure Method for 
OTCs OTC Item TypeInterest Rate Contracts Contracts Subject to / Not Subject to 
NettingContracts Subject to Netting Time to Maturity> 5 Years Risk WeightRisk Weight 10% 
Add-on %Add-on 0.5% CreditRiskCategoryCounterparty Credit Risk Counterparty Credit 
RiskOTCs OTCs MethodologyCurrent Exposure Method for OTCs OTC Item TypeInterest 
Rate Contracts Contracts Subject to / Not Subject to NettingContracts Subject to Netting Time 
to Maturity> 5 Years Risk WeightRisk Weight 20% Add-on %Add-on 0.5%  
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeInterest Rate Contracts 
Contracts Subject to / Not Subject to NettingContracts Subject to Netting Time to Maturity> 5 
Years Risk WeightRisk Weight 50% Add-on %Add-on 0.5% CreditRiskCategoryCounterparty 
Credit Risk Counterparty Credit RiskOTCs OTCs MethodologyCurrent Exposure Method for 
OTCs OTC Item TypeInterest Rate Contracts Contracts Subject to / Not Subject to 
NettingContracts Subject to Netting Time to Maturity> 5 Years Risk WeightRisk Weight 100% 
Add-on %Add-on 0.5% CreditRiskCategoryCounterparty Credit Risk Counterparty Credit 
RiskOTCs OTCs MethodologyCurrent Exposure Method for OTCs OTC Item TypeInterest 
Rate Contracts Contracts Subject to / Not Subject to NettingContracts Subject to Netting Time 
to Maturity> 5 Years Risk WeightRisk Weight 150% Add-on %Add-on 0.5% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 



MethodologyCurrent Exposure Method for OTCs OTC Item TypeForeign Exchange Contracts 
& Gold Contracts Subject to / Not Subject to NettingContracts Subject to Netting Time to 
Maturity<= 1 Year Risk WeightRisk Weight 0% Add-on %Add-on 1% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeForeign Exchange Contracts 
& Gold Contracts Subject to / Not Subject to NettingContracts Subject to Netting Time to 
Maturity<= 1 Year Risk WeightRisk Weight 10% Add-on %Add-on 1% 
CreditRiskCategoryCounterparty Credit Risk  Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeForeign Exchange Contracts 
& Gold Contracts Subject to / Not Subject to NettingContracts Subject to Netting Time to 
Maturity<= 1 Year Risk WeightRisk Weight 20% Add-on %Add-on 1% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeForeign Exchange Contracts 
& Gold Contracts Subject to / Not Subject to NettingContracts Subject to Netting Time to 
Maturity<= 1 Year Risk WeightRisk Weight 50% Add-on %Add-on 1% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeForeign Exchange Contracts 
& Gold Contracts Subject to / Not Subject to NettingContracts Subject to Netting Time to 
Maturity<= 1 Year Risk WeightRisk Weight 100% Add-on %Add-on 1% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeForeign Exchange Contracts 
& Gold Contracts Subject to / Not Subject to NettingContracts Subject to Netting Time to 
Maturity<= 1 Year Risk WeightRisk Weight 150% Add-on %Add-on 1% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeForeign Exchange Contracts 
& Gold Contracts Subject to / Not Subject to NettingContracts Subject to Netting Time to 
Maturity1 < Years <= 5 Risk WeightRisk Weight 0% Add-on %Add-on 5% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs  OTC Item TypeForeign Exchange Contracts 
& Gold Contracts Subject to / Not Subject to NettingContracts Subject to Netting Time to 
Maturity1 < Years <= 5 Risk WeightRisk Weight 10% Add-on %Add-on 5% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeForeign Exchange Contracts 
& Gold Contracts Subject to / Not Subject to NettingContracts Subject to Netting Time to 
Maturity1 < Years <= 5 Risk WeightRisk Weight 20% Add-on %Add-on 5% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeForeign Exchange Contracts 
& Gold Contracts Subject to / Not Subject to NettingContracts Subject to Netting Time to 
Maturity1 < Years <= 5 Risk WeightRisk Weight 50% Add-on %Add-on 5% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeForeign Exchange Contracts 
& Gold Contracts Subject to / Not Subject to NettingContracts Subject to Netting Time to 
Maturity1 < Years <= 5 Risk WeightRisk Weight 100% Add-on %Add-on 5% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeForeign Exchange Contracts 
& Gold Contracts Subject to / Not Subject to NettingContracts Subject to Netting Time to 
Maturity1 < Years <= 5 Risk WeightRisk Weight 150% Add-on %Add-on 5% 



CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeForeign Exchange Contracts 
& Gold Contracts Subject to / Not Subject to NettingContracts Subject to Netting  Time to 
Maturity> 5 Years Risk WeightRisk Weight 0% Add-on %Add-on 7.5% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeForeign Exchange Contracts 
& Gold Contracts Subject to / Not Subject to NettingContracts Subject to Netting Time to 
Maturity> 5 Years Risk WeightRisk Weight 10% Add-on %Add-on 7.5% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeForeign Exchange Contracts 
& Gold Contracts Subject to / Not Subject to NettingContracts Subject to Netting Time to 
Maturity> 5 Years Risk WeightRisk Weight 20% Add-on %Add-on 7.5% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeForeign Exchange Contracts 
& Gold Contracts Subject to / Not Subject to NettingContracts Subject to Netting Time to 
Maturity> 5 Years Risk WeightRisk Weight 50% Add-on %Add-on 7.5% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeForeign Exchange Contracts 
& Gold Contracts Subject to / Not Subject to NettingContracts Subject to Netting Time to 
Maturity> 5 Years Risk WeightRisk Weight 100% Add-on %Add-on 7.5% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeForeign Exchange Contracts 
& Gold Contracts Subject to / Not Subject to NettingContracts Subject to Netting Time to 
Maturity> 5 Years Risk WeightRisk Weight 150%  Add-on %Add-on 7.5% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeEquity Contracts Contracts 
Subject to / Not Subject to NettingContracts Subject to Netting Time to Maturity<= 1 Year Risk 
WeightRisk Weight 0% Add-on %Add-on 6% CreditRiskCategoryCounterparty Credit Risk 
Counterparty Credit RiskOTCs OTCs MethodologyCurrent Exposure Method for OTCs OTC 
Item TypeEquity Contracts Contracts Subject to / Not Subject to NettingContracts Subject to 
Netting Time to Maturity<= 1 Year Risk WeightRisk Weight 10% Add-on %Add-on 6% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeEquity Contracts Contracts 
Subject to / Not Subject to NettingContracts Subject to Netting Time to Maturity<= 1 Year Risk 
WeightRisk Weight 20% Add-on %Add-on 6% CreditRiskCategoryCounterparty Credit Risk 
Counterparty Credit RiskOTCs OTCs MethodologyCurrent Exposure Method for OTCs OTC 
Item TypeEquity Contracts Contracts Subject to / Not Subject to NettingContracts Subject to 
Netting Time to Maturity<= 1 Year Risk WeightRisk Weight 50% Add-on %Add-on 6% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeEquity Contracts Contracts 
Subject to / Not Subject to NettingContracts Subject to Netting Time to Maturity<= 1 Year Risk 
WeightRisk Weight 100% Add-on %Add-on 6%  CreditRiskCategoryCounterparty Credit Risk 
Counterparty Credit RiskOTCs OTCs MethodologyCurrent Exposure Method for OTCs OTC 
Item TypeEquity Contracts Contracts Subject to / Not Subject to NettingContracts Subject to 
Netting Time to Maturity<= 1 Year Risk WeightRisk Weight 150% Add-on %Add-on 6% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeEquity Contracts Contracts 



Subject to / Not Subject to NettingContracts Subject to Netting Time to Maturity1 < Years <= 5 
Risk WeightRisk Weight 0% Add-on %Add-on 8% CreditRiskCategoryCounterparty Credit 
Risk Counterparty Credit RiskOTCs OTCs MethodologyCurrent Exposure Method for OTCs 
OTC Item TypeEquity Contracts Contracts Subject to / Not Subject to NettingContracts 
Subject to Netting Time to Maturity1 < Years <= 5 Risk WeightRisk Weight 10% Add-on 
%Add-on 8% CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs 
OTCs MethodologyCurrent Exposure Method for OTCs OTC Item TypeEquity Contracts 
Contracts Subject to / Not Subject to NettingContracts Subject to Netting Time to Maturity1 < 
Years <= 5 Risk WeightRisk Weight 20% Add-on %Add-on 8% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeEquity Contracts Contracts 
Subject to / Not Subject to NettingContracts Subject to Netting Time to Maturity1 < Years <= 5 
Risk WeightRisk Weight 50% Add-on %Add-on 8% CreditRiskCategoryCounterparty Credit 
Risk Counterparty Credit RiskOTCs  OTCs MethodologyCurrent Exposure Method for OTCs 
OTC Item TypeEquity Contracts Contracts Subject to / Not Subject to NettingContracts 
Subject to Netting Time to Maturity1 < Years <= 5 Risk WeightRisk Weight 100% Add-on 
%Add-on 8% CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs 
OTCs MethodologyCurrent Exposure Method for OTCs OTC Item TypeEquity Contracts 
Contracts Subject to / Not Subject to NettingContracts Subject to Netting Time to Maturity1 < 
Years <= 5 Risk WeightRisk Weight 150% Add-on %Add-on 8% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeEquity Contracts Contracts 
Subject to / Not Subject to NettingContracts Subject to Netting Time to Maturity> 5 Years Risk 
WeightRisk Weight 0% Add-on %Add-on 10% CreditRiskCategoryCounterparty Credit Risk 
Counterparty Credit RiskOTCs OTCs MethodologyCurrent Exposure Method for OTCs OTC 
Item TypeEquity Contracts Contracts Subject to / Not Subject to NettingContracts Subject to 
Netting Time to Maturity> 5 Years Risk WeightRisk Weight 10% Add-on %Add-on 10% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeEquity Contracts Contracts 
Subject to / Not Subject to NettingContracts Subject to Netting Time to Maturity> 5 Years Risk 
WeightRisk Weight 20% Add-on %Add-on 10% CreditRiskCategoryCounterparty Credit Risk 
Counterparty Credit RiskOTCs OTCs MethodologyCurrent Exposure Method for OTCs OTC 
Item TypeEquity Contracts  Contracts Subject to / Not Subject to NettingContracts Subject to 
Netting Time to Maturity> 5 Years Risk WeightRisk Weight 50% Add-on %Add-on 10% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeEquity Contracts Contracts 
Subject to / Not Subject to NettingContracts Subject to Netting Time to Maturity> 5 Years Risk 
WeightRisk Weight 100% Add-on %Add-on 10% CreditRiskCategoryCounterparty Credit Risk 
Counterparty Credit RiskOTCs OTCs MethodologyCurrent Exposure Method for OTCs OTC 
Item TypeEquity Contracts Contracts Subject to / Not Subject to NettingContracts Subject to 
Netting Time to Maturity> 5 Years Risk WeightRisk Weight 150% Add-on %Add-on 10% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypePrecious Metal Contracts 
Contracts Subject to / Not Subject to NettingContracts Subject to Netting Time to Maturity<= 
1 Year Risk WeightRisk Weight 0% Add-on %Add-on 7% CreditRiskCategoryCounterparty 
Credit Risk Counterparty Credit RiskOTCs OTCs MethodologyCurrent Exposure Method for 
OTCs OTC Item TypePrecious Metal Contracts Contracts Subject to / Not Subject to 



NettingContracts Subject to Netting Time to Maturity<= 1 Year Risk WeightRisk Weight 10% 
Add-on %Add-on 7% CreditRiskCategoryCounterparty Credit Risk Counterparty Credit 
RiskOTCs OTCs MethodologyCurrent Exposure Method for OTCs OTC Item TypePrecious 
Metal Contracts Contracts Subject to / Not Subject to NettingContracts Subject to Netting 
Time to Maturity<= 1 Year  Risk WeightRisk Weight 20% Add-on %Add-on 7% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypePrecious Metal Contracts 
Contracts Subject to / Not Subject to NettingContracts Subject to Netting Time to Maturity<= 
1 Year Risk WeightRisk Weight 50% Add-on %Add-on 7% CreditRiskCategoryCounterparty 
Credit Risk Counterparty Credit RiskOTCs OTCs MethodologyCurrent Exposure Method for 
OTCs OTC Item TypePrecious Metal Contracts Contracts Subject to / Not Subject to 
NettingContracts Subject to Netting Time to Maturity<= 1 Year Risk WeightRisk Weight 100% 
Add-on %Add-on 7% CreditRiskCategoryCounterparty Credit Risk Counterparty Credit 
RiskOTCs OTCs MethodologyCurrent Exposure Method for OTCs OTC Item TypePrecious 
Metal Contracts Contracts Subject to / Not Subject to NettingContracts Subject to Netting 
Time to Maturity<= 1 Year Risk WeightRisk Weight 150% Add-on %Add-on 7% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypePrecious Metal Contracts 
Contracts Subject to / Not Subject to NettingContracts Subject to Netting Time to Maturity1 < 
Years <= 5 Risk WeightRisk Weight 0% Add-on %Add-on 7% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypePrecious Metal Contracts 
Contracts Subject to / Not Subject to NettingContracts Subject to Netting Time to Maturity1 < 
Years <= 5 Risk WeightRisk Weight 10% Add-on %Add-on 7%  
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypePrecious Metal Contracts 
Contracts Subject to / Not Subject to NettingContracts Subject to Netting Time to Maturity1 < 
Years <= 5 Risk WeightRisk Weight 20% Add-on %Add-on 7% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypePrecious Metal Contracts 
Contracts Subject to / Not Subject to NettingContracts Subject to Netting Time to Maturity1 < 
Years <= 5 Risk WeightRisk Weight 50% Add-on %Add-on 7% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypePrecious Metal Contracts 
Contracts Subject to / Not Subject to NettingContracts Subject to Netting Time to Maturity1 < 
Years <= 5 Risk WeightRisk Weight 100% Add-on %Add-on 7% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypePrecious Metal Contracts 
Contracts Subject to / Not Subject to NettingContracts Subject to Netting Time to Maturity1 < 
Years <= 5 Risk WeightRisk Weight 150% Add-on %Add-on 7% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypePrecious Metal Contracts 
Contracts Subject to / Not Subject to NettingContracts Subject to Netting Time to Maturity> 5 
Years Risk WeightRisk Weight 0% Add-on %Add-on 8% CreditRiskCategoryCounterparty 
Credit Risk  Counterparty Credit RiskOTCs OTCs MethodologyCurrent Exposure Method for 
OTCs OTC Item TypePrecious Metal Contracts Contracts Subject to / Not Subject to 
NettingContracts Subject to Netting Time to Maturity> 5 Years Risk WeightRisk Weight 10% 



Add-on %Add-on 8% CreditRiskCategoryCounterparty Credit Risk Counterparty Credit 
RiskOTCs OTCs MethodologyCurrent Exposure Method for OTCs OTC Item TypePrecious 
Metal Contracts Contracts Subject to / Not Subject to NettingContracts Subject to Netting 
Time to Maturity> 5 Years Risk WeightRisk Weight 20% Add-on %Add-on 8% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypePrecious Metal Contracts 
Contracts Subject to / Not Subject to NettingContracts Subject to Netting Time to Maturity> 5 
Years Risk WeightRisk Weight 50% Add-on %Add-on 8% CreditRiskCategoryCounterparty 
Credit Risk Counterparty Credit RiskOTCs OTCs MethodologyCurrent Exposure Method for 
OTCs OTC Item TypePrecious Metal Contracts Contracts Subject to / Not Subject to 
NettingContracts Subject to Netting Time to Maturity> 5 Years Risk WeightRisk Weight 100% 
Add-on %Add-on 8% CreditRiskCategoryCounterparty Credit Risk Counterparty Credit 
RiskOTCs OTCs MethodologyCurrent Exposure Method for OTCs OTC Item TypePrecious 
Metal Contracts Contracts Subject to / Not Subject to NettingContracts Subject to Netting 
Time to Maturity> 5 Years Risk WeightRisk Weight 150% Add-on %Add-on 8% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs  OTC Item TypeOther Commodities 
Contracts Contracts Subject to / Not Subject to NettingContracts Subject to Netting Time to 
Maturity<= 1 Year Risk WeightRisk Weight 0% Add-on %Add-on 10% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeOther Commodities 
Contracts Contracts Subject to / Not Subject to NettingContracts Subject to Netting Time to 
Maturity<= 1 Year Risk WeightRisk Weight 10% Add-on %Add-on 10% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeOther Commodities 
Contracts Contracts Subject to / Not Subject to NettingContracts Subject to Netting Time to 
Maturity<= 1 Year Risk WeightRisk Weight 20% Add-on %Add-on 10% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeOther Commodities 
Contracts Contracts Subject to / Not Subject to NettingContracts Subject to Netting Time to 
Maturity<= 1 Year Risk WeightRisk Weight 50% Add-on %Add-on 10% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeOther Commodities 
Contracts Contracts Subject to / Not Subject to NettingContracts Subject to Netting Time to 
Maturity<= 1 Year Risk WeightRisk Weight 100% Add-on %Add-on 10% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeOther Commodities 
Contracts Contracts Subject to / Not Subject to NettingContracts Subject to Netting  Time to 
Maturity<= 1 Year Risk WeightRisk Weight 150% Add-on %Add-on 10% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeOther Commodities 
Contracts Contracts Subject to / Not Subject to NettingContracts Subject to Netting Time to 
Maturity1 < Years <= 5 Risk WeightRisk Weight 0% Add-on %Add-on 12% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeOther Commodities 
Contracts Contracts Subject to / Not Subject to NettingContracts Subject to Netting Time to 
Maturity1 < Years <= 5 Risk WeightRisk Weight 10% Add-on %Add-on 12% 



CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeOther Commodities 
Contracts Contracts Subject to / Not Subject to NettingContracts Subject to Netting Time to 
Maturity1 < Years <= 5 Risk WeightRisk Weight 20% Add-on %Add-on 12% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeOther Commodities 
Contracts Contracts Subject to / Not Subject to NettingContracts Subject to Netting Time to 
Maturity1 < Years <= 5 Risk WeightRisk Weight 50% Add-on %Add-on 12% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeOther Commodities 
Contracts Contracts Subject to / Not Subject to NettingContracts Subject to Netting Time to 
Maturity1 < Years <= 5 Risk WeightRisk Weight 100%  Add-on %Add-on 12% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeOther Commodities 
Contracts Contracts Subject to / Not Subject to NettingContracts Subject to Netting Time to 
Maturity1 < Years <= 5 Risk WeightRisk Weight 150% Add-on %Add-on 12% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeOther Commodities 
Contracts Contracts Subject to / Not Subject to NettingContracts Subject to Netting Time to 
Maturity> 5 Years Risk WeightRisk Weight 0% Add-on %Add-on 15% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeOther Commodities 
Contracts Contracts Subject to / Not Subject to NettingContracts Subject to Netting Time to 
Maturity> 5 Years Risk WeightRisk Weight 10% Add-on %Add-on 15% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeOther Commodities 
Contracts Contracts Subject to / Not Subject to NettingContracts Subject to Netting Time to 
Maturity> 5 Years Risk WeightRisk Weight 20% Add-on %Add-on 15% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeOther Commodities 
Contracts Contracts Subject to / Not Subject to NettingContracts Subject to Netting Time to 
Maturity> 5 Years Risk WeightRisk Weight 50% Add-on %Add-on 15%  
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeOther Commodities 
Contracts Contracts Subject to / Not Subject to NettingContracts Subject to Netting Time to 
Maturity> 5 Years Risk WeightRisk Weight 100% Add-on %Add-on 15% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeOther Commodities 
Contracts Contracts Subject to / Not Subject to NettingContracts Subject to Netting Time to 
Maturity> 5 Years Risk WeightRisk Weight 150% Add-on %Add-on 15% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives Credit 
DerivativesQualified Contracts Subject to / Not Subject to NettingContracts Subject to Netting 
Time to Maturity<= 1 Year Risk WeightRisk Weight 0% Add-on %Add-on 10% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives Credit 
DerivativesQualified Contracts Subject to / Not Subject to NettingContracts Subject to Netting 



Time to Maturity<= 1 Year Risk WeightRisk Weight 10% Add-on %Add-on 10% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives Credit 
DerivativesQualified Contracts Subject to / Not Subject to NettingContracts Subject to Netting 
Time to Maturity<= 1 Year Risk WeightRisk Weight 20% Add-on %Add-on 10%  
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives Credit 
DerivativesQualified Contracts Subject to / Not Subject to NettingContracts Subject to Netting 
Time to Maturity<= 1 Year Risk WeightRisk Weight 50% Add-on %Add-on 10% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives Credit 
DerivativesQualified Contracts Subject to / Not Subject to NettingContracts Subject to Netting 
Time to Maturity<= 1 Year Risk WeightRisk Weight 100% Add-on %Add-on 10% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives Credit 
DerivativesQualified Contracts Subject to / Not Subject to NettingContracts Subject to Netting 
Time to Maturity<= 1 Year Risk WeightRisk Weight 150% Add-on %Add-on 10% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives Credit 
DerivativesQualified Contracts Subject to / Not Subject to NettingContracts Subject to Netting 
Time to Maturity1 < Years <= 5 Risk WeightRisk Weight 0% Add-on %Add-on 12% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives Credit 
DerivativesQualified Contracts Subject to / Not Subject to NettingContracts Subject to Netting 
 Time to Maturity1 < Years <= 5 Risk WeightRisk Weight 10% Add-on %Add-on 12% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives Credit 
DerivativesQualified Contracts Subject to / Not Subject to NettingContracts Subject to Netting 
Time to Maturity1 < Years <= 5 Risk WeightRisk Weight 20% Add-on %Add-on 12% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives Credit 
DerivativesQualified Contracts Subject to / Not Subject to NettingContracts Subject to Netting 
Time to Maturity1 < Years <= 5 Risk WeightRisk Weight 50% Add-on %Add-on 12% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives Credit 
DerivativesQualified Contracts Subject to / Not Subject to NettingContracts Subject to Netting 
Time to Maturity1 < Years <= 5 Risk WeightRisk Weight 100% Add-on %Add-on 12% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives Credit 
DerivativesQualified Contracts Subject to / Not Subject to NettingContracts Subject to Netting 
Time to Maturity1 < Years <= 5 Risk WeightRisk Weight 150% Add-on %Add-on 12% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs  OTC Item TypeCredit Derivatives Credit 
DerivativesQualified Contracts Subject to / Not Subject to NettingContracts Subject to Netting 
Time to Maturity> 5 Years Risk WeightRisk Weight 0% Add-on %Add-on 15% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives Credit 



DerivativesQualified Contracts Subject to / Not Subject to NettingContracts Subject to Netting 
Time to Maturity> 5 Years Risk WeightRisk Weight 10% Add-on %Add-on 15% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives Credit 
DerivativesQualified Contracts Subject to / Not Subject to NettingContracts Subject to Netting 
Time to Maturity> 5 Years Risk WeightRisk Weight 20% Add-on %Add-on 15% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives Credit 
DerivativesQualified Contracts Subject to / Not Subject to NettingContracts Subject to Netting 
Time to Maturity> 5 Years Risk WeightRisk Weight 50% Add-on %Add-on 15% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives Credit 
DerivativesQualified Contracts Subject to / Not Subject to NettingContracts Subject to Netting 
Time to Maturity> 5 Years Risk WeightRisk Weight 100% Add-on %Add-on 15%  
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives Credit 
DerivativesQualified Contracts Subject to / Not Subject to NettingContracts Subject to Netting 
Time to Maturity> 5 Years Risk WeightRisk Weight 150% Add-on %Add-on 15% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives Credit 
DerivativesNon-qualified Contracts Subject to / Not Subject to NettingContracts Subject to 
Netting Time to Maturity<= 1 Year Risk WeightRisk Weight 0% Add-on %Add-on 10% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives Credit 
DerivativesNon-qualified Contracts Subject to / Not Subject to NettingContracts Subject to 
Netting Time to Maturity<= 1 Year Risk WeightRisk Weight 10% Add-on %Add-on 10% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives Credit 
DerivativesNon-qualified Contracts Subject to / Not Subject to NettingContracts Subject to 
Netting Time to Maturity<= 1 Year Risk WeightRisk Weight 20% Add-on %Add-on 10% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives Credit 
DerivativesNon-qualified Contracts Subject to / Not Subject to NettingContracts Subject to 
Netting Time to Maturity<= 1 Year  Risk WeightRisk Weight 50% Add-on %Add-on 10% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives Credit 
DerivativesNon-qualified Contracts Subject to / Not Subject to NettingContracts Subject to 
Netting Time to Maturity<= 1 Year Risk WeightRisk Weight 100% Add-on %Add-on 10% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives Credit 
DerivativesNon-qualified Contracts Subject to / Not Subject to NettingContracts Subject to 
Netting Time to Maturity<= 1 Year Risk WeightRisk Weight 150% Add-on %Add-on 10% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives Credit 
DerivativesNon-qualified Contracts Subject to / Not Subject to NettingContracts Subject to 
Netting Time to Maturity1 < Years <= 5 Risk WeightRisk Weight 0% Add-on %Add-on 12% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 



MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives Credit 
DerivativesNon-qualified Contracts Subject to / Not Subject to NettingContracts Subject to 
Netting Time to Maturity1 < Years <= 5 Risk WeightRisk Weight 10% Add-on %Add-on 12% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives  Credit 
DerivativesNon-qualified Contracts Subject to / Not Subject to NettingContracts Subject to 
Netting Time to Maturity1 < Years <= 5 Risk WeightRisk Weight 20% Add-on %Add-on 12% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives Credit 
DerivativesNon-qualified Contracts Subject to / Not Subject to NettingContracts Subject to 
Netting Time to Maturity1 < Years <= 5 Risk WeightRisk Weight 50% Add-on %Add-on 12% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives Credit 
DerivativesNon-qualified Contracts Subject to / Not Subject to NettingContracts Subject to 
Netting Time to Maturity1 < Years <= 5 Risk WeightRisk Weight 100% Add-on %Add-on 12% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives Credit 
DerivativesNon-qualified Contracts Subject to / Not Subject to NettingContracts Subject to 
Netting Time to Maturity1 < Years <= 5 Risk WeightRisk Weight 150% Add-on %Add-on 12% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives Credit 
DerivativesNon-qualified Contracts Subject to / Not Subject to NettingContracts Subject to 
Netting Time to Maturity> 5 Years Risk WeightRisk Weight 0% Add-on %Add-on 15% 
CreditRiskCategoryCounterparty Credit Risk  Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives Credit 
DerivativesNon-qualified Contracts Subject to / Not Subject to NettingContracts Subject to 
Netting Time to Maturity> 5 Years Risk WeightRisk Weight 10% Add-on %Add-on 15% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives Credit 
DerivativesNon-qualified Contracts Subject to / Not Subject to NettingContracts Subject to 
Netting Time to Maturity> 5 Years Risk WeightRisk Weight 20% Add-on %Add-on 15% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives Credit 
DerivativesNon-qualified Contracts Subject to / Not Subject to NettingContracts Subject to 
Netting Time to Maturity> 5 Years Risk WeightRisk Weight 50% Add-on %Add-on 15% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives Credit 
DerivativesNon-qualified Contracts Subject to / Not Subject to NettingContracts Subject to 
Netting Time to Maturity> 5 Years Risk WeightRisk Weight 100% Add-on %Add-on 15% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives Credit 
DerivativesNon-qualified Contracts Subject to / Not Subject to NettingContracts Subject to 
Netting Time to Maturity> 5 Years Risk WeightRisk Weight 150%  Add-on %Add-on 15% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs Contracts Subject to / Not Subject to 
NettingContracts Subject to Netting CreditRiskCategoryCounterparty Credit Risk 
Counterparty Credit RiskSecurities Financing Transactions (SFTs) CRM 



AdjustmentRedistribution of Net Exposure for Collateral  (Simple Approach) Credit 
Conversion FactorCredit Conversion Factor 100% Risk WeightRisk Weight 0% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskSecurities Financing 
Transactions (SFTs) CRM AdjustmentRedistribution of Net Exposure for Collateral  (Simple 
Approach) Credit Conversion FactorCredit Conversion Factor 100% Risk WeightRisk Weight 
10% CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskSecurities 
Financing Transactions (SFTs) CRM AdjustmentRedistribution of Net Exposure for Collateral  
(Simple Approach) Credit Conversion FactorCredit Conversion Factor 100% Risk WeightRisk 
Weight 20% CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskSecurities 
Financing Transactions (SFTs) CRM AdjustmentRedistribution of Net Exposure for Collateral  
(Simple Approach) Credit Conversion FactorCredit Conversion Factor 100% Risk WeightRisk 
Weight 50% CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskSecurities 
Financing Transactions (SFTs) CRM AdjustmentRedistribution of Net Exposure for Collateral  
(Simple Approach) Credit Conversion FactorCredit Conversion Factor 100% Risk WeightRisk 
Weight 100%  CreditRiskCategoryCounterparty Credit Risk Counterparty Credit 
RiskSecurities Financing Transactions (SFTs) CRM AdjustmentRedistribution of Net 
Exposure for Collateral  (Simple Approach) Credit Conversion FactorCredit Conversion Factor 
100% Risk WeightRisk Weight 150% CreditRiskCategoryCounterparty Credit Risk 
Counterparty Credit RiskOTCs OTCs MethodologyCurrent Exposure Method for OTCs OTC 
Item TypeInterest Rate Contracts Contracts Subject to / Not Subject to NettingContracts 
Subject to Netting Time to Maturity<= 1 Year Risk WeightRisk Weight 0% Add-on %Add-on 
0% CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeInterest Rate Contracts 
Contracts Subject to / Not Subject to NettingContracts Subject to Netting Time to Maturity<= 
1 Year Risk WeightRisk Weight 10% Add-on %Add-on 0% CreditRiskCategoryCounterparty 
Credit Risk Counterparty Credit RiskOTCs OTCs MethodologyCurrent Exposure Method for 
OTCs OTC Item TypeInterest Rate Contracts Contracts Subject to / Not Subject to 
NettingContracts Subject to Netting Time to Maturity<= 1 Year Risk WeightRisk Weight 20% 
Add-on %Add-on 0% CreditRiskCategoryCounterparty Credit Risk Counterparty Credit 
RiskOTCs OTCs MethodologyCurrent Exposure Method for OTCs OTC Item TypeInterest 
Rate Contracts Contracts Subject to / Not Subject to NettingContracts Subject to Netting Time 
to Maturity<= 1 Year Risk WeightRisk Weight 50% Add-on %Add-on 0% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs  OTC Item TypeInterest Rate Contracts 
Contracts Subject to / Not Subject to NettingContracts Subject to Netting Time to Maturity<= 
1 Year Risk WeightRisk Weight 100% Add-on %Add-on 0% CreditRiskCategoryCounterparty 
Credit Risk Counterparty Credit RiskOTCs OTCs MethodologyCurrent Exposure Method for 
OTCs OTC Item TypeInterest Rate Contracts Contracts Subject to / Not Subject to 
NettingContracts Subject to Netting Time to Maturity<= 1 Year Risk WeightRisk Weight 150% 
Add-on %Add-on 0% CreditRiskCategoryCounterparty Credit Risk Counterparty Credit 
RiskOTCs OTCs MethodologyCurrent Exposure Method for OTCs OTC Item TypeInterest 
Rate Contracts Contracts Subject to / Not Subject to NettingContracts Subject to Netting Time 
to Maturity1 < Years <= 5 Risk WeightRisk Weight 0% Add-on %Add-on 0.5% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeInterest Rate Contracts 
Contracts Subject to / Not Subject to NettingContracts Subject to Netting Time to Maturity1 < 
Years <= 5 Risk WeightRisk Weight 10% Add-on %Add-on 0.5% 



CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeInterest Rate Contracts 
Contracts Subject to / Not Subject to NettingContracts Subject to Netting Time to Maturity1 < 
Years <= 5 Risk WeightRisk Weight 20% Add-on %Add-on 0.5% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeInterest Rate Contracts 
Contracts Subject to / Not Subject to NettingContracts Subject to Netting  Time to Maturity1 < 
Years <= 5 Risk WeightRisk Weight 50% Add-on %Add-on 0.5% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeInterest Rate Contracts 
Contracts Subject to / Not Subject to NettingContracts Subject to Netting Time to Maturity1 < 
Years <= 5 Risk WeightRisk Weight 100% Add-on %Add-on 0.5% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeInterest Rate Contracts 
Contracts Subject to / Not Subject to NettingContracts Subject to Netting Time to Maturity1 < 
Years <= 5 Risk WeightRisk Weight 150% Add-on %Add-on 0.5% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeInterest Rate Contracts 
Contracts Subject to / Not Subject to NettingContracts Subject to Netting Time to Maturity> 5 
Years Risk WeightRisk Weight 0% Add-on %Add-on 0.5% CreditRiskCategoryCounterparty 
Credit Risk Counterparty Credit RiskOTCs OTCs MethodologyCurrent Exposure Method for 
OTCs OTC Item TypeInterest Rate Contracts Contracts Subject to / Not Subject to 
NettingContracts Subject to Netting Time to Maturity> 5 Years Risk WeightRisk Weight 10% 
Add-on %Add-on 0.5% CreditRiskCategoryCounterparty Credit Risk Counterparty Credit 
RiskOTCs OTCs MethodologyCurrent Exposure Method for OTCs OTC Item TypeInterest 
Rate Contracts Contracts Subject to / Not Subject to NettingContracts Subject to Netting Time 
to Maturity> 5 Years Risk WeightRisk Weight 20%  Add-on %Add-on 0.5% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeInterest Rate Contracts 
Contracts Subject to / Not Subject to NettingContracts Subject to Netting Time to Maturity> 5 
Years Risk WeightRisk Weight 50% Add-on %Add-on 0.5% CreditRiskCategoryCounterparty 
Credit Risk Counterparty Credit RiskOTCs OTCs MethodologyCurrent Exposure Method for 
OTCs OTC Item TypeInterest Rate Contracts Contracts Subject to / Not Subject to 
NettingContracts Subject to Netting Time to Maturity> 5 Years Risk WeightRisk Weight 100% 
Add-on %Add-on 0.5% CreditRiskCategoryCounterparty Credit Risk Counterparty Credit 
RiskOTCs OTCs MethodologyCurrent Exposure Method for OTCs OTC Item TypeInterest 
Rate Contracts Contracts Subject to / Not Subject to NettingContracts Subject to Netting Time 
to Maturity> 5 Years Risk WeightRisk Weight 150% Add-on %Add-on 0.5% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeForeign Exchange Contracts 
& Gold Contracts Subject to / Not Subject to NettingContracts Subject to Netting Time to 
Maturity<= 1 Year Risk WeightRisk Weight 0% Add-on %Add-on 1% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeForeign Exchange Contracts 
& Gold Contracts Subject to / Not Subject to NettingContracts Subject to Netting Time to 
Maturity<= 1 Year Risk WeightRisk Weight 10% Add-on %Add-on 1%  
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 



MethodologyCurrent Exposure Method for OTCs OTC Item TypeForeign Exchange Contracts 
& Gold Contracts Subject to / Not Subject to NettingContracts Subject to Netting Time to 
Maturity<= 1 Year Risk WeightRisk Weight 20% Add-on %Add-on 1% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeForeign Exchange Contracts 
& Gold Contracts Subject to / Not Subject to NettingContracts Subject to Netting Time to 
Maturity<= 1 Year Risk WeightRisk Weight 50% Add-on %Add-on 1% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeForeign Exchange Contracts 
& Gold Contracts Subject to / Not Subject to NettingContracts Subject to Netting Time to 
Maturity<= 1 Year Risk WeightRisk Weight 100% Add-on %Add-on 1% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeForeign Exchange Contracts 
& Gold Contracts Subject to / Not Subject to NettingContracts Subject to Netting Time to 
Maturity<= 1 Year Risk WeightRisk Weight 150% Add-on %Add-on 1% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeForeign Exchange Contracts 
& Gold Contracts Subject to / Not Subject to NettingContracts Subject to Netting Time to 
Maturity1 < Years <= 5 Risk WeightRisk Weight 0% Add-on %Add-on 5% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs  OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeForeign Exchange Contracts 
& Gold Contracts Subject to / Not Subject to NettingContracts Subject to Netting Time to 
Maturity1 < Years <= 5 Risk WeightRisk Weight 10% Add-on %Add-on 5% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeForeign Exchange Contracts 
& Gold Contracts Subject to / Not Subject to NettingContracts Subject to Netting Time to 
Maturity1 < Years <= 5 Risk WeightRisk Weight 20% Add-on %Add-on 5% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeForeign Exchange Contracts 
& Gold Contracts Subject to / Not Subject to NettingContracts Subject to Netting Time to 
Maturity1 < Years <= 5 Risk WeightRisk Weight 50% Add-on %Add-on 5% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeForeign Exchange Contracts 
& Gold Contracts Subject to / Not Subject to NettingContracts Subject to Netting Time to 
Maturity1 < Years <= 5 Risk WeightRisk Weight 100% Add-on %Add-on 5% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeForeign Exchange Contracts 
& Gold Contracts Subject to / Not Subject to NettingContracts Subject to Netting Time to 
Maturity1 < Years <= 5 Risk WeightRisk Weight 150% Add-on %Add-on 5% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeForeign Exchange Contracts 
& Gold  Contracts Subject to / Not Subject to NettingContracts Subject to Netting Time to 
Maturity> 5 Years Risk WeightRisk Weight 0% Add-on %Add-on 7.5% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeForeign Exchange Contracts 
& Gold Contracts Subject to / Not Subject to NettingContracts Subject to Netting Time to 
Maturity> 5 Years Risk WeightRisk Weight 10% Add-on %Add-on 7.5% 



CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeForeign Exchange Contracts 
& Gold Contracts Subject to / Not Subject to NettingContracts Subject to Netting Time to 
Maturity> 5 Years Risk WeightRisk Weight 20% Add-on %Add-on 7.5% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeForeign Exchange Contracts 
& Gold Contracts Subject to / Not Subject to NettingContracts Subject to Netting Time to 
Maturity> 5 Years Risk WeightRisk Weight 50% Add-on %Add-on 7.5% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeForeign Exchange Contracts 
& Gold Contracts Subject to / Not Subject to NettingContracts Subject to Netting Time to 
Maturity> 5 Years Risk WeightRisk Weight 100% Add-on %Add-on 7.5% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeForeign Exchange Contracts 
& Gold Contracts Subject to / Not Subject to NettingContracts Subject to Netting Time to 
Maturity> 5 Years  Risk WeightRisk Weight 150% Add-on %Add-on 7.5% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeEquity Contracts Contracts 
Subject to / Not Subject to NettingContracts Subject to Netting Time to Maturity<= 1 Year Risk 
WeightRisk Weight 0% Add-on %Add-on 6% CreditRiskCategoryCounterparty Credit Risk 
Counterparty Credit RiskOTCs OTCs MethodologyCurrent Exposure Method for OTCs OTC 
Item TypeEquity Contracts Contracts Subject to / Not Subject to NettingContracts Subject to 
Netting Time to Maturity<= 1 Year Risk WeightRisk Weight 10% Add-on %Add-on 6% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeEquity Contracts Contracts 
Subject to / Not Subject to NettingContracts Subject to Netting Time to Maturity<= 1 Year Risk 
WeightRisk Weight 20% Add-on %Add-on 6% CreditRiskCategoryCounterparty Credit Risk 
Counterparty Credit RiskOTCs OTCs MethodologyCurrent Exposure Method for OTCs OTC 
Item TypeEquity Contracts Contracts Subject to / Not Subject to NettingContracts Subject to 
Netting Time to Maturity<= 1 Year Risk WeightRisk Weight 50% Add-on %Add-on 6% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeEquity Contracts Contracts 
Subject to / Not Subject to NettingContracts Subject to Netting Time to Maturity<= 1 Year Risk 
WeightRisk Weight 100% Add-on %Add-on 6%  CreditRiskCategoryCounterparty Credit Risk 
Counterparty Credit RiskOTCs OTCs MethodologyCurrent Exposure Method for OTCs OTC 
Item TypeEquity Contracts Contracts Subject to / Not Subject to NettingContracts Subject to 
Netting Time to Maturity<= 1 Year Risk WeightRisk Weight 150% Add-on %Add-on 6% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeEquity Contracts Contracts 
Subject to / Not Subject to NettingContracts Subject to Netting Time to Maturity1 < Years <= 5 
Risk WeightRisk Weight 0% Add-on %Add-on 8% CreditRiskCategoryCounterparty Credit 
Risk Counterparty Credit RiskOTCs OTCs MethodologyCurrent Exposure Method for OTCs 
OTC Item TypeEquity Contracts Contracts Subject to / Not Subject to NettingContracts 
Subject to Netting Time to Maturity1 < Years <= 5 Risk WeightRisk Weight 10% Add-on 
%Add-on 8% CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs 
OTCs MethodologyCurrent Exposure Method for OTCs OTC Item TypeEquity Contracts 
Contracts Subject to / Not Subject to NettingContracts Subject to Netting Time to Maturity1 < 



Years <= 5 Risk WeightRisk Weight 20% Add-on %Add-on 8% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeEquity Contracts Contracts 
Subject to / Not Subject to NettingContracts Subject to Netting Time to Maturity1 < Years <= 5 
Risk WeightRisk Weight 50% Add-on %Add-on 8% CreditRiskCategoryCounterparty Credit 
Risk  Counterparty Credit RiskOTCs OTCs MethodologyCurrent Exposure Method for OTCs 
OTC Item TypeEquity Contracts Contracts Subject to / Not Subject to NettingContracts 
Subject to Netting Time to Maturity1 < Years <= 5 Risk WeightRisk Weight 100% Add-on 
%Add-on 8% CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs 
OTCs MethodologyCurrent Exposure Method for OTCs OTC Item TypeEquity Contracts 
Contracts Subject to / Not Subject to NettingContracts Subject to Netting Time to Maturity1 < 
Years <= 5 Risk WeightRisk Weight 150% Add-on %Add-on 8% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeEquity Contracts Contracts 
Subject to / Not Subject to NettingContracts Subject to Netting Time to Maturity> 5 Years Risk 
WeightRisk Weight 0% Add-on %Add-on 10% CreditRiskCategoryCounterparty Credit Risk 
Counterparty Credit RiskOTCs OTCs MethodologyCurrent Exposure Method for OTCs OTC 
Item TypeEquity Contracts Contracts Subject to / Not Subject to NettingContracts Subject to 
Netting Time to Maturity> 5 Years Risk WeightRisk Weight 10% Add-on %Add-on 10% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeEquity Contracts Contracts 
Subject to / Not Subject to NettingContracts Subject to Netting Time to Maturity> 5 Years Risk 
WeightRisk Weight 20% Add-on %Add-on 10% CreditRiskCategoryCounterparty Credit Risk 
Counterparty Credit RiskOTCs OTCs MethodologyCurrent Exposure Method for OTCs  OTC 
Item TypeEquity Contracts Contracts Subject to / Not Subject to NettingContracts Subject to 
Netting Time to Maturity> 5 Years Risk WeightRisk Weight 50% Add-on %Add-on 10% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeEquity Contracts Contracts 
Subject to / Not Subject to NettingContracts Subject to Netting Time to Maturity> 5 Years Risk 
WeightRisk Weight 100% Add-on %Add-on 10% CreditRiskCategoryCounterparty Credit Risk 
Counterparty Credit RiskOTCs OTCs MethodologyCurrent Exposure Method for OTCs OTC 
Item TypeEquity Contracts Contracts Subject to / Not Subject to NettingContracts Subject to 
Netting Time to Maturity> 5 Years Risk WeightRisk Weight 150% Add-on %Add-on 10% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypePrecious Metal Contracts 
Contracts Subject to / Not Subject to NettingContracts Subject to Netting Time to Maturity<= 
1 Year Risk WeightRisk Weight 0% Add-on %Add-on 7% CreditRiskCategoryCounterparty 
Credit Risk Counterparty Credit RiskOTCs OTCs MethodologyCurrent Exposure Method for 
OTCs OTC Item TypePrecious Metal Contracts Contracts Subject to / Not Subject to 
NettingContracts Subject to Netting Time to Maturity<= 1 Year Risk WeightRisk Weight 10% 
Add-on %Add-on 7% CreditRiskCategoryCounterparty Credit Risk Counterparty Credit 
RiskOTCs OTCs MethodologyCurrent Exposure Method for OTCs OTC Item TypePrecious 
Metal Contracts Contracts Subject to / Not Subject to NettingContracts Subject to Netting  
Time to Maturity<= 1 Year Risk WeightRisk Weight 20% Add-on %Add-on 7% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypePrecious Metal Contracts 
Contracts Subject to / Not Subject to NettingContracts Subject to Netting Time to Maturity<= 



1 Year Risk WeightRisk Weight 50% Add-on %Add-on 7% CreditRiskCategoryCounterparty 
Credit Risk Counterparty Credit RiskOTCs OTCs MethodologyCurrent Exposure Method for 
OTCs OTC Item TypePrecious Metal Contracts Contracts Subject to / Not Subject to 
NettingContracts Subject to Netting Time to Maturity<= 1 Year Risk WeightRisk Weight 100% 
Add-on %Add-on 7% CreditRiskCategoryCounterparty Credit Risk Counterparty Credit 
RiskOTCs OTCs MethodologyCurrent Exposure Method for OTCs OTC Item TypePrecious 
Metal Contracts Contracts Subject to / Not Subject to NettingContracts Subject to Netting 
Time to Maturity<= 1 Year Risk WeightRisk Weight 150% Add-on %Add-on 7% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypePrecious Metal Contracts 
Contracts Subject to / Not Subject to NettingContracts Subject to Netting Time to Maturity1 < 
Years <= 5 Risk WeightRisk Weight 0% Add-on %Add-on 7% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypePrecious Metal Contracts 
Contracts Subject to / Not Subject to NettingContracts Subject to Netting Time to Maturity1 < 
Years <= 5 Risk WeightRisk Weight 10%  Add-on %Add-on 7% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypePrecious Metal Contracts 
Contracts Subject to / Not Subject to NettingContracts Subject to Netting Time to Maturity1 < 
Years <= 5 Risk WeightRisk Weight 20% Add-on %Add-on 7% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypePrecious Metal Contracts 
Contracts Subject to / Not Subject to NettingContracts Subject to Netting Time to Maturity1 < 
Years <= 5 Risk WeightRisk Weight 50% Add-on %Add-on 7% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypePrecious Metal Contracts 
Contracts Subject to / Not Subject to NettingContracts Subject to Netting Time to Maturity1 < 
Years <= 5 Risk WeightRisk Weight 100% Add-on %Add-on 7% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypePrecious Metal Contracts 
Contracts Subject to / Not Subject to NettingContracts Subject to Netting Time to Maturity1 < 
Years <= 5 Risk WeightRisk Weight 150% Add-on %Add-on 7% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypePrecious Metal Contracts 
Contracts Subject to / Not Subject to NettingContracts Subject to Netting Time to Maturity> 5 
Years Risk WeightRisk Weight 0% Add-on %Add-on 8%  CreditRiskCategoryCounterparty 
Credit Risk Counterparty Credit RiskOTCs OTCs MethodologyCurrent Exposure Method for 
OTCs OTC Item TypePrecious Metal Contracts Contracts Subject to / Not Subject to 
NettingContracts Subject to Netting Time to Maturity> 5 Years Risk WeightRisk Weight 10% 
Add-on %Add-on 8% CreditRiskCategoryCounterparty Credit Risk Counterparty Credit 
RiskOTCs OTCs MethodologyCurrent Exposure Method for OTCs OTC Item TypePrecious 
Metal Contracts Contracts Subject to / Not Subject to NettingContracts Subject to Netting 
Time to Maturity> 5 Years Risk WeightRisk Weight 20% Add-on %Add-on 8% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypePrecious Metal Contracts 
Contracts Subject to / Not Subject to NettingContracts Subject to Netting Time to Maturity> 5 
Years Risk WeightRisk Weight 50% Add-on %Add-on 8% CreditRiskCategoryCounterparty 



Credit Risk Counterparty Credit RiskOTCs OTCs MethodologyCurrent Exposure Method for 
OTCs OTC Item TypePrecious Metal Contracts Contracts Subject to / Not Subject to 
NettingContracts Subject to Netting Time to Maturity> 5 Years Risk WeightRisk Weight 100% 
Add-on %Add-on 8% CreditRiskCategoryCounterparty Credit Risk Counterparty Credit 
RiskOTCs OTCs MethodologyCurrent Exposure Method for OTCs OTC Item TypePrecious 
Metal Contracts Contracts Subject to / Not Subject to NettingContracts Subject to Netting 
Time to Maturity> 5 Years Risk WeightRisk Weight 150% Add-on %Add-on 8% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs  OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeOther Commodities 
Contracts Contracts Subject to / Not Subject to NettingContracts Subject to Netting Time to 
Maturity<= 1 Year Risk WeightRisk Weight 0% Add-on %Add-on 10% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeOther Commodities 
Contracts Contracts Subject to / Not Subject to NettingContracts Subject to Netting Time to 
Maturity<= 1 Year Risk WeightRisk Weight 10% Add-on %Add-on 10% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeOther Commodities 
Contracts Contracts Subject to / Not Subject to NettingContracts Subject to Netting Time to 
Maturity<= 1 Year Risk WeightRisk Weight 20% Add-on %Add-on 10% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeOther Commodities 
Contracts Contracts Subject to / Not Subject to NettingContracts Subject to Netting Time to 
Maturity<= 1 Year Risk WeightRisk Weight 50% Add-on %Add-on 10% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeOther Commodities 
Contracts Contracts Subject to / Not Subject to NettingContracts Subject to Netting Time to 
Maturity<= 1 Year Risk WeightRisk Weight 100% Add-on %Add-on 10% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeOther Commodities 
Contracts  Contracts Subject to / Not Subject to NettingContracts Subject to Netting Time to 
Maturity<= 1 Year Risk WeightRisk Weight 150% Add-on %Add-on 10% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeOther Commodities 
Contracts Contracts Subject to / Not Subject to NettingContracts Subject to Netting Time to 
Maturity1 < Years <= 5 Risk WeightRisk Weight 0% Add-on %Add-on 12% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeOther Commodities 
Contracts Contracts Subject to / Not Subject to NettingContracts Subject to Netting Time to 
Maturity1 < Years <= 5 Risk WeightRisk Weight 10% Add-on %Add-on 12% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeOther Commodities 
Contracts Contracts Subject to / Not Subject to NettingContracts Subject to Netting Time to 
Maturity1 < Years <= 5 Risk WeightRisk Weight 20% Add-on %Add-on 12% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeOther Commodities 
Contracts Contracts Subject to / Not Subject to NettingContracts Subject to Netting Time to 
Maturity1 < Years <= 5 Risk WeightRisk Weight 50% Add-on %Add-on 12% 



CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeOther Commodities 
Contracts Contracts Subject to / Not Subject to NettingContracts Subject to Netting Time to 
Maturity1 < Years <= 5  Risk WeightRisk Weight 100% Add-on %Add-on 12% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeOther Commodities 
Contracts Contracts Subject to / Not Subject to NettingContracts Subject to Netting Time to 
Maturity1 < Years <= 5 Risk WeightRisk Weight 150% Add-on %Add-on 12% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeOther Commodities 
Contracts Contracts Subject to / Not Subject to NettingContracts Subject to Netting Time to 
Maturity> 5 Years Risk WeightRisk Weight 0% Add-on %Add-on 15% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeOther Commodities 
Contracts Contracts Subject to / Not Subject to NettingContracts Subject to Netting Time to 
Maturity> 5 Years Risk WeightRisk Weight 10% Add-on %Add-on 15% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeOther Commodities 
Contracts Contracts Subject to / Not Subject to NettingContracts Subject to Netting Time to 
Maturity> 5 Years Risk WeightRisk Weight 20% Add-on %Add-on 15% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeOther Commodities 
Contracts Contracts Subject to / Not Subject to NettingContracts Subject to Netting Time to 
Maturity> 5 Years Risk WeightRisk Weight 50% Add-on %Add-on 15%  
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeOther Commodities 
Contracts Contracts Subject to / Not Subject to NettingContracts Subject to Netting Time to 
Maturity> 5 Years Risk WeightRisk Weight 100% Add-on %Add-on 15% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeOther Commodities 
Contracts Contracts Subject to / Not Subject to NettingContracts Subject to Netting Time to 
Maturity> 5 Years Risk WeightRisk Weight 150% Add-on %Add-on 15% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives Credit 
DerivativesQualified Contracts Subject to / Not Subject to NettingContracts Subject to Netting 
Time to Maturity<= 1 Year Risk WeightRisk Weight 0% Add-on %Add-on 10% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives Credit 
DerivativesQualified Contracts Subject to / Not Subject to NettingContracts Subject to Netting 
Time to Maturity<= 1 Year Risk WeightRisk Weight 10% Add-on %Add-on 10% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives Credit 
DerivativesQualified Contracts Subject to / Not Subject to NettingContracts Subject to Netting 
Time to Maturity<= 1 Year Risk WeightRisk Weight 20%  Add-on %Add-on 10% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives Credit 
DerivativesQualified Contracts Subject to / Not Subject to NettingContracts Subject to Netting 



Time to Maturity<= 1 Year Risk WeightRisk Weight 50% Add-on %Add-on 10% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives Credit 
DerivativesQualified Contracts Subject to / Not Subject to NettingContracts Subject to Netting 
Time to Maturity<= 1 Year Risk WeightRisk Weight 100% Add-on %Add-on 10% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives Credit 
DerivativesQualified Contracts Subject to / Not Subject to NettingContracts Subject to Netting 
Time to Maturity<= 1 Year Risk WeightRisk Weight 150% Add-on %Add-on 10% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives Credit 
DerivativesQualified Contracts Subject to / Not Subject to NettingContracts Subject to Netting 
Time to Maturity1 < Years <= 5 Risk WeightRisk Weight 0% Add-on %Add-on 12% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives Credit 
DerivativesQualified  Contracts Subject to / Not Subject to NettingContracts Subject to 
Netting Time to Maturity1 < Years <= 5 Risk WeightRisk Weight 10% Add-on %Add-on 12% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives Credit 
DerivativesQualified Contracts Subject to / Not Subject to NettingContracts Subject to Netting 
Time to Maturity1 < Years <= 5 Risk WeightRisk Weight 20% Add-on %Add-on 12% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives Credit 
DerivativesQualified Contracts Subject to / Not Subject to NettingContracts Subject to Netting 
Time to Maturity1 < Years <= 5 Risk WeightRisk Weight 50% Add-on %Add-on 12% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives Credit 
DerivativesQualified Contracts Subject to / Not Subject to NettingContracts Subject to Netting 
Time to Maturity1 < Years <= 5 Risk WeightRisk Weight 100% Add-on %Add-on 12% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives Credit 
DerivativesQualified Contracts Subject to / Not Subject to NettingContracts Subject to Netting 
Time to Maturity1 < Years <= 5 Risk WeightRisk Weight 150% Add-on %Add-on 12% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs  OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives Credit 
DerivativesQualified Contracts Subject to / Not Subject to NettingContracts Subject to Netting 
Time to Maturity> 5 Years Risk WeightRisk Weight 0% Add-on %Add-on 15% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives Credit 
DerivativesQualified Contracts Subject to / Not Subject to NettingContracts Subject to Netting 
Time to Maturity> 5 Years Risk WeightRisk Weight 10% Add-on %Add-on 15% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives Credit 
DerivativesQualified Contracts Subject to / Not Subject to NettingContracts Subject to Netting 
Time to Maturity> 5 Years Risk WeightRisk Weight 20% Add-on %Add-on 15% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives Credit 



DerivativesQualified Contracts Subject to / Not Subject to NettingContracts Subject to Netting 
Time to Maturity> 5 Years Risk WeightRisk Weight 50% Add-on %Add-on 15% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives Credit 
DerivativesQualified Contracts Subject to / Not Subject to NettingContracts Subject to Netting 
Time to Maturity> 5 Years Risk WeightRisk Weight 100% Add-on %Add-on 15%  
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives Credit 
DerivativesQualified Contracts Subject to / Not Subject to NettingContracts Subject to Netting 
Time to Maturity> 5 Years Risk WeightRisk Weight 150% Add-on %Add-on 15% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives Credit 
DerivativesNon-qualified Contracts Subject to / Not Subject to NettingContracts Subject to 
Netting Time to Maturity<= 1 Year Risk WeightRisk Weight 0% Add-on %Add-on 10% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives Credit 
DerivativesNon-qualified Contracts Subject to / Not Subject to NettingContracts Subject to 
Netting Time to Maturity<= 1 Year Risk WeightRisk Weight 10% Add-on %Add-on 10% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives Credit 
DerivativesNon-qualified Contracts Subject to / Not Subject to NettingContracts Subject to 
Netting Time to Maturity<= 1 Year Risk WeightRisk Weight 20% Add-on %Add-on 10% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives Credit 
DerivativesNon-qualified Contracts Subject to / Not Subject to NettingContracts Subject to 
Netting  Time to Maturity<= 1 Year Risk WeightRisk Weight 50% Add-on %Add-on 10% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives Credit 
DerivativesNon-qualified Contracts Subject to / Not Subject to NettingContracts Subject to 
Netting Time to Maturity<= 1 Year Risk WeightRisk Weight 100% Add-on %Add-on 10% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives Credit 
DerivativesNon-qualified Contracts Subject to / Not Subject to NettingContracts Subject to 
Netting Time to Maturity<= 1 Year Risk WeightRisk Weight 150% Add-on %Add-on 10% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives Credit 
DerivativesNon-qualified Contracts Subject to / Not Subject to NettingContracts Subject to 
Netting Time to Maturity1 < Years <= 5 Risk WeightRisk Weight 0% Add-on %Add-on 12% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives Credit 
DerivativesNon-qualified Contracts Subject to / Not Subject to NettingContracts Subject to 
Netting Time to Maturity1 < Years <= 5 Risk WeightRisk Weight 10% Add-on %Add-on 12% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs  OTC Item TypeCredit Derivatives Credit 
DerivativesNon-qualified Contracts Subject to / Not Subject to NettingContracts Subject to 
Netting Time to Maturity1 < Years <= 5 Risk WeightRisk Weight 20% Add-on %Add-on 12% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 



MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives Credit 
DerivativesNon-qualified Contracts Subject to / Not Subject to NettingContracts Subject to 
Netting Time to Maturity1 < Years <= 5 Risk WeightRisk Weight 50% Add-on %Add-on 12% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives Credit 
DerivativesNon-qualified Contracts Subject to / Not Subject to NettingContracts Subject to 
Netting Time to Maturity1 < Years <= 5 Risk WeightRisk Weight 100% Add-on %Add-on 12% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives Credit 
DerivativesNon-qualified Contracts Subject to / Not Subject to NettingContracts Subject to 
Netting Time to Maturity1 < Years <= 5 Risk WeightRisk Weight 150% Add-on %Add-on 12% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives Credit 
DerivativesNon-qualified Contracts Subject to / Not Subject to NettingContracts Subject to 
Netting Time to Maturity> 5 Years Risk WeightRisk Weight 0% Add-on %Add-on 15%  
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives Credit 
DerivativesNon-qualified Contracts Subject to / Not Subject to NettingContracts Subject to 
Netting Time to Maturity> 5 Years Risk WeightRisk Weight 10% Add-on %Add-on 15% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives Credit 
DerivativesNon-qualified Contracts Subject to / Not Subject to NettingContracts Subject to 
Netting Time to Maturity> 5 Years Risk WeightRisk Weight 20% Add-on %Add-on 15% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives Credit 
DerivativesNon-qualified Contracts Subject to / Not Subject to NettingContracts Subject to 
Netting Time to Maturity> 5 Years Risk WeightRisk Weight 50% Add-on %Add-on 15% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives Credit 
DerivativesNon-qualified Contracts Subject to / Not Subject to NettingContracts Subject to 
Netting Time to Maturity> 5 Years Risk WeightRisk Weight 100% Add-on %Add-on 15% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives Credit 
DerivativesNon-qualified Contracts Subject to / Not Subject to NettingContracts Subject to 
Netting Time to Maturity> 5 Years  Risk WeightRisk Weight 150% Add-on %Add-on 15% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs Contracts Subject to / Not Subject to 
NettingContracts Subject to Netting CreditRiskCategoryCounterparty Credit Risk 
Counterparty Credit RiskSecurities Financing Transactions (SFTs) CRM 
AdjustmentAdjustments to Net Exposure for Collateral  (Comprehensive Approach) Credit 
Conversion FactorCredit Conversion Factor 100% Risk WeightRisk Weight 0% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskSecurities Financing 
Transactions (SFTs) CRM AdjustmentAdjustments to Net Exposure for Collateral  
(Comprehensive Approach) Credit Conversion FactorCredit Conversion Factor 100% Risk 
WeightRisk Weight 10% CreditRiskCategoryCounterparty Credit Risk Counterparty Credit 
RiskSecurities Financing Transactions (SFTs) CRM AdjustmentAdjustments to Net Exposure 
for Collateral  (Comprehensive Approach) Credit Conversion FactorCredit Conversion Factor 



100% Risk WeightRisk Weight 20% CreditRiskCategoryCounterparty Credit Risk 
Counterparty Credit RiskSecurities Financing Transactions (SFTs) CRM 
AdjustmentAdjustments to Net Exposure for Collateral  (Comprehensive Approach) Credit 
Conversion FactorCredit Conversion Factor 100% Risk WeightRisk Weight 50% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskSecurities Financing 
Transactions (SFTs) CRM AdjustmentAdjustments to Net Exposure for Collateral  
(Comprehensive Approach) Credit Conversion FactorCredit Conversion Factor 100% Risk 
WeightRisk Weight 100%  CreditRiskCategoryCounterparty Credit Risk Counterparty Credit 
RiskSecurities Financing Transactions (SFTs) CRM AdjustmentAdjustments to Net Exposure 
for Collateral  (Comprehensive Approach) Credit Conversion FactorCredit Conversion Factor 
100% Risk WeightRisk Weight 150% CreditRiskCategoryCounterparty Credit Risk 
Counterparty Credit RiskSecurities Financing Transactions (SFTs) Credit Conversion 
FactorCredit Conversion Factor 100% Risk WeightRisk Weight 0% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskSecurities Financing 
Transactions (SFTs) Credit Conversion FactorCredit Conversion Factor 100% Risk 
WeightRisk Weight 10% CreditRiskCategoryCounterparty Credit Risk Counterparty Credit 
RiskSecurities Financing Transactions (SFTs) Credit Conversion FactorCredit Conversion 
Factor 100% Risk WeightRisk Weight 20% CreditRiskCategoryCounterparty Credit Risk 
Counterparty Credit RiskSecurities Financing Transactions (SFTs) Credit Conversion 
FactorCredit Conversion Factor 100% Risk WeightRisk Weight 50% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskSecurities Financing 
Transactions (SFTs) Credit Conversion FactorCredit Conversion Factor 100% Risk 
WeightRisk Weight 100% CreditRiskCategoryCounterparty Credit Risk Counterparty Credit 
RiskSecurities Financing Transactions (SFTs) Credit Conversion FactorCredit Conversion 
Factor 100% Risk WeightRisk Weight 150% CreditRiskCategoryCounterparty Credit Risk  
Counterparty Credit RiskSecurities Financing Transactions (SFTs) 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeInterest Rate Contracts Time 
to Maturity<= 1 Year Risk WeightRisk Weight 0% Add-on %Add-on 0% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeInterest Rate Contracts Time 
to Maturity<= 1 Year Risk WeightRisk Weight 10% Add-on %Add-on 0% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeInterest Rate Contracts Time 
to Maturity<= 1 Year Risk WeightRisk Weight 20% Add-on %Add-on 0% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeInterest Rate Contracts Time 
to Maturity<= 1 Year Risk WeightRisk Weight 50% Add-on %Add-on 0% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeInterest Rate Contracts Time 
to Maturity<= 1 Year Risk WeightRisk Weight 100% Add-on %Add-on 0%  
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeInterest Rate Contracts Time 
to Maturity<= 1 Year Risk WeightRisk Weight 150% Add-on %Add-on 0% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeInterest Rate Contracts Time 
to Maturity1 < Years <= 5 Risk WeightRisk Weight 0% Add-on %Add-on 0.5% 



CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeInterest Rate Contracts Time 
to Maturity1 < Years <= 5 Risk WeightRisk Weight 10% Add-on %Add-on 0.5% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeInterest Rate Contracts Time 
to Maturity1 < Years <= 5 Risk WeightRisk Weight 20% Add-on %Add-on 0.5% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeInterest Rate Contracts Time 
to Maturity1 < Years <= 5 Risk WeightRisk Weight 50% Add-on %Add-on 0.5%  
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeInterest Rate Contracts Time 
to Maturity1 < Years <= 5 Risk WeightRisk Weight 100% Add-on %Add-on 0.5% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeInterest Rate Contracts Time 
to Maturity1 < Years <= 5 Risk WeightRisk Weight 150% Add-on %Add-on 0.5% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeInterest Rate Contracts Time 
to Maturity> 5 Years Risk WeightRisk Weight 0% Add-on %Add-on 0.5% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeInterest Rate Contracts Time 
to Maturity> 5 Years Risk WeightRisk Weight 10% Add-on %Add-on 0.5% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeInterest Rate Contracts Time 
to Maturity> 5 Years Risk WeightRisk Weight 20% Add-on %Add-on 0.5% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs  OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeInterest Rate Contracts Time 
to Maturity> 5 Years Risk WeightRisk Weight 50% Add-on %Add-on 0.5% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeInterest Rate Contracts Time 
to Maturity> 5 Years Risk WeightRisk Weight 100% Add-on %Add-on 0.5% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeInterest Rate Contracts Time 
to Maturity> 5 Years Risk WeightRisk Weight 150% Add-on %Add-on 0.5% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeInterest Rate Contracts 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeForeign Exchange Contracts 
& Gold Time to Maturity<= 1 Year Risk WeightRisk Weight 0% Add-on %Add-on 1% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeForeign Exchange Contracts 
& Gold Time to Maturity<= 1 Year Risk WeightRisk Weight 10% Add-on %Add-on 1%  
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeForeign Exchange Contracts 
& Gold Time to Maturity<= 1 Year Risk WeightRisk Weight 20% Add-on %Add-on 1% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeForeign Exchange Contracts 
& Gold Time to Maturity<= 1 Year Risk WeightRisk Weight 50% Add-on %Add-on 1% 



CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeForeign Exchange Contracts 
& Gold Time to Maturity<= 1 Year Risk WeightRisk Weight 100% Add-on %Add-on 1% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeForeign Exchange Contracts 
& Gold Time to Maturity<= 1 Year Risk WeightRisk Weight 150% Add-on %Add-on 1% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeForeign Exchange Contracts 
& Gold Time to Maturity1 < Years <= 5 Risk WeightRisk Weight 0% Add-on %Add-on 5%  
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeForeign Exchange Contracts 
& Gold Time to Maturity1 < Years <= 5 Risk WeightRisk Weight 10% Add-on %Add-on 5% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeForeign Exchange Contracts 
& Gold Time to Maturity1 < Years <= 5 Risk WeightRisk Weight 20% Add-on %Add-on 5% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeForeign Exchange Contracts 
& Gold Time to Maturity1 < Years <= 5 Risk WeightRisk Weight 50% Add-on %Add-on 5% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeForeign Exchange Contracts 
& Gold Time to Maturity1 < Years <= 5 Risk WeightRisk Weight 100% Add-on %Add-on 5% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeForeign Exchange Contracts 
& Gold Time to Maturity1 < Years <= 5 Risk WeightRisk Weight 150% Add-on %Add-on 5% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs  OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeForeign Exchange Contracts 
& Gold Time to Maturity> 5 Years Risk WeightRisk Weight 0% Add-on %Add-on 7.5% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeForeign Exchange Contracts 
& Gold Time to Maturity> 5 Years Risk WeightRisk Weight 10% Add-on %Add-on 7.5% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeForeign Exchange Contracts 
& Gold Time to Maturity> 5 Years Risk WeightRisk Weight 20% Add-on %Add-on 7.5% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeForeign Exchange Contracts 
& Gold Time to Maturity> 5 Years Risk WeightRisk Weight 50% Add-on %Add-on 7.5% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeForeign Exchange Contracts 
& Gold Time to Maturity> 5 Years Risk WeightRisk Weight 100% Add-on %Add-on 7.5% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeForeign Exchange Contracts 
& Gold  Time to Maturity> 5 Years Risk WeightRisk Weight 150% Add-on %Add-on 7.5% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeForeign Exchange Contracts 
& Gold CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeEquity Contracts Time to 
Maturity<= 1 Year Risk WeightRisk Weight 0% Add-on %Add-on 6% 



CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeEquity Contracts Time to 
Maturity<= 1 Year Risk WeightRisk Weight 10% Add-on %Add-on 6% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeEquity Contracts Time to 
Maturity<= 1 Year Risk WeightRisk Weight 20% Add-on %Add-on 6% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeEquity Contracts Time to 
Maturity<= 1 Year Risk WeightRisk Weight 50% Add-on %Add-on 6% 
CreditRiskCategoryCounterparty Credit Risk  Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeEquity Contracts Time to 
Maturity<= 1 Year Risk WeightRisk Weight 100% Add-on %Add-on 6% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeEquity Contracts Time to 
Maturity<= 1 Year Risk WeightRisk Weight 150% Add-on %Add-on 6% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeEquity Contracts Time to 
Maturity1 < Years <= 5 Risk WeightRisk Weight 0% Add-on %Add-on 8% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeEquity Contracts Time to 
Maturity1 < Years <= 5 Risk WeightRisk Weight 10% Add-on %Add-on 8% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeEquity Contracts Time to 
Maturity1 < Years <= 5 Risk WeightRisk Weight 20% Add-on %Add-on 8% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs  OTC Item TypeEquity Contracts Time to 
Maturity1 < Years <= 5 Risk WeightRisk Weight 50% Add-on %Add-on 8% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeEquity Contracts Time to 
Maturity1 < Years <= 5 Risk WeightRisk Weight 100% Add-on %Add-on 8% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeEquity Contracts Time to 
Maturity1 < Years <= 5 Risk WeightRisk Weight 150% Add-on %Add-on 8% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeEquity Contracts Time to 
Maturity> 5 Years Risk WeightRisk Weight 0% Add-on %Add-on 10% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeEquity Contracts Time to 
Maturity> 5 Years Risk WeightRisk Weight 10% Add-on %Add-on 10% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeEquity Contracts Time to 
Maturity> 5 Years  Risk WeightRisk Weight 20% Add-on %Add-on 10% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeEquity Contracts Time to 
Maturity> 5 Years Risk WeightRisk Weight 50% Add-on %Add-on 10% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeEquity Contracts Time to 



Maturity> 5 Years Risk WeightRisk Weight 100% Add-on %Add-on 10% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeEquity Contracts Time to 
Maturity> 5 Years Risk WeightRisk Weight 150% Add-on %Add-on 10% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeEquity Contracts 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypePrecious Metal Contracts 
Time to Maturity<= 1 Year Risk WeightRisk Weight 0% Add-on %Add-on 7% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs  OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypePrecious Metal Contracts 
Time to Maturity<= 1 Year Risk WeightRisk Weight 10% Add-on %Add-on 7% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypePrecious Metal Contracts 
Time to Maturity<= 1 Year Risk WeightRisk Weight 20% Add-on %Add-on 7% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypePrecious Metal Contracts 
Time to Maturity<= 1 Year Risk WeightRisk Weight 50% Add-on %Add-on 7% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypePrecious Metal Contracts 
Time to Maturity<= 1 Year Risk WeightRisk Weight 100% Add-on %Add-on 7% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypePrecious Metal Contracts 
Time to Maturity<= 1 Year Risk WeightRisk Weight 150% Add-on %Add-on 7% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypePrecious Metal Contracts  
Time to Maturity1 < Years <= 5 Risk WeightRisk Weight 0% Add-on %Add-on 7% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypePrecious Metal Contracts 
Time to Maturity1 < Years <= 5 Risk WeightRisk Weight 10% Add-on %Add-on 7% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypePrecious Metal Contracts 
Time to Maturity1 < Years <= 5 Risk WeightRisk Weight 20% Add-on %Add-on 7% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypePrecious Metal Contracts 
Time to Maturity1 < Years <= 5 Risk WeightRisk Weight 50% Add-on %Add-on 7% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypePrecious Metal Contracts 
Time to Maturity1 < Years <= 5 Risk WeightRisk Weight 100% Add-on %Add-on 7% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypePrecious Metal Contracts 
Time to Maturity1 < Years <= 5 Risk WeightRisk Weight 150%  Add-on %Add-on 7% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypePrecious Metal Contracts 
Time to Maturity> 5 Years Risk WeightRisk Weight 0% Add-on %Add-on 8% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypePrecious Metal Contracts 



Time to Maturity> 5 Years Risk WeightRisk Weight 10% Add-on %Add-on 8% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypePrecious Metal Contracts 
Time to Maturity> 5 Years Risk WeightRisk Weight 20% Add-on %Add-on 8% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypePrecious Metal Contracts 
Time to Maturity> 5 Years Risk WeightRisk Weight 50% Add-on %Add-on 8% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypePrecious Metal Contracts 
Time to Maturity> 5 Years Risk WeightRisk Weight 100% Add-on %Add-on 8%  
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypePrecious Metal Contracts 
Time to Maturity> 5 Years Risk WeightRisk Weight 150% Add-on %Add-on 8% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypePrecious Metal Contracts 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeOther Commodities 
Contracts Time to Maturity<= 1 Year Risk WeightRisk Weight 0% Add-on %Add-on 10% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeOther Commodities 
Contracts Time to Maturity<= 1 Year Risk WeightRisk Weight 10% Add-on %Add-on 10% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeOther Commodities 
Contracts Time to Maturity<= 1 Year Risk WeightRisk Weight 20% Add-on %Add-on 10% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeOther Commodities 
Contracts  Time to Maturity<= 1 Year Risk WeightRisk Weight 50% Add-on %Add-on 10% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeOther Commodities 
Contracts Time to Maturity<= 1 Year Risk WeightRisk Weight 100% Add-on %Add-on 10% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeOther Commodities 
Contracts Time to Maturity<= 1 Year Risk WeightRisk Weight 150% Add-on %Add-on 10% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeOther Commodities 
Contracts Time to Maturity1 < Years <= 5 Risk WeightRisk Weight 0% Add-on %Add-on 12% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeOther Commodities 
Contracts Time to Maturity1 < Years <= 5 Risk WeightRisk Weight 10% Add-on %Add-on 12% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeOther Commodities 
Contracts Time to Maturity1 < Years <= 5 Risk WeightRisk Weight 20%  Add-on %Add-on 
12% CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeOther Commodities 
Contracts Time to Maturity1 < Years <= 5 Risk WeightRisk Weight 50% Add-on %Add-on 12% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeOther Commodities 



Contracts Time to Maturity1 < Years <= 5 Risk WeightRisk Weight 100% Add-on %Add-on 
12% CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeOther Commodities 
Contracts Time to Maturity1 < Years <= 5 Risk WeightRisk Weight 150% Add-on %Add-on 
12% CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeOther Commodities 
Contracts Time to Maturity> 5 Years Risk WeightRisk Weight 0% Add-on %Add-on 15% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeOther Commodities 
Contracts Time to Maturity> 5 Years Risk WeightRisk Weight 10% Add-on %Add-on 15%  
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeOther Commodities 
Contracts Time to Maturity> 5 Years Risk WeightRisk Weight 20% Add-on %Add-on 15% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeOther Commodities 
Contracts Time to Maturity> 5 Years Risk WeightRisk Weight 50% Add-on %Add-on 15% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeOther Commodities 
Contracts Time to Maturity> 5 Years Risk WeightRisk Weight 100% Add-on %Add-on 15% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeOther Commodities 
Contracts Time to Maturity> 5 Years Risk WeightRisk Weight 150% Add-on %Add-on 15% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeOther Commodities 
Contracts CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives  Credit 
DerivativesQualified Time to Maturity<= 1 Year Risk WeightRisk Weight 0% Add-on %Add-on 
10% CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives Credit 
DerivativesQualified Time to Maturity<= 1 Year Risk WeightRisk Weight 10% Add-on 
%Add-on 10% CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs 
OTCs MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives 
Credit DerivativesQualified Time to Maturity<= 1 Year Risk WeightRisk Weight 20% Add-on 
%Add-on 10% CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs 
OTCs MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives 
Credit DerivativesQualified Time to Maturity<= 1 Year Risk WeightRisk Weight 50% Add-on 
%Add-on 10% CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs 
OTCs MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives 
Credit DerivativesQualified Time to Maturity<= 1 Year Risk WeightRisk Weight 100% Add-on 
%Add-on 10% CreditRiskCategoryCounterparty Credit Risk  Counterparty Credit RiskOTCs 
OTCs MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives 
Credit DerivativesQualified Time to Maturity<= 1 Year Risk WeightRisk Weight 150% Add-on 
%Add-on 10% CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs 
OTCs MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives 
Credit DerivativesQualified Time to Maturity1 < Years <= 5 Risk WeightRisk Weight 0% 
Add-on %Add-on 12% CreditRiskCategoryCounterparty Credit Risk Counterparty Credit 
RiskOTCs OTCs MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit 



Derivatives Credit DerivativesQualified Time to Maturity1 < Years <= 5 Risk WeightRisk 
Weight 10% Add-on %Add-on 12% CreditRiskCategoryCounterparty Credit Risk 
Counterparty Credit RiskOTCs OTCs MethodologyCurrent Exposure Method for OTCs OTC 
Item TypeCredit Derivatives Credit DerivativesQualified Time to Maturity1 < Years <= 5 Risk 
WeightRisk Weight 20% Add-on %Add-on 12% CreditRiskCategoryCounterparty Credit Risk 
Counterparty Credit RiskOTCs OTCs MethodologyCurrent Exposure Method for OTCs OTC 
Item TypeCredit Derivatives Credit DerivativesQualified Time to Maturity1 < Years <= 5 Risk 
WeightRisk Weight 50% Add-on %Add-on 12%  CreditRiskCategoryCounterparty Credit Risk 
Counterparty Credit RiskOTCs OTCs MethodologyCurrent Exposure Method for OTCs OTC 
Item TypeCredit Derivatives Credit DerivativesQualified Time to Maturity1 < Years <= 5 Risk 
WeightRisk Weight 100% Add-on %Add-on 12% CreditRiskCategoryCounterparty Credit Risk 
Counterparty Credit RiskOTCs OTCs MethodologyCurrent Exposure Method for OTCs OTC 
Item TypeCredit Derivatives Credit DerivativesQualified Time to Maturity1 < Years <= 5 Risk 
WeightRisk Weight 150% Add-on %Add-on 12% CreditRiskCategoryCounterparty Credit Risk 
Counterparty Credit RiskOTCs OTCs MethodologyCurrent Exposure Method for OTCs OTC 
Item TypeCredit Derivatives Credit DerivativesQualified Time to Maturity> 5 Years Risk 
WeightRisk Weight 0% Add-on %Add-on 15% CreditRiskCategoryCounterparty Credit Risk 
Counterparty Credit RiskOTCs OTCs MethodologyCurrent Exposure Method for OTCs OTC 
Item TypeCredit Derivatives Credit DerivativesQualified Time to Maturity> 5 Years Risk 
WeightRisk Weight 10% Add-on %Add-on 15% CreditRiskCategoryCounterparty Credit Risk 
Counterparty Credit RiskOTCs OTCs MethodologyCurrent Exposure Method for OTCs OTC 
Item TypeCredit Derivatives Credit DerivativesQualified  Time to Maturity> 5 Years Risk 
WeightRisk Weight 20% Add-on %Add-on 15% CreditRiskCategoryCounterparty Credit Risk 
Counterparty Credit RiskOTCs OTCs MethodologyCurrent Exposure Method for OTCs OTC 
Item TypeCredit Derivatives Credit DerivativesQualified Time to Maturity> 5 Years Risk 
WeightRisk Weight 50% Add-on %Add-on 15% CreditRiskCategoryCounterparty Credit Risk 
Counterparty Credit RiskOTCs OTCs MethodologyCurrent Exposure Method for OTCs OTC 
Item TypeCredit Derivatives Credit DerivativesQualified Time to Maturity> 5 Years Risk 
WeightRisk Weight 100% Add-on %Add-on 15% CreditRiskCategoryCounterparty Credit Risk 
Counterparty Credit RiskOTCs OTCs MethodologyCurrent Exposure Method for OTCs OTC 
Item TypeCredit Derivatives Credit DerivativesQualified Time to Maturity> 5 Years Risk 
WeightRisk Weight 150% Add-on %Add-on 15% CreditRiskCategoryCounterparty Credit Risk 
Counterparty Credit RiskOTCs OTCs MethodologyCurrent Exposure Method for OTCs OTC 
Item TypeCredit Derivatives Credit DerivativesQualified CreditRiskCategoryCounterparty 
Credit Risk Counterparty Credit RiskOTCs OTCs MethodologyCurrent Exposure Method for 
OTCs OTC Item TypeCredit Derivatives Credit DerivativesNon-qualified Time to Maturity<= 1 
Year  Risk WeightRisk Weight 0% Add-on %Add-on 10% CreditRiskCategoryCounterparty 
Credit Risk Counterparty Credit RiskOTCs OTCs MethodologyCurrent Exposure Method for 
OTCs OTC Item TypeCredit Derivatives Credit DerivativesNon-qualified Time to Maturity<= 1 
Year Risk WeightRisk Weight 10% Add-on %Add-on 10% CreditRiskCategoryCounterparty 
Credit Risk Counterparty Credit RiskOTCs OTCs MethodologyCurrent Exposure Method for 
OTCs OTC Item TypeCredit Derivatives Credit DerivativesNon-qualified Time to Maturity<= 1 
Year Risk WeightRisk Weight 20% Add-on %Add-on 10% CreditRiskCategoryCounterparty 
Credit Risk Counterparty Credit RiskOTCs OTCs MethodologyCurrent Exposure Method for 
OTCs OTC Item TypeCredit Derivatives Credit DerivativesNon-qualified Time to Maturity<= 1 
Year Risk WeightRisk Weight 50% Add-on %Add-on 10% CreditRiskCategoryCounterparty 
Credit Risk Counterparty Credit RiskOTCs OTCs MethodologyCurrent Exposure Method for 



OTCs OTC Item TypeCredit Derivatives Credit DerivativesNon-qualified Time to Maturity<= 1 
Year Risk WeightRisk Weight 100% Add-on %Add-on 10% CreditRiskCategoryCounterparty 
Credit Risk Counterparty Credit RiskOTCs OTCs MethodologyCurrent Exposure Method for 
OTCs  OTC Item TypeCredit Derivatives Credit DerivativesNon-qualified Time to Maturity<= 1 
Year Risk WeightRisk Weight 150% Add-on %Add-on 10% CreditRiskCategoryCounterparty 
Credit Risk Counterparty Credit RiskOTCs OTCs MethodologyCurrent Exposure Method for 
OTCs OTC Item TypeCredit Derivatives Credit DerivativesNon-qualified Time to Maturity1 < 
Years <= 5 Risk WeightRisk Weight 0% Add-on %Add-on 12% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives Credit 
DerivativesNon-qualified Time to Maturity1 < Years <= 5 Risk WeightRisk Weight 10% Add-on 
%Add-on 12% CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs 
OTCs MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives 
Credit DerivativesNon-qualified Time to Maturity1 < Years <= 5 Risk WeightRisk Weight 20% 
Add-on %Add-on 12% CreditRiskCategoryCounterparty Credit Risk Counterparty Credit 
RiskOTCs OTCs MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit 
Derivatives Credit DerivativesNon-qualified Time to Maturity1 < Years <= 5 Risk WeightRisk 
Weight 50% Add-on %Add-on 12%  CreditRiskCategoryCounterparty Credit Risk 
Counterparty Credit RiskOTCs OTCs MethodologyCurrent Exposure Method for OTCs OTC 
Item TypeCredit Derivatives Credit DerivativesNon-qualified Time to Maturity1 < Years <= 5 
Risk WeightRisk Weight 100% Add-on %Add-on 12% CreditRiskCategoryCounterparty Credit 
Risk Counterparty Credit RiskOTCs OTCs MethodologyCurrent Exposure Method for OTCs 
OTC Item TypeCredit Derivatives Credit DerivativesNon-qualified Time to Maturity1 < Years 
<= 5 Risk WeightRisk Weight 150% Add-on %Add-on 12% CreditRiskCategoryCounterparty 
Credit Risk Counterparty Credit RiskOTCs OTCs MethodologyCurrent Exposure Method for 
OTCs OTC Item TypeCredit Derivatives Credit DerivativesNon-qualified Time to Maturity> 5 
Years Risk WeightRisk Weight 0% Add-on %Add-on 15% CreditRiskCategoryCounterparty 
Credit Risk Counterparty Credit RiskOTCs OTCs MethodologyCurrent Exposure Method for 
OTCs OTC Item TypeCredit Derivatives Credit DerivativesNon-qualified Time to Maturity> 5 
Years Risk WeightRisk Weight 10% Add-on %Add-on 15% CreditRiskCategoryCounterparty 
Credit Risk Counterparty Credit RiskOTCs OTCs MethodologyCurrent Exposure Method for 
OTCs OTC Item TypeCredit Derivatives Credit DerivativesNon-qualified Time to Maturity> 5 
Years Risk WeightRisk Weight 20%  Add-on %Add-on 15% CreditRiskCategoryCounterparty 
Credit Risk Counterparty Credit RiskOTCs OTCs MethodologyCurrent Exposure Method for 
OTCs OTC Item TypeCredit Derivatives Credit DerivativesNon-qualified Time to Maturity> 5 
Years Risk WeightRisk Weight 50% Add-on %Add-on 15% CreditRiskCategoryCounterparty 
Credit Risk Counterparty Credit RiskOTCs OTCs MethodologyCurrent Exposure Method for 
OTCs OTC Item TypeCredit Derivatives Credit DerivativesNon-qualified Time to Maturity> 5 
Years Risk WeightRisk Weight 100% Add-on %Add-on 15% CreditRiskCategoryCounterparty 
Credit Risk Counterparty Credit RiskOTCs OTCs MethodologyCurrent Exposure Method for 
OTCs OTC Item TypeCredit Derivatives Credit DerivativesNon-qualified Time to Maturity> 5 
Years Risk WeightRisk Weight 150% Add-on %Add-on 15% CreditRiskCategoryCounterparty 
Credit Risk Counterparty Credit RiskOTCs OTCs MethodologyCurrent Exposure Method for 
OTCs OTC Item TypeCredit Derivatives Credit DerivativesNon-qualified 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs CreditRiskCategoryCounterparty Credit 
Risk Counterparty Credit RiskOTCs OTCs MethodologyCurrent Exposure Method for OTCs 



OTC Item TypeInterest Rate Contracts  CRM AdjustmentRedistribution of Net Exposures for  
Guarantees and Credit Derivatives Time to Maturity<= 1 Year Risk WeightRisk Weight 0% 
Add-on %Add-on 0% CreditRiskCategoryCounterparty Credit Risk Counterparty Credit 
RiskOTCs OTCs MethodologyCurrent Exposure Method for OTCs OTC Item TypeInterest 
Rate Contracts CRM AdjustmentRedistribution of Net Exposures for  Guarantees and Credit 
Derivatives Time to Maturity<= 1 Year Risk WeightRisk Weight 10% Add-on %Add-on 0% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeInterest Rate Contracts CRM 
AdjustmentRedistribution of Net Exposures for  Guarantees and Credit Derivatives Time to 
Maturity<= 1 Year Risk WeightRisk Weight 20% Add-on %Add-on 0% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeInterest Rate Contracts CRM 
AdjustmentRedistribution of Net Exposures for  Guarantees and Credit Derivatives Time to 
Maturity<= 1 Year Risk WeightRisk Weight 50% Add-on %Add-on 0% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeInterest Rate Contracts CRM 
AdjustmentRedistribution of Net Exposures for  Guarantees and Credit Derivatives Time to 
Maturity<= 1 Year Risk WeightRisk Weight 100% Add-on %Add-on 0% 
CreditRiskCategoryCounterparty Credit Risk  Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeInterest Rate Contracts CRM 
AdjustmentRedistribution of Net Exposures for  Guarantees and Credit Derivatives Time to 
Maturity<= 1 Year Risk WeightRisk Weight 150% Add-on %Add-on 0% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeInterest Rate Contracts CRM 
AdjustmentRedistribution of Net Exposures for  Guarantees and Credit Derivatives Time to 
Maturity1 < Years <= 5 Risk WeightRisk Weight 0% Add-on %Add-on 0.5% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeInterest Rate Contracts CRM 
AdjustmentRedistribution of Net Exposures for  Guarantees and Credit Derivatives Time to 
Maturity1 < Years <= 5 Risk WeightRisk Weight 10% Add-on %Add-on 0.5% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeInterest Rate Contracts CRM 
AdjustmentRedistribution of Net Exposures for  Guarantees and Credit Derivatives Time to 
Maturity1 < Years <= 5 Risk WeightRisk Weight 20% Add-on %Add-on 0.5% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeInterest Rate Contracts CRM 
AdjustmentRedistribution of Net Exposures for  Guarantees and Credit Derivatives Time to 
Maturity1 < Years <= 5 Risk WeightRisk Weight 50%  Add-on %Add-on 0.5% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeInterest Rate Contracts CRM 
AdjustmentRedistribution of Net Exposures for  Guarantees and Credit Derivatives Time to 
Maturity1 < Years <= 5 Risk WeightRisk Weight 100% Add-on %Add-on 0.5% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeInterest Rate Contracts CRM 
AdjustmentRedistribution of Net Exposures for  Guarantees and Credit Derivatives Time to 
Maturity1 < Years <= 5 Risk WeightRisk Weight 150% Add-on %Add-on 0.5% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 



MethodologyCurrent Exposure Method for OTCs OTC Item TypeInterest Rate Contracts CRM 
AdjustmentRedistribution of Net Exposures for  Guarantees and Credit Derivatives Time to 
Maturity> 5 Years Risk WeightRisk Weight 0% Add-on %Add-on 0.5% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeInterest Rate Contracts CRM 
AdjustmentRedistribution of Net Exposures for  Guarantees and Credit Derivatives Time to 
Maturity> 5 Years Risk WeightRisk Weight 10% Add-on %Add-on 0.5% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeInterest Rate Contracts  
CRM AdjustmentRedistribution of Net Exposures for  Guarantees and Credit Derivatives Time 
to Maturity> 5 Years Risk WeightRisk Weight 20% Add-on %Add-on 0.5% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeInterest Rate Contracts CRM 
AdjustmentRedistribution of Net Exposures for  Guarantees and Credit Derivatives Time to 
Maturity> 5 Years Risk WeightRisk Weight 50% Add-on %Add-on 0.5% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeInterest Rate Contracts CRM 
AdjustmentRedistribution of Net Exposures for  Guarantees and Credit Derivatives Time to 
Maturity> 5 Years Risk WeightRisk Weight 100% Add-on %Add-on 0.5% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeInterest Rate Contracts CRM 
AdjustmentRedistribution of Net Exposures for  Guarantees and Credit Derivatives Time to 
Maturity> 5 Years Risk WeightRisk Weight 150% Add-on %Add-on 0.5% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeForeign Exchange Contracts 
& Gold CRM AdjustmentRedistribution of Net Exposures for  Guarantees and Credit 
Derivatives Time to Maturity<= 1 Year Risk WeightRisk Weight 0% Add-on %Add-on 1% 
CreditRiskCategoryCounterparty Credit Risk  Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeForeign Exchange Contracts 
& Gold CRM AdjustmentRedistribution of Net Exposures for  Guarantees and Credit 
Derivatives Time to Maturity<= 1 Year Risk WeightRisk Weight 10% Add-on %Add-on 1% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeForeign Exchange Contracts 
& Gold CRM AdjustmentRedistribution of Net Exposures for  Guarantees and Credit 
Derivatives Time to Maturity<= 1 Year Risk WeightRisk Weight 20% Add-on %Add-on 1% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeForeign Exchange Contracts 
& Gold CRM AdjustmentRedistribution of Net Exposures for  Guarantees and Credit 
Derivatives Time to Maturity<= 1 Year Risk WeightRisk Weight 50% Add-on %Add-on 1% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeForeign Exchange Contracts 
& Gold CRM AdjustmentRedistribution of Net Exposures for  Guarantees and Credit 
Derivatives Time to Maturity<= 1 Year Risk WeightRisk Weight 100% Add-on %Add-on 1% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeForeign Exchange Contracts 
& Gold CRM AdjustmentRedistribution of Net Exposures for  Guarantees and Credit 
Derivatives Time to Maturity<= 1 Year Risk WeightRisk Weight 150%  Add-on %Add-on 1% 



CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeForeign Exchange Contracts 
& Gold CRM AdjustmentRedistribution of Net Exposures for  Guarantees and Credit 
Derivatives Time to Maturity1 < Years <= 5 Risk WeightRisk Weight 0% Add-on %Add-on 5% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeForeign Exchange Contracts 
& Gold CRM AdjustmentRedistribution of Net Exposures for  Guarantees and Credit 
Derivatives Time to Maturity1 < Years <= 5 Risk WeightRisk Weight 10% Add-on %Add-on 5% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeForeign Exchange Contracts 
& Gold CRM AdjustmentRedistribution of Net Exposures for  Guarantees and Credit 
Derivatives Time to Maturity1 < Years <= 5 Risk WeightRisk Weight 20% Add-on %Add-on 5% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeForeign Exchange Contracts 
& Gold CRM AdjustmentRedistribution of Net Exposures for  Guarantees and Credit 
Derivatives Time to Maturity1 < Years <= 5 Risk WeightRisk Weight 50% Add-on %Add-on 5% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeForeign Exchange Contracts 
& Gold  CRM AdjustmentRedistribution of Net Exposures for  Guarantees and Credit 
Derivatives Time to Maturity1 < Years <= 5 Risk WeightRisk Weight 100% Add-on %Add-on 
5% CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeForeign Exchange Contracts 
& Gold CRM AdjustmentRedistribution of Net Exposures for  Guarantees and Credit 
Derivatives Time to Maturity1 < Years <= 5 Risk WeightRisk Weight 150% Add-on %Add-on 
5% CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeForeign Exchange Contracts 
& Gold CRM AdjustmentRedistribution of Net Exposures for  Guarantees and Credit 
Derivatives Time to Maturity> 5 Years Risk WeightRisk Weight 0% Add-on %Add-on 7.5% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeForeign Exchange Contracts 
& Gold CRM AdjustmentRedistribution of Net Exposures for  Guarantees and Credit 
Derivatives Time to Maturity> 5 Years Risk WeightRisk Weight 10% Add-on %Add-on 7.5% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeForeign Exchange Contracts 
& Gold CRM AdjustmentRedistribution of Net Exposures for  Guarantees and Credit 
Derivatives Time to Maturity> 5 Years Risk WeightRisk Weight 20% Add-on %Add-on 7.5% 
CreditRiskCategoryCounterparty Credit Risk  Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeForeign Exchange Contracts 
& Gold CRM AdjustmentRedistribution of Net Exposures for  Guarantees and Credit 
Derivatives Time to Maturity> 5 Years Risk WeightRisk Weight 50% Add-on %Add-on 7.5% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeForeign Exchange Contracts 
& Gold CRM AdjustmentRedistribution of Net Exposures for  Guarantees and Credit 
Derivatives Time to Maturity> 5 Years Risk WeightRisk Weight 100% Add-on %Add-on 7.5% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeForeign Exchange Contracts 
& Gold CRM AdjustmentRedistribution of Net Exposures for  Guarantees and Credit 



Derivatives Time to Maturity> 5 Years Risk WeightRisk Weight 150% Add-on %Add-on 7.5% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeEquity Contracts CRM 
AdjustmentRedistribution of Net Exposures for  Guarantees and Credit Derivatives Time to 
Maturity<= 1 Year Risk WeightRisk Weight 0% Add-on %Add-on 6% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeEquity Contracts CRM 
AdjustmentRedistribution of Net Exposures for  Guarantees and Credit Derivatives Time to 
Maturity<= 1 Year Risk WeightRisk Weight 10%  Add-on %Add-on 6% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeEquity Contracts CRM 
AdjustmentRedistribution of Net Exposures for  Guarantees and Credit Derivatives Time to 
Maturity<= 1 Year Risk WeightRisk Weight 20% Add-on %Add-on 6% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeEquity Contracts CRM 
AdjustmentRedistribution of Net Exposures for  Guarantees and Credit Derivatives Time to 
Maturity<= 1 Year Risk WeightRisk Weight 50% Add-on %Add-on 6% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeEquity Contracts CRM 
AdjustmentRedistribution of Net Exposures for  Guarantees and Credit Derivatives Time to 
Maturity<= 1 Year Risk WeightRisk Weight 100% Add-on %Add-on 6% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeEquity Contracts CRM 
AdjustmentRedistribution of Net Exposures for  Guarantees and Credit Derivatives Time to 
Maturity<= 1 Year Risk WeightRisk Weight 150% Add-on %Add-on 6% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeEquity Contracts  CRM 
AdjustmentRedistribution of Net Exposures for  Guarantees and Credit Derivatives Time to 
Maturity1 < Years <= 5 Risk WeightRisk Weight 0% Add-on %Add-on 8% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeEquity Contracts CRM 
AdjustmentRedistribution of Net Exposures for  Guarantees and Credit Derivatives Time to 
Maturity1 < Years <= 5 Risk WeightRisk Weight 10% Add-on %Add-on 8% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeEquity Contracts CRM 
AdjustmentRedistribution of Net Exposures for  Guarantees and Credit Derivatives Time to 
Maturity1 < Years <= 5 Risk WeightRisk Weight 20% Add-on %Add-on 8% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeEquity Contracts CRM 
AdjustmentRedistribution of Net Exposures for  Guarantees and Credit Derivatives Time to 
Maturity1 < Years <= 5 Risk WeightRisk Weight 50% Add-on %Add-on 8% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeEquity Contracts CRM 
AdjustmentRedistribution of Net Exposures for  Guarantees and Credit Derivatives Time to 
Maturity1 < Years <= 5 Risk WeightRisk Weight 100% Add-on %Add-on 8% 
CreditRiskCategoryCounterparty Credit Risk  Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeEquity Contracts CRM 



AdjustmentRedistribution of Net Exposures for  Guarantees and Credit Derivatives Time to 
Maturity1 < Years <= 5 Risk WeightRisk Weight 150% Add-on %Add-on 8% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeEquity Contracts CRM 
AdjustmentRedistribution of Net Exposures for  Guarantees and Credit Derivatives Time to 
Maturity> 5 Years Risk WeightRisk Weight 0% Add-on %Add-on 10% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeEquity Contracts CRM 
AdjustmentRedistribution of Net Exposures for  Guarantees and Credit Derivatives Time to 
Maturity> 5 Years Risk WeightRisk Weight 10% Add-on %Add-on 10% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeEquity Contracts CRM 
AdjustmentRedistribution of Net Exposures for  Guarantees and Credit Derivatives Time to 
Maturity> 5 Years Risk WeightRisk Weight 20% Add-on %Add-on 10% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeEquity Contracts CRM 
AdjustmentRedistribution of Net Exposures for  Guarantees and Credit Derivatives Time to 
Maturity> 5 Years Risk WeightRisk Weight 50%  Add-on %Add-on 10% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeEquity Contracts CRM 
AdjustmentRedistribution of Net Exposures for  Guarantees and Credit Derivatives Time to 
Maturity> 5 Years Risk WeightRisk Weight 100% Add-on %Add-on 10% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeEquity Contracts CRM 
AdjustmentRedistribution of Net Exposures for  Guarantees and Credit Derivatives Time to 
Maturity> 5 Years Risk WeightRisk Weight 150% Add-on %Add-on 10% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypePrecious Metal Contracts 
CRM AdjustmentRedistribution of Net Exposures for  Guarantees and Credit Derivatives Time 
to Maturity<= 1 Year Risk WeightRisk Weight 0% Add-on %Add-on 7% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypePrecious Metal Contracts 
CRM AdjustmentRedistribution of Net Exposures for  Guarantees and Credit Derivatives Time 
to Maturity<= 1 Year Risk WeightRisk Weight 10% Add-on %Add-on 7% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypePrecious Metal Contracts  
CRM AdjustmentRedistribution of Net Exposures for  Guarantees and Credit Derivatives Time 
to Maturity<= 1 Year Risk WeightRisk Weight 20% Add-on %Add-on 7% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypePrecious Metal Contracts 
CRM AdjustmentRedistribution of Net Exposures for  Guarantees and Credit Derivatives Time 
to Maturity<= 1 Year Risk WeightRisk Weight 50% Add-on %Add-on 7% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypePrecious Metal Contracts 
CRM AdjustmentRedistribution of Net Exposures for  Guarantees and Credit Derivatives Time 
to Maturity<= 1 Year Risk WeightRisk Weight 100% Add-on %Add-on 7% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 



MethodologyCurrent Exposure Method for OTCs OTC Item TypePrecious Metal Contracts 
CRM AdjustmentRedistribution of Net Exposures for  Guarantees and Credit Derivatives Time 
to Maturity<= 1 Year Risk WeightRisk Weight 150% Add-on %Add-on 7% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypePrecious Metal Contracts 
CRM AdjustmentRedistribution of Net Exposures for  Guarantees and Credit Derivatives Time 
to Maturity1 < Years <= 5 Risk WeightRisk Weight 0% Add-on %Add-on 7% 
CreditRiskCategoryCounterparty Credit Risk  Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypePrecious Metal Contracts 
CRM AdjustmentRedistribution of Net Exposures for  Guarantees and Credit Derivatives Time 
to Maturity1 < Years <= 5 Risk WeightRisk Weight 10% Add-on %Add-on 7% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypePrecious Metal Contracts 
CRM AdjustmentRedistribution of Net Exposures for  Guarantees and Credit Derivatives Time 
to Maturity1 < Years <= 5 Risk WeightRisk Weight 20% Add-on %Add-on 7% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypePrecious Metal Contracts 
CRM AdjustmentRedistribution of Net Exposures for  Guarantees and Credit Derivatives Time 
to Maturity1 < Years <= 5 Risk WeightRisk Weight 50% Add-on %Add-on 7% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypePrecious Metal Contracts 
CRM AdjustmentRedistribution of Net Exposures for  Guarantees and Credit Derivatives Time 
to Maturity1 < Years <= 5 Risk WeightRisk Weight 100% Add-on %Add-on 7% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypePrecious Metal Contracts 
CRM AdjustmentRedistribution of Net Exposures for  Guarantees and Credit Derivatives Time 
to Maturity1 < Years <= 5 Risk WeightRisk Weight 150%  Add-on %Add-on 7% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypePrecious Metal Contracts 
CRM AdjustmentRedistribution of Net Exposures for  Guarantees and Credit Derivatives Time 
to Maturity> 5 Years Risk WeightRisk Weight 0% Add-on %Add-on 8% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypePrecious Metal Contracts 
CRM AdjustmentRedistribution of Net Exposures for  Guarantees and Credit Derivatives Time 
to Maturity> 5 Years Risk WeightRisk Weight 10% Add-on %Add-on 8% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypePrecious Metal Contracts 
CRM AdjustmentRedistribution of Net Exposures for  Guarantees and Credit Derivatives Time 
to Maturity> 5 Years Risk WeightRisk Weight 20% Add-on %Add-on 8% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypePrecious Metal Contracts 
CRM AdjustmentRedistribution of Net Exposures for  Guarantees and Credit Derivatives Time 
to Maturity> 5 Years Risk WeightRisk Weight 50% Add-on %Add-on 8% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypePrecious Metal Contracts  
CRM AdjustmentRedistribution of Net Exposures for  Guarantees and Credit Derivatives Time 
to Maturity> 5 Years Risk WeightRisk Weight 100% Add-on %Add-on 8% 



CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypePrecious Metal Contracts 
CRM AdjustmentRedistribution of Net Exposures for  Guarantees and Credit Derivatives Time 
to Maturity> 5 Years Risk WeightRisk Weight 150% Add-on %Add-on 8% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeOther Commodities 
Contracts CRM AdjustmentRedistribution of Net Exposures for  Guarantees and Credit 
Derivatives Time to Maturity<= 1 Year Risk WeightRisk Weight 0% Add-on %Add-on 10% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeOther Commodities 
Contracts CRM AdjustmentRedistribution of Net Exposures for  Guarantees and Credit 
Derivatives Time to Maturity<= 1 Year Risk WeightRisk Weight 10% Add-on %Add-on 10% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeOther Commodities 
Contracts CRM AdjustmentRedistribution of Net Exposures for  Guarantees and Credit 
Derivatives Time to Maturity<= 1 Year Risk WeightRisk Weight 20% Add-on %Add-on 10% 
CreditRiskCategoryCounterparty Credit Risk  Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeOther Commodities 
Contracts CRM AdjustmentRedistribution of Net Exposures for  Guarantees and Credit 
Derivatives Time to Maturity<= 1 Year Risk WeightRisk Weight 50% Add-on %Add-on 10% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeOther Commodities 
Contracts CRM AdjustmentRedistribution of Net Exposures for  Guarantees and Credit 
Derivatives Time to Maturity<= 1 Year Risk WeightRisk Weight 100% Add-on %Add-on 10% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeOther Commodities 
Contracts CRM AdjustmentRedistribution of Net Exposures for  Guarantees and Credit 
Derivatives Time to Maturity<= 1 Year Risk WeightRisk Weight 150% Add-on %Add-on 10% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeOther Commodities 
Contracts CRM AdjustmentRedistribution of Net Exposures for  Guarantees and Credit 
Derivatives Time to Maturity1 < Years <= 5 Risk WeightRisk Weight 0% Add-on %Add-on 12% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeOther Commodities 
Contracts CRM AdjustmentRedistribution of Net Exposures for  Guarantees and Credit 
Derivatives Time to Maturity1 < Years <= 5 Risk WeightRisk Weight 10%  Add-on %Add-on 
12% CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeOther Commodities 
Contracts CRM AdjustmentRedistribution of Net Exposures for  Guarantees and Credit 
Derivatives Time to Maturity1 < Years <= 5 Risk WeightRisk Weight 20% Add-on %Add-on 
12% CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeOther Commodities 
Contracts CRM AdjustmentRedistribution of Net Exposures for  Guarantees and Credit 
Derivatives Time to Maturity1 < Years <= 5 Risk WeightRisk Weight 50% Add-on %Add-on 
12% CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeOther Commodities 
Contracts CRM AdjustmentRedistribution of Net Exposures for  Guarantees and Credit 



Derivatives Time to Maturity1 < Years <= 5 Risk WeightRisk Weight 100% Add-on %Add-on 
12% CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeOther Commodities 
Contracts CRM AdjustmentRedistribution of Net Exposures for  Guarantees and Credit 
Derivatives Time to Maturity1 < Years <= 5 Risk WeightRisk Weight 150% Add-on %Add-on 
12% CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeOther Commodities 
Contracts  CRM AdjustmentRedistribution of Net Exposures for  Guarantees and Credit 
Derivatives Time to Maturity> 5 Years Risk WeightRisk Weight 0% Add-on %Add-on 15% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeOther Commodities 
Contracts CRM AdjustmentRedistribution of Net Exposures for  Guarantees and Credit 
Derivatives Time to Maturity> 5 Years Risk WeightRisk Weight 10% Add-on %Add-on 15% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeOther Commodities 
Contracts CRM AdjustmentRedistribution of Net Exposures for  Guarantees and Credit 
Derivatives Time to Maturity> 5 Years Risk WeightRisk Weight 20% Add-on %Add-on 15% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeOther Commodities 
Contracts CRM AdjustmentRedistribution of Net Exposures for  Guarantees and Credit 
Derivatives Time to Maturity> 5 Years Risk WeightRisk Weight 50% Add-on %Add-on 15% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeOther Commodities 
Contracts CRM AdjustmentRedistribution of Net Exposures for  Guarantees and Credit 
Derivatives Time to Maturity> 5 Years Risk WeightRisk Weight 100% Add-on %Add-on 15% 
CreditRiskCategoryCounterparty Credit Risk  Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeOther Commodities 
Contracts CRM AdjustmentRedistribution of Net Exposures for  Guarantees and Credit 
Derivatives Time to Maturity> 5 Years Risk WeightRisk Weight 150% Add-on %Add-on 15% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives Credit 
DerivativesQualified CRM AdjustmentRedistribution of Net Exposures for  Guarantees and 
Credit Derivatives Time to Maturity<= 1 Year Risk WeightRisk Weight 0% Add-on %Add-on 
10% CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives Credit 
DerivativesQualified CRM AdjustmentRedistribution of Net Exposures for  Guarantees and 
Credit Derivatives Time to Maturity<= 1 Year Risk WeightRisk Weight 10% Add-on %Add-on 
10% CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives Credit 
DerivativesQualified CRM AdjustmentRedistribution of Net Exposures for  Guarantees and 
Credit Derivatives Time to Maturity<= 1 Year Risk WeightRisk Weight 20% Add-on %Add-on 
10% CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives Credit 
DerivativesQualified  CRM AdjustmentRedistribution of Net Exposures for  Guarantees and 
Credit Derivatives Time to Maturity<= 1 Year Risk WeightRisk Weight 50% Add-on %Add-on 
10% CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives Credit 



DerivativesQualified CRM AdjustmentRedistribution of Net Exposures for  Guarantees and 
Credit Derivatives Time to Maturity<= 1 Year Risk WeightRisk Weight 100% Add-on %Add-on 
10% CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives Credit 
DerivativesQualified CRM AdjustmentRedistribution of Net Exposures for  Guarantees and 
Credit Derivatives Time to Maturity<= 1 Year Risk WeightRisk Weight 150% Add-on %Add-on 
10% CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives Credit 
DerivativesQualified CRM AdjustmentRedistribution of Net Exposures for  Guarantees and 
Credit Derivatives Time to Maturity1 < Years <= 5 Risk WeightRisk Weight 0% Add-on 
%Add-on 12% CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs 
OTCs MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives 
Credit DerivativesQualified CRM AdjustmentRedistribution of Net Exposures for  Guarantees 
and Credit Derivatives Time to Maturity1 < Years <= 5  Risk WeightRisk Weight 10% Add-on 
%Add-on 12% CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs 
OTCs MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives 
Credit DerivativesQualified CRM AdjustmentRedistribution of Net Exposures for  Guarantees 
and Credit Derivatives Time to Maturity1 < Years <= 5 Risk WeightRisk Weight 20% Add-on 
%Add-on 12% CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs 
OTCs MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives 
Credit DerivativesQualified CRM AdjustmentRedistribution of Net Exposures for  Guarantees 
and Credit Derivatives Time to Maturity1 < Years <= 5 Risk WeightRisk Weight 50% Add-on 
%Add-on 12% CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs 
OTCs MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives 
Credit DerivativesQualified CRM AdjustmentRedistribution of Net Exposures for  Guarantees 
and Credit Derivatives Time to Maturity1 < Years <= 5 Risk WeightRisk Weight 100% Add-on 
%Add-on 12% CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs 
OTCs MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives 
Credit DerivativesQualified CRM AdjustmentRedistribution of Net Exposures for  Guarantees 
and Credit Derivatives Time to Maturity1 < Years <= 5 Risk WeightRisk Weight 150% Add-on 
%Add-on 12%  CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs 
OTCs MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives 
Credit DerivativesQualified CRM AdjustmentRedistribution of Net Exposures for  Guarantees 
and Credit Derivatives Time to Maturity> 5 Years Risk WeightRisk Weight 0% Add-on 
%Add-on 15% CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs 
OTCs MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives 
Credit DerivativesQualified CRM AdjustmentRedistribution of Net Exposures for  Guarantees 
and Credit Derivatives Time to Maturity> 5 Years Risk WeightRisk Weight 10% Add-on 
%Add-on 15% CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs 
OTCs MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives 
Credit DerivativesQualified CRM AdjustmentRedistribution of Net Exposures for  Guarantees 
and Credit Derivatives Time to Maturity> 5 Years Risk WeightRisk Weight 20% Add-on 
%Add-on 15% CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs 
OTCs MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives 
Credit DerivativesQualified CRM AdjustmentRedistribution of Net Exposures for  Guarantees 
and Credit Derivatives Time to Maturity> 5 Years Risk WeightRisk Weight 50% Add-on 
%Add-on 15% CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs 



OTCs MethodologyCurrent Exposure Method for OTCs  OTC Item TypeCredit Derivatives 
Credit DerivativesQualified CRM AdjustmentRedistribution of Net Exposures for  Guarantees 
and Credit Derivatives Time to Maturity> 5 Years Risk WeightRisk Weight 100% Add-on 
%Add-on 15% CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs 
OTCs MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives 
Credit DerivativesQualified CRM AdjustmentRedistribution of Net Exposures for  Guarantees 
and Credit Derivatives Time to Maturity> 5 Years Risk WeightRisk Weight 150% Add-on 
%Add-on 15% CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs 
OTCs MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives 
Credit DerivativesNon-qualified CRM AdjustmentRedistribution of Net Exposures for  
Guarantees and Credit Derivatives Time to Maturity<= 1 Year Risk WeightRisk Weight 0% 
Add-on %Add-on 10% CreditRiskCategoryCounterparty Credit Risk Counterparty Credit 
RiskOTCs OTCs MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit 
Derivatives Credit DerivativesNon-qualified CRM AdjustmentRedistribution of Net Exposures 
for  Guarantees and Credit Derivatives Time to Maturity<= 1 Year Risk WeightRisk Weight 
10% Add-on %Add-on 10% CreditRiskCategoryCounterparty Credit Risk Counterparty Credit 
RiskOTCs OTCs MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit 
Derivatives Credit DerivativesNon-qualified  CRM AdjustmentRedistribution of Net Exposures 
for  Guarantees and Credit Derivatives Time to Maturity<= 1 Year Risk WeightRisk Weight 
20% Add-on %Add-on 10% CreditRiskCategoryCounterparty Credit Risk Counterparty Credit 
RiskOTCs OTCs MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit 
Derivatives Credit DerivativesNon-qualified CRM AdjustmentRedistribution of Net Exposures 
for  Guarantees and Credit Derivatives Time to Maturity<= 1 Year Risk WeightRisk Weight 
50% Add-on %Add-on 10% CreditRiskCategoryCounterparty Credit Risk Counterparty Credit 
RiskOTCs OTCs MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit 
Derivatives Credit DerivativesNon-qualified CRM AdjustmentRedistribution of Net Exposures 
for  Guarantees and Credit Derivatives Time to Maturity<= 1 Year Risk WeightRisk Weight 
100% Add-on %Add-on 10% CreditRiskCategoryCounterparty Credit Risk Counterparty 
Credit RiskOTCs OTCs MethodologyCurrent Exposure Method for OTCs OTC Item 
TypeCredit Derivatives Credit DerivativesNon-qualified CRM AdjustmentRedistribution of Net 
Exposures for  Guarantees and Credit Derivatives Time to Maturity<= 1 Year Risk WeightRisk 
Weight 150% Add-on %Add-on 10% CreditRiskCategoryCounterparty Credit Risk 
Counterparty Credit RiskOTCs OTCs MethodologyCurrent Exposure Method for OTCs OTC 
Item TypeCredit Derivatives Credit DerivativesNon-qualified CRM AdjustmentRedistribution of 
Net Exposures for  Guarantees and Credit Derivatives Time to Maturity1 < Years <= 5  Risk 
WeightRisk Weight 0% Add-on %Add-on 12% CreditRiskCategoryCounterparty Credit Risk 
Counterparty Credit RiskOTCs OTCs MethodologyCurrent Exposure Method for OTCs OTC 
Item TypeCredit Derivatives Credit DerivativesNon-qualified CRM AdjustmentRedistribution of 
Net Exposures for  Guarantees and Credit Derivatives Time to Maturity1 < Years <= 5 Risk 
WeightRisk Weight 10% Add-on %Add-on 12% CreditRiskCategoryCounterparty Credit Risk 
Counterparty Credit RiskOTCs OTCs MethodologyCurrent Exposure Method for OTCs OTC 
Item TypeCredit Derivatives Credit DerivativesNon-qualified CRM AdjustmentRedistribution of 
Net Exposures for  Guarantees and Credit Derivatives Time to Maturity1 < Years <= 5 Risk 
WeightRisk Weight 20% Add-on %Add-on 12% CreditRiskCategoryCounterparty Credit Risk 
Counterparty Credit RiskOTCs OTCs MethodologyCurrent Exposure Method for OTCs OTC 
Item TypeCredit Derivatives Credit DerivativesNon-qualified CRM AdjustmentRedistribution of 
Net Exposures for  Guarantees and Credit Derivatives Time to Maturity1 < Years <= 5 Risk 



WeightRisk Weight 50% Add-on %Add-on 12% CreditRiskCategoryCounterparty Credit Risk 
Counterparty Credit RiskOTCs OTCs MethodologyCurrent Exposure Method for OTCs OTC 
Item TypeCredit Derivatives Credit DerivativesNon-qualified CRM AdjustmentRedistribution of 
Net Exposures for  Guarantees and Credit Derivatives Time to Maturity1 < Years <= 5 Risk 
WeightRisk Weight 100% Add-on %Add-on 12%  CreditRiskCategoryCounterparty Credit 
Risk Counterparty Credit RiskOTCs OTCs MethodologyCurrent Exposure Method for OTCs 
OTC Item TypeCredit Derivatives Credit DerivativesNon-qualified CRM 
AdjustmentRedistribution of Net Exposures for  Guarantees and Credit Derivatives Time to 
Maturity1 < Years <= 5 Risk WeightRisk Weight 150% Add-on %Add-on 12% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives Credit 
DerivativesNon-qualified CRM AdjustmentRedistribution of Net Exposures for  Guarantees 
and Credit Derivatives Time to Maturity> 5 Years Risk WeightRisk Weight 0% Add-on 
%Add-on 15% CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs 
OTCs MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives 
Credit DerivativesNon-qualified CRM AdjustmentRedistribution of Net Exposures for  
Guarantees and Credit Derivatives Time to Maturity> 5 Years Risk WeightRisk Weight 10% 
Add-on %Add-on 15% CreditRiskCategoryCounterparty Credit Risk Counterparty Credit 
RiskOTCs OTCs MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit 
Derivatives Credit DerivativesNon-qualified CRM AdjustmentRedistribution of Net Exposures 
for  Guarantees and Credit Derivatives Time to Maturity> 5 Years Risk WeightRisk Weight 
20% Add-on %Add-on 15% CreditRiskCategoryCounterparty Credit Risk Counterparty Credit 
RiskOTCs OTCs MethodologyCurrent Exposure Method for OTCs  OTC Item TypeCredit 
Derivatives Credit DerivativesNon-qualified CRM AdjustmentRedistribution of Net Exposures 
for  Guarantees and Credit Derivatives Time to Maturity> 5 Years Risk WeightRisk Weight 
50% Add-on %Add-on 15% CreditRiskCategoryCounterparty Credit Risk Counterparty Credit 
RiskOTCs OTCs MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit 
Derivatives Credit DerivativesNon-qualified CRM AdjustmentRedistribution of Net Exposures 
for  Guarantees and Credit Derivatives Time to Maturity> 5 Years Risk WeightRisk Weight 
100% Add-on %Add-on 15% CreditRiskCategoryCounterparty Credit Risk Counterparty 
Credit RiskOTCs OTCs MethodologyCurrent Exposure Method for OTCs OTC Item 
TypeCredit Derivatives Credit DerivativesNon-qualified CRM AdjustmentRedistribution of Net 
Exposures for  Guarantees and Credit Derivatives Time to Maturity> 5 Years Risk WeightRisk 
Weight 150% Add-on %Add-on 15% CreditRiskCategoryCounterparty Credit Risk 
Counterparty Credit RiskSecurities Financing Transactions (SFTs) Credit Conversion 
FactorCredit Conversion Factor 100% Risk WeightRisk Weight 0% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskSecurities Financing 
Transactions (SFTs) Credit Conversion FactorCredit Conversion Factor 100% Risk 
WeightRisk Weight 10% CreditRiskCategoryCounterparty Credit Risk Counterparty Credit 
RiskSecurities Financing Transactions (SFTs) Credit Conversion FactorCredit Conversion 
Factor 100% Risk WeightRisk Weight 20%  CreditRiskCategoryCounterparty Credit Risk 
Counterparty Credit RiskSecurities Financing Transactions (SFTs) Credit Conversion 
FactorCredit Conversion Factor 100% Risk WeightRisk Weight 50% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskSecurities Financing 
Transactions (SFTs) Credit Conversion FactorCredit Conversion Factor 100% Risk 
WeightRisk Weight 100% CreditRiskCategoryCounterparty Credit Risk Counterparty Credit 
RiskSecurities Financing Transactions (SFTs) Credit Conversion FactorCredit Conversion 



Factor 100% Risk WeightRisk Weight 150% CreditRiskCategoryCounterparty Credit Risk 
Counterparty Credit RiskSecurities Financing Transactions (SFTs) 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeInterest Rate Contracts CRM 
AdjustmentRedistribution of Net Exposure for Collateral  (Simple Approach) Time to 
Maturity<= 1 Year Risk WeightRisk Weight 0% Add-on %Add-on 0% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeInterest Rate Contracts CRM 
AdjustmentRedistribution of Net Exposure for Collateral  (Simple Approach) Time to 
Maturity<= 1 Year Risk WeightRisk Weight 10% Add-on %Add-on 0% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeInterest Rate Contracts  
CRM AdjustmentRedistribution of Net Exposure for Collateral  (Simple Approach) Time to 
Maturity<= 1 Year Risk WeightRisk Weight 20% Add-on %Add-on 0% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeInterest Rate Contracts CRM 
AdjustmentRedistribution of Net Exposure for Collateral  (Simple Approach) Time to 
Maturity<= 1 Year Risk WeightRisk Weight 50% Add-on %Add-on 0% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeInterest Rate Contracts CRM 
AdjustmentRedistribution of Net Exposure for Collateral  (Simple Approach) Time to 
Maturity<= 1 Year Risk WeightRisk Weight 100% Add-on %Add-on 0% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeInterest Rate Contracts CRM 
AdjustmentRedistribution of Net Exposure for Collateral  (Simple Approach) Time to 
Maturity<= 1 Year Risk WeightRisk Weight 150% Add-on %Add-on 0% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeInterest Rate Contracts CRM 
AdjustmentRedistribution of Net Exposure for Collateral  (Simple Approach) Time to Maturity1 
< Years <= 5 Risk WeightRisk Weight 0% Add-on %Add-on 0.5% 
CreditRiskCategoryCounterparty Credit Risk  Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeInterest Rate Contracts CRM 
AdjustmentRedistribution of Net Exposure for Collateral  (Simple Approach) Time to Maturity1 
< Years <= 5 Risk WeightRisk Weight 10% Add-on %Add-on 0.5% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeInterest Rate Contracts CRM 
AdjustmentRedistribution of Net Exposure for Collateral  (Simple Approach) Time to Maturity1 
< Years <= 5 Risk WeightRisk Weight 20% Add-on %Add-on 0.5% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeInterest Rate Contracts CRM 
AdjustmentRedistribution of Net Exposure for Collateral  (Simple Approach) Time to Maturity1 
< Years <= 5 Risk WeightRisk Weight 50% Add-on %Add-on 0.5% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeInterest Rate Contracts CRM 
AdjustmentRedistribution of Net Exposure for Collateral  (Simple Approach) Time to Maturity1 
< Years <= 5 Risk WeightRisk Weight 100% Add-on %Add-on 0.5% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 



MethodologyCurrent Exposure Method for OTCs OTC Item TypeInterest Rate Contracts CRM 
AdjustmentRedistribution of Net Exposure for Collateral  (Simple Approach) Time to Maturity1 
< Years <= 5 Risk WeightRisk Weight 150%  Add-on %Add-on 0.5% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeInterest Rate Contracts CRM 
AdjustmentRedistribution of Net Exposure for Collateral  (Simple Approach) Time to Maturity> 
5 Years Risk WeightRisk Weight 0% Add-on %Add-on 0.5% CreditRiskCategoryCounterparty 
Credit Risk Counterparty Credit RiskOTCs OTCs MethodologyCurrent Exposure Method for 
OTCs OTC Item TypeInterest Rate Contracts CRM AdjustmentRedistribution of Net Exposure 
for Collateral  (Simple Approach) Time to Maturity> 5 Years Risk WeightRisk Weight 10% 
Add-on %Add-on 0.5% CreditRiskCategoryCounterparty Credit Risk Counterparty Credit 
RiskOTCs OTCs MethodologyCurrent Exposure Method for OTCs OTC Item TypeInterest 
Rate Contracts CRM AdjustmentRedistribution of Net Exposure for Collateral  (Simple 
Approach) Time to Maturity> 5 Years Risk WeightRisk Weight 20% Add-on %Add-on 0.5% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeInterest Rate Contracts CRM 
AdjustmentRedistribution of Net Exposure for Collateral  (Simple Approach) Time to Maturity> 
5 Years Risk WeightRisk Weight 50% Add-on %Add-on 0.5% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeInterest Rate Contracts  
CRM AdjustmentRedistribution of Net Exposure for Collateral  (Simple Approach) Time to 
Maturity> 5 Years Risk WeightRisk Weight 100% Add-on %Add-on 0.5% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeInterest Rate Contracts CRM 
AdjustmentRedistribution of Net Exposure for Collateral  (Simple Approach) Time to Maturity> 
5 Years Risk WeightRisk Weight 150% Add-on %Add-on 0.5% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeForeign Exchange Contracts 
& Gold CRM AdjustmentRedistribution of Net Exposure for Collateral  (Simple Approach) 
Time to Maturity<= 1 Year Risk WeightRisk Weight 0% Add-on %Add-on 1% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeForeign Exchange Contracts 
& Gold CRM AdjustmentRedistribution of Net Exposure for Collateral  (Simple Approach) 
Time to Maturity<= 1 Year Risk WeightRisk Weight 10% Add-on %Add-on 1% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeForeign Exchange Contracts 
& Gold CRM AdjustmentRedistribution of Net Exposure for Collateral  (Simple Approach) 
Time to Maturity<= 1 Year Risk WeightRisk Weight 20% Add-on %Add-on 1% 
CreditRiskCategoryCounterparty Credit Risk  Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeForeign Exchange Contracts 
& Gold CRM AdjustmentRedistribution of Net Exposure for Collateral  (Simple Approach) 
Time to Maturity<= 1 Year Risk WeightRisk Weight 50% Add-on %Add-on 1% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeForeign Exchange Contracts 
& Gold CRM AdjustmentRedistribution of Net Exposure for Collateral  (Simple Approach) 
Time to Maturity<= 1 Year Risk WeightRisk Weight 100% Add-on %Add-on 1% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 



MethodologyCurrent Exposure Method for OTCs OTC Item TypeForeign Exchange Contracts 
& Gold CRM AdjustmentRedistribution of Net Exposure for Collateral  (Simple Approach) 
Time to Maturity<= 1 Year Risk WeightRisk Weight 150% Add-on %Add-on 1% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeForeign Exchange Contracts 
& Gold CRM AdjustmentRedistribution of Net Exposure for Collateral  (Simple Approach) 
Time to Maturity1 < Years <= 5 Risk WeightRisk Weight 0% Add-on %Add-on 5% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeForeign Exchange Contracts 
& Gold CRM AdjustmentRedistribution of Net Exposure for Collateral  (Simple Approach) 
Time to Maturity1 < Years <= 5 Risk WeightRisk Weight 10%  Add-on %Add-on 5% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeForeign Exchange Contracts 
& Gold CRM AdjustmentRedistribution of Net Exposure for Collateral  (Simple Approach) 
Time to Maturity1 < Years <= 5 Risk WeightRisk Weight 20% Add-on %Add-on 5% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeForeign Exchange Contracts 
& Gold CRM AdjustmentRedistribution of Net Exposure for Collateral  (Simple Approach) 
Time to Maturity1 < Years <= 5 Risk WeightRisk Weight 50% Add-on %Add-on 5% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeForeign Exchange Contracts 
& Gold CRM AdjustmentRedistribution of Net Exposure for Collateral  (Simple Approach) 
Time to Maturity1 < Years <= 5 Risk WeightRisk Weight 100% Add-on %Add-on 5% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeForeign Exchange Contracts 
& Gold CRM AdjustmentRedistribution of Net Exposure for Collateral  (Simple Approach) 
Time to Maturity1 < Years <= 5 Risk WeightRisk Weight 150% Add-on %Add-on 5% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeForeign Exchange Contracts 
& Gold  CRM AdjustmentRedistribution of Net Exposure for Collateral  (Simple Approach) 
Time to Maturity> 5 Years Risk WeightRisk Weight 0% Add-on %Add-on 7.5% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeForeign Exchange Contracts 
& Gold CRM AdjustmentRedistribution of Net Exposure for Collateral  (Simple Approach) 
Time to Maturity> 5 Years Risk WeightRisk Weight 10% Add-on %Add-on 7.5% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeForeign Exchange Contracts 
& Gold CRM AdjustmentRedistribution of Net Exposure for Collateral  (Simple Approach) 
Time to Maturity> 5 Years Risk WeightRisk Weight 20% Add-on %Add-on 7.5% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeForeign Exchange Contracts 
& Gold CRM AdjustmentRedistribution of Net Exposure for Collateral  (Simple Approach) 
Time to Maturity> 5 Years Risk WeightRisk Weight 50% Add-on %Add-on 7.5% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeForeign Exchange Contracts 
& Gold CRM AdjustmentRedistribution of Net Exposure for Collateral  (Simple Approach) 
Time to Maturity> 5 Years Risk WeightRisk Weight 100% Add-on %Add-on 7.5% 



CreditRiskCategoryCounterparty Credit Risk  Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeForeign Exchange Contracts 
& Gold CRM AdjustmentRedistribution of Net Exposure for Collateral  (Simple Approach) 
Time to Maturity> 5 Years Risk WeightRisk Weight 150% Add-on %Add-on 7.5% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeEquity Contracts CRM 
AdjustmentRedistribution of Net Exposure for Collateral  (Simple Approach) Time to 
Maturity<= 1 Year Risk WeightRisk Weight 0% Add-on %Add-on 6% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeEquity Contracts CRM 
AdjustmentRedistribution of Net Exposure for Collateral  (Simple Approach) Time to 
Maturity<= 1 Year Risk WeightRisk Weight 10% Add-on %Add-on 6% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeEquity Contracts CRM 
AdjustmentRedistribution of Net Exposure for Collateral  (Simple Approach) Time to 
Maturity<= 1 Year Risk WeightRisk Weight 20% Add-on %Add-on 6% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeEquity Contracts CRM 
AdjustmentRedistribution of Net Exposure for Collateral  (Simple Approach) Time to 
Maturity<= 1 Year Risk WeightRisk Weight 50%  Add-on %Add-on 6% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeEquity Contracts CRM 
AdjustmentRedistribution of Net Exposure for Collateral  (Simple Approach) Time to 
Maturity<= 1 Year Risk WeightRisk Weight 100% Add-on %Add-on 6% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeEquity Contracts CRM 
AdjustmentRedistribution of Net Exposure for Collateral  (Simple Approach) Time to 
Maturity<= 1 Year Risk WeightRisk Weight 150% Add-on %Add-on 6% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeEquity Contracts CRM 
AdjustmentRedistribution of Net Exposure for Collateral  (Simple Approach) Time to Maturity1 
< Years <= 5 Risk WeightRisk Weight 0% Add-on %Add-on 8% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeEquity Contracts CRM 
AdjustmentRedistribution of Net Exposure for Collateral  (Simple Approach) Time to Maturity1 
< Years <= 5 Risk WeightRisk Weight 10% Add-on %Add-on 8% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeEquity Contracts  CRM 
AdjustmentRedistribution of Net Exposure for Collateral  (Simple Approach) Time to Maturity1 
< Years <= 5 Risk WeightRisk Weight 20% Add-on %Add-on 8% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeEquity Contracts CRM 
AdjustmentRedistribution of Net Exposure for Collateral  (Simple Approach) Time to Maturity1 
< Years <= 5 Risk WeightRisk Weight 50% Add-on %Add-on 8% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeEquity Contracts CRM 
AdjustmentRedistribution of Net Exposure for Collateral  (Simple Approach) Time to Maturity1 



< Years <= 5 Risk WeightRisk Weight 100% Add-on %Add-on 8% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeEquity Contracts CRM 
AdjustmentRedistribution of Net Exposure for Collateral  (Simple Approach) Time to Maturity1 
< Years <= 5 Risk WeightRisk Weight 150% Add-on %Add-on 8% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeEquity Contracts CRM 
AdjustmentRedistribution of Net Exposure for Collateral  (Simple Approach) Time to Maturity> 
5 Years Risk WeightRisk Weight 0% Add-on %Add-on 10% CreditRiskCategoryCounterparty 
Credit Risk  Counterparty Credit RiskOTCs OTCs MethodologyCurrent Exposure Method for 
OTCs OTC Item TypeEquity Contracts CRM AdjustmentRedistribution of Net Exposure for 
Collateral  (Simple Approach) Time to Maturity> 5 Years Risk WeightRisk Weight 10% Add-on 
%Add-on 10% CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs 
OTCs MethodologyCurrent Exposure Method for OTCs OTC Item TypeEquity Contracts CRM 
AdjustmentRedistribution of Net Exposure for Collateral  (Simple Approach) Time to Maturity> 
5 Years Risk WeightRisk Weight 20% Add-on %Add-on 10% CreditRiskCategoryCounterparty 
Credit Risk Counterparty Credit RiskOTCs OTCs MethodologyCurrent Exposure Method for 
OTCs OTC Item TypeEquity Contracts CRM AdjustmentRedistribution of Net Exposure for 
Collateral  (Simple Approach) Time to Maturity> 5 Years Risk WeightRisk Weight 50% Add-on 
%Add-on 10% CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs 
OTCs MethodologyCurrent Exposure Method for OTCs OTC Item TypeEquity Contracts CRM 
AdjustmentRedistribution of Net Exposure for Collateral  (Simple Approach) Time to Maturity> 
5 Years Risk WeightRisk Weight 100% Add-on %Add-on 10% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeEquity Contracts CRM 
AdjustmentRedistribution of Net Exposure for Collateral  (Simple Approach) Time to Maturity> 
5 Years Risk WeightRisk Weight 150%  Add-on %Add-on 10% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypePrecious Metal Contracts 
CRM AdjustmentRedistribution of Net Exposure for Collateral  (Simple Approach) Time to 
Maturity<= 1 Year Risk WeightRisk Weight 0% Add-on %Add-on 7% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypePrecious Metal Contracts 
CRM AdjustmentRedistribution of Net Exposure for Collateral  (Simple Approach) Time to 
Maturity<= 1 Year Risk WeightRisk Weight 10% Add-on %Add-on 7% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypePrecious Metal Contracts 
CRM AdjustmentRedistribution of Net Exposure for Collateral  (Simple Approach) Time to 
Maturity<= 1 Year Risk WeightRisk Weight 20% Add-on %Add-on 7% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypePrecious Metal Contracts 
CRM AdjustmentRedistribution of Net Exposure for Collateral  (Simple Approach) Time to 
Maturity<= 1 Year Risk WeightRisk Weight 50% Add-on %Add-on 7% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypePrecious Metal Contracts  
CRM AdjustmentRedistribution of Net Exposure for Collateral  (Simple Approach) Time to 
Maturity<= 1 Year Risk WeightRisk Weight 100% Add-on %Add-on 7% 



CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypePrecious Metal Contracts 
CRM AdjustmentRedistribution of Net Exposure for Collateral  (Simple Approach) Time to 
Maturity<= 1 Year Risk WeightRisk Weight 150% Add-on %Add-on 7% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypePrecious Metal Contracts 
CRM AdjustmentRedistribution of Net Exposure for Collateral  (Simple Approach) Time to 
Maturity1 < Years <= 5 Risk WeightRisk Weight 0% Add-on %Add-on 7% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypePrecious Metal Contracts 
CRM AdjustmentRedistribution of Net Exposure for Collateral  (Simple Approach) Time to 
Maturity1 < Years <= 5 Risk WeightRisk Weight 10% Add-on %Add-on 7% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypePrecious Metal Contracts 
CRM AdjustmentRedistribution of Net Exposure for Collateral  (Simple Approach) Time to 
Maturity1 < Years <= 5 Risk WeightRisk Weight 20% Add-on %Add-on 7% 
CreditRiskCategoryCounterparty Credit Risk  Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypePrecious Metal Contracts 
CRM AdjustmentRedistribution of Net Exposure for Collateral  (Simple Approach) Time to 
Maturity1 < Years <= 5 Risk WeightRisk Weight 50% Add-on %Add-on 7% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypePrecious Metal Contracts 
CRM AdjustmentRedistribution of Net Exposure for Collateral  (Simple Approach) Time to 
Maturity1 < Years <= 5 Risk WeightRisk Weight 100% Add-on %Add-on 7% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypePrecious Metal Contracts 
CRM AdjustmentRedistribution of Net Exposure for Collateral  (Simple Approach) Time to 
Maturity1 < Years <= 5 Risk WeightRisk Weight 150% Add-on %Add-on 7% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypePrecious Metal Contracts 
CRM AdjustmentRedistribution of Net Exposure for Collateral  (Simple Approach) Time to 
Maturity> 5 Years Risk WeightRisk Weight 0% Add-on %Add-on 8% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypePrecious Metal Contracts 
CRM AdjustmentRedistribution of Net Exposure for Collateral  (Simple Approach) Time to 
Maturity> 5 Years Risk WeightRisk Weight 10%  Add-on %Add-on 8% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypePrecious Metal Contracts 
CRM AdjustmentRedistribution of Net Exposure for Collateral  (Simple Approach) Time to 
Maturity> 5 Years Risk WeightRisk Weight 20% Add-on %Add-on 8% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypePrecious Metal Contracts 
CRM AdjustmentRedistribution of Net Exposure for Collateral  (Simple Approach) Time to 
Maturity> 5 Years Risk WeightRisk Weight 50% Add-on %Add-on 8% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypePrecious Metal Contracts 
CRM AdjustmentRedistribution of Net Exposure for Collateral  (Simple Approach) Time to 



Maturity> 5 Years Risk WeightRisk Weight 100% Add-on %Add-on 8% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypePrecious Metal Contracts 
CRM AdjustmentRedistribution of Net Exposure for Collateral  (Simple Approach) Time to 
Maturity> 5 Years Risk WeightRisk Weight 150% Add-on %Add-on 8% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeOther Commodities 
Contracts  CRM AdjustmentRedistribution of Net Exposure for Collateral  (Simple Approach) 
Time to Maturity<= 1 Year Risk WeightRisk Weight 0% Add-on %Add-on 10% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeOther Commodities 
Contracts CRM AdjustmentRedistribution of Net Exposure for Collateral  (Simple Approach) 
Time to Maturity<= 1 Year Risk WeightRisk Weight 10% Add-on %Add-on 10% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeOther Commodities 
Contracts CRM AdjustmentRedistribution of Net Exposure for Collateral  (Simple Approach) 
Time to Maturity<= 1 Year Risk WeightRisk Weight 20% Add-on %Add-on 10% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeOther Commodities 
Contracts CRM AdjustmentRedistribution of Net Exposure for Collateral  (Simple Approach) 
Time to Maturity<= 1 Year Risk WeightRisk Weight 50% Add-on %Add-on 10% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeOther Commodities 
Contracts CRM AdjustmentRedistribution of Net Exposure for Collateral  (Simple Approach) 
Time to Maturity<= 1 Year Risk WeightRisk Weight 100% Add-on %Add-on 10% 
CreditRiskCategoryCounterparty Credit Risk  Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeOther Commodities 
Contracts CRM AdjustmentRedistribution of Net Exposure for Collateral  (Simple Approach) 
Time to Maturity<= 1 Year Risk WeightRisk Weight 150% Add-on %Add-on 10% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeOther Commodities 
Contracts CRM AdjustmentRedistribution of Net Exposure for Collateral  (Simple Approach) 
Time to Maturity1 < Years <= 5 Risk WeightRisk Weight 0% Add-on %Add-on 12% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeOther Commodities 
Contracts CRM AdjustmentRedistribution of Net Exposure for Collateral  (Simple Approach) 
Time to Maturity1 < Years <= 5 Risk WeightRisk Weight 10% Add-on %Add-on 12% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeOther Commodities 
Contracts CRM AdjustmentRedistribution of Net Exposure for Collateral  (Simple Approach) 
Time to Maturity1 < Years <= 5 Risk WeightRisk Weight 20% Add-on %Add-on 12% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeOther Commodities 
Contracts CRM AdjustmentRedistribution of Net Exposure for Collateral  (Simple Approach) 
Time to Maturity1 < Years <= 5 Risk WeightRisk Weight 50%  Add-on %Add-on 12% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeOther Commodities 



Contracts CRM AdjustmentRedistribution of Net Exposure for Collateral  (Simple Approach) 
Time to Maturity1 < Years <= 5 Risk WeightRisk Weight 100% Add-on %Add-on 12% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeOther Commodities 
Contracts CRM AdjustmentRedistribution of Net Exposure for Collateral  (Simple Approach) 
Time to Maturity1 < Years <= 5 Risk WeightRisk Weight 150% Add-on %Add-on 12% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeOther Commodities 
Contracts CRM AdjustmentRedistribution of Net Exposure for Collateral  (Simple Approach) 
Time to Maturity> 5 Years Risk WeightRisk Weight 0% Add-on %Add-on 15% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeOther Commodities 
Contracts CRM AdjustmentRedistribution of Net Exposure for Collateral  (Simple Approach) 
Time to Maturity> 5 Years Risk WeightRisk Weight 10% Add-on %Add-on 15% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeOther Commodities 
Contracts  CRM AdjustmentRedistribution of Net Exposure for Collateral  (Simple Approach) 
Time to Maturity> 5 Years Risk WeightRisk Weight 20% Add-on %Add-on 15% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeOther Commodities 
Contracts CRM AdjustmentRedistribution of Net Exposure for Collateral  (Simple Approach) 
Time to Maturity> 5 Years Risk WeightRisk Weight 50% Add-on %Add-on 15% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeOther Commodities 
Contracts CRM AdjustmentRedistribution of Net Exposure for Collateral  (Simple Approach) 
Time to Maturity> 5 Years Risk WeightRisk Weight 100% Add-on %Add-on 15% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeOther Commodities 
Contracts CRM AdjustmentRedistribution of Net Exposure for Collateral  (Simple Approach) 
Time to Maturity> 5 Years Risk WeightRisk Weight 150% Add-on %Add-on 15% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives Credit 
DerivativesQualified CRM AdjustmentRedistribution of Net Exposure for Collateral  (Simple 
Approach) Time to Maturity<= 1 Year Risk WeightRisk Weight 0% Add-on %Add-on 10%  
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives Credit 
DerivativesQualified CRM AdjustmentRedistribution of Net Exposure for Collateral  (Simple 
Approach) Time to Maturity<= 1 Year Risk WeightRisk Weight 10% Add-on %Add-on 10% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives Credit 
DerivativesQualified CRM AdjustmentRedistribution of Net Exposure for Collateral  (Simple 
Approach) Time to Maturity<= 1 Year Risk WeightRisk Weight 20% Add-on %Add-on 10% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives Credit 
DerivativesQualified CRM AdjustmentRedistribution of Net Exposure for Collateral  (Simple 
Approach) Time to Maturity<= 1 Year Risk WeightRisk Weight 50% Add-on %Add-on 10% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 



MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives Credit 
DerivativesQualified CRM AdjustmentRedistribution of Net Exposure for Collateral  (Simple 
Approach) Time to Maturity<= 1 Year Risk WeightRisk Weight 100% Add-on %Add-on 10% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs  OTC Item TypeCredit Derivatives Credit 
DerivativesQualified CRM AdjustmentRedistribution of Net Exposure for Collateral  (Simple 
Approach) Time to Maturity<= 1 Year Risk WeightRisk Weight 150% Add-on %Add-on 10% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives Credit 
DerivativesQualified CRM AdjustmentRedistribution of Net Exposure for Collateral  (Simple 
Approach) Time to Maturity1 < Years <= 5 Risk WeightRisk Weight 0% Add-on %Add-on 12% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives Credit 
DerivativesQualified CRM AdjustmentRedistribution of Net Exposure for Collateral  (Simple 
Approach) Time to Maturity1 < Years <= 5 Risk WeightRisk Weight 10% Add-on %Add-on 
12% CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives Credit 
DerivativesQualified CRM AdjustmentRedistribution of Net Exposure for Collateral  (Simple 
Approach) Time to Maturity1 < Years <= 5 Risk WeightRisk Weight 20% Add-on %Add-on 
12% CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives Credit 
DerivativesQualified  CRM AdjustmentRedistribution of Net Exposure for Collateral  (Simple 
Approach) Time to Maturity1 < Years <= 5 Risk WeightRisk Weight 50% Add-on %Add-on 
12% CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives Credit 
DerivativesQualified CRM AdjustmentRedistribution of Net Exposure for Collateral  (Simple 
Approach) Time to Maturity1 < Years <= 5 Risk WeightRisk Weight 100% Add-on %Add-on 
12% CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives Credit 
DerivativesQualified CRM AdjustmentRedistribution of Net Exposure for Collateral  (Simple 
Approach) Time to Maturity1 < Years <= 5 Risk WeightRisk Weight 150% Add-on %Add-on 
12% CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives Credit 
DerivativesQualified CRM AdjustmentRedistribution of Net Exposure for Collateral  (Simple 
Approach) Time to Maturity> 5 Years Risk WeightRisk Weight 0% Add-on %Add-on 15% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives Credit 
DerivativesQualified CRM AdjustmentRedistribution of Net Exposure for Collateral  (Simple 
Approach) Time to Maturity> 5 Years  Risk WeightRisk Weight 10% Add-on %Add-on 15% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives Credit 
DerivativesQualified CRM AdjustmentRedistribution of Net Exposure for Collateral  (Simple 
Approach) Time to Maturity> 5 Years Risk WeightRisk Weight 20% Add-on %Add-on 15% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives Credit 
DerivativesQualified CRM AdjustmentRedistribution of Net Exposure for Collateral  (Simple 
Approach) Time to Maturity> 5 Years Risk WeightRisk Weight 50% Add-on %Add-on 15% 



CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives Credit 
DerivativesQualified CRM AdjustmentRedistribution of Net Exposure for Collateral  (Simple 
Approach) Time to Maturity> 5 Years Risk WeightRisk Weight 100% Add-on %Add-on 15% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives Credit 
DerivativesQualified CRM AdjustmentRedistribution of Net Exposure for Collateral  (Simple 
Approach) Time to Maturity> 5 Years Risk WeightRisk Weight 150% Add-on %Add-on 15%  
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives Credit 
DerivativesNon-qualified CRM AdjustmentRedistribution of Net Exposure for Collateral  
(Simple Approach) Time to Maturity<= 1 Year Risk WeightRisk Weight 0% Add-on %Add-on 
10% CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives Credit 
DerivativesNon-qualified CRM AdjustmentRedistribution of Net Exposure for Collateral  
(Simple Approach) Time to Maturity<= 1 Year Risk WeightRisk Weight 10% Add-on %Add-on 
10% CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives Credit 
DerivativesNon-qualified CRM AdjustmentRedistribution of Net Exposure for Collateral  
(Simple Approach) Time to Maturity<= 1 Year Risk WeightRisk Weight 20% Add-on %Add-on 
10% CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives Credit 
DerivativesNon-qualified CRM AdjustmentRedistribution of Net Exposure for Collateral  
(Simple Approach) Time to Maturity<= 1 Year Risk WeightRisk Weight 50% Add-on %Add-on 
10% CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs  OTC Item TypeCredit Derivatives Credit 
DerivativesNon-qualified CRM AdjustmentRedistribution of Net Exposure for Collateral  
(Simple Approach) Time to Maturity<= 1 Year Risk WeightRisk Weight 100% Add-on %Add-on 
10% CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives Credit 
DerivativesNon-qualified CRM AdjustmentRedistribution of Net Exposure for Collateral  
(Simple Approach) Time to Maturity<= 1 Year Risk WeightRisk Weight 150% Add-on %Add-on 
10% CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives Credit 
DerivativesNon-qualified CRM AdjustmentRedistribution of Net Exposure for Collateral  
(Simple Approach) Time to Maturity1 < Years <= 5 Risk WeightRisk Weight 0% Add-on 
%Add-on 12% CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs 
OTCs MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives 
Credit DerivativesNon-qualified CRM AdjustmentRedistribution of Net Exposure for Collateral  
(Simple Approach) Time to Maturity1 < Years <= 5 Risk WeightRisk Weight 10% Add-on 
%Add-on 12% CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs 
OTCs MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives 
Credit DerivativesNon-qualified  CRM AdjustmentRedistribution of Net Exposure for Collateral 
 (Simple Approach) Time to Maturity1 < Years <= 5 Risk WeightRisk Weight 20% Add-on 
%Add-on 12% CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs 
OTCs MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives 
Credit DerivativesNon-qualified CRM AdjustmentRedistribution of Net Exposure for Collateral  



(Simple Approach) Time to Maturity1 < Years <= 5 Risk WeightRisk Weight 50% Add-on 
%Add-on 12% CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs 
OTCs MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives 
Credit DerivativesNon-qualified CRM AdjustmentRedistribution of Net Exposure for Collateral  
(Simple Approach) Time to Maturity1 < Years <= 5 Risk WeightRisk Weight 100% Add-on 
%Add-on 12% CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs 
OTCs MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives 
Credit DerivativesNon-qualified CRM AdjustmentRedistribution of Net Exposure for Collateral  
(Simple Approach) Time to Maturity1 < Years <= 5 Risk WeightRisk Weight 150% Add-on 
%Add-on 12% CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs 
OTCs MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives 
Credit DerivativesNon-qualified CRM AdjustmentRedistribution of Net Exposure for Collateral  
(Simple Approach) Time to Maturity> 5 Years  Risk WeightRisk Weight 0% Add-on %Add-on 
15% CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives Credit 
DerivativesNon-qualified CRM AdjustmentRedistribution of Net Exposure for Collateral  
(Simple Approach) Time to Maturity> 5 Years Risk WeightRisk Weight 10% Add-on %Add-on 
15% CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives Credit 
DerivativesNon-qualified CRM AdjustmentRedistribution of Net Exposure for Collateral  
(Simple Approach) Time to Maturity> 5 Years Risk WeightRisk Weight 20% Add-on %Add-on 
15% CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives Credit 
DerivativesNon-qualified CRM AdjustmentRedistribution of Net Exposure for Collateral  
(Simple Approach) Time to Maturity> 5 Years Risk WeightRisk Weight 50% Add-on %Add-on 
15% CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives Credit 
DerivativesNon-qualified CRM AdjustmentRedistribution of Net Exposure for Collateral  
(Simple Approach) Time to Maturity> 5 Years Risk WeightRisk Weight 100% Add-on %Add-on 
15%  CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives Credit 
DerivativesNon-qualified CRM AdjustmentRedistribution of Net Exposure for Collateral  
(Simple Approach) Time to Maturity> 5 Years Risk WeightRisk Weight 150% Add-on %Add-on 
15% CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskSecurities 
Financing Transactions (SFTs) Risk WeightItems of Capital Nature (Deduct from Tier 1  & 2) 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskSecurities Financing 
Transactions (SFTs) CreditRiskCategoryCounterparty Credit Risk Counterparty Credit 
RiskOTCs OTCs MethodologyCurrent Exposure Method for OTCs OTC Item TypeInterest 
Rate Contracts CRM AdjustmentAdjustments to Net Exposure for Collateral  (Comprehensive 
Approach) Time to Maturity<= 1 Year Risk WeightRisk Weight 0% Add-on %Add-on 0% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeInterest Rate Contracts CRM 
AdjustmentAdjustments to Net Exposure for Collateral  (Comprehensive Approach) Time to 
Maturity<= 1 Year Risk WeightRisk Weight 10% Add-on %Add-on 0% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeInterest Rate Contracts CRM 
AdjustmentAdjustments to Net Exposure for Collateral  (Comprehensive Approach)  Time to 



Maturity<= 1 Year Risk WeightRisk Weight 20% Add-on %Add-on 0% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeInterest Rate Contracts CRM 
AdjustmentAdjustments to Net Exposure for Collateral  (Comprehensive Approach) Time to 
Maturity<= 1 Year Risk WeightRisk Weight 50% Add-on %Add-on 0% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeInterest Rate Contracts CRM 
AdjustmentAdjustments to Net Exposure for Collateral  (Comprehensive Approach) Time to 
Maturity<= 1 Year Risk WeightRisk Weight 100% Add-on %Add-on 0% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeInterest Rate Contracts CRM 
AdjustmentAdjustments to Net Exposure for Collateral  (Comprehensive Approach) Time to 
Maturity<= 1 Year Risk WeightRisk Weight 150% Add-on %Add-on 0% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeInterest Rate Contracts CRM 
AdjustmentAdjustments to Net Exposure for Collateral  (Comprehensive Approach) Time to 
Maturity1 < Years <= 5 Risk WeightRisk Weight 0% Add-on %Add-on 0.5% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs  OTC Item TypeInterest Rate Contracts 
CRM AdjustmentAdjustments to Net Exposure for Collateral  (Comprehensive Approach) 
Time to Maturity1 < Years <= 5 Risk WeightRisk Weight 10% Add-on %Add-on 0.5% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeInterest Rate Contracts CRM 
AdjustmentAdjustments to Net Exposure for Collateral  (Comprehensive Approach) Time to 
Maturity1 < Years <= 5 Risk WeightRisk Weight 20% Add-on %Add-on 0.5% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeInterest Rate Contracts CRM 
AdjustmentAdjustments to Net Exposure for Collateral  (Comprehensive Approach) Time to 
Maturity1 < Years <= 5 Risk WeightRisk Weight 50% Add-on %Add-on 0.5% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeInterest Rate Contracts CRM 
AdjustmentAdjustments to Net Exposure for Collateral  (Comprehensive Approach) Time to 
Maturity1 < Years <= 5 Risk WeightRisk Weight 100% Add-on %Add-on 0.5% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeInterest Rate Contracts CRM 
AdjustmentAdjustments to Net Exposure for Collateral  (Comprehensive Approach) Time to 
Maturity1 < Years <= 5 Risk WeightRisk Weight 150% Add-on %Add-on 0.5%  
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeInterest Rate Contracts CRM 
AdjustmentAdjustments to Net Exposure for Collateral  (Comprehensive Approach) Time to 
Maturity> 5 Years Risk WeightRisk Weight 0% Add-on %Add-on 0.5% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeInterest Rate Contracts CRM 
AdjustmentAdjustments to Net Exposure for Collateral  (Comprehensive Approach) Time to 
Maturity> 5 Years Risk WeightRisk Weight 10% Add-on %Add-on 0.5% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeInterest Rate Contracts CRM 



AdjustmentAdjustments to Net Exposure for Collateral  (Comprehensive Approach) Time to 
Maturity> 5 Years Risk WeightRisk Weight 20% Add-on %Add-on 0.5% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeInterest Rate Contracts CRM 
AdjustmentAdjustments to Net Exposure for Collateral  (Comprehensive Approach) Time to 
Maturity> 5 Years Risk WeightRisk Weight 50% Add-on %Add-on 0.5% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeInterest Rate Contracts CRM 
AdjustmentAdjustments to Net Exposure for Collateral  (Comprehensive Approach) Time to 
Maturity> 5 Years  Risk WeightRisk Weight 100% Add-on %Add-on 0.5% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeInterest Rate Contracts CRM 
AdjustmentAdjustments to Net Exposure for Collateral  (Comprehensive Approach) Time to 
Maturity> 5 Years Risk WeightRisk Weight 150% Add-on %Add-on 0.5% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeForeign Exchange Contracts 
& Gold CRM AdjustmentAdjustments to Net Exposure for Collateral  (Comprehensive 
Approach) Time to Maturity<= 1 Year Risk WeightRisk Weight 0% Add-on %Add-on 1% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeForeign Exchange Contracts 
& Gold CRM AdjustmentAdjustments to Net Exposure for Collateral  (Comprehensive 
Approach) Time to Maturity<= 1 Year Risk WeightRisk Weight 10% Add-on %Add-on 1% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeForeign Exchange Contracts 
& Gold CRM AdjustmentAdjustments to Net Exposure for Collateral  (Comprehensive 
Approach) Time to Maturity<= 1 Year Risk WeightRisk Weight 20% Add-on %Add-on 1% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeForeign Exchange Contracts 
& Gold  CRM AdjustmentAdjustments to Net Exposure for Collateral  (Comprehensive 
Approach) Time to Maturity<= 1 Year Risk WeightRisk Weight 50% Add-on %Add-on 1% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeForeign Exchange Contracts 
& Gold CRM AdjustmentAdjustments to Net Exposure for Collateral  (Comprehensive 
Approach) Time to Maturity<= 1 Year Risk WeightRisk Weight 100% Add-on %Add-on 1% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeForeign Exchange Contracts 
& Gold CRM AdjustmentAdjustments to Net Exposure for Collateral  (Comprehensive 
Approach) Time to Maturity<= 1 Year Risk WeightRisk Weight 150% Add-on %Add-on 1% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeForeign Exchange Contracts 
& Gold CRM AdjustmentAdjustments to Net Exposure for Collateral  (Comprehensive 
Approach) Time to Maturity1 < Years <= 5 Risk WeightRisk Weight 0% Add-on %Add-on 5% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeForeign Exchange Contracts 
& Gold CRM AdjustmentAdjustments to Net Exposure for Collateral  (Comprehensive 
Approach) Time to Maturity1 < Years <= 5 Risk WeightRisk Weight 10% Add-on %Add-on 5% 
CreditRiskCategoryCounterparty Credit Risk  Counterparty Credit RiskOTCs OTCs 



MethodologyCurrent Exposure Method for OTCs OTC Item TypeForeign Exchange Contracts 
& Gold CRM AdjustmentAdjustments to Net Exposure for Collateral  (Comprehensive 
Approach) Time to Maturity1 < Years <= 5 Risk WeightRisk Weight 20% Add-on %Add-on 5% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeForeign Exchange Contracts 
& Gold CRM AdjustmentAdjustments to Net Exposure for Collateral  (Comprehensive 
Approach) Time to Maturity1 < Years <= 5 Risk WeightRisk Weight 50% Add-on %Add-on 5% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeForeign Exchange Contracts 
& Gold CRM AdjustmentAdjustments to Net Exposure for Collateral  (Comprehensive 
Approach) Time to Maturity1 < Years <= 5 Risk WeightRisk Weight 100% Add-on %Add-on 
5% CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeForeign Exchange Contracts 
& Gold CRM AdjustmentAdjustments to Net Exposure for Collateral  (Comprehensive 
Approach) Time to Maturity1 < Years <= 5 Risk WeightRisk Weight 150% Add-on %Add-on 
5% CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeForeign Exchange Contracts 
& Gold CRM AdjustmentAdjustments to Net Exposure for Collateral  (Comprehensive 
Approach) Time to Maturity> 5 Years Risk WeightRisk Weight 0%  Add-on %Add-on 7.5% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeForeign Exchange Contracts 
& Gold CRM AdjustmentAdjustments to Net Exposure for Collateral  (Comprehensive 
Approach) Time to Maturity> 5 Years Risk WeightRisk Weight 10% Add-on %Add-on 7.5% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeForeign Exchange Contracts 
& Gold CRM AdjustmentAdjustments to Net Exposure for Collateral  (Comprehensive 
Approach) Time to Maturity> 5 Years Risk WeightRisk Weight 20% Add-on %Add-on 7.5% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeForeign Exchange Contracts 
& Gold CRM AdjustmentAdjustments to Net Exposure for Collateral  (Comprehensive 
Approach) Time to Maturity> 5 Years Risk WeightRisk Weight 50% Add-on %Add-on 7.5% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeForeign Exchange Contracts 
& Gold CRM AdjustmentAdjustments to Net Exposure for Collateral  (Comprehensive 
Approach) Time to Maturity> 5 Years Risk WeightRisk Weight 100% Add-on %Add-on 7.5% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeForeign Exchange Contracts 
& Gold  CRM AdjustmentAdjustments to Net Exposure for Collateral  (Comprehensive 
Approach) Time to Maturity> 5 Years Risk WeightRisk Weight 150% Add-on %Add-on 7.5% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeEquity Contracts CRM 
AdjustmentAdjustments to Net Exposure for Collateral  (Comprehensive Approach) Time to 
Maturity<= 1 Year Risk WeightRisk Weight 0% Add-on %Add-on 6% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeEquity Contracts CRM 
AdjustmentAdjustments to Net Exposure for Collateral  (Comprehensive Approach) Time to 
Maturity<= 1 Year Risk WeightRisk Weight 10% Add-on %Add-on 6% 



CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeEquity Contracts CRM 
AdjustmentAdjustments to Net Exposure for Collateral  (Comprehensive Approach) Time to 
Maturity<= 1 Year Risk WeightRisk Weight 20% Add-on %Add-on 6% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeEquity Contracts CRM 
AdjustmentAdjustments to Net Exposure for Collateral  (Comprehensive Approach) Time to 
Maturity<= 1 Year Risk WeightRisk Weight 50% Add-on %Add-on 6% 
CreditRiskCategoryCounterparty Credit Risk  Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeEquity Contracts CRM 
AdjustmentAdjustments to Net Exposure for Collateral  (Comprehensive Approach) Time to 
Maturity<= 1 Year Risk WeightRisk Weight 100% Add-on %Add-on 6% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeEquity Contracts CRM 
AdjustmentAdjustments to Net Exposure for Collateral  (Comprehensive Approach) Time to 
Maturity<= 1 Year Risk WeightRisk Weight 150% Add-on %Add-on 6% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeEquity Contracts CRM 
AdjustmentAdjustments to Net Exposure for Collateral  (Comprehensive Approach) Time to 
Maturity1 < Years <= 5 Risk WeightRisk Weight 0% Add-on %Add-on 8% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeEquity Contracts CRM 
AdjustmentAdjustments to Net Exposure for Collateral  (Comprehensive Approach) Time to 
Maturity1 < Years <= 5 Risk WeightRisk Weight 10% Add-on %Add-on 8% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeEquity Contracts CRM 
AdjustmentAdjustments to Net Exposure for Collateral  (Comprehensive Approach) Time to 
Maturity1 < Years <= 5 Risk WeightRisk Weight 20%  Add-on %Add-on 8% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeEquity Contracts CRM 
AdjustmentAdjustments to Net Exposure for Collateral  (Comprehensive Approach) Time to 
Maturity1 < Years <= 5 Risk WeightRisk Weight 50% Add-on %Add-on 8% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeEquity Contracts CRM 
AdjustmentAdjustments to Net Exposure for Collateral  (Comprehensive Approach) Time to 
Maturity1 < Years <= 5 Risk WeightRisk Weight 100% Add-on %Add-on 8% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeEquity Contracts CRM 
AdjustmentAdjustments to Net Exposure for Collateral  (Comprehensive Approach) Time to 
Maturity1 < Years <= 5 Risk WeightRisk Weight 150% Add-on %Add-on 8% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeEquity Contracts CRM 
AdjustmentAdjustments to Net Exposure for Collateral  (Comprehensive Approach) Time to 
Maturity> 5 Years Risk WeightRisk Weight 0% Add-on %Add-on 10% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeEquity Contracts  CRM 
AdjustmentAdjustments to Net Exposure for Collateral  (Comprehensive Approach) Time to 



Maturity> 5 Years Risk WeightRisk Weight 10% Add-on %Add-on 10% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeEquity Contracts CRM 
AdjustmentAdjustments to Net Exposure for Collateral  (Comprehensive Approach) Time to 
Maturity> 5 Years Risk WeightRisk Weight 20% Add-on %Add-on 10% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeEquity Contracts CRM 
AdjustmentAdjustments to Net Exposure for Collateral  (Comprehensive Approach) Time to 
Maturity> 5 Years Risk WeightRisk Weight 50% Add-on %Add-on 10% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeEquity Contracts CRM 
AdjustmentAdjustments to Net Exposure for Collateral  (Comprehensive Approach) Time to 
Maturity> 5 Years Risk WeightRisk Weight 100% Add-on %Add-on 10% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeEquity Contracts CRM 
AdjustmentAdjustments to Net Exposure for Collateral  (Comprehensive Approach) Time to 
Maturity> 5 Years Risk WeightRisk Weight 150% Add-on %Add-on 10% 
CreditRiskCategoryCounterparty Credit Risk  Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypePrecious Metal Contracts 
CRM AdjustmentAdjustments to Net Exposure for Collateral  (Comprehensive Approach) 
Time to Maturity<= 1 Year Risk WeightRisk Weight 0% Add-on %Add-on 7% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypePrecious Metal Contracts 
CRM AdjustmentAdjustments to Net Exposure for Collateral  (Comprehensive Approach) 
Time to Maturity<= 1 Year Risk WeightRisk Weight 10% Add-on %Add-on 7% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypePrecious Metal Contracts 
CRM AdjustmentAdjustments to Net Exposure for Collateral  (Comprehensive Approach) 
Time to Maturity<= 1 Year Risk WeightRisk Weight 20% Add-on %Add-on 7% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypePrecious Metal Contracts 
CRM AdjustmentAdjustments to Net Exposure for Collateral  (Comprehensive Approach) 
Time to Maturity<= 1 Year Risk WeightRisk Weight 50% Add-on %Add-on 7% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypePrecious Metal Contracts 
CRM AdjustmentAdjustments to Net Exposure for Collateral  (Comprehensive Approach) 
Time to Maturity<= 1 Year Risk WeightRisk Weight 100%  Add-on %Add-on 7% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypePrecious Metal Contracts 
CRM AdjustmentAdjustments to Net Exposure for Collateral  (Comprehensive Approach) 
Time to Maturity<= 1 Year Risk WeightRisk Weight 150% Add-on %Add-on 7% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypePrecious Metal Contracts 
CRM AdjustmentAdjustments to Net Exposure for Collateral  (Comprehensive Approach) 
Time to Maturity1 < Years <= 5 Risk WeightRisk Weight 0% Add-on %Add-on 7% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypePrecious Metal Contracts 



CRM AdjustmentAdjustments to Net Exposure for Collateral  (Comprehensive Approach) 
Time to Maturity1 < Years <= 5 Risk WeightRisk Weight 10% Add-on %Add-on 7% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypePrecious Metal Contracts 
CRM AdjustmentAdjustments to Net Exposure for Collateral  (Comprehensive Approach) 
Time to Maturity1 < Years <= 5 Risk WeightRisk Weight 20% Add-on %Add-on 7% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypePrecious Metal Contracts  
CRM AdjustmentAdjustments to Net Exposure for Collateral  (Comprehensive Approach) 
Time to Maturity1 < Years <= 5 Risk WeightRisk Weight 50% Add-on %Add-on 7% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypePrecious Metal Contracts 
CRM AdjustmentAdjustments to Net Exposure for Collateral  (Comprehensive Approach) 
Time to Maturity1 < Years <= 5 Risk WeightRisk Weight 100% Add-on %Add-on 7% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypePrecious Metal Contracts 
CRM AdjustmentAdjustments to Net Exposure for Collateral  (Comprehensive Approach) 
Time to Maturity1 < Years <= 5 Risk WeightRisk Weight 150% Add-on %Add-on 7% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypePrecious Metal Contracts 
CRM AdjustmentAdjustments to Net Exposure for Collateral  (Comprehensive Approach) 
Time to Maturity> 5 Years Risk WeightRisk Weight 0% Add-on %Add-on 8% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypePrecious Metal Contracts 
CRM AdjustmentAdjustments to Net Exposure for Collateral  (Comprehensive Approach) 
Time to Maturity> 5 Years Risk WeightRisk Weight 10% Add-on %Add-on 8% 
CreditRiskCategoryCounterparty Credit Risk  Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypePrecious Metal Contracts 
CRM AdjustmentAdjustments to Net Exposure for Collateral  (Comprehensive Approach) 
Time to Maturity> 5 Years Risk WeightRisk Weight 20% Add-on %Add-on 8% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypePrecious Metal Contracts 
CRM AdjustmentAdjustments to Net Exposure for Collateral  (Comprehensive Approach) 
Time to Maturity> 5 Years Risk WeightRisk Weight 50% Add-on %Add-on 8% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypePrecious Metal Contracts 
CRM AdjustmentAdjustments to Net Exposure for Collateral  (Comprehensive Approach) 
Time to Maturity> 5 Years Risk WeightRisk Weight 100% Add-on %Add-on 8% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypePrecious Metal Contracts 
CRM AdjustmentAdjustments to Net Exposure for Collateral  (Comprehensive Approach) 
Time to Maturity> 5 Years Risk WeightRisk Weight 150% Add-on %Add-on 8% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeOther Commodities 
Contracts CRM AdjustmentAdjustments to Net Exposure for Collateral  (Comprehensive 
Approach) Time to Maturity<= 1 Year Risk WeightRisk Weight 0%  Add-on %Add-on 10% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 



MethodologyCurrent Exposure Method for OTCs OTC Item TypeOther Commodities 
Contracts CRM AdjustmentAdjustments to Net Exposure for Collateral  (Comprehensive 
Approach) Time to Maturity<= 1 Year Risk WeightRisk Weight 10% Add-on %Add-on 10% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeOther Commodities 
Contracts CRM AdjustmentAdjustments to Net Exposure for Collateral  (Comprehensive 
Approach) Time to Maturity<= 1 Year Risk WeightRisk Weight 20% Add-on %Add-on 10% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeOther Commodities 
Contracts CRM AdjustmentAdjustments to Net Exposure for Collateral  (Comprehensive 
Approach) Time to Maturity<= 1 Year Risk WeightRisk Weight 50% Add-on %Add-on 10% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeOther Commodities 
Contracts CRM AdjustmentAdjustments to Net Exposure for Collateral  (Comprehensive 
Approach) Time to Maturity<= 1 Year Risk WeightRisk Weight 100% Add-on %Add-on 10% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeOther Commodities 
Contracts  CRM AdjustmentAdjustments to Net Exposure for Collateral  (Comprehensive 
Approach) Time to Maturity<= 1 Year Risk WeightRisk Weight 150% Add-on %Add-on 10% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeOther Commodities 
Contracts CRM AdjustmentAdjustments to Net Exposure for Collateral  (Comprehensive 
Approach) Time to Maturity1 < Years <= 5 Risk WeightRisk Weight 0% Add-on %Add-on 12% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeOther Commodities 
Contracts CRM AdjustmentAdjustments to Net Exposure for Collateral  (Comprehensive 
Approach) Time to Maturity1 < Years <= 5 Risk WeightRisk Weight 10% Add-on %Add-on 
12% CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeOther Commodities 
Contracts CRM AdjustmentAdjustments to Net Exposure for Collateral  (Comprehensive 
Approach) Time to Maturity1 < Years <= 5 Risk WeightRisk Weight 20% Add-on %Add-on 
12% CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeOther Commodities 
Contracts CRM AdjustmentAdjustments to Net Exposure for Collateral  (Comprehensive 
Approach) Time to Maturity1 < Years <= 5 Risk WeightRisk Weight 50% Add-on %Add-on 
12% CreditRiskCategoryCounterparty Credit Risk  Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeOther Commodities 
Contracts CRM AdjustmentAdjustments to Net Exposure for Collateral  (Comprehensive 
Approach) Time to Maturity1 < Years <= 5 Risk WeightRisk Weight 100% Add-on %Add-on 
12% CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeOther Commodities 
Contracts CRM AdjustmentAdjustments to Net Exposure for Collateral  (Comprehensive 
Approach) Time to Maturity1 < Years <= 5 Risk WeightRisk Weight 150% Add-on %Add-on 
12% CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeOther Commodities 
Contracts CRM AdjustmentAdjustments to Net Exposure for Collateral  (Comprehensive 
Approach) Time to Maturity> 5 Years Risk WeightRisk Weight 0% Add-on %Add-on 15% 



CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeOther Commodities 
Contracts CRM AdjustmentAdjustments to Net Exposure for Collateral  (Comprehensive 
Approach) Time to Maturity> 5 Years Risk WeightRisk Weight 10% Add-on %Add-on 15% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeOther Commodities 
Contracts CRM AdjustmentAdjustments to Net Exposure for Collateral  (Comprehensive 
Approach) Time to Maturity> 5 Years Risk WeightRisk Weight 20%  Add-on %Add-on 15% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeOther Commodities 
Contracts CRM AdjustmentAdjustments to Net Exposure for Collateral  (Comprehensive 
Approach) Time to Maturity> 5 Years Risk WeightRisk Weight 50% Add-on %Add-on 15% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeOther Commodities 
Contracts CRM AdjustmentAdjustments to Net Exposure for Collateral  (Comprehensive 
Approach) Time to Maturity> 5 Years Risk WeightRisk Weight 100% Add-on %Add-on 15% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeOther Commodities 
Contracts CRM AdjustmentAdjustments to Net Exposure for Collateral  (Comprehensive 
Approach) Time to Maturity> 5 Years Risk WeightRisk Weight 150% Add-on %Add-on 15% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives Credit 
DerivativesQualified CRM AdjustmentAdjustments to Net Exposure for Collateral  
(Comprehensive Approach) Time to Maturity<= 1 Year Risk WeightRisk Weight 0% Add-on 
%Add-on 10% CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs 
OTCs MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives  
Credit DerivativesQualified CRM AdjustmentAdjustments to Net Exposure for Collateral  
(Comprehensive Approach) Time to Maturity<= 1 Year Risk WeightRisk Weight 10% Add-on 
%Add-on 10% CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs 
OTCs MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives 
Credit DerivativesQualified CRM AdjustmentAdjustments to Net Exposure for Collateral  
(Comprehensive Approach) Time to Maturity<= 1 Year Risk WeightRisk Weight 20% Add-on 
%Add-on 10% CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs 
OTCs MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives 
Credit DerivativesQualified CRM AdjustmentAdjustments to Net Exposure for Collateral  
(Comprehensive Approach) Time to Maturity<= 1 Year Risk WeightRisk Weight 50% Add-on 
%Add-on 10% CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs 
OTCs MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives 
Credit DerivativesQualified CRM AdjustmentAdjustments to Net Exposure for Collateral  
(Comprehensive Approach) Time to Maturity<= 1 Year Risk WeightRisk Weight 100% Add-on 
%Add-on 10% CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs 
OTCs MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives 
Credit DerivativesQualified CRM AdjustmentAdjustments to Net Exposure for Collateral  
(Comprehensive Approach)  Time to Maturity<= 1 Year Risk WeightRisk Weight 150% Add-on 
%Add-on 10% CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs 
OTCs MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives 
Credit DerivativesQualified CRM AdjustmentAdjustments to Net Exposure for Collateral  



(Comprehensive Approach) Time to Maturity1 < Years <= 5 Risk WeightRisk Weight 0% 
Add-on %Add-on 12% CreditRiskCategoryCounterparty Credit Risk Counterparty Credit 
RiskOTCs OTCs MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit 
Derivatives Credit DerivativesQualified CRM AdjustmentAdjustments to Net Exposure for 
Collateral  (Comprehensive Approach) Time to Maturity1 < Years <= 5 Risk WeightRisk 
Weight 10% Add-on %Add-on 12% CreditRiskCategoryCounterparty Credit Risk 
Counterparty Credit RiskOTCs OTCs MethodologyCurrent Exposure Method for OTCs OTC 
Item TypeCredit Derivatives Credit DerivativesQualified CRM AdjustmentAdjustments to Net 
Exposure for Collateral  (Comprehensive Approach) Time to Maturity1 < Years <= 5 Risk 
WeightRisk Weight 20% Add-on %Add-on 12% CreditRiskCategoryCounterparty Credit Risk 
Counterparty Credit RiskOTCs OTCs MethodologyCurrent Exposure Method for OTCs OTC 
Item TypeCredit Derivatives Credit DerivativesQualified CRM AdjustmentAdjustments to Net 
Exposure for Collateral  (Comprehensive Approach) Time to Maturity1 < Years <= 5 Risk 
WeightRisk Weight 50% Add-on %Add-on 12%  CreditRiskCategoryCounterparty Credit Risk 
Counterparty Credit RiskOTCs OTCs MethodologyCurrent Exposure Method for OTCs OTC 
Item TypeCredit Derivatives Credit DerivativesQualified CRM AdjustmentAdjustments to Net 
Exposure for Collateral  (Comprehensive Approach) Time to Maturity1 < Years <= 5 Risk 
WeightRisk Weight 100% Add-on %Add-on 12% CreditRiskCategoryCounterparty Credit Risk 
Counterparty Credit RiskOTCs OTCs MethodologyCurrent Exposure Method for OTCs OTC 
Item TypeCredit Derivatives Credit DerivativesQualified CRM AdjustmentAdjustments to Net 
Exposure for Collateral  (Comprehensive Approach) Time to Maturity1 < Years <= 5 Risk 
WeightRisk Weight 150% Add-on %Add-on 12% CreditRiskCategoryCounterparty Credit Risk 
Counterparty Credit RiskOTCs OTCs MethodologyCurrent Exposure Method for OTCs OTC 
Item TypeCredit Derivatives Credit DerivativesQualified CRM AdjustmentAdjustments to Net 
Exposure for Collateral  (Comprehensive Approach) Time to Maturity> 5 Years Risk 
WeightRisk Weight 0% Add-on %Add-on 15% CreditRiskCategoryCounterparty Credit Risk 
Counterparty Credit RiskOTCs OTCs MethodologyCurrent Exposure Method for OTCs OTC 
Item TypeCredit Derivatives Credit DerivativesQualified CRM AdjustmentAdjustments to Net 
Exposure for Collateral  (Comprehensive Approach) Time to Maturity> 5 Years Risk 
WeightRisk Weight 10% Add-on %Add-on 15% CreditRiskCategoryCounterparty Credit Risk 
Counterparty Credit RiskOTCs  OTCs MethodologyCurrent Exposure Method for OTCs OTC 
Item TypeCredit Derivatives Credit DerivativesQualified CRM AdjustmentAdjustments to Net 
Exposure for Collateral  (Comprehensive Approach) Time to Maturity> 5 Years Risk 
WeightRisk Weight 20% Add-on %Add-on 15% CreditRiskCategoryCounterparty Credit Risk 
Counterparty Credit RiskOTCs OTCs MethodologyCurrent Exposure Method for OTCs OTC 
Item TypeCredit Derivatives Credit DerivativesQualified CRM AdjustmentAdjustments to Net 
Exposure for Collateral  (Comprehensive Approach) Time to Maturity> 5 Years Risk 
WeightRisk Weight 50% Add-on %Add-on 15% CreditRiskCategoryCounterparty Credit Risk 
Counterparty Credit RiskOTCs OTCs MethodologyCurrent Exposure Method for OTCs OTC 
Item TypeCredit Derivatives Credit DerivativesQualified CRM AdjustmentAdjustments to Net 
Exposure for Collateral  (Comprehensive Approach) Time to Maturity> 5 Years Risk 
WeightRisk Weight 100% Add-on %Add-on 15% CreditRiskCategoryCounterparty Credit Risk 
Counterparty Credit RiskOTCs OTCs MethodologyCurrent Exposure Method for OTCs OTC 
Item TypeCredit Derivatives Credit DerivativesQualified CRM AdjustmentAdjustments to Net 
Exposure for Collateral  (Comprehensive Approach) Time to Maturity> 5 Years Risk 
WeightRisk Weight 150% Add-on %Add-on 15% CreditRiskCategoryCounterparty Credit Risk 
Counterparty Credit RiskOTCs OTCs MethodologyCurrent Exposure Method for OTCs OTC 



Item TypeCredit Derivatives Credit DerivativesNon-qualified  CRM AdjustmentAdjustments to 
Net Exposure for Collateral  (Comprehensive Approach) Time to Maturity<= 1 Year Risk 
WeightRisk Weight 0% Add-on %Add-on 10% CreditRiskCategoryCounterparty Credit Risk 
Counterparty Credit RiskOTCs OTCs MethodologyCurrent Exposure Method for OTCs OTC 
Item TypeCredit Derivatives Credit DerivativesNon-qualified CRM AdjustmentAdjustments to 
Net Exposure for Collateral  (Comprehensive Approach) Time to Maturity<= 1 Year Risk 
WeightRisk Weight 10% Add-on %Add-on 10% CreditRiskCategoryCounterparty Credit Risk 
Counterparty Credit RiskOTCs OTCs MethodologyCurrent Exposure Method for OTCs OTC 
Item TypeCredit Derivatives Credit DerivativesNon-qualified CRM AdjustmentAdjustments to 
Net Exposure for Collateral  (Comprehensive Approach) Time to Maturity<= 1 Year Risk 
WeightRisk Weight 20% Add-on %Add-on 10% CreditRiskCategoryCounterparty Credit Risk 
Counterparty Credit RiskOTCs OTCs MethodologyCurrent Exposure Method for OTCs OTC 
Item TypeCredit Derivatives Credit DerivativesNon-qualified CRM AdjustmentAdjustments to 
Net Exposure for Collateral  (Comprehensive Approach) Time to Maturity<= 1 Year Risk 
WeightRisk Weight 50% Add-on %Add-on 10% CreditRiskCategoryCounterparty Credit Risk 
Counterparty Credit RiskOTCs OTCs MethodologyCurrent Exposure Method for OTCs OTC 
Item TypeCredit Derivatives Credit DerivativesNon-qualified CRM AdjustmentAdjustments to 
Net Exposure for Collateral  (Comprehensive Approach) Time to Maturity<= 1 Year  Risk 
WeightRisk Weight 100% Add-on %Add-on 10% CreditRiskCategoryCounterparty Credit Risk 
Counterparty Credit RiskOTCs OTCs MethodologyCurrent Exposure Method for OTCs OTC 
Item TypeCredit Derivatives Credit DerivativesNon-qualified CRM AdjustmentAdjustments to 
Net Exposure for Collateral  (Comprehensive Approach) Time to Maturity<= 1 Year Risk 
WeightRisk Weight 150% Add-on %Add-on 10% CreditRiskCategoryCounterparty Credit Risk 
Counterparty Credit RiskOTCs OTCs MethodologyCurrent Exposure Method for OTCs OTC 
Item TypeCredit Derivatives Credit DerivativesNon-qualified CRM AdjustmentAdjustments to 
Net Exposure for Collateral  (Comprehensive Approach) Time to Maturity1 < Years <= 5 Risk 
WeightRisk Weight 0% Add-on %Add-on 12% CreditRiskCategoryCounterparty Credit Risk 
Counterparty Credit RiskOTCs OTCs MethodologyCurrent Exposure Method for OTCs OTC 
Item TypeCredit Derivatives Credit DerivativesNon-qualified CRM AdjustmentAdjustments to 
Net Exposure for Collateral  (Comprehensive Approach) Time to Maturity1 < Years <= 5 Risk 
WeightRisk Weight 10% Add-on %Add-on 12% CreditRiskCategoryCounterparty Credit Risk 
Counterparty Credit RiskOTCs OTCs MethodologyCurrent Exposure Method for OTCs OTC 
Item TypeCredit Derivatives Credit DerivativesNon-qualified CRM AdjustmentAdjustments to 
Net Exposure for Collateral  (Comprehensive Approach) Time to Maturity1 < Years <= 5 Risk 
WeightRisk Weight 20% Add-on %Add-on 12%  CreditRiskCategoryCounterparty Credit Risk 
Counterparty Credit RiskOTCs OTCs MethodologyCurrent Exposure Method for OTCs OTC 
Item TypeCredit Derivatives Credit DerivativesNon-qualified CRM AdjustmentAdjustments to 
Net Exposure for Collateral  (Comprehensive Approach) Time to Maturity1 < Years <= 5 Risk 
WeightRisk Weight 50% Add-on %Add-on 12% CreditRiskCategoryCounterparty Credit Risk 
Counterparty Credit RiskOTCs OTCs MethodologyCurrent Exposure Method for OTCs OTC 
Item TypeCredit Derivatives Credit DerivativesNon-qualified CRM AdjustmentAdjustments to 
Net Exposure for Collateral  (Comprehensive Approach) Time to Maturity1 < Years <= 5 Risk 
WeightRisk Weight 100% Add-on %Add-on 12% CreditRiskCategoryCounterparty Credit Risk 
Counterparty Credit RiskOTCs OTCs MethodologyCurrent Exposure Method for OTCs OTC 
Item TypeCredit Derivatives Credit DerivativesNon-qualified CRM AdjustmentAdjustments to 
Net Exposure for Collateral  (Comprehensive Approach) Time to Maturity1 < Years <= 5 Risk 
WeightRisk Weight 150% Add-on %Add-on 12% CreditRiskCategoryCounterparty Credit Risk 



Counterparty Credit RiskOTCs OTCs MethodologyCurrent Exposure Method for OTCs OTC 
Item TypeCredit Derivatives Credit DerivativesNon-qualified CRM AdjustmentAdjustments to 
Net Exposure for Collateral  (Comprehensive Approach) Time to Maturity> 5 Years Risk 
WeightRisk Weight 0% Add-on %Add-on 15% CreditRiskCategoryCounterparty Credit Risk 
Counterparty Credit RiskOTCs OTCs MethodologyCurrent Exposure Method for OTCs  OTC 
Item TypeCredit Derivatives Credit DerivativesNon-qualified CRM AdjustmentAdjustments to 
Net Exposure for Collateral  (Comprehensive Approach) Time to Maturity> 5 Years Risk 
WeightRisk Weight 10% Add-on %Add-on 15% CreditRiskCategoryCounterparty Credit Risk 
Counterparty Credit RiskOTCs OTCs MethodologyCurrent Exposure Method for OTCs OTC 
Item TypeCredit Derivatives Credit DerivativesNon-qualified CRM AdjustmentAdjustments to 
Net Exposure for Collateral  (Comprehensive Approach) Time to Maturity> 5 Years Risk 
WeightRisk Weight 20% Add-on %Add-on 15% CreditRiskCategoryCounterparty Credit Risk 
Counterparty Credit RiskOTCs OTCs MethodologyCurrent Exposure Method for OTCs OTC 
Item TypeCredit Derivatives Credit DerivativesNon-qualified CRM AdjustmentAdjustments to 
Net Exposure for Collateral  (Comprehensive Approach) Time to Maturity> 5 Years Risk 
WeightRisk Weight 50% Add-on %Add-on 15% CreditRiskCategoryCounterparty Credit Risk 
Counterparty Credit RiskOTCs OTCs MethodologyCurrent Exposure Method for OTCs OTC 
Item TypeCredit Derivatives Credit DerivativesNon-qualified CRM AdjustmentAdjustments to 
Net Exposure for Collateral  (Comprehensive Approach) Time to Maturity> 5 Years Risk 
WeightRisk Weight 100% Add-on %Add-on 15% CreditRiskCategoryCounterparty Credit Risk 
Counterparty Credit RiskOTCs OTCs MethodologyCurrent Exposure Method for OTCs OTC 
Item TypeCredit Derivatives Credit DerivativesNon-qualified  CRM AdjustmentAdjustments to 
Net Exposure for Collateral  (Comprehensive Approach) Time to Maturity> 5 Years Risk 
WeightRisk Weight 150% Add-on %Add-on 15% CreditRiskCategoryCounterparty Credit Risk 
Counterparty Credit RiskOTCs OTCs MethodologyCurrent Exposure Method for OTCs OTC 
Item TypeInterest Rate Contracts Time to Maturity<= 1 Year Risk WeightRisk Weight 0% 
Add-on %Add-on 0% CreditRiskCategoryCounterparty Credit Risk Counterparty Credit 
RiskOTCs OTCs MethodologyCurrent Exposure Method for OTCs OTC Item TypeInterest 
Rate Contracts Time to Maturity<= 1 Year Risk WeightRisk Weight 10% Add-on %Add-on 0% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeInterest Rate Contracts Time 
to Maturity<= 1 Year Risk WeightRisk Weight 20% Add-on %Add-on 0% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeInterest Rate Contracts Time 
to Maturity<= 1 Year Risk WeightRisk Weight 50% Add-on %Add-on 0% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeInterest Rate Contracts Time 
to Maturity<= 1 Year Risk WeightRisk Weight 100% Add-on %Add-on 0% 
CreditRiskCategoryCounterparty Credit Risk  Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeInterest Rate Contracts Time 
to Maturity<= 1 Year Risk WeightRisk Weight 150% Add-on %Add-on 0% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeInterest Rate Contracts Time 
to Maturity1 < Years <= 5 Risk WeightRisk Weight 0% Add-on %Add-on 0.5% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeInterest Rate Contracts Time 
to Maturity1 < Years <= 5 Risk WeightRisk Weight 10% Add-on %Add-on 0.5% 



CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeInterest Rate Contracts Time 
to Maturity1 < Years <= 5 Risk WeightRisk Weight 20% Add-on %Add-on 0.5% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeInterest Rate Contracts Time 
to Maturity1 < Years <= 5 Risk WeightRisk Weight 50% Add-on %Add-on 0.5% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeInterest Rate Contracts Time 
to Maturity1 < Years <= 5 Risk WeightRisk Weight 100% Add-on %Add-on 0.5%  
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeInterest Rate Contracts Time 
to Maturity1 < Years <= 5 Risk WeightRisk Weight 150% Add-on %Add-on 0.5% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeInterest Rate Contracts Time 
to Maturity> 5 Years Risk WeightRisk Weight 0% Add-on %Add-on 0.5% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeInterest Rate Contracts Time 
to Maturity> 5 Years Risk WeightRisk Weight 10% Add-on %Add-on 0.5% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeInterest Rate Contracts Time 
to Maturity> 5 Years Risk WeightRisk Weight 20% Add-on %Add-on 0.5% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeInterest Rate Contracts Time 
to Maturity> 5 Years Risk WeightRisk Weight 50% Add-on %Add-on 0.5% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeInterest Rate Contracts Time 
to Maturity> 5 Years Risk WeightRisk Weight 100% Add-on %Add-on 0.5%  
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeInterest Rate Contracts Time 
to Maturity> 5 Years Risk WeightRisk Weight 150% Add-on %Add-on 0.5% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeForeign Exchange Contracts 
& Gold Time to Maturity<= 1 Year Risk WeightRisk Weight 0% Add-on %Add-on 1% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeForeign Exchange Contracts 
& Gold Time to Maturity<= 1 Year Risk WeightRisk Weight 10% Add-on %Add-on 1% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeForeign Exchange Contracts 
& Gold Time to Maturity<= 1 Year Risk WeightRisk Weight 20% Add-on %Add-on 1% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeForeign Exchange Contracts 
& Gold Time to Maturity<= 1 Year Risk WeightRisk Weight 50% Add-on %Add-on 1% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeForeign Exchange Contracts 
& Gold Time to Maturity<= 1 Year Risk WeightRisk Weight 100%  Add-on %Add-on 1% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeForeign Exchange Contracts 



& Gold Time to Maturity<= 1 Year Risk WeightRisk Weight 150% Add-on %Add-on 1% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeForeign Exchange Contracts 
& Gold Time to Maturity1 < Years <= 5 Risk WeightRisk Weight 0% Add-on %Add-on 5% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeForeign Exchange Contracts 
& Gold Time to Maturity1 < Years <= 5 Risk WeightRisk Weight 10% Add-on %Add-on 5% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeForeign Exchange Contracts 
& Gold Time to Maturity1 < Years <= 5 Risk WeightRisk Weight 20% Add-on %Add-on 5% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeForeign Exchange Contracts 
& Gold Time to Maturity1 < Years <= 5 Risk WeightRisk Weight 50% Add-on %Add-on 5% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeForeign Exchange Contracts 
& Gold Time to Maturity1 < Years <= 5  Risk WeightRisk Weight 100% Add-on %Add-on 5% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeForeign Exchange Contracts 
& Gold Time to Maturity1 < Years <= 5 Risk WeightRisk Weight 150% Add-on %Add-on 5% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeForeign Exchange Contracts 
& Gold Time to Maturity> 5 Years Risk WeightRisk Weight 0% Add-on %Add-on 7.5% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeForeign Exchange Contracts 
& Gold Time to Maturity> 5 Years Risk WeightRisk Weight 10% Add-on %Add-on 7.5% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeForeign Exchange Contracts 
& Gold Time to Maturity> 5 Years Risk WeightRisk Weight 20% Add-on %Add-on 7.5% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeForeign Exchange Contracts 
& Gold Time to Maturity> 5 Years Risk WeightRisk Weight 50% Add-on %Add-on 7.5% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeForeign Exchange Contracts 
& Gold  Time to Maturity> 5 Years Risk WeightRisk Weight 100% Add-on %Add-on 7.5% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeForeign Exchange Contracts 
& Gold Time to Maturity> 5 Years Risk WeightRisk Weight 150% Add-on %Add-on 7.5% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeEquity Contracts Time to 
Maturity<= 1 Year Risk WeightRisk Weight 0% Add-on %Add-on 6% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeEquity Contracts Time to 
Maturity<= 1 Year Risk WeightRisk Weight 10% Add-on %Add-on 6% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeEquity Contracts Time to 
Maturity<= 1 Year Risk WeightRisk Weight 20% Add-on %Add-on 6% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 



MethodologyCurrent Exposure Method for OTCs OTC Item TypeEquity Contracts Time to 
Maturity<= 1 Year Risk WeightRisk Weight 50% Add-on %Add-on 6% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs  OTC Item TypeEquity Contracts Time to 
Maturity<= 1 Year Risk WeightRisk Weight 100% Add-on %Add-on 6% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeEquity Contracts Time to 
Maturity<= 1 Year Risk WeightRisk Weight 150% Add-on %Add-on 6% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeEquity Contracts Time to 
Maturity1 < Years <= 5 Risk WeightRisk Weight 0% Add-on %Add-on 8% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeEquity Contracts Time to 
Maturity1 < Years <= 5 Risk WeightRisk Weight 10% Add-on %Add-on 8% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeEquity Contracts Time to 
Maturity1 < Years <= 5 Risk WeightRisk Weight 20% Add-on %Add-on 8% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeEquity Contracts Time to 
Maturity1 < Years <= 5 Risk WeightRisk Weight 50% Add-on %Add-on 8% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs  OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeEquity Contracts Time to 
Maturity1 < Years <= 5 Risk WeightRisk Weight 100% Add-on %Add-on 8% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeEquity Contracts Time to 
Maturity1 < Years <= 5 Risk WeightRisk Weight 150% Add-on %Add-on 8% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeEquity Contracts Time to 
Maturity> 5 Years Risk WeightRisk Weight 0% Add-on %Add-on 10% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeEquity Contracts Time to 
Maturity> 5 Years Risk WeightRisk Weight 10% Add-on %Add-on 10% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeEquity Contracts Time to 
Maturity> 5 Years Risk WeightRisk Weight 20% Add-on %Add-on 10% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeEquity Contracts Time to 
Maturity> 5 Years Risk WeightRisk Weight 50% Add-on %Add-on 10% 
CreditRiskCategoryCounterparty Credit Risk  Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeEquity Contracts Time to 
Maturity> 5 Years Risk WeightRisk Weight 100% Add-on %Add-on 10% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeEquity Contracts Time to 
Maturity> 5 Years Risk WeightRisk Weight 150% Add-on %Add-on 10% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypePrecious Metal Contracts 
Time to Maturity<= 1 Year Risk WeightRisk Weight 0% Add-on %Add-on 7% 



CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypePrecious Metal Contracts 
Time to Maturity<= 1 Year Risk WeightRisk Weight 10% Add-on %Add-on 7% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypePrecious Metal Contracts 
Time to Maturity<= 1 Year Risk WeightRisk Weight 20% Add-on %Add-on 7% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypePrecious Metal Contracts 
Time to Maturity<= 1 Year Risk WeightRisk Weight 50% Add-on %Add-on 7%  
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypePrecious Metal Contracts 
Time to Maturity<= 1 Year Risk WeightRisk Weight 100% Add-on %Add-on 7% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypePrecious Metal Contracts 
Time to Maturity<= 1 Year Risk WeightRisk Weight 150% Add-on %Add-on 7% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypePrecious Metal Contracts 
Time to Maturity1 < Years <= 5 Risk WeightRisk Weight 0% Add-on %Add-on 7% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypePrecious Metal Contracts 
Time to Maturity1 < Years <= 5 Risk WeightRisk Weight 10% Add-on %Add-on 7% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypePrecious Metal Contracts 
Time to Maturity1 < Years <= 5 Risk WeightRisk Weight 20% Add-on %Add-on 7% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypePrecious Metal Contracts 
Time to Maturity1 < Years <= 5 Risk WeightRisk Weight 50% Add-on %Add-on 7%  
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypePrecious Metal Contracts 
Time to Maturity1 < Years <= 5 Risk WeightRisk Weight 100% Add-on %Add-on 7% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypePrecious Metal Contracts 
Time to Maturity1 < Years <= 5 Risk WeightRisk Weight 150% Add-on %Add-on 7% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypePrecious Metal Contracts 
Time to Maturity> 5 Years Risk WeightRisk Weight 0% Add-on %Add-on 8% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypePrecious Metal Contracts 
Time to Maturity> 5 Years Risk WeightRisk Weight 10% Add-on %Add-on 8% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypePrecious Metal Contracts 
Time to Maturity> 5 Years Risk WeightRisk Weight 20% Add-on %Add-on 8% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypePrecious Metal Contracts 
Time to Maturity> 5 Years Risk WeightRisk Weight 50%  Add-on %Add-on 8% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypePrecious Metal Contracts 



Time to Maturity> 5 Years Risk WeightRisk Weight 100% Add-on %Add-on 8% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypePrecious Metal Contracts 
Time to Maturity> 5 Years Risk WeightRisk Weight 150% Add-on %Add-on 8% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeOther Commodities 
Contracts Time to Maturity<= 1 Year Risk WeightRisk Weight 0% Add-on %Add-on 10% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeOther Commodities 
Contracts Time to Maturity<= 1 Year Risk WeightRisk Weight 10% Add-on %Add-on 10% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeOther Commodities 
Contracts Time to Maturity<= 1 Year Risk WeightRisk Weight 20% Add-on %Add-on 10% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeOther Commodities 
Contracts Time to Maturity<= 1 Year  Risk WeightRisk Weight 50% Add-on %Add-on 10% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeOther Commodities 
Contracts Time to Maturity<= 1 Year Risk WeightRisk Weight 100% Add-on %Add-on 10% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeOther Commodities 
Contracts Time to Maturity<= 1 Year Risk WeightRisk Weight 150% Add-on %Add-on 10% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeOther Commodities 
Contracts Time to Maturity1 < Years <= 5 Risk WeightRisk Weight 0% Add-on %Add-on 12% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeOther Commodities 
Contracts Time to Maturity1 < Years <= 5 Risk WeightRisk Weight 10% Add-on %Add-on 12% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeOther Commodities 
Contracts Time to Maturity1 < Years <= 5 Risk WeightRisk Weight 20% Add-on %Add-on 12% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeOther Commodities 
Contracts  Time to Maturity1 < Years <= 5 Risk WeightRisk Weight 50% Add-on %Add-on 
12% CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeOther Commodities 
Contracts Time to Maturity1 < Years <= 5 Risk WeightRisk Weight 100% Add-on %Add-on 
12% CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeOther Commodities 
Contracts Time to Maturity1 < Years <= 5 Risk WeightRisk Weight 150% Add-on %Add-on 
12% CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeOther Commodities 
Contracts Time to Maturity> 5 Years Risk WeightRisk Weight 0% Add-on %Add-on 15% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeOther Commodities 
Contracts Time to Maturity> 5 Years Risk WeightRisk Weight 10% Add-on %Add-on 15% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 



MethodologyCurrent Exposure Method for OTCs OTC Item TypeOther Commodities 
Contracts Time to Maturity> 5 Years Risk WeightRisk Weight 20% Add-on %Add-on 15% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs  OTC Item TypeOther Commodities 
Contracts Time to Maturity> 5 Years Risk WeightRisk Weight 50% Add-on %Add-on 15% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeOther Commodities 
Contracts Time to Maturity> 5 Years Risk WeightRisk Weight 100% Add-on %Add-on 15% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeOther Commodities 
Contracts Time to Maturity> 5 Years Risk WeightRisk Weight 150% Add-on %Add-on 15% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives Credit 
DerivativesQualified Time to Maturity<= 1 Year Risk WeightRisk Weight 0% Add-on %Add-on 
10% CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives Credit 
DerivativesQualified Time to Maturity<= 1 Year Risk WeightRisk Weight 10% Add-on 
%Add-on 10% CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs 
OTCs MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives 
Credit DerivativesQualified Time to Maturity<= 1 Year Risk WeightRisk Weight 20% Add-on 
%Add-on 10%  CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs 
OTCs MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives 
Credit DerivativesQualified Time to Maturity<= 1 Year Risk WeightRisk Weight 50% Add-on 
%Add-on 10% CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs 
OTCs MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives 
Credit DerivativesQualified Time to Maturity<= 1 Year Risk WeightRisk Weight 100% Add-on 
%Add-on 10% CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs 
OTCs MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives 
Credit DerivativesQualified Time to Maturity<= 1 Year Risk WeightRisk Weight 150% Add-on 
%Add-on 10% CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs 
OTCs MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives 
Credit DerivativesQualified Time to Maturity1 < Years <= 5 Risk WeightRisk Weight 0% 
Add-on %Add-on 12% CreditRiskCategoryCounterparty Credit Risk Counterparty Credit 
RiskOTCs OTCs MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit 
Derivatives Credit DerivativesQualified Time to Maturity1 < Years <= 5 Risk WeightRisk 
Weight 10% Add-on %Add-on 12% CreditRiskCategoryCounterparty Credit Risk  
Counterparty Credit RiskOTCs OTCs MethodologyCurrent Exposure Method for OTCs OTC 
Item TypeCredit Derivatives Credit DerivativesQualified Time to Maturity1 < Years <= 5 Risk 
WeightRisk Weight 20% Add-on %Add-on 12% CreditRiskCategoryCounterparty Credit Risk 
Counterparty Credit RiskOTCs OTCs MethodologyCurrent Exposure Method for OTCs OTC 
Item TypeCredit Derivatives Credit DerivativesQualified Time to Maturity1 < Years <= 5 Risk 
WeightRisk Weight 50% Add-on %Add-on 12% CreditRiskCategoryCounterparty Credit Risk 
Counterparty Credit RiskOTCs OTCs MethodologyCurrent Exposure Method for OTCs OTC 
Item TypeCredit Derivatives Credit DerivativesQualified Time to Maturity1 < Years <= 5 Risk 
WeightRisk Weight 100% Add-on %Add-on 12% CreditRiskCategoryCounterparty Credit Risk 
Counterparty Credit RiskOTCs OTCs MethodologyCurrent Exposure Method for OTCs OTC 
Item TypeCredit Derivatives Credit DerivativesQualified Time to Maturity1 < Years <= 5 Risk 



WeightRisk Weight 150% Add-on %Add-on 12% CreditRiskCategoryCounterparty Credit Risk 
Counterparty Credit RiskOTCs OTCs MethodologyCurrent Exposure Method for OTCs OTC 
Item TypeCredit Derivatives Credit DerivativesQualified Time to Maturity> 5 Years Risk 
WeightRisk Weight 0% Add-on %Add-on 15% CreditRiskCategoryCounterparty Credit Risk 
Counterparty Credit RiskOTCs OTCs MethodologyCurrent Exposure Method for OTCs  OTC 
Item TypeCredit Derivatives Credit DerivativesQualified Time to Maturity> 5 Years Risk 
WeightRisk Weight 10% Add-on %Add-on 15% CreditRiskCategoryCounterparty Credit Risk 
Counterparty Credit RiskOTCs OTCs MethodologyCurrent Exposure Method for OTCs OTC 
Item TypeCredit Derivatives Credit DerivativesQualified Time to Maturity> 5 Years Risk 
WeightRisk Weight 20% Add-on %Add-on 15% CreditRiskCategoryCounterparty Credit Risk 
Counterparty Credit RiskOTCs OTCs MethodologyCurrent Exposure Method for OTCs OTC 
Item TypeCredit Derivatives Credit DerivativesQualified Time to Maturity> 5 Years Risk 
WeightRisk Weight 50% Add-on %Add-on 15% CreditRiskCategoryCounterparty Credit Risk 
Counterparty Credit RiskOTCs OTCs MethodologyCurrent Exposure Method for OTCs OTC 
Item TypeCredit Derivatives Credit DerivativesQualified Time to Maturity> 5 Years Risk 
WeightRisk Weight 100% Add-on %Add-on 15% CreditRiskCategoryCounterparty Credit Risk 
Counterparty Credit RiskOTCs OTCs MethodologyCurrent Exposure Method for OTCs OTC 
Item TypeCredit Derivatives Credit DerivativesQualified Time to Maturity> 5 Years Risk 
WeightRisk Weight 150% Add-on %Add-on 15% CreditRiskCategoryCounterparty Credit Risk 
Counterparty Credit RiskOTCs OTCs MethodologyCurrent Exposure Method for OTCs OTC 
Item TypeCredit Derivatives Credit DerivativesNon-qualified  Time to Maturity<= 1 Year Risk 
WeightRisk Weight 0% Add-on %Add-on 10% CreditRiskCategoryCounterparty Credit Risk 
Counterparty Credit RiskOTCs OTCs MethodologyCurrent Exposure Method for OTCs OTC 
Item TypeCredit Derivatives Credit DerivativesNon-qualified Time to Maturity<= 1 Year Risk 
WeightRisk Weight 10% Add-on %Add-on 10% CreditRiskCategoryCounterparty Credit Risk 
Counterparty Credit RiskOTCs OTCs MethodologyCurrent Exposure Method for OTCs OTC 
Item TypeCredit Derivatives Credit DerivativesNon-qualified Time to Maturity<= 1 Year Risk 
WeightRisk Weight 20% Add-on %Add-on 10% CreditRiskCategoryCounterparty Credit Risk 
Counterparty Credit RiskOTCs OTCs MethodologyCurrent Exposure Method for OTCs OTC 
Item TypeCredit Derivatives Credit DerivativesNon-qualified Time to Maturity<= 1 Year Risk 
WeightRisk Weight 50% Add-on %Add-on 10% CreditRiskCategoryCounterparty Credit Risk 
Counterparty Credit RiskOTCs OTCs MethodologyCurrent Exposure Method for OTCs OTC 
Item TypeCredit Derivatives Credit DerivativesNon-qualified Time to Maturity<= 1 Year Risk 
WeightRisk Weight 100% Add-on %Add-on 10% CreditRiskCategoryCounterparty Credit Risk 
Counterparty Credit RiskOTCs OTCs MethodologyCurrent Exposure Method for OTCs OTC 
Item TypeCredit Derivatives Credit DerivativesNon-qualified Time to Maturity<= 1 Year Risk 
WeightRisk Weight 150%  Add-on %Add-on 10% CreditRiskCategoryCounterparty Credit 
Risk Counterparty Credit RiskOTCs OTCs MethodologyCurrent Exposure Method for OTCs 
OTC Item TypeCredit Derivatives Credit DerivativesNon-qualified Time to Maturity1 < Years 
<= 5 Risk WeightRisk Weight 0% Add-on %Add-on 12% CreditRiskCategoryCounterparty 
Credit Risk Counterparty Credit RiskOTCs OTCs MethodologyCurrent Exposure Method for 
OTCs OTC Item TypeCredit Derivatives Credit DerivativesNon-qualified Time to Maturity1 < 
Years <= 5 Risk WeightRisk Weight 10% Add-on %Add-on 12% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives Credit 
DerivativesNon-qualified Time to Maturity1 < Years <= 5 Risk WeightRisk Weight 20% Add-on 
%Add-on 12% CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs 



OTCs MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives 
Credit DerivativesNon-qualified Time to Maturity1 < Years <= 5 Risk WeightRisk Weight 50% 
Add-on %Add-on 12% CreditRiskCategoryCounterparty Credit Risk Counterparty Credit 
RiskOTCs OTCs MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit 
Derivatives Credit DerivativesNon-qualified Time to Maturity1 < Years <= 5 Risk WeightRisk 
Weight 100% Add-on %Add-on 12%  CreditRiskCategoryCounterparty Credit Risk 
Counterparty Credit RiskOTCs OTCs MethodologyCurrent Exposure Method for OTCs OTC 
Item TypeCredit Derivatives Credit DerivativesNon-qualified Time to Maturity1 < Years <= 5 
Risk WeightRisk Weight 150% Add-on %Add-on 12% CreditRiskCategoryCounterparty Credit 
Risk Counterparty Credit RiskOTCs OTCs MethodologyCurrent Exposure Method for OTCs 
OTC Item TypeCredit Derivatives Credit DerivativesNon-qualified Time to Maturity> 5 Years 
Risk WeightRisk Weight 0% Add-on %Add-on 15% CreditRiskCategoryCounterparty Credit 
Risk Counterparty Credit RiskOTCs OTCs MethodologyCurrent Exposure Method for OTCs 
OTC Item TypeCredit Derivatives Credit DerivativesNon-qualified Time to Maturity> 5 Years 
Risk WeightRisk Weight 10% Add-on %Add-on 15% CreditRiskCategoryCounterparty Credit 
Risk Counterparty Credit RiskOTCs OTCs MethodologyCurrent Exposure Method for OTCs 
OTC Item TypeCredit Derivatives Credit DerivativesNon-qualified Time to Maturity> 5 Years 
Risk WeightRisk Weight 20% Add-on %Add-on 15% CreditRiskCategoryCounterparty Credit 
Risk Counterparty Credit RiskOTCs OTCs MethodologyCurrent Exposure Method for OTCs 
OTC Item TypeCredit Derivatives Credit DerivativesNon-qualified Time to Maturity> 5 Years 
Risk WeightRisk Weight 50% Add-on %Add-on 15% CreditRiskCategoryCounterparty Credit 
Risk Counterparty Credit RiskOTCs  OTCs MethodologyCurrent Exposure Method for OTCs 
OTC Item TypeCredit Derivatives Credit DerivativesNon-qualified Time to Maturity> 5 Years 
Risk WeightRisk Weight 100% Add-on %Add-on 15% CreditRiskCategoryCounterparty Credit 
Risk Counterparty Credit RiskOTCs OTCs MethodologyCurrent Exposure Method for OTCs 
OTC Item TypeCredit Derivatives Credit DerivativesNon-qualified Time to Maturity> 5 Years 
Risk WeightRisk Weight 150% Add-on %Add-on 15% CreditRiskCategoryCounterparty Credit 
Risk Counterparty Credit RiskOTCs OTCs MethodologyCurrent Exposure Method for OTCs 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeInterest Rate Contracts Time 
to Maturity<= 1 Year Risk WeightRisk Weight 0% Add-on %Add-on 0% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeInterest Rate Contracts Time 
to Maturity<= 1 Year Risk WeightRisk Weight 10% Add-on %Add-on 0% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeInterest Rate Contracts Time 
to Maturity<= 1 Year Risk WeightRisk Weight 20% Add-on %Add-on 0% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs  OTC Item TypeInterest Rate Contracts Time 
to Maturity<= 1 Year Risk WeightRisk Weight 50% Add-on %Add-on 0% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeInterest Rate Contracts Time 
to Maturity<= 1 Year Risk WeightRisk Weight 100% Add-on %Add-on 0% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeInterest Rate Contracts Time 
to Maturity<= 1 Year Risk WeightRisk Weight 150% Add-on %Add-on 0% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 



MethodologyCurrent Exposure Method for OTCs OTC Item TypeInterest Rate Contracts Time 
to Maturity1 < Years <= 5 Risk WeightRisk Weight 0% Add-on %Add-on 0.5% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeInterest Rate Contracts Time 
to Maturity1 < Years <= 5 Risk WeightRisk Weight 10% Add-on %Add-on 0.5% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeInterest Rate Contracts Time 
to Maturity1 < Years <= 5 Risk WeightRisk Weight 20% Add-on %Add-on 0.5% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs  OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeInterest Rate Contracts Time 
to Maturity1 < Years <= 5 Risk WeightRisk Weight 50% Add-on %Add-on 0.5% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeInterest Rate Contracts Time 
to Maturity1 < Years <= 5 Risk WeightRisk Weight 100% Add-on %Add-on 0.5% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeInterest Rate Contracts Time 
to Maturity1 < Years <= 5 Risk WeightRisk Weight 150% Add-on %Add-on 0.5% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeInterest Rate Contracts Time 
to Maturity> 5 Years Risk WeightRisk Weight 0% Add-on %Add-on 0.5% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeInterest Rate Contracts Time 
to Maturity> 5 Years Risk WeightRisk Weight 10% Add-on %Add-on 0.5% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeInterest Rate Contracts Time 
to Maturity> 5 Years Risk WeightRisk Weight 20% Add-on %Add-on 0.5% 
CreditRiskCategoryCounterparty Credit Risk  Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeInterest Rate Contracts Time 
to Maturity> 5 Years Risk WeightRisk Weight 50% Add-on %Add-on 0.5% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeInterest Rate Contracts Time 
to Maturity> 5 Years Risk WeightRisk Weight 100% Add-on %Add-on 0.5% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeInterest Rate Contracts Time 
to Maturity> 5 Years Risk WeightRisk Weight 150% Add-on %Add-on 0.5% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeInterest Rate Contracts 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeForeign Exchange Contracts 
& Gold Time to Maturity<= 1 Year Risk WeightRisk Weight 0% Add-on %Add-on 1% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeForeign Exchange Contracts 
& Gold Time to Maturity<= 1 Year Risk WeightRisk Weight 10% Add-on %Add-on 1% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs  OTC Item TypeForeign Exchange Contracts 
& Gold Time to Maturity<= 1 Year Risk WeightRisk Weight 20% Add-on %Add-on 1% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 



MethodologyCurrent Exposure Method for OTCs OTC Item TypeForeign Exchange Contracts 
& Gold Time to Maturity<= 1 Year Risk WeightRisk Weight 50% Add-on %Add-on 1% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeForeign Exchange Contracts 
& Gold Time to Maturity<= 1 Year Risk WeightRisk Weight 100% Add-on %Add-on 1% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeForeign Exchange Contracts 
& Gold Time to Maturity<= 1 Year Risk WeightRisk Weight 150% Add-on %Add-on 1% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeForeign Exchange Contracts 
& Gold Time to Maturity1 < Years <= 5 Risk WeightRisk Weight 0% Add-on %Add-on 5% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeForeign Exchange Contracts 
& Gold Time to Maturity1 < Years <= 5 Risk WeightRisk Weight 10% Add-on %Add-on 5% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs  OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeForeign Exchange Contracts 
& Gold Time to Maturity1 < Years <= 5 Risk WeightRisk Weight 20% Add-on %Add-on 5% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeForeign Exchange Contracts 
& Gold Time to Maturity1 < Years <= 5 Risk WeightRisk Weight 50% Add-on %Add-on 5% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeForeign Exchange Contracts 
& Gold Time to Maturity1 < Years <= 5 Risk WeightRisk Weight 100% Add-on %Add-on 5% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeForeign Exchange Contracts 
& Gold Time to Maturity1 < Years <= 5 Risk WeightRisk Weight 150% Add-on %Add-on 5% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeForeign Exchange Contracts 
& Gold Time to Maturity> 5 Years Risk WeightRisk Weight 0% Add-on %Add-on 7.5% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeForeign Exchange Contracts 
& Gold Time to Maturity> 5 Years Risk WeightRisk Weight 10% Add-on %Add-on 7.5% 
CreditRiskCategoryCounterparty Credit Risk  Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeForeign Exchange Contracts 
& Gold Time to Maturity> 5 Years Risk WeightRisk Weight 20% Add-on %Add-on 7.5% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeForeign Exchange Contracts 
& Gold Time to Maturity> 5 Years Risk WeightRisk Weight 50% Add-on %Add-on 7.5% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeForeign Exchange Contracts 
& Gold Time to Maturity> 5 Years Risk WeightRisk Weight 100% Add-on %Add-on 7.5% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeForeign Exchange Contracts 
& Gold Time to Maturity> 5 Years Risk WeightRisk Weight 150% Add-on %Add-on 7.5% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeForeign Exchange Contracts 
& Gold CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 



MethodologyCurrent Exposure Method for OTCs OTC Item TypeEquity Contracts Time to 
Maturity<= 1 Year Risk WeightRisk Weight 0% Add-on %Add-on 6% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs  OTC Item TypeEquity Contracts Time to 
Maturity<= 1 Year Risk WeightRisk Weight 10% Add-on %Add-on 6% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeEquity Contracts Time to 
Maturity<= 1 Year Risk WeightRisk Weight 20% Add-on %Add-on 6% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeEquity Contracts Time to 
Maturity<= 1 Year Risk WeightRisk Weight 50% Add-on %Add-on 6% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeEquity Contracts Time to 
Maturity<= 1 Year Risk WeightRisk Weight 100% Add-on %Add-on 6% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeEquity Contracts Time to 
Maturity<= 1 Year Risk WeightRisk Weight 150% Add-on %Add-on 6% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeEquity Contracts Time to 
Maturity1 < Years <= 5 Risk WeightRisk Weight 0% Add-on %Add-on 8% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs  OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeEquity Contracts Time to 
Maturity1 < Years <= 5 Risk WeightRisk Weight 10% Add-on %Add-on 8% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeEquity Contracts Time to 
Maturity1 < Years <= 5 Risk WeightRisk Weight 20% Add-on %Add-on 8% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeEquity Contracts Time to 
Maturity1 < Years <= 5 Risk WeightRisk Weight 50% Add-on %Add-on 8% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeEquity Contracts Time to 
Maturity1 < Years <= 5 Risk WeightRisk Weight 100% Add-on %Add-on 8% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeEquity Contracts Time to 
Maturity1 < Years <= 5 Risk WeightRisk Weight 150% Add-on %Add-on 8% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeEquity Contracts Time to 
Maturity> 5 Years Risk WeightRisk Weight 0% Add-on %Add-on 10% 
CreditRiskCategoryCounterparty Credit Risk  Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeEquity Contracts Time to 
Maturity> 5 Years Risk WeightRisk Weight 10% Add-on %Add-on 10% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeEquity Contracts Time to 
Maturity> 5 Years Risk WeightRisk Weight 20% Add-on %Add-on 10% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeEquity Contracts Time to 
Maturity> 5 Years Risk WeightRisk Weight 50% Add-on %Add-on 10% 



CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeEquity Contracts Time to 
Maturity> 5 Years Risk WeightRisk Weight 100% Add-on %Add-on 10% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeEquity Contracts Time to 
Maturity> 5 Years Risk WeightRisk Weight 150% Add-on %Add-on 10% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeEquity Contracts 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs  OTC Item TypePrecious Metal Contracts 
Time to Maturity<= 1 Year Risk WeightRisk Weight 0% Add-on %Add-on 7% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypePrecious Metal Contracts 
Time to Maturity<= 1 Year Risk WeightRisk Weight 10% Add-on %Add-on 7% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypePrecious Metal Contracts 
Time to Maturity<= 1 Year Risk WeightRisk Weight 20% Add-on %Add-on 7% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypePrecious Metal Contracts 
Time to Maturity<= 1 Year Risk WeightRisk Weight 50% Add-on %Add-on 7% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypePrecious Metal Contracts 
Time to Maturity<= 1 Year Risk WeightRisk Weight 100% Add-on %Add-on 7% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypePrecious Metal Contracts 
Time to Maturity<= 1 Year Risk WeightRisk Weight 150% Add-on %Add-on 7% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs  OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypePrecious Metal Contracts 
Time to Maturity1 < Years <= 5 Risk WeightRisk Weight 0% Add-on %Add-on 7% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypePrecious Metal Contracts 
Time to Maturity1 < Years <= 5 Risk WeightRisk Weight 10% Add-on %Add-on 7% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypePrecious Metal Contracts 
Time to Maturity1 < Years <= 5 Risk WeightRisk Weight 20% Add-on %Add-on 7% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypePrecious Metal Contracts 
Time to Maturity1 < Years <= 5 Risk WeightRisk Weight 50% Add-on %Add-on 7% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypePrecious Metal Contracts 
Time to Maturity1 < Years <= 5 Risk WeightRisk Weight 100% Add-on %Add-on 7% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypePrecious Metal Contracts 
Time to Maturity1 < Years <= 5 Risk WeightRisk Weight 150% Add-on %Add-on 7% 
CreditRiskCategoryCounterparty Credit Risk  Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypePrecious Metal Contracts 
Time to Maturity> 5 Years Risk WeightRisk Weight 0% Add-on %Add-on 8% 



CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypePrecious Metal Contracts 
Time to Maturity> 5 Years Risk WeightRisk Weight 10% Add-on %Add-on 8% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypePrecious Metal Contracts 
Time to Maturity> 5 Years Risk WeightRisk Weight 20% Add-on %Add-on 8% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypePrecious Metal Contracts 
Time to Maturity> 5 Years Risk WeightRisk Weight 50% Add-on %Add-on 8% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypePrecious Metal Contracts 
Time to Maturity> 5 Years Risk WeightRisk Weight 100% Add-on %Add-on 8% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypePrecious Metal Contracts 
Time to Maturity> 5 Years Risk WeightRisk Weight 150% Add-on %Add-on 8%  
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypePrecious Metal Contracts 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeOther Commodities 
Contracts Time to Maturity<= 1 Year Risk WeightRisk Weight 0% Add-on %Add-on 10% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeOther Commodities 
Contracts Time to Maturity<= 1 Year Risk WeightRisk Weight 10% Add-on %Add-on 10% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeOther Commodities 
Contracts Time to Maturity<= 1 Year Risk WeightRisk Weight 20% Add-on %Add-on 10% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeOther Commodities 
Contracts Time to Maturity<= 1 Year Risk WeightRisk Weight 50% Add-on %Add-on 10% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeOther Commodities 
Contracts Time to Maturity<= 1 Year Risk WeightRisk Weight 100% Add-on %Add-on 10% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs  OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeOther Commodities 
Contracts Time to Maturity<= 1 Year Risk WeightRisk Weight 150% Add-on %Add-on 10% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeOther Commodities 
Contracts Time to Maturity1 < Years <= 5 Risk WeightRisk Weight 0% Add-on %Add-on 12% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeOther Commodities 
Contracts Time to Maturity1 < Years <= 5 Risk WeightRisk Weight 10% Add-on %Add-on 12% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeOther Commodities 
Contracts Time to Maturity1 < Years <= 5 Risk WeightRisk Weight 20% Add-on %Add-on 12% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeOther Commodities 
Contracts Time to Maturity1 < Years <= 5 Risk WeightRisk Weight 50% Add-on %Add-on 12% 



CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeOther Commodities 
Contracts Time to Maturity1 < Years <= 5 Risk WeightRisk Weight 100% Add-on %Add-on 
12% CreditRiskCategoryCounterparty Credit Risk  Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeOther Commodities 
Contracts Time to Maturity1 < Years <= 5 Risk WeightRisk Weight 150% Add-on %Add-on 
12% CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeOther Commodities 
Contracts Time to Maturity> 5 Years Risk WeightRisk Weight 0% Add-on %Add-on 15% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeOther Commodities 
Contracts Time to Maturity> 5 Years Risk WeightRisk Weight 10% Add-on %Add-on 15% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeOther Commodities 
Contracts Time to Maturity> 5 Years Risk WeightRisk Weight 20% Add-on %Add-on 15% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeOther Commodities 
Contracts Time to Maturity> 5 Years Risk WeightRisk Weight 50% Add-on %Add-on 15% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeOther Commodities 
Contracts Time to Maturity> 5 Years Risk WeightRisk Weight 100% Add-on %Add-on 15%  
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeOther Commodities 
Contracts Time to Maturity> 5 Years Risk WeightRisk Weight 150% Add-on %Add-on 15% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeOther Commodities 
Contracts CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives Credit 
DerivativesQualified Time to Maturity<= 1 Year Risk WeightRisk Weight 0% Add-on %Add-on 
10% CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives Credit 
DerivativesQualified Time to Maturity<= 1 Year Risk WeightRisk Weight 10% Add-on 
%Add-on 10% CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs 
OTCs MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives 
Credit DerivativesQualified Time to Maturity<= 1 Year Risk WeightRisk Weight 20% Add-on 
%Add-on 10% CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs 
OTCs MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives 
Credit DerivativesQualified Time to Maturity<= 1 Year Risk WeightRisk Weight 50%  Add-on 
%Add-on 10% CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs 
OTCs MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives 
Credit DerivativesQualified Time to Maturity<= 1 Year Risk WeightRisk Weight 100% Add-on 
%Add-on 10% CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs 
OTCs MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives 
Credit DerivativesQualified Time to Maturity<= 1 Year Risk WeightRisk Weight 150% Add-on 
%Add-on 10% CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs 
OTCs MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives 
Credit DerivativesQualified Time to Maturity1 < Years <= 5 Risk WeightRisk Weight 0% 



Add-on %Add-on 12% CreditRiskCategoryCounterparty Credit Risk Counterparty Credit 
RiskOTCs OTCs MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit 
Derivatives Credit DerivativesQualified Time to Maturity1 < Years <= 5 Risk WeightRisk 
Weight 10% Add-on %Add-on 12% CreditRiskCategoryCounterparty Credit Risk 
Counterparty Credit RiskOTCs OTCs MethodologyCurrent Exposure Method for OTCs OTC 
Item TypeCredit Derivatives Credit DerivativesQualified Time to Maturity1 < Years <= 5 Risk 
WeightRisk Weight 20% Add-on %Add-on 12%  CreditRiskCategoryCounterparty Credit Risk 
Counterparty Credit RiskOTCs OTCs MethodologyCurrent Exposure Method for OTCs OTC 
Item TypeCredit Derivatives Credit DerivativesQualified Time to Maturity1 < Years <= 5 Risk 
WeightRisk Weight 50% Add-on %Add-on 12% CreditRiskCategoryCounterparty Credit Risk 
Counterparty Credit RiskOTCs OTCs MethodologyCurrent Exposure Method for OTCs OTC 
Item TypeCredit Derivatives Credit DerivativesQualified Time to Maturity1 < Years <= 5 Risk 
WeightRisk Weight 100% Add-on %Add-on 12% CreditRiskCategoryCounterparty Credit Risk 
Counterparty Credit RiskOTCs OTCs MethodologyCurrent Exposure Method for OTCs OTC 
Item TypeCredit Derivatives Credit DerivativesQualified Time to Maturity1 < Years <= 5 Risk 
WeightRisk Weight 150% Add-on %Add-on 12% CreditRiskCategoryCounterparty Credit Risk 
Counterparty Credit RiskOTCs OTCs MethodologyCurrent Exposure Method for OTCs OTC 
Item TypeCredit Derivatives Credit DerivativesQualified Time to Maturity> 5 Years Risk 
WeightRisk Weight 0% Add-on %Add-on 15% CreditRiskCategoryCounterparty Credit Risk 
Counterparty Credit RiskOTCs OTCs MethodologyCurrent Exposure Method for OTCs OTC 
Item TypeCredit Derivatives Credit DerivativesQualified Time to Maturity> 5 Years Risk 
WeightRisk Weight 10% Add-on %Add-on 15% CreditRiskCategoryCounterparty Credit Risk 
Counterparty Credit RiskOTCs  OTCs MethodologyCurrent Exposure Method for OTCs OTC 
Item TypeCredit Derivatives Credit DerivativesQualified Time to Maturity> 5 Years Risk 
WeightRisk Weight 20% Add-on %Add-on 15% CreditRiskCategoryCounterparty Credit Risk 
Counterparty Credit RiskOTCs OTCs MethodologyCurrent Exposure Method for OTCs OTC 
Item TypeCredit Derivatives Credit DerivativesQualified Time to Maturity> 5 Years Risk 
WeightRisk Weight 50% Add-on %Add-on 15% CreditRiskCategoryCounterparty Credit Risk 
Counterparty Credit RiskOTCs OTCs MethodologyCurrent Exposure Method for OTCs OTC 
Item TypeCredit Derivatives Credit DerivativesQualified Time to Maturity> 5 Years Risk 
WeightRisk Weight 100% Add-on %Add-on 15% CreditRiskCategoryCounterparty Credit Risk 
Counterparty Credit RiskOTCs OTCs MethodologyCurrent Exposure Method for OTCs OTC 
Item TypeCredit Derivatives Credit DerivativesQualified Time to Maturity> 5 Years Risk 
WeightRisk Weight 150% Add-on %Add-on 15% CreditRiskCategoryCounterparty Credit Risk 
Counterparty Credit RiskOTCs OTCs MethodologyCurrent Exposure Method for OTCs OTC 
Item TypeCredit Derivatives Credit DerivativesQualified CreditRiskCategoryCounterparty 
Credit Risk Counterparty Credit RiskOTCs OTCs MethodologyCurrent Exposure Method for 
OTCs OTC Item TypeCredit Derivatives Credit DerivativesNon-qualified Time to Maturity<= 1 
Year Risk WeightRisk Weight 0%  Add-on %Add-on 10% CreditRiskCategoryCounterparty 
Credit Risk Counterparty Credit RiskOTCs OTCs MethodologyCurrent Exposure Method for 
OTCs OTC Item TypeCredit Derivatives Credit DerivativesNon-qualified Time to Maturity<= 1 
Year Risk WeightRisk Weight 10% Add-on %Add-on 10% CreditRiskCategoryCounterparty 
Credit Risk Counterparty Credit RiskOTCs OTCs MethodologyCurrent Exposure Method for 
OTCs OTC Item TypeCredit Derivatives Credit DerivativesNon-qualified Time to Maturity<= 1 
Year Risk WeightRisk Weight 20% Add-on %Add-on 10% CreditRiskCategoryCounterparty 
Credit Risk Counterparty Credit RiskOTCs OTCs MethodologyCurrent Exposure Method for 
OTCs OTC Item TypeCredit Derivatives Credit DerivativesNon-qualified Time to Maturity<= 1 



Year Risk WeightRisk Weight 50% Add-on %Add-on 10% CreditRiskCategoryCounterparty 
Credit Risk Counterparty Credit RiskOTCs OTCs MethodologyCurrent Exposure Method for 
OTCs OTC Item TypeCredit Derivatives Credit DerivativesNon-qualified Time to Maturity<= 1 
Year Risk WeightRisk Weight 100% Add-on %Add-on 10% CreditRiskCategoryCounterparty 
Credit Risk Counterparty Credit RiskOTCs OTCs MethodologyCurrent Exposure Method for 
OTCs OTC Item TypeCredit Derivatives Credit DerivativesNon-qualified Time to Maturity<= 1 
Year Risk WeightRisk Weight 150% Add-on %Add-on 10%  CreditRiskCategoryCounterparty 
Credit Risk Counterparty Credit RiskOTCs OTCs MethodologyCurrent Exposure Method for 
OTCs OTC Item TypeCredit Derivatives Credit DerivativesNon-qualified Time to Maturity1 < 
Years <= 5 Risk WeightRisk Weight 0% Add-on %Add-on 12% 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 
MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives Credit 
DerivativesNon-qualified Time to Maturity1 < Years <= 5 Risk WeightRisk Weight 10% Add-on 
%Add-on 12% CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs 
OTCs MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit Derivatives 
Credit DerivativesNon-qualified Time to Maturity1 < Years <= 5 Risk WeightRisk Weight 20% 
Add-on %Add-on 12% CreditRiskCategoryCounterparty Credit Risk Counterparty Credit 
RiskOTCs OTCs MethodologyCurrent Exposure Method for OTCs OTC Item TypeCredit 
Derivatives Credit DerivativesNon-qualified Time to Maturity1 < Years <= 5 Risk WeightRisk 
Weight 50% Add-on %Add-on 12% CreditRiskCategoryCounterparty Credit Risk 
Counterparty Credit RiskOTCs OTCs MethodologyCurrent Exposure Method for OTCs OTC 
Item TypeCredit Derivatives Credit DerivativesNon-qualified Time to Maturity1 < Years <= 5 
Risk WeightRisk Weight 100% Add-on %Add-on 12% CreditRiskCategoryCounterparty Credit 
Risk Counterparty Credit RiskOTCs  OTCs MethodologyCurrent Exposure Method for OTCs 
OTC Item TypeCredit Derivatives Credit DerivativesNon-qualified Time to Maturity1 < Years 
<= 5 Risk WeightRisk Weight 150% Add-on %Add-on 12% CreditRiskCategoryCounterparty 
Credit Risk Counterparty Credit RiskOTCs OTCs MethodologyCurrent Exposure Method for 
OTCs OTC Item TypeCredit Derivatives Credit DerivativesNon-qualified Time to Maturity> 5 
Years Risk WeightRisk Weight 0% Add-on %Add-on 15% CreditRiskCategoryCounterparty 
Credit Risk Counterparty Credit RiskOTCs OTCs MethodologyCurrent Exposure Method for 
OTCs OTC Item TypeCredit Derivatives Credit DerivativesNon-qualified Time to Maturity> 5 
Years Risk WeightRisk Weight 10% Add-on %Add-on 15% CreditRiskCategoryCounterparty 
Credit Risk Counterparty Credit RiskOTCs OTCs MethodologyCurrent Exposure Method for 
OTCs OTC Item TypeCredit Derivatives Credit DerivativesNon-qualified Time to Maturity> 5 
Years Risk WeightRisk Weight 20% Add-on %Add-on 15% CreditRiskCategoryCounterparty 
Credit Risk Counterparty Credit RiskOTCs OTCs MethodologyCurrent Exposure Method for 
OTCs OTC Item TypeCredit Derivatives Credit DerivativesNon-qualified Time to Maturity> 5 
Years Risk WeightRisk Weight 50% Add-on %Add-on 15% CreditRiskCategoryCounterparty 
Credit Risk Counterparty Credit RiskOTCs OTCs MethodologyCurrent Exposure Method for 
OTCs OTC Item TypeCredit Derivatives  Credit DerivativesNon-qualified Time to Maturity> 5 
Years Risk WeightRisk Weight 100% Add-on %Add-on 15% CreditRiskCategoryCounterparty 
Credit Risk Counterparty Credit RiskOTCs OTCs MethodologyCurrent Exposure Method for 
OTCs OTC Item TypeCredit Derivatives Credit DerivativesNon-qualified Time to Maturity> 5 
Years Risk WeightRisk Weight 150% Add-on %Add-on 15% CreditRiskCategoryCounterparty 
Credit Risk Counterparty Credit RiskOTCs OTCs MethodologyCurrent Exposure Method for 
OTCs OTC Item TypeCredit Derivatives Credit DerivativesNon-qualified 
CreditRiskCategoryCounterparty Credit Risk Counterparty Credit RiskOTCs OTCs 



MethodologyCurrent Exposure Method for OTCs CreditRiskCategoryUnsettled Transactions 
Unsettled TransactionsUnsettled DvP Period After the Due Settlement DateFrom 5 to 15 Days 
Risk WeightRisk Weight 8%  CreditRiskCategoryUnsettled Transactions Unsettled 
TransactionsUnsettled DvP Period After the Due Settlement DateFrom 16 to 30 Days Risk 
WeightRisk Weight 50% CreditRiskCategoryUnsettled Transactions Unsettled 
TransactionsUnsettled DvP Period After the Due Settlement DateFrom 31 to 45 Days Risk 
WeightRisk Weight 75% CreditRiskCategoryUnsettled Transactions Unsettled 
TransactionsUnsettled DvP Period After the Due Settlement Date46 Days or more Risk 
WeightRisk Weight 100% CreditRiskCategoryUnsettled Transactions Unsettled 
TransactionsUnsettled DvP CreditRiskCategoryUnsettled Transactions Unsettled 
TransactionsUnsettled Non-DvP Period After the Due Settlement DateSecond leg less than 5 
days late Risk WeightRisk Weight 100% CreditRiskCategoryUnsettled Transactions 
CreditRiskCategoryUnsettled Transactions Unsettled TransactionsUnsettled DvP Period After 
the Due Settlement DateFrom 5 to 15 Days Risk WeightRisk Weight 8% 
CreditRiskCategoryUnsettled Transactions Unsettled TransactionsUnsettled DvP Period After 
the Due Settlement DateFrom 16 to 30 Days Risk WeightRisk Weight 50% 
CreditRiskCategoryUnsettled Transactions Unsettled TransactionsUnsettled DvP Period After 
the Due Settlement DateFrom 31 to 45 Days Risk WeightRisk Weight 75% 
CreditRiskCategoryUnsettled Transactions Unsettled TransactionsUnsettled DvP Period After 
the Due Settlement Date46 Days or more Risk WeightRisk Weight 100% 
CreditRiskCategoryUnsettled Transactions  Unsettled TransactionsUnsettled DvP 
CreditRiskCategoryUnsettled Transactions Unsettled TransactionsUnsettled Non-DvP Period 
After the Due Settlement DateSecond leg less than 5 days late Risk WeightRisk Weight 100% 
CreditRiskCategoryUnsettled Transactions CreditRiskCategoryUnsettled Transactions 
Unsettled TransactionsUnsettled Non-DvP Period After the Due Settlement DateSecond leg 5 
days late or more CreditRiskCategorySecuritisations Securitisation Exposure 
TypeSecuritisation Rated Exposures Originator / InvestorOriginator Ratings Issued by Ratings 
AgenciesAAA to AA- / Aaa to Aa3 Risk WeightRisk Weight 20% 
CreditRiskCategorySecuritisations Securitisation Exposure TypeSecuritisation Rated 
Exposures Originator / InvestorOriginator Ratings Issued by Ratings AgenciesAto A- / A1 to 
A3 Risk WeightRisk Weight 50% CreditRiskCategorySecuritisations Securitisation Exposure 
TypeSecuritisation Rated Exposures Originator / InvestorOriginator Ratings Issued by Ratings 
AgenciesBBBto BBB- / Baa1 to Baa3 Risk WeightRisk Weight 100% 
CreditRiskCategorySecuritisations Securitisation Exposure TypeSecuritisation Rated 
Exposures Originator / InvestorOriginator Ratings Issued by Ratings AgenciesBBto BB- / Ba1 
to Ba3 Risk WeightItems of Capital Nature (Deduct from Tier 1  & 2) 
CreditRiskCategorySecuritisations Securitisation Exposure TypeSecuritisation Rated 
Exposures Originator / InvestorOriginator Ratings Issued by Ratings AgenciesBto B- / B1 to 
B3 Risk WeightItems of Capital Nature (Deduct from Tier 1  & 2) 
CreditRiskCategorySecuritisations Securitisation Exposure TypeSecuritisation Rated 
Exposures  Originator / InvestorOriginator Ratings Issued by Ratings AgenciesBelow B- / 
Below B3 Risk WeightItems of Capital Nature (Deduct from Tier 1  & 2) 
CreditRiskCategorySecuritisations Securitisation Exposure TypeSecuritisation Rated 
Exposures Originator / InvestorOriginator Ratings Issued by Ratings AgenciesA-1 / F-1 / P-1 
Risk WeightRisk Weight 20% CreditRiskCategorySecuritisations Securitisation Exposure 
TypeSecuritisation Rated Exposures Originator / InvestorOriginator Ratings Issued by Ratings 
AgenciesA-2 / F-2 / P-2 Risk WeightRisk Weight 50% CreditRiskCategorySecuritisations 



Securitisation Exposure TypeSecuritisation Rated Exposures Originator / InvestorOriginator 
Ratings Issued by Ratings AgenciesA-3 / F-3 / P-3 Risk WeightRisk Weight 100% 
CreditRiskCategorySecuritisations Securitisation Exposure TypeSecuritisation Rated 
Exposures Originator / InvestorOriginator Ratings Issued by Ratings AgenciesBelow A-3 / F-3 
/ P-3 Risk WeightItems of Capital Nature (Deduct from Tier 1  & 2) 
CreditRiskCategorySecuritisations Securitisation Exposure TypeSecuritisation Rated 
Exposures Originator / InvestorInvestor Ratings Issued by Ratings AgenciesAAA to AA- / Aaa 
to Aa3 Risk WeightRisk Weight 20% CreditRiskCategorySecuritisations Securitisation 
Exposure TypeSecuritisation Rated Exposures Originator / InvestorInvestor Ratings Issued by 
Ratings AgenciesAto A- / A1 to A3 Risk WeightRisk Weight 50% 
CreditRiskCategorySecuritisations Securitisation Exposure TypeSecuritisation Rated 
Exposures Originator / InvestorInvestor Ratings Issued by Ratings AgenciesBBBto BBB- / 
Baa1 to Baa3 Risk WeightRisk Weight 100%  CreditRiskCategorySecuritisations 
Securitisation Exposure TypeSecuritisation Rated Exposures Originator / InvestorInvestor 
Ratings Issued by Ratings AgenciesBBto BB- / Ba1 to Ba3 Risk WeightRisk Weight 350% 
CreditRiskCategorySecuritisations Securitisation Exposure TypeSecuritisation Rated 
Exposures Originator / InvestorInvestor Ratings Issued by Ratings AgenciesBto B- / B1 to B3 
Risk WeightItems of Capital Nature (Deduct from Tier 1  & 2) 
CreditRiskCategorySecuritisations Securitisation Exposure TypeSecuritisation Rated 
Exposures Originator / InvestorInvestor Ratings Issued by Ratings AgenciesBelow B- / Below 
B3 Risk WeightItems of Capital Nature (Deduct from Tier 1  & 2) 
CreditRiskCategorySecuritisations Securitisation Exposure TypeSecuritisation Rated 
Exposures Originator / InvestorInvestor Ratings Issued by Ratings AgenciesA-1 / F-1 / P-1 
Risk WeightRisk Weight 20% CreditRiskCategorySecuritisations Securitisation Exposure 
TypeSecuritisation Rated Exposures Originator / InvestorInvestor Ratings Issued by Ratings 
AgenciesA-2 / F-2 / P-2 Risk WeightRisk Weight 50% CreditRiskCategorySecuritisations 
Securitisation Exposure TypeSecuritisation Rated Exposures Originator / InvestorInvestor 
Ratings Issued by Ratings AgenciesA-3 / F-3 / P-3 Risk WeightRisk Weight 100% 
CreditRiskCategorySecuritisations Securitisation Exposure TypeSecuritisation Rated 
Exposures Originator / InvestorInvestor Ratings Issued by Ratings AgenciesBelow A-3 / F-3 / 
P-3 Risk WeightItems of Capital Nature (Deduct from Tier 1  & 2) 
CreditRiskCategorySecuritisations  Securitisation Exposure TypeSecuritisation Rated 
Exposures CreditRiskCategorySecuritisations Securitisation Exposure TypeResecuritisation 
Rated Exposures Originator / InvestorOriginator Ratings Issued by Ratings AgenciesAAA to 
AA- / Aaa to Aa3 Risk WeightRisk Weight 40% CreditRiskCategorySecuritisations 
Securitisation Exposure TypeResecuritisation Rated Exposures Originator / InvestorOriginator 
Ratings Issued by Ratings AgenciesAto A- / A1 to A3 Risk WeightRisk Weight 100% 
CreditRiskCategorySecuritisations Securitisation Exposure TypeResecuritisation Rated 
Exposures Originator / InvestorOriginator Ratings Issued by Ratings AgenciesBBBto BBB- / 
Baa1 to Baa3 Risk WeightRisk Weight 225% CreditRiskCategorySecuritisations 
Securitisation Exposure TypeResecuritisation Rated Exposures Originator / InvestorOriginator 
Ratings Issued by Ratings AgenciesBBto BB- / Ba1 to Ba3 Risk WeightItems of Capital 
Nature (Deduct from Tier 1  & 2) CreditRiskCategorySecuritisations Securitisation Exposure 
TypeResecuritisation Rated Exposures Originator / InvestorOriginator Ratings Issued by 
Ratings AgenciesBto B- / B1 to B3 Risk WeightItems of Capital Nature (Deduct from Tier 1  & 
2) CreditRiskCategorySecuritisations Securitisation Exposure TypeResecuritisation Rated 
Exposures Originator / InvestorOriginator Ratings Issued by Ratings AgenciesBelow B- / 



Below B3 Risk WeightItems of Capital Nature (Deduct from Tier 1  & 2) 
CreditRiskCategorySecuritisations Securitisation Exposure TypeResecuritisation Rated 
Exposures Originator / InvestorOriginator Ratings Issued by Ratings AgenciesA-1 / F-1 / P-1 
Risk WeightRisk Weight 40%  CreditRiskCategorySecuritisations Securitisation Exposure 
TypeResecuritisation Rated Exposures Originator / InvestorOriginator Ratings Issued by 
Ratings AgenciesA-2 / F-2 / P-2 Risk WeightRisk Weight 100% 
CreditRiskCategorySecuritisations Securitisation Exposure TypeResecuritisation Rated 
Exposures Originator / InvestorOriginator Ratings Issued by Ratings AgenciesA-3 / F-3 / P-3 
Risk WeightRisk Weight 225% CreditRiskCategorySecuritisations Securitisation Exposure 
TypeResecuritisation Rated Exposures Originator / InvestorOriginator Ratings Issued by 
Ratings AgenciesBelow A-3 / F-3 / P-3 Risk WeightItems of Capital Nature (Deduct from Tier 
1  & 2) CreditRiskCategorySecuritisations Securitisation Exposure TypeResecuritisation 
Rated Exposures Originator / InvestorInvestor Ratings Issued by Ratings AgenciesAAA to 
AA- / Aaa to Aa3 Risk WeightRisk Weight 40% CreditRiskCategorySecuritisations 
Securitisation Exposure TypeResecuritisation Rated Exposures Originator / InvestorInvestor 
Ratings Issued by Ratings AgenciesAto A- / A1 to A3 Risk WeightRisk Weight 100% 
CreditRiskCategorySecuritisations Securitisation Exposure TypeResecuritisation Rated 
Exposures Originator / InvestorInvestor Ratings Issued by Ratings AgenciesBBBto BBB- / 
Baa1 to Baa3 Risk WeightRisk Weight 225% CreditRiskCategorySecuritisations 
Securitisation Exposure TypeResecuritisation Rated Exposures Originator / InvestorInvestor 
Ratings Issued by Ratings AgenciesBBto BB- / Ba1 to Ba3 Risk WeightRisk Weight 650% 
CreditRiskCategorySecuritisations Securitisation Exposure TypeResecuritisation Rated 
Exposures Originator / InvestorInvestor Ratings Issued by Ratings AgenciesBto B- / B1 to B3  
Risk WeightItems of Capital Nature (Deduct from Tier 1  & 2) 
CreditRiskCategorySecuritisations Securitisation Exposure TypeResecuritisation Rated 
Exposures Originator / InvestorInvestor Ratings Issued by Ratings AgenciesBelow B- / Below 
B3 Risk WeightItems of Capital Nature (Deduct from Tier 1  & 2) 
CreditRiskCategorySecuritisations Securitisation Exposure TypeResecuritisation Rated 
Exposures Originator / InvestorInvestor Ratings Issued by Ratings AgenciesA-1 / F-1 / P-1 
Risk WeightRisk Weight 40% CreditRiskCategorySecuritisations Securitisation Exposure 
TypeResecuritisation Rated Exposures Originator / InvestorInvestor Ratings Issued by 
Ratings AgenciesA-2 / F-2 / P-2 Risk WeightRisk Weight 100% 
CreditRiskCategorySecuritisations Securitisation Exposure TypeResecuritisation Rated 
Exposures Originator / InvestorInvestor Ratings Issued by Ratings AgenciesA-3 / F-3 / P-3 
Risk WeightRisk Weight 225% CreditRiskCategorySecuritisations Securitisation Exposure 
TypeResecuritisation Rated Exposures Originator / InvestorInvestor Ratings Issued by 
Ratings AgenciesBelow A-3 / F-3 / P-3 Risk WeightItems of Capital Nature (Deduct from Tier 
1  & 2) CreditRiskCategorySecuritisations Securitisation Exposure TypeResecuritisation 
Rated Exposures CreditRiskCategorySecuritisations Securitisation Exposure TypeUnrated 
Exposures Originator / InvestorOriginator Unrated Exposure TypeUnrated Most Senior 
Securitisation  Exposures CreditRiskCategorySecuritisations Securitisation Exposure 
TypeUnrated Exposures Originator / InvestorOriginator  Unrated Exposure TypeEligible 
Liquidity Facilities CreditRiskCategorySecuritisations Securitisation Exposure TypeUnrated 
Exposures Originator / InvestorOriginator Unrated Exposure TypeEligible Servicer Cash 
Advance Facilities CreditRiskCategorySecuritisations Securitisation Exposure TypeUnrated 
Exposures Originator / InvestorOriginator Unrated Exposure TypeSecond Loss Positions in 
ABCPs CreditRiskCategorySecuritisations Securitisation Exposure TypeUnrated Exposures 



Originator / InvestorOriginator Unrated Exposure TypeOther Unrated Exposures 
CreditRiskCategorySecuritisations Securitisation Exposure TypeUnrated Exposures 
Originator / InvestorInvestor Unrated Exposure TypeUnrated Most Senior Securitisation  
Exposures CreditRiskCategorySecuritisations Securitisation Exposure TypeUnrated 
Exposures Originator / InvestorInvestor Unrated Exposure TypeEligible Liquidity Facilities 
CreditRiskCategorySecuritisations Securitisation Exposure TypeUnrated Exposures 
Originator / InvestorInvestor Unrated Exposure TypeEligible Servicer Cash Advance Facilities 
CreditRiskCategorySecuritisations Securitisation Exposure TypeUnrated Exposures 
Originator / InvestorInvestor Unrated Exposure TypeSecond Loss Positions in ABCPs 
CreditRiskCategorySecuritisations Securitisation Exposure TypeUnrated Exposures 
Originator / InvestorInvestor Unrated Exposure TypeOther Unrated Exposures 
CreditRiskCategorySecuritisations Securitisation Exposure TypeUnrated Exposures  
CreditRiskCategorySecuritisations Uncontrolled / ControlledUncontrolled Amortisation 
Structures On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Before CCF / After 
CCFBefore CCF Retail Lines / Non-Retail LinesRetail Lines Committed / 
UncommittedCommitted CreditRiskCategorySecuritisations Uncontrolled / 
ControlledUncontrolled Amortisation Structures On-Balance Sheet / Off-Balance 
SheetOn-Balance Sheet Before CCF / After CCFBefore CCF Retail Lines / Non-Retail 
LinesRetail Lines Committed / UncommittedUncommitted CreditRiskCategorySecuritisations 
Uncontrolled / ControlledUncontrolled Amortisation Structures On-Balance Sheet / 
Off-Balance SheetOn-Balance Sheet Before CCF / After CCFBefore CCF Retail Lines / 
Non-Retail LinesNon-Retail Lines Committed / UncommittedCommitted 
CreditRiskCategorySecuritisations Uncontrolled / ControlledUncontrolled Amortisation 
Structures On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Before CCF / After 
CCFBefore CCF Retail Lines / Non-Retail LinesNon-Retail Lines Committed / 
UncommittedUncommitted CreditRiskCategorySecuritisations Uncontrolled / 
ControlledUncontrolled Amortisation Structures On-Balance Sheet / Off-Balance 
SheetOn-Balance Sheet Before CCF / After CCFBefore CCF 
CreditRiskCategorySecuritisations Securitisation Summary - HeadingRated Securitisation 
Exposures CreditRiskCategorySecuritisations Securitisation Summary - HeadingRated 
Resecuritisation Exposures CreditRiskCategorySecuritisations Securitisation Summary - 
HeadingUnrated Securitisation Exposures CreditRiskCategorySecuritisations Securitisation 
Summary - HeadingEarly Amortisation  CreditRiskCategorySecuritisations Securitisation 
Exposure TypeSecuritisation Rated Exposures Originator / InvestorOriginator Ratings Issued 
by Ratings AgenciesAAA to AA- / Aaa to Aa3 Risk WeightRisk Weight 20% 
CreditRiskCategorySecuritisations Securitisation Exposure TypeSecuritisation Rated 
Exposures Originator / InvestorOriginator Ratings Issued by Ratings AgenciesAto A- / A1 to 
A3 Risk WeightRisk Weight 50% CreditRiskCategorySecuritisations Securitisation Exposure 
TypeSecuritisation Rated Exposures Originator / InvestorOriginator Ratings Issued by Ratings 
AgenciesBBBto BBB- / Baa1 to Baa3 Risk WeightRisk Weight 100% 
CreditRiskCategorySecuritisations Securitisation Exposure TypeSecuritisation Rated 
Exposures Originator / InvestorOriginator Ratings Issued by Ratings AgenciesBBto BB- / Ba1 
to Ba3 Risk WeightItems of Capital Nature (Deduct from Tier 1  & 2) 
CreditRiskCategorySecuritisations  Securitisation Exposure TypeSecuritisation Rated 
Exposures Originator / InvestorOriginator Ratings Issued by Ratings AgenciesBto B- / B1 to 
B3 Risk WeightItems of Capital Nature (Deduct from Tier 1  & 2) 
CreditRiskCategorySecuritisations Securitisation Exposure TypeSecuritisation Rated 



Exposures Originator / InvestorOriginator Ratings Issued by Ratings AgenciesBelow B- / 
Below B3 Risk WeightItems of Capital Nature (Deduct from Tier 1  & 2) 
CreditRiskCategorySecuritisations Securitisation Exposure TypeSecuritisation Rated 
Exposures Originator / InvestorOriginator Ratings Issued by Ratings AgenciesA-1 / F-1 / P-1 
Risk WeightRisk Weight 20% CreditRiskCategorySecuritisations Securitisation Exposure 
TypeSecuritisation Rated Exposures Originator / InvestorOriginator Ratings Issued by Ratings 
AgenciesA-2 / F-2 / P-2 Risk WeightRisk Weight 50% CreditRiskCategorySecuritisations 
Securitisation Exposure TypeSecuritisation Rated Exposures  Originator / InvestorOriginator 
Ratings Issued by Ratings AgenciesA-3 / F-3 / P-3 Risk WeightRisk Weight 100% 
CreditRiskCategorySecuritisations Securitisation Exposure TypeSecuritisation Rated 
Exposures Originator / InvestorOriginator Ratings Issued by Ratings AgenciesBelow A-3 / F-3 
/ P-3 Risk WeightItems of Capital Nature (Deduct from Tier 1  & 2) 
CreditRiskCategorySecuritisations Securitisation Exposure TypeSecuritisation Rated 
Exposures Originator / InvestorInvestor Ratings Issued by Ratings AgenciesAAA to AA- / Aaa 
to Aa3 Risk WeightRisk Weight 20% CreditRiskCategorySecuritisations Securitisation 
Exposure TypeSecuritisation Rated Exposures Originator / InvestorInvestor Ratings Issued by 
Ratings AgenciesAto A- / A1 to A3 Risk WeightRisk Weight 50% 
CreditRiskCategorySecuritisations Securitisation Exposure TypeSecuritisation Rated 
Exposures Originator / InvestorInvestor  Ratings Issued by Ratings AgenciesBBBto BBB- / 
Baa1 to Baa3 Risk WeightRisk Weight 100% CreditRiskCategorySecuritisations 
Securitisation Exposure TypeSecuritisation Rated Exposures Originator / InvestorInvestor 
Ratings Issued by Ratings AgenciesBBto BB- / Ba1 to Ba3 Risk WeightRisk Weight 350% 
CreditRiskCategorySecuritisations Securitisation Exposure TypeSecuritisation Rated 
Exposures Originator / InvestorInvestor Ratings Issued by Ratings AgenciesBto B- / B1 to B3 
Risk WeightItems of Capital Nature (Deduct from Tier 1  & 2) 
CreditRiskCategorySecuritisations Securitisation Exposure TypeSecuritisation Rated 
Exposures Originator / InvestorInvestor Ratings Issued by Ratings AgenciesBelow B- / Below 
B3 Risk WeightItems of Capital Nature (Deduct from Tier 1  & 2) 
CreditRiskCategorySecuritisations Securitisation Exposure TypeSecuritisation Rated 
Exposures Originator / InvestorInvestor Ratings Issued by Ratings AgenciesA-1 / F-1 / P-1  
Risk WeightRisk Weight 20% CreditRiskCategorySecuritisations Securitisation Exposure 
TypeSecuritisation Rated Exposures Originator / InvestorInvestor Ratings Issued by Ratings 
AgenciesA-2 / F-2 / P-2 Risk WeightRisk Weight 50% CreditRiskCategorySecuritisations 
Securitisation Exposure TypeSecuritisation Rated Exposures Originator / InvestorInvestor 
Ratings Issued by Ratings AgenciesA-3 / F-3 / P-3 Risk WeightRisk Weight 100% 
CreditRiskCategorySecuritisations Securitisation Exposure TypeSecuritisation Rated 
Exposures Originator / InvestorInvestor Ratings Issued by Ratings AgenciesBelow A-3 / F-3 / 
P-3 Risk WeightItems of Capital Nature (Deduct from Tier 1  & 2) 
CreditRiskCategorySecuritisations Securitisation Exposure TypeSecuritisation Rated 
Exposures CreditRiskCategorySecuritisations Securitisation Exposure TypeResecuritisation 
Rated Exposures Originator / InvestorOriginator  Ratings Issued by Ratings AgenciesAAA to 
AA- / Aaa to Aa3 Risk WeightRisk Weight 40% CreditRiskCategorySecuritisations 
Securitisation Exposure TypeResecuritisation Rated Exposures Originator / InvestorOriginator 
Ratings Issued by Ratings AgenciesAto A- / A1 to A3 Risk WeightRisk Weight 100% 
CreditRiskCategorySecuritisations Securitisation Exposure TypeResecuritisation Rated 
Exposures Originator / InvestorOriginator Ratings Issued by Ratings AgenciesBBBto BBB- / 
Baa1 to Baa3 Risk WeightRisk Weight 225% CreditRiskCategorySecuritisations 



Securitisation Exposure TypeResecuritisation Rated Exposures Originator / InvestorOriginator 
Ratings Issued by Ratings AgenciesBBto BB- / Ba1 to Ba3 Risk WeightItems of Capital 
Nature (Deduct from Tier 1  & 2) CreditRiskCategorySecuritisations Securitisation Exposure 
TypeResecuritisation Rated Exposures Originator / InvestorOriginator Ratings Issued by 
Ratings AgenciesBto B- / B1 to B3  Risk WeightItems of Capital Nature (Deduct from Tier 1  & 
2) CreditRiskCategorySecuritisations Securitisation Exposure TypeResecuritisation Rated 
Exposures Originator / InvestorOriginator Ratings Issued by Ratings AgenciesBelow B- / 
Below B3 Risk WeightItems of Capital Nature (Deduct from Tier 1  & 2) 
CreditRiskCategorySecuritisations Securitisation Exposure TypeResecuritisation Rated 
Exposures Originator / InvestorOriginator Ratings Issued by Ratings AgenciesA-1 / F-1 / P-1 
Risk WeightRisk Weight 40% CreditRiskCategorySecuritisations Securitisation Exposure 
TypeResecuritisation Rated Exposures Originator / InvestorOriginator Ratings Issued by 
Ratings AgenciesA-2 / F-2 / P-2 Risk WeightRisk Weight 100% 
CreditRiskCategorySecuritisations Securitisation Exposure TypeResecuritisation Rated 
Exposures Originator / InvestorOriginator Ratings Issued by Ratings AgenciesA-3 / F-3 / P-3 
Risk WeightRisk Weight 225%  CreditRiskCategorySecuritisations Securitisation Exposure 
TypeResecuritisation Rated Exposures Originator / InvestorOriginator Ratings Issued by 
Ratings AgenciesBelow A-3 / F-3 / P-3 Risk WeightItems of Capital Nature (Deduct from Tier 
1  & 2) CreditRiskCategorySecuritisations Securitisation Exposure TypeResecuritisation 
Rated Exposures Originator / InvestorInvestor Ratings Issued by Ratings AgenciesAAA to 
AA- / Aaa to Aa3 Risk WeightRisk Weight 40% CreditRiskCategorySecuritisations 
Securitisation Exposure TypeResecuritisation Rated Exposures Originator / InvestorInvestor 
Ratings Issued by Ratings AgenciesAto A- / A1 to A3 Risk WeightRisk Weight 100% 
CreditRiskCategorySecuritisations Securitisation Exposure TypeResecuritisation Rated 
Exposures Originator / InvestorInvestor Ratings Issued by Ratings AgenciesBBBto BBB- / 
Baa1 to Baa3 Risk WeightRisk Weight 225% CreditRiskCategorySecuritisations  
Securitisation Exposure TypeResecuritisation Rated Exposures Originator / InvestorInvestor 
Ratings Issued by Ratings AgenciesBBto BB- / Ba1 to Ba3 Risk WeightRisk Weight 650% 
CreditRiskCategorySecuritisations Securitisation Exposure TypeResecuritisation Rated 
Exposures Originator / InvestorInvestor Ratings Issued by Ratings AgenciesBto B- / B1 to B3 
Risk WeightItems of Capital Nature (Deduct from Tier 1  & 2) 
CreditRiskCategorySecuritisations Securitisation Exposure TypeResecuritisation Rated 
Exposures Originator / InvestorInvestor Ratings Issued by Ratings AgenciesBelow B- / Below 
B3 Risk WeightItems of Capital Nature (Deduct from Tier 1  & 2) 
CreditRiskCategorySecuritisations Securitisation Exposure TypeResecuritisation Rated 
Exposures Originator / InvestorInvestor Ratings Issued by Ratings AgenciesA-1 / F-1 / P-1 
Risk WeightRisk Weight 40% CreditRiskCategorySecuritisations Securitisation Exposure 
TypeResecuritisation Rated Exposures  Originator / InvestorInvestor Ratings Issued by 
Ratings AgenciesA-2 / F-2 / P-2 Risk WeightRisk Weight 100% 
CreditRiskCategorySecuritisations Securitisation Exposure TypeResecuritisation Rated 
Exposures Originator / InvestorInvestor Ratings Issued by Ratings AgenciesA-3 / F-3 / P-3 
Risk WeightRisk Weight 225% CreditRiskCategorySecuritisations Securitisation Exposure 
TypeResecuritisation Rated Exposures Originator / InvestorInvestor Ratings Issued by 
Ratings AgenciesBelow A-3 / F-3 / P-3 Risk WeightItems of Capital Nature (Deduct from Tier 
1  & 2) CreditRiskCategorySecuritisations Securitisation Exposure TypeResecuritisation 
Rated Exposures CreditRiskCategorySecuritisations Securitisation Exposure TypeUnrated 
Exposures Originator / InvestorOriginator Unrated Exposure TypeUnrated Most Senior 



Securitisation  Exposures CreditRiskCategorySecuritisations Securitisation Exposure 
TypeUnrated Exposures  Originator / InvestorOriginator Unrated Exposure TypeEligible 
Liquidity Facilities CreditRiskCategorySecuritisations Securitisation Exposure TypeUnrated 
Exposures Originator / InvestorOriginator Unrated Exposure TypeEligible Servicer Cash 
Advance Facilities CreditRiskCategorySecuritisations Securitisation Exposure TypeUnrated 
Exposures Originator / InvestorOriginator Unrated Exposure TypeSecond Loss Positions in 
ABCPs CreditRiskCategorySecuritisations Securitisation Exposure TypeUnrated Exposures 
Originator / InvestorOriginator Unrated Exposure TypeOther Unrated Exposures 
CreditRiskCategorySecuritisations Securitisation Exposure TypeUnrated Exposures 
Originator / InvestorInvestor Unrated Exposure TypeUnrated Most Senior Securitisation  
Exposures CreditRiskCategorySecuritisations Securitisation Exposure TypeUnrated 
Exposures Originator / InvestorInvestor  Unrated Exposure TypeEligible Liquidity Facilities 
CreditRiskCategorySecuritisations Securitisation Exposure TypeUnrated Exposures 
Originator / InvestorInvestor Unrated Exposure TypeEligible Servicer Cash Advance Facilities 
CreditRiskCategorySecuritisations Securitisation Exposure TypeUnrated Exposures 
Originator / InvestorInvestor Unrated Exposure TypeSecond Loss Positions in ABCPs 
CreditRiskCategorySecuritisations Securitisation Exposure TypeUnrated Exposures 
Originator / InvestorInvestor Unrated Exposure TypeOther Unrated Exposures 
CreditRiskCategorySecuritisations Securitisation Exposure TypeUnrated Exposures 
CreditRiskCategorySecuritisations Uncontrolled / ControlledUncontrolled Amortisation 
Structures On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Before CCF / After 
CCFAfter CCF Retail Lines / Non-Retail LinesRetail Lines Committed / 
UncommittedCommitted CreditRiskCategorySecuritisations Uncontrolled / 
ControlledUncontrolled Amortisation Structures On-Balance Sheet / Off-Balance 
SheetOn-Balance Sheet Before CCF / After CCFAfter CCF Retail Lines / Non-Retail 
LinesRetail Lines  Committed / UncommittedUncommitted CreditRiskCategorySecuritisations 
Uncontrolled / ControlledUncontrolled Amortisation Structures On-Balance Sheet / 
Off-Balance SheetOn-Balance Sheet Before CCF / After CCFAfter CCF Retail Lines / 
Non-Retail LinesNon-Retail Lines Committed / UncommittedCommitted 
CreditRiskCategorySecuritisations Uncontrolled / ControlledUncontrolled Amortisation 
Structures On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Before CCF / After 
CCFAfter CCF Retail Lines / Non-Retail LinesNon-Retail Lines Committed / 
UncommittedUncommitted CreditRiskCategorySecuritisations Uncontrolled / 
ControlledUncontrolled Amortisation Structures On-Balance Sheet / Off-Balance 
SheetOn-Balance Sheet Before CCF / After CCFAfter CCF 
CreditRiskCategorySecuritisations Securitisation Summary - HeadingGain on Sale 
CreditRiskCategorySecuritisations Securitisation Exposure TypeSecuritisation Rated 
Exposures Originator / InvestorOriginator Ratings Issued by Ratings AgenciesAAA to AA- / 
Aaa to Aa3 Risk WeightRisk Weight 20% CreditRiskCategorySecuritisations Securitisation 
Exposure TypeSecuritisation Rated Exposures Originator / InvestorOriginator Ratings Issued 
by Ratings AgenciesAto A- / A1 to A3 Risk WeightRisk Weight 50%  
CreditRiskCategorySecuritisations Securitisation Exposure TypeSecuritisation Rated 
Exposures Originator / InvestorOriginator Ratings Issued by Ratings AgenciesBBBto BBB- / 
Baa1 to Baa3 Risk WeightRisk Weight 100% CreditRiskCategorySecuritisations 
Securitisation Exposure TypeSecuritisation Rated Exposures Originator / InvestorOriginator 
Ratings Issued by Ratings AgenciesBBto BB- / Ba1 to Ba3 Risk WeightItems of Capital 
Nature (Deduct from Tier 1  & 2) CreditRiskCategorySecuritisations Securitisation Exposure 



TypeSecuritisation Rated Exposures Originator / InvestorOriginator Ratings Issued by Ratings 
AgenciesBto B- / B1 to B3 Risk WeightItems of Capital Nature (Deduct from Tier 1  & 2) 
CreditRiskCategorySecuritisations Securitisation Exposure TypeSecuritisation Rated 
Exposures Originator / InvestorOriginator Ratings Issued by Ratings AgenciesBelow B- / 
Below B3 Risk WeightItems of Capital Nature (Deduct from Tier 1  & 2) 
CreditRiskCategorySecuritisations  Securitisation Exposure TypeSecuritisation Rated 
Exposures Originator / InvestorOriginator Ratings Issued by Ratings AgenciesA-1 / F-1 / P-1 
Risk WeightRisk Weight 20% CreditRiskCategorySecuritisations Securitisation Exposure 
TypeSecuritisation Rated Exposures Originator / InvestorOriginator Ratings Issued by Ratings 
AgenciesA-2 / F-2 / P-2 Risk WeightRisk Weight 50% CreditRiskCategorySecuritisations 
Securitisation Exposure TypeSecuritisation Rated Exposures Originator / InvestorOriginator 
Ratings Issued by Ratings AgenciesA-3 / F-3 / P-3 Risk WeightRisk Weight 100% 
CreditRiskCategorySecuritisations Securitisation Exposure TypeSecuritisation Rated 
Exposures Originator / InvestorOriginator Ratings Issued by Ratings AgenciesBelow A-3 / F-3 
/ P-3 Risk WeightItems of Capital Nature (Deduct from Tier 1  & 2) 
CreditRiskCategorySecuritisations Securitisation Exposure TypeSecuritisation Rated 
Exposures  Originator / InvestorInvestor Ratings Issued by Ratings AgenciesAAA to AA- / 
Aaa to Aa3 Risk WeightRisk Weight 20% CreditRiskCategorySecuritisations Securitisation 
Exposure TypeSecuritisation Rated Exposures Originator / InvestorInvestor Ratings Issued by 
Ratings AgenciesAto A- / A1 to A3 Risk WeightRisk Weight 50% 
CreditRiskCategorySecuritisations Securitisation Exposure TypeSecuritisation Rated 
Exposures Originator / InvestorInvestor Ratings Issued by Ratings AgenciesBBBto BBB- / 
Baa1 to Baa3 Risk WeightRisk Weight 100% CreditRiskCategorySecuritisations 
Securitisation Exposure TypeSecuritisation Rated Exposures Originator / InvestorInvestor 
Ratings Issued by Ratings AgenciesBBto BB- / Ba1 to Ba3 Risk WeightRisk Weight 350% 
CreditRiskCategorySecuritisations Securitisation Exposure TypeSecuritisation Rated 
Exposures Originator / InvestorInvestor  Ratings Issued by Ratings AgenciesBto B- / B1 to B3 
Risk WeightItems of Capital Nature (Deduct from Tier 1  & 2) 
CreditRiskCategorySecuritisations Securitisation Exposure TypeSecuritisation Rated 
Exposures Originator / InvestorInvestor Ratings Issued by Ratings AgenciesBelow B- / Below 
B3 Risk WeightItems of Capital Nature (Deduct from Tier 1  & 2) 
CreditRiskCategorySecuritisations Securitisation Exposure TypeSecuritisation Rated 
Exposures Originator / InvestorInvestor Ratings Issued by Ratings AgenciesA-1 / F-1 / P-1 
Risk WeightRisk Weight 20% CreditRiskCategorySecuritisations Securitisation Exposure 
TypeSecuritisation Rated Exposures Originator / InvestorInvestor Ratings Issued by Ratings 
AgenciesA-2 / F-2 / P-2 Risk WeightRisk Weight 50% CreditRiskCategorySecuritisations 
Securitisation Exposure TypeSecuritisation Rated Exposures Originator / InvestorInvestor 
Ratings Issued by Ratings AgenciesA-3 / F-3 / P-3  Risk WeightRisk Weight 100% 
CreditRiskCategorySecuritisations Securitisation Exposure TypeSecuritisation Rated 
Exposures Originator / InvestorInvestor Ratings Issued by Ratings AgenciesBelow A-3 / F-3 / 
P-3 Risk WeightItems of Capital Nature (Deduct from Tier 1  & 2) 
CreditRiskCategorySecuritisations Securitisation Exposure TypeSecuritisation Rated 
Exposures CreditRiskCategorySecuritisations Securitisation Exposure TypeResecuritisation 
Rated Exposures Originator / InvestorOriginator Ratings Issued by Ratings AgenciesAAA to 
AA- / Aaa to Aa3 Risk WeightRisk Weight 40% CreditRiskCategorySecuritisations 
Securitisation Exposure TypeResecuritisation Rated Exposures Originator / InvestorOriginator 
Ratings Issued by Ratings AgenciesAto A- / A1 to A3 Risk WeightRisk Weight 100% 



CreditRiskCategorySecuritisations Securitisation Exposure TypeResecuritisation Rated 
Exposures Originator / InvestorOriginator  Ratings Issued by Ratings AgenciesBBBto BBB- / 
Baa1 to Baa3 Risk WeightRisk Weight 225% CreditRiskCategorySecuritisations 
Securitisation Exposure TypeResecuritisation Rated Exposures Originator / InvestorOriginator 
Ratings Issued by Ratings AgenciesBBto BB- / Ba1 to Ba3 Risk WeightItems of Capital 
Nature (Deduct from Tier 1  & 2) CreditRiskCategorySecuritisations Securitisation Exposure 
TypeResecuritisation Rated Exposures Originator / InvestorOriginator Ratings Issued by 
Ratings AgenciesBto B- / B1 to B3 Risk WeightItems of Capital Nature (Deduct from Tier 1  & 
2) CreditRiskCategorySecuritisations Securitisation Exposure TypeResecuritisation Rated 
Exposures Originator / InvestorOriginator Ratings Issued by Ratings AgenciesBelow B- / 
Below B3 Risk WeightItems of Capital Nature (Deduct from Tier 1  & 2) 
CreditRiskCategorySecuritisations Securitisation Exposure TypeResecuritisation Rated 
Exposures Originator / InvestorOriginator Ratings Issued by Ratings AgenciesA-1 / F-1 / P-1  
Risk WeightRisk Weight 40% CreditRiskCategorySecuritisations Securitisation Exposure 
TypeResecuritisation Rated Exposures Originator / InvestorOriginator Ratings Issued by 
Ratings AgenciesA-2 / F-2 / P-2 Risk WeightRisk Weight 100% 
CreditRiskCategorySecuritisations Securitisation Exposure TypeResecuritisation Rated 
Exposures Originator / InvestorOriginator Ratings Issued by Ratings AgenciesA-3 / F-3 / P-3 
Risk WeightRisk Weight 225% CreditRiskCategorySecuritisations Securitisation Exposure 
TypeResecuritisation Rated Exposures Originator / InvestorOriginator Ratings Issued by 
Ratings AgenciesBelow A-3 / F-3 / P-3 Risk WeightItems of Capital Nature (Deduct from Tier 
1  & 2) CreditRiskCategorySecuritisations Securitisation Exposure TypeResecuritisation 
Rated Exposures Originator / InvestorInvestor Ratings Issued by Ratings AgenciesAAA to 
AA- / Aaa to Aa3 Risk WeightRisk Weight 40%  CreditRiskCategorySecuritisations 
Securitisation Exposure TypeResecuritisation Rated Exposures Originator / InvestorInvestor 
Ratings Issued by Ratings AgenciesAto A- / A1 to A3 Risk WeightRisk Weight 100% 
CreditRiskCategorySecuritisations Securitisation Exposure TypeResecuritisation Rated 
Exposures Originator / InvestorInvestor Ratings Issued by Ratings AgenciesBBBto BBB- / 
Baa1 to Baa3 Risk WeightRisk Weight 225% CreditRiskCategorySecuritisations 
Securitisation Exposure TypeResecuritisation Rated Exposures Originator / InvestorInvestor 
Ratings Issued by Ratings AgenciesBBto BB- / Ba1 to Ba3 Risk WeightRisk Weight 650% 
CreditRiskCategorySecuritisations Securitisation Exposure TypeResecuritisation Rated 
Exposures Originator / InvestorInvestor Ratings Issued by Ratings AgenciesBto B- / B1 to B3 
Risk WeightItems of Capital Nature (Deduct from Tier 1  & 2) 
CreditRiskCategorySecuritisations  Securitisation Exposure TypeResecuritisation Rated 
Exposures Originator / InvestorInvestor Ratings Issued by Ratings AgenciesBelow B- / Below 
B3 Risk WeightItems of Capital Nature (Deduct from Tier 1  & 2) 
CreditRiskCategorySecuritisations Securitisation Exposure TypeResecuritisation Rated 
Exposures Originator / InvestorInvestor Ratings Issued by Ratings AgenciesA-1 / F-1 / P-1 
Risk WeightRisk Weight 40% CreditRiskCategorySecuritisations Securitisation Exposure 
TypeResecuritisation Rated Exposures Originator / InvestorInvestor Ratings Issued by 
Ratings AgenciesA-2 / F-2 / P-2 Risk WeightRisk Weight 100% 
CreditRiskCategorySecuritisations Securitisation Exposure TypeResecuritisation Rated 
Exposures Originator / InvestorInvestor Ratings Issued by Ratings AgenciesA-3 / F-3 / P-3 
Risk WeightRisk Weight 225% CreditRiskCategorySecuritisations Securitisation Exposure 
TypeResecuritisation Rated Exposures  Originator / InvestorInvestor Ratings Issued by 
Ratings AgenciesBelow A-3 / F-3 / P-3 Risk WeightItems of Capital Nature (Deduct from Tier 



1  & 2) CreditRiskCategorySecuritisations Securitisation Exposure TypeResecuritisation 
Rated Exposures CreditRiskCategorySecuritisations Securitisation Exposure TypeUnrated 
Exposures Originator / InvestorOriginator Unrated Exposure TypeUnrated Most Senior 
Securitisation  Exposures CreditRiskCategorySecuritisations Securitisation Exposure 
TypeUnrated Exposures Originator / InvestorOriginator Unrated Exposure TypeEligible 
Liquidity Facilities CreditRiskCategorySecuritisations Securitisation Exposure TypeUnrated 
Exposures Originator / InvestorOriginator Unrated Exposure TypeEligible Servicer Cash 
Advance Facilities CreditRiskCategorySecuritisations Securitisation Exposure TypeUnrated 
Exposures Originator / InvestorOriginator Unrated Exposure TypeSecond Loss Positions in 
ABCPs  CreditRiskCategorySecuritisations Securitisation Exposure TypeUnrated Exposures 
Originator / InvestorOriginator Unrated Exposure TypeOther Unrated Exposures 
CreditRiskCategorySecuritisations Securitisation Exposure TypeUnrated Exposures 
Originator / InvestorInvestor Unrated Exposure TypeUnrated Most Senior Securitisation  
Exposures CreditRiskCategorySecuritisations Securitisation Exposure TypeUnrated 
Exposures Originator / InvestorInvestor Unrated Exposure TypeEligible Liquidity Facilities 
CreditRiskCategorySecuritisations Securitisation Exposure TypeUnrated Exposures 
Originator / InvestorInvestor Unrated Exposure TypeEligible Servicer Cash Advance Facilities 
CreditRiskCategorySecuritisations Securitisation Exposure TypeUnrated Exposures 
Originator / InvestorInvestor Unrated Exposure TypeSecond Loss Positions in ABCPs  
CreditRiskCategorySecuritisations Securitisation Exposure TypeUnrated Exposures 
Originator / InvestorInvestor Unrated Exposure TypeOther Unrated Exposures 
CreditRiskCategorySecuritisations Securitisation Exposure TypeUnrated Exposures 
CreditRiskCategorySecuritisations Uncontrolled / ControlledUncontrolled Amortisation 
Structures On-Balance Sheet / Off-Balance SheetOff-Balance Sheet Before CCF / After 
CCFBefore CCF Retail Lines / Non-Retail LinesRetail Lines Committed / 
UncommittedCommitted CreditRiskCategorySecuritisations Uncontrolled / 
ControlledUncontrolled Amortisation Structures On-Balance Sheet / Off-Balance 
SheetOff-Balance Sheet Before CCF / After CCFBefore CCF Retail Lines / Non-Retail 
LinesRetail Lines Committed / UncommittedUncommitted CreditRiskCategorySecuritisations 
Uncontrolled / ControlledUncontrolled Amortisation Structures On-Balance Sheet / 
Off-Balance SheetOff-Balance Sheet Before CCF / After CCFBefore CCF Retail Lines / 
Non-Retail LinesNon-Retail Lines Committed / UncommittedCommitted 
CreditRiskCategorySecuritisations Uncontrolled / ControlledUncontrolled Amortisation 
Structures On-Balance Sheet / Off-Balance SheetOff-Balance Sheet Before CCF / After 
CCFBefore CCF Retail Lines / Non-Retail LinesNon-Retail Lines Committed / 
UncommittedUncommitted CreditRiskCategorySecuritisations Uncontrolled / 
ControlledUncontrolled Amortisation Structures On-Balance Sheet / Off-Balance 
SheetOff-Balance Sheet Before CCF / After CCFBefore CCF  
CreditRiskCategorySecuritisations Securitisation Summary - HeadingRated Securitisation 
Exposures CreditRiskCategorySecuritisations Securitisation Summary - HeadingRated 
Resecuritisation Exposures CreditRiskCategorySecuritisations Securitisation Summary - 
HeadingUnrated Securitisation Exposures CreditRiskCategorySecuritisations Securitisation 
Summary - HeadingCredit Enhancing Interest Only Strips CreditRiskCategorySecuritisations 
Securitisation Exposure TypeSecuritisation Rated Exposures Originator / InvestorOriginator 
CRM AdjustmentRedistribution of Net Exposures for  Guarantees and Credit Derivatives Risk 
WeightRisk Weight 0% CreditRiskCategorySecuritisations Securitisation Exposure 
TypeSecuritisation Rated Exposures Originator / InvestorOriginator CRM 



AdjustmentRedistribution of Net Exposures for  Guarantees and Credit Derivatives Risk 
WeightRisk Weight 10% CreditRiskCategorySecuritisations Securitisation Exposure 
TypeSecuritisation Rated Exposures Originator / InvestorOriginator CRM 
AdjustmentRedistribution of Net Exposures for  Guarantees and Credit Derivatives Ratings 
Issued by Ratings AgenciesAAA to AA- / Aaa to Aa3 Risk WeightRisk Weight 20% 
CreditRiskCategorySecuritisations Securitisation Exposure TypeSecuritisation Rated 
Exposures Originator / InvestorOriginator CRM AdjustmentRedistribution of Net Exposures 
for  Guarantees and Credit Derivatives Ratings Issued by Ratings AgenciesAto A- / A1 to A3 
Risk WeightRisk Weight 50% CreditRiskCategorySecuritisations Securitisation Exposure 
TypeSecuritisation Rated Exposures Originator / InvestorOriginator CRM 
AdjustmentRedistribution of Net Exposures for  Guarantees and Credit Derivatives  Ratings 
Issued by Ratings AgenciesBBBto BBB- / Baa1 to Baa3 Risk WeightRisk Weight 100% 
CreditRiskCategorySecuritisations Securitisation Exposure TypeSecuritisation Rated 
Exposures Originator / InvestorOriginator CRM AdjustmentRedistribution of Net Exposures 
for  Guarantees and Credit Derivatives Risk WeightRisk Weight 150% 
CreditRiskCategorySecuritisations Securitisation Exposure TypeSecuritisation Rated 
Exposures Originator / InvestorOriginator CRM AdjustmentRedistribution of Net Exposures 
for  Guarantees and Credit Derivatives Ratings Issued by Ratings AgenciesBBto BB- / Ba1 to 
Ba3 Risk WeightItems of Capital Nature (Deduct from Tier 1  & 2) 
CreditRiskCategorySecuritisations Securitisation Exposure TypeSecuritisation Rated 
Exposures Originator / InvestorOriginator CRM AdjustmentRedistribution of Net Exposures 
for  Guarantees and Credit Derivatives Ratings Issued by Ratings AgenciesBto B- / B1 to B3 
Risk WeightItems of Capital Nature (Deduct from Tier 1  & 2) 
CreditRiskCategorySecuritisations Securitisation Exposure TypeSecuritisation Rated 
Exposures Originator / InvestorOriginator CRM AdjustmentRedistribution of Net Exposures 
for  Guarantees and Credit Derivatives Ratings Issued by Ratings AgenciesBelow B- / Below 
B3 Risk WeightItems of Capital Nature (Deduct from Tier 1  & 2) 
CreditRiskCategorySecuritisations Securitisation Exposure TypeSecuritisation Rated 
Exposures Originator / InvestorOriginator CRM AdjustmentRedistribution of Net Exposures 
for  Guarantees and Credit Derivatives Ratings Issued by Ratings AgenciesA-1 / F-1 / P-1 
Risk WeightRisk Weight 20% CreditRiskCategorySecuritisations Securitisation Exposure 
TypeSecuritisation Rated Exposures  Originator / InvestorOriginator CRM 
AdjustmentRedistribution of Net Exposures for  Guarantees and Credit Derivatives Ratings 
Issued by Ratings AgenciesA-2 / F-2 / P-2 Risk WeightRisk Weight 50% 
CreditRiskCategorySecuritisations Securitisation Exposure TypeSecuritisation Rated 
Exposures Originator / InvestorOriginator CRM AdjustmentRedistribution of Net Exposures 
for  Guarantees and Credit Derivatives Ratings Issued by Ratings AgenciesA-3 / F-3 / P-3 
Risk WeightRisk Weight 100% CreditRiskCategorySecuritisations Securitisation Exposure 
TypeSecuritisation Rated Exposures Originator / InvestorOriginator CRM 
AdjustmentRedistribution of Net Exposures for  Guarantees and Credit Derivatives Ratings 
Issued by Ratings AgenciesBelow A-3 / F-3 / P-3 Risk WeightItems of Capital Nature (Deduct 
from Tier 1  & 2) CreditRiskCategorySecuritisations Securitisation Exposure 
TypeSecuritisation Rated Exposures Originator / InvestorInvestor CRM 
AdjustmentRedistribution of Net Exposures for  Guarantees and Credit Derivatives Risk 
WeightRisk Weight 0% CreditRiskCategorySecuritisations Securitisation Exposure 
TypeSecuritisation Rated Exposures Originator / InvestorInvestor CRM 
AdjustmentRedistribution of Net Exposures for  Guarantees and Credit Derivatives Risk 



WeightRisk Weight 10% CreditRiskCategorySecuritisations Securitisation Exposure 
TypeSecuritisation Rated Exposures Originator / InvestorInvestor CRM 
AdjustmentRedistribution of Net Exposures for  Guarantees and Credit Derivatives Ratings 
Issued by Ratings AgenciesAAA to AA- / Aaa to Aa3 Risk WeightRisk Weight 20% 
CreditRiskCategorySecuritisations Securitisation Exposure TypeSecuritisation Rated 
Exposures  Originator / InvestorInvestor CRM AdjustmentRedistribution of Net Exposures for  
Guarantees and Credit Derivatives Ratings Issued by Ratings AgenciesAto A- / A1 to A3 Risk 
WeightRisk Weight 50% CreditRiskCategorySecuritisations Securitisation Exposure 
TypeSecuritisation Rated Exposures Originator / InvestorInvestor CRM 
AdjustmentRedistribution of Net Exposures for  Guarantees and Credit Derivatives Ratings 
Issued by Ratings AgenciesBBBto BBB- / Baa1 to Baa3 Risk WeightRisk Weight 100% 
CreditRiskCategorySecuritisations Securitisation Exposure TypeSecuritisation Rated 
Exposures Originator / InvestorInvestor CRM AdjustmentRedistribution of Net Exposures for  
Guarantees and Credit Derivatives Risk WeightRisk Weight 150% 
CreditRiskCategorySecuritisations Securitisation Exposure TypeSecuritisation Rated 
Exposures Originator / InvestorInvestor CRM AdjustmentRedistribution of Net Exposures for  
Guarantees and Credit Derivatives Ratings Issued by Ratings AgenciesBBto BB- / Ba1 to 
Ba3 Risk WeightRisk Weight 350% CreditRiskCategorySecuritisations Securitisation 
Exposure TypeSecuritisation Rated Exposures Originator / InvestorInvestor CRM 
AdjustmentRedistribution of Net Exposures for  Guarantees and Credit Derivatives Ratings 
Issued by Ratings AgenciesBto B- / B1 to B3 Risk WeightItems of Capital Nature (Deduct 
from Tier 1  & 2) CreditRiskCategorySecuritisations Securitisation Exposure 
TypeSecuritisation Rated Exposures Originator / InvestorInvestor CRM 
AdjustmentRedistribution of Net Exposures for  Guarantees and Credit Derivatives Ratings 
Issued by Ratings AgenciesBelow B- / Below B3 Risk WeightItems of Capital Nature (Deduct 
from Tier 1  & 2)  CreditRiskCategorySecuritisations Securitisation Exposure 
TypeSecuritisation Rated Exposures Originator / InvestorInvestor CRM 
AdjustmentRedistribution of Net Exposures for  Guarantees and Credit Derivatives Ratings 
Issued by Ratings AgenciesA-1 / F-1 / P-1 Risk WeightRisk Weight 20% 
CreditRiskCategorySecuritisations Securitisation Exposure TypeSecuritisation Rated 
Exposures Originator / InvestorInvestor CRM AdjustmentRedistribution of Net Exposures for  
Guarantees and Credit Derivatives Ratings Issued by Ratings AgenciesA-2 / F-2 / P-2 Risk 
WeightRisk Weight 50% CreditRiskCategorySecuritisations Securitisation Exposure 
TypeSecuritisation Rated Exposures Originator / InvestorInvestor CRM 
AdjustmentRedistribution of Net Exposures for  Guarantees and Credit Derivatives Ratings 
Issued by Ratings AgenciesA-3 / F-3 / P-3 Risk WeightRisk Weight 100% 
CreditRiskCategorySecuritisations Securitisation Exposure TypeSecuritisation Rated 
Exposures Originator / InvestorInvestor CRM AdjustmentRedistribution of Net Exposures for  
Guarantees and Credit Derivatives Ratings Issued by Ratings AgenciesBelow A-3 / F-3 / P-3 
Risk WeightItems of Capital Nature (Deduct from Tier 1  & 2) 
CreditRiskCategorySecuritisations Securitisation Exposure TypeResecuritisation Rated 
Exposures Originator / InvestorOriginator CRM AdjustmentRedistribution of Net Exposures 
for  Guarantees and Credit Derivatives Risk WeightRisk Weight 0% 
CreditRiskCategorySecuritisations Securitisation Exposure TypeResecuritisation Rated 
Exposures Originator / InvestorOriginator CRM AdjustmentRedistribution of Net Exposures 
for  Guarantees and Credit Derivatives Risk WeightRisk Weight 10%  
CreditRiskCategorySecuritisations Securitisation Exposure TypeResecuritisation Rated 



Exposures Originator / InvestorOriginator CRM AdjustmentRedistribution of Net Exposures 
for  Guarantees and Credit Derivatives Risk WeightRisk Weight 20% 
CreditRiskCategorySecuritisations Securitisation Exposure TypeResecuritisation Rated 
Exposures Originator / InvestorOriginator CRM AdjustmentRedistribution of Net Exposures 
for  Guarantees and Credit Derivatives Ratings Issued by Ratings AgenciesAAA to AA- / Aaa 
to Aa3 Risk WeightRisk Weight 40% CreditRiskCategorySecuritisations Securitisation 
Exposure TypeResecuritisation Rated Exposures Originator / InvestorOriginator CRM 
AdjustmentRedistribution of Net Exposures for  Guarantees and Credit Derivatives Risk 
WeightRisk Weight 50% CreditRiskCategorySecuritisations Securitisation Exposure 
TypeResecuritisation Rated Exposures Originator / InvestorOriginator CRM 
AdjustmentRedistribution of Net Exposures for  Guarantees and Credit Derivatives Ratings 
Issued by Ratings AgenciesAto A- / A1 to A3 Risk WeightRisk Weight 100% 
CreditRiskCategorySecuritisations Securitisation Exposure TypeResecuritisation Rated 
Exposures Originator / InvestorOriginator CRM AdjustmentRedistribution of Net Exposures 
for  Guarantees and Credit Derivatives Risk WeightRisk Weight 150% 
CreditRiskCategorySecuritisations Securitisation Exposure TypeResecuritisation Rated 
Exposures Originator / InvestorOriginator CRM AdjustmentRedistribution of Net Exposures 
for  Guarantees and Credit Derivatives Ratings Issued by Ratings AgenciesBBBto BBB- / 
Baa1 to Baa3 Risk WeightRisk Weight 225% CreditRiskCategorySecuritisations 
Securitisation Exposure TypeResecuritisation Rated Exposures  Originator / 
InvestorOriginator CRM AdjustmentRedistribution of Net Exposures for  Guarantees and 
Credit Derivatives Ratings Issued by Ratings AgenciesBBto BB- / Ba1 to Ba3 Risk 
WeightItems of Capital Nature (Deduct from Tier 1  & 2) CreditRiskCategorySecuritisations 
Securitisation Exposure TypeResecuritisation Rated Exposures Originator / InvestorOriginator 
CRM AdjustmentRedistribution of Net Exposures for  Guarantees and Credit Derivatives 
Ratings Issued by Ratings AgenciesBto B- / B1 to B3 Risk WeightItems of Capital Nature 
(Deduct from Tier 1  & 2) CreditRiskCategorySecuritisations Securitisation Exposure 
TypeResecuritisation Rated Exposures Originator / InvestorOriginator CRM 
AdjustmentRedistribution of Net Exposures for  Guarantees and Credit Derivatives Ratings 
Issued by Ratings AgenciesBelow B- / Below B3 Risk WeightItems of Capital Nature (Deduct 
from Tier 1  & 2) CreditRiskCategorySecuritisations Securitisation Exposure 
TypeResecuritisation Rated Exposures Originator / InvestorOriginator CRM 
AdjustmentRedistribution of Net Exposures for  Guarantees and Credit Derivatives Ratings 
Issued by Ratings AgenciesA-1 / F-1 / P-1 Risk WeightRisk Weight 40% 
CreditRiskCategorySecuritisations Securitisation Exposure TypeResecuritisation Rated 
Exposures Originator / InvestorOriginator CRM AdjustmentRedistribution of Net Exposures 
for  Guarantees and Credit Derivatives Ratings Issued by Ratings AgenciesA-2 / F-2 / P-2 
Risk WeightRisk Weight 100% CreditRiskCategorySecuritisations Securitisation Exposure 
TypeResecuritisation Rated Exposures Originator / InvestorOriginator CRM 
AdjustmentRedistribution of Net Exposures for  Guarantees and Credit Derivatives Ratings 
Issued by Ratings AgenciesA-3 / F-3 / P-3  Risk WeightRisk Weight 225% 
CreditRiskCategorySecuritisations Securitisation Exposure TypeResecuritisation Rated 
Exposures Originator / InvestorOriginator CRM AdjustmentRedistribution of Net Exposures 
for  Guarantees and Credit Derivatives Ratings Issued by Ratings AgenciesBelow A-3 / F-3 / 
P-3 Risk WeightItems of Capital Nature (Deduct from Tier 1  & 2) 
CreditRiskCategorySecuritisations Securitisation Exposure TypeResecuritisation Rated 
Exposures Originator / InvestorInvestor CRM AdjustmentRedistribution of Net Exposures for  



Guarantees and Credit Derivatives Risk WeightRisk Weight 0% 
CreditRiskCategorySecuritisations Securitisation Exposure TypeResecuritisation Rated 
Exposures Originator / InvestorInvestor CRM AdjustmentRedistribution of Net Exposures for  
Guarantees and Credit Derivatives Risk WeightRisk Weight 10% 
CreditRiskCategorySecuritisations Securitisation Exposure TypeResecuritisation Rated 
Exposures Originator / InvestorInvestor CRM AdjustmentRedistribution of Net Exposures for  
Guarantees and Credit Derivatives Risk WeightRisk Weight 20% 
CreditRiskCategorySecuritisations Securitisation Exposure TypeResecuritisation Rated 
Exposures Originator / InvestorInvestor CRM AdjustmentRedistribution of Net Exposures for  
Guarantees and Credit Derivatives Ratings Issued by Ratings AgenciesAAA to AA- / Aaa to 
Aa3 Risk WeightRisk Weight 40% CreditRiskCategorySecuritisations Securitisation Exposure 
TypeResecuritisation Rated Exposures Originator / InvestorInvestor CRM 
AdjustmentRedistribution of Net Exposures for  Guarantees and Credit Derivatives Risk 
WeightRisk Weight 50%  CreditRiskCategorySecuritisations Securitisation Exposure 
TypeResecuritisation Rated Exposures Originator / InvestorInvestor CRM 
AdjustmentRedistribution of Net Exposures for  Guarantees and Credit Derivatives Ratings 
Issued by Ratings AgenciesAto A- / A1 to A3 Risk WeightRisk Weight 100% 
CreditRiskCategorySecuritisations Securitisation Exposure TypeResecuritisation Rated 
Exposures Originator / InvestorInvestor CRM AdjustmentRedistribution of Net Exposures for  
Guarantees and Credit Derivatives Risk WeightRisk Weight 150% 
CreditRiskCategorySecuritisations Securitisation Exposure TypeResecuritisation Rated 
Exposures Originator / InvestorInvestor CRM AdjustmentRedistribution of Net Exposures for  
Guarantees and Credit Derivatives Ratings Issued by Ratings AgenciesBBBto BBB- / Baa1 to 
Baa3 Risk WeightRisk Weight 225% CreditRiskCategorySecuritisations Securitisation 
Exposure TypeResecuritisation Rated Exposures Originator / InvestorInvestor CRM 
AdjustmentRedistribution of Net Exposures for  Guarantees and Credit Derivatives Ratings 
Issued by Ratings AgenciesBBto BB- / Ba1 to Ba3 Risk WeightRisk Weight 650% 
CreditRiskCategorySecuritisations Securitisation Exposure TypeResecuritisation Rated 
Exposures Originator / InvestorInvestor CRM AdjustmentRedistribution of Net Exposures for  
Guarantees and Credit Derivatives Ratings Issued by Ratings AgenciesBto B- / B1 to B3 Risk 
WeightItems of Capital Nature (Deduct from Tier 1  & 2) CreditRiskCategorySecuritisations 
Securitisation Exposure TypeResecuritisation Rated Exposures Originator / InvestorInvestor 
CRM AdjustmentRedistribution of Net Exposures for  Guarantees and Credit Derivatives 
Ratings Issued by Ratings AgenciesBelow B- / Below B3  Risk WeightItems of Capital Nature 
(Deduct from Tier 1  & 2) CreditRiskCategorySecuritisations Securitisation Exposure 
TypeResecuritisation Rated Exposures Originator / InvestorInvestor CRM 
AdjustmentRedistribution of Net Exposures for  Guarantees and Credit Derivatives Ratings 
Issued by Ratings AgenciesA-1 / F-1 / P-1 Risk WeightRisk Weight 40% 
CreditRiskCategorySecuritisations Securitisation Exposure TypeResecuritisation Rated 
Exposures Originator / InvestorInvestor CRM AdjustmentRedistribution of Net Exposures for  
Guarantees and Credit Derivatives Ratings Issued by Ratings AgenciesA-2 / F-2 / P-2 Risk 
WeightRisk Weight 100% CreditRiskCategorySecuritisations Securitisation Exposure 
TypeResecuritisation Rated Exposures Originator / InvestorInvestor CRM 
AdjustmentRedistribution of Net Exposures for  Guarantees and Credit Derivatives Ratings 
Issued by Ratings AgenciesA-3 / F-3 / P-3 Risk WeightRisk Weight 225% 
CreditRiskCategorySecuritisations Securitisation Exposure TypeResecuritisation Rated 
Exposures Originator / InvestorInvestor CRM AdjustmentRedistribution of Net Exposures for  



Guarantees and Credit Derivatives Ratings Issued by Ratings AgenciesBelow A-3 / F-3 / P-3 
Risk WeightItems of Capital Nature (Deduct from Tier 1  & 2) 
CreditRiskCategorySecuritisations Uncontrolled / ControlledUncontrolled Amortisation 
Structures On-Balance Sheet / Off-Balance SheetOff-Balance Sheet Before CCF / After 
CCFAfter CCF Retail Lines / Non-Retail LinesRetail Lines Committed / 
UncommittedCommitted CreditRiskCategorySecuritisations Uncontrolled / 
ControlledUncontrolled Amortisation Structures On-Balance Sheet / Off-Balance 
SheetOff-Balance Sheet Before CCF / After CCFAfter CCF  Retail Lines / Non-Retail 
LinesRetail Lines Committed / UncommittedUncommitted CreditRiskCategorySecuritisations 
Uncontrolled / ControlledUncontrolled Amortisation Structures On-Balance Sheet / 
Off-Balance SheetOff-Balance Sheet Before CCF / After CCFAfter CCF Retail Lines / 
Non-Retail LinesNon-Retail Lines Committed / UncommittedCommitted 
CreditRiskCategorySecuritisations Uncontrolled / ControlledUncontrolled Amortisation 
Structures On-Balance Sheet / Off-Balance SheetOff-Balance Sheet Before CCF / After 
CCFAfter CCF Retail Lines / Non-Retail LinesNon-Retail Lines Committed / 
UncommittedUncommitted CreditRiskCategorySecuritisations Uncontrolled / 
ControlledUncontrolled Amortisation Structures On-Balance Sheet / Off-Balance 
SheetOff-Balance Sheet Before CCF / After CCFAfter CCF 
CreditRiskCategorySecuritisations Securitisation Exposure TypeSecuritisation Rated 
Exposures Originator / InvestorOriginator CRM AdjustmentRedistribution of Net Exposure for 
Collateral  (Simple Approach) Risk WeightRisk Weight 0% CreditRiskCategorySecuritisations 
Securitisation Exposure TypeSecuritisation Rated Exposures Originator / InvestorOriginator 
CRM AdjustmentRedistribution of Net Exposure for Collateral  (Simple Approach) Risk 
WeightRisk Weight 10% CreditRiskCategorySecuritisations Securitisation Exposure 
TypeSecuritisation Rated Exposures Originator / InvestorOriginator CRM 
AdjustmentRedistribution of Net Exposure for Collateral  (Simple Approach) Ratings Issued 
by Ratings AgenciesAAA to AA- / Aaa to Aa3 Risk WeightRisk Weight 20% 
CreditRiskCategorySecuritisations Securitisation Exposure TypeSecuritisation Rated 
Exposures Originator / InvestorOriginator  CRM AdjustmentRedistribution of Net Exposure for 
Collateral  (Simple Approach) Ratings Issued by Ratings AgenciesAto A- / A1 to A3 Risk 
WeightRisk Weight 50% CreditRiskCategorySecuritisations Securitisation Exposure 
TypeSecuritisation Rated Exposures Originator / InvestorOriginator CRM 
AdjustmentRedistribution of Net Exposure for Collateral  (Simple Approach) Ratings Issued 
by Ratings AgenciesBBBto BBB- / Baa1 to Baa3 Risk WeightRisk Weight 100% 
CreditRiskCategorySecuritisations Securitisation Exposure TypeSecuritisation Rated 
Exposures Originator / InvestorOriginator CRM AdjustmentRedistribution of Net Exposure for 
Collateral  (Simple Approach) Risk WeightRisk Weight 150% 
CreditRiskCategorySecuritisations Securitisation Exposure TypeSecuritisation Rated 
Exposures Originator / InvestorOriginator CRM AdjustmentRedistribution of Net Exposure for 
Collateral  (Simple Approach) Ratings Issued by Ratings AgenciesBBto BB- / Ba1 to Ba3 
Risk WeightItems of Capital Nature (Deduct from Tier 1  & 2) 
CreditRiskCategorySecuritisations Securitisation Exposure TypeSecuritisation Rated 
Exposures Originator / InvestorOriginator CRM AdjustmentRedistribution of Net Exposure for 
Collateral  (Simple Approach) Ratings Issued by Ratings AgenciesBto B- / B1 to B3 Risk 
WeightItems of Capital Nature (Deduct from Tier 1  & 2) CreditRiskCategorySecuritisations 
Securitisation Exposure TypeSecuritisation Rated Exposures Originator / InvestorOriginator 
CRM AdjustmentRedistribution of Net Exposure for Collateral  (Simple Approach) Ratings 



Issued by Ratings AgenciesBelow B- / Below B3 Risk WeightItems of Capital Nature (Deduct 
from Tier 1  & 2)  CreditRiskCategorySecuritisations Securitisation Exposure 
TypeSecuritisation Rated Exposures Originator / InvestorOriginator CRM 
AdjustmentRedistribution of Net Exposure for Collateral  (Simple Approach) Ratings Issued 
by Ratings AgenciesA-1 / F-1 / P-1 Risk WeightRisk Weight 20% 
CreditRiskCategorySecuritisations Securitisation Exposure TypeSecuritisation Rated 
Exposures Originator / InvestorOriginator CRM AdjustmentRedistribution of Net Exposure for 
Collateral  (Simple Approach) Ratings Issued by Ratings AgenciesA-2 / F-2 / P-2 Risk 
WeightRisk Weight 50% CreditRiskCategorySecuritisations Securitisation Exposure 
TypeSecuritisation Rated Exposures Originator / InvestorOriginator CRM 
AdjustmentRedistribution of Net Exposure for Collateral  (Simple Approach) Ratings Issued 
by Ratings AgenciesA-3 / F-3 / P-3 Risk WeightRisk Weight 100% 
CreditRiskCategorySecuritisations Securitisation Exposure TypeSecuritisation Rated 
Exposures Originator / InvestorOriginator CRM AdjustmentRedistribution of Net Exposure for 
Collateral  (Simple Approach) Ratings Issued by Ratings AgenciesBelow A-3 / F-3 / P-3 Risk 
WeightItems of Capital Nature (Deduct from Tier 1  & 2) CreditRiskCategorySecuritisations 
Securitisation Exposure TypeSecuritisation Rated Exposures Originator / InvestorInvestor 
CRM AdjustmentRedistribution of Net Exposure for Collateral  (Simple Approach) Risk 
WeightRisk Weight 0% CreditRiskCategorySecuritisations Securitisation Exposure 
TypeSecuritisation Rated Exposures Originator / InvestorInvestor CRM 
AdjustmentRedistribution of Net Exposure for Collateral  (Simple Approach) Risk WeightRisk 
Weight 10%  CreditRiskCategorySecuritisations Securitisation Exposure TypeSecuritisation 
Rated Exposures Originator / InvestorInvestor CRM AdjustmentRedistribution of Net 
Exposure for Collateral  (Simple Approach) Ratings Issued by Ratings AgenciesAAA to AA- / 
Aaa to Aa3 Risk WeightRisk Weight 20% CreditRiskCategorySecuritisations Securitisation 
Exposure TypeSecuritisation Rated Exposures Originator / InvestorInvestor CRM 
AdjustmentRedistribution of Net Exposure for Collateral  (Simple Approach) Ratings Issued 
by Ratings AgenciesAto A- / A1 to A3 Risk WeightRisk Weight 50% 
CreditRiskCategorySecuritisations Securitisation Exposure TypeSecuritisation Rated 
Exposures Originator / InvestorInvestor CRM AdjustmentRedistribution of Net Exposure for 
Collateral  (Simple Approach) Ratings Issued by Ratings AgenciesBBBto BBB- / Baa1 to 
Baa3 Risk WeightRisk Weight 100% CreditRiskCategorySecuritisations Securitisation 
Exposure TypeSecuritisation Rated Exposures Originator / InvestorInvestor CRM 
AdjustmentRedistribution of Net Exposure for Collateral  (Simple Approach) Risk WeightRisk 
Weight 150% CreditRiskCategorySecuritisations Securitisation Exposure TypeSecuritisation 
Rated Exposures Originator / InvestorInvestor CRM AdjustmentRedistribution of Net 
Exposure for Collateral  (Simple Approach) Ratings Issued by Ratings AgenciesBBto BB- / 
Ba1 to Ba3 Risk WeightRisk Weight 350% CreditRiskCategorySecuritisations Securitisation 
Exposure TypeSecuritisation Rated Exposures Originator / InvestorInvestor CRM 
AdjustmentRedistribution of Net Exposure for Collateral  (Simple Approach) Ratings Issued 
by Ratings AgenciesBto B- / B1 to B3 Risk WeightItems of Capital Nature (Deduct from Tier 1 
 & 2)  CreditRiskCategorySecuritisations Securitisation Exposure TypeSecuritisation Rated 
Exposures Originator / InvestorInvestor CRM AdjustmentRedistribution of Net Exposure for 
Collateral  (Simple Approach) Ratings Issued by Ratings AgenciesBelow B- / Below B3 Risk 
WeightItems of Capital Nature (Deduct from Tier 1  & 2) CreditRiskCategorySecuritisations 
Securitisation Exposure TypeSecuritisation Rated Exposures Originator / InvestorInvestor 
CRM AdjustmentRedistribution of Net Exposure for Collateral  (Simple Approach) Ratings 



Issued by Ratings AgenciesA-1 / F-1 / P-1 Risk WeightRisk Weight 20% 
CreditRiskCategorySecuritisations Securitisation Exposure TypeSecuritisation Rated 
Exposures Originator / InvestorInvestor CRM AdjustmentRedistribution of Net Exposure for 
Collateral  (Simple Approach) Ratings Issued by Ratings AgenciesA-2 / F-2 / P-2 Risk 
WeightRisk Weight 50% CreditRiskCategorySecuritisations Securitisation Exposure 
TypeSecuritisation Rated Exposures Originator / InvestorInvestor CRM 
AdjustmentRedistribution of Net Exposure for Collateral  (Simple Approach) Ratings Issued 
by Ratings AgenciesA-3 / F-3 / P-3 Risk WeightRisk Weight 100% 
CreditRiskCategorySecuritisations Securitisation Exposure TypeSecuritisation Rated 
Exposures Originator / InvestorInvestor CRM AdjustmentRedistribution of Net Exposure for 
Collateral  (Simple Approach) Ratings Issued by Ratings AgenciesBelow A-3 / F-3 / P-3 Risk 
WeightItems of Capital Nature (Deduct from Tier 1  & 2) CreditRiskCategorySecuritisations 
Securitisation Exposure TypeResecuritisation Rated Exposures Originator / InvestorOriginator 
 CRM AdjustmentRedistribution of Net Exposure for Collateral  (Simple Approach) Risk 
WeightRisk Weight 0% CreditRiskCategorySecuritisations Securitisation Exposure 
TypeResecuritisation Rated Exposures Originator / InvestorOriginator CRM 
AdjustmentRedistribution of Net Exposure for Collateral  (Simple Approach) Risk WeightRisk 
Weight 10% CreditRiskCategorySecuritisations Securitisation Exposure TypeResecuritisation 
Rated Exposures Originator / InvestorOriginator CRM AdjustmentRedistribution of Net 
Exposure for Collateral  (Simple Approach) Risk WeightRisk Weight 20% 
CreditRiskCategorySecuritisations Securitisation Exposure TypeResecuritisation Rated 
Exposures Originator / InvestorOriginator CRM AdjustmentRedistribution of Net Exposure for 
Collateral  (Simple Approach) Ratings Issued by Ratings AgenciesAAA to AA- / Aaa to Aa3 
Risk WeightRisk Weight 40% CreditRiskCategorySecuritisations Securitisation Exposure 
TypeResecuritisation Rated Exposures Originator / InvestorOriginator CRM 
AdjustmentRedistribution of Net Exposure for Collateral  (Simple Approach) Risk WeightRisk 
Weight 50% CreditRiskCategorySecuritisations Securitisation Exposure TypeResecuritisation 
Rated Exposures Originator / InvestorOriginator CRM AdjustmentRedistribution of Net 
Exposure for Collateral  (Simple Approach) Ratings Issued by Ratings AgenciesAto A- / A1 to 
A3 Risk WeightRisk Weight 100% CreditRiskCategorySecuritisations Securitisation Exposure 
TypeResecuritisation Rated Exposures Originator / InvestorOriginator CRM 
AdjustmentRedistribution of Net Exposure for Collateral  (Simple Approach) Risk WeightRisk 
Weight 150%  CreditRiskCategorySecuritisations Securitisation Exposure 
TypeResecuritisation Rated Exposures Originator / InvestorOriginator CRM 
AdjustmentRedistribution of Net Exposure for Collateral  (Simple Approach) Ratings Issued 
by Ratings AgenciesBBBto BBB- / Baa1 to Baa3 Risk WeightRisk Weight 225% 
CreditRiskCategorySecuritisations Securitisation Exposure TypeResecuritisation Rated 
Exposures Originator / InvestorOriginator CRM AdjustmentRedistribution of Net Exposure for 
Collateral  (Simple Approach) Ratings Issued by Ratings AgenciesBBto BB- / Ba1 to Ba3 
Risk WeightItems of Capital Nature (Deduct from Tier 1  & 2) 
CreditRiskCategorySecuritisations Securitisation Exposure TypeResecuritisation Rated 
Exposures Originator / InvestorOriginator CRM AdjustmentRedistribution of Net Exposure for 
Collateral  (Simple Approach) Ratings Issued by Ratings AgenciesBto B- / B1 to B3 Risk 
WeightItems of Capital Nature (Deduct from Tier 1  & 2) CreditRiskCategorySecuritisations 
Securitisation Exposure TypeResecuritisation Rated Exposures Originator / InvestorOriginator 
CRM AdjustmentRedistribution of Net Exposure for Collateral  (Simple Approach) Ratings 
Issued by Ratings AgenciesBelow B- / Below B3 Risk WeightItems of Capital Nature (Deduct 



from Tier 1  & 2) CreditRiskCategorySecuritisations Securitisation Exposure 
TypeResecuritisation Rated Exposures Originator / InvestorOriginator CRM 
AdjustmentRedistribution of Net Exposure for Collateral  (Simple Approach) Ratings Issued 
by Ratings AgenciesA-1 / F-1 / P-1 Risk WeightRisk Weight 40% 
CreditRiskCategorySecuritisations Securitisation Exposure TypeResecuritisation Rated 
Exposures Originator / InvestorOriginator  CRM AdjustmentRedistribution of Net Exposure for 
Collateral  (Simple Approach) Ratings Issued by Ratings AgenciesA-2 / F-2 / P-2 Risk 
WeightRisk Weight 100% CreditRiskCategorySecuritisations Securitisation Exposure 
TypeResecuritisation Rated Exposures Originator / InvestorOriginator CRM 
AdjustmentRedistribution of Net Exposure for Collateral  (Simple Approach) Ratings Issued 
by Ratings AgenciesA-3 / F-3 / P-3 Risk WeightRisk Weight 225% 
CreditRiskCategorySecuritisations Securitisation Exposure TypeResecuritisation Rated 
Exposures Originator / InvestorOriginator CRM AdjustmentRedistribution of Net Exposure for 
Collateral  (Simple Approach) Ratings Issued by Ratings AgenciesBelow A-3 / F-3 / P-3 Risk 
WeightItems of Capital Nature (Deduct from Tier 1  & 2) CreditRiskCategorySecuritisations 
Securitisation Exposure TypeResecuritisation Rated Exposures Originator / InvestorInvestor 
CRM AdjustmentRedistribution of Net Exposure for Collateral  (Simple Approach) Risk 
WeightRisk Weight 0% CreditRiskCategorySecuritisations Securitisation Exposure 
TypeResecuritisation Rated Exposures Originator / InvestorInvestor CRM 
AdjustmentRedistribution of Net Exposure for Collateral  (Simple Approach) Risk WeightRisk 
Weight 10% CreditRiskCategorySecuritisations Securitisation Exposure TypeResecuritisation 
Rated Exposures Originator / InvestorInvestor CRM AdjustmentRedistribution of Net 
Exposure for Collateral  (Simple Approach) Risk WeightRisk Weight 20% 
CreditRiskCategorySecuritisations Securitisation Exposure TypeResecuritisation Rated 
Exposures Originator / InvestorInvestor  CRM AdjustmentRedistribution of Net Exposure for 
Collateral  (Simple Approach) Ratings Issued by Ratings AgenciesAAA to AA- / Aaa to Aa3 
Risk WeightRisk Weight 40% CreditRiskCategorySecuritisations Securitisation Exposure 
TypeResecuritisation Rated Exposures Originator / InvestorInvestor CRM 
AdjustmentRedistribution of Net Exposure for Collateral  (Simple Approach) Risk WeightRisk 
Weight 50% CreditRiskCategorySecuritisations Securitisation Exposure TypeResecuritisation 
Rated Exposures Originator / InvestorInvestor CRM AdjustmentRedistribution of Net 
Exposure for Collateral  (Simple Approach) Ratings Issued by Ratings AgenciesAto A- / A1 to 
A3 Risk WeightRisk Weight 100% CreditRiskCategorySecuritisations Securitisation Exposure 
TypeResecuritisation Rated Exposures Originator / InvestorInvestor CRM 
AdjustmentRedistribution of Net Exposure for Collateral  (Simple Approach) Risk WeightRisk 
Weight 150% CreditRiskCategorySecuritisations Securitisation Exposure 
TypeResecuritisation Rated Exposures Originator / InvestorInvestor CRM 
AdjustmentRedistribution of Net Exposure for Collateral  (Simple Approach) Ratings Issued 
by Ratings AgenciesBBBto BBB- / Baa1 to Baa3 Risk WeightRisk Weight 225% 
CreditRiskCategorySecuritisations Securitisation Exposure TypeResecuritisation Rated 
Exposures Originator / InvestorInvestor CRM AdjustmentRedistribution of Net Exposure for 
Collateral  (Simple Approach) Ratings Issued by Ratings AgenciesBBto BB- / Ba1 to Ba3 
Risk WeightRisk Weight 650% CreditRiskCategorySecuritisations Securitisation Exposure 
TypeResecuritisation Rated Exposures Originator / InvestorInvestor  CRM 
AdjustmentRedistribution of Net Exposure for Collateral  (Simple Approach) Ratings Issued 
by Ratings AgenciesBto B- / B1 to B3 Risk WeightItems of Capital Nature (Deduct from Tier 1 
 & 2) CreditRiskCategorySecuritisations Securitisation Exposure TypeResecuritisation Rated 



Exposures Originator / InvestorInvestor CRM AdjustmentRedistribution of Net Exposure for 
Collateral  (Simple Approach) Ratings Issued by Ratings AgenciesBelow B- / Below B3 Risk 
WeightItems of Capital Nature (Deduct from Tier 1  & 2) CreditRiskCategorySecuritisations 
Securitisation Exposure TypeResecuritisation Rated Exposures Originator / InvestorInvestor 
CRM AdjustmentRedistribution of Net Exposure for Collateral  (Simple Approach) Ratings 
Issued by Ratings AgenciesA-1 / F-1 / P-1 Risk WeightRisk Weight 40% 
CreditRiskCategorySecuritisations Securitisation Exposure TypeResecuritisation Rated 
Exposures Originator / InvestorInvestor CRM AdjustmentRedistribution of Net Exposure for 
Collateral  (Simple Approach) Ratings Issued by Ratings AgenciesA-2 / F-2 / P-2 Risk 
WeightRisk Weight 100% CreditRiskCategorySecuritisations Securitisation Exposure 
TypeResecuritisation Rated Exposures Originator / InvestorInvestor CRM 
AdjustmentRedistribution of Net Exposure for Collateral  (Simple Approach) Ratings Issued 
by Ratings AgenciesA-3 / F-3 / P-3 Risk WeightRisk Weight 225% 
CreditRiskCategorySecuritisations Securitisation Exposure TypeResecuritisation Rated 
Exposures Originator / InvestorInvestor CRM AdjustmentRedistribution of Net Exposure for 
Collateral  (Simple Approach) Ratings Issued by Ratings AgenciesBelow A-3 / F-3 / P-3 Risk 
WeightItems of Capital Nature (Deduct from Tier 1  & 2)  CreditRiskCategorySecuritisations 
Uncontrolled / ControlledUncontrolled Amortisation Structures Retail Lines / Non-Retail 
LinesRetail Lines Committed / UncommittedCommitted CreditRiskCategorySecuritisations 
Uncontrolled / ControlledUncontrolled Amortisation Structures Retail Lines / Non-Retail 
LinesRetail Lines Committed / UncommittedUncommitted CreditRiskCategorySecuritisations 
Uncontrolled / ControlledUncontrolled Amortisation Structures Retail Lines / Non-Retail 
LinesNon-Retail Lines Committed / UncommittedCommitted 
CreditRiskCategorySecuritisations Uncontrolled / ControlledUncontrolled Amortisation 
Structures Retail Lines / Non-Retail LinesNon-Retail Lines Committed / 
UncommittedUncommitted CreditRiskCategorySecuritisations Uncontrolled / 
ControlledUncontrolled Amortisation Structures CreditRiskCategorySecuritisations 
Securitisation Exposure TypeSecuritisation Rated Exposures Originator / InvestorOriginator 
CRM AdjustmentAdjustments to Net Exposure for Collateral  (Comprehensive Approach) 
Risk WeightRisk Weight 0% CreditRiskCategorySecuritisations Securitisation Exposure 
TypeSecuritisation Rated Exposures Originator / InvestorOriginator CRM 
AdjustmentAdjustments to Net Exposure for Collateral  (Comprehensive Approach) Risk 
WeightRisk Weight 10% CreditRiskCategorySecuritisations Securitisation Exposure 
TypeSecuritisation Rated Exposures Originator / InvestorOriginator CRM 
AdjustmentAdjustments to Net Exposure for Collateral  (Comprehensive Approach) Ratings 
Issued by Ratings AgenciesAAA to AA- / Aaa to Aa3 Risk WeightRisk Weight 20% 
CreditRiskCategorySecuritisations  Securitisation Exposure TypeSecuritisation Rated 
Exposures Originator / InvestorOriginator CRM AdjustmentAdjustments to Net Exposure for 
Collateral  (Comprehensive Approach) Ratings Issued by Ratings AgenciesAto A- / A1 to A3 
Risk WeightRisk Weight 50% CreditRiskCategorySecuritisations Securitisation Exposure 
TypeSecuritisation Rated Exposures Originator / InvestorOriginator CRM 
AdjustmentAdjustments to Net Exposure for Collateral  (Comprehensive Approach) Ratings 
Issued by Ratings AgenciesBBBto BBB- / Baa1 to Baa3 Risk WeightRisk Weight 100% 
CreditRiskCategorySecuritisations Securitisation Exposure TypeSecuritisation Rated 
Exposures Originator / InvestorOriginator CRM AdjustmentAdjustments to Net Exposure for 
Collateral  (Comprehensive Approach) Risk WeightRisk Weight 150% 
CreditRiskCategorySecuritisations Securitisation Exposure TypeSecuritisation Rated 



Exposures Originator / InvestorOriginator CRM AdjustmentAdjustments to Net Exposure for 
Collateral  (Comprehensive Approach) Ratings Issued by Ratings AgenciesBBto BB- / Ba1 to 
Ba3 Risk WeightItems of Capital Nature (Deduct from Tier 1  & 2) 
CreditRiskCategorySecuritisations Securitisation Exposure TypeSecuritisation Rated 
Exposures Originator / InvestorOriginator CRM AdjustmentAdjustments to Net Exposure for 
Collateral  (Comprehensive Approach) Ratings Issued by Ratings AgenciesBto B- / B1 to B3 
Risk WeightItems of Capital Nature (Deduct from Tier 1  & 2) 
CreditRiskCategorySecuritisations Securitisation Exposure TypeSecuritisation Rated 
Exposures Originator / InvestorOriginator CRM AdjustmentAdjustments to Net Exposure for 
Collateral  (Comprehensive Approach) Ratings Issued by Ratings AgenciesBelow B- / Below 
B3  Risk WeightItems of Capital Nature (Deduct from Tier 1  & 2) 
CreditRiskCategorySecuritisations Securitisation Exposure TypeSecuritisation Rated 
Exposures Originator / InvestorOriginator CRM AdjustmentAdjustments to Net Exposure for 
Collateral  (Comprehensive Approach) Ratings Issued by Ratings AgenciesA-1 / F-1 / P-1 
Risk WeightRisk Weight 20% CreditRiskCategorySecuritisations Securitisation Exposure 
TypeSecuritisation Rated Exposures Originator / InvestorOriginator CRM 
AdjustmentAdjustments to Net Exposure for Collateral  (Comprehensive Approach) Ratings 
Issued by Ratings AgenciesA-2 / F-2 / P-2 Risk WeightRisk Weight 50% 
CreditRiskCategorySecuritisations Securitisation Exposure TypeSecuritisation Rated 
Exposures Originator / InvestorOriginator CRM AdjustmentAdjustments to Net Exposure for 
Collateral  (Comprehensive Approach) Ratings Issued by Ratings AgenciesA-3 / F-3 / P-3 
Risk WeightRisk Weight 100% CreditRiskCategorySecuritisations Securitisation Exposure 
TypeSecuritisation Rated Exposures Originator / InvestorOriginator CRM 
AdjustmentAdjustments to Net Exposure for Collateral  (Comprehensive Approach) Ratings 
Issued by Ratings AgenciesBelow A-3 / F-3 / P-3 Risk WeightItems of Capital Nature (Deduct 
from Tier 1  & 2) CreditRiskCategorySecuritisations Securitisation Exposure 
TypeSecuritisation Rated Exposures Originator / InvestorInvestor CRM 
AdjustmentAdjustments to Net Exposure for Collateral  (Comprehensive Approach) Risk 
WeightRisk Weight 0% CreditRiskCategorySecuritisations Securitisation Exposure 
TypeSecuritisation Rated Exposures Originator / InvestorInvestor  CRM 
AdjustmentAdjustments to Net Exposure for Collateral  (Comprehensive Approach) Risk 
WeightRisk Weight 10% CreditRiskCategorySecuritisations Securitisation Exposure 
TypeSecuritisation Rated Exposures Originator / InvestorInvestor CRM 
AdjustmentAdjustments to Net Exposure for Collateral  (Comprehensive Approach) Ratings 
Issued by Ratings AgenciesAAA to AA- / Aaa to Aa3 Risk WeightRisk Weight 20% 
CreditRiskCategorySecuritisations Securitisation Exposure TypeSecuritisation Rated 
Exposures Originator / InvestorInvestor CRM AdjustmentAdjustments to Net Exposure for 
Collateral  (Comprehensive Approach) Ratings Issued by Ratings AgenciesAto A- / A1 to A3 
Risk WeightRisk Weight 50% CreditRiskCategorySecuritisations Securitisation Exposure 
TypeSecuritisation Rated Exposures Originator / InvestorInvestor CRM 
AdjustmentAdjustments to Net Exposure for Collateral  (Comprehensive Approach) Ratings 
Issued by Ratings AgenciesBBBto BBB- / Baa1 to Baa3 Risk WeightRisk Weight 100% 
CreditRiskCategorySecuritisations Securitisation Exposure TypeSecuritisation Rated 
Exposures Originator / InvestorInvestor CRM AdjustmentAdjustments to Net Exposure for 
Collateral  (Comprehensive Approach) Risk WeightRisk Weight 150% 
CreditRiskCategorySecuritisations Securitisation Exposure TypeSecuritisation Rated 
Exposures Originator / InvestorInvestor CRM AdjustmentAdjustments to Net Exposure for 



Collateral  (Comprehensive Approach) Ratings Issued by Ratings AgenciesBBto BB- / Ba1 to 
Ba3 Risk WeightRisk Weight 350% CreditRiskCategorySecuritisations Securitisation 
Exposure TypeSecuritisation Rated Exposures Originator / InvestorInvestor  CRM 
AdjustmentAdjustments to Net Exposure for Collateral  (Comprehensive Approach) Ratings 
Issued by Ratings AgenciesBto B- / B1 to B3 Risk WeightItems of Capital Nature (Deduct 
from Tier 1  & 2) CreditRiskCategorySecuritisations Securitisation Exposure 
TypeSecuritisation Rated Exposures Originator / InvestorInvestor CRM 
AdjustmentAdjustments to Net Exposure for Collateral  (Comprehensive Approach) Ratings 
Issued by Ratings AgenciesBelow B- / Below B3 Risk WeightItems of Capital Nature (Deduct 
from Tier 1  & 2) CreditRiskCategorySecuritisations Securitisation Exposure 
TypeSecuritisation Rated Exposures Originator / InvestorInvestor CRM 
AdjustmentAdjustments to Net Exposure for Collateral  (Comprehensive Approach) Ratings 
Issued by Ratings AgenciesA-1 / F-1 / P-1 Risk WeightRisk Weight 20% 
CreditRiskCategorySecuritisations Securitisation Exposure TypeSecuritisation Rated 
Exposures Originator / InvestorInvestor CRM AdjustmentAdjustments to Net Exposure for 
Collateral  (Comprehensive Approach) Ratings Issued by Ratings AgenciesA-2 / F-2 / P-2 
Risk WeightRisk Weight 50% CreditRiskCategorySecuritisations Securitisation Exposure 
TypeSecuritisation Rated Exposures Originator / InvestorInvestor CRM 
AdjustmentAdjustments to Net Exposure for Collateral  (Comprehensive Approach) Ratings 
Issued by Ratings AgenciesA-3 / F-3 / P-3 Risk WeightRisk Weight 100% 
CreditRiskCategorySecuritisations Securitisation Exposure TypeSecuritisation Rated 
Exposures Originator / InvestorInvestor CRM AdjustmentAdjustments to Net Exposure for 
Collateral  (Comprehensive Approach) Ratings Issued by Ratings AgenciesBelow A-3 / F-3 / 
P-3 Risk WeightItems of Capital Nature (Deduct from Tier 1  & 2)  
CreditRiskCategorySecuritisations Securitisation Exposure TypeResecuritisation Rated 
Exposures Originator / InvestorOriginator CRM AdjustmentAdjustments to Net Exposure for 
Collateral  (Comprehensive Approach) Risk WeightRisk Weight 0% 
CreditRiskCategorySecuritisations Securitisation Exposure TypeResecuritisation Rated 
Exposures Originator / InvestorOriginator CRM AdjustmentAdjustments to Net Exposure for 
Collateral  (Comprehensive Approach) Risk WeightRisk Weight 0% 
CreditRiskCategorySecuritisations Securitisation Exposure TypeResecuritisation Rated 
Exposures Originator / InvestorOriginator CRM AdjustmentAdjustments to Net Exposure for 
Collateral  (Comprehensive Approach) Risk WeightRisk Weight 20% 
CreditRiskCategorySecuritisations Securitisation Exposure TypeResecuritisation Rated 
Exposures Originator / InvestorOriginator CRM AdjustmentAdjustments to Net Exposure for 
Collateral  (Comprehensive Approach) Ratings Issued by Ratings AgenciesAAA to AA- / Aaa 
to Aa3 Risk WeightRisk Weight 40% CreditRiskCategorySecuritisations Securitisation 
Exposure TypeResecuritisation Rated Exposures Originator / InvestorOriginator CRM 
AdjustmentAdjustments to Net Exposure for Collateral  (Comprehensive Approach) Risk 
WeightRisk Weight 50% CreditRiskCategorySecuritisations Securitisation Exposure 
TypeResecuritisation Rated Exposures Originator / InvestorOriginator CRM 
AdjustmentAdjustments to Net Exposure for Collateral  (Comprehensive Approach) Ratings 
Issued by Ratings AgenciesAto A- / A1 to A3 Risk WeightRisk Weight 100% 
CreditRiskCategorySecuritisations Securitisation Exposure TypeResecuritisation Rated 
Exposures  Originator / InvestorOriginator CRM AdjustmentAdjustments to Net Exposure for 
Collateral  (Comprehensive Approach) Risk WeightRisk Weight 150% 
CreditRiskCategorySecuritisations Securitisation Exposure TypeResecuritisation Rated 



Exposures Originator / InvestorOriginator CRM AdjustmentAdjustments to Net Exposure for 
Collateral  (Comprehensive Approach) Ratings Issued by Ratings AgenciesBBBto BBB- / 
Baa1 to Baa3 Risk WeightRisk Weight 225% CreditRiskCategorySecuritisations 
Securitisation Exposure TypeResecuritisation Rated Exposures Originator / InvestorOriginator 
CRM AdjustmentAdjustments to Net Exposure for Collateral  (Comprehensive Approach) 
Ratings Issued by Ratings AgenciesBBto BB- / Ba1 to Ba3 Risk WeightItems of Capital 
Nature (Deduct from Tier 1  & 2) CreditRiskCategorySecuritisations Securitisation Exposure 
TypeResecuritisation Rated Exposures Originator / InvestorOriginator CRM 
AdjustmentAdjustments to Net Exposure for Collateral  (Comprehensive Approach) Ratings 
Issued by Ratings AgenciesBto B- / B1 to B3 Risk WeightItems of Capital Nature (Deduct 
from Tier 1  & 2) CreditRiskCategorySecuritisations Securitisation Exposure 
TypeResecuritisation Rated Exposures Originator / InvestorOriginator CRM 
AdjustmentAdjustments to Net Exposure for Collateral  (Comprehensive Approach) Ratings 
Issued by Ratings AgenciesBelow B- / Below B3 Risk WeightItems of Capital Nature (Deduct 
from Tier 1  & 2) CreditRiskCategorySecuritisations Securitisation Exposure 
TypeResecuritisation Rated Exposures Originator / InvestorOriginator CRM 
AdjustmentAdjustments to Net Exposure for Collateral  (Comprehensive Approach) Ratings 
Issued by Ratings AgenciesA-1 / F-1 / P-1 Risk WeightRisk Weight 40%  
CreditRiskCategorySecuritisations Securitisation Exposure TypeResecuritisation Rated 
Exposures Originator / InvestorOriginator CRM AdjustmentAdjustments to Net Exposure for 
Collateral  (Comprehensive Approach) Ratings Issued by Ratings AgenciesA-2 / F-2 / P-2 
Risk WeightRisk Weight 100% CreditRiskCategorySecuritisations Securitisation Exposure 
TypeResecuritisation Rated Exposures Originator / InvestorOriginator CRM 
AdjustmentAdjustments to Net Exposure for Collateral  (Comprehensive Approach) Ratings 
Issued by Ratings AgenciesA-3 / F-3 / P-3 Risk WeightRisk Weight 225% 
CreditRiskCategorySecuritisations Securitisation Exposure TypeResecuritisation Rated 
Exposures Originator / InvestorOriginator CRM AdjustmentAdjustments to Net Exposure for 
Collateral  (Comprehensive Approach) Ratings Issued by Ratings AgenciesBelow A-3 / F-3 / 
P-3 Risk WeightItems of Capital Nature (Deduct from Tier 1  & 2) 
CreditRiskCategorySecuritisations Securitisation Exposure TypeResecuritisation Rated 
Exposures Originator / InvestorInvestor CRM AdjustmentAdjustments to Net Exposure for 
Collateral  (Comprehensive Approach) Risk WeightRisk Weight 0% 
CreditRiskCategorySecuritisations Securitisation Exposure TypeResecuritisation Rated 
Exposures Originator / InvestorInvestor CRM AdjustmentAdjustments to Net Exposure for 
Collateral  (Comprehensive Approach) Risk WeightRisk Weight 10% 
CreditRiskCategorySecuritisations Securitisation Exposure TypeResecuritisation Rated 
Exposures Originator / InvestorInvestor CRM AdjustmentAdjustments to Net Exposure for 
Collateral  (Comprehensive Approach) Risk WeightRisk Weight 20%  
CreditRiskCategorySecuritisations Securitisation Exposure TypeResecuritisation Rated 
Exposures Originator / InvestorInvestor CRM AdjustmentAdjustments to Net Exposure for 
Collateral  (Comprehensive Approach) Ratings Issued by Ratings AgenciesAAA to AA- / Aaa 
to Aa3 Risk WeightRisk Weight 40% CreditRiskCategorySecuritisations Securitisation 
Exposure TypeResecuritisation Rated Exposures Originator / InvestorInvestor CRM 
AdjustmentAdjustments to Net Exposure for Collateral  (Comprehensive Approach) Risk 
WeightRisk Weight 50% CreditRiskCategorySecuritisations Securitisation Exposure 
TypeResecuritisation Rated Exposures Originator / InvestorInvestor CRM 
AdjustmentAdjustments to Net Exposure for Collateral  (Comprehensive Approach) Ratings 



Issued by Ratings AgenciesAto A- / A1 to A3 Risk WeightRisk Weight 100% 
CreditRiskCategorySecuritisations Securitisation Exposure TypeResecuritisation Rated 
Exposures Originator / InvestorInvestor CRM AdjustmentAdjustments to Net Exposure for 
Collateral  (Comprehensive Approach) Risk WeightRisk Weight 150% 
CreditRiskCategorySecuritisations Securitisation Exposure TypeResecuritisation Rated 
Exposures Originator / InvestorInvestor CRM AdjustmentAdjustments to Net Exposure for 
Collateral  (Comprehensive Approach) Ratings Issued by Ratings AgenciesBBBto BBB- / 
Baa1 to Baa3 Risk WeightRisk Weight 225% CreditRiskCategorySecuritisations 
Securitisation Exposure TypeResecuritisation Rated Exposures Originator / InvestorInvestor 
CRM AdjustmentAdjustments to Net Exposure for Collateral  (Comprehensive Approach) 
Ratings Issued by Ratings AgenciesBBto BB- / Ba1 to Ba3 Risk WeightRisk Weight 650% 
CreditRiskCategorySecuritisations  Securitisation Exposure TypeResecuritisation Rated 
Exposures Originator / InvestorInvestor CRM AdjustmentAdjustments to Net Exposure for 
Collateral  (Comprehensive Approach) Ratings Issued by Ratings AgenciesBto B- / B1 to B3 
Risk WeightItems of Capital Nature (Deduct from Tier 1  & 2) 
CreditRiskCategorySecuritisations Securitisation Exposure TypeResecuritisation Rated 
Exposures Originator / InvestorInvestor CRM AdjustmentAdjustments to Net Exposure for 
Collateral  (Comprehensive Approach) Ratings Issued by Ratings AgenciesBelow B- / Below 
B3 Risk WeightItems of Capital Nature (Deduct from Tier 1  & 2) 
CreditRiskCategorySecuritisations Securitisation Exposure TypeResecuritisation Rated 
Exposures Originator / InvestorInvestor CRM AdjustmentAdjustments to Net Exposure for 
Collateral  (Comprehensive Approach) Ratings Issued by Ratings AgenciesA-1 / F-1 / P-1 
Risk WeightRisk Weight 40% CreditRiskCategorySecuritisations Securitisation Exposure 
TypeResecuritisation Rated Exposures Originator / InvestorInvestor CRM 
AdjustmentAdjustments to Net Exposure for Collateral  (Comprehensive Approach) Ratings 
Issued by Ratings AgenciesA-2 / F-2 / P-2 Risk WeightRisk Weight 100% 
CreditRiskCategorySecuritisations Securitisation Exposure TypeResecuritisation Rated 
Exposures Originator / InvestorInvestor CRM AdjustmentAdjustments to Net Exposure for 
Collateral  (Comprehensive Approach) Ratings Issued by Ratings AgenciesA-3 / F-3 / P-3 
Risk WeightRisk Weight 225% CreditRiskCategorySecuritisations Securitisation Exposure 
TypeResecuritisation Rated Exposures Originator / InvestorInvestor CRM 
AdjustmentAdjustments to Net Exposure for Collateral  (Comprehensive Approach) Ratings 
Issued by Ratings AgenciesBelow A-3 / F-3 / P-3  Risk WeightItems of Capital Nature 
(Deduct from Tier 1  & 2) CreditRiskCategorySecuritisations Securitisation Exposure 
TypeUnrated Exposures Originator / InvestorOriginator CRM AdjustmentAdjustments to Net 
Exposure for Collateral  (Comprehensive Approach) Unrated Exposure TypeUnrated Most 
Senior Securitisation  Exposures CreditRiskCategorySecuritisations Securitisation Exposure 
TypeUnrated Exposures Originator / InvestorOriginator CRM AdjustmentAdjustments to Net 
Exposure for Collateral  (Comprehensive Approach) Unrated Exposure TypeEligible Liquidity 
Facilities CreditRiskCategorySecuritisations Securitisation Exposure TypeUnrated Exposures 
Originator / InvestorOriginator CRM AdjustmentAdjustments to Net Exposure for Collateral  
(Comprehensive Approach) Unrated Exposure TypeSecond Loss Positions in ABCPs 
CreditRiskCategorySecuritisations Securitisation Exposure TypeUnrated Exposures 
Originator / InvestorOriginator CRM AdjustmentAdjustments to Net Exposure for Collateral  
(Comprehensive Approach) Unrated Exposure TypeOther Unrated Exposures 
CreditRiskCategorySecuritisations Securitisation Exposure TypeUnrated Exposures 
Originator / InvestorInvestor CRM AdjustmentAdjustments to Net Exposure for Collateral  



(Comprehensive Approach) Unrated Exposure TypeUnrated Most Senior Securitisation  
Exposures CreditRiskCategorySecuritisations Securitisation Exposure TypeUnrated 
Exposures Originator / InvestorInvestor CRM AdjustmentAdjustments to Net Exposure for 
Collateral  (Comprehensive Approach) Unrated Exposure TypeEligible Liquidity Facilities  
CreditRiskCategorySecuritisations Securitisation Exposure TypeUnrated Exposures 
Originator / InvestorInvestor CRM AdjustmentAdjustments to Net Exposure for Collateral  
(Comprehensive Approach) Unrated Exposure TypeSecond Loss Positions in ABCPs 
CreditRiskCategorySecuritisations Securitisation Exposure TypeUnrated Exposures 
Originator / InvestorInvestor CRM AdjustmentAdjustments to Net Exposure for Collateral  
(Comprehensive Approach) Unrated Exposure TypeOther Unrated Exposures 
CreditRiskCategorySecuritisations Uncontrolled / ControlledControlled Amortisation 
Structures On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Before CCF / After 
CCFBefore CCF Retail Lines / Non-Retail LinesRetail Lines Committed / 
UncommittedCommitted CreditRiskCategorySecuritisations Uncontrolled / 
ControlledControlled Amortisation Structures On-Balance Sheet / Off-Balance 
SheetOn-Balance Sheet Before CCF / After CCFBefore CCF Retail Lines / Non-Retail 
LinesRetail Lines Committed / UncommittedUncommitted CreditRiskCategorySecuritisations 
Uncontrolled / ControlledControlled Amortisation Structures On-Balance Sheet / Off-Balance 
SheetOn-Balance Sheet Before CCF / After CCFBefore CCF Retail Lines / Non-Retail 
LinesNon-Retail Lines Committed / UncommittedCommitted 
CreditRiskCategorySecuritisations Uncontrolled / ControlledControlled Amortisation 
Structures On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Before CCF / After 
CCFBefore CCF Retail Lines / Non-Retail LinesNon-Retail Lines Committed / 
UncommittedUncommitted CreditRiskCategorySecuritisations Uncontrolled / 
ControlledControlled Amortisation Structures On-Balance Sheet / Off-Balance 
SheetOn-Balance Sheet Before CCF / After CCFBefore CCF  
CreditRiskCategorySecuritisations Securitisation Exposure TypeSecuritisation Rated 
Exposures Originator / InvestorOriginator Risk WeightRisk Weight 0% 
CreditRiskCategorySecuritisations Securitisation Exposure TypeSecuritisation Rated 
Exposures Originator / InvestorOriginator Risk WeightRisk Weight 10% 
CreditRiskCategorySecuritisations Securitisation Exposure TypeSecuritisation Rated 
Exposures Originator / InvestorOriginator Ratings Issued by Ratings AgenciesAAA to AA- / 
Aaa to Aa3 Risk WeightRisk Weight 20% CreditRiskCategorySecuritisations Securitisation 
Exposure TypeSecuritisation Rated Exposures Originator / InvestorOriginator Ratings Issued 
by Ratings AgenciesAto A- / A1 to A3 Risk WeightRisk Weight 50% 
CreditRiskCategorySecuritisations Securitisation Exposure TypeSecuritisation Rated 
Exposures Originator / InvestorOriginator Ratings Issued by Ratings AgenciesBBBto BBB- / 
Baa1 to Baa3 Risk WeightRisk Weight 100% CreditRiskCategorySecuritisations 
Securitisation Exposure TypeSecuritisation Rated Exposures Originator / InvestorOriginator 
Risk WeightRisk Weight 150% CreditRiskCategorySecuritisations Securitisation Exposure 
TypeSecuritisation Rated Exposures Originator / InvestorOriginator Ratings Issued by Ratings 
AgenciesBBto BB- / Ba1 to Ba3 Risk WeightItems of Capital Nature (Deduct from Tier 1  & 2) 
CreditRiskCategorySecuritisations Securitisation Exposure TypeSecuritisation Rated 
Exposures Originator / InvestorOriginator Ratings Issued by Ratings AgenciesBto B- / B1 to 
B3 Risk WeightItems of Capital Nature (Deduct from Tier 1  & 2)  
CreditRiskCategorySecuritisations Securitisation Exposure TypeSecuritisation Rated 
Exposures Originator / InvestorOriginator Ratings Issued by Ratings AgenciesBelow B- / 



Below B3 Risk WeightItems of Capital Nature (Deduct from Tier 1  & 2) 
CreditRiskCategorySecuritisations Securitisation Exposure TypeSecuritisation Rated 
Exposures Originator / InvestorOriginator Ratings Issued by Ratings AgenciesA-1 / F-1 / P-1 
Risk WeightRisk Weight 20% CreditRiskCategorySecuritisations Securitisation Exposure 
TypeSecuritisation Rated Exposures Originator / InvestorOriginator Ratings Issued by Ratings 
AgenciesA-2 / F-2 / P-2 Risk WeightRisk Weight 50% CreditRiskCategorySecuritisations 
Securitisation Exposure TypeSecuritisation Rated Exposures Originator / InvestorOriginator 
Ratings Issued by Ratings AgenciesA-3 / F-3 / P-3 Risk WeightRisk Weight 100% 
CreditRiskCategorySecuritisations Securitisation Exposure TypeSecuritisation Rated 
Exposures Originator / InvestorOriginator Ratings Issued by Ratings AgenciesBelow A-3 / F-3 
/ P-3 Risk WeightItems of Capital Nature (Deduct from Tier 1  & 2) 
CreditRiskCategorySecuritisations Securitisation Exposure TypeSecuritisation Rated 
Exposures Originator / InvestorInvestor Risk WeightRisk Weight 0% 
CreditRiskCategorySecuritisations Securitisation Exposure TypeSecuritisation Rated 
Exposures Originator / InvestorInvestor Risk WeightRisk Weight 10% 
CreditRiskCategorySecuritisations Securitisation Exposure TypeSecuritisation Rated 
Exposures Originator / InvestorInvestor Ratings Issued by Ratings AgenciesAAA to AA- / Aaa 
to Aa3 Risk WeightRisk Weight 20%  CreditRiskCategorySecuritisations Securitisation 
Exposure TypeSecuritisation Rated Exposures Originator / InvestorInvestor Ratings Issued by 
Ratings AgenciesAto A- / A1 to A3 Risk WeightRisk Weight 50% 
CreditRiskCategorySecuritisations Securitisation Exposure TypeSecuritisation Rated 
Exposures Originator / InvestorInvestor Ratings Issued by Ratings AgenciesBBBto BBB- / 
Baa1 to Baa3 Risk WeightRisk Weight 100% CreditRiskCategorySecuritisations 
Securitisation Exposure TypeSecuritisation Rated Exposures Originator / InvestorInvestor 
Risk WeightRisk Weight 150% CreditRiskCategorySecuritisations Securitisation Exposure 
TypeSecuritisation Rated Exposures Originator / InvestorInvestor Ratings Issued by Ratings 
AgenciesBBto BB- / Ba1 to Ba3 Risk WeightRisk Weight 350% 
CreditRiskCategorySecuritisations Securitisation Exposure TypeSecuritisation Rated 
Exposures Originator / InvestorInvestor Ratings Issued by Ratings AgenciesBto B- / B1 to B3 
Risk WeightItems of Capital Nature (Deduct from Tier 1  & 2) 
CreditRiskCategorySecuritisations Securitisation Exposure TypeSecuritisation Rated 
Exposures Originator / InvestorInvestor Ratings Issued by Ratings AgenciesBelow B- / Below 
B3 Risk WeightItems of Capital Nature (Deduct from Tier 1  & 2) 
CreditRiskCategorySecuritisations Securitisation Exposure TypeSecuritisation Rated 
Exposures Originator / InvestorInvestor Ratings Issued by Ratings AgenciesA-1 / F-1 / P-1 
Risk WeightRisk Weight 20% CreditRiskCategorySecuritisations Securitisation Exposure 
TypeSecuritisation Rated Exposures Originator / InvestorInvestor  Ratings Issued by Ratings 
AgenciesA-2 / F-2 / P-2 Risk WeightRisk Weight 50% CreditRiskCategorySecuritisations 
Securitisation Exposure TypeSecuritisation Rated Exposures Originator / InvestorInvestor 
Ratings Issued by Ratings AgenciesA-3 / F-3 / P-3 Risk WeightRisk Weight 100% 
CreditRiskCategorySecuritisations Securitisation Exposure TypeSecuritisation Rated 
Exposures Originator / InvestorInvestor Ratings Issued by Ratings AgenciesBelow A-3 / F-3 / 
P-3 Risk WeightItems of Capital Nature (Deduct from Tier 1  & 2) 
CreditRiskCategorySecuritisations Securitisation Exposure TypeSecuritisation Rated 
Exposures CreditRiskCategorySecuritisations Securitisation Exposure TypeResecuritisation 
Rated Exposures Originator / InvestorOriginator Risk WeightRisk Weight 0% 
CreditRiskCategorySecuritisations Securitisation Exposure TypeResecuritisation Rated 



Exposures Originator / InvestorOriginator Risk WeightRisk Weight 10% 
CreditRiskCategorySecuritisations Securitisation Exposure TypeResecuritisation Rated 
Exposures Originator / InvestorOriginator Risk WeightRisk Weight 20% 
CreditRiskCategorySecuritisations Securitisation Exposure TypeResecuritisation Rated 
Exposures Originator / InvestorOriginator Ratings Issued by Ratings AgenciesAAA to AA- / 
Aaa to Aa3 Risk WeightRisk Weight 40% CreditRiskCategorySecuritisations Securitisation 
Exposure TypeResecuritisation Rated Exposures Originator / InvestorOriginator Risk 
WeightRisk Weight 50% CreditRiskCategorySecuritisations Securitisation Exposure 
TypeResecuritisation Rated Exposures  Originator / InvestorOriginator Ratings Issued by 
Ratings AgenciesAto A- / A1 to A3 Risk WeightRisk Weight 100% 
CreditRiskCategorySecuritisations Securitisation Exposure TypeResecuritisation Rated 
Exposures Originator / InvestorOriginator Risk WeightRisk Weight 150% 
CreditRiskCategorySecuritisations Securitisation Exposure TypeResecuritisation Rated 
Exposures Originator / InvestorOriginator Ratings Issued by Ratings AgenciesBBBto BBB- / 
Baa1 to Baa3 Risk WeightRisk Weight 225% CreditRiskCategorySecuritisations 
Securitisation Exposure TypeResecuritisation Rated Exposures Originator / InvestorOriginator 
Ratings Issued by Ratings AgenciesBBto BB- / Ba1 to Ba3 Risk WeightItems of Capital 
Nature (Deduct from Tier 1  & 2) CreditRiskCategorySecuritisations Securitisation Exposure 
TypeResecuritisation Rated Exposures Originator / InvestorOriginator Ratings Issued by 
Ratings AgenciesBto B- / B1 to B3 Risk WeightItems of Capital Nature (Deduct from Tier 1  & 
2) CreditRiskCategorySecuritisations Securitisation Exposure TypeResecuritisation Rated 
Exposures Originator / InvestorOriginator Ratings Issued by Ratings AgenciesBelow B- / 
Below B3 Risk WeightItems of Capital Nature (Deduct from Tier 1  & 2) 
CreditRiskCategorySecuritisations Securitisation Exposure TypeResecuritisation Rated 
Exposures Originator / InvestorOriginator Ratings Issued by Ratings AgenciesA-1 / F-1 / P-1 
Risk WeightRisk Weight 40% CreditRiskCategorySecuritisations Securitisation Exposure 
TypeResecuritisation Rated Exposures Originator / InvestorOriginator Ratings Issued by 
Ratings AgenciesA-2 / F-2 / P-2 Risk WeightRisk Weight 100%  
CreditRiskCategorySecuritisations Securitisation Exposure TypeResecuritisation Rated 
Exposures Originator / InvestorOriginator Ratings Issued by Ratings AgenciesA-3 / F-3 / P-3 
Risk WeightRisk Weight 225% CreditRiskCategorySecuritisations Securitisation Exposure 
TypeResecuritisation Rated Exposures Originator / InvestorOriginator Ratings Issued by 
Ratings AgenciesBelow A-3 / F-3 / P-3 Risk WeightItems of Capital Nature (Deduct from Tier 
1  & 2) CreditRiskCategorySecuritisations Securitisation Exposure TypeResecuritisation 
Rated Exposures Originator / InvestorInvestor Risk WeightRisk Weight 0% 
CreditRiskCategorySecuritisations Securitisation Exposure TypeResecuritisation Rated 
Exposures Originator / InvestorInvestor Risk WeightRisk Weight 10% 
CreditRiskCategorySecuritisations Securitisation Exposure TypeResecuritisation Rated 
Exposures Originator / InvestorInvestor Risk WeightRisk Weight 20% 
CreditRiskCategorySecuritisations Securitisation Exposure TypeResecuritisation Rated 
Exposures Originator / InvestorInvestor Ratings Issued by Ratings AgenciesAAA to AA- / Aaa 
to Aa3 Risk WeightRisk Weight 40% CreditRiskCategorySecuritisations Securitisation 
Exposure TypeResecuritisation Rated Exposures Originator / InvestorInvestor Risk 
WeightRisk Weight 50% CreditRiskCategorySecuritisations Securitisation Exposure 
TypeResecuritisation Rated Exposures Originator / InvestorInvestor Ratings Issued by 
Ratings AgenciesAto A- / A1 to A3 Risk WeightRisk Weight 100% 
CreditRiskCategorySecuritisations  Securitisation Exposure TypeResecuritisation Rated 



Exposures Originator / InvestorInvestor Risk WeightRisk Weight 150% 
CreditRiskCategorySecuritisations Securitisation Exposure TypeResecuritisation Rated 
Exposures Originator / InvestorInvestor Ratings Issued by Ratings AgenciesBBBto BBB- / 
Baa1 to Baa3 Risk WeightRisk Weight 225% CreditRiskCategorySecuritisations 
Securitisation Exposure TypeResecuritisation Rated Exposures Originator / InvestorInvestor 
Ratings Issued by Ratings AgenciesBBto BB- / Ba1 to Ba3 Risk WeightRisk Weight 650% 
CreditRiskCategorySecuritisations Securitisation Exposure TypeResecuritisation Rated 
Exposures Originator / InvestorInvestor Ratings Issued by Ratings AgenciesBto B- / B1 to B3 
Risk WeightItems of Capital Nature (Deduct from Tier 1  & 2) 
CreditRiskCategorySecuritisations Securitisation Exposure TypeResecuritisation Rated 
Exposures Originator / InvestorInvestor Ratings Issued by Ratings AgenciesBelow B- / Below 
B3 Risk WeightItems of Capital Nature (Deduct from Tier 1  & 2) 
CreditRiskCategorySecuritisations Securitisation Exposure TypeResecuritisation Rated 
Exposures Originator / InvestorInvestor Ratings Issued by Ratings AgenciesA-1 / F-1 / P-1 
Risk WeightRisk Weight 40% CreditRiskCategorySecuritisations Securitisation Exposure 
TypeResecuritisation Rated Exposures Originator / InvestorInvestor Ratings Issued by 
Ratings AgenciesA-2 / F-2 / P-2 Risk WeightRisk Weight 100% 
CreditRiskCategorySecuritisations Securitisation Exposure TypeResecuritisation Rated 
Exposures Originator / InvestorInvestor Ratings Issued by Ratings AgenciesA-3 / F-3 / P-3 
Risk WeightRisk Weight 225%  CreditRiskCategorySecuritisations Securitisation Exposure 
TypeResecuritisation Rated Exposures Originator / InvestorInvestor Ratings Issued by 
Ratings AgenciesBelow A-3 / F-3 / P-3 Risk WeightItems of Capital Nature (Deduct from Tier 
1  & 2) CreditRiskCategorySecuritisations Securitisation Exposure TypeResecuritisation 
Rated Exposures CreditRiskCategorySecuritisations Securitisation Exposure TypeUnrated 
Exposures Originator / InvestorOriginator Unrated Exposure TypeUnrated Most Senior 
Securitisation  Exposures CreditRiskCategorySecuritisations Securitisation Exposure 
TypeUnrated Exposures Originator / InvestorOriginator Unrated Exposure TypeEligible 
Liquidity Facilities CreditRiskCategorySecuritisations Securitisation Exposure TypeUnrated 
Exposures Originator / InvestorOriginator Unrated Exposure TypeEligible Servicer Cash 
Advance Facilities CreditRiskCategorySecuritisations Securitisation Exposure TypeUnrated 
Exposures Originator / InvestorOriginator Unrated Exposure TypeSecond Loss Positions in 
ABCPs CreditRiskCategorySecuritisations Securitisation Exposure TypeUnrated Exposures 
Originator / InvestorOriginator Unrated Exposure TypeOther Unrated Exposures 
CreditRiskCategorySecuritisations Securitisation Exposure TypeUnrated Exposures 
Originator / InvestorInvestor Unrated Exposure TypeUnrated Most Senior Securitisation  
Exposures CreditRiskCategorySecuritisations Securitisation Exposure TypeUnrated 
Exposures Originator / InvestorInvestor  Unrated Exposure TypeEligible Liquidity Facilities 
CreditRiskCategorySecuritisations Securitisation Exposure TypeUnrated Exposures 
Originator / InvestorInvestor Unrated Exposure TypeEligible Servicer Cash Advance Facilities 
CreditRiskCategorySecuritisations Securitisation Exposure TypeUnrated Exposures 
Originator / InvestorInvestor Unrated Exposure TypeSecond Loss Positions in ABCPs 
CreditRiskCategorySecuritisations Securitisation Exposure TypeUnrated Exposures 
Originator / InvestorInvestor Unrated Exposure TypeOther Unrated Exposures 
CreditRiskCategorySecuritisations Securitisation Exposure TypeUnrated Exposures 
CreditRiskCategorySecuritisations Uncontrolled / ControlledControlled Amortisation 
Structures On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Before CCF / After 
CCFAfter CCF Retail Lines / Non-Retail LinesRetail Lines Committed / 



UncommittedCommitted CreditRiskCategorySecuritisations Uncontrolled / 
ControlledControlled Amortisation Structures On-Balance Sheet / Off-Balance 
SheetOn-Balance Sheet Before CCF / After CCFAfter CCF Retail Lines / Non-Retail 
LinesRetail Lines Committed / UncommittedUncommitted CreditRiskCategorySecuritisations 
Uncontrolled / ControlledControlled Amortisation Structures On-Balance Sheet / Off-Balance 
SheetOn-Balance Sheet Before CCF / After CCFAfter CCF Retail Lines / Non-Retail 
LinesNon-Retail Lines Committed / UncommittedCommitted 
CreditRiskCategorySecuritisations Uncontrolled / ControlledControlled Amortisation 
Structures On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Before CCF / After 
CCFAfter CCF Retail Lines / Non-Retail LinesNon-Retail Lines  Committed / 
UncommittedUncommitted CreditRiskCategorySecuritisations Uncontrolled / 
ControlledControlled Amortisation Structures On-Balance Sheet / Off-Balance 
SheetOn-Balance Sheet Before CCF / After CCFAfter CCF 
CreditRiskCategorySecuritisations Securitisation Exposure TypeUnrated Exposures 
Originator / InvestorOriginator Unrated Exposure TypeUnrated Most Senior Securitisation  
Exposures CreditRiskCategorySecuritisations Securitisation Exposure TypeUnrated 
Exposures Originator / InvestorOriginator Unrated Exposure TypeEligible Liquidity Facilities 
CreditRiskCategorySecuritisations Securitisation Exposure TypeUnrated Exposures 
Originator / InvestorOriginator Unrated Exposure TypeEligible Servicer Cash Advance 
Facilities CreditRiskCategorySecuritisations Securitisation Exposure TypeUnrated Exposures 
Originator / InvestorOriginator Unrated Exposure TypeSecond Loss Positions in ABCPs 
CreditRiskCategorySecuritisations Securitisation Exposure TypeUnrated Exposures 
Originator / InvestorOriginator Unrated Exposure TypeOther Unrated Exposures 
CreditRiskCategorySecuritisations Securitisation Exposure TypeUnrated Exposures 
Originator / InvestorInvestor Unrated Exposure TypeUnrated Most Senior Securitisation  
Exposures CreditRiskCategorySecuritisations Securitisation Exposure TypeUnrated 
Exposures Originator / InvestorInvestor Unrated Exposure TypeEligible Liquidity Facilities 
CreditRiskCategorySecuritisations Securitisation Exposure TypeUnrated Exposures  
Originator / InvestorInvestor Unrated Exposure TypeEligible Servicer Cash Advance Facilities 
CreditRiskCategorySecuritisations Securitisation Exposure TypeUnrated Exposures 
Originator / InvestorInvestor Unrated Exposure TypeSecond Loss Positions in ABCPs 
CreditRiskCategorySecuritisations Securitisation Exposure TypeUnrated Exposures 
Originator / InvestorInvestor Unrated Exposure TypeOther Unrated Exposures 
CreditRiskCategorySecuritisations Uncontrolled / ControlledControlled Amortisation 
Structures On-Balance Sheet / Off-Balance SheetOff-Balance Sheet Before CCF / After 
CCFBefore CCF Retail Lines / Non-Retail LinesRetail Lines Committed / 
UncommittedCommitted CreditRiskCategorySecuritisations Uncontrolled / 
ControlledControlled Amortisation Structures On-Balance Sheet / Off-Balance 
SheetOff-Balance Sheet Before CCF / After CCFBefore CCF Retail Lines / Non-Retail 
LinesRetail Lines Committed / UncommittedUncommitted CreditRiskCategorySecuritisations 
Uncontrolled / ControlledControlled Amortisation Structures On-Balance Sheet / Off-Balance 
SheetOff-Balance Sheet Before CCF / After CCFBefore CCF Retail Lines / Non-Retail 
LinesNon-Retail Lines Committed / UncommittedCommitted 
CreditRiskCategorySecuritisations Uncontrolled / ControlledControlled Amortisation 
Structures On-Balance Sheet / Off-Balance SheetOff-Balance Sheet Before CCF / After 
CCFBefore CCF Retail Lines / Non-Retail LinesNon-Retail Lines Committed / 
UncommittedUncommitted CreditRiskCategorySecuritisations Uncontrolled / 



ControlledControlled Amortisation Structures On-Balance Sheet / Off-Balance 
SheetOff-Balance Sheet Before CCF / After CCFBefore CCF  
CreditRiskCategorySecuritisations Securitisation Exposure TypeSecuritisation Rated 
Exposures Originator / InvestorOriginator Risk WeightRisk Weight 0% 
CreditRiskCategorySecuritisations Securitisation Exposure TypeSecuritisation Rated 
Exposures Originator / InvestorOriginator Risk WeightRisk Weight 10% 
CreditRiskCategorySecuritisations Securitisation Exposure TypeSecuritisation Rated 
Exposures Originator / InvestorOriginator Ratings Issued by Ratings AgenciesAAA to AA- / 
Aaa to Aa3 Risk WeightRisk Weight 20% CreditRiskCategorySecuritisations Securitisation 
Exposure TypeSecuritisation Rated Exposures Originator / InvestorOriginator Ratings Issued 
by Ratings AgenciesAto A- / A1 to A3 Risk WeightRisk Weight 50% 
CreditRiskCategorySecuritisations Securitisation Exposure TypeSecuritisation Rated 
Exposures Originator / InvestorOriginator Ratings Issued by Ratings AgenciesBBBto BBB- / 
Baa1 to Baa3 Risk WeightRisk Weight 100% CreditRiskCategorySecuritisations 
Securitisation Exposure TypeSecuritisation Rated Exposures Originator / InvestorOriginator 
Risk WeightRisk Weight 150% CreditRiskCategorySecuritisations Securitisation Exposure 
TypeSecuritisation Rated Exposures Originator / InvestorOriginator Ratings Issued by Ratings 
AgenciesA-1 / F-1 / P-1 Risk WeightRisk Weight 20% CreditRiskCategorySecuritisations 
Securitisation Exposure TypeSecuritisation Rated Exposures Originator / InvestorOriginator 
Ratings Issued by Ratings AgenciesA-2 / F-2 / P-2 Risk WeightRisk Weight 50% 
CreditRiskCategorySecuritisations Securitisation Exposure TypeSecuritisation Rated 
Exposures  Originator / InvestorOriginator Ratings Issued by Ratings AgenciesA-3 / F-3 / P-3 
Risk WeightRisk Weight 100% CreditRiskCategorySecuritisations Securitisation Exposure 
TypeSecuritisation Rated Exposures Originator / InvestorInvestor Risk WeightRisk Weight 0% 
CreditRiskCategorySecuritisations Securitisation Exposure TypeSecuritisation Rated 
Exposures Originator / InvestorInvestor Risk WeightRisk Weight 10% 
CreditRiskCategorySecuritisations Securitisation Exposure TypeSecuritisation Rated 
Exposures Originator / InvestorInvestor Ratings Issued by Ratings AgenciesAAA to AA- / Aaa 
to Aa3 Risk WeightRisk Weight 20% CreditRiskCategorySecuritisations Securitisation 
Exposure TypeSecuritisation Rated Exposures Originator / InvestorInvestor Ratings Issued by 
Ratings AgenciesAto A- / A1 to A3 Risk WeightRisk Weight 50% 
CreditRiskCategorySecuritisations Securitisation Exposure TypeSecuritisation Rated 
Exposures Originator / InvestorInvestor Ratings Issued by Ratings AgenciesBBBto BBB- / 
Baa1 to Baa3 Risk WeightRisk Weight 100% CreditRiskCategorySecuritisations 
Securitisation Exposure TypeSecuritisation Rated Exposures Originator / InvestorInvestor 
Risk WeightRisk Weight 150% CreditRiskCategorySecuritisations Securitisation Exposure 
TypeSecuritisation Rated Exposures Originator / InvestorInvestor Ratings Issued by Ratings 
AgenciesBBto BB- / Ba1 to Ba3 Risk WeightRisk Weight 350% 
CreditRiskCategorySecuritisations Securitisation Exposure TypeSecuritisation Rated 
Exposures Originator / InvestorInvestor Ratings Issued by Ratings AgenciesA-1 / F-1 / P-1  
Risk WeightRisk Weight 20% CreditRiskCategorySecuritisations Securitisation Exposure 
TypeSecuritisation Rated Exposures Originator / InvestorInvestor Ratings Issued by Ratings 
AgenciesA-2 / F-2 / P-2 Risk WeightRisk Weight 50% CreditRiskCategorySecuritisations 
Securitisation Exposure TypeSecuritisation Rated Exposures Originator / InvestorInvestor 
Ratings Issued by Ratings AgenciesA-3 / F-3 / P-3 Risk WeightRisk Weight 100% 
CreditRiskCategorySecuritisations Securitisation Exposure TypeSecuritisation Rated 
Exposures CreditRiskCategorySecuritisations Securitisation Exposure TypeResecuritisation 



Rated Exposures Originator / InvestorOriginator Risk WeightRisk Weight 0% 
CreditRiskCategorySecuritisations Securitisation Exposure TypeResecuritisation Rated 
Exposures Originator / InvestorOriginator Risk WeightRisk Weight 10% 
CreditRiskCategorySecuritisations Securitisation Exposure TypeResecuritisation Rated 
Exposures Originator / InvestorOriginator Risk WeightRisk Weight 20% 
CreditRiskCategorySecuritisations Securitisation Exposure TypeResecuritisation Rated 
Exposures Originator / InvestorOriginator Ratings Issued by Ratings AgenciesAAA to AA- / 
Aaa to Aa3 Risk WeightRisk Weight 40% CreditRiskCategorySecuritisations Securitisation 
Exposure TypeResecuritisation Rated Exposures Originator / InvestorOriginator Risk 
WeightRisk Weight 50% CreditRiskCategorySecuritisations Securitisation Exposure 
TypeResecuritisation Rated Exposures Originator / InvestorOriginator Ratings Issued by 
Ratings AgenciesAto A- / A1 to A3  Risk WeightRisk Weight 100% 
CreditRiskCategorySecuritisations Securitisation Exposure TypeResecuritisation Rated 
Exposures Originator / InvestorOriginator Risk WeightRisk Weight 150% 
CreditRiskCategorySecuritisations Securitisation Exposure TypeResecuritisation Rated 
Exposures Originator / InvestorOriginator Ratings Issued by Ratings AgenciesBBBto BBB- / 
Baa1 to Baa3 Risk WeightRisk Weight 225% CreditRiskCategorySecuritisations 
Securitisation Exposure TypeResecuritisation Rated Exposures Originator / InvestorOriginator 
Ratings Issued by Ratings AgenciesA-1 / F-1 / P-1 Risk WeightRisk Weight 40% 
CreditRiskCategorySecuritisations Securitisation Exposure TypeResecuritisation Rated 
Exposures Originator / InvestorOriginator Ratings Issued by Ratings AgenciesA-2 / F-2 / P-2 
Risk WeightRisk Weight 100% CreditRiskCategorySecuritisations Securitisation Exposure 
TypeResecuritisation Rated Exposures Originator / InvestorOriginator Ratings Issued by 
Ratings AgenciesA-3 / F-3 / P-3 Risk WeightRisk Weight 225% 
CreditRiskCategorySecuritisations Securitisation Exposure TypeResecuritisation Rated 
Exposures Originator / InvestorInvestor Risk WeightRisk Weight 0% 
CreditRiskCategorySecuritisations Securitisation Exposure TypeResecuritisation Rated 
Exposures Originator / InvestorInvestor Risk WeightRisk Weight 10% 
CreditRiskCategorySecuritisations Securitisation Exposure TypeResecuritisation Rated 
Exposures Originator / InvestorInvestor Risk WeightRisk Weight 20% 
CreditRiskCategorySecuritisations  Securitisation Exposure TypeResecuritisation Rated 
Exposures Originator / InvestorInvestor Ratings Issued by Ratings AgenciesAAA to AA- / Aaa 
to Aa3 Risk WeightRisk Weight 40% CreditRiskCategorySecuritisations Securitisation 
Exposure TypeResecuritisation Rated Exposures Originator / InvestorInvestor Risk 
WeightRisk Weight 50% CreditRiskCategorySecuritisations Securitisation Exposure 
TypeResecuritisation Rated Exposures Originator / InvestorInvestor Ratings Issued by 
Ratings AgenciesAto A- / A1 to A3 Risk WeightRisk Weight 100% 
CreditRiskCategorySecuritisations Securitisation Exposure TypeResecuritisation Rated 
Exposures Originator / InvestorInvestor Risk WeightRisk Weight 150% 
CreditRiskCategorySecuritisations Securitisation Exposure TypeResecuritisation Rated 
Exposures Originator / InvestorInvestor Ratings Issued by Ratings AgenciesBBBto BBB- / 
Baa1 to Baa3 Risk WeightRisk Weight 225% CreditRiskCategorySecuritisations 
Securitisation Exposure TypeResecuritisation Rated Exposures Originator / InvestorInvestor 
Ratings Issued by Ratings AgenciesBBto BB- / Ba1 to Ba3 Risk WeightRisk Weight 650% 
CreditRiskCategorySecuritisations Securitisation Exposure TypeResecuritisation Rated 
Exposures Originator / InvestorInvestor Ratings Issued by Ratings AgenciesA-1 / F-1 / P-1 
Risk WeightRisk Weight 40% CreditRiskCategorySecuritisations Securitisation Exposure 



TypeResecuritisation Rated Exposures Originator / InvestorInvestor Ratings Issued by 
Ratings AgenciesA-2 / F-2 / P-2 Risk WeightRisk Weight 100% 
CreditRiskCategorySecuritisations Securitisation Exposure TypeResecuritisation Rated 
Exposures  Originator / InvestorInvestor Ratings Issued by Ratings AgenciesA-3 / F-3 / P-3 
Risk WeightRisk Weight 225% CreditRiskCategorySecuritisations Securitisation Exposure 
TypeResecuritisation Rated Exposures CreditRiskCategorySecuritisations Securitisation 
Exposure TypeUnrated Exposures Originator / InvestorOriginator Unrated Exposure 
TypeUnrated Most Senior Securitisation  Exposures CreditRiskCategorySecuritisations 
Securitisation Exposure TypeUnrated Exposures Originator / InvestorOriginator Unrated 
Exposure TypeEligible Liquidity Facilities CreditRiskCategorySecuritisations Securitisation 
Exposure TypeUnrated Exposures Originator / InvestorOriginator Unrated Exposure 
TypeEligible Servicer Cash Advance Facilities CreditRiskCategorySecuritisations 
Securitisation Exposure TypeUnrated Exposures Originator / InvestorOriginator Unrated 
Exposure TypeSecond Loss Positions in ABCPs CreditRiskCategorySecuritisations 
Securitisation Exposure TypeUnrated Exposures Originator / InvestorInvestor Unrated 
Exposure TypeUnrated Most Senior Securitisation  Exposures 
CreditRiskCategorySecuritisations Securitisation Exposure TypeUnrated Exposures 
Originator / InvestorInvestor Unrated Exposure TypeEligible Liquidity Facilities 
CreditRiskCategorySecuritisations Securitisation Exposure TypeUnrated Exposures 
Originator / InvestorInvestor Unrated Exposure TypeEligible Servicer Cash Advance Facilities 
CreditRiskCategorySecuritisations  Securitisation Exposure TypeUnrated Exposures 
Originator / InvestorInvestor Unrated Exposure TypeSecond Loss Positions in ABCPs 
CreditRiskCategorySecuritisations Securitisation Exposure TypeUnrated Exposures 
CreditRiskCategorySecuritisations Uncontrolled / ControlledControlled Amortisation 
Structures On-Balance Sheet / Off-Balance SheetOff-Balance Sheet Before CCF / After 
CCFAfter CCF Retail Lines / Non-Retail LinesRetail Lines Committed / 
UncommittedCommitted CreditRiskCategorySecuritisations Uncontrolled / 
ControlledControlled Amortisation Structures On-Balance Sheet / Off-Balance 
SheetOff-Balance Sheet Before CCF / After CCFAfter CCF Retail Lines / Non-Retail 
LinesRetail Lines Committed / UncommittedUncommitted CreditRiskCategorySecuritisations 
Uncontrolled / ControlledControlled Amortisation Structures On-Balance Sheet / Off-Balance 
SheetOff-Balance Sheet Before CCF / After CCFAfter CCF Retail Lines / Non-Retail 
LinesNon-Retail Lines Committed / UncommittedCommitted 
CreditRiskCategorySecuritisations Uncontrolled / ControlledControlled Amortisation 
Structures On-Balance Sheet / Off-Balance SheetOff-Balance Sheet Before CCF / After 
CCFAfter CCF Retail Lines / Non-Retail LinesNon-Retail Lines Committed / 
UncommittedUncommitted CreditRiskCategorySecuritisations Uncontrolled / 
ControlledControlled Amortisation Structures On-Balance Sheet / Off-Balance 
SheetOff-Balance Sheet Before CCF / After CCFAfter CCF 
CreditRiskCategorySecuritisations Securitisation Exposure TypeSecuritisation Rated 
Exposures Originator / InvestorOriginator Ratings Issued by Ratings AgenciesBBto BB- / Ba1 
to Ba3 Risk WeightItems of Capital Nature (Deduct from Tier 1  & 2)  
CreditRiskCategorySecuritisations Securitisation Exposure TypeSecuritisation Rated 
Exposures Originator / InvestorOriginator Ratings Issued by Ratings AgenciesBto B- / B1 to 
B3 Risk WeightItems of Capital Nature (Deduct from Tier 1  & 2) 
CreditRiskCategorySecuritisations Securitisation Exposure TypeSecuritisation Rated 
Exposures Originator / InvestorOriginator Ratings Issued by Ratings AgenciesBelow B- / 



Below B3 Risk WeightItems of Capital Nature (Deduct from Tier 1  & 2) 
CreditRiskCategorySecuritisations Securitisation Exposure TypeSecuritisation Rated 
Exposures Originator / InvestorOriginator Ratings Issued by Ratings AgenciesBelow A-3 / F-3 
/ P-3 Risk WeightItems of Capital Nature (Deduct from Tier 1  & 2) 
CreditRiskCategorySecuritisations Securitisation Exposure TypeSecuritisation Rated 
Exposures Originator / InvestorInvestor Ratings Issued by Ratings AgenciesBto B- / B1 to B3 
Risk WeightItems of Capital Nature (Deduct from Tier 1  & 2) 
CreditRiskCategorySecuritisations Securitisation Exposure TypeSecuritisation Rated 
Exposures Originator / InvestorInvestor Ratings Issued by Ratings AgenciesBelow B- / Below 
B3 Risk WeightItems of Capital Nature (Deduct from Tier 1  & 2) 
CreditRiskCategorySecuritisations Securitisation Exposure TypeSecuritisation Rated 
Exposures Originator / InvestorInvestor Ratings Issued by Ratings AgenciesBelow A-3 / F-3 / 
P-3 Risk WeightItems of Capital Nature (Deduct from Tier 1  & 2) 
CreditRiskCategorySecuritisations Securitisation Exposure TypeSecuritisation Rated 
Exposures CreditRiskCategorySecuritisations Securitisation Exposure TypeResecuritisation 
Rated Exposures  Originator / InvestorOriginator Ratings Issued by Ratings AgenciesBBto 
BB- / Ba1 to Ba3 Risk WeightItems of Capital Nature (Deduct from Tier 1  & 2) 
CreditRiskCategorySecuritisations Securitisation Exposure TypeResecuritisation Rated 
Exposures Originator / InvestorOriginator Ratings Issued by Ratings AgenciesBto B- / B1 to 
B3 Risk WeightItems of Capital Nature (Deduct from Tier 1  & 2) 
CreditRiskCategorySecuritisations Securitisation Exposure TypeResecuritisation Rated 
Exposures Originator / InvestorOriginator Ratings Issued by Ratings AgenciesBelow B- / 
Below B3 Risk WeightItems of Capital Nature (Deduct from Tier 1  & 2) 
CreditRiskCategorySecuritisations Securitisation Exposure TypeResecuritisation Rated 
Exposures Originator / InvestorOriginator Ratings Issued by Ratings AgenciesBelow A-3 / F-3 
/ P-3 Risk WeightItems of Capital Nature (Deduct from Tier 1  & 2) 
CreditRiskCategorySecuritisations Securitisation Exposure TypeResecuritisation Rated 
Exposures Originator / InvestorInvestor Ratings Issued by Ratings AgenciesBto B- / B1 to B3 
Risk WeightItems of Capital Nature (Deduct from Tier 1  & 2) 
CreditRiskCategorySecuritisations Securitisation Exposure TypeResecuritisation Rated 
Exposures Originator / InvestorInvestor Ratings Issued by Ratings AgenciesBelow B- / Below 
B3 Risk WeightItems of Capital Nature (Deduct from Tier 1  & 2) 
CreditRiskCategorySecuritisations Securitisation Exposure TypeResecuritisation Rated 
Exposures Originator / InvestorInvestor Ratings Issued by Ratings AgenciesBelow A-3 / F-3 / 
P-3 Risk WeightItems of Capital Nature (Deduct from Tier 1  & 2)  
CreditRiskCategorySecuritisations Securitisation Exposure TypeResecuritisation Rated 
Exposures CreditRiskCategorySecuritisations Securitisation Exposure TypeUnrated 
Exposures Originator / InvestorOriginator Unrated Exposure TypeUnrated Most Senior 
Securitisation  Exposures CreditRiskCategorySecuritisations Securitisation Exposure 
TypeUnrated Exposures Originator / InvestorOriginator Unrated Exposure TypeSecond Loss 
Positions in ABCPs CreditRiskCategorySecuritisations Securitisation Exposure TypeUnrated 
Exposures Originator / InvestorOriginator Unrated Exposure TypeOther Unrated Exposures 
CreditRiskCategorySecuritisations Securitisation Exposure TypeUnrated Exposures 
Originator / InvestorInvestor Unrated Exposure TypeUnrated Most Senior Securitisation  
Exposures CreditRiskCategorySecuritisations Securitisation Exposure TypeUnrated 
Exposures Originator / InvestorInvestor Unrated Exposure TypeSecond Loss Positions in 
ABCPs CreditRiskCategorySecuritisations Securitisation Exposure TypeUnrated Exposures 



Originator / InvestorInvestor Unrated Exposure TypeOther Unrated Exposures 
CreditRiskCategorySecuritisations Securitisation Exposure TypeUnrated Exposures 
CreditRiskCategorySecuritisations Uncontrolled / ControlledControlled Amortisation 
Structures Retail Lines / Non-Retail LinesRetail Lines Committed / UncommittedCommitted 
CreditRiskCategorySecuritisations Uncontrolled / ControlledControlled Amortisation 
Structures Retail Lines / Non-Retail LinesRetail Lines Committed / UncommittedUncommitted 
 CreditRiskCategorySecuritisations Uncontrolled / ControlledControlled Amortisation 
Structures Retail Lines / Non-Retail LinesNon-Retail Lines Committed / 
UncommittedCommitted CreditRiskCategorySecuritisations Uncontrolled / 
ControlledControlled Amortisation Structures Retail Lines / Non-Retail LinesNon-Retail Lines 
Committed / UncommittedUncommitted CreditRiskCategorySecuritisations Uncontrolled / 
ControlledControlled Amortisation Structures Operational Risk ApproachBasic Indicator 
Approach YearFirst Year Operational Risk ApproachStandardised Approach YearFirst Year 
Business Lines GroupingAggregate Business Lines (vi) Business LinesCorporate Finance 
Beta FactorBeta Factor 18% Operational Risk ApproachStandardised Approach YearFirst 
Year Business Lines GroupingAggregate Business Lines (vi) Business LinesTrading and 
Sales Beta FactorBeta Factor 18% Operational Risk ApproachStandardised Approach 
YearFirst Year Business Lines GroupingAggregate Business Lines (v) Business LinesRetail 
Banking Beta FactorBeta Factor 12% Operational Risk ApproachStandardised Approach 
YearFirst Year Business Lines GroupingAggregate Business Lines (v) Business 
LinesCommercial Banking Beta FactorBeta Factor 15% Operational Risk 
ApproachStandardised Approach  YearFirst Year Business Lines GroupingAggregate 
Business Lines (vi) Business LinesPayment and Settlement Beta FactorBeta Factor 18% 
Operational Risk ApproachStandardised Approach YearFirst Year Business Lines 
GroupingAggregate Business Lines (vi) Business LinesAgency Services Beta FactorBeta 
Factor 15% Operational Risk ApproachStandardised Approach YearFirst Year Business Lines 
GroupingAggregate Business Lines (vi) Business LinesAsset Management Beta FactorBeta 
Factor 12% Operational Risk ApproachStandardised Approach YearFirst Year Business Lines 
GroupingAggregate Business Lines (vi) Business LinesRetail Brokerage Beta FactorBeta 
Factor 12% Operational Risk ApproachStandardised Approach YearFirst Year Operational 
Risk ApproachAlternative Standardised Approach Alternative Standardised 
ApproachAlternative Standardised Approach (i) YearFirst Year Business Lines 
GroupingAggregate Business Lines (vi) Business LinesCorporate Finance Beta FactorBeta 
Factor 18% Operational Risk ApproachAlternative Standardised Approach Alternative 
Standardised ApproachAlternative Standardised Approach (i) YearFirst Year Business Lines 
GroupingAggregate Business Lines (vi) Business LinesTrading and Sales Beta FactorBeta 
Factor 18% Operational Risk ApproachAlternative Standardised Approach Alternative 
Standardised ApproachAlternative Standardised Approach (i) YearFirst Year Business Lines 
GroupingAggregate Business Lines (vi) Business LinesPayment and Settlement Beta 
FactorBeta Factor 18%  Operational Risk ApproachAlternative Standardised Approach 
Alternative Standardised ApproachAlternative Standardised Approach (i) YearFirst Year 
Business Lines GroupingAggregate Business Lines (vi) Business LinesAgency Services Beta 
FactorBeta Factor 15% Operational Risk ApproachAlternative Standardised Approach 
Alternative Standardised ApproachAlternative Standardised Approach (i) YearFirst Year 
Business Lines GroupingAggregate Business Lines (vi) Business LinesAsset Management 
Beta FactorBeta Factor 12% Operational Risk ApproachAlternative Standardised Approach 
Alternative Standardised ApproachAlternative Standardised Approach (i) YearFirst Year 



Business Lines GroupingAggregate Business Lines (vi) Business LinesRetail Brokerage Beta 
FactorBeta Factor 12% Operational Risk ApproachAlternative Standardised Approach 
Alternative Standardised ApproachAlternative Standardised Approach (i) YearFirst Year 
Business Lines GroupingAggregate Business Lines (v) Business LinesRetail Banking Beta 
FactorBeta Factor 12% Operational Risk ApproachAlternative Standardised Approach 
Alternative Standardised ApproachAlternative Standardised Approach (i) YearFirst Year 
Business Lines GroupingAggregate Business Lines (v) Business LinesCommercial Banking 
Beta FactorBeta Factor 15% Operational Risk ApproachAlternative Standardised Approach 
Alternative Standardised ApproachAlternative Standardised Approach (ii) YearFirst Year 
Business Lines GroupingAggregate Business Lines (vi) Business LinesCorporate Finance 
Beta FactorBeta Factor 18% Operational Risk ApproachAlternative Standardised Approach 
Alternative Standardised ApproachAlternative Standardised Approach (ii) YearFirst Year 
Business Lines GroupingAggregate Business Lines (vi) Business LinesTrading and Sales  
Beta FactorBeta Factor 18% Operational Risk ApproachAlternative Standardised Approach 
Alternative Standardised ApproachAlternative Standardised Approach (ii) YearFirst Year 
Business Lines GroupingAggregate Business Lines (vi) Business LinesPayment and 
Settlement Beta FactorBeta Factor 18% Operational Risk ApproachAlternative Standardised 
Approach Alternative Standardised ApproachAlternative Standardised Approach (ii) YearFirst 
Year Business Lines GroupingAggregate Business Lines (vi) Business LinesAgency Services 
Beta FactorBeta Factor 15% Operational Risk ApproachAlternative Standardised Approach 
Alternative Standardised ApproachAlternative Standardised Approach (ii) YearFirst Year 
Business Lines GroupingAggregate Business Lines (vi) Business LinesAsset Management 
Beta FactorBeta Factor 12% Operational Risk ApproachAlternative Standardised Approach 
Alternative Standardised ApproachAlternative Standardised Approach (ii) YearFirst Year 
Business Lines GroupingAggregate Business Lines (vi) Business LinesRetail Brokerage Beta 
FactorBeta Factor 12% Operational Risk ApproachAlternative Standardised Approach 
Alternative Standardised ApproachAlternative Standardised Approach (ii) YearFirst Year 
Business Lines GroupingAggregate Business Lines (v) Business LinesAggregate Business 
Lines (v) Beta FactorBeta Factor 15% Operational Risk ApproachAlternative Standardised 
Approach Alternative Standardised ApproachAlternative Standardised Approach (iii) YearFirst 
Year Business Lines GroupingAggregate Business Lines (vi) Business LinesAggregate 
Business Lines (vi) Beta FactorBeta Factor 18% Operational Risk ApproachAlternative 
Standardised Approach Alternative Standardised ApproachAlternative Standardised 
Approach (iii) YearFirst Year  Business Lines GroupingAggregate Business Lines (v) Business 
LinesRetail Banking Beta FactorBeta Factor 12% Operational Risk ApproachAlternative 
Standardised Approach Alternative Standardised ApproachAlternative Standardised 
Approach (iii) YearFirst Year Business Lines GroupingAggregate Business Lines (v) Business 
LinesCommercial Banking Beta FactorBeta Factor 15% Operational Risk ApproachAlternative 
Standardised Approach Alternative Standardised ApproachAlternative Standardised 
Approach (iv) YearFirst Year Business Lines GroupingAggregate Business Lines (vi) Business 
LinesAggregate Business Lines (vi) Beta FactorBeta Factor 18% Operational Risk 
ApproachAlternative Standardised Approach Alternative Standardised ApproachAlternative 
Standardised Approach (iv) YearFirst Year Business Lines GroupingAggregate Business Lines 
(v) Business LinesAggregate Business Lines (v) Beta FactorBeta Factor 15% Operational 
Risk ApproachBasic Indicator Approach YearSecond Year Operational Risk 
ApproachStandardised Approach YearSecond Year Business Lines GroupingAggregate 
Business Lines (vi) Business LinesCorporate Finance Beta FactorBeta Factor 18% 



Operational Risk ApproachStandardised Approach YearSecond Year Business Lines 
GroupingAggregate Business Lines (vi) Business LinesTrading and Sales Beta FactorBeta 
Factor 18% Operational Risk ApproachStandardised Approach YearSecond Year Business 
Lines GroupingAggregate Business Lines (v) Business LinesRetail Banking Beta FactorBeta 
Factor 12% Operational Risk ApproachStandardised Approach  YearSecond Year Business 
Lines GroupingAggregate Business Lines (v) Business LinesCommercial Banking Beta 
FactorBeta Factor 15% Operational Risk ApproachStandardised Approach YearSecond Year 
Business Lines GroupingAggregate Business Lines (vi) Business LinesPayment and 
Settlement Beta FactorBeta Factor 18% Operational Risk ApproachStandardised Approach 
YearSecond Year Business Lines GroupingAggregate Business Lines (vi) Business 
LinesAgency Services Beta FactorBeta Factor 15% Operational Risk ApproachStandardised 
Approach YearSecond Year Business Lines GroupingAggregate Business Lines (vi) Business 
LinesAsset Management Beta FactorBeta Factor 12% Operational Risk 
ApproachStandardised Approach YearSecond Year Business Lines GroupingAggregate 
Business Lines (vi) Business LinesRetail Brokerage Beta FactorBeta Factor 12% Operational 
Risk ApproachStandardised Approach YearSecond Year Operational Risk 
ApproachAlternative Standardised Approach Alternative Standardised ApproachAlternative 
Standardised Approach (i) YearSecond Year Business Lines GroupingAggregate Business 
Lines (vi) Business LinesCorporate Finance Beta FactorBeta Factor 18% Operational Risk 
ApproachAlternative Standardised Approach Alternative Standardised ApproachAlternative 
Standardised Approach (i) YearSecond Year Business Lines GroupingAggregate Business 
Lines (vi) Business LinesTrading and Sales Beta FactorBeta Factor 18% Operational Risk 
ApproachAlternative Standardised Approach  Alternative Standardised ApproachAlternative 
Standardised Approach (i) YearSecond Year Business Lines GroupingAggregate Business 
Lines (vi) Business LinesPayment and Settlement Beta FactorBeta Factor 18% Operational 
Risk ApproachAlternative Standardised Approach Alternative Standardised 
ApproachAlternative Standardised Approach (i) YearSecond Year Business Lines 
GroupingAggregate Business Lines (vi) Business LinesAgency Services Beta FactorBeta 
Factor 15% Operational Risk ApproachAlternative Standardised Approach Alternative 
Standardised ApproachAlternative Standardised Approach (i) YearSecond Year Business 
Lines GroupingAggregate Business Lines (vi) Business LinesAsset Management Beta 
FactorBeta Factor 12% Operational Risk ApproachAlternative Standardised Approach 
Alternative Standardised ApproachAlternative Standardised Approach (i) YearSecond Year 
Business Lines GroupingAggregate Business Lines (vi) Business LinesRetail Brokerage Beta 
FactorBeta Factor 12% Operational Risk ApproachAlternative Standardised Approach 
Alternative Standardised ApproachAlternative Standardised Approach (i) YearSecond Year 
Business Lines GroupingAggregate Business Lines (v) Business LinesRetail Banking Beta 
FactorBeta Factor 12% Operational Risk ApproachAlternative Standardised Approach 
Alternative Standardised ApproachAlternative Standardised Approach (i) YearSecond Year 
Business Lines GroupingAggregate Business Lines (v) Business LinesCommercial Banking 
Beta FactorBeta Factor 15% Operational Risk ApproachAlternative Standardised Approach 
Alternative Standardised ApproachAlternative Standardised Approach (ii) YearSecond Year 
Business Lines GroupingAggregate Business Lines (vi) Business LinesCorporate Finance 
Beta FactorBeta Factor 18%  Operational Risk ApproachAlternative Standardised Approach 
Alternative Standardised ApproachAlternative Standardised Approach (ii) YearSecond Year 
Business Lines GroupingAggregate Business Lines (vi) Business LinesTrading and Sales 
Beta FactorBeta Factor 18% Operational Risk ApproachAlternative Standardised Approach 



Alternative Standardised ApproachAlternative Standardised Approach (ii) YearSecond Year 
Business Lines GroupingAggregate Business Lines (vi) Business LinesPayment and 
Settlement Beta FactorBeta Factor 18% Operational Risk ApproachAlternative Standardised 
Approach Alternative Standardised ApproachAlternative Standardised Approach (ii) 
YearSecond Year Business Lines GroupingAggregate Business Lines (vi) Business 
LinesAgency Services Beta FactorBeta Factor 15% Operational Risk ApproachAlternative 
Standardised Approach Alternative Standardised ApproachAlternative Standardised 
Approach (ii) YearSecond Year Business Lines GroupingAggregate Business Lines (vi) 
Business LinesAsset Management Beta FactorBeta Factor 12% Operational Risk 
ApproachAlternative Standardised Approach Alternative Standardised ApproachAlternative 
Standardised Approach (ii) YearSecond Year Business Lines GroupingAggregate Business 
Lines (vi) Business LinesRetail Brokerage Beta FactorBeta Factor 12% Operational Risk 
ApproachAlternative Standardised Approach Alternative Standardised ApproachAlternative 
Standardised Approach (ii) YearSecond Year Business Lines GroupingAggregate Business 
Lines (v) Business LinesAggregate Business Lines (v) Beta FactorBeta Factor 15% 
Operational Risk ApproachAlternative Standardised Approach Alternative Standardised 
ApproachAlternative Standardised Approach (iii) YearSecond Year Business Lines 
GroupingAggregate Business Lines (vi)  Business LinesAggregate Business Lines (vi) Beta 
FactorBeta Factor 18% Operational Risk ApproachAlternative Standardised Approach 
Alternative Standardised ApproachAlternative Standardised Approach (iii) YearSecond Year 
Business Lines GroupingAggregate Business Lines (v) Business LinesRetail Banking Beta 
FactorBeta Factor 12% Operational Risk ApproachAlternative Standardised Approach 
Alternative Standardised ApproachAlternative Standardised Approach (iii) YearSecond Year 
Business Lines GroupingAggregate Business Lines (v) Business LinesCommercial Banking 
Beta FactorBeta Factor 15% Operational Risk ApproachAlternative Standardised Approach 
Alternative Standardised ApproachAlternative Standardised Approach (iv) YearSecond Year 
Business Lines GroupingAggregate Business Lines (vi) Business LinesAggregate Business 
Lines (vi) Beta FactorBeta Factor 18% Operational Risk ApproachAlternative Standardised 
Approach Alternative Standardised ApproachAlternative Standardised Approach (iv) 
YearSecond Year Business Lines GroupingAggregate Business Lines (v) Business 
LinesAggregate Business Lines (v) Beta FactorBeta Factor 15% Operational Risk 
ApproachBasic Indicator Approach YearThird Year Operational Risk ApproachStandardised 
Approach YearThird Year Business Lines GroupingAggregate Business Lines (vi) Business 
LinesCorporate Finance Beta FactorBeta Factor 18% Operational Risk 
ApproachStandardised Approach YearThird Year Business Lines GroupingAggregate 
Business Lines (vi) Business LinesTrading and Sales Beta FactorBeta Factor 18% 
Operational Risk ApproachStandardised Approach  YearThird Year Business Lines 
GroupingAggregate Business Lines (v) Business LinesRetail Banking Beta FactorBeta Factor 
12% Operational Risk ApproachStandardised Approach YearThird Year Business Lines 
GroupingAggregate Business Lines (v) Business LinesCommercial Banking Beta FactorBeta 
Factor 15% Operational Risk ApproachStandardised Approach YearThird Year Business Lines 
GroupingAggregate Business Lines (vi) Business LinesPayment and Settlement Beta 
FactorBeta Factor 18% Operational Risk ApproachStandardised Approach YearThird Year 
Business Lines GroupingAggregate Business Lines (vi) Business LinesAgency Services Beta 
FactorBeta Factor 15% Operational Risk ApproachStandardised Approach YearThird Year 
Business Lines GroupingAggregate Business Lines (vi) Business LinesAsset Management 
Beta FactorBeta Factor 12% Operational Risk ApproachStandardised Approach YearThird 



Year Business Lines GroupingAggregate Business Lines (vi) Business LinesRetail Brokerage 
Beta FactorBeta Factor 12% Operational Risk ApproachStandardised Approach YearThird 
Year Operational Risk ApproachAlternative Standardised Approach Alternative Standardised 
ApproachAlternative Standardised Approach (i) YearThird Year Business Lines 
GroupingAggregate Business Lines (vi) Business LinesCorporate Finance Beta FactorBeta 
Factor 18% Operational Risk ApproachAlternative Standardised Approach Alternative 
Standardised ApproachAlternative Standardised Approach (i)  YearThird Year Business Lines 
GroupingAggregate Business Lines (vi) Business LinesTrading and Sales Beta FactorBeta 
Factor 18% Operational Risk ApproachAlternative Standardised Approach Alternative 
Standardised ApproachAlternative Standardised Approach (i) YearThird Year Business Lines 
GroupingAggregate Business Lines (vi) Business LinesPayment and Settlement Beta 
FactorBeta Factor 18% Operational Risk ApproachAlternative Standardised Approach 
Alternative Standardised ApproachAlternative Standardised Approach (i) YearThird Year 
Business Lines GroupingAggregate Business Lines (vi) Business LinesAgency Services Beta 
FactorBeta Factor 15% Operational Risk ApproachAlternative Standardised Approach 
Alternative Standardised ApproachAlternative Standardised Approach (i) YearThird Year 
Business Lines GroupingAggregate Business Lines (vi) Business LinesAsset Management 
Beta FactorBeta Factor 12% Operational Risk ApproachAlternative Standardised Approach 
Alternative Standardised ApproachAlternative Standardised Approach (i) YearThird Year 
Business Lines GroupingAggregate Business Lines (vi) Business LinesRetail Brokerage Beta 
FactorBeta Factor 12% Operational Risk ApproachAlternative Standardised Approach 
Alternative Standardised ApproachAlternative Standardised Approach (i) YearThird Year 
Business Lines GroupingAggregate Business Lines (v) Business LinesRetail Banking Beta 
FactorBeta Factor 12% Operational Risk ApproachAlternative Standardised Approach 
Alternative Standardised ApproachAlternative Standardised Approach (i) YearThird Year 
Business Lines GroupingAggregate Business Lines (v) Business LinesCommercial Banking 
Beta FactorBeta Factor 15%  Operational Risk ApproachAlternative Standardised Approach 
Alternative Standardised ApproachAlternative Standardised Approach (ii) YearThird Year 
Business Lines GroupingAggregate Business Lines (vi) Business LinesCorporate Finance 
Beta FactorBeta Factor 18% Operational Risk ApproachAlternative Standardised Approach 
Alternative Standardised ApproachAlternative Standardised Approach (ii) YearThird Year 
Business Lines GroupingAggregate Business Lines (vi) Business LinesTrading and Sales 
Beta FactorBeta Factor 18% Operational Risk ApproachAlternative Standardised Approach 
Alternative Standardised ApproachAlternative Standardised Approach (ii) YearThird Year 
Business Lines GroupingAggregate Business Lines (vi) Business LinesPayment and 
Settlement Beta FactorBeta Factor 18% Operational Risk ApproachAlternative Standardised 
Approach Alternative Standardised ApproachAlternative Standardised Approach (ii) YearThird 
Year Business Lines GroupingAggregate Business Lines (vi) Business LinesAgency Services 
Beta FactorBeta Factor 15% Operational Risk ApproachAlternative Standardised Approach 
Alternative Standardised ApproachAlternative Standardised Approach (ii) YearThird Year 
Business Lines GroupingAggregate Business Lines (vi) Business LinesAsset Management 
Beta FactorBeta Factor 12% Operational Risk ApproachAlternative Standardised Approach 
Alternative Standardised ApproachAlternative Standardised Approach (ii) YearThird Year 
Business Lines GroupingAggregate Business Lines (vi) Business LinesRetail Brokerage Beta 
FactorBeta Factor 12% Operational Risk ApproachAlternative Standardised Approach 
Alternative Standardised ApproachAlternative Standardised Approach (ii) YearThird Year 
Business Lines GroupingAggregate Business Lines (v) Business LinesAggregate Business 



Lines (v)  Beta FactorBeta Factor 15% Operational Risk ApproachAlternative Standardised 
Approach Alternative Standardised ApproachAlternative Standardised Approach (iii) 
YearThird Year Business Lines GroupingAggregate Business Lines (vi) Business 
LinesAggregate Business Lines (vi) Beta FactorBeta Factor 18% Operational Risk 
ApproachAlternative Standardised Approach Alternative Standardised ApproachAlternative 
Standardised Approach (iii) YearThird Year Business Lines GroupingAggregate Business 
Lines (v) Business LinesRetail Banking Beta FactorBeta Factor 12% Operational Risk 
ApproachAlternative Standardised Approach Alternative Standardised ApproachAlternative 
Standardised Approach (iii) YearThird Year Business Lines GroupingAggregate Business 
Lines (v) Business LinesCommercial Banking Beta FactorBeta Factor 15% Operational Risk 
ApproachAlternative Standardised Approach Alternative Standardised ApproachAlternative 
Standardised Approach (iv) YearThird Year Business Lines GroupingAggregate Business 
Lines (vi) Business LinesAggregate Business Lines (vi) Beta FactorBeta Factor 18% 
Operational Risk ApproachAlternative Standardised Approach Alternative Standardised 
ApproachAlternative Standardised Approach (iv) YearThird Year Business Lines 
GroupingAggregate Business Lines (v) Business LinesAggregate Business Lines (v) Beta 
FactorBeta Factor 15% Operational Risk ApproachBasic Indicator Approach YearFirst Year 
Operational Risk ApproachStandardised Approach YearFirst Year Business Lines 
GroupingAggregate Business Lines (vi) Business LinesCorporate Finance Beta FactorBeta 
Factor 18% Operational Risk ApproachStandardised Approach  YearFirst Year Business Lines 
GroupingAggregate Business Lines (vi) Business LinesTrading and Sales Beta FactorBeta 
Factor 18% Operational Risk ApproachStandardised Approach YearFirst Year Business Lines 
GroupingAggregate Business Lines (v) Business LinesRetail Banking Beta FactorBeta Factor 
12% Operational Risk ApproachStandardised Approach YearFirst Year Business Lines 
GroupingAggregate Business Lines (v) Business LinesCommercial Banking Beta FactorBeta 
Factor 15% Operational Risk ApproachStandardised Approach YearFirst Year Business Lines 
GroupingAggregate Business Lines (vi) Business LinesPayment and Settlement Beta 
FactorBeta Factor 18% Operational Risk ApproachStandardised Approach YearFirst Year 
Business Lines GroupingAggregate Business Lines (vi) Business LinesAgency Services Beta 
FactorBeta Factor 15% Operational Risk ApproachStandardised Approach YearFirst Year 
Business Lines GroupingAggregate Business Lines (vi) Business LinesAsset Management 
Beta FactorBeta Factor 12% Operational Risk ApproachStandardised Approach YearFirst 
Year Business Lines GroupingAggregate Business Lines (vi) Business LinesRetail Brokerage 
Beta FactorBeta Factor 12% Operational Risk ApproachStandardised Approach YearFirst 
Year Operational Risk ApproachAlternative Standardised Approach Alternative Standardised 
ApproachAlternative Standardised Approach (i) YearFirst Year  Business Lines 
GroupingAggregate Business Lines (vi) Business LinesCorporate Finance Beta FactorBeta 
Factor 18% Operational Risk ApproachAlternative Standardised Approach Alternative 
Standardised ApproachAlternative Standardised Approach (i) YearFirst Year Business Lines 
GroupingAggregate Business Lines (vi) Business LinesTrading and Sales Beta FactorBeta 
Factor 18% Operational Risk ApproachAlternative Standardised Approach Alternative 
Standardised ApproachAlternative Standardised Approach (i) YearFirst Year Business Lines 
GroupingAggregate Business Lines (vi) Business LinesPayment and Settlement Beta 
FactorBeta Factor 18% Operational Risk ApproachAlternative Standardised Approach 
Alternative Standardised ApproachAlternative Standardised Approach (i) YearFirst Year 
Business Lines GroupingAggregate Business Lines (vi) Business LinesAgency Services Beta 
FactorBeta Factor 15% Operational Risk ApproachAlternative Standardised Approach 



Alternative Standardised ApproachAlternative Standardised Approach (i) YearFirst Year 
Business Lines GroupingAggregate Business Lines (vi) Business LinesAsset Management 
Beta FactorBeta Factor 12% Operational Risk ApproachAlternative Standardised Approach 
Alternative Standardised ApproachAlternative Standardised Approach (i) YearFirst Year 
Business Lines GroupingAggregate Business Lines (vi) Business LinesRetail Brokerage Beta 
FactorBeta Factor 12% Operational Risk ApproachAlternative Standardised Approach 
Alternative Standardised ApproachAlternative Standardised Approach (i) YearFirst Year 
Business Lines GroupingAggregate Business Lines (vi) Operational Risk ApproachAlternative 
Standardised Approach Alternative Standardised ApproachAlternative Standardised 
Approach (i)  YearFirst Year Business Lines GroupingAggregate Business Lines (v) Business 
LinesRetail Banking Beta FactorBeta Factor 12% Operational Risk ApproachAlternative 
Standardised Approach Alternative Standardised ApproachAlternative Standardised 
Approach (i) YearFirst Year Business Lines GroupingAggregate Business Lines (v) Business 
LinesCommercial Banking Beta FactorBeta Factor 15% Operational Risk ApproachAlternative 
Standardised Approach Alternative Standardised ApproachAlternative Standardised 
Approach (i) YearFirst Year Operational Risk ApproachAlternative Standardised Approach 
Alternative Standardised ApproachAlternative Standardised Approach (ii) YearFirst Year 
Business Lines GroupingAggregate Business Lines (vi) Business LinesCorporate Finance 
Beta FactorBeta Factor 18% Operational Risk ApproachAlternative Standardised Approach 
Alternative Standardised ApproachAlternative Standardised Approach (ii) YearFirst Year 
Business Lines GroupingAggregate Business Lines (vi) Business LinesTrading and Sales 
Beta FactorBeta Factor 18% Operational Risk ApproachAlternative Standardised Approach 
Alternative Standardised ApproachAlternative Standardised Approach (ii) YearFirst Year 
Business Lines GroupingAggregate Business Lines (vi) Business LinesPayment and 
Settlement Beta FactorBeta Factor 18% Operational Risk ApproachAlternative Standardised 
Approach Alternative Standardised ApproachAlternative Standardised Approach (ii) YearFirst 
Year Business Lines GroupingAggregate Business Lines (vi) Business LinesAgency Services 
Beta FactorBeta Factor 15% Operational Risk ApproachAlternative Standardised Approach 
Alternative Standardised ApproachAlternative Standardised Approach (ii)  YearFirst Year 
Business Lines GroupingAggregate Business Lines (vi) Business LinesAsset Management 
Beta FactorBeta Factor 12% Operational Risk ApproachAlternative Standardised Approach 
Alternative Standardised ApproachAlternative Standardised Approach (ii) YearFirst Year 
Business Lines GroupingAggregate Business Lines (vi) Business LinesRetail Brokerage Beta 
FactorBeta Factor 12% Operational Risk ApproachAlternative Standardised Approach 
Alternative Standardised ApproachAlternative Standardised Approach (ii) YearFirst Year 
Business Lines GroupingAggregate Business Lines (vi) Operational Risk ApproachAlternative 
Standardised Approach Alternative Standardised ApproachAlternative Standardised 
Approach (ii) YearFirst Year Business Lines GroupingAggregate Business Lines (v) Business 
LinesAggregate Business Lines (v) Beta FactorBeta Factor 15% Operational Risk 
ApproachAlternative Standardised Approach Alternative Standardised ApproachAlternative 
Standardised Approach (ii) YearFirst Year Operational Risk ApproachAlternative Standardised 
Approach Alternative Standardised ApproachAlternative Standardised Approach (iii) YearFirst 
Year Business Lines GroupingAggregate Business Lines (vi) Business LinesAggregate 
Business Lines (vi) Beta FactorBeta Factor 18% Operational Risk ApproachAlternative 
Standardised Approach Alternative Standardised ApproachAlternative Standardised 
Approach (iii) YearFirst Year Business Lines GroupingAggregate Business Lines (vi) 
Operational Risk ApproachAlternative Standardised Approach Alternative Standardised 



ApproachAlternative Standardised Approach (iii) YearFirst Year Business Lines 
GroupingAggregate Business Lines (v)  Business LinesRetail Banking Beta FactorBeta 
Factor 12% Operational Risk ApproachAlternative Standardised Approach Alternative 
Standardised ApproachAlternative Standardised Approach (iii) YearFirst Year Business Lines 
GroupingAggregate Business Lines (v) Business LinesCommercial Banking Beta FactorBeta 
Factor 15% Operational Risk ApproachAlternative Standardised Approach Alternative 
Standardised ApproachAlternative Standardised Approach (iii) YearFirst Year Operational 
Risk ApproachAlternative Standardised Approach Alternative Standardised 
ApproachAlternative Standardised Approach (iv) YearFirst Year Business Lines 
GroupingAggregate Business Lines (vi) Business LinesAggregate Business Lines (vi) Beta 
FactorBeta Factor 18% Operational Risk ApproachAlternative Standardised Approach 
Alternative Standardised ApproachAlternative Standardised Approach (iv) YearFirst Year 
Business Lines GroupingAggregate Business Lines (vi) Operational Risk ApproachAlternative 
Standardised Approach Alternative Standardised ApproachAlternative Standardised 
Approach (iv) YearFirst Year Business Lines GroupingAggregate Business Lines (v) Business 
LinesAggregate Business Lines (v) Beta FactorBeta Factor 15% Operational Risk 
ApproachAlternative Standardised Approach Alternative Standardised ApproachAlternative 
Standardised Approach (iv) YearFirst Year Operational Risk ApproachBasic Indicator 
Approach YearSecond Year Operational Risk ApproachStandardised Approach YearSecond 
Year Business Lines GroupingAggregate Business Lines (vi) Business LinesCorporate 
Finance  Beta FactorBeta Factor 18% Operational Risk ApproachStandardised Approach 
YearSecond Year Business Lines GroupingAggregate Business Lines (vi) Business 
LinesTrading and Sales Beta FactorBeta Factor 18% Operational Risk ApproachStandardised 
Approach YearSecond Year Business Lines GroupingAggregate Business Lines (v) Business 
LinesRetail Banking Beta FactorBeta Factor 12% Operational Risk ApproachStandardised 
Approach YearSecond Year Business Lines GroupingAggregate Business Lines (v) Business 
LinesCommercial Banking Beta FactorBeta Factor 15% Operational Risk 
ApproachStandardised Approach YearSecond Year Business Lines GroupingAggregate 
Business Lines (vi) Business LinesPayment and Settlement Beta FactorBeta Factor 18% 
Operational Risk ApproachStandardised Approach YearSecond Year Business Lines 
GroupingAggregate Business Lines (vi) Business LinesAgency Services Beta FactorBeta 
Factor 15% Operational Risk ApproachStandardised Approach YearSecond Year Business 
Lines GroupingAggregate Business Lines (vi) Business LinesAsset Management Beta 
FactorBeta Factor 12% Operational Risk ApproachStandardised Approach YearSecond Year 
Business Lines GroupingAggregate Business Lines (vi) Business LinesRetail Brokerage Beta 
FactorBeta Factor 12% Operational Risk ApproachStandardised Approach YearSecond Year  
Operational Risk ApproachAlternative Standardised Approach Alternative Standardised 
ApproachAlternative Standardised Approach (i) YearSecond Year Business Lines 
GroupingAggregate Business Lines (vi) Business LinesCorporate Finance Beta FactorBeta 
Factor 18% Operational Risk ApproachAlternative Standardised Approach Alternative 
Standardised ApproachAlternative Standardised Approach (i) YearSecond Year Business 
Lines GroupingAggregate Business Lines (vi) Business LinesTrading and Sales Beta 
FactorBeta Factor 18% Operational Risk ApproachAlternative Standardised Approach 
Alternative Standardised ApproachAlternative Standardised Approach (i) YearSecond Year 
Business Lines GroupingAggregate Business Lines (vi) Business LinesPayment and 
Settlement Beta FactorBeta Factor 18% Operational Risk ApproachAlternative Standardised 
Approach Alternative Standardised ApproachAlternative Standardised Approach (i) 



YearSecond Year Business Lines GroupingAggregate Business Lines (vi) Business 
LinesAgency Services Beta FactorBeta Factor 15% Operational Risk ApproachAlternative 
Standardised Approach Alternative Standardised ApproachAlternative Standardised 
Approach (i) YearSecond Year Business Lines GroupingAggregate Business Lines (vi) 
Business LinesAsset Management Beta FactorBeta Factor 12% Operational Risk 
ApproachAlternative Standardised Approach Alternative Standardised ApproachAlternative 
Standardised Approach (i) YearSecond Year Business Lines GroupingAggregate Business 
Lines (vi) Business LinesRetail Brokerage Beta FactorBeta Factor 12% Operational Risk 
ApproachAlternative Standardised Approach Alternative Standardised ApproachAlternative 
Standardised Approach (i) YearSecond Year Business Lines GroupingAggregate Business 
Lines (vi)  Operational Risk ApproachAlternative Standardised Approach Alternative 
Standardised ApproachAlternative Standardised Approach (i) YearSecond Year Business 
Lines GroupingAggregate Business Lines (v) Business LinesRetail Banking Beta FactorBeta 
Factor 12% Operational Risk ApproachAlternative Standardised Approach Alternative 
Standardised ApproachAlternative Standardised Approach (i) YearSecond Year Business 
Lines GroupingAggregate Business Lines (v) Business LinesCommercial Banking Beta 
FactorBeta Factor 15% Operational Risk ApproachAlternative Standardised Approach 
Alternative Standardised ApproachAlternative Standardised Approach (i) YearSecond Year 
Operational Risk ApproachAlternative Standardised Approach Alternative Standardised 
ApproachAlternative Standardised Approach (ii) YearSecond Year Business Lines 
GroupingAggregate Business Lines (vi) Business LinesCorporate Finance Beta FactorBeta 
Factor 18% Operational Risk ApproachAlternative Standardised Approach Alternative 
Standardised ApproachAlternative Standardised Approach (ii) YearSecond Year Business 
Lines GroupingAggregate Business Lines (vi) Business LinesTrading and Sales Beta 
FactorBeta Factor 18% Operational Risk ApproachAlternative Standardised Approach 
Alternative Standardised ApproachAlternative Standardised Approach (ii) YearSecond Year 
Business Lines GroupingAggregate Business Lines (vi) Business LinesPayment and 
Settlement Beta FactorBeta Factor 18% Operational Risk ApproachAlternative Standardised 
Approach Alternative Standardised ApproachAlternative Standardised Approach (ii) 
YearSecond Year Business Lines GroupingAggregate Business Lines (vi) Business 
LinesAgency Services Beta FactorBeta Factor 15%  Operational Risk ApproachAlternative 
Standardised Approach Alternative Standardised ApproachAlternative Standardised 
Approach (ii) YearSecond Year Business Lines GroupingAggregate Business Lines (vi) 
Business LinesAsset Management Beta FactorBeta Factor 12% Operational Risk 
ApproachAlternative Standardised Approach Alternative Standardised ApproachAlternative 
Standardised Approach (ii) YearSecond Year Business Lines GroupingAggregate Business 
Lines (vi) Business LinesRetail Brokerage Beta FactorBeta Factor 12% Operational Risk 
ApproachAlternative Standardised Approach Alternative Standardised ApproachAlternative 
Standardised Approach (ii) YearSecond Year Business Lines GroupingAggregate Business 
Lines (vi) Operational Risk ApproachAlternative Standardised Approach Alternative 
Standardised ApproachAlternative Standardised Approach (ii) YearSecond Year Business 
Lines GroupingAggregate Business Lines (v) Business LinesAggregate Business Lines (v) 
Beta FactorBeta Factor 15% Operational Risk ApproachAlternative Standardised Approach 
Alternative Standardised ApproachAlternative Standardised Approach (ii) YearSecond Year 
Operational Risk ApproachAlternative Standardised Approach Alternative Standardised 
ApproachAlternative Standardised Approach (iii) YearSecond Year Business Lines 
GroupingAggregate Business Lines (vi) Business LinesAggregate Business Lines (vi) Beta 



FactorBeta Factor 18% Operational Risk ApproachAlternative Standardised Approach 
Alternative Standardised ApproachAlternative Standardised Approach (iii) YearSecond Year 
Business Lines GroupingAggregate Business Lines (vi) Operational Risk ApproachAlternative 
Standardised Approach  Alternative Standardised ApproachAlternative Standardised 
Approach (iii) YearSecond Year Business Lines GroupingAggregate Business Lines (v) 
Business LinesRetail Banking Beta FactorBeta Factor 12% Operational Risk 
ApproachAlternative Standardised Approach Alternative Standardised ApproachAlternative 
Standardised Approach (iii) YearSecond Year Business Lines GroupingAggregate Business 
Lines (v) Business LinesCommercial Banking Beta FactorBeta Factor 15% Operational Risk 
ApproachAlternative Standardised Approach Alternative Standardised ApproachAlternative 
Standardised Approach (iii) YearSecond Year Operational Risk ApproachAlternative 
Standardised Approach Alternative Standardised ApproachAlternative Standardised 
Approach (iv) YearSecond Year Business Lines GroupingAggregate Business Lines (vi) 
Business LinesAggregate Business Lines (vi) Beta FactorBeta Factor 18% Operational Risk 
ApproachAlternative Standardised Approach Alternative Standardised ApproachAlternative 
Standardised Approach (iv) YearSecond Year Business Lines GroupingAggregate Business 
Lines (vi) Operational Risk ApproachAlternative Standardised Approach Alternative 
Standardised ApproachAlternative Standardised Approach (iv) YearSecond Year Business 
Lines GroupingAggregate Business Lines (v) Business LinesAggregate Business Lines (v) 
Beta FactorBeta Factor 15% Operational Risk ApproachAlternative Standardised Approach 
Alternative Standardised ApproachAlternative Standardised Approach (iv) YearSecond Year 
Operational Risk ApproachBasic Indicator Approach YearThird Year Operational Risk 
ApproachStandardised Approach  YearThird Year Business Lines GroupingAggregate 
Business Lines (vi) Business LinesCorporate Finance Beta FactorBeta Factor 18% 
Operational Risk ApproachStandardised Approach YearThird Year Business Lines 
GroupingAggregate Business Lines (vi) Business LinesTrading and Sales Beta FactorBeta 
Factor 18% Operational Risk ApproachStandardised Approach YearThird Year Business Lines 
GroupingAggregate Business Lines (v) Business LinesRetail Banking Beta FactorBeta Factor 
12% Operational Risk ApproachStandardised Approach YearThird Year Business Lines 
GroupingAggregate Business Lines (v) Business LinesCommercial Banking Beta FactorBeta 
Factor 15% Operational Risk ApproachStandardised Approach YearThird Year Business Lines 
GroupingAggregate Business Lines (vi) Business LinesPayment and Settlement Beta 
FactorBeta Factor 18% Operational Risk ApproachStandardised Approach YearThird Year 
Business Lines GroupingAggregate Business Lines (vi) Business LinesAgency Services Beta 
FactorBeta Factor 15% Operational Risk ApproachStandardised Approach YearThird Year 
Business Lines GroupingAggregate Business Lines (vi) Business LinesAsset Management 
Beta FactorBeta Factor 12% Operational Risk ApproachStandardised Approach YearThird 
Year Business Lines GroupingAggregate Business Lines (vi) Business LinesRetail Brokerage 
Beta FactorBeta Factor 12%  Operational Risk ApproachStandardised Approach YearThird 
Year Operational Risk ApproachAlternative Standardised Approach Alternative Standardised 
ApproachAlternative Standardised Approach (i) YearThird Year Business Lines 
GroupingAggregate Business Lines (vi) Business LinesCorporate Finance Beta FactorBeta 
Factor 18% Operational Risk ApproachAlternative Standardised Approach Alternative 
Standardised ApproachAlternative Standardised Approach (i) YearThird Year Business Lines 
GroupingAggregate Business Lines (vi) Business LinesTrading and Sales Beta FactorBeta 
Factor 18% Operational Risk ApproachAlternative Standardised Approach Alternative 
Standardised ApproachAlternative Standardised Approach (i) YearThird Year Business Lines 



GroupingAggregate Business Lines (vi) Business LinesPayment and Settlement Beta 
FactorBeta Factor 18% Operational Risk ApproachAlternative Standardised Approach 
Alternative Standardised ApproachAlternative Standardised Approach (i) YearThird Year 
Business Lines GroupingAggregate Business Lines (vi) Business LinesAgency Services Beta 
FactorBeta Factor 15% Operational Risk ApproachAlternative Standardised Approach 
Alternative Standardised ApproachAlternative Standardised Approach (i) YearThird Year 
Business Lines GroupingAggregate Business Lines (vi) Business LinesAsset Management 
Beta FactorBeta Factor 12% Operational Risk ApproachAlternative Standardised Approach 
Alternative Standardised ApproachAlternative Standardised Approach (i) YearThird Year 
Business Lines GroupingAggregate Business Lines (vi) Business LinesRetail Brokerage Beta 
FactorBeta Factor 12% Operational Risk ApproachAlternative Standardised Approach  
Alternative Standardised ApproachAlternative Standardised Approach (i) YearThird Year 
Business Lines GroupingAggregate Business Lines (vi) Operational Risk ApproachAlternative 
Standardised Approach Alternative Standardised ApproachAlternative Standardised 
Approach (i) YearThird Year Business Lines GroupingAggregate Business Lines (v) Business 
LinesRetail Banking Beta FactorBeta Factor 12% Operational Risk ApproachAlternative 
Standardised Approach Alternative Standardised ApproachAlternative Standardised 
Approach (i) YearThird Year Business Lines GroupingAggregate Business Lines (v) Business 
LinesCommercial Banking Beta FactorBeta Factor 15% Operational Risk ApproachAlternative 
Standardised Approach Alternative Standardised ApproachAlternative Standardised 
Approach (i) YearThird Year Operational Risk ApproachAlternative Standardised Approach 
Alternative Standardised ApproachAlternative Standardised Approach (ii) YearThird Year 
Business Lines GroupingAggregate Business Lines (vi) Business LinesCorporate Finance 
Beta FactorBeta Factor 18% Operational Risk ApproachAlternative Standardised Approach 
Alternative Standardised ApproachAlternative Standardised Approach (ii) YearThird Year 
Business Lines GroupingAggregate Business Lines (vi) Business LinesTrading and Sales 
Beta FactorBeta Factor 18% Operational Risk ApproachAlternative Standardised Approach 
Alternative Standardised ApproachAlternative Standardised Approach (ii) YearThird Year 
Business Lines GroupingAggregate Business Lines (vi) Business LinesPayment and 
Settlement Beta FactorBeta Factor 18% Operational Risk ApproachAlternative Standardised 
Approach Alternative Standardised ApproachAlternative Standardised Approach (ii) YearThird 
Year  Business Lines GroupingAggregate Business Lines (vi) Business LinesAgency 
Services Beta FactorBeta Factor 15% Operational Risk ApproachAlternative Standardised 
Approach Alternative Standardised ApproachAlternative Standardised Approach (ii) YearThird 
Year Business Lines GroupingAggregate Business Lines (vi) Business LinesAsset 
Management Beta FactorBeta Factor 12% Operational Risk ApproachAlternative 
Standardised Approach Alternative Standardised ApproachAlternative Standardised 
Approach (ii) YearThird Year Business Lines GroupingAggregate Business Lines (vi) Business 
LinesRetail Brokerage Beta FactorBeta Factor 12% Operational Risk ApproachAlternative 
Standardised Approach Alternative Standardised ApproachAlternative Standardised 
Approach (ii) YearThird Year Business Lines GroupingAggregate Business Lines (vi) 
Operational Risk ApproachAlternative Standardised Approach Alternative Standardised 
ApproachAlternative Standardised Approach (ii) YearThird Year Business Lines 
GroupingAggregate Business Lines (v) Business LinesAggregate Business Lines (v) Beta 
FactorBeta Factor 15% Operational Risk ApproachAlternative Standardised Approach 
Alternative Standardised ApproachAlternative Standardised Approach (ii) YearThird Year 
Operational Risk ApproachAlternative Standardised Approach Alternative Standardised 



ApproachAlternative Standardised Approach (iii) YearThird Year Business Lines 
GroupingAggregate Business Lines (vi) Business LinesAggregate Business Lines (vi) Beta 
FactorBeta Factor 18% Operational Risk ApproachAlternative Standardised Approach 
Alternative Standardised ApproachAlternative Standardised Approach (iii) YearThird Year  
Business Lines GroupingAggregate Business Lines (vi) Operational Risk ApproachAlternative 
Standardised Approach Alternative Standardised ApproachAlternative Standardised 
Approach (iii) YearThird Year Business Lines GroupingAggregate Business Lines (v) Business 
LinesRetail Banking Beta FactorBeta Factor 12% Operational Risk ApproachAlternative 
Standardised Approach Alternative Standardised ApproachAlternative Standardised 
Approach (iii) YearThird Year Business Lines GroupingAggregate Business Lines (v) Business 
LinesCommercial Banking Beta FactorBeta Factor 15% Operational Risk ApproachAlternative 
Standardised Approach Alternative Standardised ApproachAlternative Standardised 
Approach (iii) YearThird Year Operational Risk ApproachAlternative Standardised Approach 
Alternative Standardised ApproachAlternative Standardised Approach (iv) YearThird Year 
Business Lines GroupingAggregate Business Lines (vi) Business LinesAggregate Business 
Lines (vi) Beta FactorBeta Factor 18% Operational Risk ApproachAlternative Standardised 
Approach Alternative Standardised ApproachAlternative Standardised Approach (iv) 
YearThird Year Business Lines GroupingAggregate Business Lines (vi) Operational Risk 
ApproachAlternative Standardised Approach Alternative Standardised ApproachAlternative 
Standardised Approach (iv) YearThird Year Business Lines GroupingAggregate Business 
Lines (v) Business LinesAggregate Business Lines (v) Beta FactorBeta Factor 15% 
Operational Risk ApproachAlternative Standardised Approach Alternative Standardised 
ApproachAlternative Standardised Approach (iv) YearThird Year  Operational Risk 
ApproachBasic Indicator Approach Operational Risk ApproachStandardised Approach 
Operational Risk ApproachAlternative Standardised Approach Alternative Standardised 
ApproachAlternative Standardised Approach (i) Operational Risk ApproachAlternative 
Standardised Approach Alternative Standardised ApproachAlternative Standardised 
Approach (ii) Operational Risk ApproachAlternative Standardised Approach Alternative 
Standardised ApproachAlternative Standardised Approach (iii) Operational Risk 
ApproachAlternative Standardised Approach Alternative Standardised ApproachAlternative 
Standardised Approach (iv) Market Risk CategoryInterest Rate Risk MR Data TableOther 
Exposures Contributing to the  Calculation of Interest Rate Risk Position Type*Fill-In* 
Currency (Interest Rate Risk)*Fill-In* Specific Risk Category*Fill-In* Rating*Fill-In* Residual 
Term to Final Maturity*Fill-In* Maturity Time-Band: Coupon < 3% (or >= 3%)*Fill-In* Market 
Risk CategoryInterest Rate Risk MR Data TableForward Rate Agreements Position 
Type*Fill-In* Currency (Interest Rate Risk)*Fill-In* Counterparty*Fill-In* Maturity Date*Fill-In* 
Settlement Date*Fill-In* Market Risk CategoryInterest Rate Risk MR Data TableInterest Rate 
Futures Position Type*Fill-In* Currency (Interest Rate Risk)*Fill-In* Maturity Date*Fill-In* 
Expiry Date*Fill-In* Type / Underlying*Fill-In*  Market Risk CategoryInterest Rate Risk MR 
Data TableForwards and Futures on Debt Securities ISIN / CUSIP Code*Fill-In* Specific Risk 
Category*Fill-In* Coupon Type*Fill-In* Issuer*Fill-In* Country of Issuer*Fill-In* Position 
Type*Fill-In* Embedded Options*Fill-In* Rating*Fill-In* Ratings Agency*Fill-In* Currency 
(Interest Rate Risk)*Fill-In* Counterparty*Fill-In* Source*Fill-In* Maturity Date*Fill-In* Future / 
Forward Maturity Date*Fill-In* Coupon Rate / Discount*Fill-In* Payment Interval*Fill-In* Next 
Coupon Date*Fill-In* Market Risk CategoryInterest Rate Risk MR Data TableForward Rate 
Agreements Position Type*Fill-In* Currency (Interest Rate Risk)*Fill-In* Counterparty*Fill-In* 
Maturity Date*Fill-In* Settlement Date*Fill-In* Market Risk CategoryInterest Rate Risk MR 



Data TableInterest Rate Futures Position Type*Fill-In* Currency (Interest Rate Risk)*Fill-In* 
Maturity Date*Fill-In* Expiry Date*Fill-In* Type / Underlying*Fill-In* Market Risk 
CategoryInterest Rate Risk MR Data TableForward Rate Agreements Position Type*Fill-In* 
Currency (Interest Rate Risk)*Fill-In* Counterparty*Fill-In* Maturity Date*Fill-In* Settlement 
Date*Fill-In* Market Risk CategoryInterest Rate Risk MR Data TableInterest Rate Futures  
Position Type*Fill-In* Currency (Interest Rate Risk)*Fill-In* Maturity Date*Fill-In* Expiry 
Date*Fill-In* Type / Underlying*Fill-In* Market Risk CategoryInterest Rate Risk MR Data 
TableForwards and Futures on Debt Securities ISIN / CUSIP Code*Fill-In* Specific Risk 
Category*Fill-In* Coupon Type*Fill-In* Issuer*Fill-In* Country of Issuer*Fill-In* Position 
Type*Fill-In* Embedded Options*Fill-In* Rating*Fill-In* Ratings Agency*Fill-In* Currency 
(Interest Rate Risk)*Fill-In* Counterparty*Fill-In* Source*Fill-In* Maturity Date*Fill-In* Future / 
Forward Maturity Date*Fill-In* Coupon Rate / Discount*Fill-In* Payment Interval*Fill-In* Next 
Coupon Date*Fill-In* Market Risk CategoryInterest Rate Risk MR Data TableForward Rate 
Agreements Position Type*Fill-In* Currency (Interest Rate Risk)*Fill-In* Counterparty*Fill-In* 
Maturity Date*Fill-In* Settlement Date*Fill-In* Market Risk CategoryInterest Rate Risk MR 
Data TableInterest Rate Futures Position Type*Fill-In* Currency (Interest Rate Risk)*Fill-In* 
Maturity Date*Fill-In* Expiry Date*Fill-In* Type / Underlying*Fill-In* Market Risk 
CategoryInterest Rate Risk MR Data TableOther Exposures Contributing to the  Calculation 
of Interest Rate Risk Position Type*Fill-In*  Currency (Interest Rate Risk)*Fill-In* Specific Risk 
Category*Fill-In* Rating*Fill-In* Residual Term to Final Maturity*Fill-In* Maturity Time-Band: 
Coupon < 3% (or >= 3%)*Fill-In* Market Risk CategoryInterest Rate Risk MR Data 
TableForward Rate Agreements Position Type*Fill-In* Currency (Interest Rate Risk)*Fill-In* 
Counterparty*Fill-In* Maturity Date*Fill-In* Settlement Date*Fill-In* Market Risk 
CategoryInterest Rate Risk MR Data TableInterest Rate Futures Position Type*Fill-In* 
Currency (Interest Rate Risk)*Fill-In* Maturity Date*Fill-In* Expiry Date*Fill-In* Type / 
Underlying*Fill-In* Market Risk CategoryInterest Rate Risk MR Data TableInterest Rate 
Options ISIN / CUSIP Code*Fill-In* Specific Risk Category*Fill-In* IRR Specific Risk 
Charge*Fill-In* Issuer*Fill-In* Currency (Interest Rate Risk)*Fill-In* Options 
MethodologySimplified Approach Position Type - Simplified Approach*Fill-In* Source*Fill-In* 
Counterparty*Fill-In* Option Type*Fill-In*  Cash Position*Fill-In* Market Risk CategoryInterest 
Rate Risk MR Data TableInterest Rate Options Options MethodologyDelta-Plus Approach 
Position Type - Delta-Plus Method*Fill-In* ISIN / CUSIP Code*Fill-In* Issuer*Fill-In* Position 
Type*Fill-In* Currency (Interest Rate Risk)*Fill-In* Specific Risk Category*Fill-In* 
Rating*Fill-In* Residual Term to Final Maturity*Fill-In* Maturity Time-Band: Coupon < 3% (or 
>= 3%)*Fill-In* Source*Fill-In* Counterparty*Fill-In* Market Risk CategoryInterest Rate Risk 
MR Data TableForward Rate Agreements Position Type*Fill-In* Currency (Interest Rate 
Risk)*Fill-In* Counterparty*Fill-In* Maturity Date*Fill-In* Settlement Date*Fill-In* Market Risk 
CategoryInterest Rate Risk MR Data TableInterest Rate Futures Position Type*Fill-In* 
Currency (Interest Rate Risk)*Fill-In* Maturity Date*Fill-In* Expiry Date*Fill-In* Type / 
Underlying*Fill-In*  Market Risk CategoryInterest Rate Risk MR Data TableInterest Rate 
Swaps and Cross Currency  Swaps Coupon Type*Fill-In* Paying / Receiving LegPaying Leg 
Currency (Interest Rate Risk)*Fill-In* Counterparty*Fill-In* Repricing*Fill-In* Maturity 
Date*Fill-In* Interest Rate*Fill-In* Next Reset Date*Fill-In* Market Risk CategoryInterest Rate 
Risk MR Data TableInterest Rate Options ISIN / CUSIP Code*Fill-In* Specific Risk 
Category*Fill-In* IRR Specific Risk Charge*Fill-In* Issuer*Fill-In* Currency (Interest Rate 
Risk)*Fill-In* Options MethodologySimplified Approach Position Type - Simplified 
Approach*Fill-In* Source*Fill-In* Counterparty*Fill-In* Option Type*Fill-In*  Cash 



Position*Fill-In* Market Risk CategoryInterest Rate Risk MR Data TableInterest Rate Options 
Options MethodologyDelta-Plus Approach Position Type - Delta-Plus Method*Fill-In* ISIN / 
CUSIP Code*Fill-In* Issuer*Fill-In* Position Type*Fill-In* Currency (Interest Rate Risk)*Fill-In* 
Specific Risk Category*Fill-In* Rating*Fill-In* Residual Term to Final Maturity*Fill-In* Maturity 
Time-Band: Coupon < 3% (or >= 3%)*Fill-In* Source*Fill-In* Counterparty*Fill-In* Market Risk 
CategoryInterest Rate Risk MR Data TableInterest Rate Options Options 
MethodologyDelta-Plus Approach Position Type - Delta-Plus Method*Fill-In* ISIN / CUSIP 
Code*Fill-In* Issuer*Fill-In* Position Type*Fill-In*  Currency (Interest Rate Risk)*Fill-In* 
Specific Risk Category*Fill-In* Rating*Fill-In* Residual Term to Final Maturity*Fill-In* Maturity 
Time-Band: Coupon < 3% (or >= 3%)*Fill-In* Source*Fill-In* Counterparty*Fill-In* Market Risk 
CategoryInterest Rate Risk MR Data TablePositions in Fixed and Floating Rate Debt  
Securities Position TypeLong ISIN / CUSIP Code*Fill-In* Specific Risk Category*Fill-In* 
Coupon Type*Fill-In* Coupon Rate / Discount*Fill-In* Payment Interval*Fill-In* Next Coupon 
Date*Fill-In* Issuer*Fill-In* Country of Issuer*Fill-In* Currency (Interest Rate Risk)*Fill-In* 
Embedded Options*Fill-In* Source*Fill-In* Maturity Date*Fill-In* Rating*Fill-In*  Ratings 
Agency*Fill-In* Market Risk CategoryInterest Rate Risk MR Data TablePositions in Fixed and 
Floating Rate Debt  Securities Position TypeShort ISIN / CUSIP Code*Fill-In* Specific Risk 
Category*Fill-In* Coupon Type*Fill-In* Coupon Rate / Discount*Fill-In* Payment 
Interval*Fill-In* Next Coupon Date*Fill-In* Issuer*Fill-In* Country of Issuer*Fill-In* Currency 
(Interest Rate Risk)*Fill-In* Embedded Options*Fill-In* Source*Fill-In* Maturity Date*Fill-In* 
Rating*Fill-In* Ratings Agency*Fill-In* Market Risk CategoryInterest Rate Risk MR Data 
TableForward Rate Agreements Position Type*Fill-In* Currency (Interest Rate Risk)*Fill-In* 
Counterparty*Fill-In* Maturity Date*Fill-In* Settlement Date*Fill-In* Market Risk 
CategoryInterest Rate Risk  MR Data TableInterest Rate Futures Position Type*Fill-In* 
Currency (Interest Rate Risk)*Fill-In* Maturity Date*Fill-In* Expiry Date*Fill-In* Type / 
Underlying*Fill-In* Market Risk CategoryInterest Rate Risk MR Data TableInterest Rate 
Swaps and Cross Currency  Swaps Coupon Type*Fill-In* Paying / Receiving LegPaying Leg 
Currency (Interest Rate Risk)*Fill-In* Counterparty*Fill-In* Repricing*Fill-In* Maturity 
Date*Fill-In* Interest Rate*Fill-In* Next Reset Date*Fill-In* Market Risk CategoryInterest Rate 
Risk MR Data TableInterest Rate Options ISIN / CUSIP Code*Fill-In* Specific Risk 
Category*Fill-In* IRR Specific Risk Charge*Fill-In* Issuer*Fill-In* Currency (Interest Rate 
Risk)*Fill-In* Options MethodologySimplified Approach Position Type - Simplified 
Approach*Fill-In*  Source*Fill-In* Counterparty*Fill-In* Option Type*Fill-In* Cash 
Position*Fill-In* Market Risk CategoryInterest Rate Risk MR Data TableInterest Rate Options 
Options MethodologyDelta-Plus Approach Position Type - Delta-Plus Method*Fill-In* ISIN / 
CUSIP Code*Fill-In* Issuer*Fill-In* Position Type*Fill-In* Currency (Interest Rate Risk)*Fill-In* 
Specific Risk Category*Fill-In* Rating*Fill-In* Residual Term to Final Maturity*Fill-In* Maturity 
Time-Band: Coupon < 3% (or >= 3%)*Fill-In* Source*Fill-In* Counterparty*Fill-In* Market Risk 
CategoryInterest Rate Risk MR Data TableForward Rate Agreements Position Type*Fill-In* 
Currency (Interest Rate Risk)*Fill-In* Counterparty*Fill-In* Maturity Date*Fill-In* Settlement 
Date*Fill-In*  Market Risk CategoryInterest Rate Risk MR Data TableInterest Rate Futures 
Position Type*Fill-In* Currency (Interest Rate Risk)*Fill-In* Maturity Date*Fill-In* Expiry 
Date*Fill-In* Type / Underlying*Fill-In* Market Risk CategoryInterest Rate Risk MR Data 
TableInterest Rate Swaps and Cross Currency  Swaps Coupon Type*Fill-In* Paying / 
Receiving LegPaying Leg Currency (Interest Rate Risk)*Fill-In* Counterparty*Fill-In* 
Repricing*Fill-In* Maturity Date*Fill-In* Interest Rate*Fill-In* Next Reset Date*Fill-In* Market 
Risk CategoryInterest Rate Risk MR Data TableInterest Rate Options ISIN / CUSIP 



Code*Fill-In* Specific Risk Category*Fill-In* IRR Specific Risk Charge*Fill-In* Issuer*Fill-In* 
Currency (Interest Rate Risk)*Fill-In* Options MethodologySimplified Approach Position Type 
- Simplified Approach*Fill-In*  Source*Fill-In* Counterparty*Fill-In* Option Type*Fill-In* Cash 
Position*Fill-In* Market Risk CategoryInterest Rate Risk MR Data TableOther Exposures 
Contributing to the  Calculation of Interest Rate Risk Position Type*Fill-In* Currency (Interest 
Rate Risk)*Fill-In* Specific Risk Category*Fill-In* Rating*Fill-In* Residual Term to Final 
Maturity*Fill-In* Maturity Time-Band: Coupon < 3% (or >= 3%)*Fill-In* Market Risk 
CategoryInterest Rate Risk MR Data TableInterest Rate Swaps and Cross Currency  Swaps 
Coupon Type*Fill-In* Paying / Receiving LegPaying Leg Currency (Interest Rate Risk)*Fill-In* 
Counterparty*Fill-In* Repricing*Fill-In* Maturity Date*Fill-In* Interest Rate*Fill-In* Next Reset 
Date*Fill-In* Market Risk CategoryInterest Rate Risk MR Data TableOther Exposures 
Contributing to the  Calculation of Interest Rate Risk Position Type*Fill-In* Currency (Interest 
Rate Risk)*Fill-In* Specific Risk Category*Fill-In* Rating*Fill-In*  Residual Term to Final 
Maturity*Fill-In* Maturity Time-Band: Coupon < 3% (or >= 3%)*Fill-In* Market Risk 
CategoryInterest Rate Risk MR Data TablePositions in Fixed and Floating Rate Debt  
Securities Position TypeLong ISIN / CUSIP Code*Fill-In* Specific Risk Category*Fill-In* 
Coupon Type*Fill-In* Coupon Rate / Discount*Fill-In* Payment Interval*Fill-In* Next Coupon 
Date*Fill-In* Issuer*Fill-In* Country of Issuer*Fill-In* Currency (Interest Rate Risk)*Fill-In* 
Embedded Options*Fill-In* Source*Fill-In* Maturity Date*Fill-In* Rating*Fill-In* Ratings 
Agency*Fill-In* Market Risk CategoryInterest Rate Risk MR Data TablePositions in Fixed and 
Floating Rate Debt  Securities Position TypeShort ISIN / CUSIP Code*Fill-In*  Specific Risk 
Category*Fill-In* Coupon Type*Fill-In* Coupon Rate / Discount*Fill-In* Payment 
Interval*Fill-In* Next Coupon Date*Fill-In* Issuer*Fill-In* Country of Issuer*Fill-In* Currency 
(Interest Rate Risk)*Fill-In* Embedded Options*Fill-In* Source*Fill-In* Maturity Date*Fill-In* 
Rating*Fill-In* Ratings Agency*Fill-In* Market Risk CategoryInterest Rate Risk MR Data 
TablePositions in Fixed and Floating Rate Debt  Securities Position TypeLong ISIN / CUSIP 
Code*Fill-In* Specific Risk Category*Fill-In* Coupon Type*Fill-In* Coupon Rate / 
Discount*Fill-In* Payment Interval*Fill-In* Next Coupon Date*Fill-In* Issuer*Fill-In*  Country of 
Issuer*Fill-In* Currency (Interest Rate Risk)*Fill-In* Embedded Options*Fill-In* Source*Fill-In* 
Maturity Date*Fill-In* Rating*Fill-In* Ratings Agency*Fill-In* Market Risk CategoryInterest 
Rate Risk MR Data TablePositions in Fixed and Floating Rate Debt  Securities Position 
TypeShort ISIN / CUSIP Code*Fill-In* Specific Risk Category*Fill-In* Coupon Type*Fill-In* 
Coupon Rate / Discount*Fill-In* Payment Interval*Fill-In* Next Coupon Date*Fill-In* 
Issuer*Fill-In* Country of Issuer*Fill-In* Currency (Interest Rate Risk)*Fill-In* Embedded 
Options*Fill-In* Source*Fill-In* Maturity Date*Fill-In* Rating*Fill-In*  Ratings Agency*Fill-In* 
Market Risk CategoryInterest Rate Risk MR Data TablePositions in Fixed and Floating Rate 
Debt  Securities Position TypeLong ISIN / CUSIP Code*Fill-In* Specific Risk Category*Fill-In* 
Coupon Type*Fill-In* Coupon Rate / Discount*Fill-In* Payment Interval*Fill-In* Next Coupon 
Date*Fill-In* Issuer*Fill-In* Country of Issuer*Fill-In* Currency (Interest Rate Risk)*Fill-In* 
Embedded Options*Fill-In* Source*Fill-In* Maturity Date*Fill-In* Rating*Fill-In* Ratings 
Agency*Fill-In* Market Risk CategoryInterest Rate Risk MR Data TablePositions in Fixed and 
Floating Rate Debt  Securities Position TypeShort ISIN / CUSIP Code*Fill-In*  Specific Risk 
Category*Fill-In* Coupon Type*Fill-In* Coupon Rate / Discount*Fill-In* Payment 
Interval*Fill-In* Next Coupon Date*Fill-In* Issuer*Fill-In* Country of Issuer*Fill-In* Currency 
(Interest Rate Risk)*Fill-In* Embedded Options*Fill-In* Source*Fill-In* Maturity Date*Fill-In* 
Rating*Fill-In* Ratings Agency*Fill-In* Market Risk CategoryInterest Rate Risk MR Data 
TableForwards and Futures on Debt Securities ISIN / CUSIP Code*Fill-In* Specific Risk 



Category*Fill-In* Coupon Type*Fill-In* Issuer*Fill-In* Country of Issuer*Fill-In* Position 
Type*Fill-In* Embedded Options*Fill-In* Rating*Fill-In* Ratings Agency*Fill-In* Currency 
(Interest Rate Risk)*Fill-In* Counterparty*Fill-In* Source*Fill-In* Maturity Date*Fill-In* Future / 
Forward Maturity Date*Fill-In* Coupon Rate / Discount*Fill-In* Payment Interval*Fill-In* Next 
Coupon Date*Fill-In*  Market Risk CategoryInterest Rate Risk MR Data TableForward Rate 
Agreements Position Type*Fill-In* Currency (Interest Rate Risk)*Fill-In* Counterparty*Fill-In* 
Maturity Date*Fill-In* Settlement Date*Fill-In* Market Risk CategoryInterest Rate Risk MR 
Data TableInterest Rate Futures Position Type*Fill-In* Currency (Interest Rate Risk)*Fill-In* 
Maturity Date*Fill-In* Expiry Date*Fill-In* Type / Underlying*Fill-In* Market Risk 
CategoryInterest Rate Risk MR Data TableInterest Rate Swaps and Cross Currency  Swaps 
Coupon Type*Fill-In* Paying / Receiving LegReceiving Leg Currency (Interest Rate 
Risk)*Fill-In* Counterparty*Fill-In* Repricing*Fill-In* Maturity Date*Fill-In* Interest Rate*Fill-In* 
Next Reset Date*Fill-In* Market Risk CategoryInterest Rate Risk MR Data TableInterest Rate 
Options ISIN / CUSIP Code*Fill-In* Specific Risk Category*Fill-In*  IRR Specific Risk 
Charge*Fill-In* Issuer*Fill-In* Currency (Interest Rate Risk)*Fill-In* Options 
MethodologySimplified Approach Position Type - Simplified Approach*Fill-In* Source*Fill-In* 
Counterparty*Fill-In* Option Type*Fill-In* Cash Position*Fill-In* Market Risk CategoryInterest 
Rate Risk MR Data TableInterest Rate Options Options MethodologyDelta-Plus Approach 
Position Type - Delta-Plus Method*Fill-In* ISIN / CUSIP Code*Fill-In* Issuer*Fill-In* Position 
Type*Fill-In* Currency (Interest Rate Risk)*Fill-In* Specific Risk Category*Fill-In* 
Rating*Fill-In* Residual Term to Final Maturity*Fill-In* Maturity Time-Band: Coupon < 3% (or 
>= 3%)*Fill-In* Source*Fill-In* Counterparty*Fill-In*  Market Risk CategoryInterest Rate Risk 
MR Data TablePositions in Fixed and Floating Rate Debt  Securities Position TypeLong ISIN / 
CUSIP Code*Fill-In* Specific Risk Category*Fill-In* Coupon Type*Fill-In* Coupon Rate / 
Discount*Fill-In* Payment Interval*Fill-In* Next Coupon Date*Fill-In* Issuer*Fill-In* Country of 
Issuer*Fill-In* Currency (Interest Rate Risk)*Fill-In* Embedded Options*Fill-In* Source*Fill-In* 
Maturity Date*Fill-In* Rating*Fill-In* Ratings Agency*Fill-In* Market Risk CategoryInterest 
Rate Risk MR Data TablePositions in Fixed and Floating Rate Debt  Securities Position 
TypeShort ISIN / CUSIP Code*Fill-In* Specific Risk Category*Fill-In*  Coupon Type*Fill-In* 
Coupon Rate / Discount*Fill-In* Payment Interval*Fill-In* Next Coupon Date*Fill-In* 
Issuer*Fill-In* Country of Issuer*Fill-In* Currency (Interest Rate Risk)*Fill-In* Embedded 
Options*Fill-In* Source*Fill-In* Maturity Date*Fill-In* Rating*Fill-In* Ratings Agency*Fill-In* 
Market Risk CategoryInterest Rate Risk MR Data TableInterest Rate Options ISIN / CUSIP 
Code*Fill-In* Specific Risk Category*Fill-In* IRR Specific Risk Charge*Fill-In* Issuer*Fill-In* 
Currency (Interest Rate Risk)*Fill-In* Options MethodologySimplified Approach Position Type 
- Simplified Approach*Fill-In* Source*Fill-In* Counterparty*Fill-In*  Option Type*Fill-In* Cash 
Position*Fill-In* Market Risk CategoryInterest Rate Risk MR Data TablePositions in Fixed and 
Floating Rate Debt  Securities Position TypeLong ISIN / CUSIP Code*Fill-In* Specific Risk 
Category*Fill-In* Coupon Type*Fill-In* Coupon Rate / Discount*Fill-In* Payment 
Interval*Fill-In* Next Coupon Date*Fill-In* Issuer*Fill-In* Country of Issuer*Fill-In* Currency 
(Interest Rate Risk)*Fill-In* Embedded Options*Fill-In* Source*Fill-In* Maturity Date*Fill-In* 
Rating*Fill-In* Ratings Agency*Fill-In* Market Risk CategoryInterest Rate Risk MR Data 
TablePositions in Fixed and Floating Rate Debt  Securities Position TypeShort  ISIN / CUSIP 
Code*Fill-In* Specific Risk Category*Fill-In* Coupon Type*Fill-In* Coupon Rate / 
Discount*Fill-In* Payment Interval*Fill-In* Next Coupon Date*Fill-In* Issuer*Fill-In* Country of 
Issuer*Fill-In* Currency (Interest Rate Risk)*Fill-In* Embedded Options*Fill-In* Source*Fill-In* 
Maturity Date*Fill-In* Rating*Fill-In* Ratings Agency*Fill-In* Market Risk CategoryInterest 



Rate Risk MR Data TableInterest Rate Swaps and Cross Currency  Swaps Coupon 
Type*Fill-In* Paying / Receiving LegReceiving Leg Currency (Interest Rate Risk)*Fill-In* 
Counterparty*Fill-In* Repricing*Fill-In* Maturity Date*Fill-In* Interest Rate*Fill-In*  Next Reset 
Date*Fill-In* Market Risk CategoryInterest Rate Risk MR Data TableInterest Rate Options 
ISIN / CUSIP Code*Fill-In* Specific Risk Category*Fill-In* IRR Specific Risk Charge*Fill-In* 
Issuer*Fill-In* Currency (Interest Rate Risk)*Fill-In* Options MethodologySimplified Approach 
Position Type - Simplified Approach*Fill-In* Source*Fill-In* Counterparty*Fill-In* Option 
Type*Fill-In* Cash Position*Fill-In* Market Risk CategoryInterest Rate Risk MR Data 
TableForwards and Futures on Debt Securities ISIN / CUSIP Code*Fill-In* Specific Risk 
Category*Fill-In* Coupon Type*Fill-In* Issuer*Fill-In* Country of Issuer*Fill-In* Position 
Type*Fill-In* Embedded Options*Fill-In* Rating*Fill-In* Ratings Agency*Fill-In* Currency 
(Interest Rate Risk)*Fill-In* Counterparty*Fill-In* Source*Fill-In* Maturity Date*Fill-In* Future / 
Forward Maturity Date*Fill-In*  Coupon Rate / Discount*Fill-In* Payment Interval*Fill-In* Next 
Coupon Date*Fill-In* Market Risk CategoryInterest Rate Risk MR Data TableInterest Rate 
Swaps and Cross Currency  Swaps Coupon Type*Fill-In* Paying / Receiving LegReceiving 
Leg Currency (Interest Rate Risk)*Fill-In* Counterparty*Fill-In* Repricing*Fill-In* Maturity 
Date*Fill-In* Interest Rate*Fill-In* Next Reset Date*Fill-In* Market Risk CategoryInterest Rate 
Risk MR Data TableInterest Rate Options ISIN / CUSIP Code*Fill-In* Specific Risk 
Category*Fill-In* IRR Specific Risk Charge*Fill-In* Issuer*Fill-In* Currency (Interest Rate 
Risk)*Fill-In* Options MethodologySimplified Approach Position Type - Simplified 
Approach*Fill-In* Source*Fill-In* Counterparty*Fill-In*  Option Type*Fill-In* Cash 
Position*Fill-In* Market Risk CategoryInterest Rate Risk MR Data TableInterest Rate Options 
Options MethodologyDelta-Plus Approach Position Type - Delta-Plus Method*Fill-In* ISIN / 
CUSIP Code*Fill-In* Issuer*Fill-In* Position Type*Fill-In* Currency (Interest Rate Risk)*Fill-In* 
Specific Risk Category*Fill-In* Rating*Fill-In* Residual Term to Final Maturity*Fill-In* Maturity 
Time-Band: Coupon < 3% (or >= 3%)*Fill-In* Source*Fill-In* Counterparty*Fill-In* Market Risk 
CategoryInterest Rate Risk MR Data TablePositions in Fixed and Floating Rate Debt  
Securities Position TypeLong ISIN / CUSIP Code*Fill-In* Specific Risk Category*Fill-In* 
Coupon Type*Fill-In*  Coupon Rate / Discount*Fill-In* Payment Interval*Fill-In* Next Coupon 
Date*Fill-In* Issuer*Fill-In* Country of Issuer*Fill-In* Currency (Interest Rate Risk)*Fill-In* 
Embedded Options*Fill-In* Source*Fill-In* Maturity Date*Fill-In* Rating*Fill-In* Ratings 
Agency*Fill-In* Market Risk CategoryInterest Rate Risk MR Data TablePositions in Fixed and 
Floating Rate Debt  Securities Position TypeShort ISIN / CUSIP Code*Fill-In* Specific Risk 
Category*Fill-In* Coupon Type*Fill-In* Coupon Rate / Discount*Fill-In* Payment 
Interval*Fill-In* Next Coupon Date*Fill-In* Issuer*Fill-In* Country of Issuer*Fill-In* Currency 
(Interest Rate Risk)*Fill-In*  Embedded Options*Fill-In* Source*Fill-In* Maturity Date*Fill-In* 
Rating*Fill-In* Ratings Agency*Fill-In* Market Risk CategoryInterest Rate Risk MR Data 
TableForwards and Futures on Debt Securities ISIN / CUSIP Code*Fill-In* Specific Risk 
Category*Fill-In* Coupon Type*Fill-In* Issuer*Fill-In* Country of Issuer*Fill-In* Position 
Type*Fill-In* Embedded Options*Fill-In* Rating*Fill-In* Ratings Agency*Fill-In* Currency 
(Interest Rate Risk)*Fill-In* Counterparty*Fill-In* Source*Fill-In* Maturity Date*Fill-In* Future / 
Forward Maturity Date*Fill-In* Coupon Rate / Discount*Fill-In* Payment Interval*Fill-In* Next 
Coupon Date*Fill-In* Market Risk CategoryInterest Rate Risk MR Data TableInterest Rate 
Swaps and Cross Currency  Swaps Coupon Type*Fill-In* Paying / Receiving LegReceiving 
Leg Currency (Interest Rate Risk)*Fill-In* Counterparty*Fill-In* Repricing*Fill-In*  Maturity 
Date*Fill-In* Interest Rate*Fill-In* Next Reset Date*Fill-In* Market Risk CategoryInterest Rate 
Risk MR Data TableInterest Rate Options Options MethodologyDelta-Plus Approach Position 



Type - Delta-Plus Method*Fill-In* ISIN / CUSIP Code*Fill-In* Issuer*Fill-In* Position 
Type*Fill-In* Currency (Interest Rate Risk)*Fill-In* Specific Risk Category*Fill-In* 
Rating*Fill-In* Residual Term to Final Maturity*Fill-In* Maturity Time-Band: Coupon < 3% (or 
>= 3%)*Fill-In* Source*Fill-In* Counterparty*Fill-In* Market Risk CategoryInterest Rate Risk 
MR Data TablePositions in Fixed and Floating Rate Debt  Securities Position TypeLong ISIN / 
CUSIP Code*Fill-In* Specific Risk Category*Fill-In*  Coupon Type*Fill-In* Coupon Rate / 
Discount*Fill-In* Payment Interval*Fill-In* Next Coupon Date*Fill-In* Issuer*Fill-In* Country of 
Issuer*Fill-In* Currency (Interest Rate Risk)*Fill-In* Embedded Options*Fill-In* Source*Fill-In* 
Maturity Date*Fill-In* Rating*Fill-In* Ratings Agency*Fill-In* Market Risk CategoryInterest 
Rate Risk MR Data TablePositions in Fixed and Floating Rate Debt  Securities Position 
TypeShort ISIN / CUSIP Code*Fill-In* Specific Risk Category*Fill-In* Coupon Type*Fill-In* 
Coupon Rate / Discount*Fill-In* Payment Interval*Fill-In* Next Coupon Date*Fill-In* 
Issuer*Fill-In* Country of Issuer*Fill-In*  Currency (Interest Rate Risk)*Fill-In* Embedded 
Options*Fill-In* Source*Fill-In* Maturity Date*Fill-In* Rating*Fill-In* Ratings Agency*Fill-In* 
Market Risk CategoryInterest Rate Risk MR Data TableForwards and Futures on Debt 
Securities Position Type*Fill-In* ISIN / CUSIP Code*Fill-In* Specific Risk Category*Fill-In* 
Coupon Type*Fill-In* Coupon Rate / Discount*Fill-In* Payment Interval*Fill-In* Next Coupon 
Date*Fill-In* Issuer*Fill-In* Country of Issuer*Fill-In* Currency (Interest Rate Risk)*Fill-In* 
Embedded Options*Fill-In* Counterparty*Fill-In* Source*Fill-In* Maturity Date*Fill-In* Future / 
Forward Maturity Date*Fill-In* Rating*Fill-In* Ratings Agency*Fill-In* Market Risk 
CategoryInterest Rate Risk MR Data TableInterest Rate Swaps and Cross Currency  Swaps 
Counterparty*Fill-In* Repricing*Fill-In* Maturity Date*Fill-In* Next Reset Date*Fill-In*  Market 
Risk CategoryInterest Rate Risk MR Data TableInterest Rate Options ISIN / CUSIP 
Code*Fill-In* Specific Risk Category*Fill-In* IRR Specific Risk Charge*Fill-In* Issuer*Fill-In* 
Currency (Interest Rate Risk)*Fill-In* Options MethodologySimplified Approach Position Type 
- Simplified Approach*Fill-In* Source*Fill-In* Counterparty*Fill-In* Option Type*Fill-In* Cash 
Position*Fill-In* Market Risk CategoryInterest Rate Risk MR Data TableInterest Rate Options 
Options MethodologyDelta-Plus Approach Position Type - Delta-Plus Method*Fill-In* ISIN / 
CUSIP Code*Fill-In* Issuer*Fill-In* Position Type*Fill-In* Currency (Interest Rate Risk)*Fill-In*  
Specific Risk Category*Fill-In* Rating*Fill-In* Residual Term to Final Maturity*Fill-In* Maturity 
Time-Band: Coupon < 3% (or >= 3%)*Fill-In* Source*Fill-In* Counterparty*Fill-In* Market Risk 
CategoryInterest Rate Risk MR Data TablePositions in Fixed and Floating Rate Debt  
Securities Position TypeLong ISIN / CUSIP Code*Fill-In* Specific Risk Category*Fill-In* 
Coupon Type*Fill-In* Coupon Rate / Discount*Fill-In* Payment Interval*Fill-In* Next Coupon 
Date*Fill-In* Issuer*Fill-In* Country of Issuer*Fill-In* Currency (Interest Rate Risk)*Fill-In* 
Embedded Options*Fill-In* Source*Fill-In* Maturity Date*Fill-In* Rating*Fill-In* Ratings 
Agency*Fill-In*  Market Risk CategoryInterest Rate Risk MR Data TablePositions in Fixed and 
Floating Rate Debt  Securities Position TypeShort ISIN / CUSIP Code*Fill-In* Specific Risk 
Category*Fill-In* Coupon Type*Fill-In* Coupon Rate / Discount*Fill-In* Payment 
Interval*Fill-In* Next Coupon Date*Fill-In* Issuer*Fill-In* Country of Issuer*Fill-In* Currency 
(Interest Rate Risk)*Fill-In* Embedded Options*Fill-In* Source*Fill-In* Maturity Date*Fill-In* 
Rating*Fill-In* Ratings Agency*Fill-In* Market Risk CategoryInterest Rate Risk MR Data 
TableInterest Rate Options Options MethodologyDelta-Plus Approach Position Type - 
Delta-Plus Method*Fill-In* ISIN / CUSIP Code*Fill-In*  Issuer*Fill-In* Position Type*Fill-In* 
Currency (Interest Rate Risk)*Fill-In* Specific Risk Category*Fill-In* Rating*Fill-In* Residual 
Term to Final Maturity*Fill-In* Maturity Time-Band: Coupon < 3% (or >= 3%)*Fill-In* 
Source*Fill-In* Counterparty*Fill-In* Market Risk CategoryInterest Rate Risk MR Data 



TableForwards and Futures on Debt Securities Position Type*Fill-In* ISIN / CUSIP 
Code*Fill-In* Specific Risk Category*Fill-In* Coupon Type*Fill-In* Coupon Rate / 
Discount*Fill-In* Payment Interval*Fill-In* Next Coupon Date*Fill-In* Issuer*Fill-In* Country of 
Issuer*Fill-In* Currency (Interest Rate Risk)*Fill-In* Embedded Options*Fill-In* 
Counterparty*Fill-In* Source*Fill-In* Maturity Date*Fill-In* Future / Forward Maturity 
Date*Fill-In* Rating*Fill-In* Ratings Agency*Fill-In* Market Risk CategoryInterest Rate Risk 
MR Data TableInterest Rate Options Options MethodologyDelta-Plus Approach  Position Type 
- Delta-Plus Method*Fill-In* ISIN / CUSIP Code*Fill-In* Issuer*Fill-In* Position Type*Fill-In* 
Currency (Interest Rate Risk)*Fill-In* Specific Risk Category*Fill-In* Rating*Fill-In* Residual 
Term to Final Maturity*Fill-In* Maturity Time-Band: Coupon < 3% (or >= 3%)*Fill-In* 
Source*Fill-In* Counterparty*Fill-In* Market Risk CategoryInterest Rate Risk MR Data 
TablePositions in Fixed and Floating Rate Debt  Securities Position TypeLong ISIN / CUSIP 
Code*Fill-In* Specific Risk Category*Fill-In* Coupon Type*Fill-In* Coupon Rate / 
Discount*Fill-In* Payment Interval*Fill-In* Next Coupon Date*Fill-In* Issuer*Fill-In* Country of 
Issuer*Fill-In* Currency (Interest Rate Risk)*Fill-In*  Embedded Options*Fill-In* 
Source*Fill-In* Maturity Date*Fill-In* Rating*Fill-In* Ratings Agency*Fill-In* Market Risk 
CategoryInterest Rate Risk MR Data TableForwards and Futures on Debt Securities Position 
Type*Fill-In* ISIN / CUSIP Code*Fill-In* Specific Risk Category*Fill-In* Coupon Type*Fill-In* 
Coupon Rate / Discount*Fill-In* Payment Interval*Fill-In* Next Coupon Date*Fill-In* 
Issuer*Fill-In* Country of Issuer*Fill-In* Currency (Interest Rate Risk)*Fill-In* Embedded 
Options*Fill-In* Counterparty*Fill-In* Source*Fill-In* Maturity Date*Fill-In* Future / Forward 
Maturity Date*Fill-In* Rating*Fill-In* Ratings Agency*Fill-In* Market Risk CategoryInterest 
Rate Risk MR Data TableForwards and Futures on Debt Securities Position Type*Fill-In* ISIN 
/ CUSIP Code*Fill-In* Specific Risk Category*Fill-In* Coupon Type*Fill-In* Coupon Rate / 
Discount*Fill-In* Payment Interval*Fill-In* Next Coupon Date*Fill-In* Issuer*Fill-In* Country of 
Issuer*Fill-In* Currency (Interest Rate Risk)*Fill-In* Embedded Options*Fill-In* 
Counterparty*Fill-In*  Source*Fill-In* Maturity Date*Fill-In* Future / Forward Maturity 
Date*Fill-In* Rating*Fill-In* Ratings Agency*Fill-In* Market Risk CategoryEquity Risk MR Data 
TableOther Exposures Contributing to the  Calculation of Equity Position Risk Position 
Type*Fill-In* National Market (Equity Risk)*Fill-In* Specific Risk Charge*Fill-In* Market Risk 
CategoryEquity Risk MR Data TableEquity Futures and Forwards ISIN / CUSIP Code*Fill-In* 
Issuer*Fill-In* Position Type*Fill-In* National Market (Equity Risk)*Fill-In* Specific Risk 
Charge*Fill-In* Counterparty*Fill-In* Type of Equity Security*Fill-In* Source*Fill-In* Future / 
Forward Maturity Date*Fill-In* Currency (General)*Fill-In* Market Risk CategoryEquity Risk 
MR Data TableOther Exposures Contributing to the  Calculation of Equity Position Risk 
Position Type*Fill-In* National Market (Equity Risk)*Fill-In* Specific Risk Charge*Fill-In* 
Market Risk CategoryEquity Risk MR Data TablePositions in Equities ISIN / CUSIP 
Code*Fill-In* Issuer*Fill-In* Position TypeLong National Market (Equity Risk)*Fill-In* Specific 
Risk Charge*Fill-In* Type of Equity Security*Fill-In* Source*Fill-In* Currency (General)*Fill-In* 
Market Risk CategoryEquity Risk MR Data TablePositions in Equities ISIN / CUSIP 
Code*Fill-In*  Issuer*Fill-In* Position TypeShort National Market (Equity Risk)*Fill-In* Specific 
Risk Charge*Fill-In* Type of Equity Security*Fill-In* Source*Fill-In* Currency (General)*Fill-In* 
Market Risk CategoryEquity Risk MR Data TablePositions in Equities ISIN / CUSIP 
Code*Fill-In* Issuer*Fill-In* Position TypeLong National Market (Equity Risk)*Fill-In* Specific 
Risk Charge*Fill-In* Type of Equity Security*Fill-In* Source*Fill-In* Currency (General)*Fill-In* 
Market Risk CategoryEquity Risk MR Data TablePositions in Equities ISIN / CUSIP 
Code*Fill-In* Issuer*Fill-In* Position TypeShort National Market (Equity Risk)*Fill-In* Specific 



Risk Charge*Fill-In* Type of Equity Security*Fill-In* Source*Fill-In* Currency (General)*Fill-In* 
Market Risk CategoryEquity Risk MR Data TableEquity Options ISIN / CUSIP Code*Fill-In* 
Issuer*Fill-In* Options MethodologySimplified Approach Position Type - Simplified 
Approach*Fill-In* National Market (Equity Risk)*Fill-In* Currency (General)*Fill-In* Specific 
Risk Charge*Fill-In* Cash Position*Fill-In* Counterparty*Fill-In* Type of Equity Security*Fill-In* 
Source*Fill-In* Option Type*Fill-In* Maturity Date*Fill-In* Market Risk CategoryEquity Risk  
MR Data TableOther Exposures Contributing to the  Calculation of Equity Position Risk 
Market Risk TypeSpecific Risk Position Type*Fill-In* National Market (Equity Risk)*Fill-In* 
Specific Risk Charge*Fill-In* Market Risk CategoryEquity Risk MR Data TablePositions in 
Equities ISIN / CUSIP Code*Fill-In* Issuer*Fill-In* Position TypeLong National Market (Equity 
Risk)*Fill-In* Specific Risk Charge*Fill-In* Type of Equity Security*Fill-In* Source*Fill-In* 
Currency (General)*Fill-In* Market Risk CategoryEquity Risk MR Data TablePositions in 
Equities ISIN / CUSIP Code*Fill-In* Issuer*Fill-In* Position TypeShort National Market (Equity 
Risk)*Fill-In* Specific Risk Charge*Fill-In* Type of Equity Security*Fill-In* Source*Fill-In* 
Currency (General)*Fill-In* Market Risk CategoryEquity Risk MR Data TableEquity Options 
ISIN / CUSIP Code*Fill-In* Issuer*Fill-In* Options MethodologySimplified Approach National 
Market (Equity Risk)*Fill-In* Specific Risk Charge*Fill-In* Cash Position*Fill-In* Position Type - 
Simplified Approach*Fill-In* Counterparty*Fill-In* Type of Equity Security*Fill-In* 
Source*Fill-In* Option Type*Fill-In* Maturity Date*Fill-In* Currency (General)*Fill-In* Market 
Risk CategoryEquity Risk MR Data TableEquity Options  Options MethodologyDelta-Plus 
Approach Position Type - Delta-Plus Method*Fill-In* ISIN / CUSIP Code*Fill-In* Type of Equity 
Security*Fill-In* Issuer*Fill-In* Position Type*Fill-In* National Market (Equity Risk)*Fill-In* 
Currency (General)*Fill-In* Specific Risk Charge*Fill-In* Source*Fill-In* Counterparty*Fill-In* 
Market Risk CategoryEquity Risk MR Data TableOther Exposures Contributing to the  
Calculation of Equity Position Risk Market Risk TypeGeneral Market Risk Position 
Type*Fill-In* National Market (Equity Risk)*Fill-In* Specific Risk Charge*Fill-In* Market Risk 
CategoryEquity Risk MR Data TablePositions in Equities ISIN / CUSIP Code*Fill-In* 
Issuer*Fill-In* Position TypeLong National Market (Equity Risk)*Fill-In* Specific Risk 
Charge*Fill-In* Type of Equity Security*Fill-In* Source*Fill-In* Currency (General)*Fill-In* 
Market Risk CategoryEquity Risk MR Data TablePositions in Equities ISIN / CUSIP 
Code*Fill-In* Issuer*Fill-In* Position TypeShort National Market (Equity Risk)*Fill-In* Specific 
Risk Charge*Fill-In* Type of Equity Security*Fill-In* Source*Fill-In* Currency (General)*Fill-In* 
Market Risk CategoryEquity Risk MR Data TableEquity Options ISIN / CUSIP Code*Fill-In* 
Issuer*Fill-In* Options MethodologySimplified Approach  National Market (Equity Risk)*Fill-In* 
Specific Risk Charge*Fill-In* Cash Position*Fill-In* Position Type - Simplified Approach*Fill-In* 
Counterparty*Fill-In* Type of Equity Security*Fill-In* Source*Fill-In* Option Type*Fill-In* 
Maturity Date*Fill-In* Currency (General)*Fill-In* Market Risk CategoryEquity Risk MR Data 
TableEquity Options Options MethodologyDelta-Plus Approach Position Type - Delta-Plus 
Method*Fill-In* ISIN / CUSIP Code*Fill-In* Type of Equity Security*Fill-In* Issuer*Fill-In* 
Position Type*Fill-In* National Market (Equity Risk)*Fill-In* Currency (General)*Fill-In* Specific 
Risk Charge*Fill-In* Source*Fill-In* Counterparty*Fill-In* Market Risk CategoryEquity Risk 
MR Data TableOther Exposures Contributing to the  Calculation of Equity Position Risk 
Position Type*Fill-In* National Market (Equity Risk)*Fill-In* Specific Risk Charge*Fill-In* 
Market Risk CategoryEquity Risk MR Data TablePositions in Equities ISIN / CUSIP 
Code*Fill-In* Issuer*Fill-In* Position TypeLong National Market (Equity Risk)*Fill-In* Specific 
Risk Charge*Fill-In* Type of Equity Security*Fill-In* Source*Fill-In* Currency (General)*Fill-In* 
Market Risk CategoryEquity Risk MR Data TablePositions in Equities ISIN / CUSIP 



Code*Fill-In* Issuer*Fill-In*  Position TypeShort National Market (Equity Risk)*Fill-In* Specific 
Risk Charge*Fill-In* Type of Equity Security*Fill-In* Source*Fill-In* Currency (General)*Fill-In* 
Market Risk CategoryEquity Risk MR Data TableEquity Futures and Forwards ISIN / CUSIP 
Code*Fill-In* Issuer*Fill-In* Position Type*Fill-In* National Market (Equity Risk)*Fill-In* 
Specific Risk Charge*Fill-In* Counterparty*Fill-In* Type of Equity Security*Fill-In* 
Source*Fill-In* Future / Forward Maturity Date*Fill-In* Currency (General)*Fill-In* Market Risk 
CategoryEquity Risk MR Data TableEquity Swaps Paying / Receiving LegPaying Leg ISIN / 
CUSIP Code*Fill-In* Issuer*Fill-In* National Market (Equity Risk)*Fill-In* Currency 
(General)*Fill-In* Repricing*Fill-In* Counterparty*Fill-In* Type of Equity Security*Fill-In* 
Source*Fill-In* Maturity Date*Fill-In* Next Reset Date*Fill-In* Specific Risk Charge*Fill-In* 
Market Risk CategoryEquity Risk MR Data TableEquity Options ISIN / CUSIP Code*Fill-In* 
Issuer*Fill-In* Options MethodologySimplified Approach National Market (Equity Risk)*Fill-In* 
Specific Risk Charge*Fill-In* Cash Position*Fill-In* Position Type - Simplified Approach*Fill-In* 
Counterparty*Fill-In* Type of Equity Security*Fill-In* Source*Fill-In*  Option Type*Fill-In* 
Maturity Date*Fill-In* Currency (General)*Fill-In* Market Risk CategoryEquity Risk MR Data 
TableEquity Options Options MethodologyDelta-Plus Approach Position Type - Delta-Plus 
Method*Fill-In* ISIN / CUSIP Code*Fill-In* Type of Equity Security*Fill-In* Issuer*Fill-In* 
Position Type*Fill-In* National Market (Equity Risk)*Fill-In* Currency (General)*Fill-In* Specific 
Risk Charge*Fill-In* Source*Fill-In* Counterparty*Fill-In* Market Risk CategoryEquity Risk 
MR Data TableEquity Futures and Forwards ISIN / CUSIP Code*Fill-In* Issuer*Fill-In* Position 
Type*Fill-In* National Market (Equity Risk)*Fill-In* Specific Risk Charge*Fill-In* 
Counterparty*Fill-In* Type of Equity Security*Fill-In* Source*Fill-In* Future / Forward Maturity 
Date*Fill-In* Currency (General)*Fill-In* Market Risk CategoryEquity Risk MR Data 
TableEquity Swaps Paying / Receiving LegPaying Leg ISIN / CUSIP Code*Fill-In* 
Issuer*Fill-In* National Market (Equity Risk)*Fill-In* Currency (General)*Fill-In* 
Repricing*Fill-In* Counterparty*Fill-In* Type of Equity Security*Fill-In* Source*Fill-In* Maturity 
Date*Fill-In* Next Reset Date*Fill-In* Specific Risk Charge*Fill-In*  Market Risk 
CategoryEquity Risk MR Data TableEquity Options Options MethodologyDelta-Plus Approach 
Position Type - Delta-Plus Method*Fill-In* ISIN / CUSIP Code*Fill-In* Type of Equity 
Security*Fill-In* Issuer*Fill-In* Position Type*Fill-In* National Market (Equity Risk)*Fill-In* 
Currency (General)*Fill-In* Specific Risk Charge*Fill-In* Source*Fill-In* Counterparty*Fill-In* 
Market Risk CategoryEquity Risk MR Data TablePositions in Equities ISIN / CUSIP 
Code*Fill-In* Issuer*Fill-In* Position TypeLong National Market (Equity Risk)*Fill-In* Specific 
Risk Charge*Fill-In* Type of Equity Security*Fill-In* Source*Fill-In* Currency (General)*Fill-In* 
Market Risk CategoryEquity Risk MR Data TableEquity Futures and Forwards ISIN / CUSIP 
Code*Fill-In* Issuer*Fill-In* Position Type*Fill-In* National Market (Equity Risk)*Fill-In* 
Specific Risk Charge*Fill-In* Counterparty*Fill-In* Type of Equity Security*Fill-In* 
Source*Fill-In* Future / Forward Maturity Date*Fill-In* Currency (General)*Fill-In* Market Risk 
CategoryEquity Risk MR Data TableEquity Swaps Paying / Receiving LegPaying Leg ISIN / 
CUSIP Code*Fill-In* Issuer*Fill-In* National Market (Equity Risk)*Fill-In* Currency 
(General)*Fill-In* Repricing*Fill-In* Counterparty*Fill-In*  Type of Equity Security*Fill-In* 
Source*Fill-In* Maturity Date*Fill-In* Next Reset Date*Fill-In* Specific Risk Charge*Fill-In* 
Market Risk CategoryEquity Risk MR Data TablePositions in Equities Market Risk 
TypeSpecific Risk ISIN / CUSIP Code*Fill-In* Issuer*Fill-In* Position TypeShort National 
Market (Equity Risk)*Fill-In* Specific Risk Charge*Fill-In* Type of Equity Security*Fill-In* 
Source*Fill-In* Currency (General)*Fill-In* Market Risk CategoryEquity Risk MR Data 
TableEquity Futures and Forwards ISIN / CUSIP Code*Fill-In* Issuer*Fill-In* Position 



Type*Fill-In* National Market (Equity Risk)*Fill-In* Specific Risk Charge*Fill-In* 
Counterparty*Fill-In* Type of Equity Security*Fill-In* Source*Fill-In* Future / Forward Maturity 
Date*Fill-In* Currency (General)*Fill-In* Market Risk CategoryEquity Risk MR Data 
TableEquity Swaps Paying / Receiving LegPaying Leg ISIN / CUSIP Code*Fill-In* 
Issuer*Fill-In* National Market (Equity Risk)*Fill-In* Currency (General)*Fill-In* 
Repricing*Fill-In* Counterparty*Fill-In* Type of Equity Security*Fill-In* Source*Fill-In* Maturity 
Date*Fill-In* Next Reset Date*Fill-In* Specific Risk Charge*Fill-In* Market Risk 
CategoryEquity Risk  MR Data TableEquity Options ISIN / CUSIP Code*Fill-In* Issuer*Fill-In* 
Options MethodologySimplified Approach Position Type - Simplified Approach*Fill-In* 
National Market (Equity Risk)*Fill-In* Currency (General)*Fill-In* Specific Risk Charge*Fill-In* 
Cash Position*Fill-In* Counterparty*Fill-In* Type of Equity Security*Fill-In* Source*Fill-In* 
Option Type*Fill-In* Maturity Date*Fill-In* Market Risk CategoryEquity Risk MR Data 
TableEquity Options Options MethodologyDelta-Plus Approach Market Risk TypeSpecific Risk 
Position Type - Delta-Plus Method*Fill-In* ISIN / CUSIP Code*Fill-In* Type of Equity 
Security*Fill-In* Issuer*Fill-In* Position Type*Fill-In* National Market (Equity Risk)*Fill-In* 
Currency (General)*Fill-In* Specific Risk Charge*Fill-In* Source*Fill-In* Counterparty*Fill-In* 
Market Risk CategoryEquity Risk MR Data TablePositions in Equities Market Risk 
TypeSpecific Risk ISIN / CUSIP Code*Fill-In* Issuer*Fill-In* Position TypeLong National 
Market (Equity Risk)*Fill-In* Specific Risk Charge*Fill-In* Type of Equity Security*Fill-In* 
Source*Fill-In* Currency (General)*Fill-In* Market Risk CategoryEquity Risk MR Data 
TablePositions in Equities Market Risk TypeGeneral Market Risk ISIN / CUSIP Code*Fill-In* 
Issuer*Fill-In*  Position TypeShort National Market (Equity Risk)*Fill-In* Specific Risk 
Charge*Fill-In* Type of Equity Security*Fill-In* Source*Fill-In* Currency (General)*Fill-In* 
Market Risk CategoryEquity Risk MR Data TableEquity Options ISIN / CUSIP Code*Fill-In* 
Issuer*Fill-In* Options MethodologySimplified Approach Position Type - Simplified 
Approach*Fill-In* National Market (Equity Risk)*Fill-In* Currency (General)*Fill-In* Specific 
Risk Charge*Fill-In* Cash Position*Fill-In* Counterparty*Fill-In* Type of Equity Security*Fill-In* 
Source*Fill-In* Option Type*Fill-In* Maturity Date*Fill-In* Market Risk CategoryEquity Risk MR 
Data TableEquity Options Options MethodologyDelta-Plus Approach Market Risk 
TypeGeneral Market Risk Position Type - Delta-Plus Method*Fill-In* ISIN / CUSIP 
Code*Fill-In* Type of Equity Security*Fill-In* Issuer*Fill-In* Position Type*Fill-In* National 
Market (Equity Risk)*Fill-In* Currency (General)*Fill-In* Specific Risk Charge*Fill-In* 
Source*Fill-In* Counterparty*Fill-In* Market Risk CategoryEquity Risk MR Data 
TablePositions in Equities Market Risk TypeGeneral Market Risk ISIN / CUSIP Code*Fill-In* 
Issuer*Fill-In* Position TypeLong National Market (Equity Risk)*Fill-In* Specific Risk 
Charge*Fill-In* Type of Equity Security*Fill-In*  Source*Fill-In* Currency (General)*Fill-In* 
Market Risk CategoryEquity Risk MR Data TableEquity Options ISIN / CUSIP Code*Fill-In* 
Issuer*Fill-In* Options MethodologySimplified Approach National Market (Equity Risk)*Fill-In* 
Specific Risk Charge*Fill-In* Cash Position*Fill-In* Position Type - Simplified Approach*Fill-In* 
Counterparty*Fill-In* Type of Equity Security*Fill-In* Source*Fill-In* Option Type*Fill-In* 
Maturity Date*Fill-In* Currency (General)*Fill-In* Market Risk CategoryEquity Risk MR Data 
TableEquity Futures and Forwards Market Risk TypeSpecific Risk ISIN / CUSIP Code*Fill-In* 
Issuer*Fill-In* Position Type*Fill-In* National Market (Equity Risk)*Fill-In* Specific Risk 
Charge*Fill-In* Counterparty*Fill-In* Type of Equity Security*Fill-In* Source*Fill-In* Future / 
Forward Maturity Date*Fill-In* Currency (General)*Fill-In* Market Risk CategoryEquity Risk 
MR Data TableEquity Swaps Market Risk TypeSpecific Risk Paying / Receiving LegPaying 
Leg ISIN / CUSIP Code*Fill-In* Issuer*Fill-In* National Market (Equity Risk)*Fill-In* Currency 



(General)*Fill-In* Repricing*Fill-In* Counterparty*Fill-In* Type of Equity Security*Fill-In* 
Source*Fill-In* Maturity Date*Fill-In* Next Reset Date*Fill-In*  Specific Risk Charge*Fill-In* 
Market Risk CategoryEquity Risk MR Data TableEquity Futures and Forwards Market Risk 
TypeGeneral Market Risk ISIN / CUSIP Code*Fill-In* Issuer*Fill-In* Position Type*Fill-In* 
National Market (Equity Risk)*Fill-In* Specific Risk Charge*Fill-In* Counterparty*Fill-In* Type 
of Equity Security*Fill-In* Source*Fill-In* Future / Forward Maturity Date*Fill-In* Currency 
(General)*Fill-In* Market Risk CategoryEquity Risk MR Data TableEquity Swaps Market Risk 
TypeGeneral Market Risk Paying / Receiving LegPaying Leg ISIN / CUSIP Code*Fill-In* 
Issuer*Fill-In* National Market (Equity Risk)*Fill-In* Currency (General)*Fill-In* 
Repricing*Fill-In* Counterparty*Fill-In* Type of Equity Security*Fill-In* Source*Fill-In* Maturity 
Date*Fill-In* Next Reset Date*Fill-In* Specific Risk Charge*Fill-In* Market Risk 
CategoryEquity Risk MR Data TableEquity Options Options MethodologyDelta-Plus Approach 
Position Type - Delta-Plus Method*Fill-In* ISIN / CUSIP Code*Fill-In* Type of Equity 
Security*Fill-In* Issuer*Fill-In* Position Type*Fill-In* National Market (Equity Risk)*Fill-In* 
Currency (General)*Fill-In* Specific Risk Charge*Fill-In* Source*Fill-In* Counterparty*Fill-In* 
Market Risk CategoryEquity Risk  MR Data TableEquity Options Options 
MethodologyDelta-Plus Approach Position Type - Delta-Plus Method*Fill-In* ISIN / CUSIP 
Code*Fill-In* Type of Equity Security*Fill-In* Issuer*Fill-In* Position Type*Fill-In* National 
Market (Equity Risk)*Fill-In* Currency (General)*Fill-In* Specific Risk Charge*Fill-In* 
Source*Fill-In* Counterparty*Fill-In* Market Risk CategoryEquity Risk MR Data TableEquity 
Options ISIN / CUSIP Code*Fill-In* Issuer*Fill-In* Options MethodologySimplified Approach 
National Market (Equity Risk)*Fill-In* Specific Risk Charge*Fill-In* Cash Position*Fill-In* 
Position Type - Simplified Approach*Fill-In* Counterparty*Fill-In* Type of Equity 
Security*Fill-In* Source*Fill-In* Option Type*Fill-In* Maturity Date*Fill-In* Currency 
(General)*Fill-In* Market Risk CategoryEquity Risk MR Data TableEquity Options Options 
MethodologyDelta-Plus Approach Position Type - Delta-Plus Method*Fill-In* ISIN / CUSIP 
Code*Fill-In* Type of Equity Security*Fill-In* Issuer*Fill-In* Position Type*Fill-In* National 
Market (Equity Risk)*Fill-In* Currency (General)*Fill-In* Specific Risk Charge*Fill-In* 
Source*Fill-In* Counterparty*Fill-In* Market Risk CategoryEquity Risk MR Data TableEquity 
Options ISIN / CUSIP Code*Fill-In* Issuer*Fill-In*  Options MethodologySimplified Approach 
National Market (Equity Risk)*Fill-In* Specific Risk Charge*Fill-In* Cash Position*Fill-In* 
Position Type - Simplified Approach*Fill-In* Counterparty*Fill-In* Type of Equity 
Security*Fill-In* Source*Fill-In* Option Type*Fill-In* Maturity Date*Fill-In* Currency 
(General)*Fill-In* Market Risk CategoryEquity Risk MR Data TableEquity Options Options 
MethodologyDelta-Plus Approach Position Type - Delta-Plus Method*Fill-In* ISIN / CUSIP 
Code*Fill-In* Type of Equity Security*Fill-In* Issuer*Fill-In* Position Type*Fill-In* National 
Market (Equity Risk)*Fill-In* Currency (General)*Fill-In* Specific Risk Charge*Fill-In* 
Source*Fill-In* Counterparty*Fill-In* Market Risk CategoryEquity Risk MR Data TableEquity 
Options ISIN / CUSIP Code*Fill-In* Issuer*Fill-In* Options MethodologySimplified Approach 
National Market (Equity Risk)*Fill-In* Specific Risk Charge*Fill-In* Cash Position*Fill-In* 
Position Type - Simplified Approach*Fill-In* Counterparty*Fill-In* Type of Equity 
Security*Fill-In* Source*Fill-In* Option Type*Fill-In* Maturity Date*Fill-In* Currency 
(General)*Fill-In* Market Risk CategoryEquity Risk MR Data TableEquity Options Options 
MethodologyDelta-Plus Approach Position Type - Delta-Plus Method*Fill-In* ISIN / CUSIP 
Code*Fill-In*  Type of Equity Security*Fill-In* Issuer*Fill-In* Position Type*Fill-In* National 
Market (Equity Risk)*Fill-In* Currency (General)*Fill-In* Specific Risk Charge*Fill-In* 
Source*Fill-In* Counterparty*Fill-In* Market Risk CategoryEquity Risk MR Data TableEquity 



Options ISIN / CUSIP Code*Fill-In* Issuer*Fill-In* Options MethodologySimplified Approach 
National Market (Equity Risk)*Fill-In* Specific Risk Charge*Fill-In* Cash Position*Fill-In* 
Position Type - Simplified Approach*Fill-In* Counterparty*Fill-In* Type of Equity 
Security*Fill-In* Source*Fill-In* Option Type*Fill-In* Maturity Date*Fill-In* Currency 
(General)*Fill-In* Market Risk CategoryEquity Risk MR Data TableEquity Swaps Paying / 
Receiving LegReceiving Leg ISIN / CUSIP Code*Fill-In* Issuer*Fill-In* National Market 
(Equity Risk)*Fill-In* Currency (General)*Fill-In* Repricing*Fill-In* Counterparty*Fill-In* Type 
of Equity Security*Fill-In* Source*Fill-In* Maturity Date*Fill-In* Next Reset Date*Fill-In* 
Specific Risk Charge*Fill-In* Market Risk CategoryEquity Risk MR Data TableEquity Swaps 
Paying / Receiving LegReceiving Leg ISIN / CUSIP Code*Fill-In* Issuer*Fill-In* National 
Market (Equity Risk)*Fill-In* Currency (General)*Fill-In*  Repricing*Fill-In* 
Counterparty*Fill-In* Type of Equity Security*Fill-In* Source*Fill-In* Maturity Date*Fill-In* Next 
Reset Date*Fill-In* Specific Risk Charge*Fill-In* Market Risk CategoryEquity Risk MR Data 
TableEquity Options ISIN / CUSIP Code*Fill-In* Issuer*Fill-In* Options MethodologySimplified 
Approach Position Type - Simplified Approach*Fill-In* National Market (Equity Risk)*Fill-In* 
Currency (General)*Fill-In* Specific Risk Charge*Fill-In* Cash Position*Fill-In* 
Counterparty*Fill-In* Type of Equity Security*Fill-In* Source*Fill-In* Option Type*Fill-In* 
Maturity Date*Fill-In* Market Risk CategoryEquity Risk MR Data TableEquity Swaps Paying / 
Receiving LegReceiving Leg ISIN / CUSIP Code*Fill-In* Issuer*Fill-In* National Market 
(Equity Risk)*Fill-In* Currency (General)*Fill-In* Repricing*Fill-In* Counterparty*Fill-In* Type 
of Equity Security*Fill-In* Source*Fill-In* Maturity Date*Fill-In* Next Reset Date*Fill-In* 
Specific Risk Charge*Fill-In* Market Risk CategoryEquity Risk MR Data TableEquity Swaps 
Paying / Receiving LegReceiving Leg ISIN / CUSIP Code*Fill-In* Issuer*Fill-In*  National 
Market (Equity Risk)*Fill-In* Currency (General)*Fill-In* Repricing*Fill-In* Counterparty*Fill-In* 
Type of Equity Security*Fill-In* Source*Fill-In* Maturity Date*Fill-In* Next Reset Date*Fill-In* 
Specific Risk Charge*Fill-In* Market Risk CategoryEquity Risk MR Data TableEquity Swaps 
Market Risk TypeSpecific Risk Paying / Receiving LegReceiving Leg ISIN / CUSIP 
Code*Fill-In* Issuer*Fill-In* National Market (Equity Risk)*Fill-In* Currency (General)*Fill-In* 
Repricing*Fill-In* Counterparty*Fill-In* Type of Equity Security*Fill-In* Source*Fill-In* Maturity 
Date*Fill-In* Next Reset Date*Fill-In* Specific Risk Charge*Fill-In* Market Risk 
CategoryEquity Risk MR Data TableEquity Swaps Market Risk TypeGeneral Market Risk 
Paying / Receiving LegReceiving Leg ISIN / CUSIP Code*Fill-In* Issuer*Fill-In* National 
Market (Equity Risk)*Fill-In* Currency (General)*Fill-In* Repricing*Fill-In* Counterparty*Fill-In* 
Type of Equity Security*Fill-In* Source*Fill-In* Maturity Date*Fill-In* Next Reset Date*Fill-In* 
Specific Risk Charge*Fill-In* Market Risk CategoryCommodity Risk MR Data TableOther 
Exposures Contributing to the  Calculation of Commodity Risk Position Type*Fill-In* 
Commodity*Fill-In*  Maturity Ladder Time-band*Fill-In* Market Risk CategoryCommodity Risk 
MR Data TablePositions in Commodities Position TypeLong Commodity*Fill-In* Source*Fill-In* 
Market Risk CategoryCommodity Risk MR Data TablePositions in Commodities Position 
TypeShort Commodity*Fill-In* Source*Fill-In* Market Risk CategoryCommodity Risk MR Data 
TablePositions in Commodities Position TypeLong Commodity*Fill-In* Source*Fill-In* Market 
Risk CategoryCommodity Risk MR Data TablePositions in Commodities Position TypeShort 
Commodity*Fill-In* Source*Fill-In* Market Risk CategoryCommodity Risk MR Data 
TableCommodities Options Options MethodologySimplified Approach Position Type - 
Simplified Approach*Fill-In* Commodity*Fill-In* Source*Fill-In* Counterparty*Fill-In* Option 
Type*Fill-In* Cash Position*Fill-In* Market Risk CategoryCommodity Risk MR Data 
TablePositions in Commodities  Position TypeLong Commodity*Fill-In* Source*Fill-In* Market 



Risk CategoryCommodity Risk MR Data TablePositions in Commodities Position TypeShort 
Commodity*Fill-In* Source*Fill-In* Market Risk CategoryCommodity Risk MR Data 
TableCommodities Futures and Forwards Position Type*Fill-In* Commodity*Fill-In* 
Counterparty*Fill-In* Source*Fill-In* Future / Forward Maturity Date*Fill-In* Market Risk 
CategoryCommodity Risk MR Data TableCommodities Options Options 
MethodologySimplified Approach Position Type - Simplified Approach*Fill-In* 
Commodity*Fill-In* Source*Fill-In* Counterparty*Fill-In* Option Type*Fill-In* Cash 
Position*Fill-In* Market Risk CategoryCommodity Risk MR Data TableCommodities Options 
Options MethodologyDelta-Plus Approach Position Type - Delta-Plus Method*Fill-In* Position 
Type*Fill-In*  Commodity*Fill-In* Maturity Ladder Time-band*Fill-In* Source*Fill-In* 
Counterparty*Fill-In* Market Risk CategoryCommodity Risk MR Data TablePositions in 
Commodities Position TypeLong Commodity*Fill-In* Source*Fill-In* Market Risk 
CategoryCommodity Risk MR Data TablePositions in Commodities Position TypeShort 
Commodity*Fill-In* Source*Fill-In* Market Risk CategoryCommodity Risk MR Data 
TableCommodities Options Options MethodologySimplified Approach Position Type - 
Simplified Approach*Fill-In* Commodity*Fill-In* Source*Fill-In* Counterparty*Fill-In* Option 
Type*Fill-In* Cash Position*Fill-In* Market Risk CategoryCommodity Risk MR Data 
TableCommodities Options Options MethodologyDelta-Plus Approach  Position Type - 
Delta-Plus Method*Fill-In* Position Type*Fill-In* Commodity*Fill-In* Maturity Ladder 
Time-band*Fill-In* Source*Fill-In* Counterparty*Fill-In* Market Risk CategoryCommodity Risk 
MR Data TableOther Exposures Contributing to the  Calculation of Commodity Risk Position 
Type*Fill-In* Commodity*Fill-In* Maturity Ladder Time-band*Fill-In* Market Risk 
CategoryCommodity Risk MR Data TableCommodities Futures and Forwards Position 
Type*Fill-In* Commodity*Fill-In* Counterparty*Fill-In* Source*Fill-In* Future / Forward Maturity 
Date*Fill-In* Market Risk CategoryCommodity Risk MR Data TableCommodity Swaps 
Repricing*Fill-In* Next Reset Date*Fill-In* Maturity Date*Fill-In* Counterparty*Fill-In* Paying / 
Receiving LegPaying Leg Commodity*Fill-In* Source*Fill-In* Market Risk 
CategoryCommodity Risk MR Data TableCommodities Options Options 
MethodologySimplified Approach Position Type - Simplified Approach*Fill-In*  
Commodity*Fill-In* Source*Fill-In* Counterparty*Fill-In* Option Type*Fill-In* Cash 
Position*Fill-In* Market Risk CategoryCommodity Risk MR Data TableCommodities Options 
Options MethodologyDelta-Plus Approach Position Type - Delta-Plus Method*Fill-In* Position 
Type*Fill-In* Commodity*Fill-In* Maturity Ladder Time-band*Fill-In* Source*Fill-In* 
Counterparty*Fill-In* Market Risk CategoryCommodity Risk MR Data TablePositions in 
Commodities Position TypeLong Commodity*Fill-In* Source*Fill-In* Market Risk 
CategoryCommodity Risk MR Data TablePositions in Commodities Position TypeShort 
Commodity*Fill-In* Source*Fill-In* Market Risk CategoryCommodity Risk MR Data 
TableCommodities Futures and Forwards Position Type*Fill-In* Commodity*Fill-In*  
Counterparty*Fill-In* Source*Fill-In* Future / Forward Maturity Date*Fill-In* Market Risk 
CategoryCommodity Risk MR Data TableCommodity Swaps Repricing*Fill-In* Next Reset 
Date*Fill-In* Maturity Date*Fill-In* Counterparty*Fill-In* Paying / Receiving LegPaying Leg 
Commodity*Fill-In* Source*Fill-In* Market Risk CategoryCommodity Risk MR Data 
TableCommodities Options Options MethodologySimplified Approach Position Type - 
Simplified Approach*Fill-In* Commodity*Fill-In* Source*Fill-In* Counterparty*Fill-In* Option 
Type*Fill-In* Cash Position*Fill-In* Market Risk CategoryCommodity Risk MR Data 
TableOther Exposures Contributing to the  Calculation of Commodity Risk Position 
Type*Fill-In* Commodity*Fill-In* Maturity Ladder Time-band*Fill-In* Market Risk 



CategoryCommodity Risk MR Data TableCommodities Futures and Forwards Position 
Type*Fill-In* Commodity*Fill-In* Counterparty*Fill-In* Source*Fill-In* Future / Forward Maturity 
Date*Fill-In*  Market Risk CategoryCommodity Risk MR Data TableCommodity Swaps 
Repricing*Fill-In* Next Reset Date*Fill-In* Maturity Date*Fill-In* Counterparty*Fill-In* Paying / 
Receiving LegPaying Leg Commodity*Fill-In* Source*Fill-In* Market Risk 
CategoryCommodity Risk MR Data TableCommodities Futures and Forwards Position 
Type*Fill-In* Commodity*Fill-In* Counterparty*Fill-In* Source*Fill-In* Future / Forward Maturity 
Date*Fill-In* Market Risk CategoryCommodity Risk MR Data TableCommodity Swaps 
Repricing*Fill-In* Next Reset Date*Fill-In* Maturity Date*Fill-In* Counterparty*Fill-In* Paying / 
Receiving LegPaying Leg Commodity*Fill-In* Source*Fill-In* Market Risk 
CategoryCommodity Risk MR Data TableCommodities Options Options 
MethodologyDelta-Plus Approach Position Type - Delta-Plus Method*Fill-In* Position 
Type*Fill-In* Commodity*Fill-In* Maturity Ladder Time-band*Fill-In* Source*Fill-In* 
Counterparty*Fill-In*  Market Risk CategoryCommodity Risk MR Data TableCommodities 
Futures and Forwards Position Type*Fill-In* Commodity*Fill-In* Counterparty*Fill-In* 
Source*Fill-In* Future / Forward Maturity Date*Fill-In* Market Risk CategoryCommodity Risk 
MR Data TableCommodities Options Options MethodologySimplified Approach Position Type 
- Simplified Approach*Fill-In* Commodity*Fill-In* Source*Fill-In* Counterparty*Fill-In* Option 
Type*Fill-In* Cash Position*Fill-In* Market Risk CategoryCommodity Risk MR Data 
TableCommodities Options Options MethodologyDelta-Plus Approach Position Type - 
Delta-Plus Method*Fill-In* Position Type*Fill-In* Commodity*Fill-In* Maturity Ladder 
Time-band*Fill-In* Source*Fill-In* Counterparty*Fill-In*  Market Risk CategoryCommodity 
Risk MR Data TableCommodity Swaps Repricing*Fill-In* Next Reset Date*Fill-In* Maturity 
Date*Fill-In* Counterparty*Fill-In* Paying / Receiving LegReceiving Leg Commodity*Fill-In* 
Source*Fill-In* Market Risk CategoryCommodity Risk MR Data TableCommodities Options 
Options MethodologySimplified Approach Position Type - Simplified Approach*Fill-In* 
Commodity*Fill-In* Source*Fill-In* Counterparty*Fill-In* Option Type*Fill-In* Cash 
Position*Fill-In* Market Risk CategoryCommodity Risk MR Data TableCommodities Options 
Options MethodologyDelta-Plus Approach Position Type - Delta-Plus Method*Fill-In* Position 
Type*Fill-In* Commodity*Fill-In* Maturity Ladder Time-band*Fill-In* Source*Fill-In* 
Counterparty*Fill-In*  Market Risk CategoryCommodity Risk MR Data TableCommodity 
Swaps Repricing*Fill-In* Next Reset Date*Fill-In* Maturity Date*Fill-In* Counterparty*Fill-In* 
Paying / Receiving LegReceiving Leg Commodity*Fill-In* Source*Fill-In* Market Risk 
CategoryCommodity Risk MR Data TableCommodities Options Options 
MethodologySimplified Approach Position Type - Simplified Approach*Fill-In* 
Commodity*Fill-In* Source*Fill-In* Counterparty*Fill-In* Option Type*Fill-In* Cash 
Position*Fill-In* Market Risk CategoryCommodity Risk MR Data TableCommodities Options 
Options MethodologyDelta-Plus Approach Position Type - Delta-Plus Method*Fill-In* Position 
Type*Fill-In* Commodity*Fill-In* Maturity Ladder Time-band*Fill-In* Source*Fill-In*  
Counterparty*Fill-In* Market Risk CategoryCommodity Risk MR Data TableCommodity 
Swaps Repricing*Fill-In* Next Reset Date*Fill-In* Maturity Date*Fill-In* Counterparty*Fill-In* 
Paying / Receiving LegReceiving Leg Commodity*Fill-In* Source*Fill-In* Market Risk 
CategoryCommodity Risk MR Data TableCommodities Options Options 
MethodologySimplified Approach Position Type - Simplified Approach*Fill-In* 
Commodity*Fill-In* Source*Fill-In* Counterparty*Fill-In* Option Type*Fill-In* Cash 
Position*Fill-In* Market Risk CategoryCommodity Risk MR Data TableCommodities Options 
Options MethodologyDelta-Plus Approach Position Type - Delta-Plus Method*Fill-In* Position 



Type*Fill-In* Commodity*Fill-In* Maturity Ladder Time-band*Fill-In*  Source*Fill-In* 
Counterparty*Fill-In* Market Risk CategoryCommodity Risk MR Data TableCommodity 
Swaps Repricing*Fill-In* Next Reset Date*Fill-In* Maturity Date*Fill-In* Counterparty*Fill-In* 
Paying / Receiving LegReceiving Leg Commodity*Fill-In* Source*Fill-In* Market Risk 
CategoryCommodity Risk MR Data TableCommodities Options Options 
MethodologySimplified Approach Position Type - Simplified Approach*Fill-In* 
Commodity*Fill-In* Source*Fill-In* Counterparty*Fill-In* Option Type*Fill-In* Cash 
Position*Fill-In* Market Risk CategoryInterest Rate Risk Interest Rate Risk 
MethodologyMaturity Method Market Risk TypeOptions Options MethodologySimplified 
Approach Currency (Interest Rate Risk)*Fill-In* Market Risk CategoryInterest Rate Risk 
Market Risk TypeOptions Interest Rate Risk MethodologyMaturity Method  Options 
MethodologySimplified Approach Market Risk CategoryInterest Rate Risk Interest Rate Risk 
MethodologyMaturity Method Market Risk TypeGeneral Market Risk Currency (Interest Rate 
Risk)*Fill-In* ZoneZone 1 Calculation StageFirst Round of Horizontal Offsetting WeightWeight 
40% Market Risk CategoryInterest Rate Risk Interest Rate Risk MethodologyMaturity Method 
Market Risk TypeGeneral Market Risk Currency (Interest Rate Risk)*Fill-In* ZoneZone 2 
Calculation StageFirst Round of Horizontal Offsetting WeightWeight 30% Market Risk 
CategoryInterest Rate Risk Interest Rate Risk MethodologyMaturity Method Market Risk 
TypeGeneral Market Risk Currency (Interest Rate Risk)*Fill-In* ZoneZone 3 Calculation 
StageFirst Round of Horizontal Offsetting  WeightWeight 30% Market Risk CategoryInterest 
Rate Risk Interest Rate Risk MethodologyMaturity Method Market Risk TypeGeneral Market 
Risk Currency (Interest Rate Risk)*Fill-In* Position TypeLong ZoneZone 1 Calculation 
StageSecond Round of Horizontal Offsetting Market Risk CategoryInterest Rate Risk Interest 
Rate Risk MethodologyMaturity Method Market Risk TypeGeneral Market Risk Currency 
(Interest Rate Risk)*Fill-In* Position TypeLong ZoneZone 2 Calculation StageSecond Round 
of Horizontal Offsetting Market Risk CategoryInterest Rate Risk Interest Rate Risk 
MethodologyMaturity Method Market Risk TypeGeneral Market Risk Currency (Interest Rate 
Risk)*Fill-In* Position TypeLong  ZoneZone 3 Calculation StageSecond Round of Horizontal 
Offsetting Market Risk CategoryInterest Rate Risk Interest Rate Risk MethodologyMaturity 
Method Market Risk TypeGeneral Market Risk Currency (Interest Rate Risk)*Fill-In* 
Calculation StageSecond Round of Horizontal Offsetting HorizontalOffsettingBetween Zones 
1 & 2 and Zones 2 & 3 WeightWeight 40% Market Risk CategoryInterest Rate Risk Interest 
Rate Risk MethodologyMaturity Method Market Risk TypeGeneral Market Risk Currency 
(Interest Rate Risk)*Fill-In* Calculation StageSecond Round of Horizontal Offsetting 
HorizontalOffsettingBetween Zones 1 & 3 WeightWeight 100%  Market Risk CategoryInterest 
Rate Risk Interest Rate Risk MethodologyMaturity Method Market Risk TypeGeneral Market 
Risk Currency (Interest Rate Risk)*Fill-In* Position TypeLong ZoneZone 1 Maturity 
Time-Band: Coupon < 3% (or >= 3%)0 <= 1 month Weighting FactorWeighting Factor 0%  
Market Risk CategoryInterest Rate Risk Interest Rate Risk MethodologyMaturity Method 
Market Risk TypeGeneral Market Risk Currency (Interest Rate Risk)*Fill-In* Position 
TypeLong ZoneZone 1 Maturity Time-Band: Coupon < 3% (or >= 3%)> 1 <= 3 months 
Weighting FactorWeighting Factor 0.2%  Market Risk CategoryInterest Rate Risk Interest 
Rate Risk MethodologyMaturity Method Market Risk TypeGeneral Market Risk Currency 
(Interest Rate Risk)*Fill-In* Position TypeLong ZoneZone 1 Maturity Time-Band: Coupon < 
3% (or >= 3%)> 3 <= 6 months Weighting FactorWeighting Factor 0.4%  Market Risk 
CategoryInterest Rate Risk Interest Rate Risk MethodologyMaturity Method Market Risk 
TypeGeneral Market Risk Currency (Interest Rate Risk)*Fill-In* Position TypeLong ZoneZone 



1 Maturity Time-Band: Coupon < 3% (or >= 3%)> 6 <= 12 months Weighting FactorWeighting 
Factor 0.7%  Market Risk CategoryInterest Rate Risk Interest Rate Risk MethodologyMaturity 
Method Market Risk TypeGeneral Market Risk Currency (Interest Rate Risk)*Fill-In* Position 
TypeLong ZoneZone 2 Maturity Time-Band: Coupon < 3% (or >= 3%)> 1 <= 1.9 yrs (or > 1 <= 
2 yrs) Weighting FactorWeighting Factor 1.25%  Market Risk CategoryInterest Rate Risk 
Interest Rate Risk MethodologyMaturity Method Market Risk TypeGeneral Market Risk 
Currency (Interest Rate Risk)*Fill-In* Position TypeLong ZoneZone 2 Maturity Time-Band: 
Coupon < 3% (or >= 3%)> 1.9 <= 2.8 yrs (or > 2 <= 3 yrs) Weighting FactorWeighting Factor 
1.75%  Market Risk CategoryInterest Rate Risk Interest Rate Risk MethodologyMaturity 
Method Market Risk TypeGeneral Market Risk Currency (Interest Rate Risk)*Fill-In* Position 
TypeLong ZoneZone 2 Maturity Time-Band: Coupon < 3% (or >= 3%)> 2.8 <= 3.6 yrs (or > 3 
<= 4 yrs) Weighting FactorWeighting Factor 2.25%  Market Risk CategoryInterest Rate Risk 
Interest Rate Risk MethodologyMaturity Method Market Risk TypeGeneral Market Risk 
Currency (Interest Rate Risk)*Fill-In* Position TypeLong ZoneZone 3 Maturity Time-Band: 
Coupon < 3% (or >= 3%)> 3.6 <= 4.3 yrs (or > 4 <= 5 yrs) Weighting FactorWeighting Factor 
2.75%  Market Risk CategoryInterest Rate Risk Interest Rate Risk MethodologyMaturity 
Method Market Risk TypeGeneral Market Risk Currency (Interest Rate Risk)*Fill-In* Position 
TypeLong ZoneZone 3 Maturity Time-Band: Coupon < 3% (or >= 3%)> 4.3 <= 5.7 yrs (or > 5 
<= 7 yrs) Weighting FactorWeighting Factor 3.25%  Market Risk CategoryInterest Rate Risk 
Interest Rate Risk MethodologyMaturity Method Market Risk TypeGeneral Market Risk 
Currency (Interest Rate Risk)*Fill-In* Position TypeLong ZoneZone 3 Maturity Time-Band: 
Coupon < 3% (or >= 3%)> 5.7 <= 7.3 yrs (or > 7 <= 10 yrs) Weighting FactorWeighting Factor 
3.75%  Market Risk CategoryInterest Rate Risk Interest Rate Risk MethodologyMaturity 
Method Market Risk TypeGeneral Market Risk Currency (Interest Rate Risk)*Fill-In* Position 
TypeLong ZoneZone 3 Maturity Time-Band: Coupon < 3% (or >= 3%)> 7.3 <= 9.3 yrs (or >10 
<= 15 yrs) Weighting FactorWeighting Factor 4.5%  Market Risk CategoryInterest Rate Risk 
Interest Rate Risk MethodologyMaturity Method Market Risk TypeGeneral Market Risk 
Currency (Interest Rate Risk)*Fill-In* Position TypeLong ZoneZone 3 Maturity Time-Band: 
Coupon < 3% (or >= 3%)> 9.3 <= 10.6 yrs (or > 15 <= 20 yrs) Weighting FactorWeighting 
Factor 5.25%  Market Risk CategoryInterest Rate Risk Interest Rate Risk 
MethodologyMaturity Method Market Risk TypeGeneral Market Risk Currency (Interest Rate 
Risk)*Fill-In* Position TypeLong ZoneZone 3 Maturity Time-Band: Coupon < 3% (or >= 3%)> 
10.6 <= 12 yrs (or > 20 yrs) Weighting FactorWeighting Factor 6%  Market Risk 
CategoryInterest Rate Risk Interest Rate Risk MethodologyMaturity Method Market Risk 
TypeGeneral Market Risk Currency (Interest Rate Risk)*Fill-In* Position TypeLong ZoneZone 
3 Maturity Time-Band: Coupon < 3% (or >= 3%)> 12 <= 20 yrs Weighting FactorWeighting 
Factor 8%  Market Risk CategoryInterest Rate Risk Interest Rate Risk MethodologyMaturity 
Method Market Risk TypeGeneral Market Risk Currency (Interest Rate Risk)*Fill-In* Position 
TypeLong ZoneZone 3 Maturity Time-Band: Coupon < 3% (or >= 3%)> 20 yrs Weighting 
FactorWeighting Factor 12.5% Market Risk CategoryInterest Rate Risk Interest Rate Risk 
MethodologyMaturity Method Market Risk TypeGeneral Market Risk Currency (Interest Rate 
Risk)*Fill-In* Position TypeShort ZoneZone 1 Calculation StageSecond Round of Horizontal 
Offsetting  Market Risk CategoryInterest Rate Risk Interest Rate Risk MethodologyMaturity 
Method Market Risk TypeGeneral Market Risk Currency (Interest Rate Risk)*Fill-In* Position 
TypeShort ZoneZone 2 Calculation StageSecond Round of Horizontal Offsetting Market Risk 
CategoryInterest Rate Risk Interest Rate Risk MethodologyMaturity Method Market Risk 
TypeGeneral Market Risk Currency (Interest Rate Risk)*Fill-In* Position TypeShort ZoneZone 



3 Calculation StageSecond Round of Horizontal Offsetting  Market Risk CategoryInterest 
Rate Risk Interest Rate Risk MethodologyMaturity Method Market Risk TypeSpecific Risk 
Specific Risk CategoryGovernment External Credit AssessmentAAA to AA- Weighting 
FactorWeighting Factor 0%  Market Risk CategoryInterest Rate Risk Interest Rate Risk 
MethodologyMaturity Method Market Risk TypeSpecific Risk Specific Risk 
CategoryGovernment Residual Term to Final Maturity0 <= 6 months External Credit 
AssessmentAto BBB- Weighting FactorWeighting Factor 0.25%  Market Risk 
CategoryInterest Rate Risk Interest Rate Risk MethodologyMaturity Method Market Risk 
TypeSpecific Risk Specific Risk CategoryGovernment Residual Term to Final Maturity> 6 <= 
24 months External Credit AssessmentAto BBB- Weighting FactorWeighting Factor 1%  
Market Risk CategoryInterest Rate Risk Interest Rate Risk MethodologyMaturity Method 
Market Risk TypeSpecific Risk Specific Risk CategoryGovernment Residual Term to Final 
Maturity> 24 months External Credit AssessmentAto BBB- Weighting FactorWeighting Factor 
1.6%  Market Risk CategoryInterest Rate Risk Interest Rate Risk MethodologyMaturity 
Method Market Risk TypeSpecific Risk Specific Risk CategoryGovernment External Credit 
AssessmentBBto B- Weighting FactorWeighting Factor 8%  Market Risk CategoryInterest 
Rate Risk Interest Rate Risk MethodologyMaturity Method Market Risk TypeSpecific Risk 
Specific Risk CategoryGovernment External Credit AssessmentBelow B- Weighting 
FactorWeighting Factor 12% Market Risk CategoryInterest Rate Risk Interest Rate Risk 
MethodologyMaturity Method Market Risk TypeSpecific Risk Specific Risk 
CategoryGovernment External Credit AssessmentUnrated Weighting FactorWeighting Factor 
8%  Market Risk CategoryInterest Rate Risk Interest Rate Risk MethodologyMaturity Method 
Market Risk TypeSpecific Risk Specific Risk CategoryQualifying Residual Term to Final 
Maturity0 <= 6 months Weighting FactorWeighting Factor 0.25% Market Risk 
CategoryInterest Rate Risk Interest Rate Risk MethodologyMaturity Method Market Risk 
TypeSpecific Risk Specific Risk CategoryQualifying Residual Term to Final Maturity> 6 <= 24 
months Weighting FactorWeighting Factor 1% Market Risk CategoryInterest Rate Risk 
Interest Rate Risk MethodologyMaturity Method Market Risk TypeSpecific Risk Specific Risk 
CategoryQualifying Residual Term to Final Maturity> 24 months Weighting FactorWeighting 
Factor 1.6%  Market Risk CategoryInterest Rate Risk Interest Rate Risk MethodologyMaturity 
Method Market Risk TypeSpecific Risk Specific Risk CategoryOther External Credit 
AssessmentBBto BB- Weighting FactorWeighting Factor 8% Market Risk CategoryInterest 
Rate Risk Interest Rate Risk MethodologyMaturity Method  Market Risk TypeSpecific Risk 
Specific Risk CategoryOther External Credit AssessmentBelow BB- Weighting 
FactorWeighting Factor 12% Market Risk CategoryInterest Rate Risk Interest Rate Risk 
MethodologyMaturity Method Market Risk TypeSpecific Risk Specific Risk CategoryOther 
External Credit AssessmentUnrated Weighting FactorWeighting Factor 8% Market Risk 
CategoryInterest Rate Risk Interest Rate Risk MethodologyMaturity Method Market Risk 
TypeSpecific Risk  Market Risk CategoryInterest Rate Risk Interest Rate Risk 
MethodologyMaturity Method Market Risk TypeGeneral Market Risk Currency (Interest Rate 
Risk)*Fill-In* Position TypeShort ZoneZone 1 Maturity Time-Band: Coupon < 3% (or >= 3%)0 
<= 1 month Weighting FactorWeighting Factor 0%  Market Risk CategoryInterest Rate Risk 
Interest Rate Risk MethodologyMaturity Method Market Risk TypeGeneral Market Risk 
Currency (Interest Rate Risk)*Fill-In* Position TypeShort ZoneZone 1 Maturity Time-Band: 
Coupon < 3% (or >= 3%)> 1 <= 3 months Weighting FactorWeighting Factor 0.2%  Market 
Risk CategoryInterest Rate Risk Interest Rate Risk MethodologyMaturity Method Market Risk 
TypeGeneral Market Risk Currency (Interest Rate Risk)*Fill-In* Position TypeShort ZoneZone 



1 Maturity Time-Band: Coupon < 3% (or >= 3%)> 3 <= 6 months Weighting FactorWeighting 
Factor 0.4%  Market Risk CategoryInterest Rate Risk Interest Rate Risk MethodologyMaturity 
Method Market Risk TypeGeneral Market Risk Currency (Interest Rate Risk)*Fill-In* Position 
TypeShort ZoneZone 1 Maturity Time-Band: Coupon < 3% (or >= 3%)> 6 <= 12 months 
Weighting FactorWeighting Factor 0.7%  Market Risk CategoryInterest Rate Risk Interest 
Rate Risk MethodologyMaturity Method Market Risk TypeGeneral Market Risk Currency 
(Interest Rate Risk)*Fill-In* Position TypeShort ZoneZone 2 Maturity Time-Band: Coupon < 
3% (or >= 3%)> 1 <= 1.9 yrs (or > 1 <= 2 yrs) Weighting FactorWeighting Factor 1.25%  
Market Risk CategoryInterest Rate Risk Interest Rate Risk MethodologyMaturity Method 
Market Risk TypeGeneral Market Risk Currency (Interest Rate Risk)*Fill-In* Position 
TypeShort ZoneZone 2 Maturity Time-Band: Coupon < 3% (or >= 3%)> 1.9 <= 2.8 yrs (or > 2 
<= 3 yrs) Weighting FactorWeighting Factor 1.75%  Market Risk CategoryInterest Rate Risk 
Interest Rate Risk MethodologyMaturity Method Market Risk TypeGeneral Market Risk 
Currency (Interest Rate Risk)*Fill-In* Position TypeShort ZoneZone 2 Maturity Time-Band: 
Coupon < 3% (or >= 3%)> 2.8 <= 3.6 yrs (or > 3 <= 4 yrs) Weighting FactorWeighting Factor 
2.25%  Market Risk CategoryInterest Rate Risk Interest Rate Risk MethodologyMaturity 
Method Market Risk TypeGeneral Market Risk Currency (Interest Rate Risk)*Fill-In* Position 
TypeShort ZoneZone 3 Maturity Time-Band: Coupon < 3% (or >= 3%)> 3.6 <= 4.3 yrs (or > 4 
<= 5 yrs) Weighting FactorWeighting Factor 2.75%  Market Risk CategoryInterest Rate Risk 
Interest Rate Risk MethodologyMaturity Method Market Risk TypeGeneral Market Risk 
Currency (Interest Rate Risk)*Fill-In* Position TypeShort ZoneZone 3 Maturity Time-Band: 
Coupon < 3% (or >= 3%)> 4.3 <= 5.7 yrs (or > 5 <= 7 yrs) Weighting FactorWeighting Factor 
3.25%  Market Risk CategoryInterest Rate Risk Interest Rate Risk MethodologyMaturity 
Method Market Risk TypeGeneral Market Risk Currency (Interest Rate Risk)*Fill-In* Position 
TypeShort ZoneZone 3 Maturity Time-Band: Coupon < 3% (or >= 3%)> 5.7 <= 7.3 yrs (or > 7 
<= 10 yrs) Weighting FactorWeighting Factor 3.75%  Market Risk CategoryInterest Rate Risk 
Interest Rate Risk MethodologyMaturity Method Market Risk TypeGeneral Market Risk 
Currency (Interest Rate Risk)*Fill-In* Position TypeShort ZoneZone 3 Maturity Time-Band: 
Coupon < 3% (or >= 3%)> 7.3 <= 9.3 yrs (or >10 <= 15 yrs) Weighting FactorWeighting 
Factor 4.5%  Market Risk CategoryInterest Rate Risk Interest Rate Risk MethodologyMaturity 
Method Market Risk TypeGeneral Market Risk Currency (Interest Rate Risk)*Fill-In* Position 
TypeShort ZoneZone 3 Maturity Time-Band: Coupon < 3% (or >= 3%)> 9.3 <= 10.6 yrs (or > 
15 <= 20 yrs) Weighting FactorWeighting Factor 5.25%  Market Risk CategoryInterest Rate 
Risk Interest Rate Risk MethodologyMaturity Method Market Risk TypeGeneral Market Risk 
Currency (Interest Rate Risk)*Fill-In* Position TypeShort ZoneZone 3 Maturity Time-Band: 
Coupon < 3% (or >= 3%)> 10.6 <= 12 yrs (or > 20 yrs) Weighting FactorWeighting Factor 6%  
Market Risk CategoryInterest Rate Risk Interest Rate Risk MethodologyMaturity Method 
Market Risk TypeGeneral Market Risk Currency (Interest Rate Risk)*Fill-In* Position 
TypeShort ZoneZone 3 Maturity Time-Band: Coupon < 3% (or >= 3%)> 12 <= 20 yrs 
Weighting FactorWeighting Factor 8%  Market Risk CategoryInterest Rate Risk Interest Rate 
Risk MethodologyMaturity Method Market Risk TypeGeneral Market Risk Currency (Interest 
Rate Risk)*Fill-In* Position TypeShort ZoneZone 3 Maturity Time-Band: Coupon < 3% (or >= 
3%)> 20 yrs Weighting FactorWeighting Factor 12.5% Market Risk CategoryInterest Rate 
Risk Interest Rate Risk MethodologyMaturity Method Market Risk TypeGeneral Market Risk 
Currency (Interest Rate Risk)*Fill-In* Calculation StageNet long or short position in the 
trading  book Market Risk CategoryInterest Rate Risk Interest Rate Risk 
MethodologyMaturity Method  Market Risk TypeGeneral Market Risk Currency (Interest Rate 



Risk)*Fill-In* Calculation StageVertical Disallowance WeightWeight 10% Market Risk 
CategoryInterest Rate Risk Interest Rate Risk MethodologyMaturity Method Market Risk 
TypeGeneral Market Risk Currency (Interest Rate Risk)*Fill-In* ZoneZone 1 Calculation 
StageFirst Round of Horizontal Offsetting WeightWeight 40% Market Risk CategoryInterest 
Rate Risk Interest Rate Risk MethodologyMaturity Method Market Risk TypeGeneral Market 
Risk Currency (Interest Rate Risk)*Fill-In* ZoneZone 2 Calculation StageFirst Round of 
Horizontal Offsetting WeightWeight 30% Market Risk CategoryInterest Rate Risk Interest 
Rate Risk MethodologyMaturity Method Market Risk TypeGeneral Market Risk Currency 
(Interest Rate Risk)*Fill-In*  ZoneZone 3 Calculation StageFirst Round of Horizontal 
Offsetting WeightWeight 30% Market Risk CategoryInterest Rate Risk Interest Rate Risk 
MethodologyMaturity Method Market Risk TypeGeneral Market Risk Currency (Interest Rate 
Risk)*Fill-In* Calculation StageFirst Round of Horizontal Offsetting Market Risk 
CategoryInterest Rate Risk Interest Rate Risk MethodologyMaturity Method Market Risk 
TypeGeneral Market Risk Currency (Interest Rate Risk)*Fill-In* Calculation StageSecond 
Round of Horizontal Offsetting HorizontalOffsettingBetween Zones 1 & 2 and Zones 2 & 3 
WeightWeight 40% Market Risk CategoryInterest Rate Risk Interest Rate Risk 
MethodologyMaturity Method Market Risk TypeGeneral Market Risk Currency (Interest Rate 
Risk)*Fill-In* Calculation StageSecond Round of Horizontal Offsetting 
HorizontalOffsettingBetween Zones 1 & 3 WeightWeight 100%  Market Risk CategoryInterest 
Rate Risk Interest Rate Risk MethodologyMaturity Method Market Risk TypeGeneral Market 
Risk Currency (Interest Rate Risk)*Fill-In* Calculation StageSecond Round of Horizontal 
Offsetting Market Risk CategoryInterest Rate Risk Interest Rate Risk MethodologyMaturity 
Method Market Risk TypeGeneral Market Risk Currency (Interest Rate Risk)*Fill-In* Market 
Risk CategoryInterest Rate Risk Market Risk TypeGeneral Market Risk Interest Rate Risk 
MethodologyMaturity Method Market Risk CategoryInterest Rate Risk Interest Rate Risk 
MethodologyMaturity Method Market Risk TypeOptions Options MethodologyDelta-Plus 
Approach Delta-Plus Approach - ImpactsGamma Impact Currency (Interest Rate 
Risk)*Fill-In* Market Risk CategoryInterest Rate Risk Market Risk TypeOptions Interest Rate 
Risk MethodologyMaturity Method Options MethodologyDelta-Plus Approach Delta-Plus 
Approach - ImpactsGamma Impact Market Risk CategoryInterest Rate Risk Interest Rate 
Risk MethodologyMaturity Method Market Risk TypeSpecific Risk Specific Risk 
CategoryGovernment External Credit AssessmentAAA to AA- Weighting FactorWeighting 
Factor 0%  Market Risk CategoryInterest Rate Risk Interest Rate Risk MethodologyMaturity 
Method Market Risk TypeSpecific Risk Specific Risk CategoryGovernment Residual Term to 
Final Maturity0 <= 6 months External Credit AssessmentAto BBB- Weighting FactorWeighting 
Factor 0.25% Market Risk CategoryInterest Rate Risk Interest Rate Risk 
MethodologyMaturity Method Market Risk TypeSpecific Risk Specific Risk 
CategoryGovernment Residual Term to Final Maturity> 6 <= 24 months External Credit 
AssessmentAto BBB- Weighting FactorWeighting Factor 1% Market Risk CategoryInterest 
Rate Risk Interest Rate Risk MethodologyMaturity Method Market Risk TypeSpecific Risk 
Specific Risk CategoryGovernment Residual Term to Final Maturity> 24 months External 
Credit AssessmentAto BBB- Weighting FactorWeighting Factor 1.6% Market Risk 
CategoryInterest Rate Risk Interest Rate Risk MethodologyMaturity Method Market Risk 
TypeSpecific Risk Specific Risk CategoryGovernment External Credit AssessmentBBto B- 
Weighting FactorWeighting Factor 8% Market Risk CategoryInterest Rate Risk Interest Rate 
Risk MethodologyMaturity Method Market Risk TypeSpecific Risk Specific Risk 
CategoryGovernment External Credit AssessmentBelow B- Weighting FactorWeighting 



Factor 12% Market Risk CategoryInterest Rate Risk Interest Rate Risk MethodologyMaturity 
Method Market Risk TypeSpecific Risk Specific Risk CategoryGovernment External Credit 
AssessmentUnrated Weighting FactorWeighting Factor 8% Market Risk CategoryInterest 
Rate Risk  Interest Rate Risk MethodologyMaturity Method Market Risk TypeSpecific Risk 
Specific Risk CategoryQualifying Residual Term to Final Maturity0 <= 6 months Weighting 
FactorWeighting Factor 0.25% Market Risk CategoryInterest Rate Risk Interest Rate Risk 
MethodologyMaturity Method Market Risk TypeSpecific Risk Specific Risk CategoryQualifying 
Residual Term to Final Maturity> 6 <= 24 months Weighting FactorWeighting Factor 1% 
Market Risk CategoryInterest Rate Risk Interest Rate Risk MethodologyMaturity Method 
Market Risk TypeSpecific Risk Specific Risk CategoryQualifying Residual Term to Final 
Maturity> 24 months Weighting FactorWeighting Factor 1.6% Market Risk CategoryInterest 
Rate Risk Interest Rate Risk MethodologyMaturity Method Market Risk TypeSpecific Risk 
Specific Risk CategoryOther External Credit AssessmentBBto BB- Weighting 
FactorWeighting Factor 8% Market Risk CategoryInterest Rate Risk Interest Rate Risk 
MethodologyMaturity Method Market Risk TypeSpecific Risk Specific Risk CategoryOther 
External Credit AssessmentBelow BB- Weighting FactorWeighting Factor 12% Market Risk 
CategoryInterest Rate Risk Interest Rate Risk MethodologyMaturity Method Market Risk 
TypeSpecific Risk Specific Risk CategoryOther External Credit AssessmentUnrated 
Weighting FactorWeighting Factor 8% Market Risk CategoryInterest Rate Risk Interest Rate 
Risk MethodologyMaturity Method Market Risk TypeSpecific Risk  Market Risk 
CategoryInterest Rate Risk Interest Rate Risk MethodologyMaturity Method Market Risk 
TypeOptions Options MethodologyDelta-Plus Approach Delta-Plus Approach - ImpactsVega 
Impact Currency (Interest Rate Risk)*Fill-In* Market Risk CategoryInterest Rate Risk Market 
Risk TypeOptions Interest Rate Risk MethodologyMaturity Method Options 
MethodologyDelta-Plus Approach Delta-Plus Approach - ImpactsVega Impact Market Risk 
CategoryInterest Rate Risk Interest Rate Risk MethodologyMaturity Method Market Risk 
TypeGeneral Market Risk Currency (Interest Rate Risk)*Fill-In* Position TypeLong ZoneZone 
1 Maturity Time-Band: Coupon < 3% (or >= 3%)0 <= 1 month Weighting FactorWeighting 
Factor 0% Market Risk CategoryInterest Rate Risk Interest Rate Risk MethodologyMaturity 
Method Market Risk TypeGeneral Market Risk Currency (Interest Rate Risk)*Fill-In* Position 
TypeLong ZoneZone 1 Maturity Time-Band: Coupon < 3% (or >= 3%)> 1 <= 3 months 
Weighting FactorWeighting Factor 0.2% Market Risk CategoryInterest Rate Risk Interest Rate 
Risk MethodologyMaturity Method Market Risk TypeGeneral Market Risk Currency (Interest 
Rate Risk)*Fill-In* Position TypeLong ZoneZone 1 Maturity Time-Band: Coupon < 3% (or >= 
3%)> 3 <= 6 months Weighting FactorWeighting Factor 0.4% Market Risk CategoryInterest 
Rate Risk Interest Rate Risk MethodologyMaturity Method Market Risk TypeGeneral Market 
Risk Currency (Interest Rate Risk)*Fill-In* Position TypeLong ZoneZone 1 Maturity 
Time-Band: Coupon < 3% (or >= 3%)> 6 <= 12 months  Weighting FactorWeighting Factor 
0.7% Market Risk CategoryInterest Rate Risk Interest Rate Risk MethodologyMaturity 
Method Market Risk TypeGeneral Market Risk Currency (Interest Rate Risk)*Fill-In* Position 
TypeLong ZoneZone 2 Maturity Time-Band: Coupon < 3% (or >= 3%)> 1 <= 1.9 yrs (or > 1 <= 
2 yrs) Weighting FactorWeighting Factor 1.25% Market Risk CategoryInterest Rate Risk 
Interest Rate Risk MethodologyMaturity Method Market Risk TypeGeneral Market Risk 
Currency (Interest Rate Risk)*Fill-In* Position TypeLong ZoneZone 2 Maturity Time-Band: 
Coupon < 3% (or >= 3%)> 1.9 <= 2.8 yrs (or > 2 <= 3 yrs) Weighting FactorWeighting Factor 
1.75% Market Risk CategoryInterest Rate Risk Interest Rate Risk MethodologyMaturity 
Method Market Risk TypeGeneral Market Risk Currency (Interest Rate Risk)*Fill-In* Position 



TypeLong ZoneZone 2 Maturity Time-Band: Coupon < 3% (or >= 3%)> 2.8 <= 3.6 yrs (or > 3 
<= 4 yrs) Weighting FactorWeighting Factor 2.25% Market Risk CategoryInterest Rate Risk 
Interest Rate Risk MethodologyMaturity Method Market Risk TypeGeneral Market Risk 
Currency (Interest Rate Risk)*Fill-In* Position TypeLong ZoneZone 3 Maturity Time-Band: 
Coupon < 3% (or >= 3%)> 3.6 <= 4.3 yrs (or > 4 <= 5 yrs) Weighting FactorWeighting Factor 
2.75% Market Risk CategoryInterest Rate Risk Interest Rate Risk MethodologyMaturity 
Method Market Risk TypeGeneral Market Risk Currency (Interest Rate Risk)*Fill-In* Position 
TypeLong ZoneZone 3 Maturity Time-Band: Coupon < 3% (or >= 3%)> 4.3 <= 5.7 yrs (or > 5 
<= 7 yrs) Weighting FactorWeighting Factor 3.25%  Market Risk CategoryInterest Rate Risk 
Interest Rate Risk MethodologyMaturity Method Market Risk TypeGeneral Market Risk 
Currency (Interest Rate Risk)*Fill-In* Position TypeLong ZoneZone 3 Maturity Time-Band: 
Coupon < 3% (or >= 3%)> 5.7 <= 7.3 yrs (or > 7 <= 10 yrs) Weighting FactorWeighting Factor 
3.75% Market Risk CategoryInterest Rate Risk Interest Rate Risk MethodologyMaturity 
Method Market Risk TypeGeneral Market Risk Currency (Interest Rate Risk)*Fill-In* Position 
TypeLong ZoneZone 3 Maturity Time-Band: Coupon < 3% (or >= 3%)> 7.3 <= 9.3 yrs (or >10 
<= 15 yrs) Weighting FactorWeighting Factor 4.5% Market Risk CategoryInterest Rate Risk 
Interest Rate Risk MethodologyMaturity Method Market Risk TypeGeneral Market Risk 
Currency (Interest Rate Risk)*Fill-In* Position TypeLong ZoneZone 3 Maturity Time-Band: 
Coupon < 3% (or >= 3%)> 9.3 <= 10.6 yrs (or > 15 <= 20 yrs) Weighting FactorWeighting 
Factor 5.25% Market Risk CategoryInterest Rate Risk Interest Rate Risk 
MethodologyMaturity Method Market Risk TypeGeneral Market Risk Currency (Interest Rate 
Risk)*Fill-In* Position TypeLong ZoneZone 3 Maturity Time-Band: Coupon < 3% (or >= 3%)> 
10.6 <= 12 yrs (or > 20 yrs) Weighting FactorWeighting Factor 6% Market Risk 
CategoryInterest Rate Risk Interest Rate Risk MethodologyMaturity Method Market Risk 
TypeGeneral Market Risk Currency (Interest Rate Risk)*Fill-In* Position TypeLong ZoneZone 
3 Maturity Time-Band: Coupon < 3% (or >= 3%)> 12 <= 20 yrs Weighting FactorWeighting 
Factor 8% Market Risk CategoryInterest Rate Risk Interest Rate Risk MethodologyMaturity 
Method  Market Risk TypeGeneral Market Risk Currency (Interest Rate Risk)*Fill-In* Position 
TypeLong ZoneZone 3 Maturity Time-Band: Coupon < 3% (or >= 3%)> 20 yrs Weighting 
FactorWeighting Factor 12.5% Market Risk CategoryInterest Rate Risk Interest Rate Risk 
MethodologyMaturity Method Market Risk TypeGeneral Market Risk Currency (Interest Rate 
Risk)*Fill-In* Position TypeLong Market Risk CategoryInterest Rate Risk Interest Rate Risk 
MethodologyMaturity Method Market Risk TypeGeneral Market Risk Currency (Interest Rate 
Risk)*Fill-In* Calculation StageVertical Disallowance WeightWeight 10% Market Risk 
CategoryInterest Rate Risk Interest Rate Risk MethodologyMaturity Method Market Risk 
TypeGeneral Market Risk Currency (Interest Rate Risk)*Fill-In* Position TypeShort ZoneZone 
1 Maturity Time-Band: Coupon < 3% (or >= 3%)0 <= 1 month Weighting FactorWeighting 
Factor 0% Market Risk CategoryInterest Rate Risk Interest Rate Risk MethodologyMaturity 
Method Market Risk TypeGeneral Market Risk Currency (Interest Rate Risk)*Fill-In* Position 
TypeShort ZoneZone 1 Maturity Time-Band: Coupon < 3% (or >= 3%)> 1 <= 3 months 
Weighting FactorWeighting Factor 0.2% Market Risk CategoryInterest Rate Risk Interest Rate 
Risk MethodologyMaturity Method Market Risk TypeGeneral Market Risk  Currency (Interest 
Rate Risk)*Fill-In* Position TypeShort ZoneZone 1 Maturity Time-Band: Coupon < 3% (or >= 
3%)> 3 <= 6 months Weighting FactorWeighting Factor 0.4% Market Risk CategoryInterest 
Rate Risk Interest Rate Risk MethodologyMaturity Method Market Risk TypeGeneral Market 
Risk Currency (Interest Rate Risk)*Fill-In* Position TypeShort ZoneZone 1 Maturity 
Time-Band: Coupon < 3% (or >= 3%)> 6 <= 12 months Weighting FactorWeighting Factor 



0.7% Market Risk CategoryInterest Rate Risk Interest Rate Risk MethodologyMaturity 
Method Market Risk TypeGeneral Market Risk Currency (Interest Rate Risk)*Fill-In* Position 
TypeShort ZoneZone 2 Maturity Time-Band: Coupon < 3% (or >= 3%)> 1 <= 1.9 yrs (or > 1 
<= 2 yrs) Weighting FactorWeighting Factor 1.25% Market Risk CategoryInterest Rate Risk 
Interest Rate Risk MethodologyMaturity Method Market Risk TypeGeneral Market Risk 
Currency (Interest Rate Risk)*Fill-In* Position TypeShort ZoneZone 2 Maturity Time-Band: 
Coupon < 3% (or >= 3%)> 1.9 <= 2.8 yrs (or > 2 <= 3 yrs) Weighting FactorWeighting Factor 
1.75% Market Risk CategoryInterest Rate Risk Interest Rate Risk MethodologyMaturity 
Method Market Risk TypeGeneral Market Risk Currency (Interest Rate Risk)*Fill-In* Position 
TypeShort ZoneZone 2 Maturity Time-Band: Coupon < 3% (or >= 3%)> 2.8 <= 3.6 yrs (or > 3 
<= 4 yrs) Weighting FactorWeighting Factor 2.25% Market Risk CategoryInterest Rate Risk 
Interest Rate Risk MethodologyMaturity Method Market Risk TypeGeneral Market Risk 
Currency (Interest Rate Risk)*Fill-In* Position TypeShort  ZoneZone 3 Maturity Time-Band: 
Coupon < 3% (or >= 3%)> 3.6 <= 4.3 yrs (or > 4 <= 5 yrs) Weighting FactorWeighting Factor 
2.75% Market Risk CategoryInterest Rate Risk Interest Rate Risk MethodologyMaturity 
Method Market Risk TypeGeneral Market Risk Currency (Interest Rate Risk)*Fill-In* Position 
TypeShort ZoneZone 3 Maturity Time-Band: Coupon < 3% (or >= 3%)> 4.3 <= 5.7 yrs (or > 5 
<= 7 yrs) Weighting FactorWeighting Factor 3.25% Market Risk CategoryInterest Rate Risk 
Interest Rate Risk MethodologyMaturity Method Market Risk TypeGeneral Market Risk 
Currency (Interest Rate Risk)*Fill-In* Position TypeShort ZoneZone 3 Maturity Time-Band: 
Coupon < 3% (or >= 3%)> 5.7 <= 7.3 yrs (or > 7 <= 10 yrs) Weighting FactorWeighting Factor 
3.75% Market Risk CategoryInterest Rate Risk Interest Rate Risk MethodologyMaturity 
Method Market Risk TypeGeneral Market Risk Currency (Interest Rate Risk)*Fill-In* Position 
TypeShort ZoneZone 3 Maturity Time-Band: Coupon < 3% (or >= 3%)> 7.3 <= 9.3 yrs (or >10 
<= 15 yrs) Weighting FactorWeighting Factor 4.5% Market Risk CategoryInterest Rate Risk 
Interest Rate Risk MethodologyMaturity Method Market Risk TypeGeneral Market Risk 
Currency (Interest Rate Risk)*Fill-In* Position TypeShort ZoneZone 3 Maturity Time-Band: 
Coupon < 3% (or >= 3%)> 9.3 <= 10.6 yrs (or > 15 <= 20 yrs) Weighting FactorWeighting 
Factor 5.25% Market Risk CategoryInterest Rate Risk Interest Rate Risk 
MethodologyMaturity Method Market Risk TypeGeneral Market Risk Currency (Interest Rate 
Risk)*Fill-In* Position TypeShort ZoneZone 3 Maturity Time-Band: Coupon < 3% (or >= 3%)> 
10.6 <= 12 yrs (or > 20 yrs)  Weighting FactorWeighting Factor 6% Market Risk 
CategoryInterest Rate Risk Interest Rate Risk MethodologyMaturity Method Market Risk 
TypeGeneral Market Risk Currency (Interest Rate Risk)*Fill-In* Position TypeShort ZoneZone 
3 Maturity Time-Band: Coupon < 3% (or >= 3%)> 12 <= 20 yrs Weighting FactorWeighting 
Factor 8% Market Risk CategoryInterest Rate Risk Interest Rate Risk MethodologyMaturity 
Method Market Risk TypeGeneral Market Risk Currency (Interest Rate Risk)*Fill-In* Position 
TypeShort ZoneZone 3 Maturity Time-Band: Coupon < 3% (or >= 3%)> 20 yrs Weighting 
FactorWeighting Factor 12.5% Market Risk CategoryInterest Rate Risk Interest Rate Risk 
MethodologyMaturity Method Market Risk TypeGeneral Market Risk Currency (Interest Rate 
Risk)*Fill-In* Position TypeShort Market Risk CategoryInterest Rate Risk Interest Rate Risk 
MethodologyMaturity Method Market Risk TypeGeneral Market Risk Currency (Interest Rate 
Risk)*Fill-In* ZoneZone 1 Maturity Time-Band: Coupon < 3% (or >= 3%)0 <= 1 month 
Weighting FactorWeighting Factor 0% Market Risk CategoryInterest Rate Risk Interest Rate 
Risk MethodologyMaturity Method Market Risk TypeGeneral Market Risk Currency (Interest 
Rate Risk)*Fill-In* ZoneZone 1 Maturity Time-Band: Coupon < 3% (or >= 3%)> 1 <= 3 months 
Weighting FactorWeighting Factor 0.2% Market Risk CategoryInterest Rate Risk Interest Rate 



Risk MethodologyMaturity Method Market Risk TypeGeneral Market Risk Currency (Interest 
Rate Risk)*Fill-In* ZoneZone 1  Maturity Time-Band: Coupon < 3% (or >= 3%)> 3 <= 6 
months Weighting FactorWeighting Factor 0.4% Market Risk CategoryInterest Rate Risk 
Interest Rate Risk MethodologyMaturity Method Market Risk TypeGeneral Market Risk 
Currency (Interest Rate Risk)*Fill-In* ZoneZone 1 Maturity Time-Band: Coupon < 3% (or >= 
3%)> 6 <= 12 months Weighting FactorWeighting Factor 0.7% Market Risk CategoryInterest 
Rate Risk Interest Rate Risk MethodologyMaturity Method Market Risk TypeGeneral Market 
Risk Currency (Interest Rate Risk)*Fill-In* ZoneZone 2 Maturity Time-Band: Coupon < 3% (or 
>= 3%)> 1 <= 1.9 yrs (or > 1 <= 2 yrs) Weighting FactorWeighting Factor 1.25% Market Risk 
CategoryInterest Rate Risk Interest Rate Risk MethodologyMaturity Method Market Risk 
TypeGeneral Market Risk Currency (Interest Rate Risk)*Fill-In* ZoneZone 2 Maturity 
Time-Band: Coupon < 3% (or >= 3%)> 1.9 <= 2.8 yrs (or > 2 <= 3 yrs) Weighting 
FactorWeighting Factor 1.75% Market Risk CategoryInterest Rate Risk Interest Rate Risk 
MethodologyMaturity Method Market Risk TypeGeneral Market Risk Currency (Interest Rate 
Risk)*Fill-In* ZoneZone 2 Maturity Time-Band: Coupon < 3% (or >= 3%)> 2.8 <= 3.6 yrs (or > 
3 <= 4 yrs) Weighting FactorWeighting Factor 2.25% Market Risk CategoryInterest Rate Risk 
Interest Rate Risk MethodologyMaturity Method Market Risk TypeGeneral Market Risk 
Currency (Interest Rate Risk)*Fill-In* ZoneZone 3 Maturity Time-Band: Coupon < 3% (or >= 
3%)> 3.6 <= 4.3 yrs (or > 4 <= 5 yrs) Weighting FactorWeighting Factor 2.75% Market Risk 
CategoryInterest Rate Risk Interest Rate Risk MethodologyMaturity Method Market Risk 
TypeGeneral Market Risk Currency (Interest Rate Risk)*Fill-In*  ZoneZone 3 Maturity 
Time-Band: Coupon < 3% (or >= 3%)> 4.3 <= 5.7 yrs (or > 5 <= 7 yrs) Weighting 
FactorWeighting Factor 3.25% Market Risk CategoryInterest Rate Risk Interest Rate Risk 
MethodologyMaturity Method Market Risk TypeGeneral Market Risk Currency (Interest Rate 
Risk)*Fill-In* ZoneZone 3 Maturity Time-Band: Coupon < 3% (or >= 3%)> 5.7 <= 7.3 yrs (or > 
7 <= 10 yrs) Weighting FactorWeighting Factor 3.75% Market Risk CategoryInterest Rate 
Risk Interest Rate Risk MethodologyMaturity Method Market Risk TypeGeneral Market Risk 
Currency (Interest Rate Risk)*Fill-In* ZoneZone 3 Maturity Time-Band: Coupon < 3% (or >= 
3%)> 7.3 <= 9.3 yrs (or >10 <= 15 yrs) Weighting FactorWeighting Factor 4.5% Market Risk 
CategoryInterest Rate Risk Interest Rate Risk MethodologyMaturity Method Market Risk 
TypeGeneral Market Risk Currency (Interest Rate Risk)*Fill-In* ZoneZone 3 Maturity 
Time-Band: Coupon < 3% (or >= 3%)> 9.3 <= 10.6 yrs (or > 15 <= 20 yrs) Weighting 
FactorWeighting Factor 5.25% Market Risk CategoryInterest Rate Risk Interest Rate Risk 
MethodologyMaturity Method Market Risk TypeGeneral Market Risk Currency (Interest Rate 
Risk)*Fill-In* ZoneZone 3 Maturity Time-Band: Coupon < 3% (or >= 3%)> 10.6 <= 12 yrs (or > 
20 yrs) Weighting FactorWeighting Factor 6% Market Risk CategoryInterest Rate Risk 
Interest Rate Risk MethodologyMaturity Method Market Risk TypeGeneral Market Risk 
Currency (Interest Rate Risk)*Fill-In* ZoneZone 3 Maturity Time-Band: Coupon < 3% (or >= 
3%)> 12 <= 20 yrs Weighting FactorWeighting Factor 8% Market Risk CategoryInterest Rate 
Risk Interest Rate Risk MethodologyMaturity Method Market Risk TypeGeneral Market Risk  
Currency (Interest Rate Risk)*Fill-In* ZoneZone 3 Maturity Time-Band: Coupon < 3% (or >= 
3%)> 20 yrs Weighting FactorWeighting Factor 12.5% Market Risk CategoryInterest Rate 
Risk Interest Rate Risk MethodologyMaturity Method Market Risk TypeGeneral Market Risk 
Currency (Interest Rate Risk)*Fill-In* Market Risk CategoryInterest Rate Risk Interest Rate 
Risk MethodologyMaturity Method Market Risk TypeOptions Options MethodologyScenario 
Approach Currency (Interest Rate Risk)*Fill-In* Market Risk CategoryInterest Rate Risk 
Market Risk TypeOptions Interest Rate Risk MethodologyMaturity Method Options 



MethodologyScenario Approach Market Risk CategoryInterest Rate Risk Interest Rate Risk 
MethodologyMaturity Method Market Risk CategoryInterest Rate Risk Interest Rate Risk 
MethodologyMaturity Method Market Risk TypeGeneral Market Risk Currency (Interest Rate 
Risk)*Fill-In* Position TypeLong ZoneZone 1 Maturity Time-Band: Coupon < 3% (or >= 3%)0 
<= 1 month Weighting FactorWeighting Factor 0% Market Risk CategoryInterest Rate Risk 
Interest Rate Risk MethodologyMaturity Method Market Risk TypeGeneral Market Risk 
Currency (Interest Rate Risk)*Fill-In* Position TypeLong ZoneZone 1 Maturity Time-Band: 
Coupon < 3% (or >= 3%)> 1 <= 3 months Weighting FactorWeighting Factor 0.2% Market 
Risk CategoryInterest Rate Risk Interest Rate Risk MethodologyMaturity Method  Market 
Risk TypeGeneral Market Risk Currency (Interest Rate Risk)*Fill-In* Position TypeLong 
ZoneZone 1 Maturity Time-Band: Coupon < 3% (or >= 3%)> 3 <= 6 months Weighting 
FactorWeighting Factor 0.4% Market Risk CategoryInterest Rate Risk Interest Rate Risk 
MethodologyMaturity Method Market Risk TypeGeneral Market Risk Currency (Interest Rate 
Risk)*Fill-In* Position TypeLong ZoneZone 1 Maturity Time-Band: Coupon < 3% (or >= 3%)> 
6 <= 12 months Weighting FactorWeighting Factor 0.7% Market Risk CategoryInterest Rate 
Risk Interest Rate Risk MethodologyMaturity Method Market Risk TypeGeneral Market Risk 
Currency (Interest Rate Risk)*Fill-In* Position TypeLong ZoneZone 2 Maturity Time-Band: 
Coupon < 3% (or >= 3%)> 1 <= 1.9 yrs (or > 1 <= 2 yrs) Weighting FactorWeighting Factor 
1.25% Market Risk CategoryInterest Rate Risk Interest Rate Risk MethodologyMaturity 
Method Market Risk TypeGeneral Market Risk Currency (Interest Rate Risk)*Fill-In* Position 
TypeLong ZoneZone 2 Maturity Time-Band: Coupon < 3% (or >= 3%)> 1.9 <= 2.8 yrs (or > 2 
<= 3 yrs) Weighting FactorWeighting Factor 1.75% Market Risk CategoryInterest Rate Risk 
Interest Rate Risk MethodologyMaturity Method Market Risk TypeGeneral Market Risk 
Currency (Interest Rate Risk)*Fill-In* Position TypeLong ZoneZone 2 Maturity Time-Band: 
Coupon < 3% (or >= 3%)> 2.8 <= 3.6 yrs (or > 3 <= 4 yrs) Weighting FactorWeighting Factor 
2.25% Market Risk CategoryInterest Rate Risk Interest Rate Risk MethodologyMaturity 
Method Market Risk TypeGeneral Market Risk Currency (Interest Rate Risk)*Fill-In*  Position 
TypeLong ZoneZone 3 Maturity Time-Band: Coupon < 3% (or >= 3%)> 3.6 <= 4.3 yrs (or > 4 
<= 5 yrs) Weighting FactorWeighting Factor 2.75% Market Risk CategoryInterest Rate Risk 
Interest Rate Risk MethodologyMaturity Method Market Risk TypeGeneral Market Risk 
Currency (Interest Rate Risk)*Fill-In* Position TypeLong ZoneZone 3 Maturity Time-Band: 
Coupon < 3% (or >= 3%)> 4.3 <= 5.7 yrs (or > 5 <= 7 yrs) Weighting FactorWeighting Factor 
3.25% Market Risk CategoryInterest Rate Risk Interest Rate Risk MethodologyMaturity 
Method Market Risk TypeGeneral Market Risk Currency (Interest Rate Risk)*Fill-In* Position 
TypeLong ZoneZone 3 Maturity Time-Band: Coupon < 3% (or >= 3%)> 5.7 <= 7.3 yrs (or > 7 
<= 10 yrs) Weighting FactorWeighting Factor 3.75% Market Risk CategoryInterest Rate Risk 
Interest Rate Risk MethodologyMaturity Method Market Risk TypeGeneral Market Risk 
Currency (Interest Rate Risk)*Fill-In* Position TypeLong ZoneZone 3 Maturity Time-Band: 
Coupon < 3% (or >= 3%)> 7.3 <= 9.3 yrs (or >10 <= 15 yrs) Weighting FactorWeighting 
Factor 4.5% Market Risk CategoryInterest Rate Risk Interest Rate Risk MethodologyMaturity 
Method Market Risk TypeGeneral Market Risk Currency (Interest Rate Risk)*Fill-In* Position 
TypeLong ZoneZone 3 Maturity Time-Band: Coupon < 3% (or >= 3%)> 9.3 <= 10.6 yrs (or > 
15 <= 20 yrs) Weighting FactorWeighting Factor 5.25% Market Risk CategoryInterest Rate 
Risk Interest Rate Risk MethodologyMaturity Method Market Risk TypeGeneral Market Risk 
Currency (Interest Rate Risk)*Fill-In* Position TypeLong ZoneZone 3  Maturity Time-Band: 
Coupon < 3% (or >= 3%)> 10.6 <= 12 yrs (or > 20 yrs) Weighting FactorWeighting Factor 6% 
Market Risk CategoryInterest Rate Risk Interest Rate Risk MethodologyMaturity Method 



Market Risk TypeGeneral Market Risk Currency (Interest Rate Risk)*Fill-In* Position 
TypeLong ZoneZone 3 Maturity Time-Band: Coupon < 3% (or >= 3%)> 12 <= 20 yrs 
Weighting FactorWeighting Factor 8% Market Risk CategoryInterest Rate Risk Interest Rate 
Risk MethodologyMaturity Method Market Risk TypeGeneral Market Risk Currency (Interest 
Rate Risk)*Fill-In* Position TypeLong ZoneZone 3 Maturity Time-Band: Coupon < 3% (or >= 
3%)> 20 yrs Weighting FactorWeighting Factor 12.5% Market Risk CategoryInterest Rate 
Risk Interest Rate Risk MethodologyMaturity Method Market Risk TypeGeneral Market Risk 
Currency (Interest Rate Risk)*Fill-In* Position TypeShort ZoneZone 1 Maturity Time-Band: 
Coupon < 3% (or >= 3%)0 <= 1 month Weighting FactorWeighting Factor 0% Market Risk 
CategoryInterest Rate Risk Interest Rate Risk MethodologyMaturity Method Market Risk 
TypeGeneral Market Risk Currency (Interest Rate Risk)*Fill-In* Position TypeShort ZoneZone 
1 Maturity Time-Band: Coupon < 3% (or >= 3%)> 1 <= 3 months Weighting FactorWeighting 
Factor 0.2% Market Risk CategoryInterest Rate Risk Interest Rate Risk MethodologyMaturity 
Method Market Risk TypeGeneral Market Risk Currency (Interest Rate Risk)*Fill-In* Position 
TypeShort ZoneZone 1 Maturity Time-Band: Coupon < 3% (or >= 3%)> 3 <= 6 months 
Weighting FactorWeighting Factor 0.4%  Market Risk CategoryInterest Rate Risk Interest 
Rate Risk MethodologyMaturity Method Market Risk TypeGeneral Market Risk Currency 
(Interest Rate Risk)*Fill-In* Position TypeShort ZoneZone 1 Maturity Time-Band: Coupon < 
3% (or >= 3%)> 6 <= 12 months Weighting FactorWeighting Factor 0.7% Market Risk 
CategoryInterest Rate Risk Interest Rate Risk MethodologyMaturity Method Market Risk 
TypeGeneral Market Risk Currency (Interest Rate Risk)*Fill-In* Position TypeShort ZoneZone 
2 Maturity Time-Band: Coupon < 3% (or >= 3%)> 1 <= 1.9 yrs (or > 1 <= 2 yrs) Weighting 
FactorWeighting Factor 1.25% Market Risk CategoryInterest Rate Risk Interest Rate Risk 
MethodologyMaturity Method Market Risk TypeGeneral Market Risk Currency (Interest Rate 
Risk)*Fill-In* Position TypeShort ZoneZone 2 Maturity Time-Band: Coupon < 3% (or >= 3%)> 
1.9 <= 2.8 yrs (or > 2 <= 3 yrs) Weighting FactorWeighting Factor 1.75% Market Risk 
CategoryInterest Rate Risk Interest Rate Risk MethodologyMaturity Method Market Risk 
TypeGeneral Market Risk Currency (Interest Rate Risk)*Fill-In* Position TypeShort ZoneZone 
2 Maturity Time-Band: Coupon < 3% (or >= 3%)> 2.8 <= 3.6 yrs (or > 3 <= 4 yrs) Weighting 
FactorWeighting Factor 2.25% Market Risk CategoryInterest Rate Risk Interest Rate Risk 
MethodologyMaturity Method Market Risk TypeGeneral Market Risk Currency (Interest Rate 
Risk)*Fill-In* Position TypeShort ZoneZone 3 Maturity Time-Band: Coupon < 3% (or >= 3%)> 
3.6 <= 4.3 yrs (or > 4 <= 5 yrs) Weighting FactorWeighting Factor 2.75% Market Risk 
CategoryInterest Rate Risk  Interest Rate Risk MethodologyMaturity Method Market Risk 
TypeGeneral Market Risk Currency (Interest Rate Risk)*Fill-In* Position TypeShort ZoneZone 
3 Maturity Time-Band: Coupon < 3% (or >= 3%)> 4.3 <= 5.7 yrs (or > 5 <= 7 yrs) Weighting 
FactorWeighting Factor 3.25% Market Risk CategoryInterest Rate Risk Interest Rate Risk 
MethodologyMaturity Method Market Risk TypeGeneral Market Risk Currency (Interest Rate 
Risk)*Fill-In* Position TypeShort ZoneZone 3 Maturity Time-Band: Coupon < 3% (or >= 3%)> 
5.7 <= 7.3 yrs (or > 7 <= 10 yrs) Weighting FactorWeighting Factor 3.75% Market Risk 
CategoryInterest Rate Risk Interest Rate Risk MethodologyMaturity Method Market Risk 
TypeGeneral Market Risk Currency (Interest Rate Risk)*Fill-In* Position TypeShort ZoneZone 
3 Maturity Time-Band: Coupon < 3% (or >= 3%)> 7.3 <= 9.3 yrs (or >10 <= 15 yrs) Weighting 
FactorWeighting Factor 4.5% Market Risk CategoryInterest Rate Risk Interest Rate Risk 
MethodologyMaturity Method Market Risk TypeGeneral Market Risk Currency (Interest Rate 
Risk)*Fill-In* Position TypeShort ZoneZone 3 Maturity Time-Band: Coupon < 3% (or >= 3%)> 
9.3 <= 10.6 yrs (or > 15 <= 20 yrs) Weighting FactorWeighting Factor 5.25% Market Risk 



CategoryInterest Rate Risk Interest Rate Risk MethodologyMaturity Method Market Risk 
TypeGeneral Market Risk Currency (Interest Rate Risk)*Fill-In* Position TypeShort ZoneZone 
3 Maturity Time-Band: Coupon < 3% (or >= 3%)> 10.6 <= 12 yrs (or > 20 yrs) Weighting 
FactorWeighting Factor 6% Market Risk CategoryInterest Rate Risk Interest Rate Risk 
MethodologyMaturity Method Market Risk TypeGeneral Market Risk  Currency (Interest Rate 
Risk)*Fill-In* Position TypeShort ZoneZone 3 Maturity Time-Band: Coupon < 3% (or >= 3%)> 
12 <= 20 yrs Weighting FactorWeighting Factor 8% Market Risk CategoryInterest Rate Risk 
Interest Rate Risk MethodologyMaturity Method Market Risk TypeGeneral Market Risk 
Currency (Interest Rate Risk)*Fill-In* Position TypeShort ZoneZone 3 Maturity Time-Band: 
Coupon < 3% (or >= 3%)> 20 yrs Weighting FactorWeighting Factor 12.5% Market Risk 
CategoryInterest Rate Risk Market Risk TypeOptions Interest Rate Risk MethodologyDuration 
Method Options MethodologySimplified Approach Currency (Interest Rate Risk)*Fill-In* 
Market Risk CategoryInterest Rate Risk Market Risk TypeOptions Interest Rate Risk 
MethodologyDuration Method Options MethodologySimplified Approach  Market Risk 
CategoryInterest Rate Risk Interest Rate Risk MethodologyDuration Method Market Risk 
TypeGeneral Market Risk Currency (Interest Rate Risk)*Fill-In* Position TypeLong ZoneZone 
1 Maturity Time-Band: Coupon < 3% (or >= 3%)0 <= 1 month Assumed Change in 
YieldAssumed Change in Yield 1%  Market Risk CategoryInterest Rate Risk Interest Rate 
Risk MethodologyDuration Method Market Risk TypeGeneral Market Risk Currency (Interest 
Rate Risk)*Fill-In* Position TypeLong ZoneZone 1 Maturity Time-Band: Coupon < 3% (or >= 
3%)> 1 <= 3 months Assumed Change in YieldAssumed Change in Yield 1%  Market Risk 
CategoryInterest Rate Risk Interest Rate Risk MethodologyDuration Method Market Risk 
TypeGeneral Market Risk Currency (Interest Rate Risk)*Fill-In* Position TypeLong ZoneZone 
1 Maturity Time-Band: Coupon < 3% (or >= 3%)> 3 <= 6 months Assumed Change in 
YieldAssumed Change in Yield 1%  Market Risk CategoryInterest Rate Risk Interest Rate 
Risk MethodologyDuration Method Market Risk TypeGeneral Market Risk Currency (Interest 
Rate Risk)*Fill-In* Position TypeLong ZoneZone 1 Maturity Time-Band: Coupon < 3% (or >= 
3%)> 6 <= 12 months Assumed Change in YieldAssumed Change in Yield 1%  Market Risk 
CategoryInterest Rate Risk Interest Rate Risk MethodologyDuration Method Market Risk 
TypeGeneral Market Risk Currency (Interest Rate Risk)*Fill-In* Position TypeLong ZoneZone 
2 Maturity Time-Band: Coupon < 3% (or >= 3%)> 1 <= 1.9 yrs (or > 1 <= 2 yrs) Assumed 
Change in YieldAssumed Change in Yield 0.9%  Market Risk CategoryInterest Rate Risk 
Interest Rate Risk MethodologyDuration Method Market Risk TypeGeneral Market Risk 
Currency (Interest Rate Risk)*Fill-In* Position TypeLong ZoneZone 2 Maturity Time-Band: 
Coupon < 3% (or >= 3%)> 1.9 <= 2.8 yrs (or > 2 <= 3 yrs) Assumed Change in YieldAssumed 
Change in Yield 0.8%  Market Risk CategoryInterest Rate Risk Interest Rate Risk 
MethodologyDuration Method Market Risk TypeGeneral Market Risk Currency (Interest Rate 
Risk)*Fill-In* Position TypeLong ZoneZone 2 Maturity Time-Band: Coupon < 3% (or >= 3%)> 
2.8 <= 3.6 yrs (or > 3 <= 4 yrs) Assumed Change in YieldAssumed Change in Yield 0.75%  
Market Risk CategoryInterest Rate Risk Interest Rate Risk MethodologyDuration Method 
Market Risk TypeGeneral Market Risk Currency (Interest Rate Risk)*Fill-In* Position 
TypeLong ZoneZone 3 Maturity Time-Band: Coupon < 3% (or >= 3%)> 3.6 <= 4.3 yrs (or > 4 
<= 5 yrs) Assumed Change in YieldAssumed Change in Yield 0.75%  Market Risk 
CategoryInterest Rate Risk Interest Rate Risk MethodologyDuration Method Market Risk 
TypeGeneral Market Risk Currency (Interest Rate Risk)*Fill-In* Position TypeLong ZoneZone 
3 Maturity Time-Band: Coupon < 3% (or >= 3%)> 4.3 <= 5.7 yrs (or > 5 <= 7 yrs) Assumed 
Change in YieldAssumed Change in Yield 0.7%  Market Risk CategoryInterest Rate Risk 



Interest Rate Risk MethodologyDuration Method Market Risk TypeGeneral Market Risk 
Currency (Interest Rate Risk)*Fill-In* Position TypeLong ZoneZone 3 Maturity Time-Band: 
Coupon < 3% (or >= 3%)> 5.7 <= 7.3 yrs (or > 7 <= 10 yrs) Assumed Change in 
YieldAssumed Change in Yield 0.65%  Market Risk CategoryInterest Rate Risk Interest Rate 
Risk MethodologyDuration Method Market Risk TypeGeneral Market Risk Currency (Interest 
Rate Risk)*Fill-In* Position TypeLong ZoneZone 3 Maturity Time-Band: Coupon < 3% (or >= 
3%)> 7.3 <= 9.3 yrs (or >10 <= 15 yrs) Assumed Change in YieldAssumed Change in Yield 
0.6%  Market Risk CategoryInterest Rate Risk Interest Rate Risk MethodologyDuration 
Method Market Risk TypeGeneral Market Risk Currency (Interest Rate Risk)*Fill-In* Position 
TypeLong ZoneZone 3 Maturity Time-Band: Coupon < 3% (or >= 3%)> 9.3 <= 10.6 yrs (or > 
15 <= 20 yrs) Assumed Change in YieldAssumed Change in Yield 0.6%  Market Risk 
CategoryInterest Rate Risk Interest Rate Risk MethodologyDuration Method Market Risk 
TypeGeneral Market Risk Currency (Interest Rate Risk)*Fill-In* Position TypeLong ZoneZone 
3 Maturity Time-Band: Coupon < 3% (or >= 3%)> 10.6 <= 12 yrs (or > 20 yrs) Assumed 
Change in YieldAssumed Change in Yield 0.6%  Market Risk CategoryInterest Rate Risk 
Interest Rate Risk MethodologyDuration Method Market Risk TypeGeneral Market Risk 
Currency (Interest Rate Risk)*Fill-In* Position TypeLong ZoneZone 3 Maturity Time-Band: 
Coupon < 3% (or >= 3%)> 12 <= 20 yrs Assumed Change in YieldAssumed Change in Yield 
0.6%  Market Risk CategoryInterest Rate Risk Interest Rate Risk MethodologyDuration 
Method Market Risk TypeGeneral Market Risk Currency (Interest Rate Risk)*Fill-In* Position 
TypeLong ZoneZone 3 Maturity Time-Band: Coupon < 3% (or >= 3%)> 20 yrs Assumed 
Change in YieldAssumed Change in Yield 0.6% Market Risk CategoryInterest Rate Risk 
Interest Rate Risk MethodologyDuration Method Market Risk TypeGeneral Market Risk 
Currency (Interest Rate Risk)*Fill-In* ZoneZone 1 Calculation StageFirst Round of Horizontal 
Offsetting WeightWeight 40%  Market Risk CategoryInterest Rate Risk Interest Rate Risk 
MethodologyDuration Method Market Risk TypeGeneral Market Risk Currency (Interest Rate 
Risk)*Fill-In* ZoneZone 2 Calculation StageFirst Round of Horizontal Offsetting WeightWeight 
30% Market Risk CategoryInterest Rate Risk Interest Rate Risk MethodologyDuration 
Method Market Risk TypeGeneral Market Risk Currency (Interest Rate Risk)*Fill-In* 
ZoneZone 3 Calculation StageFirst Round of Horizontal Offsetting WeightWeight 30% Market 
Risk CategoryInterest Rate Risk Interest Rate Risk MethodologyDuration Method Market 
Risk TypeGeneral Market Risk Currency (Interest Rate Risk)*Fill-In* Position TypeLong 
ZoneZone 1  Calculation StageSecond Round of Horizontal Offsetting Market Risk 
CategoryInterest Rate Risk Interest Rate Risk MethodologyDuration Method Market Risk 
TypeGeneral Market Risk Currency (Interest Rate Risk)*Fill-In* Position TypeLong ZoneZone 
2 Calculation StageSecond Round of Horizontal Offsetting Market Risk CategoryInterest Rate 
Risk Interest Rate Risk MethodologyDuration Method Market Risk TypeGeneral Market Risk 
Currency (Interest Rate Risk)*Fill-In* Position TypeLong ZoneZone 3 Calculation 
StageSecond Round of Horizontal Offsetting Market Risk CategoryInterest Rate Risk Interest 
Rate Risk MethodologyDuration Method Market Risk TypeGeneral Market Risk  Currency 
(Interest Rate Risk)*Fill-In* Calculation StageSecond Round of Horizontal Offsetting 
HorizontalOffsettingBetween Zones 1 & 2 and Zones 2 & 3 WeightWeight 40% Market Risk 
CategoryInterest Rate Risk Interest Rate Risk MethodologyDuration Method Market Risk 
TypeGeneral Market Risk Currency (Interest Rate Risk)*Fill-In* Calculation StageSecond 
Round of Horizontal Offsetting HorizontalOffsettingBetween Zones 1 & 3 WeightWeight 100% 
 Market Risk CategoryInterest Rate Risk Interest Rate Risk MethodologyDuration Method 
Market Risk TypeGeneral Market Risk Currency (Interest Rate Risk)*Fill-In* Position 



TypeShort ZoneZone 1 Maturity Time-Band: Coupon < 3% (or >= 3%)0 <= 1 month Assumed 
Change in YieldAssumed Change in Yield 1%  Market Risk CategoryInterest Rate Risk 
Interest Rate Risk MethodologyDuration Method Market Risk TypeGeneral Market Risk 
Currency (Interest Rate Risk)*Fill-In* Position TypeShort ZoneZone 1 Maturity Time-Band: 
Coupon < 3% (or >= 3%)> 1 <= 3 months Assumed Change in YieldAssumed Change in 
Yield 1%  Market Risk CategoryInterest Rate Risk Interest Rate Risk MethodologyDuration 
Method Market Risk TypeGeneral Market Risk Currency (Interest Rate Risk)*Fill-In* Position 
TypeShort ZoneZone 1 Maturity Time-Band: Coupon < 3% (or >= 3%)> 3 <= 6 months 
Assumed Change in YieldAssumed Change in Yield 1%  Market Risk CategoryInterest Rate 
Risk Interest Rate Risk MethodologyDuration Method Market Risk TypeGeneral Market Risk 
Currency (Interest Rate Risk)*Fill-In* Position TypeShort ZoneZone 1 Maturity Time-Band: 
Coupon < 3% (or >= 3%)> 6 <= 12 months Assumed Change in YieldAssumed Change in 
Yield 1%  Market Risk CategoryInterest Rate Risk Interest Rate Risk MethodologyDuration 
Method Market Risk TypeGeneral Market Risk Currency (Interest Rate Risk)*Fill-In* Position 
TypeShort ZoneZone 2 Maturity Time-Band: Coupon < 3% (or >= 3%)> 1 <= 1.9 yrs (or > 1 
<= 2 yrs) Assumed Change in YieldAssumed Change in Yield 0.9%  Market Risk 
CategoryInterest Rate Risk Interest Rate Risk MethodologyDuration Method Market Risk 
TypeGeneral Market Risk Currency (Interest Rate Risk)*Fill-In* Position TypeShort ZoneZone 
2 Maturity Time-Band: Coupon < 3% (or >= 3%)> 1.9 <= 2.8 yrs (or > 2 <= 3 yrs) Assumed 
Change in YieldAssumed Change in Yield 0.8%  Market Risk CategoryInterest Rate Risk 
Interest Rate Risk MethodologyDuration Method Market Risk TypeGeneral Market Risk 
Currency (Interest Rate Risk)*Fill-In* Position TypeShort ZoneZone 2 Maturity Time-Band: 
Coupon < 3% (or >= 3%)> 2.8 <= 3.6 yrs (or > 3 <= 4 yrs) Assumed Change in YieldAssumed 
Change in Yield 0.75%  Market Risk CategoryInterest Rate Risk Interest Rate Risk 
MethodologyDuration Method Market Risk TypeGeneral Market Risk Currency (Interest Rate 
Risk)*Fill-In* Position TypeShort ZoneZone 3 Maturity Time-Band: Coupon < 3% (or >= 3%)> 
3.6 <= 4.3 yrs (or > 4 <= 5 yrs) Assumed Change in YieldAssumed Change in Yield 0.75%  
Market Risk CategoryInterest Rate Risk Interest Rate Risk MethodologyDuration Method 
Market Risk TypeGeneral Market Risk Currency (Interest Rate Risk)*Fill-In* Position 
TypeShort ZoneZone 3 Maturity Time-Band: Coupon < 3% (or >= 3%)> 4.3 <= 5.7 yrs (or > 5 
<= 7 yrs) Assumed Change in YieldAssumed Change in Yield 0.7%  Market Risk 
CategoryInterest Rate Risk Interest Rate Risk MethodologyDuration Method Market Risk 
TypeGeneral Market Risk Currency (Interest Rate Risk)*Fill-In* Position TypeShort ZoneZone 
3 Maturity Time-Band: Coupon < 3% (or >= 3%)> 5.7 <= 7.3 yrs (or > 7 <= 10 yrs) Assumed 
Change in YieldAssumed Change in Yield 0.65%  Market Risk CategoryInterest Rate Risk 
Interest Rate Risk MethodologyDuration Method Market Risk TypeGeneral Market Risk 
Currency (Interest Rate Risk)*Fill-In* Position TypeShort ZoneZone 3 Maturity Time-Band: 
Coupon < 3% (or >= 3%)> 7.3 <= 9.3 yrs (or >10 <= 15 yrs) Assumed Change in 
YieldAssumed Change in Yield 0.6%  Market Risk CategoryInterest Rate Risk Interest Rate 
Risk MethodologyDuration Method Market Risk TypeGeneral Market Risk Currency (Interest 
Rate Risk)*Fill-In* Position TypeShort ZoneZone 3 Maturity Time-Band: Coupon < 3% (or >= 
3%)> 9.3 <= 10.6 yrs (or > 15 <= 20 yrs) Assumed Change in YieldAssumed Change in Yield 
0.6%  Market Risk CategoryInterest Rate Risk Interest Rate Risk MethodologyDuration 
Method Market Risk TypeGeneral Market Risk Currency (Interest Rate Risk)*Fill-In* Position 
TypeShort ZoneZone 3 Maturity Time-Band: Coupon < 3% (or >= 3%)> 10.6 <= 12 yrs (or > 
20 yrs) Assumed Change in YieldAssumed Change in Yield 0.6%  Market Risk 
CategoryInterest Rate Risk Interest Rate Risk MethodologyDuration Method Market Risk 



TypeGeneral Market Risk Currency (Interest Rate Risk)*Fill-In* Position TypeShort ZoneZone 
3 Maturity Time-Band: Coupon < 3% (or >= 3%)> 12 <= 20 yrs Assumed Change in 
YieldAssumed Change in Yield 0.6%  Market Risk CategoryInterest Rate Risk Interest Rate 
Risk MethodologyDuration Method Market Risk TypeGeneral Market Risk Currency (Interest 
Rate Risk)*Fill-In* Position TypeShort ZoneZone 3 Maturity Time-Band: Coupon < 3% (or >= 
3%)> 20 yrs Assumed Change in YieldAssumed Change in Yield 0.6% Market Risk 
CategoryInterest Rate Risk Interest Rate Risk MethodologyDuration Method Market Risk 
TypeGeneral Market Risk Currency (Interest Rate Risk)*Fill-In* Position TypeShort ZoneZone 
1 Calculation StageSecond Round of Horizontal Offsetting  Market Risk CategoryInterest 
Rate Risk Interest Rate Risk MethodologyDuration Method Market Risk TypeGeneral Market 
Risk Currency (Interest Rate Risk)*Fill-In* Position TypeShort ZoneZone 2 Calculation 
StageSecond Round of Horizontal Offsetting Market Risk CategoryInterest Rate Risk Interest 
Rate Risk MethodologyDuration Method Market Risk TypeGeneral Market Risk Currency 
(Interest Rate Risk)*Fill-In* Position TypeShort ZoneZone 3 Calculation StageSecond Round 
of Horizontal Offsetting Market Risk CategoryInterest Rate Risk Interest Rate Risk 
MethodologyDuration Method Market Risk TypeSpecific Risk  Specific Risk 
CategoryGovernment External Credit AssessmentAAA to AA- Weighting FactorWeighting 
Factor 0% Market Risk CategoryInterest Rate Risk Interest Rate Risk MethodologyDuration 
Method Market Risk TypeSpecific Risk Specific Risk CategoryGovernment Residual Term to 
Final Maturity0 <= 6 months External Credit AssessmentAto BBB- Weighting FactorWeighting 
Factor 0.25% Market Risk CategoryInterest Rate Risk Interest Rate Risk 
MethodologyDuration Method Market Risk TypeSpecific Risk  Specific Risk 
CategoryGovernment Residual Term to Final Maturity> 6 <= 24 months External Credit 
AssessmentAto BBB- Weighting FactorWeighting Factor 1% Market Risk CategoryInterest 
Rate Risk Interest Rate Risk MethodologyDuration Method Market Risk TypeSpecific Risk 
Specific Risk CategoryGovernment Residual Term to Final Maturity> 24 months External 
Credit AssessmentAto BBB- Weighting FactorWeighting Factor 1.6% Market Risk 
CategoryInterest Rate Risk Interest Rate Risk MethodologyDuration Method Market Risk 
TypeSpecific Risk Specific Risk CategoryGovernment External Credit AssessmentBBto B-  
Weighting FactorWeighting Factor 8% Market Risk CategoryInterest Rate Risk Interest Rate 
Risk MethodologyDuration Method Market Risk TypeSpecific Risk Specific Risk 
CategoryGovernment External Credit AssessmentBelow B- Weighting FactorWeighting 
Factor 12% Market Risk CategoryInterest Rate Risk Interest Rate Risk MethodologyDuration 
Method Market Risk TypeSpecific Risk Specific Risk CategoryGovernment External Credit 
AssessmentUnrated Weighting FactorWeighting Factor 8% Market Risk CategoryInterest 
Rate Risk Interest Rate Risk MethodologyDuration Method  Market Risk TypeSpecific Risk 
Specific Risk CategoryQualifying Residual Term to Final Maturity0 <= 6 months Weighting 
FactorWeighting Factor 0.25% Market Risk CategoryInterest Rate Risk Interest Rate Risk 
MethodologyDuration Method Market Risk TypeSpecific Risk Specific Risk 
CategoryQualifying Residual Term to Final Maturity> 6 <= 24 months Weighting 
FactorWeighting Factor 1% Market Risk CategoryInterest Rate Risk Interest Rate Risk 
MethodologyDuration Method Market Risk TypeSpecific Risk Specific Risk 
CategoryQualifying Residual Term to Final Maturity> 24 months Weighting FactorWeighting 
Factor 1.6% Market Risk CategoryInterest Rate Risk Interest Rate Risk MethodologyMaturity 
Method Market Risk TypeSpecific Risk Specific Risk CategoryOther  External Credit 
AssessmentBBto BB- Weighting FactorWeighting Factor 8% Market Risk CategoryInterest 
Rate Risk Interest Rate Risk MethodologyDuration Method Market Risk TypeSpecific Risk 



Specific Risk CategoryOther External Credit AssessmentBelow BB- Weighting 
FactorWeighting Factor 12% Market Risk CategoryInterest Rate Risk Interest Rate Risk 
MethodologyDuration Method Market Risk TypeSpecific Risk Specific Risk CategoryOther 
External Credit AssessmentUnrated Weighting FactorWeighting Factor 8% Market Risk 
CategoryInterest Rate Risk Interest Rate Risk MethodologyDuration Method Market Risk 
TypeSpecific Risk  Market Risk CategoryInterest Rate Risk Interest Rate Risk 
MethodologyDuration Method Market Risk TypeGeneral Market Risk Currency (Interest Rate 
Risk)*Fill-In* Calculation StageNet long or short position in the trading  book Market Risk 
CategoryInterest Rate Risk Interest Rate Risk MethodologyDuration Method Market Risk 
TypeGeneral Market Risk Currency (Interest Rate Risk)*Fill-In* Calculation StageVertical 
Disallowance WeightWeight 5% Market Risk CategoryInterest Rate Risk Interest Rate Risk 
MethodologyDuration Method Market Risk TypeGeneral Market Risk Currency (Interest Rate 
Risk)*Fill-In* ZoneZone 1 Calculation StageFirst Round of Horizontal Offsetting WeightWeight 
40% Market Risk CategoryInterest Rate Risk Interest Rate Risk MethodologyDuration 
Method Market Risk TypeGeneral Market Risk Currency (Interest Rate Risk)*Fill-In*  
ZoneZone 2 Calculation StageFirst Round of Horizontal Offsetting WeightWeight 30% Market 
Risk CategoryInterest Rate Risk Interest Rate Risk MethodologyDuration Method Market 
Risk TypeGeneral Market Risk Currency (Interest Rate Risk)*Fill-In* ZoneZone 3 Calculation 
StageFirst Round of Horizontal Offsetting WeightWeight 30% Market Risk CategoryInterest 
Rate Risk Interest Rate Risk MethodologyDuration Method Market Risk TypeGeneral Market 
Risk Currency (Interest Rate Risk)*Fill-In* Calculation StageFirst Round of Horizontal 
Offsetting Market Risk CategoryInterest Rate Risk Interest Rate Risk MethodologyDuration 
Method Market Risk TypeGeneral Market Risk Currency (Interest Rate Risk)*Fill-In* 
Calculation StageSecond Round of Horizontal Offsetting HorizontalOffsettingBetween Zones 
1 & 2 and Zones 2 & 3 WeightWeight 40%  Market Risk CategoryInterest Rate Risk Interest 
Rate Risk MethodologyDuration Method Market Risk TypeGeneral Market Risk Currency 
(Interest Rate Risk)*Fill-In* Calculation StageSecond Round of Horizontal Offsetting 
HorizontalOffsettingBetween Zones 1 & 3 WeightWeight 100% Market Risk CategoryInterest 
Rate Risk Interest Rate Risk MethodologyDuration Method Market Risk TypeGeneral Market 
Risk Currency (Interest Rate Risk)*Fill-In* Calculation StageSecond Round of Horizontal 
Offsetting Market Risk CategoryInterest Rate Risk Interest Rate Risk MethodologyDuration 
Method Market Risk TypeGeneral Market Risk Currency (Interest Rate Risk)*Fill-In* Market 
Risk CategoryInterest Rate Risk Market Risk TypeGeneral Market Risk Interest Rate Risk 
MethodologyDuration Method Market Risk CategoryInterest Rate Risk Market Risk 
TypeOptions Interest Rate Risk MethodologyDuration Method Options 
MethodologyDelta-Plus Approach  Delta-Plus Approach - ImpactsGamma Impact Currency 
(Interest Rate Risk)*Fill-In* Market Risk CategoryInterest Rate Risk Market Risk TypeOptions 
Interest Rate Risk MethodologyDuration Method Options MethodologyDelta-Plus Approach 
Delta-Plus Approach - ImpactsGamma Impact Market Risk CategoryInterest Rate Risk 
Interest Rate Risk MethodologyDuration Method Market Risk TypeSpecific Risk Specific Risk 
CategoryGovernment External Credit AssessmentAAA to AA- Weighting FactorWeighting 
Factor 0% Market Risk CategoryInterest Rate Risk Interest Rate Risk MethodologyDuration 
Method Market Risk TypeSpecific Risk Specific Risk CategoryGovernment Residual Term to 
Final Maturity0 <= 6 months External Credit AssessmentAto BBB- Weighting FactorWeighting 
Factor 0.25% Market Risk CategoryInterest Rate Risk Interest Rate Risk 
MethodologyDuration Method Market Risk TypeSpecific Risk Specific Risk 
CategoryGovernment Residual Term to Final Maturity> 6 <= 24 months External Credit 



AssessmentAto BBB- Weighting FactorWeighting Factor 1% Market Risk CategoryInterest 
Rate Risk Interest Rate Risk MethodologyDuration Method Market Risk TypeSpecific Risk 
Specific Risk CategoryGovernment Residual Term to Final Maturity> 24 months External 
Credit AssessmentAto BBB- Weighting FactorWeighting Factor 1.6% Market Risk 
CategoryInterest Rate Risk Interest Rate Risk MethodologyDuration Method Market Risk 
TypeSpecific Risk Specific Risk CategoryGovernment External Credit AssessmentBBto B- 
Weighting FactorWeighting Factor 8%  Market Risk CategoryInterest Rate Risk Interest Rate 
Risk MethodologyDuration Method Market Risk TypeSpecific Risk Specific Risk 
CategoryGovernment External Credit AssessmentBelow B- Weighting FactorWeighting 
Factor 12% Market Risk CategoryInterest Rate Risk Interest Rate Risk MethodologyDuration 
Method Market Risk TypeSpecific Risk Specific Risk CategoryGovernment External Credit 
AssessmentUnrated Weighting FactorWeighting Factor 8% Market Risk CategoryInterest 
Rate Risk Interest Rate Risk MethodologyDuration Method Market Risk TypeSpecific Risk 
Specific Risk CategoryQualifying Residual Term to Final Maturity0 <= 6 months Weighting 
FactorWeighting Factor 0.25% Market Risk CategoryInterest Rate Risk Interest Rate Risk 
MethodologyDuration Method Market Risk TypeSpecific Risk Specific Risk 
CategoryQualifying Residual Term to Final Maturity> 6 <= 24 months Weighting 
FactorWeighting Factor 1% Market Risk CategoryInterest Rate Risk Interest Rate Risk 
MethodologyDuration Method Market Risk TypeSpecific Risk Specific Risk 
CategoryQualifying Residual Term to Final Maturity> 24 months Weighting FactorWeighting 
Factor 1.6% Market Risk CategoryInterest Rate Risk Interest Rate Risk MethodologyDuration 
Method Market Risk TypeSpecific Risk Specific Risk CategoryOther External Credit 
AssessmentBBto BB- Weighting FactorWeighting Factor 8% Market Risk CategoryInterest 
Rate Risk Interest Rate Risk MethodologyDuration Method Market Risk TypeSpecific Risk 
Specific Risk CategoryOther External Credit AssessmentBelow BB-  Weighting 
FactorWeighting Factor 12% Market Risk CategoryInterest Rate Risk Interest Rate Risk 
MethodologyDuration Method Market Risk TypeSpecific Risk Specific Risk CategoryOther 
External Credit AssessmentUnrated Weighting FactorWeighting Factor 8% Market Risk 
CategoryInterest Rate Risk Interest Rate Risk MethodologyDuration Method Market Risk 
TypeSpecific Risk Market Risk CategoryInterest Rate Risk Interest Rate Risk 
MethodologyDuration Method Market Risk TypeGeneral Market Risk Currency (Interest Rate 
Risk)*Fill-In* Position TypeLong ZoneZone 1 Maturity Time-Band: Coupon < 3% (or >= 3%)0 
<= 1 month Assumed Change in YieldAssumed Change in Yield 1% Market Risk 
CategoryInterest Rate Risk Interest Rate Risk MethodologyDuration Method Market Risk 
TypeGeneral Market Risk Currency (Interest Rate Risk)*Fill-In* Position TypeLong ZoneZone 
1 Maturity Time-Band: Coupon < 3% (or >= 3%)> 1 <= 3 months Assumed Change in 
YieldAssumed Change in Yield 1% Market Risk CategoryInterest Rate Risk Interest Rate 
Risk MethodologyDuration Method Market Risk TypeGeneral Market Risk Currency (Interest 
Rate Risk)*Fill-In* Position TypeLong ZoneZone 1 Maturity Time-Band: Coupon < 3% (or >= 
3%)> 3 <= 6 months Assumed Change in YieldAssumed Change in Yield 1% Market Risk 
CategoryInterest Rate Risk Interest Rate Risk MethodologyDuration Method Market Risk 
TypeGeneral Market Risk Currency (Interest Rate Risk)*Fill-In* Position TypeLong ZoneZone 
1 Maturity Time-Band: Coupon < 3% (or >= 3%)> 6 <= 12 months  Assumed Change in 
YieldAssumed Change in Yield 1% Market Risk CategoryInterest Rate Risk Interest Rate 
Risk MethodologyDuration Method Market Risk TypeGeneral Market Risk Currency (Interest 
Rate Risk)*Fill-In* Position TypeLong ZoneZone 2 Maturity Time-Band: Coupon < 3% (or >= 
3%)> 1 <= 1.9 yrs (or > 1 <= 2 yrs) Assumed Change in YieldAssumed Change in Yield 0.9% 



Market Risk CategoryInterest Rate Risk Interest Rate Risk MethodologyDuration Method 
Market Risk TypeGeneral Market Risk Currency (Interest Rate Risk)*Fill-In* Position 
TypeLong ZoneZone 2 Maturity Time-Band: Coupon < 3% (or >= 3%)> 1.9 <= 2.8 yrs (or > 2 
<= 3 yrs) Assumed Change in YieldAssumed Change in Yield 0.8% Market Risk 
CategoryInterest Rate Risk Interest Rate Risk MethodologyDuration Method Market Risk 
TypeGeneral Market Risk Currency (Interest Rate Risk)*Fill-In* Position TypeLong ZoneZone 
2 Maturity Time-Band: Coupon < 3% (or >= 3%)> 2.8 <= 3.6 yrs (or > 3 <= 4 yrs) Assumed 
Change in YieldAssumed Change in Yield 0.75% Market Risk CategoryInterest Rate Risk 
Interest Rate Risk MethodologyDuration Method Market Risk TypeGeneral Market Risk 
Currency (Interest Rate Risk)*Fill-In* Position TypeLong ZoneZone 3 Maturity Time-Band: 
Coupon < 3% (or >= 3%)> 3.6 <= 4.3 yrs (or > 4 <= 5 yrs) Assumed Change in YieldAssumed 
Change in Yield 0.75% Market Risk CategoryInterest Rate Risk Interest Rate Risk 
MethodologyDuration Method Market Risk TypeGeneral Market Risk Currency (Interest Rate 
Risk)*Fill-In* Position TypeLong ZoneZone 3 Maturity Time-Band: Coupon < 3% (or >= 3%)> 
4.3 <= 5.7 yrs (or > 5 <= 7 yrs) Assumed Change in YieldAssumed Change in Yield 0.7%  
Market Risk CategoryInterest Rate Risk Interest Rate Risk MethodologyDuration Method 
Market Risk TypeGeneral Market Risk Currency (Interest Rate Risk)*Fill-In* Position 
TypeLong ZoneZone 3 Maturity Time-Band: Coupon < 3% (or >= 3%)> 5.7 <= 7.3 yrs (or > 7 
<= 10 yrs) Assumed Change in YieldAssumed Change in Yield 0.65% Market Risk 
CategoryInterest Rate Risk Interest Rate Risk MethodologyDuration Method Market Risk 
TypeGeneral Market Risk Currency (Interest Rate Risk)*Fill-In* Position TypeLong ZoneZone 
3 Maturity Time-Band: Coupon < 3% (or >= 3%)> 7.3 <= 9.3 yrs (or >10 <= 15 yrs) Assumed 
Change in YieldAssumed Change in Yield 0.6% Market Risk CategoryInterest Rate Risk 
Interest Rate Risk MethodologyDuration Method Market Risk TypeGeneral Market Risk 
Currency (Interest Rate Risk)*Fill-In* Position TypeLong ZoneZone 3 Maturity Time-Band: 
Coupon < 3% (or >= 3%)> 9.3 <= 10.6 yrs (or > 15 <= 20 yrs) Assumed Change in 
YieldAssumed Change in Yield 0.6% Market Risk CategoryInterest Rate Risk Interest Rate 
Risk MethodologyDuration Method Market Risk TypeGeneral Market Risk Currency (Interest 
Rate Risk)*Fill-In* Position TypeLong ZoneZone 3 Maturity Time-Band: Coupon < 3% (or >= 
3%)> 10.6 <= 12 yrs (or > 20 yrs) Assumed Change in YieldAssumed Change in Yield 0.6% 
Market Risk CategoryInterest Rate Risk Interest Rate Risk MethodologyDuration Method 
Market Risk TypeGeneral Market Risk Currency (Interest Rate Risk)*Fill-In* Position 
TypeLong ZoneZone 3 Maturity Time-Band: Coupon < 3% (or >= 3%)> 12 <= 20 yrs 
Assumed Change in YieldAssumed Change in Yield 0.6% Market Risk CategoryInterest Rate 
Risk Interest Rate Risk MethodologyDuration Method  Market Risk TypeGeneral Market Risk 
Currency (Interest Rate Risk)*Fill-In* Position TypeLong ZoneZone 3 Maturity Time-Band: 
Coupon < 3% (or >= 3%)> 20 yrs Assumed Change in YieldAssumed Change in Yield 0.6% 
Market Risk CategoryInterest Rate Risk Interest Rate Risk MethodologyDuration Method 
Market Risk TypeGeneral Market Risk Currency (Interest Rate Risk)*Fill-In* Position 
TypeLong Market Risk CategoryInterest Rate Risk Market Risk TypeOptions Interest Rate 
Risk MethodologyDuration Method Options MethodologyDelta-Plus Approach Delta-Plus 
Approach - ImpactsVega Impact Currency (Interest Rate Risk)*Fill-In* Market Risk 
CategoryInterest Rate Risk Market Risk TypeOptions Interest Rate Risk MethodologyDuration 
Method Options MethodologyDelta-Plus Approach Delta-Plus Approach - ImpactsVega 
Impact Market Risk CategoryInterest Rate Risk Interest Rate Risk MethodologyDuration 
Method Market Risk TypeGeneral Market Risk Currency (Interest Rate Risk)*Fill-In* Position 
TypeShort ZoneZone 1 Maturity Time-Band: Coupon < 3% (or >= 3%)0 <= 1 month Assumed 



Change in YieldAssumed Change in Yield 1% Market Risk CategoryInterest Rate Risk 
Interest Rate Risk MethodologyDuration Method Market Risk TypeGeneral Market Risk 
Currency (Interest Rate Risk)*Fill-In* Position TypeShort ZoneZone 1 Maturity Time-Band: 
Coupon < 3% (or >= 3%)> 1 <= 3 months Assumed Change in YieldAssumed Change in 
Yield 1% Market Risk CategoryInterest Rate Risk  Interest Rate Risk MethodologyDuration 
Method Market Risk TypeGeneral Market Risk Currency (Interest Rate Risk)*Fill-In* Position 
TypeShort ZoneZone 1 Maturity Time-Band: Coupon < 3% (or >= 3%)> 3 <= 6 months 
Assumed Change in YieldAssumed Change in Yield 1% Market Risk CategoryInterest Rate 
Risk Interest Rate Risk MethodologyDuration Method Market Risk TypeGeneral Market Risk 
Currency (Interest Rate Risk)*Fill-In* Position TypeShort ZoneZone 1 Maturity Time-Band: 
Coupon < 3% (or >= 3%)> 6 <= 12 months Assumed Change in YieldAssumed Change in 
Yield 1% Market Risk CategoryInterest Rate Risk Interest Rate Risk MethodologyDuration 
Method Market Risk TypeGeneral Market Risk Currency (Interest Rate Risk)*Fill-In* Position 
TypeShort ZoneZone 2 Maturity Time-Band: Coupon < 3% (or >= 3%)> 1 <= 1.9 yrs (or > 1 
<= 2 yrs) Assumed Change in YieldAssumed Change in Yield 0.9% Market Risk 
CategoryInterest Rate Risk Interest Rate Risk MethodologyDuration Method Market Risk 
TypeGeneral Market Risk Currency (Interest Rate Risk)*Fill-In* Position TypeShort ZoneZone 
2 Maturity Time-Band: Coupon < 3% (or >= 3%)> 1.9 <= 2.8 yrs (or > 2 <= 3 yrs) Assumed 
Change in YieldAssumed Change in Yield 0.8% Market Risk CategoryInterest Rate Risk 
Interest Rate Risk MethodologyDuration Method Market Risk TypeGeneral Market Risk 
Currency (Interest Rate Risk)*Fill-In* Position TypeShort ZoneZone 2 Maturity Time-Band: 
Coupon < 3% (or >= 3%)> 2.8 <= 3.6 yrs (or > 3 <= 4 yrs) Assumed Change in YieldAssumed 
Change in Yield 0.75% Market Risk CategoryInterest Rate Risk Interest Rate Risk 
MethodologyDuration Method Market Risk TypeGeneral Market Risk  Currency (Interest Rate 
Risk)*Fill-In* Position TypeShort ZoneZone 3 Maturity Time-Band: Coupon < 3% (or >= 3%)> 
3.6 <= 4.3 yrs (or > 4 <= 5 yrs) Assumed Change in YieldAssumed Change in Yield 0.75% 
Market Risk CategoryInterest Rate Risk Interest Rate Risk MethodologyDuration Method 
Market Risk TypeGeneral Market Risk Currency (Interest Rate Risk)*Fill-In* Position 
TypeShort ZoneZone 3 Maturity Time-Band: Coupon < 3% (or >= 3%)> 4.3 <= 5.7 yrs (or > 5 
<= 7 yrs) Assumed Change in YieldAssumed Change in Yield 0.7% Market Risk 
CategoryInterest Rate Risk Interest Rate Risk MethodologyDuration Method Market Risk 
TypeGeneral Market Risk Currency (Interest Rate Risk)*Fill-In* Position TypeShort ZoneZone 
3 Maturity Time-Band: Coupon < 3% (or >= 3%)> 5.7 <= 7.3 yrs (or > 7 <= 10 yrs) Assumed 
Change in YieldAssumed Change in Yield 0.65% Market Risk CategoryInterest Rate Risk 
Interest Rate Risk MethodologyDuration Method Market Risk TypeGeneral Market Risk 
Currency (Interest Rate Risk)*Fill-In* Position TypeShort ZoneZone 3 Maturity Time-Band: 
Coupon < 3% (or >= 3%)> 7.3 <= 9.3 yrs (or >10 <= 15 yrs) Assumed Change in 
YieldAssumed Change in Yield 0.6% Market Risk CategoryInterest Rate Risk Interest Rate 
Risk MethodologyDuration Method Market Risk TypeGeneral Market Risk Currency (Interest 
Rate Risk)*Fill-In* Position TypeShort ZoneZone 3 Maturity Time-Band: Coupon < 3% (or >= 
3%)> 9.3 <= 10.6 yrs (or > 15 <= 20 yrs) Assumed Change in YieldAssumed Change in Yield 
0.6% Market Risk CategoryInterest Rate Risk Interest Rate Risk MethodologyDuration 
Method Market Risk TypeGeneral Market Risk Currency (Interest Rate Risk)*Fill-In* Position 
TypeShort  ZoneZone 3 Maturity Time-Band: Coupon < 3% (or >= 3%)> 10.6 <= 12 yrs (or > 
20 yrs) Assumed Change in YieldAssumed Change in Yield 0.6% Market Risk 
CategoryInterest Rate Risk Interest Rate Risk MethodologyDuration Method Market Risk 
TypeGeneral Market Risk Currency (Interest Rate Risk)*Fill-In* Position TypeShort ZoneZone 



3 Maturity Time-Band: Coupon < 3% (or >= 3%)> 12 <= 20 yrs Assumed Change in 
YieldAssumed Change in Yield 0.6% Market Risk CategoryInterest Rate Risk Interest Rate 
Risk MethodologyDuration Method Market Risk TypeGeneral Market Risk Currency (Interest 
Rate Risk)*Fill-In* Position TypeShort ZoneZone 3 Maturity Time-Band: Coupon < 3% (or >= 
3%)> 20 yrs Assumed Change in YieldAssumed Change in Yield 0.6% Market Risk 
CategoryInterest Rate Risk Interest Rate Risk MethodologyDuration Method Market Risk 
TypeGeneral Market Risk Currency (Interest Rate Risk)*Fill-In* Position TypeShort Market 
Risk CategoryInterest Rate Risk Interest Rate Risk MethodologyDuration Method Market 
Risk TypeGeneral Market Risk Currency (Interest Rate Risk)*Fill-In* Calculation StageVertical 
Disallowance WeightWeight 5% Market Risk CategoryInterest Rate Risk Interest Rate Risk 
MethodologyDuration Method Market Risk TypeGeneral Market Risk Currency (Interest Rate 
Risk)*Fill-In* ZoneZone 1 Maturity Time-Band: Coupon < 3% (or >= 3%)0 <= 1 month  
Assumed Change in YieldAssumed Change in Yield 1% Market Risk CategoryInterest Rate 
Risk Interest Rate Risk MethodologyDuration Method Market Risk TypeGeneral Market Risk 
Currency (Interest Rate Risk)*Fill-In* ZoneZone 1 Maturity Time-Band: Coupon < 3% (or >= 
3%)> 1 <= 3 months Assumed Change in YieldAssumed Change in Yield 1% Market Risk 
CategoryInterest Rate Risk Interest Rate Risk MethodologyDuration Method Market Risk 
TypeGeneral Market Risk Currency (Interest Rate Risk)*Fill-In* ZoneZone 1 Maturity 
Time-Band: Coupon < 3% (or >= 3%)> 3 <= 6 months Assumed Change in YieldAssumed 
Change in Yield 1% Market Risk CategoryInterest Rate Risk Interest Rate Risk 
MethodologyDuration Method Market Risk TypeGeneral Market Risk Currency (Interest Rate 
Risk)*Fill-In* ZoneZone 1 Maturity Time-Band: Coupon < 3% (or >= 3%)> 6 <= 12 months 
Assumed Change in YieldAssumed Change in Yield 1% Market Risk CategoryInterest Rate 
Risk Interest Rate Risk MethodologyDuration Method Market Risk TypeGeneral Market Risk 
Currency (Interest Rate Risk)*Fill-In* ZoneZone 2 Maturity Time-Band: Coupon < 3% (or >= 
3%)> 1 <= 1.9 yrs (or > 1 <= 2 yrs) Assumed Change in YieldAssumed Change in Yield 0.9% 
Market Risk CategoryInterest Rate Risk Interest Rate Risk MethodologyDuration Method 
Market Risk TypeGeneral Market Risk Currency (Interest Rate Risk)*Fill-In* ZoneZone 2 
Maturity Time-Band: Coupon < 3% (or >= 3%)> 1.9 <= 2.8 yrs (or > 2 <= 3 yrs) Assumed 
Change in YieldAssumed Change in Yield 0.8% Market Risk CategoryInterest Rate Risk 
Interest Rate Risk MethodologyDuration Method Market Risk TypeGeneral Market Risk 
Currency (Interest Rate Risk)*Fill-In* ZoneZone 2  Maturity Time-Band: Coupon < 3% (or >= 
3%)> 2.8 <= 3.6 yrs (or > 3 <= 4 yrs) Assumed Change in YieldAssumed Change in Yield 
0.75% Market Risk CategoryInterest Rate Risk Interest Rate Risk MethodologyDuration 
Method Market Risk TypeGeneral Market Risk Currency (Interest Rate Risk)*Fill-In* 
ZoneZone 3 Maturity Time-Band: Coupon < 3% (or >= 3%)> 3.6 <= 4.3 yrs (or > 4 <= 5 yrs) 
Assumed Change in YieldAssumed Change in Yield 0.75% Market Risk CategoryInterest 
Rate Risk Interest Rate Risk MethodologyDuration Method Market Risk TypeGeneral Market 
Risk Currency (Interest Rate Risk)*Fill-In* ZoneZone 3 Maturity Time-Band: Coupon < 3% (or 
>= 3%)> 4.3 <= 5.7 yrs (or > 5 <= 7 yrs) Assumed Change in YieldAssumed Change in Yield 
0.7% Market Risk CategoryInterest Rate Risk Interest Rate Risk MethodologyDuration 
Method Market Risk TypeGeneral Market Risk Currency (Interest Rate Risk)*Fill-In* 
ZoneZone 3 Maturity Time-Band: Coupon < 3% (or >= 3%)> 5.7 <= 7.3 yrs (or > 7 <= 10 yrs) 
Assumed Change in YieldAssumed Change in Yield 0.65% Market Risk CategoryInterest 
Rate Risk Interest Rate Risk MethodologyDuration Method Market Risk TypeGeneral Market 
Risk Currency (Interest Rate Risk)*Fill-In* ZoneZone 3 Maturity Time-Band: Coupon < 3% (or 
>= 3%)> 7.3 <= 9.3 yrs (or >10 <= 15 yrs) Assumed Change in YieldAssumed Change in 



Yield 0.6% Market Risk CategoryInterest Rate Risk Interest Rate Risk MethodologyDuration 
Method Market Risk TypeGeneral Market Risk Currency (Interest Rate Risk)*Fill-In* 
ZoneZone 3 Maturity Time-Band: Coupon < 3% (or >= 3%)> 9.3 <= 10.6 yrs (or > 15 <= 20 
yrs) Assumed Change in YieldAssumed Change in Yield 0.6% Market Risk CategoryInterest 
Rate Risk Interest Rate Risk MethodologyDuration Method Market Risk TypeGeneral Market 
Risk Currency (Interest Rate Risk)*Fill-In*  ZoneZone 3 Maturity Time-Band: Coupon < 3% 
(or >= 3%)> 10.6 <= 12 yrs (or > 20 yrs) Assumed Change in YieldAssumed Change in Yield 
0.6% Market Risk CategoryInterest Rate Risk Interest Rate Risk MethodologyDuration 
Method Market Risk TypeGeneral Market Risk Currency (Interest Rate Risk)*Fill-In* 
ZoneZone 3 Maturity Time-Band: Coupon < 3% (or >= 3%)> 12 <= 20 yrs Assumed Change 
in YieldAssumed Change in Yield 0.6% Market Risk CategoryInterest Rate Risk Interest Rate 
Risk MethodologyDuration Method Market Risk TypeGeneral Market Risk Currency (Interest 
Rate Risk)*Fill-In* ZoneZone 3 Maturity Time-Band: Coupon < 3% (or >= 3%)> 20 yrs 
Assumed Change in YieldAssumed Change in Yield 0.6% Market Risk CategoryInterest Rate 
Risk Interest Rate Risk MethodologyDuration Method Market Risk TypeGeneral Market Risk 
Currency (Interest Rate Risk)*Fill-In* Market Risk CategoryInterest Rate Risk Interest Rate 
Risk MethodologyDuration Method Market Risk TypeGeneral Market Risk Currency (Interest 
Rate Risk)*Fill-In* Position TypeLong ZoneZone 1 Maturity Time-Band: Coupon < 3% (or >= 
3%)0 <= 1 month Assumed Change in YieldAssumed Change in Yield 1% Market Risk 
CategoryInterest Rate Risk Interest Rate Risk MethodologyDuration Method Market Risk 
TypeGeneral Market Risk Currency (Interest Rate Risk)*Fill-In* Position TypeLong ZoneZone 
1 Maturity Time-Band: Coupon < 3% (or >= 3%)> 1 <= 3 months Assumed Change in 
YieldAssumed Change in Yield 1% Market Risk CategoryInterest Rate Risk Interest Rate 
Risk MethodologyDuration Method Market Risk TypeGeneral Market Risk Currency (Interest 
Rate Risk)*Fill-In*  Position TypeLong ZoneZone 1 Maturity Time-Band: Coupon < 3% (or >= 
3%)> 3 <= 6 months Assumed Change in YieldAssumed Change in Yield 1% Market Risk 
CategoryInterest Rate Risk Interest Rate Risk MethodologyDuration Method Market Risk 
TypeGeneral Market Risk Currency (Interest Rate Risk)*Fill-In* Position TypeLong ZoneZone 
1 Maturity Time-Band: Coupon < 3% (or >= 3%)> 6 <= 12 months Assumed Change in 
YieldAssumed Change in Yield 1% Market Risk CategoryInterest Rate Risk Interest Rate 
Risk MethodologyDuration Method Market Risk TypeGeneral Market Risk Currency (Interest 
Rate Risk)*Fill-In* Position TypeLong ZoneZone 2 Maturity Time-Band: Coupon < 3% (or >= 
3%)> 1 <= 1.9 yrs (or > 1 <= 2 yrs) Assumed Change in YieldAssumed Change in Yield 0.9% 
Market Risk CategoryInterest Rate Risk Interest Rate Risk MethodologyDuration Method 
Market Risk TypeGeneral Market Risk Currency (Interest Rate Risk)*Fill-In* Position 
TypeLong ZoneZone 2 Maturity Time-Band: Coupon < 3% (or >= 3%)> 1.9 <= 2.8 yrs (or > 2 
<= 3 yrs) Assumed Change in YieldAssumed Change in Yield 0.8% Market Risk 
CategoryInterest Rate Risk Interest Rate Risk MethodologyDuration Method Market Risk 
TypeGeneral Market Risk Currency (Interest Rate Risk)*Fill-In* Position TypeLong ZoneZone 
2 Maturity Time-Band: Coupon < 3% (or >= 3%)> 2.8 <= 3.6 yrs (or > 3 <= 4 yrs) Assumed 
Change in YieldAssumed Change in Yield 0.75% Market Risk CategoryInterest Rate Risk 
Interest Rate Risk MethodologyDuration Method Market Risk TypeGeneral Market Risk 
Currency (Interest Rate Risk)*Fill-In* Position TypeLong ZoneZone 3  Maturity Time-Band: 
Coupon < 3% (or >= 3%)> 3.6 <= 4.3 yrs (or > 4 <= 5 yrs) Assumed Change in YieldAssumed 
Change in Yield 0.75% Market Risk CategoryInterest Rate Risk Interest Rate Risk 
MethodologyDuration Method Market Risk TypeGeneral Market Risk Currency (Interest Rate 
Risk)*Fill-In* Position TypeLong ZoneZone 3 Maturity Time-Band: Coupon < 3% (or >= 3%)> 



4.3 <= 5.7 yrs (or > 5 <= 7 yrs) Assumed Change in YieldAssumed Change in Yield 0.7% 
Market Risk CategoryInterest Rate Risk Interest Rate Risk MethodologyDuration Method 
Market Risk TypeGeneral Market Risk Currency (Interest Rate Risk)*Fill-In* Position 
TypeLong ZoneZone 3 Maturity Time-Band: Coupon < 3% (or >= 3%)> 5.7 <= 7.3 yrs (or > 7 
<= 10 yrs) Assumed Change in YieldAssumed Change in Yield 0.65% Market Risk 
CategoryInterest Rate Risk Interest Rate Risk MethodologyDuration Method Market Risk 
TypeGeneral Market Risk Currency (Interest Rate Risk)*Fill-In* Position TypeLong ZoneZone 
3 Maturity Time-Band: Coupon < 3% (or >= 3%)> 7.3 <= 9.3 yrs (or >10 <= 15 yrs) Assumed 
Change in YieldAssumed Change in Yield 0.6% Market Risk CategoryInterest Rate Risk 
Interest Rate Risk MethodologyDuration Method Market Risk TypeGeneral Market Risk 
Currency (Interest Rate Risk)*Fill-In* Position TypeLong ZoneZone 3 Maturity Time-Band: 
Coupon < 3% (or >= 3%)> 9.3 <= 10.6 yrs (or > 15 <= 20 yrs) Assumed Change in 
YieldAssumed Change in Yield 0.6% Market Risk CategoryInterest Rate Risk Interest Rate 
Risk MethodologyDuration Method Market Risk TypeGeneral Market Risk Currency (Interest 
Rate Risk)*Fill-In* Position TypeLong ZoneZone 3 Maturity Time-Band: Coupon < 3% (or >= 
3%)> 10.6 <= 12 yrs (or > 20 yrs) Assumed Change in YieldAssumed Change in Yield 0.6%  
Market Risk CategoryInterest Rate Risk Interest Rate Risk MethodologyDuration Method 
Market Risk TypeGeneral Market Risk Currency (Interest Rate Risk)*Fill-In* Position 
TypeLong ZoneZone 3 Maturity Time-Band: Coupon < 3% (or >= 3%)> 12 <= 20 yrs 
Assumed Change in YieldAssumed Change in Yield 0.6% Market Risk CategoryInterest Rate 
Risk Interest Rate Risk MethodologyDuration Method Market Risk TypeGeneral Market Risk 
Currency (Interest Rate Risk)*Fill-In* Position TypeLong ZoneZone 3 Maturity Time-Band: 
Coupon < 3% (or >= 3%)> 20 yrs Assumed Change in YieldAssumed Change in Yield 0.6% 
Market Risk CategoryInterest Rate Risk Market Risk TypeOptions Interest Rate Risk 
MethodologyDuration Method Options MethodologyScenario Approach Currency (Interest 
Rate Risk)*Fill-In* Market Risk CategoryInterest Rate Risk Market Risk TypeOptions Interest 
Rate Risk MethodologyDuration Method Options MethodologyScenario Approach Market 
Risk CategoryInterest Rate Risk Interest Rate Risk MethodologyDuration Method Market 
Risk CategoryInterest Rate Risk Interest Rate Risk MethodologyDuration Method Market 
Risk TypeGeneral Market Risk Currency (Interest Rate Risk)*Fill-In* Position TypeShort 
ZoneZone 1 Maturity Time-Band: Coupon < 3% (or >= 3%)0 <= 1 month Assumed Change in 
YieldAssumed Change in Yield 1% Market Risk CategoryInterest Rate Risk Interest Rate 
Risk MethodologyDuration Method  Market Risk TypeGeneral Market Risk Currency (Interest 
Rate Risk)*Fill-In* Position TypeShort ZoneZone 1 Maturity Time-Band: Coupon < 3% (or >= 
3%)> 1 <= 3 months Assumed Change in YieldAssumed Change in Yield 1% Market Risk 
CategoryInterest Rate Risk Interest Rate Risk MethodologyDuration Method Market Risk 
TypeGeneral Market Risk Currency (Interest Rate Risk)*Fill-In* Position TypeShort ZoneZone 
1 Maturity Time-Band: Coupon < 3% (or >= 3%)> 3 <= 6 months Assumed Change in 
YieldAssumed Change in Yield 1% Market Risk CategoryInterest Rate Risk Interest Rate 
Risk MethodologyDuration Method Market Risk TypeGeneral Market Risk Currency (Interest 
Rate Risk)*Fill-In* Position TypeShort ZoneZone 1 Maturity Time-Band: Coupon < 3% (or >= 
3%)> 6 <= 12 months Assumed Change in YieldAssumed Change in Yield 1% Market Risk 
CategoryInterest Rate Risk Interest Rate Risk MethodologyDuration Method Market Risk 
TypeGeneral Market Risk Currency (Interest Rate Risk)*Fill-In* Position TypeShort ZoneZone 
2 Maturity Time-Band: Coupon < 3% (or >= 3%)> 1 <= 1.9 yrs (or > 1 <= 2 yrs) Assumed 
Change in YieldAssumed Change in Yield 0.9% Market Risk CategoryInterest Rate Risk 
Interest Rate Risk MethodologyDuration Method Market Risk TypeGeneral Market Risk 



Currency (Interest Rate Risk)*Fill-In* Position TypeShort ZoneZone 2 Maturity Time-Band: 
Coupon < 3% (or >= 3%)> 1.9 <= 2.8 yrs (or > 2 <= 3 yrs) Assumed Change in YieldAssumed 
Change in Yield 0.8% Market Risk CategoryInterest Rate Risk Interest Rate Risk 
MethodologyDuration Method Market Risk TypeGeneral Market Risk Currency (Interest Rate 
Risk)*Fill-In*  Position TypeShort ZoneZone 2 Maturity Time-Band: Coupon < 3% (or >= 3%)> 
2.8 <= 3.6 yrs (or > 3 <= 4 yrs) Assumed Change in YieldAssumed Change in Yield 0.75% 
Market Risk CategoryInterest Rate Risk Interest Rate Risk MethodologyDuration Method 
Market Risk TypeGeneral Market Risk Currency (Interest Rate Risk)*Fill-In* Position 
TypeShort ZoneZone 3 Maturity Time-Band: Coupon < 3% (or >= 3%)> 3.6 <= 4.3 yrs (or > 4 
<= 5 yrs) Assumed Change in YieldAssumed Change in Yield 0.75% Market Risk 
CategoryInterest Rate Risk Interest Rate Risk MethodologyDuration Method Market Risk 
TypeGeneral Market Risk Currency (Interest Rate Risk)*Fill-In* Position TypeShort ZoneZone 
3 Maturity Time-Band: Coupon < 3% (or >= 3%)> 4.3 <= 5.7 yrs (or > 5 <= 7 yrs) Assumed 
Change in YieldAssumed Change in Yield 0.7% Market Risk CategoryInterest Rate Risk 
Interest Rate Risk MethodologyDuration Method Market Risk TypeGeneral Market Risk 
Currency (Interest Rate Risk)*Fill-In* Position TypeShort ZoneZone 3 Maturity Time-Band: 
Coupon < 3% (or >= 3%)> 5.7 <= 7.3 yrs (or > 7 <= 10 yrs) Assumed Change in 
YieldAssumed Change in Yield 0.65% Market Risk CategoryInterest Rate Risk Interest Rate 
Risk MethodologyDuration Method Market Risk TypeGeneral Market Risk Currency (Interest 
Rate Risk)*Fill-In* Position TypeShort ZoneZone 3 Maturity Time-Band: Coupon < 3% (or >= 
3%)> 7.3 <= 9.3 yrs (or >10 <= 15 yrs) Assumed Change in YieldAssumed Change in Yield 
0.6% Market Risk CategoryInterest Rate Risk Interest Rate Risk MethodologyDuration 
Method Market Risk TypeGeneral Market Risk Currency (Interest Rate Risk)*Fill-In* Position 
TypeShort ZoneZone 3  Maturity Time-Band: Coupon < 3% (or >= 3%)> 9.3 <= 10.6 yrs (or > 
15 <= 20 yrs) Assumed Change in YieldAssumed Change in Yield 0.6% Market Risk 
CategoryInterest Rate Risk Interest Rate Risk MethodologyDuration Method Market Risk 
TypeGeneral Market Risk Currency (Interest Rate Risk)*Fill-In* Position TypeShort ZoneZone 
3 Maturity Time-Band: Coupon < 3% (or >= 3%)> 10.6 <= 12 yrs (or > 20 yrs) Assumed 
Change in YieldAssumed Change in Yield 0.6% Market Risk CategoryInterest Rate Risk 
Interest Rate Risk MethodologyDuration Method Market Risk TypeGeneral Market Risk 
Currency (Interest Rate Risk)*Fill-In* Position TypeShort ZoneZone 3 Maturity Time-Band: 
Coupon < 3% (or >= 3%)> 12 <= 20 yrs Assumed Change in YieldAssumed Change in Yield 
0.6% Market Risk CategoryInterest Rate Risk Interest Rate Risk MethodologyDuration 
Method Market Risk TypeGeneral Market Risk Currency (Interest Rate Risk)*Fill-In* Position 
TypeShort ZoneZone 3 Maturity Time-Band: Coupon < 3% (or >= 3%)> 20 yrs Assumed 
Change in YieldAssumed Change in Yield 0.6% Market Risk CategoryEquity Risk Market Risk 
TypeSpecific Risk National Market (Equity Risk)*Fill-In* Position TypeLong Market Risk 
Position CategorySpot Position Market Risk CategoryEquity Risk Market Risk TypeGeneral 
Market Risk  National Market (Equity Risk)*Fill-In* Position TypeLong Market Risk Position 
CategorySpot Position Market Risk CategoryEquity Risk Market Risk TypeOptions Options 
MethodologySimplified Approach National Market (Equity Risk)*Fill-In* Market Risk 
CategoryEquity Risk Market Risk TypeOptions Options MethodologySimplified Approach 
Market Risk CategoryEquity Risk Market Risk TypeSpecific Risk National Market (Equity 
Risk)*Fill-In* Position TypeLong Market Risk Position CategoryForwards and Futures Market 
Risk CategoryEquity Risk Market Risk TypeGeneral Market Risk National Market (Equity 
Risk)*Fill-In* Position TypeLong Market Risk Position CategoryForwards and Futures Market 
Risk CategoryEquity Risk Market Risk TypeSpecific Risk  National Market (Equity 



Risk)*Fill-In* Position TypeLong Market Risk Position CategorySwaps Market Risk 
CategoryEquity Risk Market Risk TypeGeneral Market Risk National Market (Equity 
Risk)*Fill-In* Position TypeLong Market Risk Position CategorySwaps Market Risk 
CategoryEquity Risk Market Risk TypeSpecific Risk National Market (Equity Risk)*Fill-In* 
Position TypeLong Market Risk Position CategoryOptions - Delta Adjusted Positions (1) 
Market Risk CategoryEquity Risk Market Risk TypeGeneral Market Risk National Market 
(Equity Risk)*Fill-In* Position TypeLong Market Risk Position CategoryOptions - Delta 
Adjusted Positions (1) Market Risk CategoryEquity Risk Market Risk TypeOptions  Options 
MethodologyDelta-Plus Approach Delta-Plus Approach - ImpactsGamma Impact National 
Market (Equity Risk)*Fill-In* Market Risk CategoryEquity Risk Market Risk TypeOptions 
Options MethodologyDelta-Plus Approach Delta-Plus Approach - ImpactsGamma Impact 
Market Risk CategoryEquity Risk Market Risk TypeSpecific Risk National Market (Equity 
Risk)*Fill-In* Position TypeLong Market Risk Position CategoryOther Market Risk 
CategoryEquity Risk Market Risk TypeGeneral Market Risk National Market (Equity 
Risk)*Fill-In* Position TypeLong Market Risk Position CategoryOther Market Risk 
CategoryEquity Risk Market Risk TypeOptions Options MethodologyDelta-Plus Approach 
Delta-Plus Approach - ImpactsVega Impact National Market (Equity Risk)*Fill-In* Market Risk 
CategoryEquity Risk Market Risk TypeOptions Options MethodologyDelta-Plus Approach 
Delta-Plus Approach - ImpactsVega Impact  Market Risk CategoryEquity Risk Market Risk 
TypeSpecific Risk National Market (Equity Risk)*Fill-In* Position TypeLong Market Risk 
CategoryEquity Risk Market Risk TypeSpecific Risk Position TypeLong Market Risk 
CategoryEquity Risk Market Risk TypeGeneral Market Risk National Market (Equity 
Risk)*Fill-In* Position TypeLong Market Risk CategoryEquity Risk Market Risk TypeGeneral 
Market Risk Position TypeLong Market Risk CategoryEquity Risk Market Risk TypeSpecific 
Risk National Market (Equity Risk)*Fill-In* Position TypeShort Market Risk Position 
CategorySpot Position Market Risk CategoryEquity Risk  Market Risk TypeGeneral Market 
Risk National Market (Equity Risk)*Fill-In* Position TypeShort Market Risk Position 
CategorySpot Position Market Risk CategoryEquity Risk Market Risk TypeSpecific Risk 
National Market (Equity Risk)*Fill-In* Position TypeShort Market Risk Position 
CategoryForwards and Futures Market Risk CategoryEquity Risk Market Risk TypeGeneral 
Market Risk National Market (Equity Risk)*Fill-In* Position TypeShort Market Risk Position 
CategoryForwards and Futures Market Risk CategoryEquity Risk Market Risk TypeOptions 
Options MethodologyScenario Approach National Market (Equity Risk)*Fill-In* Market Risk 
CategoryEquity Risk Market Risk TypeOptions Options MethodologyScenario Approach 
Market Risk CategoryEquity Risk  Market Risk CategoryEquity Risk Market Risk TypeSpecific 
Risk National Market (Equity Risk)*Fill-In* Position TypeShort Market Risk Position 
CategorySwaps Market Risk CategoryEquity Risk Market Risk TypeGeneral Market Risk 
National Market (Equity Risk)*Fill-In* Position TypeShort Market Risk Position 
CategorySwaps Market Risk CategoryEquity Risk Market Risk TypeSpecific Risk National 
Market (Equity Risk)*Fill-In* Position TypeShort Market Risk Position CategoryOptions - Delta 
Adjusted Positions (1) Market Risk CategoryEquity Risk Market Risk TypeGeneral Market 
Risk National Market (Equity Risk)*Fill-In* Position TypeShort Market Risk Position 
CategoryOptions - Delta Adjusted Positions (1)  Market Risk CategoryEquity Risk Market 
Risk TypeSpecific Risk National Market (Equity Risk)*Fill-In* Position TypeShort Market Risk 
Position CategoryOther Market Risk CategoryEquity Risk Market Risk TypeGeneral Market 
Risk National Market (Equity Risk)*Fill-In* Position TypeShort Market Risk Position 
CategoryOther Market Risk CategoryEquity Risk Market Risk TypeSpecific Risk National 



Market (Equity Risk)*Fill-In* Position TypeShort Market Risk CategoryEquity Risk Market Risk 
TypeSpecific Risk Position TypeShort Market Risk CategoryEquity Risk Market Risk 
TypeGeneral Market Risk  National Market (Equity Risk)*Fill-In* Position TypeShort Market 
Risk CategoryEquity Risk Market Risk TypeGeneral Market Risk Position TypeShort Market 
Risk CategoryEquity Risk Market Risk TypeSpecific Risk National Market (Equity Risk)*Fill-In* 
Market Risk CategoryEquity Risk Market Risk TypeSpecific Risk Market Risk CategoryEquity 
Risk Market Risk TypeGeneral Market Risk National Market (Equity Risk)*Fill-In* Market Risk 
CategoryEquity Risk Market Risk TypeGeneral Market Risk Market Risk CategoryCommodity 
Risk Commodity*Fill-In* Position TypeLong Market Risk Position CategorySpot Position 
Market Risk CategoryCommodity Risk Market Risk TypeCommodity Risk - Simplified 
Commodity*Fill-In* Position TypeLong  Market Risk CategoryCommodity Risk Market Risk 
TypeCommodity Risk - Maturity Ladder Commodity*Fill-In* Position TypeLong Maturity Ladder 
Time-band0 <= 1 month Market Risk CategoryCommodity Risk Market Risk TypeCommodity 
Risk - Maturity Ladder Commodity*Fill-In* Position TypeLong Maturity Ladder Time-band> 1 
<= 3 months  Market Risk CategoryCommodity Risk Market Risk TypeCommodity Risk - 
Maturity Ladder Commodity*Fill-In* Position TypeLong Maturity Ladder Time-band> 3 <= 6 
months Market Risk CategoryCommodity Risk Market Risk TypeCommodity Risk - Maturity 
Ladder Commodity*Fill-In* Position TypeLong Maturity Ladder Time-band> 6 <= 12 months 
Market Risk CategoryCommodity Risk Market Risk TypeCommodity Risk - Maturity Ladder 
Commodity*Fill-In* Position TypeLong Maturity Ladder Time-band> 1 <= 2 years  Market Risk 
CategoryCommodity Risk Market Risk TypeCommodity Risk - Maturity Ladder 
Commodity*Fill-In* Position TypeLong Maturity Ladder Time-band> 2 <= 3 years Market Risk 
CategoryCommodity Risk Market Risk TypeCommodity Risk - Maturity Ladder 
Commodity*Fill-In* Position TypeLong Maturity Ladder Time-bandOver 3 years Market Risk 
CategoryCommodity Risk Market Risk TypeCommodity Risk - Maturity Ladder 
Commodity*Fill-In* Position TypeLong Market Risk CategoryCommodity Risk Market Risk 
TypeOptions Options MethodologySimplified Approach Commodity*Fill-In* Market Risk 
CategoryCommodity Risk Market Risk TypeOptions  Options MethodologySimplified 
Approach Market Risk CategoryCommodity Risk Commodity*Fill-In* Position TypeLong 
Market Risk Position CategoryForwards and Futures Market Risk CategoryCommodity Risk 
Market Risk TypeCommodity Risk - Simplified Commodity*Fill-In* Position TypeShort Market 
Risk CategoryCommodity Risk Market Risk TypeCommodity Risk - Maturity Ladder 
Commodity*Fill-In* Position TypeShort Maturity Ladder Time-band0 <= 1 month Market Risk 
CategoryCommodity Risk Market Risk TypeCommodity Risk - Maturity Ladder 
Commodity*Fill-In* Position TypeShort  Maturity Ladder Time-band> 1 <= 3 months Market 
Risk CategoryCommodity Risk Market Risk TypeCommodity Risk - Maturity Ladder 
Commodity*Fill-In* Position TypeShort Maturity Ladder Time-band> 3 <= 6 months Market 
Risk CategoryCommodity Risk Market Risk TypeCommodity Risk - Maturity Ladder 
Commodity*Fill-In* Position TypeShort Maturity Ladder Time-band> 6 <= 12 months  Market 
Risk CategoryCommodity Risk Market Risk TypeCommodity Risk - Maturity Ladder 
Commodity*Fill-In* Position TypeShort Maturity Ladder Time-band> 1 <= 2 years Market Risk 
CategoryCommodity Risk Market Risk TypeCommodity Risk - Maturity Ladder 
Commodity*Fill-In* Position TypeShort Maturity Ladder Time-band> 2 <= 3 years Market Risk 
CategoryCommodity Risk Market Risk TypeCommodity Risk - Maturity Ladder 
Commodity*Fill-In* Position TypeShort Maturity Ladder Time-bandOver 3 years Market Risk 
CategoryCommodity Risk Market Risk TypeCommodity Risk - Maturity Ladder 
Commodity*Fill-In* Position TypeShort Market Risk CategoryCommodity Risk  



Commodity*Fill-In* Position TypeLong Market Risk Position CategorySwaps Market Risk 
CategoryCommodity Risk Market Risk TypeCommodity Risk - Simplified Commodity*Fill-In* 
Net / Gross PositionsNet Positions Market Risk CategoryCommodity Risk Market Risk 
TypeCommodity Risk - Simplified Net / Gross PositionsNet Positions Market Risk 
CategoryCommodity Risk Market Risk TypeCommodity Risk - Maturity Ladder 
Commodity*Fill-In* Maturity Ladder Time-band0 <= 1 month Difference Between 
Time-BandsMatched Within Band Market Risk CategoryCommodity Risk Market Risk 
TypeCommodity Risk - Maturity Ladder Commodity*Fill-In* Maturity Ladder Time-band> 1 <= 
3 months Difference Between Time-BandsMatched Within Band Market Risk 
CategoryCommodity Risk Market Risk TypeCommodity Risk - Maturity Ladder 
Commodity*Fill-In* Maturity Ladder Time-band> 3 <= 6 months Difference Between 
Time-BandsMatched Within Band Market Risk CategoryCommodity Risk Market Risk 
TypeCommodity Risk - Maturity Ladder Commodity*Fill-In* Maturity Ladder Time-band> 6 <= 
12 months Difference Between Time-BandsMatched Within Band Market Risk 
CategoryCommodity Risk Market Risk TypeCommodity Risk - Maturity Ladder 
Commodity*Fill-In* Maturity Ladder Time-band> 1 <= 2 years Difference Between 
Time-BandsMatched Within Band Market Risk CategoryCommodity Risk Market Risk 
TypeCommodity Risk - Maturity Ladder Commodity*Fill-In* Maturity Ladder Time-band> 2 <= 
3 years  Difference Between Time-BandsMatched Within Band Market Risk 
CategoryCommodity Risk Market Risk TypeCommodity Risk - Maturity Ladder 
Commodity*Fill-In* Maturity Ladder Time-bandOver 3 years Difference Between 
Time-BandsMatched Within Band Market Risk CategoryCommodity Risk Commodity*Fill-In* 
Position TypeLong Market Risk Position CategoryOptions - Delta Adjusted Positions (1) 
Market Risk CategoryCommodity Risk Market Risk TypeCommodity Risk - Maturity Ladder 
Commodity*Fill-In* Position TypeLong Maturity Ladder Time-band0 <= 1 month Market Risk 
CategoryCommodity Risk Market Risk TypeCommodity Risk - Maturity Ladder 
Commodity*Fill-In* Position TypeLong Maturity Ladder Time-band> 1 <= 3 months Market 
Risk CategoryCommodity Risk Market Risk TypeCommodity Risk - Maturity Ladder 
Commodity*Fill-In* Position TypeLong Maturity Ladder Time-band> 3 <= 6 months Market 
Risk CategoryCommodity Risk Market Risk TypeCommodity Risk - Maturity Ladder 
Commodity*Fill-In* Position TypeLong Maturity Ladder Time-band> 6 <= 12 months Market 
Risk CategoryCommodity Risk Market Risk TypeCommodity Risk - Maturity Ladder 
Commodity*Fill-In* Position TypeLong Maturity Ladder Time-band> 1 <= 2 years Market Risk 
CategoryCommodity Risk Market Risk TypeCommodity Risk - Maturity Ladder  
Commodity*Fill-In* Position TypeLong Maturity Ladder Time-band> 2 <= 3 years Market Risk 
CategoryCommodity Risk Market Risk TypeCommodity Risk - Maturity Ladder 
Commodity*Fill-In* Position TypeLong Maturity Ladder Time-bandOver 3 years Market Risk 
CategoryCommodity Risk Market Risk TypeOptions Options MethodologyDelta-Plus 
Approach Delta-Plus Approach - ImpactsGamma Impact Commodity*Fill-In* Market Risk 
CategoryCommodity Risk Market Risk TypeOptions Options MethodologyDelta-Plus 
Approach Delta-Plus Approach - ImpactsGamma Impact Market Risk CategoryCommodity 
Risk Commodity*Fill-In* Position TypeLong Market Risk Position CategoryOther Market Risk 
CategoryCommodity Risk Market Risk TypeCommodity Risk - Simplified Commodity*Fill-In* 
Net / Gross PositionsNet Positions Market Risk CategoryCommodity Risk Market Risk 
TypeCommodity Risk - Simplified Net / Gross PositionsNet Positions Market Risk 
CategoryCommodity Risk Market Risk TypeCommodity Risk - Maturity Ladder 
Commodity*Fill-In* Position TypeShort Maturity Ladder Time-band0 <= 1 month Market Risk 



CategoryCommodity Risk Market Risk TypeCommodity Risk - Maturity Ladder 
Commodity*Fill-In*  Position TypeShort Maturity Ladder Time-band> 1 <= 3 months Market 
Risk CategoryCommodity Risk Market Risk TypeCommodity Risk - Maturity Ladder 
Commodity*Fill-In* Position TypeShort Maturity Ladder Time-band> 3 <= 6 months Market 
Risk CategoryCommodity Risk Market Risk TypeCommodity Risk - Maturity Ladder 
Commodity*Fill-In* Position TypeShort Maturity Ladder Time-band> 6 <= 12 months Market 
Risk CategoryCommodity Risk Market Risk TypeCommodity Risk - Maturity Ladder 
Commodity*Fill-In* Position TypeShort Maturity Ladder Time-band> 1 <= 2 years Market Risk 
CategoryCommodity Risk Market Risk TypeCommodity Risk - Maturity Ladder 
Commodity*Fill-In* Position TypeShort Maturity Ladder Time-band> 2 <= 3 years Market Risk 
CategoryCommodity Risk Market Risk TypeCommodity Risk - Maturity Ladder 
Commodity*Fill-In* Position TypeShort Maturity Ladder Time-bandOver 3 years Market Risk 
CategoryCommodity Risk Market Risk TypeOptions Options MethodologyDelta-Plus 
Approach Delta-Plus Approach - ImpactsVega Impact Commodity*Fill-In* Market Risk 
CategoryCommodity Risk Market Risk TypeOptions Options MethodologyDelta-Plus 
Approach Delta-Plus Approach - ImpactsVega Impact Market Risk CategoryCommodity Risk 
Commodity*Fill-In*  Position TypeLong Market Risk CategoryCommodity Risk Position 
TypeLong Market Risk CategoryCommodity Risk Market Risk TypeCommodity Risk - 
Simplified Commodity*Fill-In* Net / Gross PositionsGross Positions Market Risk 
CategoryCommodity Risk Market Risk TypeCommodity Risk - Simplified Net / Gross 
PositionsGross Positions Market Risk CategoryCommodity Risk Market Risk TypeCommodity 
Risk - Maturity Ladder Commodity*Fill-In* Maturity Ladder Time-band0 <= 1 month Difference 
Between Time-BandsDifference of 1 Band Later Time-band Carry-forward Matched Against> 
1 <= 3 months Market Risk CategoryCommodity Risk Commodity*Fill-In* Position TypeShort 
Market Risk Position CategorySpot Position Market Risk CategoryCommodity Risk Market 
Risk TypeCommodity Risk - Maturity Ladder Commodity*Fill-In* Maturity Ladder Time-band0 
<= 1 month Difference Between Time-BandsDifference of 2 Bands Later Time-band 
Carry-forward Matched Against> 3 <= 6 months Market Risk CategoryCommodity Risk 
Market Risk TypeCommodity Risk - Maturity Ladder Commodity*Fill-In* Maturity Ladder 
Time-band> 1 <= 3 months Difference Between Time-BandsDifference of 1 Band Later 
Time-band Carry-forward Matched Against> 3 <= 6 months  Market Risk CategoryCommodity 
Risk Commodity*Fill-In* Position TypeShort Market Risk Position CategoryForwards and 
Futures Market Risk CategoryCommodity Risk Market Risk TypeCommodity Risk - Simplified 
Commodity*Fill-In* Net / Gross PositionsGross Positions Market Risk CategoryCommodity 
Risk Market Risk TypeCommodity Risk - Simplified Net / Gross PositionsGross Positions 
Market Risk CategoryCommodity Risk Market Risk TypeCommodity Risk - Maturity Ladder 
Commodity*Fill-In* Maturity Ladder Time-band0 <= 1 month Difference Between 
Time-BandsDifference of 3 Bands Later Time-band Carry-forward Matched Against> 6 <= 12 
months Market Risk CategoryCommodity Risk Market Risk TypeCommodity Risk - Maturity 
Ladder Commodity*Fill-In* Maturity Ladder Time-band> 1 <= 3 months Difference Between 
Time-BandsDifference of 2 Bands Later Time-band Carry-forward Matched Against> 6 <= 12 
months Market Risk CategoryCommodity Risk Market Risk TypeCommodity Risk - Maturity 
Ladder Commodity*Fill-In* Maturity Ladder Time-band> 3 <= 6 months Difference Between 
Time-BandsDifference of 1 Band Later Time-band Carry-forward Matched Against> 6 <= 12 
months Market Risk CategoryCommodity Risk Market Risk TypeOptions Options 
MethodologyScenario Approach Commodity*Fill-In*  Market Risk CategoryCommodity Risk 
Market Risk TypeOptions Options MethodologyScenario Approach Market Risk 



CategoryCommodity Risk Market Risk CategoryCommodity Risk Commodity*Fill-In* Position 
TypeShort Market Risk Position CategorySwaps Market Risk CategoryCommodity Risk 
Market Risk TypeCommodity Risk - Simplified Commodity*Fill-In* Market Risk 
CategoryCommodity Risk Market Risk TypeCommodity Risk - Simplified Market Risk 
CategoryCommodity Risk Market Risk TypeCommodity Risk - Maturity Ladder 
Commodity*Fill-In* Maturity Ladder Time-band0 <= 1 month Difference Between 
Time-BandsDifference of 4 Bands Later Time-band Carry-forward Matched Against> 1 <= 2 
years Market Risk CategoryCommodity Risk Market Risk TypeCommodity Risk - Maturity 
Ladder Commodity*Fill-In* Maturity Ladder Time-band> 1 <= 3 months Difference Between 
Time-BandsDifference of 3 Bands Later Time-band Carry-forward Matched Against> 1 <= 2 
years Market Risk CategoryCommodity Risk Market Risk TypeCommodity Risk - Maturity 
Ladder Commodity*Fill-In* Maturity Ladder Time-band> 3 <= 6 months Difference Between 
Time-BandsDifference of 2 Bands  Later Time-band Carry-forward Matched Against> 1 <= 2 
years Market Risk CategoryCommodity Risk Market Risk TypeCommodity Risk - Maturity 
Ladder Commodity*Fill-In* Maturity Ladder Time-band> 6 <= 12 months Difference Between 
Time-BandsDifference of 1 Band Later Time-band Carry-forward Matched Against> 1 <= 2 
years Market Risk CategoryCommodity Risk Commodity*Fill-In* Position TypeShort Market 
Risk Position CategoryOptions - Delta Adjusted Positions (1) Market Risk 
CategoryCommodity Risk Market Risk TypeCommodity Risk - Maturity Ladder 
Commodity*Fill-In* Maturity Ladder Time-band0 <= 1 month Difference Between 
Time-BandsDifference of 5 Bands Later Time-band Carry-forward Matched Against> 2 <= 3 
years Market Risk CategoryCommodity Risk Market Risk TypeCommodity Risk - Maturity 
Ladder Commodity*Fill-In* Maturity Ladder Time-band> 1 <= 3 months Difference Between 
Time-BandsDifference of 4 Bands Later Time-band Carry-forward Matched Against> 2 <= 3 
years Market Risk CategoryCommodity Risk Market Risk TypeCommodity Risk - Maturity 
Ladder Commodity*Fill-In* Maturity Ladder Time-band> 3 <= 6 months Difference Between 
Time-BandsDifference of 3 Bands Later Time-band Carry-forward Matched Against> 2 <= 3 
years  Market Risk CategoryCommodity Risk Market Risk TypeCommodity Risk - Maturity 
Ladder Commodity*Fill-In* Maturity Ladder Time-band> 6 <= 12 months Difference Between 
Time-BandsDifference of 2 Bands Later Time-band Carry-forward Matched Against> 2 <= 3 
years Market Risk CategoryCommodity Risk Market Risk TypeCommodity Risk - Maturity 
Ladder Commodity*Fill-In* Maturity Ladder Time-band> 1 <= 2 years Difference Between 
Time-BandsDifference of 1 Band Later Time-band Carry-forward Matched Against> 2 <= 3 
years Market Risk CategoryCommodity Risk Commodity*Fill-In* Position TypeShort Market 
Risk Position CategoryOther Market Risk CategoryCommodity Risk Market Risk 
TypeCommodity Risk - Maturity Ladder Commodity*Fill-In* Maturity Ladder Time-band0 <= 1 
month Difference Between Time-BandsDifference of 6 Bands Later Time-band Carry-forward 
Matched AgainstOver 3 years Market Risk CategoryCommodity Risk Market Risk 
TypeCommodity Risk - Maturity Ladder Commodity*Fill-In* Maturity Ladder Time-band> 1 <= 
3 months Difference Between Time-BandsDifference of 5 Bands Later Time-band 
Carry-forward Matched AgainstOver 3 years Market Risk CategoryCommodity Risk Market 
Risk TypeCommodity Risk - Maturity Ladder Commodity*Fill-In* Maturity Ladder Time-band> 
3 <= 6 months  Difference Between Time-BandsDifference of 4 Bands Later Time-band 
Carry-forward Matched AgainstOver 3 years Market Risk CategoryCommodity Risk Market 
Risk TypeCommodity Risk - Maturity Ladder Commodity*Fill-In* Maturity Ladder Time-band> 
6 <= 12 months Difference Between Time-BandsDifference of 3 Bands Later Time-band 
Carry-forward Matched AgainstOver 3 years Market Risk CategoryCommodity Risk Market 



Risk TypeCommodity Risk - Maturity Ladder Commodity*Fill-In* Maturity Ladder Time-band> 
1 <= 2 years Difference Between Time-BandsDifference of 2 Bands Later Time-band 
Carry-forward Matched AgainstOver 3 years Market Risk CategoryCommodity Risk Market 
Risk TypeCommodity Risk - Maturity Ladder Commodity*Fill-In* Maturity Ladder Time-band> 
2 <= 3 years Difference Between Time-BandsDifference of 1 Band Later Time-band 
Carry-forward Matched AgainstOver 3 years Market Risk CategoryCommodity Risk 
Commodity*Fill-In* Position TypeShort Market Risk CategoryCommodity Risk Position 
TypeShort Market Risk CategoryCommodity Risk Market Risk TypeCommodity Risk - Maturity 
Ladder Commodity*Fill-In* Maturity Ladder Time-band0 <= 1 month  Capital 
ChargeSurcharge for Matching Carry-Forward  Positions Market Risk CategoryCommodity 
Risk Market Risk TypeCommodity Risk - Maturity Ladder Commodity*Fill-In* Maturity Ladder 
Time-band> 1 <= 3 months Capital ChargeSurcharge for Matching Carry-Forward  Positions 
Market Risk CategoryCommodity Risk Market Risk TypeCommodity Risk - Maturity Ladder 
Commodity*Fill-In* Maturity Ladder Time-band> 3 <= 6 months Capital ChargeSurcharge for 
Matching Carry-Forward  Positions Market Risk CategoryCommodity Risk Market Risk 
TypeCommodity Risk - Maturity Ladder Commodity*Fill-In* Maturity Ladder Time-band> 6 <= 
12 months Capital ChargeSurcharge for Matching Carry-Forward  Positions Market Risk 
CategoryCommodity Risk Market Risk TypeCommodity Risk - Maturity Ladder 
Commodity*Fill-In* Maturity Ladder Time-band> 1 <= 2 years Capital ChargeSurcharge for 
Matching Carry-Forward  Positions Market Risk CategoryCommodity Risk Market Risk 
TypeCommodity Risk - Maturity Ladder Commodity*Fill-In* Maturity Ladder Time-band> 2 <= 
3 years Capital ChargeSurcharge for Matching Carry-Forward  Positions  Market Risk 
CategoryCommodity Risk Market Risk TypeCommodity Risk - Maturity Ladder 
Commodity*Fill-In* Maturity Ladder Time-band0 <= 1 month Market Risk 
CategoryCommodity Risk Market Risk TypeCommodity Risk - Maturity Ladder 
Commodity*Fill-In* Maturity Ladder Time-band> 1 <= 3 months Market Risk 
CategoryCommodity Risk Market Risk TypeCommodity Risk - Maturity Ladder 
Commodity*Fill-In* Maturity Ladder Time-band> 3 <= 6 months Market Risk 
CategoryCommodity Risk Market Risk TypeCommodity Risk - Maturity Ladder 
Commodity*Fill-In* Maturity Ladder Time-band> 6 <= 12 months Market Risk 
CategoryCommodity Risk Market Risk TypeCommodity Risk - Maturity Ladder 
Commodity*Fill-In* Maturity Ladder Time-band> 1 <= 2 years Market Risk 
CategoryCommodity Risk Market Risk TypeCommodity Risk - Maturity Ladder 
Commodity*Fill-In* Maturity Ladder Time-band> 2 <= 3 years Market Risk 
CategoryCommodity Risk Market Risk TypeCommodity Risk - Maturity Ladder 
Commodity*Fill-In*  Maturity Ladder Time-bandOver 3 years Market Risk 
CategoryCommodity Risk Market Risk TypeCommodity Risk - Maturity Ladder 
Commodity*Fill-In* Market Risk CategoryCommodity Risk Market Risk TypeCommodity Risk - 
Maturity Ladder Commodity*Fill-In* Maturity Ladder Time-band0 <= 1 month Capital 
ChargeCapital Charge for Matched Positions Market Risk CategoryCommodity Risk Market 
Risk TypeCommodity Risk - Maturity Ladder Commodity*Fill-In* Maturity Ladder Time-band> 
1 <= 3 months Capital ChargeCapital Charge for Matched Positions Market Risk 
CategoryCommodity Risk Market Risk TypeCommodity Risk - Maturity Ladder 
Commodity*Fill-In* Maturity Ladder Time-band> 3 <= 6 months Capital ChargeCapital 
Charge for Matched Positions Market Risk CategoryCommodity Risk Market Risk 
TypeCommodity Risk - Maturity Ladder Commodity*Fill-In* Maturity Ladder Time-band> 6 <= 
12 months Capital ChargeCapital Charge for Matched Positions Market Risk 



CategoryCommodity Risk Market Risk TypeCommodity Risk - Maturity Ladder 
Commodity*Fill-In* Maturity Ladder Time-band> 1 <= 2 years Capital ChargeCapital Charge 
for Matched Positions Market Risk CategoryCommodity Risk Market Risk TypeCommodity 
Risk - Maturity Ladder Commodity*Fill-In* Maturity Ladder Time-band> 2 <= 3 years Capital 
ChargeCapital Charge for Matched Positions Market Risk CategoryCommodity Risk Market 
Risk TypeCommodity Risk - Maturity Ladder Commodity*Fill-In* Maturity Ladder 
Time-bandOver 3 years Capital ChargeCapital Charge for Matched Positions  Market Risk 
CategoryCommodity Risk Market Risk TypeCommodity Risk - Maturity Ladder 
Commodity*Fill-In* Position TypeLong Maturity Ladder Time-band0 <= 1 month Market Risk 
CategoryCommodity Risk Market Risk TypeCommodity Risk - Maturity Ladder 
Commodity*Fill-In* Position TypeLong Maturity Ladder Time-band> 1 <= 3 months Market 
Risk CategoryCommodity Risk Market Risk TypeCommodity Risk - Maturity Ladder 
Commodity*Fill-In* Position TypeLong Maturity Ladder Time-band> 3 <= 6 months Market 
Risk CategoryCommodity Risk Market Risk TypeCommodity Risk - Maturity Ladder 
Commodity*Fill-In* Position TypeLong Maturity Ladder Time-band> 6 <= 12 months  Market 
Risk CategoryCommodity Risk Market Risk TypeCommodity Risk - Maturity Ladder 
Commodity*Fill-In* Position TypeLong Maturity Ladder Time-band> 1 <= 2 years Market Risk 
CategoryCommodity Risk Market Risk TypeCommodity Risk - Maturity Ladder 
Commodity*Fill-In* Position TypeLong Maturity Ladder Time-band> 2 <= 3 years Market Risk 
CategoryCommodity Risk Market Risk TypeCommodity Risk - Maturity Ladder 
Commodity*Fill-In* Position TypeLong Maturity Ladder Time-bandOver 3 years Market Risk 
CategoryCommodity Risk Market Risk TypeCommodity Risk - Maturity Ladder 
Commodity*Fill-In* Position TypeLong Market Risk CategoryCommodity Risk  Market Risk 
TypeCommodity Risk - Maturity Ladder Commodity*Fill-In* Position TypeShort Maturity 
Ladder Time-band0 <= 1 month Market Risk CategoryCommodity Risk Market Risk 
TypeCommodity Risk - Maturity Ladder Commodity*Fill-In* Position TypeShort Maturity 
Ladder Time-band> 1 <= 3 months Market Risk CategoryCommodity Risk Market Risk 
TypeCommodity Risk - Maturity Ladder Commodity*Fill-In* Position TypeShort Maturity 
Ladder Time-band> 3 <= 6 months Market Risk CategoryCommodity Risk Market Risk 
TypeCommodity Risk - Maturity Ladder Commodity*Fill-In* Position TypeShort Maturity 
Ladder Time-band> 6 <= 12 months Market Risk CategoryCommodity Risk Market Risk 
TypeCommodity Risk - Maturity Ladder Commodity*Fill-In*  Position TypeShort Maturity 
Ladder Time-band> 1 <= 2 years Market Risk CategoryCommodity Risk Market Risk 
TypeCommodity Risk - Maturity Ladder Commodity*Fill-In* Position TypeShort Maturity 
Ladder Time-band> 2 <= 3 years Market Risk CategoryCommodity Risk Market Risk 
TypeCommodity Risk - Maturity Ladder Commodity*Fill-In* Position TypeShort Maturity 
Ladder Time-bandOver 3 years Market Risk CategoryCommodity Risk Market Risk 
TypeCommodity Risk - Maturity Ladder Commodity*Fill-In* Position TypeShort Market Risk 
CategoryCommodity Risk Market Risk TypeCommodity Risk - Maturity Ladder 
Commodity*Fill-In* Maturity Ladder Time-band0 <= 1 month Capital ChargeCapital Charge 
for Remaining Unmatched  Positions Market Risk CategoryCommodity Risk Market Risk 
TypeCommodity Risk - Maturity Ladder Commodity*Fill-In* Maturity Ladder Time-band> 1 <= 
3 months Capital ChargeCapital Charge for Remaining Unmatched  Positions Market Risk 
CategoryCommodity Risk  Market Risk TypeCommodity Risk - Maturity Ladder 
Commodity*Fill-In* Maturity Ladder Time-band> 3 <= 6 months Capital ChargeCapital 
Charge for Remaining Unmatched  Positions Market Risk CategoryCommodity Risk Market 
Risk TypeCommodity Risk - Maturity Ladder Commodity*Fill-In* Maturity Ladder Time-band> 



6 <= 12 months Capital ChargeCapital Charge for Remaining Unmatched  Positions Market 
Risk CategoryCommodity Risk Market Risk TypeCommodity Risk - Maturity Ladder 
Commodity*Fill-In* Maturity Ladder Time-band> 1 <= 2 years Capital ChargeCapital Charge 
for Remaining Unmatched  Positions Market Risk CategoryCommodity Risk Market Risk 
TypeCommodity Risk - Maturity Ladder Commodity*Fill-In* Maturity Ladder Time-band> 2 <= 
3 years Capital ChargeCapital Charge for Remaining Unmatched  Positions Market Risk 
CategoryCommodity Risk Market Risk TypeCommodity Risk - Maturity Ladder 
Commodity*Fill-In* Maturity Ladder Time-bandOver 3 years Capital ChargeCapital Charge for 
Remaining Unmatched  Positions Market Risk CategoryCommodity Risk Market Risk 
TypeCommodity Risk - Maturity Ladder Commodity*Fill-In* Maturity Ladder Time-band0 <= 1 
month Market Risk CategoryCommodity Risk Market Risk TypeCommodity Risk - Maturity 
Ladder Commodity*Fill-In* Maturity Ladder Time-band> 1 <= 3 months  Market Risk 
CategoryCommodity Risk Market Risk TypeCommodity Risk - Maturity Ladder 
Commodity*Fill-In* Maturity Ladder Time-band> 3 <= 6 months Market Risk 
CategoryCommodity Risk Market Risk TypeCommodity Risk - Maturity Ladder 
Commodity*Fill-In* Maturity Ladder Time-band> 6 <= 12 months Market Risk 
CategoryCommodity Risk Market Risk TypeCommodity Risk - Maturity Ladder 
Commodity*Fill-In* Maturity Ladder Time-band> 1 <= 2 years Market Risk 
CategoryCommodity Risk Market Risk TypeCommodity Risk - Maturity Ladder 
Commodity*Fill-In* Maturity Ladder Time-band> 2 <= 3 years Market Risk 
CategoryCommodity Risk Market Risk TypeCommodity Risk - Maturity Ladder 
Commodity*Fill-In* Maturity Ladder Time-bandOver 3 years Market Risk CategoryCommodity 
Risk Market Risk TypeCommodity Risk - Maturity Ladder Commodity*Fill-In* Market Risk 
CategoryCommodity Risk Market Risk TypeCommodity Risk - Maturity Ladder Market Risk 
CategoryForeign Exchange Risk & Gold GoldGold  Position TypeLong Foreign Exchange 
Risk CategorySpot Position Market Risk CategoryForeign Exchange Risk & Gold GoldGold 
Position TypeLong Foreign Exchange Risk CategoryForward Position Market Risk 
CategoryForeign Exchange Risk & Gold GoldGold Position TypeLong Foreign Exchange Risk 
CategoryGuarantees Market Risk CategoryForeign Exchange Risk & Gold GoldGold Position 
TypeLong Foreign Exchange Risk CategoryFuture Income / Expenses Market Risk 
CategoryForeign Exchange Risk & Gold GoldGold Position TypeLong Foreign Exchange Risk 
CategoryProfit or Losses in Foreign Currencies Market Risk CategoryForeign Exchange Risk 
& Gold GoldGold Position TypeLong  Foreign Exchange Risk CategoryDelta Based 
Equivalent Position Market Risk CategoryForeign Exchange Risk & Gold GoldGold Position 
TypeLong Foreign Exchange Risk CategoryOther Market Risk CategoryForeign Exchange 
Risk & Gold GoldGold Position TypeLong Market Risk CategoryForeign Exchange Risk & 
Gold GoldGold Position TypeLong Market Risk CategoryForeign Exchange Risk & Gold 
Market Risk TypeForeign Exchange Risk & Gold GoldOther Currency Position TypeLong 
Market Risk CategoryForeign Exchange Risk & Gold Market Risk TypeForeign Exchange 
Risk & Gold GoldOther Currency Position TypeShort Market Risk CategoryForeign Exchange 
Risk & Gold Market Risk TypeForeign Exchange Risk & Gold GoldOther Currency Market 
Risk CategoryForeign Exchange Risk & Gold Market Risk TypeForeign Exchange Risk & 
Gold GoldGold Market Risk CategoryForeign Exchange Risk & Gold Market Risk 
TypeForeign Exchange Risk & Gold  Market Risk CategoryForeign Exchange Risk & Gold 
Market Risk TypeForeign Exchange Risk & Gold Market Risk CategoryForeign Exchange 
Risk & Gold Market Risk TypeOptions Options MethodologySimplified Approach GoldGold 
Market Risk CategoryForeign Exchange Risk & Gold Market Risk TypeOptions Options 



MethodologySimplified Approach GoldOther Currency Currency (Foreign Exchange 
Risk)*Fill-In* Market Risk CategoryForeign Exchange Risk & Gold Market Risk TypeOptions 
Options MethodologySimplified Approach Market Risk CategoryForeign Exchange Risk & 
Gold GoldGold Position TypeShort Foreign Exchange Risk CategorySpot Position Market 
Risk CategoryForeign Exchange Risk & Gold GoldGold Position TypeShort Foreign Exchange 
Risk CategoryForward Position Market Risk CategoryForeign Exchange Risk & Gold 
GoldGold Position TypeShort Foreign Exchange Risk CategoryGuarantees  Market Risk 
CategoryForeign Exchange Risk & Gold GoldGold Position TypeShort Foreign Exchange Risk 
CategoryFuture Income / Expenses Market Risk CategoryForeign Exchange Risk & Gold 
GoldGold Position TypeShort Foreign Exchange Risk CategoryProfit or Losses in Foreign 
Currencies Market Risk CategoryForeign Exchange Risk & Gold GoldGold Position 
TypeShort Foreign Exchange Risk CategoryDelta Based Equivalent Position Market Risk 
CategoryForeign Exchange Risk & Gold GoldGold Position TypeShort Foreign Exchange Risk 
CategoryOther Market Risk CategoryForeign Exchange Risk & Gold GoldGold Position 
TypeShort Market Risk CategoryForeign Exchange Risk & Gold  GoldGold Position 
TypeShort Market Risk CategoryForeign Exchange Risk & Gold GoldOther Currency 
Currency (Foreign Exchange Risk)*Fill-In* Position TypeLong Foreign Exchange Risk 
CategorySpot Position Market Risk CategoryForeign Exchange Risk & Gold GoldOther 
Currency Currency (Foreign Exchange Risk)*Fill-In* Position TypeLong Foreign Exchange 
Risk CategoryForward Position Market Risk CategoryForeign Exchange Risk & Gold 
GoldOther Currency Currency (Foreign Exchange Risk)*Fill-In* Position TypeLong Foreign 
Exchange Risk CategoryGuarantees Market Risk CategoryForeign Exchange Risk & Gold 
GoldOther Currency Currency (Foreign Exchange Risk)*Fill-In* Position TypeLong Foreign 
Exchange Risk CategoryFuture Income / Expenses Market Risk CategoryForeign Exchange 
Risk & Gold GoldOther Currency Currency (Foreign Exchange Risk)*Fill-In* Position 
TypeLong Foreign Exchange Risk CategoryProfit or Losses in Foreign Currencies Market 
Risk CategoryForeign Exchange Risk & Gold GoldOther Currency Currency (Foreign 
Exchange Risk)*Fill-In* Position TypeLong Foreign Exchange Risk CategoryDelta Based 
Equivalent Position Market Risk CategoryForeign Exchange Risk & Gold GoldOther Currency 
Currency (Foreign Exchange Risk)*Fill-In* Position TypeLong Foreign Exchange Risk 
CategoryOther  Market Risk CategoryForeign Exchange Risk & Gold GoldOther Currency 
Currency (Foreign Exchange Risk)*Fill-In* Position TypeLong Market Risk CategoryForeign 
Exchange Risk & Gold GoldOther Currency Currency (Foreign Exchange Risk)*Fill-In* 
Position TypeLong Market Risk CategoryForeign Exchange Risk & Gold GoldOther Currency 
Currency (Foreign Exchange Risk)*Fill-In* Position TypeShort Foreign Exchange Risk 
CategorySpot Position Market Risk CategoryForeign Exchange Risk & Gold GoldOther 
Currency Currency (Foreign Exchange Risk)*Fill-In* Position TypeShort Foreign Exchange 
Risk CategoryForward Position Market Risk CategoryForeign Exchange Risk & Gold 
GoldOther Currency Currency (Foreign Exchange Risk)*Fill-In* Position TypeShort Foreign 
Exchange Risk CategoryGuarantees Market Risk CategoryForeign Exchange Risk & Gold 
GoldOther Currency Currency (Foreign Exchange Risk)*Fill-In* Position TypeShort Foreign 
Exchange Risk CategoryFuture Income / Expenses Market Risk CategoryForeign Exchange 
Risk & Gold GoldOther Currency Currency (Foreign Exchange Risk)*Fill-In* Position 
TypeShort Foreign Exchange Risk CategoryProfit or Losses in Foreign Currencies Market 
Risk CategoryForeign Exchange Risk & Gold GoldOther Currency Currency (Foreign 
Exchange Risk)*Fill-In* Position TypeShort Foreign Exchange Risk CategoryDelta Based 
Equivalent Position  Market Risk CategoryForeign Exchange Risk & Gold GoldOther 



Currency Currency (Foreign Exchange Risk)*Fill-In* Position TypeShort Foreign Exchange 
Risk CategoryOther Market Risk CategoryForeign Exchange Risk & Gold GoldOther 
Currency Currency (Foreign Exchange Risk)*Fill-In* Position TypeShort Market Risk 
CategoryForeign Exchange Risk & Gold GoldOther Currency Currency (Foreign Exchange 
Risk)*Fill-In* Position TypeShort Market Risk CategoryForeign Exchange Risk & Gold Market 
Risk TypeOptions Options MethodologyDelta-Plus Approach Delta-Plus Approach - 
ImpactsGamma Impact GoldGold Market Risk CategoryForeign Exchange Risk & Gold 
Market Risk TypeOptions Options MethodologyDelta-Plus Approach Delta-Plus Approach - 
ImpactsGamma Impact GoldOther Currency Currency (Foreign Exchange Risk)*Fill-In* 
Market Risk CategoryForeign Exchange Risk & Gold Market Risk TypeOptions Options 
MethodologyDelta-Plus Approach Delta-Plus Approach - ImpactsGamma Impact Market Risk 
CategoryForeign Exchange Risk & Gold Market Risk TypeOptions Options 
MethodologyDelta-Plus Approach Delta-Plus Approach - ImpactsVega Impact GoldGold 
Market Risk CategoryForeign Exchange Risk & Gold Market Risk TypeOptions Options 
MethodologyDelta-Plus Approach Delta-Plus Approach - ImpactsVega Impact GoldOther 
Currency Currency (Foreign Exchange Risk)*Fill-In*  Market Risk CategoryForeign Exchange 
Risk & Gold Market Risk TypeOptions Options MethodologyDelta-Plus Approach Delta-Plus 
Approach - ImpactsVega Impact Market Risk CategoryForeign Exchange Risk & Gold Market 
Risk TypeOptions Options MethodologyScenario Approach GoldGold Market Risk 
CategoryForeign Exchange Risk & Gold Market Risk TypeOptions Options 
MethodologyScenario Approach GoldOther Currency Currency (Foreign Exchange 
Risk)*Fill-In* Market Risk CategoryForeign Exchange Risk & Gold Market Risk TypeOptions 
Options MethodologyScenario Approach Market Risk CategoryForeign Exchange Risk & 
Gold Market Risk CategoryCorrelation Trading Portfolio Correlation Trading Portfolio 
CategorySecuritisation and Resecuritisation  Exposures Securitisation Exposure 
TypeSecuritisation Rated Exposures Position TypeLong Ratings Issued by Ratings 
AgenciesAAA to AA- / Aaa to Aa3 Specific Risk WeightSpecific Risk Weight 1.6% Market 
Risk CategoryCorrelation Trading Portfolio Correlation Trading Portfolio 
CategorySecuritisation and Resecuritisation  Exposures Securitisation Exposure 
TypeSecuritisation Rated Exposures Position TypeLong Ratings Issued by Ratings 
AgenciesAto A- / A1 to A3 Specific Risk WeightSpecific Risk Weight 4% Market Risk 
CategoryCorrelation Trading Portfolio Correlation Trading Portfolio CategorySecuritisation and 
Resecuritisation  Exposures Securitisation Exposure TypeSecuritisation Rated Exposures 
Position TypeLong Ratings Issued by Ratings AgenciesBBBto BBB- / Baa1 to Baa3  Specific 
Risk WeightSpecific Risk Weight 8% Market Risk CategoryCorrelation Trading Portfolio 
Correlation Trading Portfolio CategorySecuritisation and Resecuritisation  Exposures 
Securitisation Exposure TypeSecuritisation Rated Exposures Position TypeLong Ratings 
Issued by Ratings AgenciesBBto BB- / Ba1 to Ba3 Specific Risk WeightSpecific Risk Weight 
28% Market Risk CategoryCorrelation Trading Portfolio Correlation Trading Portfolio 
CategorySecuritisation and Resecuritisation  Exposures Securitisation Exposure 
TypeSecuritisation Rated Exposures Position TypeLong Ratings Issued by Ratings 
AgenciesBto B- / B1 to B3 Market Risk CategoryCorrelation Trading Portfolio Correlation 
Trading Portfolio CategorySecuritisation and Resecuritisation  Exposures Securitisation 
Exposure TypeSecuritisation Rated Exposures Position TypeLong Ratings Issued by Ratings 
AgenciesBelow B- / Below B3 Market Risk CategoryCorrelation Trading Portfolio Correlation 
Trading Portfolio CategorySecuritisation and Resecuritisation  Exposures Securitisation 
Exposure TypeSecuritisation Rated Exposures Position TypeLong Ratings Issued by Ratings 



AgenciesA-1 / F-1 / P-1 Specific Risk WeightSpecific Risk Weight 1.6% Market Risk 
CategoryCorrelation Trading Portfolio Correlation Trading Portfolio CategorySecuritisation and 
Resecuritisation  Exposures Securitisation Exposure TypeSecuritisation Rated Exposures 
Position TypeLong Ratings Issued by Ratings AgenciesA-2 / F-2 / P-2 Specific Risk 
WeightSpecific Risk Weight 4% Market Risk CategoryCorrelation Trading Portfolio Correlation 
Trading Portfolio CategorySecuritisation and Resecuritisation  Exposures Securitisation 
Exposure TypeSecuritisation Rated Exposures Position TypeLong Ratings Issued by Ratings 
AgenciesA-3 / F-3 / P-3 Specific Risk WeightSpecific Risk Weight 8%  Market Risk 
CategoryCorrelation Trading Portfolio Correlation Trading Portfolio CategorySecuritisation and 
Resecuritisation  Exposures Securitisation Exposure TypeSecuritisation Rated Exposures 
Position TypeLong Ratings Issued by Ratings AgenciesBelow A-3 / F-3 / P-3 Market Risk 
CategoryCorrelation Trading Portfolio Correlation Trading Portfolio CategorySecuritisation and 
Resecuritisation  Exposures Securitisation Exposure TypeSecuritisation Rated Exposures 
Position TypeLong Ratings Issued by Ratings AgenciesUnrated Exposures Market Risk 
CategoryCorrelation Trading Portfolio Correlation Trading Portfolio CategorySecuritisation and 
Resecuritisation  Exposures Securitisation Exposure TypeSecuritisation Rated Exposures 
Position TypeLong Ratings Issued by Ratings AgenciesUnrated (based on concentration 
ratio) Specific Risk WeightSpecific Risk Weight 8% Market Risk CategoryCorrelation Trading 
Portfolio Correlation Trading Portfolio CategorySecuritisation and Resecuritisation  Exposures 
Securitisation Exposure TypeSecuritisation Rated Exposures Position TypeLong Market Risk 
CategoryCorrelation Trading Portfolio Correlation Trading Portfolio CategorySecuritisation and 
Resecuritisation  Exposures Securitisation Exposure TypeResecuritisation Rated Exposures 
Position TypeLong Ratings Issued by Ratings AgenciesAAA to AA- / Aaa to Aa3 Specific Risk 
WeightSpecific Risk Weight 3.2% Market Risk CategoryCorrelation Trading Portfolio 
Correlation Trading Portfolio CategorySecuritisation and Resecuritisation  Exposures 
Securitisation Exposure TypeResecuritisation Rated Exposures Position TypeLong Ratings 
Issued by Ratings AgenciesAto A- / A1 to A3 Specific Risk WeightSpecific Risk Weight 8% 
Market Risk CategoryCorrelation Trading Portfolio  Correlation Trading Portfolio 
CategorySecuritisation and Resecuritisation  Exposures Securitisation Exposure 
TypeResecuritisation Rated Exposures Position TypeLong Ratings Issued by Ratings 
AgenciesBBBto BBB- / Baa1 to Baa3 Specific Risk WeightSpecific Risk Weight 18% Market 
Risk CategoryCorrelation Trading Portfolio Correlation Trading Portfolio 
CategorySecuritisation and Resecuritisation  Exposures Securitisation Exposure 
TypeResecuritisation Rated Exposures Position TypeLong Ratings Issued by Ratings 
AgenciesBBto BB- / Ba1 to Ba3 Specific Risk WeightSpecific Risk Weight 52% Market Risk 
CategoryCorrelation Trading Portfolio Correlation Trading Portfolio CategorySecuritisation and 
Resecuritisation  Exposures Securitisation Exposure TypeResecuritisation Rated Exposures 
Position TypeLong Ratings Issued by Ratings AgenciesBto B- / B1 to B3 Market Risk 
CategoryCorrelation Trading Portfolio Correlation Trading Portfolio CategorySecuritisation and 
Resecuritisation  Exposures Securitisation Exposure TypeResecuritisation Rated Exposures 
Position TypeLong Ratings Issued by Ratings AgenciesBelow B- / Below B3 Market Risk 
CategoryCorrelation Trading Portfolio Correlation Trading Portfolio CategorySecuritisation and 
Resecuritisation  Exposures Securitisation Exposure TypeResecuritisation Rated Exposures 
Position TypeLong Ratings Issued by Ratings AgenciesA-1 / F-1 / P-1 Specific Risk 
WeightSpecific Risk Weight 3.2% Market Risk CategoryCorrelation Trading Portfolio 
Correlation Trading Portfolio CategorySecuritisation and Resecuritisation  Exposures 
Securitisation Exposure TypeResecuritisation Rated Exposures Position TypeLong Ratings 



Issued by Ratings AgenciesA-2 / F-2 / P-2 Specific Risk WeightSpecific Risk Weight 8% 
Market Risk CategoryCorrelation Trading Portfolio  Correlation Trading Portfolio 
CategorySecuritisation and Resecuritisation  Exposures Securitisation Exposure 
TypeResecuritisation Rated Exposures Position TypeLong Ratings Issued by Ratings 
AgenciesA-3 / F-3 / P-3 Specific Risk WeightSpecific Risk Weight 18% Market Risk 
CategoryCorrelation Trading Portfolio Correlation Trading Portfolio CategorySecuritisation and 
Resecuritisation  Exposures Securitisation Exposure TypeResecuritisation Rated Exposures 
Position TypeLong Ratings Issued by Ratings AgenciesBelow A-3 / F-3 / P-3 Market Risk 
CategoryCorrelation Trading Portfolio Correlation Trading Portfolio CategorySecuritisation and 
Resecuritisation  Exposures Securitisation Exposure TypeResecuritisation Rated Exposures 
Position TypeLong Ratings Issued by Ratings AgenciesUnrated Exposures Market Risk 
CategoryCorrelation Trading Portfolio Correlation Trading Portfolio CategorySecuritisation and 
Resecuritisation  Exposures Securitisation Exposure TypeResecuritisation Rated Exposures 
Position TypeLong Ratings Issued by Ratings AgenciesUnrated (based on concentration 
ratio) Specific Risk WeightSpecific Risk Weight 8% Market Risk CategoryCorrelation Trading 
Portfolio Correlation Trading Portfolio CategorySecuritisation and Resecuritisation  Exposures 
Securitisation Exposure TypeResecuritisation Rated Exposures Position TypeLong Market 
Risk CategoryCorrelation Trading Portfolio Correlation Trading Portfolio CategoryNth to 
Default Credit Derivatives Position TypeLong Contract*Fill-In* Market Risk 
CategoryCorrelation Trading Portfolio  Correlation Trading Portfolio CategoryNth to Default 
Credit Derivatives Position TypeLong Contract*Fill-In* Market Risk CategoryCorrelation 
Trading Portfolio Correlation Trading Portfolio CategorySecuritisation and Resecuritisation  
Exposures Position TypeLong Market Risk CategoryCorrelation Trading Portfolio Correlation 
Trading Portfolio CategoryNth to Default Credit Derivatives Position TypeLong Market Risk 
CategoryCorrelation Trading Portfolio Correlation Trading Portfolio CategorySecuritisation and 
Resecuritisation  Exposures Securitisation Exposure TypeSecuritisation Rated Exposures 
Position TypeShort Ratings Issued by Ratings AgenciesAAA to AA- / Aaa to Aa3 Specific Risk 
WeightSpecific Risk Weight 1.6% Market Risk CategoryCorrelation Trading Portfolio 
Correlation Trading Portfolio CategorySecuritisation and Resecuritisation  Exposures 
Securitisation Exposure TypeSecuritisation Rated Exposures Position TypeShort Ratings 
Issued by Ratings AgenciesAto A- / A1 to A3 Specific Risk WeightSpecific Risk Weight 4% 
Market Risk CategoryCorrelation Trading Portfolio Correlation Trading Portfolio 
CategorySecuritisation and Resecuritisation  Exposures Securitisation Exposure 
TypeSecuritisation Rated Exposures Position TypeShort Ratings Issued by Ratings 
AgenciesBBBto BBB- / Baa1 to Baa3 Specific Risk WeightSpecific Risk Weight 8% Market 
Risk CategoryCorrelation Trading Portfolio Correlation Trading Portfolio 
CategorySecuritisation and Resecuritisation  Exposures Securitisation Exposure 
TypeSecuritisation Rated Exposures Position TypeShort Ratings Issued by Ratings 
AgenciesBBto BB- / Ba1 to Ba3 Specific Risk WeightSpecific Risk Weight 28%  Market Risk 
CategoryCorrelation Trading Portfolio Correlation Trading Portfolio CategorySecuritisation and 
Resecuritisation  Exposures Securitisation Exposure TypeSecuritisation Rated Exposures 
Position TypeShort Ratings Issued by Ratings AgenciesBto B- / B1 to B3 Market Risk 
CategoryCorrelation Trading Portfolio Correlation Trading Portfolio CategorySecuritisation and 
Resecuritisation  Exposures Securitisation Exposure TypeSecuritisation Rated Exposures 
Position TypeShort Ratings Issued by Ratings AgenciesBelow B- / Below B3 Market Risk 
CategoryCorrelation Trading Portfolio Correlation Trading Portfolio CategorySecuritisation and 
Resecuritisation  Exposures Securitisation Exposure TypeSecuritisation Rated Exposures 



Position TypeShort Ratings Issued by Ratings AgenciesA-1 / F-1 / P-1 Specific Risk 
WeightSpecific Risk Weight 1.6% Market Risk CategoryCorrelation Trading Portfolio 
Correlation Trading Portfolio CategorySecuritisation and Resecuritisation  Exposures 
Securitisation Exposure TypeSecuritisation Rated Exposures Position TypeShort Ratings 
Issued by Ratings AgenciesA-2 / F-2 / P-2 Specific Risk WeightSpecific Risk Weight 4% 
Market Risk CategoryCorrelation Trading Portfolio Correlation Trading Portfolio 
CategorySecuritisation and Resecuritisation  Exposures Securitisation Exposure 
TypeSecuritisation Rated Exposures Position TypeShort Ratings Issued by Ratings 
AgenciesA-3 / F-3 / P-3 Specific Risk WeightSpecific Risk Weight 8% Market Risk 
CategoryCorrelation Trading Portfolio Correlation Trading Portfolio CategorySecuritisation and 
Resecuritisation  Exposures Securitisation Exposure TypeSecuritisation Rated Exposures 
Position TypeShort Ratings Issued by Ratings AgenciesBelow A-3 / F-3 / P-3 Market Risk 
CategoryCorrelation Trading Portfolio  Correlation Trading Portfolio CategorySecuritisation 
and Resecuritisation  Exposures Securitisation Exposure TypeSecuritisation Rated 
Exposures Position TypeShort Ratings Issued by Ratings AgenciesUnrated Exposures 
Market Risk CategoryCorrelation Trading Portfolio Correlation Trading Portfolio 
CategorySecuritisation and Resecuritisation  Exposures Securitisation Exposure 
TypeSecuritisation Rated Exposures Position TypeShort Ratings Issued by Ratings 
AgenciesUnrated (based on concentration ratio) Specific Risk WeightSpecific Risk Weight 8% 
Market Risk CategoryCorrelation Trading Portfolio Correlation Trading Portfolio 
CategorySecuritisation and Resecuritisation  Exposures Securitisation Exposure 
TypeSecuritisation Rated Exposures Position TypeShort Market Risk CategoryCorrelation 
Trading Portfolio Correlation Trading Portfolio CategorySecuritisation and Resecuritisation  
Exposures Securitisation Exposure TypeResecuritisation Rated Exposures Position 
TypeShort Ratings Issued by Ratings AgenciesAAA to AA- / Aaa to Aa3 Specific Risk 
WeightSpecific Risk Weight 3.2% Market Risk CategoryCorrelation Trading Portfolio 
Correlation Trading Portfolio CategorySecuritisation and Resecuritisation  Exposures 
Securitisation Exposure TypeResecuritisation Rated Exposures Position TypeShort Ratings 
Issued by Ratings AgenciesAto A- / A1 to A3 Specific Risk WeightSpecific Risk Weight 8% 
Market Risk CategoryCorrelation Trading Portfolio Correlation Trading Portfolio 
CategorySecuritisation and Resecuritisation  Exposures Securitisation Exposure 
TypeResecuritisation Rated Exposures Position TypeShort Ratings Issued by Ratings 
AgenciesBBBto BBB- / Baa1 to Baa3 Specific Risk WeightSpecific Risk Weight 18% Market 
Risk CategoryCorrelation Trading Portfolio Correlation Trading Portfolio 
CategorySecuritisation and Resecuritisation  Exposures  Securitisation Exposure 
TypeResecuritisation Rated Exposures Position TypeShort Ratings Issued by Ratings 
AgenciesBBto BB- / Ba1 to Ba3 Specific Risk WeightSpecific Risk Weight 52% Market Risk 
CategoryCorrelation Trading Portfolio Correlation Trading Portfolio CategorySecuritisation and 
Resecuritisation  Exposures Securitisation Exposure TypeResecuritisation Rated Exposures 
Position TypeShort Ratings Issued by Ratings AgenciesBto B- / B1 to B3 Market Risk 
CategoryCorrelation Trading Portfolio Correlation Trading Portfolio CategorySecuritisation and 
Resecuritisation  Exposures Securitisation Exposure TypeResecuritisation Rated Exposures 
Position TypeShort Ratings Issued by Ratings AgenciesBelow B- / Below B3 Market Risk 
CategoryCorrelation Trading Portfolio Correlation Trading Portfolio CategorySecuritisation and 
Resecuritisation  Exposures Securitisation Exposure TypeResecuritisation Rated Exposures 
Position TypeShort Ratings Issued by Ratings AgenciesA-1 / F-1 / P-1 Specific Risk 
WeightSpecific Risk Weight 3.2% Market Risk CategoryCorrelation Trading Portfolio 



Correlation Trading Portfolio CategorySecuritisation and Resecuritisation  Exposures 
Securitisation Exposure TypeResecuritisation Rated Exposures Position TypeShort Ratings 
Issued by Ratings AgenciesA-2 / F-2 / P-2 Specific Risk WeightSpecific Risk Weight 8% 
Market Risk CategoryCorrelation Trading Portfolio Correlation Trading Portfolio 
CategorySecuritisation and Resecuritisation  Exposures Securitisation Exposure 
TypeResecuritisation Rated Exposures Position TypeShort Ratings Issued by Ratings 
AgenciesA-3 / F-3 / P-3 Specific Risk WeightSpecific Risk Weight 18% Market Risk 
CategoryCorrelation Trading Portfolio Correlation Trading Portfolio CategorySecuritisation and 
Resecuritisation  Exposures Securitisation Exposure TypeResecuritisation Rated Exposures  
Position TypeShort Ratings Issued by Ratings AgenciesBelow A-3 / F-3 / P-3 Market Risk 
CategoryCorrelation Trading Portfolio Correlation Trading Portfolio CategorySecuritisation and 
Resecuritisation  Exposures Securitisation Exposure TypeResecuritisation Rated Exposures 
Position TypeShort Ratings Issued by Ratings AgenciesUnrated Exposures Market Risk 
CategoryCorrelation Trading Portfolio Correlation Trading Portfolio CategorySecuritisation and 
Resecuritisation  Exposures Securitisation Exposure TypeResecuritisation Rated Exposures 
Position TypeShort Ratings Issued by Ratings AgenciesUnrated (based on concentration 
ratio) Specific Risk WeightSpecific Risk Weight 8% Market Risk CategoryCorrelation Trading 
Portfolio Correlation Trading Portfolio CategorySecuritisation and Resecuritisation  Exposures 
Securitisation Exposure TypeResecuritisation Rated Exposures Position TypeShort Market 
Risk CategoryCorrelation Trading Portfolio Correlation Trading Portfolio CategoryNth to 
Default Credit Derivatives Position TypeShort Contract*Fill-In* Market Risk 
CategoryCorrelation Trading Portfolio Correlation Trading Portfolio CategoryNth to Default 
Credit Derivatives Position TypeShort Contract*Fill-In* Market Risk CategoryCorrelation 
Trading Portfolio Correlation Trading Portfolio CategorySecuritisation and Resecuritisation  
Exposures Position TypeShort  Market Risk CategoryCorrelation Trading Portfolio Correlation 
Trading Portfolio CategoryNth to Default Credit Derivatives Position TypeShort Market Risk 
CategoryCorrelation Trading Portfolio Market Risk CategoryCorrelation Trading Portfolio 
Correlation Trading Portfolio CategorySecuritisation and Resecuritisation  Exposures 
Securitisation Exposure TypeSecuritisation Rated Exposures Position TypeLong Ratings 
Issued by Ratings AgenciesAAA to AA- / Aaa to Aa3 Specific Risk WeightSpecific Risk 
Weight 1.6% Market Risk CategoryCorrelation Trading Portfolio Correlation Trading Portfolio 
CategorySecuritisation and Resecuritisation  Exposures Securitisation Exposure 
TypeSecuritisation Rated Exposures Position TypeLong Ratings Issued by Ratings 
AgenciesAto A- / A1 to A3 Specific Risk WeightSpecific Risk Weight 4% Market Risk 
CategoryCorrelation Trading Portfolio Correlation Trading Portfolio CategorySecuritisation and 
Resecuritisation  Exposures Securitisation Exposure TypeSecuritisation Rated Exposures 
Position TypeLong Ratings Issued by Ratings AgenciesBBBto BBB- / Baa1 to Baa3 Specific 
Risk WeightSpecific Risk Weight 8% Market Risk CategoryCorrelation Trading Portfolio 
Correlation Trading Portfolio CategorySecuritisation and Resecuritisation  Exposures 
Securitisation Exposure TypeSecuritisation Rated Exposures Position TypeLong Ratings 
Issued by Ratings AgenciesBBto BB- / Ba1 to Ba3 Specific Risk WeightSpecific Risk Weight 
28% Market Risk CategoryCorrelation Trading Portfolio Correlation Trading Portfolio 
CategorySecuritisation and Resecuritisation  Exposures Securitisation Exposure 
TypeSecuritisation Rated Exposures Position TypeLong Ratings Issued by Ratings 
AgenciesA-1 / F-1 / P-1  Specific Risk WeightSpecific Risk Weight 1.6% Market Risk 
CategoryCorrelation Trading Portfolio Correlation Trading Portfolio CategorySecuritisation and 
Resecuritisation  Exposures Securitisation Exposure TypeSecuritisation Rated Exposures 



Position TypeLong Ratings Issued by Ratings AgenciesA-2 / F-2 / P-2 Specific Risk 
WeightSpecific Risk Weight 4% Market Risk CategoryCorrelation Trading Portfolio Correlation 
Trading Portfolio CategorySecuritisation and Resecuritisation  Exposures Securitisation 
Exposure TypeSecuritisation Rated Exposures Position TypeLong Ratings Issued by Ratings 
AgenciesA-3 / F-3 / P-3 Specific Risk WeightSpecific Risk Weight 8% Market Risk 
CategoryCorrelation Trading Portfolio Correlation Trading Portfolio CategorySecuritisation and 
Resecuritisation  Exposures Securitisation Exposure TypeSecuritisation Rated Exposures 
Position TypeLong Ratings Issued by Ratings AgenciesUnrated (based on concentration 
ratio) Specific Risk WeightSpecific Risk Weight 8% Market Risk CategoryCorrelation Trading 
Portfolio Correlation Trading Portfolio CategorySecuritisation and Resecuritisation  Exposures 
Securitisation Exposure TypeSecuritisation Rated Exposures Position TypeLong Market Risk 
CategoryCorrelation Trading Portfolio Correlation Trading Portfolio CategorySecuritisation and 
Resecuritisation  Exposures Securitisation Exposure TypeResecuritisation Rated Exposures 
Position TypeLong Ratings Issued by Ratings AgenciesAAA to AA- / Aaa to Aa3 Specific Risk 
WeightSpecific Risk Weight 3.2% Market Risk CategoryCorrelation Trading Portfolio 
Correlation Trading Portfolio CategorySecuritisation and Resecuritisation  Exposures 
Securitisation Exposure TypeResecuritisation Rated Exposures Position TypeLong Ratings 
Issued by Ratings AgenciesAto A- / A1 to A3 Specific Risk WeightSpecific Risk Weight 8%  
Market Risk CategoryCorrelation Trading Portfolio Correlation Trading Portfolio 
CategorySecuritisation and Resecuritisation  Exposures Securitisation Exposure 
TypeResecuritisation Rated Exposures Position TypeLong Ratings Issued by Ratings 
AgenciesBBBto BBB- / Baa1 to Baa3 Specific Risk WeightSpecific Risk Weight 18% Market 
Risk CategoryCorrelation Trading Portfolio Correlation Trading Portfolio 
CategorySecuritisation and Resecuritisation  Exposures Securitisation Exposure 
TypeResecuritisation Rated Exposures Position TypeLong Ratings Issued by Ratings 
AgenciesBBto BB- / Ba1 to Ba3 Specific Risk WeightSpecific Risk Weight 52% Market Risk 
CategoryCorrelation Trading Portfolio Correlation Trading Portfolio CategorySecuritisation and 
Resecuritisation  Exposures Securitisation Exposure TypeResecuritisation Rated Exposures 
Position TypeLong Ratings Issued by Ratings AgenciesA-1 / F-1 / P-1 Specific Risk 
WeightSpecific Risk Weight 3.2% Market Risk CategoryCorrelation Trading Portfolio 
Correlation Trading Portfolio CategorySecuritisation and Resecuritisation  Exposures 
Securitisation Exposure TypeResecuritisation Rated Exposures Position TypeLong Ratings 
Issued by Ratings AgenciesA-2 / F-2 / P-2 Specific Risk WeightSpecific Risk Weight 8% 
Market Risk CategoryCorrelation Trading Portfolio Correlation Trading Portfolio 
CategorySecuritisation and Resecuritisation  Exposures Securitisation Exposure 
TypeResecuritisation Rated Exposures Position TypeLong Ratings Issued by Ratings 
AgenciesA-3 / F-3 / P-3 Specific Risk WeightSpecific Risk Weight 18% Market Risk 
CategoryCorrelation Trading Portfolio Correlation Trading Portfolio CategorySecuritisation and 
Resecuritisation  Exposures Securitisation Exposure TypeResecuritisation Rated Exposures 
Position TypeLong Ratings Issued by Ratings AgenciesUnrated (based on concentration 
ratio)  Specific Risk WeightSpecific Risk Weight 8% Market Risk CategoryCorrelation Trading 
Portfolio Correlation Trading Portfolio CategorySecuritisation and Resecuritisation  Exposures 
Securitisation Exposure TypeResecuritisation Rated Exposures Position TypeLong Market 
Risk CategoryCorrelation Trading Portfolio Correlation Trading Portfolio 
CategorySecuritisation and Resecuritisation  Exposures Securitisation Exposure 
TypeSecuritisation Rated Exposures Position TypeShort Ratings Issued by Ratings 
AgenciesAAA to AA- / Aaa to Aa3 Specific Risk WeightSpecific Risk Weight 1.6% Market 



Risk CategoryCorrelation Trading Portfolio Correlation Trading Portfolio 
CategorySecuritisation and Resecuritisation  Exposures Securitisation Exposure 
TypeSecuritisation Rated Exposures Position TypeShort Ratings Issued by Ratings 
AgenciesAto A- / A1 to A3 Specific Risk WeightSpecific Risk Weight 4% Market Risk 
CategoryCorrelation Trading Portfolio Correlation Trading Portfolio CategorySecuritisation and 
Resecuritisation  Exposures Securitisation Exposure TypeSecuritisation Rated Exposures 
Position TypeShort Ratings Issued by Ratings AgenciesBBBto BBB- / Baa1 to Baa3 Specific 
Risk WeightSpecific Risk Weight 8% Market Risk CategoryCorrelation Trading Portfolio 
Correlation Trading Portfolio CategorySecuritisation and Resecuritisation  Exposures 
Securitisation Exposure TypeSecuritisation Rated Exposures Position TypeShort Ratings 
Issued by Ratings AgenciesBBto BB- / Ba1 to Ba3 Specific Risk WeightSpecific Risk Weight 
28% Market Risk CategoryCorrelation Trading Portfolio Correlation Trading Portfolio 
CategorySecuritisation and Resecuritisation  Exposures Securitisation Exposure 
TypeSecuritisation Rated Exposures Position TypeShort Ratings Issued by Ratings 
AgenciesA-1 / F-1 / P-1 Specific Risk WeightSpecific Risk Weight 1.6%  Market Risk 
CategoryCorrelation Trading Portfolio Correlation Trading Portfolio CategorySecuritisation and 
Resecuritisation  Exposures Securitisation Exposure TypeSecuritisation Rated Exposures 
Position TypeShort Ratings Issued by Ratings AgenciesA-2 / F-2 / P-2 Specific Risk 
WeightSpecific Risk Weight 4% Market Risk CategoryCorrelation Trading Portfolio Correlation 
Trading Portfolio CategorySecuritisation and Resecuritisation  Exposures Securitisation 
Exposure TypeSecuritisation Rated Exposures Position TypeShort Ratings Issued by Ratings 
AgenciesA-3 / F-3 / P-3 Specific Risk WeightSpecific Risk Weight 8% Market Risk 
CategoryCorrelation Trading Portfolio Correlation Trading Portfolio CategorySecuritisation and 
Resecuritisation  Exposures Securitisation Exposure TypeSecuritisation Rated Exposures 
Position TypeShort Ratings Issued by Ratings AgenciesUnrated (based on concentration 
ratio) Specific Risk WeightSpecific Risk Weight 8% Market Risk CategoryCorrelation Trading 
Portfolio Correlation Trading Portfolio CategorySecuritisation and Resecuritisation  Exposures 
Securitisation Exposure TypeSecuritisation Rated Exposures Position TypeShort Market Risk 
CategoryCorrelation Trading Portfolio Correlation Trading Portfolio CategorySecuritisation and 
Resecuritisation  Exposures Securitisation Exposure TypeResecuritisation Rated Exposures 
Position TypeShort Ratings Issued by Ratings AgenciesAAA to AA- / Aaa to Aa3 Specific Risk 
WeightSpecific Risk Weight 3.2% Market Risk CategoryCorrelation Trading Portfolio 
Correlation Trading Portfolio CategorySecuritisation and Resecuritisation  Exposures 
Securitisation Exposure TypeResecuritisation Rated Exposures Position TypeShort Ratings 
Issued by Ratings AgenciesAto A- / A1 to A3 Specific Risk WeightSpecific Risk Weight 8%  
Market Risk CategoryCorrelation Trading Portfolio Correlation Trading Portfolio 
CategorySecuritisation and Resecuritisation  Exposures Securitisation Exposure 
TypeResecuritisation Rated Exposures Position TypeShort Ratings Issued by Ratings 
AgenciesBBBto BBB- / Baa1 to Baa3 Specific Risk WeightSpecific Risk Weight 18% Market 
Risk CategoryCorrelation Trading Portfolio Correlation Trading Portfolio 
CategorySecuritisation and Resecuritisation  Exposures Securitisation Exposure 
TypeResecuritisation Rated Exposures Position TypeShort Ratings Issued by Ratings 
AgenciesBBto BB- / Ba1 to Ba3 Specific Risk WeightSpecific Risk Weight 52% Market Risk 
CategoryCorrelation Trading Portfolio Correlation Trading Portfolio CategorySecuritisation and 
Resecuritisation  Exposures Securitisation Exposure TypeResecuritisation Rated Exposures 
Position TypeShort Ratings Issued by Ratings AgenciesA-1 / F-1 / P-1 Specific Risk 
WeightSpecific Risk Weight 3.2% Market Risk CategoryCorrelation Trading Portfolio 



Correlation Trading Portfolio CategorySecuritisation and Resecuritisation  Exposures 
Securitisation Exposure TypeResecuritisation Rated Exposures Position TypeShort Ratings 
Issued by Ratings AgenciesA-2 / F-2 / P-2 Specific Risk WeightSpecific Risk Weight 8% 
Market Risk CategoryCorrelation Trading Portfolio Correlation Trading Portfolio 
CategorySecuritisation and Resecuritisation  Exposures Securitisation Exposure 
TypeResecuritisation Rated Exposures Position TypeShort Ratings Issued by Ratings 
AgenciesA-3 / F-3 / P-3 Specific Risk WeightSpecific Risk Weight 18% Market Risk 
CategoryCorrelation Trading Portfolio Correlation Trading Portfolio CategorySecuritisation and 
Resecuritisation  Exposures Securitisation Exposure TypeResecuritisation Rated Exposures 
Position TypeShort Ratings Issued by Ratings AgenciesUnrated (based on concentration 
ratio) Specific Risk WeightSpecific Risk Weight 8%  Market Risk CategoryCorrelation Trading 
Portfolio Correlation Trading Portfolio CategorySecuritisation and Resecuritisation  Exposures 
Securitisation Exposure TypeResecuritisation Rated Exposures Position TypeShort Market 
Risk CategoryCorrelation Trading Portfolio Correlation Trading Portfolio 
CategorySecuritisation and Resecuritisation  Exposures Securitisation Exposure 
TypeSecuritisation Rated Exposures Ratings Issued by Ratings AgenciesBto B- / B1 to B3 
Market Risk CategoryCorrelation Trading Portfolio Correlation Trading Portfolio 
CategorySecuritisation and Resecuritisation  Exposures Securitisation Exposure 
TypeSecuritisation Rated Exposures Ratings Issued by Ratings AgenciesBelow B- / Below B3 
Market Risk CategoryCorrelation Trading Portfolio Correlation Trading Portfolio 
CategorySecuritisation and Resecuritisation  Exposures Securitisation Exposure 
TypeSecuritisation Rated Exposures Ratings Issued by Ratings AgenciesBelow A-3 / F-3 / 
P-3 Market Risk CategoryCorrelation Trading Portfolio Correlation Trading Portfolio 
CategorySecuritisation and Resecuritisation  Exposures Securitisation Exposure 
TypeSecuritisation Rated Exposures Ratings Issued by Ratings AgenciesUnrated Exposures 
Market Risk CategoryCorrelation Trading Portfolio Correlation Trading Portfolio 
CategorySecuritisation and Resecuritisation  Exposures Securitisation Exposure 
TypeSecuritisation Rated Exposures Market Risk CategoryCorrelation Trading Portfolio 
Correlation Trading Portfolio CategorySecuritisation and Resecuritisation  Exposures 
Securitisation Exposure TypeResecuritisation Rated Exposures Ratings Issued by Ratings 
AgenciesBto B- / B1 to B3 Market Risk CategoryCorrelation Trading Portfolio Correlation 
Trading Portfolio CategorySecuritisation and Resecuritisation  Exposures Securitisation 
Exposure TypeResecuritisation Rated Exposures Ratings Issued by Ratings AgenciesBelow 
B- / Below B3  Market Risk CategoryCorrelation Trading Portfolio Correlation Trading Portfolio 
CategorySecuritisation and Resecuritisation  Exposures Securitisation Exposure 
TypeResecuritisation Rated Exposures Ratings Issued by Ratings AgenciesBelow A-3 / F-3 / 
P-3 Market Risk CategoryCorrelation Trading Portfolio Correlation Trading Portfolio 
CategorySecuritisation and Resecuritisation  Exposures Securitisation Exposure 
TypeResecuritisation Rated Exposures Ratings Issued by Ratings AgenciesUnrated 
Exposures Market Risk CategoryCorrelation Trading Portfolio Correlation Trading Portfolio 
CategorySecuritisation and Resecuritisation  Exposures Securitisation Exposure 
TypeResecuritisation Rated Exposures Resident / Non-ResidentResident Balance Sheet 
SectionAssets Assets HeadingCash Items Assets Sub-headingCash Resident / 
Non-ResidentResident Balance Sheet SectionAssets Assets HeadingCash Items Assets 
Sub-headingGold and bullion Resident / Non-ResidentResident Balance Sheet 
SectionAssets Assets HeadingCash Items Assets Sub-headingCash items in process of 
collection Resident / Non-ResidentResident Balance Sheet SectionAssets Assets 



HeadingCash Items Assets Sub-headingBalances with & CD's purchased under  agreements 
to resell Resident / Non-ResidentResident Balance Sheet SectionAssets Counterparty 
GroupingGroup Bank - Parent, Branch, Subsidiary or  Affiliate Assets HeadingCash Items 
Assets Sub-headingBalances with & CD's purchased under  agreements to resell  Resident / 
Non-ResidentResident Balance Sheet SectionAssets Counterparty GroupingGroup Non-bank 
Entities Assets HeadingCash Items Assets Sub-headingBalances with & CD's purchased 
under  agreements to resell Resident / Non-ResidentResident Balance Sheet SectionAssets 
Counterparty GroupingOther Banks Assets HeadingCash Items Assets 
Sub-headingBalances with & CD's purchased under  agreements to resell Resident / 
Non-ResidentResident Balance Sheet SectionAssets Assets HeadingCash Items Assets 
Sub-headingDue from financial institutions Resident / Non-ResidentResident Balance Sheet 
SectionAssets Assets HeadingCash Items Resident / Non-ResidentResident Balance Sheet 
SectionAssets Counterparty GroupingSovereigns and Central Banks Assets 
HeadingFinancial Assets at Fair Value Through Profit  and Loss Resident / 
Non-ResidentResident Balance Sheet SectionAssets Counterparty GroupingNon Central 
Government Public Sector  Entities (PSEs) Assets HeadingFinancial Assets at Fair Value 
Through Profit  and Loss Resident / Non-ResidentResident Balance Sheet SectionAssets 
Counterparty GroupingMultilateral Development Banks (MDBs) Assets HeadingFinancial 
Assets at Fair Value Through Profit  and Loss Resident / Non-ResidentResident Balance 
Sheet SectionAssets Counterparty GroupingGroup Bank - Parent, Branch, Subsidiary or  
Affiliate  Assets HeadingFinancial Assets at Fair Value Through Profit  and Loss Resident / 
Non-ResidentResident Balance Sheet SectionAssets Counterparty GroupingGroup Non-bank 
Entities Assets HeadingFinancial Assets at Fair Value Through Profit  and Loss Resident / 
Non-ResidentResident Balance Sheet SectionAssets Counterparty GroupingOther Banks 
Assets HeadingFinancial Assets at Fair Value Through Profit  and Loss Resident / 
Non-ResidentResident Balance Sheet SectionAssets Counterparty GroupingNon-Financial 
Corporations -Industrial &  commercial private sector Assets HeadingFinancial Assets at Fair 
Value Through Profit  and Loss Resident / Non-ResidentResident Balance Sheet 
SectionAssets Counterparty GroupingOther Financial Corporations - Financial  
intermediaries & auxiliaries Assets HeadingFinancial Assets at Fair Value Through Profit  and 
Loss Resident / Non-ResidentResident Balance Sheet SectionAssets Counterparty 
GroupingOther Financial Corporations - Securities  Firms Assets HeadingFinancial Assets at 
Fair Value Through Profit  and Loss Resident / Non-ResidentResident Balance Sheet 
SectionAssets Assets HeadingFinancial Assets at Fair Value Through Profit  and Loss 
Resident / Non-ResidentResident Balance Sheet SectionAssets Counterparty 
GroupingSovereigns and Central Banks Assets HeadingInvestments - Held-to-Maturity 
Resident / Non-ResidentResident  Balance Sheet SectionAssets Counterparty GroupingNon 
Central Government Public Sector  Entities (PSEs) Assets HeadingInvestments - 
Held-to-Maturity Resident / Non-ResidentResident Balance Sheet SectionAssets 
Counterparty GroupingMultilateral Development Banks (MDBs) Assets HeadingInvestments - 
Held-to-Maturity Resident / Non-ResidentResident Balance Sheet SectionAssets 
Counterparty GroupingGroup Bank - Parent, Branch, Subsidiary or  Affiliate Assets 
HeadingInvestments - Held-to-Maturity Resident / Non-ResidentResident Balance Sheet 
SectionAssets Counterparty GroupingGroup Non-bank Entities Assets HeadingInvestments - 
Held-to-Maturity Resident / Non-ResidentResident Balance Sheet SectionAssets 
Counterparty GroupingOther Banks Assets HeadingInvestments - Held-to-Maturity Resident / 
Non-ResidentResident Balance Sheet SectionAssets Counterparty GroupingNon-Financial 



Corporations -Industrial &  commercial private sector Assets HeadingInvestments - 
Held-to-Maturity Resident / Non-ResidentResident Balance Sheet SectionAssets 
Counterparty GroupingOther Financial Corporations - Financial  intermediaries & auxiliaries 
Assets HeadingInvestments - Held-to-Maturity Resident / Non-ResidentResident Balance 
Sheet SectionAssets Counterparty GroupingOther Financial Corporations - Securities  Firms 
Assets HeadingInvestments - Held-to-Maturity Resident / Non-ResidentResident Balance 
Sheet SectionAssets  Assets HeadingInvestments - Held-to-Maturity Resident / 
Non-ResidentResident Balance Sheet SectionAssets Counterparty GroupingSovereigns and 
Central Banks Assets HeadingInvestments -Available-for-Sale Resident / 
Non-ResidentResident Balance Sheet SectionAssets Counterparty GroupingNon Central 
Government Public Sector  Entities (PSEs) Assets HeadingInvestments -Available-for-Sale 
Resident / Non-ResidentResident Balance Sheet SectionAssets Counterparty 
GroupingMultilateral Development Banks (MDBs) Assets HeadingInvestments 
-Available-for-Sale Resident / Non-ResidentResident Balance Sheet SectionAssets 
Counterparty GroupingGroup Bank - Parent, Branch, Subsidiary or  Affiliate Assets 
HeadingInvestments -Available-for-Sale Resident / Non-ResidentResident Balance Sheet 
SectionAssets Counterparty GroupingGroup Non-bank Entities Assets HeadingInvestments 
-Available-for-Sale Resident / Non-ResidentResident Balance Sheet SectionAssets 
Counterparty GroupingOther Banks Assets HeadingInvestments -Available-for-Sale Resident 
/ Non-ResidentResident Balance Sheet SectionAssets Counterparty GroupingNon-Financial 
Corporations -Industrial &  commercial private sector Assets HeadingInvestments 
-Available-for-Sale Resident / Non-ResidentResident Balance Sheet SectionAssets 
Counterparty GroupingOther Financial Corporations - Financial  intermediaries & auxiliaries 
Assets HeadingInvestments -Available-for-Sale  Resident / Non-ResidentResident Balance 
Sheet SectionAssets Counterparty GroupingOther Financial Corporations - Securities  Firms 
Assets HeadingInvestments -Available-for-Sale Resident / Non-ResidentResident Balance 
Sheet SectionAssets Assets HeadingInvestments -Available-for-Sale Resident / 
Non-ResidentResident Balance Sheet SectionAssets Counterparty GroupingCentral Banks 
Assets HeadingOther Investments Resident / Non-ResidentResident Balance Sheet 
SectionAssets Counterparty GroupingNon Central Government Public Sector  Entities (PSEs) 
Assets HeadingOther Investments Resident / Non-ResidentResident Balance Sheet 
SectionAssets Counterparty GroupingMultilateral Development Banks (MDBs) Assets 
HeadingOther Investments Resident / Non-ResidentResident Balance Sheet SectionAssets 
Counterparty GroupingGroup Bank - Parent, Branch, Subsidiary or  Affiliate Assets 
HeadingOther Investments Resident / Non-ResidentResident Balance Sheet SectionAssets 
Counterparty GroupingGroup Non-bank Entities Assets HeadingOther Investments Resident / 
Non-ResidentResident Balance Sheet SectionAssets Counterparty GroupingOther Banks 
Assets HeadingOther Investments Resident / Non-ResidentResident Balance Sheet 
SectionAssets Counterparty GroupingNon-Financial Corporations -Industrial &  commercial 
private sector  Assets HeadingOther Investments Resident / Non-ResidentResident Balance 
Sheet SectionAssets Counterparty GroupingOther Financial Corporations - Financial  
intermediaries & auxiliaries Assets HeadingOther Investments Resident / 
Non-ResidentResident Balance Sheet SectionAssets Counterparty GroupingOther Financial 
Corporations - Securities  Firms Assets HeadingOther Investments Resident / 
Non-ResidentResident Balance Sheet SectionAssets Assets HeadingOther Investments 
Resident / Non-ResidentResident Balance Sheet SectionAssets Counterparty 
GroupingSovereigns and Central Banks Assets HeadingLoans & Advances Resident / 



Non-ResidentResident Balance Sheet SectionAssets Counterparty GroupingNon Central 
Government Public Sector  Entities (PSEs) Assets HeadingLoans & Advances Resident / 
Non-ResidentResident Balance Sheet SectionAssets Counterparty GroupingMultilateral 
Development Banks (MDBs) Assets HeadingLoans & Advances Resident / 
Non-ResidentResident Balance Sheet SectionAssets Counterparty GroupingGroup Bank - 
Parent, Branch, Subsidiary or  Affiliate Assets HeadingLoans & Advances Resident / 
Non-ResidentResident Balance Sheet SectionAssets Counterparty GroupingGroup Non-bank 
Entities Assets HeadingLoans & Advances Resident / Non-ResidentResident  Balance Sheet 
SectionAssets Counterparty GroupingOther Banks Assets HeadingLoans & Advances 
Resident / Non-ResidentResident Balance Sheet SectionAssets Counterparty 
GroupingNon-Financial Corporations -Industrial &  commercial private sector Assets 
HeadingLoans & Advances Resident / Non-ResidentResident Balance Sheet SectionAssets 
Counterparty GroupingNon-Financial Corporations - Commercial  Mortgages Assets 
HeadingLoans & Advances Resident / Non-ResidentResident Balance Sheet SectionAssets 
Counterparty GroupingOther Financial Corporations - Financial  intermediaries & auxiliaries 
Assets HeadingLoans & Advances Resident / Non-ResidentResident Balance Sheet 
SectionAssets Counterparty GroupingRetail Lending/Consumer Loans -  Households Assets 
HeadingLoans & Advances Resident / Non-ResidentResident Balance Sheet SectionAssets 
Counterparty GroupingResidential Mortgages - Households Assets HeadingLoans & 
Advances Resident / Non-ResidentResident Balance Sheet SectionAssets Counterparty 
GroupingOther Loans and Advances Assets HeadingLoans & Advances Resident / 
Non-ResidentResident Balance Sheet SectionAssets Assets HeadingLoans & Advances 
Resident / Non-ResidentResident Balance Sheet SectionAssets Assets HeadingLoans & 
Advances Assets Sub-headingSpecific loan loss provisions  Resident / 
Non-ResidentResident Balance Sheet SectionAssets Assets HeadingLoans & Advances 
Assets Sub-headingUnearned interest Resident / Non-ResidentResident Balance Sheet 
SectionAssets Assets HeadingLoans & Advances Resident / Non-ResidentResident Balance 
Sheet SectionAssets Assets HeadingLoans & Advances Resident / Non-ResidentResident 
Balance Sheet SectionAssets Assets HeadingOther Assets Assets Sub-headingPremises 
(net of accumulated depreciation) Resident / Non-ResidentResident Balance Sheet 
SectionAssets Assets HeadingOther Assets Assets Sub-headingOther real estate owned (net 
of  accumulated depreciation) Resident / Non-ResidentResident Balance Sheet 
SectionAssets Assets HeadingOther Assets Assets Sub-headingEquipment and other fixed 
assets (net of  accumulated depreciation) Resident / Non-ResidentResident Balance Sheet 
SectionAssets Assets HeadingOther Assets Assets Sub-headingGoodwill and other 
intangible assets (net of  amortisation) Resident / Non-ResidentResident Balance Sheet 
SectionAssets Assets HeadingOther Assets Assets Sub-headingAccrued interest receivable 
Resident / Non-ResidentResident Balance Sheet SectionAssets Assets HeadingOther Assets 
Assets Sub-headingOther Assets  Resident / Non-ResidentResident Balance Sheet 
SectionAssets Assets HeadingOther Assets Resident / Non-ResidentResident Balance Sheet 
SectionAssets Resident / Non-ResidentResident Balance Sheet SectionLiabilities and Equity 
Counterparty GroupingSovereigns Liabilities / EquityLiabilities Liabilities HeadingDeposits 
Resident / Non-ResidentResident Balance Sheet SectionLiabilities and Equity Counterparty 
GroupingNon Central Government Public Sector  Entities (PSEs) Liabilities / EquityLiabilities 
Liabilities HeadingDeposits Resident / Non-ResidentResident Balance Sheet 
SectionLiabilities and Equity Counterparty GroupingMultilateral Development Banks (MDBs) 
Liabilities / EquityLiabilities Liabilities HeadingDeposits Resident / Non-ResidentResident 



Balance Sheet SectionLiabilities and Equity Counterparty GroupingGroup Bank - Parent, 
Branch, Subsidiary or  Affiliate Liabilities / EquityLiabilities Liabilities HeadingDeposits 
Resident / Non-ResidentResident Balance Sheet SectionLiabilities and Equity Counterparty 
GroupingGroup Non-bank Entities Liabilities / EquityLiabilities Liabilities HeadingDeposits 
Resident / Non-ResidentResident Balance Sheet SectionLiabilities and Equity Counterparty 
GroupingOther Banks Liabilities / EquityLiabilities Liabilities HeadingDeposits  Resident / 
Non-ResidentResident Balance Sheet SectionLiabilities and Equity Counterparty 
GroupingNon-Financial Corporations -Industrial &  commercial private sector Liabilities / 
EquityLiabilities Liabilities HeadingDeposits Resident / Non-ResidentResident Balance Sheet 
SectionLiabilities and Equity Counterparty GroupingOther Financial Corporations - Financial  
intermediaries & auxiliaries Liabilities / EquityLiabilities Liabilities HeadingDeposits Resident / 
Non-ResidentResident Balance Sheet SectionLiabilities and Equity Counterparty 
GroupingIndividuals - Households Liabilities / EquityLiabilities Liabilities HeadingDeposits 
Resident / Non-ResidentResident Balance Sheet SectionLiabilities and Equity Counterparty 
GroupingOther Deposits Liabilities / EquityLiabilities Liabilities HeadingDeposits Resident / 
Non-ResidentResident Balance Sheet SectionLiabilities and Equity Liabilities / 
EquityLiabilities Liabilities HeadingDeposits Resident / Non-ResidentResident Balance Sheet 
SectionLiabilities and Equity Counterparty GroupingGroup Bank - Parent, Branch, Subsidiary 
or  Affiliate Liabilities / EquityLiabilities Liabilities HeadingRepurchase Agreements (repos) 
Resident / Non-ResidentResident Balance Sheet SectionLiabilities and Equity Counterparty 
GroupingOther Banks Liabilities / EquityLiabilities Liabilities HeadingRepurchase Agreements 
(repos) Resident / Non-ResidentResident Balance Sheet SectionLiabilities and Equity 
Counterparty GroupingGroup Non-bank Entities  Liabilities / EquityLiabilities Liabilities 
HeadingRepurchase Agreements (repos) Resident / Non-ResidentResident Balance Sheet 
SectionLiabilities and Equity Counterparty GroupingOther Liabilities / EquityLiabilities 
Liabilities HeadingRepurchase Agreements (repos) Resident / Non-ResidentResident 
Balance Sheet SectionLiabilities and Equity Liabilities / EquityLiabilities Liabilities 
HeadingRepurchase Agreements (repos) Resident / Non-ResidentResident Balance Sheet 
SectionLiabilities and Equity Liabilities / EquityLiabilities Liabilities HeadingTerm Debt and 
Other Borrowings Liabilities Sub-headingHybrid Debt and Subordinated Debt Hybrid and 
Subordinated DebtUnsecured subordinated debt (over 5 years  original term maturity) 
Resident / Non-ResidentResident Balance Sheet SectionLiabilities and Equity Liabilities / 
EquityLiabilities Liabilities HeadingTerm Debt and Other Borrowings Liabilities 
Sub-headingHybrid Debt and Subordinated Debt Hybrid and Subordinated DebtHybrid 
debt/equity instruments (over 5  years original term to maturity) Resident / 
Non-ResidentResident Balance Sheet SectionLiabilities and Equity Liabilities / 
EquityLiabilities Liabilities HeadingTerm Debt and Other Borrowings Liabilities 
Sub-headingHybrid Debt and Subordinated Debt Resident / Non-ResidentResident Balance 
Sheet SectionLiabilities and Equity Counterparty GroupingGroup Bank - Parent, Branch, 
Subsidiary or  Affiliate Liabilities / EquityLiabilities Liabilities HeadingTerm Debt and Other 
Borrowings Liabilities Sub-headingOther Notes, Bonds and Commercial Paper Resident / 
Non-ResidentResident Balance Sheet SectionLiabilities and Equity  Counterparty 
GroupingGroup Non-bank Entities Liabilities / EquityLiabilities Liabilities HeadingTerm Debt 
and Other Borrowings Liabilities Sub-headingOther Notes, Bonds and Commercial Paper 
Resident / Non-ResidentResident Balance Sheet SectionLiabilities and Equity Counterparty 
GroupingOther Banks Liabilities / EquityLiabilities Liabilities HeadingTerm Debt and Other 
Borrowings Liabilities Sub-headingOther Notes, Bonds and Commercial Paper Resident / 



Non-ResidentResident Balance Sheet SectionLiabilities and Equity Counterparty 
GroupingOther Liabilities / EquityLiabilities Liabilities HeadingTerm Debt and Other 
Borrowings Liabilities Sub-headingOther Notes, Bonds and Commercial Paper Resident / 
Non-ResidentResident Balance Sheet SectionLiabilities and Equity Liabilities / 
EquityLiabilities Liabilities HeadingTerm Debt and Other Borrowings Liabilities 
Sub-headingOther Notes, Bonds and Commercial Paper Resident / Non-ResidentResident 
Balance Sheet SectionLiabilities and Equity Counterparty GroupingGroup Bank - Parent, 
Branch, Subsidiary or  Affiliate Liabilities / EquityLiabilities Liabilities HeadingTerm Debt and 
Other Borrowings Liabilities Sub-headingOther Borrowings (loans, overdrafts, credit  facilities, 
etc.) Resident / Non-ResidentResident Balance Sheet SectionLiabilities and Equity 
Counterparty GroupingGroup Non-bank Entities Liabilities / EquityLiabilities Liabilities 
HeadingTerm Debt and Other Borrowings Liabilities Sub-headingOther Borrowings (loans, 
overdrafts, credit  facilities, etc.) Resident / Non-ResidentResident  Balance Sheet 
SectionLiabilities and Equity Counterparty GroupingOther Banks Liabilities / EquityLiabilities 
Liabilities HeadingTerm Debt and Other Borrowings Liabilities Sub-headingOther Borrowings 
(loans, overdrafts, credit  facilities, etc.) Resident / Non-ResidentResident Balance Sheet 
SectionLiabilities and Equity Counterparty GroupingOther Liabilities / EquityLiabilities 
Liabilities HeadingTerm Debt and Other Borrowings Liabilities Sub-headingOther Borrowings 
(loans, overdrafts, credit  facilities, etc.) Resident / Non-ResidentResident Balance Sheet 
SectionLiabilities and Equity Liabilities / EquityLiabilities Liabilities HeadingTerm Debt and 
Other Borrowings Liabilities Sub-headingOther Borrowings (loans, overdrafts, credit  facilities, 
etc.) Resident / Non-ResidentResident Balance Sheet SectionLiabilities and Equity Liabilities 
/ EquityLiabilities Liabilities HeadingTerm Debt and Other Borrowings Resident / 
Non-ResidentResident Balance Sheet SectionLiabilities and Equity Liabilities / 
EquityLiabilities Liabilities HeadingCreditors and Other Liabilities Liabilities 
Sub-headingInterest payable Resident / Non-ResidentResident Balance Sheet 
SectionLiabilities and Equity Liabilities / EquityLiabilities Liabilities HeadingCreditors and 
Other Liabilities Liabilities Sub-headingDividends payable Resident / Non-ResidentResident 
Balance Sheet SectionLiabilities and Equity Liabilities / EquityLiabilities Liabilities 
HeadingCreditors and Other Liabilities Liabilities Sub-headingItems in suspense Resident / 
Non-ResidentResident  Balance Sheet SectionLiabilities and Equity Liabilities / 
EquityLiabilities Liabilities HeadingCreditors and Other Liabilities Liabilities Sub-headingOther 
Liabilities Resident / Non-ResidentResident Balance Sheet SectionLiabilities and Equity 
Liabilities / EquityLiabilities Liabilities HeadingCreditors and Other Liabilities Resident / 
Non-ResidentResident Balance Sheet SectionLiabilities and Equity Liabilities / 
EquityLiabilities Liabilities HeadingOther Loss Provisions Liabilities Sub-headingGeneral loan 
loss reserves Resident / Non-ResidentResident Balance Sheet SectionLiabilities and Equity 
Liabilities / EquityLiabilities Liabilities HeadingOther Loss Provisions Liabilities 
Sub-headingOther loss reserves Resident / Non-ResidentResident Balance Sheet 
SectionLiabilities and Equity Liabilities / EquityLiabilities Liabilities HeadingOther Loss 
Provisions Resident / Non-ResidentResident Balance Sheet SectionLiabilities and Equity 
Liabilities / EquityLiabilities Resident / Non-ResidentResident Balance Sheet 
SectionLiabilities and Equity Shareholders' Equity HeadingShare Capital Shareholders' 
Equity Sub-headingIssued and fully paid up common stock (at  par or nominal value) 
Liabilities / EquityEquity Equity TypeShareholders' Equity Resident / Non-ResidentResident 
Balance Sheet SectionLiabilities and Equity Shareholders' Equity HeadingShare Capital 
Shareholders' Equity Sub-headingPerpetual non-cumulative issued and fully  paid up 



preference shares Liabilities / EquityEquity Equity TypeShareholders' Equity  Resident / 
Non-ResidentResident Balance Sheet SectionLiabilities and Equity Shareholders' Equity 
HeadingShare Capital Shareholders' Equity Sub-headingAdditional paid-up capital in excess 
of par or  nominal value Liabilities / EquityEquity Equity TypeShareholders' Equity Resident / 
Non-ResidentResident Balance Sheet SectionLiabilities and Equity Shareholders' Equity 
HeadingShare Capital Liabilities / EquityEquity Equity TypeShareholders' Equity Resident / 
Non-ResidentResident Balance Sheet SectionLiabilities and Equity Shareholders' Equity 
HeadingShare Capital Shareholders' Equity Sub-headingTreasury stock (a deduction from 
capital) Liabilities / EquityEquity Equity TypeShareholders' Equity Resident / 
Non-ResidentResident Balance Sheet SectionLiabilities and Equity Shareholders' Equity 
HeadingShare Capital Liabilities / EquityEquity Equity TypeShareholders' Equity Resident / 
Non-ResidentResident Balance Sheet SectionLiabilities and Equity Shareholders' Equity 
HeadingRetained Profits and Current Year's Earnings Shareholders' Equity 
Sub-headingUnappropriated retained earnings Liabilities / EquityEquity Equity 
TypeShareholders' Equity Resident / Non-ResidentResident Balance Sheet SectionLiabilities 
and Equity Shareholders' Equity HeadingRetained Profits and Current Year's Earnings 
Shareholders' Equity Sub-headingCurrent year's net income/(loss) Liabilities / EquityEquity 
Equity TypeShareholders' Equity Resident / Non-ResidentResident  Balance Sheet 
SectionLiabilities and Equity Shareholders' Equity HeadingRetained Profits and Current 
Year's Earnings Liabilities / EquityEquity Equity TypeShareholders' Equity Resident / 
Non-ResidentResident Balance Sheet SectionLiabilities and Equity Shareholders' Equity 
HeadingReserves Shareholders' Equity Sub-headingForeign currency translation reserve 
Liabilities / EquityEquity Equity TypeShareholders' Equity Resident / Non-ResidentResident 
Balance Sheet SectionLiabilities and Equity Shareholders' Equity HeadingReserves 
Shareholders' Equity Sub-headingUnrealised net gains/(losses) on assets  available for sale 
Liabilities / EquityEquity Equity TypeShareholders' Equity Resident / Non-ResidentResident 
Balance Sheet SectionLiabilities and Equity Shareholders' Equity HeadingReserves 
Shareholders' Equity Sub-headingUnrealised net gains (losses) on cash flow  hedges 
Liabilities / EquityEquity Equity TypeShareholders' Equity Resident / Non-ResidentResident 
Balance Sheet SectionLiabilities and Equity Shareholders' Equity HeadingReserves 
Shareholders' Equity Sub-headingAsset Revaluation Reserves Liabilities / EquityEquity 
Equity TypeShareholders' Equity Resident / Non-ResidentResident Balance Sheet 
SectionLiabilities and Equity Asset Revaluation ReservesOwner-occupied Property 
Shareholders' Equity HeadingReserves Shareholders' Equity Sub-headingAsset Revaluation 
Reserves Liabilities / EquityEquity Equity TypeShareholders' Equity Resident / 
Non-ResidentResident Balance Sheet SectionLiabilities and Equity Asset Revaluation 
ReservesPlant and Equipment  Shareholders' Equity HeadingReserves Shareholders' Equity 
Sub-headingAsset Revaluation Reserves Liabilities / EquityEquity Equity TypeShareholders' 
Equity Resident / Non-ResidentResident Balance Sheet SectionLiabilities and Equity Asset 
Revaluation ReservesIntangibles Revaluation Surplus Shareholders' Equity 
HeadingReserves Shareholders' Equity Sub-headingAsset Revaluation Reserves Liabilities / 
EquityEquity Equity TypeShareholders' Equity Resident / Non-ResidentResident Balance 
Sheet SectionLiabilities and Equity Asset Revaluation ReservesInvestments in Subsidiaries 
Shareholders' Equity HeadingReserves Shareholders' Equity Sub-headingAsset Revaluation 
Reserves Liabilities / EquityEquity Equity TypeShareholders' Equity Resident / 
Non-ResidentResident Balance Sheet SectionLiabilities and Equity Asset Revaluation 
ReservesInvestments in Associates / Shares of  Associates Shareholders' Equity 



HeadingReserves Shareholders' Equity Sub-headingAsset Revaluation Reserves Liabilities / 
EquityEquity Equity TypeShareholders' Equity Resident / Non-ResidentResident Balance 
Sheet SectionLiabilities and Equity Asset Revaluation ReservesRelating to Non-current 
Assets or Disposal  Groups Held for Sale Shareholders' Equity HeadingReserves 
Shareholders' Equity Sub-headingAsset Revaluation Reserves Liabilities / EquityEquity 
Equity TypeShareholders' Equity Resident / Non-ResidentResident Balance Sheet 
SectionLiabilities and Equity Asset Revaluation ReservesOther Shareholders' Equity 
HeadingReserves Shareholders' Equity Sub-headingAsset Revaluation Reserves Liabilities / 
EquityEquity Equity TypeShareholders' Equity  Resident / Non-ResidentResident Balance 
Sheet SectionLiabilities and Equity Shareholders' Equity HeadingReserves Shareholders' 
Equity Sub-headingShare based payments reserve Liabilities / EquityEquity Equity 
TypeShareholders' Equity Resident / Non-ResidentResident Balance Sheet SectionLiabilities 
and Equity Shareholders' Equity HeadingReserves Shareholders' Equity Sub-headingOther 
reserves Liabilities / EquityEquity Equity TypeShareholders' Equity Resident / 
Non-ResidentResident Balance Sheet SectionLiabilities and Equity Shareholders' Equity 
HeadingReserves Liabilities / EquityEquity Equity TypeShareholders' Equity Resident / 
Non-ResidentResident Balance Sheet SectionLiabilities and Equity Liabilities / EquityEquity 
Equity TypeShareholders' Equity Resident / Non-ResidentResident Balance Sheet 
SectionLiabilities and Equity Liabilities / EquityEquity Equity TypeMinority Interest Resident / 
Non-ResidentResident Balance Sheet SectionLiabilities and Equity Liabilities / EquityEquity 
Resident / Non-ResidentResident Balance Sheet SectionLiabilities and Equity Resident / 
Non-ResidentResident StatementStatement of Financial Position Memoranda 
SectionGeneral Memoranda Items Memoranda Sub-sectionAssets Under 
Administration/Control Memoranda ItemTrust Assets Value / NumberValue Resident / 
Non-ResidentResident StatementStatement of Financial Position  Memoranda 
SectionGeneral Memoranda Items Memoranda Sub-sectionAssets Under 
Administration/Control Memoranda ItemTrust Assets Value / NumberNumber Resident / 
Non-ResidentResident StatementStatement of Financial Position Memoranda 
SectionGeneral Memoranda Items Memoranda Sub-sectionAssets Under 
Administration/Control Memoranda ItemMutual Funds Administered Value / NumberValue 
Resident / Non-ResidentResident StatementStatement of Financial Position Memoranda 
SectionGeneral Memoranda Items Memoranda Sub-sectionAssets Under 
Administration/Control Memoranda ItemMutual Funds Administered Value / NumberNumber 
Resident / Non-ResidentResident StatementStatement of Financial Position Memoranda 
SectionGeneral Memoranda Items Memoranda Sub-sectionAssets Under 
Administration/Control Memoranda ItemManaged Companies Value / NumberValue Resident 
/ Non-ResidentResident StatementStatement of Financial Position Memoranda 
SectionGeneral Memoranda Items Memoranda Sub-sectionAssets Under 
Administration/Control Memoranda ItemManaged Companies Value / NumberNumber 
Resident / Non-ResidentResident StatementStatement of Financial Position Memoranda 
SectionGeneral Memoranda Items Memoranda Sub-sectionStaff Employed Value / 
NumberNumber Resident / Non-ResidentNon-Resident Balance Sheet SectionAssets Assets 
HeadingCash Items Assets Sub-headingCash Resident / Non-ResidentNon-Resident 
Balance Sheet SectionAssets Assets HeadingCash Items  Assets Sub-headingGold and 
bullion Resident / Non-ResidentNon-Resident Balance Sheet SectionAssets Assets 
HeadingCash Items Assets Sub-headingCash items in process of collection Resident / 
Non-ResidentNon-Resident Balance Sheet SectionAssets Assets HeadingCash Items Assets 



Sub-headingBalances with & CD's purchased under  agreements to resell Resident / 
Non-ResidentNon-Resident Balance Sheet SectionAssets Counterparty GroupingGroup 
Bank - Parent, Branch, Subsidiary or  Affiliate Assets HeadingCash Items Assets 
Sub-headingBalances with & CD's purchased under  agreements to resell Resident / 
Non-ResidentNon-Resident Balance Sheet SectionAssets Counterparty GroupingGroup 
Non-bank Entities Assets HeadingCash Items Assets Sub-headingBalances with & CD's 
purchased under  agreements to resell Resident / Non-ResidentNon-Resident Balance Sheet 
SectionAssets Counterparty GroupingOther Banks Assets HeadingCash Items Assets 
Sub-headingBalances with & CD's purchased under  agreements to resell Resident / 
Non-ResidentNon-Resident Balance Sheet SectionAssets Assets HeadingCash Items Assets 
Sub-headingDue from financial institutions Resident / Non-ResidentNon-Resident Balance 
Sheet SectionAssets Assets HeadingCash Items Resident / Non-ResidentNon-Resident 
Balance Sheet SectionAssets  Counterparty GroupingSovereigns and Central Banks Assets 
HeadingFinancial Assets at Fair Value Through Profit  and Loss Resident / 
Non-ResidentNon-Resident Balance Sheet SectionAssets Counterparty GroupingNon 
Central Government Public Sector  Entities (PSEs) Assets HeadingFinancial Assets at Fair 
Value Through Profit  and Loss Resident / Non-ResidentNon-Resident Balance Sheet 
SectionAssets Counterparty GroupingMultilateral Development Banks (MDBs) Assets 
HeadingFinancial Assets at Fair Value Through Profit  and Loss Resident / 
Non-ResidentNon-Resident Balance Sheet SectionAssets Counterparty GroupingGroup 
Bank - Parent, Branch, Subsidiary or  Affiliate Assets HeadingFinancial Assets at Fair Value 
Through Profit  and Loss Resident / Non-ResidentNon-Resident Balance Sheet 
SectionAssets Counterparty GroupingGroup Non-bank Entities Assets HeadingFinancial 
Assets at Fair Value Through Profit  and Loss Resident / Non-ResidentNon-Resident Balance 
Sheet SectionAssets Counterparty GroupingOther Banks Assets HeadingFinancial Assets at 
Fair Value Through Profit  and Loss Resident / Non-ResidentNon-Resident Balance Sheet 
SectionAssets Counterparty GroupingNon-Financial Corporations -Industrial &  commercial 
private sector Assets HeadingFinancial Assets at Fair Value Through Profit  and Loss 
Resident / Non-ResidentNon-Resident Balance Sheet SectionAssets  Counterparty 
GroupingOther Financial Corporations - Financial  intermediaries & auxiliaries Assets 
HeadingFinancial Assets at Fair Value Through Profit  and Loss Resident / 
Non-ResidentNon-Resident Balance Sheet SectionAssets Counterparty GroupingOther 
Financial Corporations - Securities  Firms Assets HeadingFinancial Assets at Fair Value 
Through Profit  and Loss Resident / Non-ResidentNon-Resident Balance Sheet 
SectionAssets Assets HeadingFinancial Assets at Fair Value Through Profit  and Loss 
Resident / Non-ResidentNon-Resident Balance Sheet SectionAssets Counterparty 
GroupingSovereigns and Central Banks Assets HeadingInvestments - Held-to-Maturity 
Resident / Non-ResidentNon-Resident Balance Sheet SectionAssets Counterparty 
GroupingNon Central Government Public Sector  Entities (PSEs) Assets HeadingInvestments 
- Held-to-Maturity Resident / Non-ResidentNon-Resident Balance Sheet SectionAssets 
Counterparty GroupingMultilateral Development Banks (MDBs) Assets HeadingInvestments - 
Held-to-Maturity Resident / Non-ResidentNon-Resident Balance Sheet SectionAssets 
Counterparty GroupingGroup Bank - Parent, Branch, Subsidiary or  Affiliate Assets 
HeadingInvestments - Held-to-Maturity Resident / Non-ResidentNon-Resident Balance Sheet 
SectionAssets Counterparty GroupingGroup Non-bank Entities Assets HeadingInvestments - 
Held-to-Maturity Resident / Non-ResidentNon-Resident Balance Sheet SectionAssets  
Counterparty GroupingOther Banks Assets HeadingInvestments - Held-to-Maturity Resident / 



Non-ResidentNon-Resident Balance Sheet SectionAssets Counterparty 
GroupingNon-Financial Corporations -Industrial &  commercial private sector Assets 
HeadingInvestments - Held-to-Maturity Resident / Non-ResidentNon-Resident Balance Sheet 
SectionAssets Counterparty GroupingOther Financial Corporations - Financial  
intermediaries & auxiliaries Assets HeadingInvestments - Held-to-Maturity Resident / 
Non-ResidentNon-Resident Balance Sheet SectionAssets Counterparty GroupingOther 
Financial Corporations - Securities  Firms Assets HeadingInvestments - Held-to-Maturity 
Resident / Non-ResidentNon-Resident Balance Sheet SectionAssets Assets 
HeadingInvestments - Held-to-Maturity Resident / Non-ResidentNon-Resident Balance Sheet 
SectionAssets Counterparty GroupingSovereigns and Central Banks Assets 
HeadingInvestments -Available-for-Sale Resident / Non-ResidentNon-Resident Balance 
Sheet SectionAssets Counterparty GroupingNon Central Government Public Sector  Entities 
(PSEs) Assets HeadingInvestments -Available-for-Sale Resident / 
Non-ResidentNon-Resident Balance Sheet SectionAssets Counterparty GroupingMultilateral 
Development Banks (MDBs) Assets HeadingInvestments -Available-for-Sale Resident / 
Non-ResidentNon-Resident Balance Sheet SectionAssets Counterparty GroupingGroup 
Bank - Parent, Branch, Subsidiary or  Affiliate Assets HeadingInvestments -Available-for-Sale  
Resident / Non-ResidentNon-Resident Balance Sheet SectionAssets Counterparty 
GroupingGroup Non-bank Entities Assets HeadingInvestments -Available-for-Sale Resident / 
Non-ResidentNon-Resident Balance Sheet SectionAssets Counterparty GroupingOther 
Banks Assets HeadingInvestments -Available-for-Sale Resident / Non-ResidentNon-Resident 
Balance Sheet SectionAssets Counterparty GroupingNon-Financial Corporations -Industrial 
&  commercial private sector Assets HeadingInvestments -Available-for-Sale Resident / 
Non-ResidentNon-Resident Balance Sheet SectionAssets Counterparty GroupingOther 
Financial Corporations - Financial  intermediaries & auxiliaries Assets HeadingInvestments 
-Available-for-Sale Resident / Non-ResidentNon-Resident Balance Sheet SectionAssets 
Counterparty GroupingOther Financial Corporations - Securities  Firms Assets 
HeadingInvestments -Available-for-Sale Resident / Non-ResidentNon-Resident Balance 
Sheet SectionAssets Assets HeadingInvestments -Available-for-Sale Resident / 
Non-ResidentNon-Resident Balance Sheet SectionAssets Counterparty GroupingCentral 
Banks Assets HeadingOther Investments Resident / Non-ResidentNon-Resident Balance 
Sheet SectionAssets Counterparty GroupingNon Central Government Public Sector  Entities 
(PSEs) Assets HeadingOther Investments Resident / Non-ResidentNon-Resident Balance 
Sheet SectionAssets  Counterparty GroupingMultilateral Development Banks (MDBs) Assets 
HeadingOther Investments Resident / Non-ResidentNon-Resident Balance Sheet 
SectionAssets Counterparty GroupingGroup Bank - Parent, Branch, Subsidiary or  Affiliate 
Assets HeadingOther Investments Resident / Non-ResidentNon-Resident Balance Sheet 
SectionAssets Counterparty GroupingGroup Non-bank Entities Assets HeadingOther 
Investments Resident / Non-ResidentNon-Resident Balance Sheet SectionAssets 
Counterparty GroupingOther Banks Assets HeadingOther Investments Resident / 
Non-ResidentNon-Resident Balance Sheet SectionAssets Counterparty 
GroupingNon-Financial Corporations -Industrial &  commercial private sector Assets 
HeadingOther Investments Resident / Non-ResidentNon-Resident Balance Sheet 
SectionAssets Counterparty GroupingOther Financial Corporations - Financial  
intermediaries & auxiliaries Assets HeadingOther Investments Resident / 
Non-ResidentNon-Resident Balance Sheet SectionAssets Counterparty GroupingOther 
Financial Corporations - Securities  Firms Assets HeadingOther Investments Resident / 



Non-ResidentNon-Resident Balance Sheet SectionAssets Assets HeadingOther Investments 
Resident / Non-ResidentNon-Resident Balance Sheet SectionAssets Counterparty 
GroupingSovereigns and Central Banks Assets HeadingLoans & Advances  Resident / 
Non-ResidentNon-Resident Balance Sheet SectionAssets Counterparty GroupingNon 
Central Government Public Sector  Entities (PSEs) Assets HeadingLoans & Advances 
Resident / Non-ResidentNon-Resident Balance Sheet SectionAssets Counterparty 
GroupingMultilateral Development Banks (MDBs) Assets HeadingLoans & Advances 
Resident / Non-ResidentNon-Resident Balance Sheet SectionAssets Counterparty 
GroupingGroup Bank - Parent, Branch, Subsidiary or  Affiliate Assets HeadingLoans & 
Advances Resident / Non-ResidentNon-Resident Balance Sheet SectionAssets Counterparty 
GroupingGroup Non-bank Entities Assets HeadingLoans & Advances Resident / 
Non-ResidentNon-Resident Balance Sheet SectionAssets Counterparty GroupingOther 
Banks Assets HeadingLoans & Advances Resident / Non-ResidentNon-Resident Balance 
Sheet SectionAssets Counterparty GroupingNon-Financial Corporations -Industrial &  
commercial private sector Assets HeadingLoans & Advances Resident / 
Non-ResidentNon-Resident Balance Sheet SectionAssets Counterparty 
GroupingNon-Financial Corporations - Commercial  Mortgages Assets HeadingLoans & 
Advances Resident / Non-ResidentNon-Resident Balance Sheet SectionAssets Counterparty 
GroupingOther Financial Corporations - Financial  intermediaries & auxiliaries Assets 
HeadingLoans & Advances Resident / Non-ResidentNon-Resident  Balance Sheet 
SectionAssets Counterparty GroupingRetail Lending/Consumer Loans -  Households Assets 
HeadingLoans & Advances Resident / Non-ResidentNon-Resident Balance Sheet 
SectionAssets Counterparty GroupingResidential Mortgages - Households Assets 
HeadingLoans & Advances Resident / Non-ResidentNon-Resident Balance Sheet 
SectionAssets Counterparty GroupingOther Loans and Advances Assets HeadingLoans & 
Advances Resident / Non-ResidentNon-Resident Balance Sheet SectionAssets Assets 
HeadingLoans & Advances Resident / Non-ResidentNon-Resident Balance Sheet 
SectionAssets Assets HeadingLoans & Advances Assets Sub-headingSpecific loan loss 
provisions Resident / Non-ResidentNon-Resident Balance Sheet SectionAssets Assets 
HeadingLoans & Advances Assets Sub-headingUnearned interest Resident / 
Non-ResidentNon-Resident Balance Sheet SectionAssets Assets HeadingLoans & Advances 
Resident / Non-ResidentNon-Resident Balance Sheet SectionAssets Assets HeadingLoans & 
Advances Resident / Non-ResidentNon-Resident Balance Sheet SectionAssets Assets 
HeadingOther Assets Assets Sub-headingPremises (net of accumulated depreciation) 
Resident / Non-ResidentNon-Resident Balance Sheet SectionAssets Assets HeadingOther 
Assets  Assets Sub-headingOther real estate owned (net of  accumulated depreciation) 
Resident / Non-ResidentNon-Resident Balance Sheet SectionAssets Assets HeadingOther 
Assets Assets Sub-headingEquipment and other fixed assets (net of  accumulated 
depreciation) Resident / Non-ResidentNon-Resident Balance Sheet SectionAssets Assets 
HeadingOther Assets Assets Sub-headingGoodwill and other intangible assets (net of  
amortisation) Resident / Non-ResidentNon-Resident Balance Sheet SectionAssets Assets 
HeadingOther Assets Assets Sub-headingAccrued interest receivable Resident / 
Non-ResidentNon-Resident Balance Sheet SectionAssets Assets HeadingOther Assets 
Assets Sub-headingOther Assets Resident / Non-ResidentNon-Resident Balance Sheet 
SectionAssets Assets HeadingOther Assets Resident / Non-ResidentNon-Resident Balance 
Sheet SectionAssets Resident / Non-ResidentNon-Resident Balance Sheet SectionLiabilities 
and Equity Counterparty GroupingSovereigns Liabilities / EquityLiabilities Liabilities 



HeadingDeposits Resident / Non-ResidentNon-Resident Balance Sheet SectionLiabilities and 
Equity Counterparty GroupingNon Central Government Public Sector  Entities (PSEs) 
Liabilities / EquityLiabilities Liabilities HeadingDeposits Resident / 
Non-ResidentNon-Resident  Balance Sheet SectionLiabilities and Equity Counterparty 
GroupingMultilateral Development Banks (MDBs) Liabilities / EquityLiabilities Liabilities 
HeadingDeposits Resident / Non-ResidentNon-Resident Balance Sheet SectionLiabilities and 
Equity Counterparty GroupingGroup Bank - Parent, Branch, Subsidiary or  Affiliate Liabilities / 
EquityLiabilities Liabilities HeadingDeposits Resident / Non-ResidentNon-Resident Balance 
Sheet SectionLiabilities and Equity Counterparty GroupingGroup Non-bank Entities Liabilities 
/ EquityLiabilities Liabilities HeadingDeposits Resident / Non-ResidentNon-Resident Balance 
Sheet SectionLiabilities and Equity Counterparty GroupingOther Banks Liabilities / 
EquityLiabilities Liabilities HeadingDeposits Resident / Non-ResidentNon-Resident Balance 
Sheet SectionLiabilities and Equity Counterparty GroupingNon-Financial Corporations 
-Industrial &  commercial private sector Liabilities / EquityLiabilities Liabilities 
HeadingDeposits Resident / Non-ResidentNon-Resident Balance Sheet SectionLiabilities and 
Equity Counterparty GroupingOther Financial Corporations - Financial  intermediaries & 
auxiliaries Liabilities / EquityLiabilities Liabilities HeadingDeposits Resident / 
Non-ResidentNon-Resident Balance Sheet SectionLiabilities and Equity Counterparty 
GroupingIndividuals - Households Liabilities / EquityLiabilities Liabilities HeadingDeposits 
Resident / Non-ResidentNon-Resident Balance Sheet SectionLiabilities and Equity  
Counterparty GroupingOther Deposits Liabilities / EquityLiabilities Liabilities HeadingDeposits 
Resident / Non-ResidentNon-Resident Balance Sheet SectionLiabilities and Equity Liabilities 
/ EquityLiabilities Liabilities HeadingDeposits Resident / Non-ResidentNon-Resident Balance 
Sheet SectionLiabilities and Equity Counterparty GroupingGroup Bank - Parent, Branch, 
Subsidiary or  Affiliate Liabilities / EquityLiabilities Liabilities HeadingRepurchase agreements 
(repos) Resident / Non-ResidentNon-Resident Balance Sheet SectionLiabilities and Equity 
Counterparty GroupingOther Banks Liabilities / EquityLiabilities Liabilities 
HeadingRepurchase agreements (repos) Resident / Non-ResidentNon-Resident Balance 
Sheet SectionLiabilities and Equity Counterparty GroupingGroup Non-bank Entities Liabilities 
/ EquityLiabilities Liabilities HeadingRepurchase agreements (repos) Resident / 
Non-ResidentNon-Resident Balance Sheet SectionLiabilities and Equity Counterparty 
GroupingOther Liabilities / EquityLiabilities Liabilities HeadingRepurchase agreements 
(repos) Resident / Non-ResidentNon-Resident Balance Sheet SectionLiabilities and Equity 
Liabilities / EquityLiabilities Liabilities HeadingRepurchase agreements (repos) Resident / 
Non-ResidentNon-Resident Balance Sheet SectionLiabilities and Equity Liabilities / 
EquityLiabilities Liabilities HeadingTerm Debt and Other Borrowings Liabilities 
Sub-headingHybrid Debt and Subordinated Debt Hybrid and Subordinated DebtUnsecured 
subordinated debt (over 5 years  original term maturity)  Resident / 
Non-ResidentNon-Resident Balance Sheet SectionLiabilities and Equity Liabilities / 
EquityLiabilities Liabilities HeadingTerm Debt and Other Borrowings Liabilities 
Sub-headingHybrid Debt and Subordinated Debt Hybrid and Subordinated DebtHybrid 
debt/equity instruments (over 5  years original term to maturity) Resident / 
Non-ResidentNon-Resident Balance Sheet SectionLiabilities and Equity Liabilities / 
EquityLiabilities Liabilities HeadingTerm Debt and Other Borrowings Liabilities 
Sub-headingHybrid Debt and Subordinated Debt Resident / Non-ResidentNon-Resident 
Balance Sheet SectionLiabilities and Equity Counterparty GroupingGroup Bank - Parent, 
Branch, Subsidiary or  Affiliate Liabilities / EquityLiabilities Liabilities HeadingTerm Debt and 



Other Borrowings Liabilities Sub-headingOther Notes, Bonds and Commercial Paper 
Resident / Non-ResidentNon-Resident Balance Sheet SectionLiabilities and Equity 
Counterparty GroupingGroup Non-bank Entities Liabilities / EquityLiabilities Liabilities 
HeadingTerm Debt and Other Borrowings Liabilities Sub-headingOther Notes, Bonds and 
Commercial Paper Resident / Non-ResidentNon-Resident Balance Sheet SectionLiabilities 
and Equity Counterparty GroupingOther Banks Liabilities / EquityLiabilities Liabilities 
HeadingTerm Debt and Other Borrowings Liabilities Sub-headingOther Notes, Bonds and 
Commercial Paper Resident / Non-ResidentNon-Resident Balance Sheet SectionLiabilities 
and Equity Counterparty GroupingOther Liabilities / EquityLiabilities Liabilities HeadingTerm 
Debt and Other Borrowings Liabilities Sub-headingOther Notes, Bonds and Commercial 
Paper  Resident / Non-ResidentNon-Resident Balance Sheet SectionLiabilities and Equity 
Liabilities / EquityLiabilities Liabilities HeadingTerm Debt and Other Borrowings Liabilities 
Sub-headingOther Notes, Bonds and Commercial Paper Resident / 
Non-ResidentNon-Resident Balance Sheet SectionLiabilities and Equity Counterparty 
GroupingGroup Bank - Parent, Branch, Subsidiary or  Affiliate Liabilities / EquityLiabilities 
Liabilities HeadingTerm Debt and Other Borrowings Liabilities Sub-headingOther borrowings 
(loans, overdrafts,  commercial paper, etc.) Resident / Non-ResidentNon-Resident Balance 
Sheet SectionLiabilities and Equity Counterparty GroupingGroup Non-bank Entities Liabilities 
/ EquityLiabilities Liabilities HeadingTerm Debt and Other Borrowings Liabilities 
Sub-headingOther borrowings (loans, overdrafts,  commercial paper, etc.) Resident / 
Non-ResidentNon-Resident Balance Sheet SectionLiabilities and Equity Counterparty 
GroupingOther Banks Liabilities / EquityLiabilities Liabilities HeadingTerm Debt and Other 
Borrowings Liabilities Sub-headingOther borrowings (loans, overdrafts,  commercial paper, 
etc.) Resident / Non-ResidentNon-Resident Balance Sheet SectionLiabilities and Equity 
Counterparty GroupingOther Liabilities / EquityLiabilities Liabilities HeadingTerm Debt and 
Other Borrowings Liabilities Sub-headingOther borrowings (loans, overdrafts,  commercial 
paper, etc.) Resident / Non-ResidentNon-Resident Balance Sheet SectionLiabilities and 
Equity Liabilities / EquityLiabilities Liabilities HeadingTerm Debt and Other Borrowings 
Liabilities Sub-headingOther borrowings (loans, overdrafts,  commercial paper, etc.)  Resident 
/ Non-ResidentNon-Resident Balance Sheet SectionLiabilities and Equity Liabilities / 
EquityLiabilities Liabilities HeadingTerm Debt and Other Borrowings Resident / 
Non-ResidentNon-Resident Balance Sheet SectionLiabilities and Equity Liabilities / 
EquityLiabilities Liabilities HeadingCreditors and Other Liabilities Liabilities 
Sub-headingInterest payable Resident / Non-ResidentNon-Resident Balance Sheet 
SectionLiabilities and Equity Liabilities / EquityLiabilities Liabilities HeadingCreditors and 
Other Liabilities Liabilities Sub-headingDividends payable Resident / 
Non-ResidentNon-Resident Balance Sheet SectionLiabilities and Equity Liabilities / 
EquityLiabilities Liabilities HeadingCreditors and Other Liabilities Liabilities Sub-headingItems 
in suspense Resident / Non-ResidentNon-Resident Balance Sheet SectionLiabilities and 
Equity Liabilities / EquityLiabilities Liabilities HeadingCreditors and Other Liabilities Liabilities 
Sub-headingOther Liabilities Resident / Non-ResidentNon-Resident Balance Sheet 
SectionLiabilities and Equity Liabilities / EquityLiabilities Liabilities HeadingCreditors and 
Other Liabilities Resident / Non-ResidentNon-Resident Balance Sheet SectionLiabilities and 
Equity Liabilities / EquityLiabilities Liabilities HeadingOther Loss Provisions Liabilities 
Sub-headingGeneral loan loss reserves Resident / Non-ResidentNon-Resident Balance 
Sheet SectionLiabilities and Equity Liabilities / EquityLiabilities Liabilities HeadingOther Loss 
Provisions Liabilities Sub-headingOther loss reserves  Resident / Non-ResidentNon-Resident 



Balance Sheet SectionLiabilities and Equity Liabilities / EquityLiabilities Liabilities 
HeadingOther Loss Provisions Resident / Non-ResidentNon-Resident Balance Sheet 
SectionLiabilities and Equity Liabilities / EquityLiabilities Resident / 
Non-ResidentNon-Resident Balance Sheet SectionLiabilities and Equity Shareholders' Equity 
HeadingShare Capital Shareholders' Equity Sub-headingIssued and fully paid up common 
stock (at  par or nominal value) Liabilities / EquityEquity Equity TypeShareholders' Equity 
Resident / Non-ResidentNon-Resident Balance Sheet SectionLiabilities and Equity 
Shareholders' Equity HeadingShare Capital Shareholders' Equity Sub-headingPerpetual 
non-cumulative issued and fully  paid up preference shares Liabilities / EquityEquity Equity 
TypeShareholders' Equity Resident / Non-ResidentNon-Resident Balance Sheet 
SectionLiabilities and Equity Shareholders' Equity HeadingShare Capital Shareholders' 
Equity Sub-headingAdditional paid-up capital in excess of par or  nominal value Liabilities / 
EquityEquity Equity TypeShareholders' Equity Resident / Non-ResidentNon-Resident Balance 
Sheet SectionLiabilities and Equity Shareholders' Equity HeadingShare Capital Liabilities / 
EquityEquity Equity TypeShareholders' Equity Resident / Non-ResidentNon-Resident Balance 
Sheet SectionLiabilities and Equity Shareholders' Equity HeadingShare Capital Shareholders' 
Equity Sub-headingTreasury stock (a deduction from capital) Liabilities / EquityEquity  Equity 
TypeShareholders' Equity Resident / Non-ResidentNon-Resident Balance Sheet 
SectionLiabilities and Equity Shareholders' Equity HeadingShare Capital Liabilities / 
EquityEquity Equity TypeShareholders' Equity Resident / Non-ResidentNon-Resident Balance 
Sheet SectionLiabilities and Equity Shareholders' Equity HeadingRetained Profits and 
Current Year's Earnings Shareholders' Equity Sub-headingUnappropriated retained earnings 
Liabilities / EquityEquity Equity TypeShareholders' Equity Resident / 
Non-ResidentNon-Resident Balance Sheet SectionLiabilities and Equity Shareholders' Equity 
HeadingRetained Profits and Current Year's Earnings Shareholders' Equity 
Sub-headingCurrent year's net income/(loss) Liabilities / EquityEquity Equity 
TypeShareholders' Equity Resident / Non-ResidentNon-Resident Balance Sheet 
SectionLiabilities and Equity Shareholders' Equity HeadingRetained Profits and Current 
Year's Earnings Liabilities / EquityEquity Equity TypeShareholders' Equity Resident / 
Non-ResidentNon-Resident Balance Sheet SectionLiabilities and Equity Shareholders' Equity 
HeadingReserves Shareholders' Equity Sub-headingForeign currency translation reserve 
Liabilities / EquityEquity Equity TypeShareholders' Equity Resident / 
Non-ResidentNon-Resident Balance Sheet SectionLiabilities and Equity Shareholders' Equity 
HeadingReserves Shareholders' Equity Sub-headingUnrealised net gains/(losses) on assets  
available for sale Liabilities / EquityEquity Equity TypeShareholders' Equity  Resident / 
Non-ResidentNon-Resident Balance Sheet SectionLiabilities and Equity Shareholders' Equity 
HeadingReserves Shareholders' Equity Sub-headingUnrealised net gains (losses) on cash 
flow  hedges Liabilities / EquityEquity Equity TypeShareholders' Equity Resident / 
Non-ResidentNon-Resident Balance Sheet SectionLiabilities and Equity Shareholders' Equity 
HeadingReserves Shareholders' Equity Sub-headingAsset Revaluation Reserves Liabilities / 
EquityEquity Equity TypeShareholders' Equity Resident / Non-ResidentNon-Resident Balance 
Sheet SectionLiabilities and Equity Asset Revaluation ReservesOwner-occupied Property 
Shareholders' Equity HeadingReserves Shareholders' Equity Sub-headingAsset Revaluation 
Reserves Liabilities / EquityEquity Equity TypeShareholders' Equity Resident / 
Non-ResidentNon-Resident Balance Sheet SectionLiabilities and Equity Asset Revaluation 
ReservesPlant and Equipment Shareholders' Equity HeadingReserves Shareholders' Equity 
Sub-headingAsset Revaluation Reserves Liabilities / EquityEquity Equity TypeShareholders' 



Equity Resident / Non-ResidentNon-Resident Balance Sheet SectionLiabilities and Equity 
Asset Revaluation ReservesIntangibles Revaluation Surplus Shareholders' Equity 
HeadingReserves Shareholders' Equity Sub-headingAsset Revaluation Reserves Liabilities / 
EquityEquity Equity TypeShareholders' Equity Resident / Non-ResidentNon-Resident Balance 
Sheet SectionLiabilities and Equity Asset Revaluation ReservesInvestments in Subsidiaries 
Shareholders' Equity HeadingReserves Shareholders' Equity Sub-headingAsset Revaluation 
Reserves Liabilities / EquityEquity Equity TypeShareholders' Equity  Resident / 
Non-ResidentNon-Resident Balance Sheet SectionLiabilities and Equity Asset Revaluation 
ReservesInvestments in Associates / Shares of  Associates Shareholders' Equity 
HeadingReserves Shareholders' Equity Sub-headingAsset Revaluation Reserves Liabilities / 
EquityEquity Equity TypeShareholders' Equity Resident / Non-ResidentNon-Resident Balance 
Sheet SectionLiabilities and Equity Asset Revaluation ReservesRelating to Non-current 
Assets or Disposal  Groups Held for Sale Shareholders' Equity HeadingReserves 
Shareholders' Equity Sub-headingAsset Revaluation Reserves Liabilities / EquityEquity 
Equity TypeShareholders' Equity Resident / Non-ResidentNon-Resident Balance Sheet 
SectionLiabilities and Equity Asset Revaluation ReservesOther Shareholders' Equity 
HeadingReserves Shareholders' Equity Sub-headingAsset Revaluation Reserves Liabilities / 
EquityEquity Equity TypeShareholders' Equity Resident / Non-ResidentNon-Resident Balance 
Sheet SectionLiabilities and Equity Shareholders' Equity HeadingReserves Shareholders' 
Equity Sub-headingShare based payments reserve Liabilities / EquityEquity Equity 
TypeShareholders' Equity Resident / Non-ResidentNon-Resident Balance Sheet 
SectionLiabilities and Equity Shareholders' Equity HeadingReserves Shareholders' Equity 
Sub-headingOther reserves Liabilities / EquityEquity Equity TypeShareholders' Equity 
Resident / Non-ResidentNon-Resident Balance Sheet SectionLiabilities and Equity 
Shareholders' Equity HeadingReserves Liabilities / EquityEquity Equity TypeShareholders' 
Equity  Resident / Non-ResidentNon-Resident Balance Sheet SectionLiabilities and Equity 
Liabilities / EquityEquity Equity TypeShareholders' Equity Resident / 
Non-ResidentNon-Resident Balance Sheet SectionLiabilities and Equity Liabilities / 
EquityEquity Equity TypeMinority Interest Resident / Non-ResidentNon-Resident Balance 
Sheet SectionLiabilities and Equity Liabilities / EquityEquity Resident / 
Non-ResidentNon-Resident Balance Sheet SectionLiabilities and Equity Resident / 
Non-ResidentNon-Resident StatementStatement of Financial Position Memoranda 
SectionGeneral Memoranda Items Memoranda Sub-sectionAssets Under 
Administration/Control Memoranda ItemTrust Assets Value / NumberValue Resident / 
Non-ResidentNon-Resident StatementStatement of Financial Position Memoranda 
SectionGeneral Memoranda Items Memoranda Sub-sectionAssets Under 
Administration/Control Memoranda ItemTrust Assets Value / NumberNumber Resident / 
Non-ResidentNon-Resident StatementStatement of Financial Position Memoranda 
SectionGeneral Memoranda Items Memoranda Sub-sectionAssets Under 
Administration/Control Memoranda ItemMutual Funds Administered Value / NumberValue 
Resident / Non-ResidentNon-Resident StatementStatement of Financial Position Memoranda 
SectionGeneral Memoranda Items Memoranda Sub-sectionAssets Under 
Administration/Control Memoranda ItemMutual Funds Administered Value / NumberNumber 
Resident / Non-ResidentNon-Resident StatementStatement of Financial Position  
Memoranda SectionGeneral Memoranda Items Memoranda Sub-sectionAssets Under 
Administration/Control Memoranda ItemManaged Companies Value / NumberValue Resident 
/ Non-ResidentNon-Resident StatementStatement of Financial Position Memoranda 



SectionGeneral Memoranda Items Memoranda Sub-sectionAssets Under 
Administration/Control Memoranda ItemManaged Companies Value / NumberNumber 
Resident / Non-ResidentNon-Resident StatementStatement of Financial Position Memoranda 
SectionGeneral Memoranda Items Memoranda Sub-sectionStaff Employed Value / 
NumberNumber Balance Sheet SectionAssets Assets HeadingCash Items Assets 
Sub-headingCash Balance Sheet SectionAssets Assets HeadingCash Items Assets 
Sub-headingGold and bullion Balance Sheet SectionAssets Assets HeadingCash Items 
Assets Sub-headingCash items in process of collection Balance Sheet SectionAssets Assets 
HeadingCash Items Assets Sub-headingBalances with & CD's purchased under  agreements 
to resell Balance Sheet SectionAssets Counterparty GroupingGroup Bank - Parent, Branch, 
Subsidiary or  Affiliate Assets HeadingCash Items Assets Sub-headingBalances with & CD's 
purchased under  agreements to resell Balance Sheet SectionAssets Counterparty 
GroupingGroup Non-bank Entities Assets HeadingCash Items Assets Sub-headingBalances 
with & CD's purchased under  agreements to resell  Balance Sheet SectionAssets 
Counterparty GroupingOther Banks Assets HeadingCash Items Assets 
Sub-headingBalances with & CD's purchased under  agreements to resell Balance Sheet 
SectionAssets Assets HeadingCash Items Assets Sub-headingDue from financial institutions 
Balance Sheet SectionAssets Counterparty GroupingSovereigns and Central Banks Assets 
HeadingFinancial Assets at Fair Value Through Profit  and Loss Balance Sheet SectionAssets 
Counterparty GroupingNon Central Government Public Sector  Entities (PSEs) Assets 
HeadingFinancial Assets at Fair Value Through Profit  and Loss Balance Sheet SectionAssets 
Counterparty GroupingMultilateral Development Banks (MDBs) Assets HeadingFinancial 
Assets at Fair Value Through Profit  and Loss Balance Sheet SectionAssets Counterparty 
GroupingGroup Bank - Parent, Branch, Subsidiary or  Affiliate Assets HeadingFinancial 
Assets at Fair Value Through Profit  and Loss Balance Sheet SectionAssets Counterparty 
GroupingGroup Non-bank Entities Assets HeadingFinancial Assets at Fair Value Through 
Profit  and Loss Balance Sheet SectionAssets Counterparty GroupingOther Banks Assets 
HeadingFinancial Assets at Fair Value Through Profit  and Loss Balance Sheet SectionAssets 
Counterparty GroupingNon-Financial Corporations -Industrial &  commercial private sector  
Assets HeadingFinancial Assets at Fair Value Through Profit  and Loss Balance Sheet 
SectionAssets Counterparty GroupingOther Financial Corporations - Financial  
intermediaries & auxiliaries Assets HeadingFinancial Assets at Fair Value Through Profit  and 
Loss Balance Sheet SectionAssets Counterparty GroupingOther Financial Corporations - 
Securities  Firms Assets HeadingFinancial Assets at Fair Value Through Profit  and Loss 
Balance Sheet SectionAssets Counterparty GroupingSovereigns and Central Banks Assets 
HeadingInvestments - Held-to-Maturity Balance Sheet SectionAssets Counterparty 
GroupingNon Central Government Public Sector  Entities (PSEs) Assets HeadingInvestments 
- Held-to-Maturity Balance Sheet SectionAssets Counterparty GroupingMultilateral 
Development Banks (MDBs) Assets HeadingInvestments - Held-to-Maturity Balance Sheet 
SectionAssets Counterparty GroupingGroup Bank - Parent, Branch, Subsidiary or  Affiliate 
Assets HeadingInvestments - Held-to-Maturity Balance Sheet SectionAssets Counterparty 
GroupingGroup Non-bank Entities Assets HeadingInvestments - Held-to-Maturity Balance 
Sheet SectionAssets Counterparty GroupingOther Banks Assets HeadingInvestments - 
Held-to-Maturity Balance Sheet SectionAssets Counterparty GroupingNon-Financial 
Corporations -Industrial &  commercial private sector Assets HeadingInvestments - 
Held-to-Maturity  Balance Sheet SectionAssets Counterparty GroupingOther Financial 
Corporations - Financial  intermediaries & auxiliaries Assets HeadingInvestments - 



Held-to-Maturity Balance Sheet SectionAssets Counterparty GroupingOther Financial 
Corporations - Securities  Firms Assets HeadingInvestments - Held-to-Maturity Balance 
Sheet SectionAssets Counterparty GroupingSovereigns and Central Banks Assets 
HeadingInvestments -Available-for-Sale Balance Sheet SectionAssets Counterparty 
GroupingNon Central Government Public Sector  Entities (PSEs) Assets HeadingInvestments 
-Available-for-Sale Balance Sheet SectionAssets Counterparty GroupingMultilateral 
Development Banks (MDBs) Assets HeadingInvestments -Available-for-Sale Balance Sheet 
SectionAssets Counterparty GroupingGroup Bank - Parent, Branch, Subsidiary or  Affiliate 
Assets HeadingInvestments -Available-for-Sale Balance Sheet SectionAssets Counterparty 
GroupingGroup Non-bank Entities Assets HeadingInvestments -Available-for-Sale Balance 
Sheet SectionAssets Counterparty GroupingOther Banks Assets HeadingInvestments 
-Available-for-Sale Balance Sheet SectionAssets Counterparty GroupingNon-Financial 
Corporations -Industrial &  commercial private sector Assets HeadingInvestments 
-Available-for-Sale Balance Sheet SectionAssets Counterparty GroupingOther Financial 
Corporations - Financial  intermediaries & auxiliaries Assets HeadingInvestments 
-Available-for-Sale  Balance Sheet SectionAssets Counterparty GroupingOther Financial 
Corporations - Securities  Firms Assets HeadingInvestments -Available-for-Sale Balance 
Sheet SectionAssets Counterparty GroupingCentral Banks Assets HeadingOther 
Investments Balance Sheet SectionAssets Counterparty GroupingNon Central Government 
Public Sector  Entities (PSEs) Assets HeadingOther Investments Balance Sheet 
SectionAssets Counterparty GroupingMultilateral Development Banks (MDBs) Assets 
HeadingOther Investments Balance Sheet SectionAssets Counterparty GroupingGroup Bank 
- Parent, Branch, Subsidiary or  Affiliate Assets HeadingOther Investments Balance Sheet 
SectionAssets Counterparty GroupingGroup Non-bank Entities Assets HeadingOther 
Investments Balance Sheet SectionAssets Counterparty GroupingOther Banks Assets 
HeadingOther Investments Balance Sheet SectionAssets Counterparty 
GroupingNon-Financial Corporations -Industrial &  commercial private sector Assets 
HeadingOther Investments Balance Sheet SectionAssets Counterparty GroupingOther 
Financial Corporations - Financial  intermediaries & auxiliaries Assets HeadingOther 
Investments Balance Sheet SectionAssets Counterparty GroupingOther Financial 
Corporations - Securities  Firms Assets HeadingOther Investments  Balance Sheet 
SectionAssets Counterparty GroupingSovereigns and Central Banks Assets HeadingLoans & 
Advances Balance Sheet SectionAssets Counterparty GroupingNon Central Government 
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Counterparty GroupingOther Financial Corporations - Securities  Firms Ratings Issued by 
Ratings AgenciesAAA to AA- / Aaa to Aa3 ClassificationOfLoansAndOtherAssetsSatisfactory 
Loans and Other Assets CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance 
Sheet Counterparty GroupingOther Financial Corporations - Securities  Firms Ratings Issued 
by Ratings AgenciesAto A- / A1 to A3 ClassificationOfLoansAndOtherAssetsSatisfactory 
Loans and Other Assets CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance 
Sheet Counterparty GroupingOther Financial Corporations - Securities  Firms Ratings Issued 
by Ratings AgenciesBBBto BBB- / Baa1 to Baa3  
ClassificationOfLoansAndOtherAssetsSatisfactory Loans and Other Assets CategoryAssets 
On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty GroupingOther 
Financial Corporations - Securities  Firms Ratings Issued by Ratings AgenciesBBto BB- / Ba1 



to Ba3 ClassificationOfLoansAndOtherAssetsSatisfactory Loans and Other Assets 
CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty 
GroupingOther Financial Corporations - Securities  Firms Ratings Issued by Ratings 
AgenciesBto B- / B1 to B3 ClassificationOfLoansAndOtherAssetsSatisfactory Loans and 
Other Assets CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance Sheet 
Counterparty GroupingOther Financial Corporations - Securities  Firms Ratings Issued by 
Ratings AgenciesBelow B- / Below B3 ClassificationOfLoansAndOtherAssetsSatisfactory 
Loans and Other Assets CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance 
Sheet Counterparty GroupingOther Financial Corporations - Securities  Firms Ratings Issued 
by Ratings AgenciesUnrated Exposures ClassificationOfLoansAndOtherAssetsSatisfactory 
Loans and Other Assets CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance 
Sheet Counterparty GroupingRetail Lending/Consumer Loans -  Households 
ClassificationOfLoansAndOtherAssetsSatisfactory Loans and Other Assets CategoryAssets 
On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty GroupingResidential 
Mortgages - Households ClassificationOfLoansAndOtherAssetsSatisfactory Loans and Other 
Assets CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance Sheet 
Counterparty GroupingOther Loans and Advances Ratings Issued by Ratings AgenciesAAA 
to AA- / Aaa to Aa3 ClassificationOfLoansAndOtherAssetsSatisfactory  Loans and Other 
Assets CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance Sheet 
Counterparty GroupingOther Loans and Advances Ratings Issued by Ratings AgenciesAto A- 
/ A1 to A3 ClassificationOfLoansAndOtherAssetsSatisfactory Loans and Other Assets 
CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty 
GroupingOther Loans and Advances Ratings Issued by Ratings AgenciesBBBto BBB- / Baa1 
to Baa3 ClassificationOfLoansAndOtherAssetsSatisfactory Loans and Other Assets 
CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty 
GroupingOther Loans and Advances Ratings Issued by Ratings AgenciesBBto BB- / Ba1 to 
Ba3 ClassificationOfLoansAndOtherAssetsSatisfactory Loans and Other Assets 
CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty 
GroupingOther Loans and Advances Ratings Issued by Ratings AgenciesBto B- / B1 to B3 
ClassificationOfLoansAndOtherAssetsSatisfactory Loans and Other Assets CategoryAssets 
On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty GroupingOther Loans 
and Advances Ratings Issued by Ratings AgenciesBelow B- / Below B3 
ClassificationOfLoansAndOtherAssetsSatisfactory Loans and Other Assets CategoryAssets 
On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty GroupingOther Loans 
and Advances Ratings Issued by Ratings AgenciesUnrated Exposures 
ClassificationOfLoansAndOtherAssetsSatisfactory Loans and Other Assets CategoryAssets 
On-Balance Sheet / Off-Balance SheetOn-Balance Sheet 
ClassificationOfLoansAndOtherAssetsSatisfactory Loans and Other Assets CategoryAssets 
On-Balance Sheet / Off-Balance SheetOff-Balance Sheet 
ClassificationOfLoansAndOtherAssetsSatisfactory Loans and Other Assets 
CategoryProvisions Provisions CategorySpecific Provisions Ratings Issued by Ratings 
AgenciesAAA to AA- / Aaa to Aa3  ClassificationOfLoansAndOtherAssetsSatisfactory Loans 
and Other Assets CategoryProvisions Provisions CategorySpecific Provisions Ratings Issued 
by Ratings AgenciesAto A- / A1 to A3 ClassificationOfLoansAndOtherAssetsSatisfactory 
Loans and Other Assets CategoryProvisions Provisions CategorySpecific Provisions Ratings 
Issued by Ratings AgenciesBBBto BBB- / Baa1 to Baa3 
ClassificationOfLoansAndOtherAssetsSatisfactory Loans and Other Assets 



CategoryProvisions Provisions CategorySpecific Provisions Ratings Issued by Ratings 
AgenciesBBto BB- / Ba1 to Ba3 ClassificationOfLoansAndOtherAssetsSatisfactory Loans 
and Other Assets CategoryProvisions Provisions CategorySpecific Provisions Ratings Issued 
by Ratings AgenciesBto B- / B1 to B3 ClassificationOfLoansAndOtherAssetsSatisfactory 
Loans and Other Assets CategoryProvisions Provisions CategorySpecific Provisions Ratings 
Issued by Ratings AgenciesBelow B- / Below B3 
ClassificationOfLoansAndOtherAssetsSatisfactory Loans and Other Assets 
CategoryProvisions Provisions CategorySpecific Provisions Ratings Issued by Ratings 
AgenciesUnrated Exposures ClassificationOfLoansAndOtherAssetsSatisfactory Loans and 
Other Assets CategoryMemoranda Memoranda CategoryLoans to Related Counterparties 
Ratings Issued by Ratings AgenciesAAA to AA- / Aaa to Aa3 
ClassificationOfLoansAndOtherAssetsSatisfactory Loans and Other Assets 
CategoryMemoranda Memoranda CategoryLoans to Related Counterparties Ratings Issued 
by Ratings AgenciesAto A- / A1 to A3 ClassificationOfLoansAndOtherAssetsSatisfactory 
Loans and Other Assets CategoryMemoranda Memoranda CategoryLoans to Related 
Counterparties Ratings Issued by Ratings AgenciesBBBto BBB- / Baa1 to Baa3 
ClassificationOfLoansAndOtherAssetsSatisfactory  Loans and Other Assets 
CategoryMemoranda Memoranda CategoryLoans to Related Counterparties Ratings Issued 
by Ratings AgenciesBBto BB- / Ba1 to Ba3 
ClassificationOfLoansAndOtherAssetsSatisfactory Loans and Other Assets 
CategoryMemoranda Memoranda CategoryLoans to Related Counterparties Ratings Issued 
by Ratings AgenciesBto B- / B1 to B3 ClassificationOfLoansAndOtherAssetsSatisfactory 
Loans and Other Assets CategoryMemoranda Memoranda CategoryLoans to Related 
Counterparties Ratings Issued by Ratings AgenciesBelow B- / Below B3 
ClassificationOfLoansAndOtherAssetsSatisfactory Loans and Other Assets 
CategoryMemoranda Memoranda CategoryLoans to Related Counterparties Ratings Issued 
by Ratings AgenciesUnrated Exposures ClassificationOfLoansAndOtherAssetsSatisfactory 
Loans and Other Assets CategoryMemoranda Memoranda CategoryRestructured Loans 
(current reporting  period) Ratings Issued by Ratings AgenciesAAA to AA- / Aaa to Aa3 
ClassificationOfLoansAndOtherAssetsSatisfactory Loans and Other Assets 
CategoryMemoranda Memoranda CategoryRestructured Loans (current reporting  period) 
Ratings Issued by Ratings AgenciesAto A- / A1 to A3 
ClassificationOfLoansAndOtherAssetsSatisfactory Loans and Other Assets 
CategoryMemoranda Memoranda CategoryRestructured Loans (current reporting  period) 
Ratings Issued by Ratings AgenciesBBBto BBB- / Baa1 to Baa3 
ClassificationOfLoansAndOtherAssetsSatisfactory Loans and Other Assets 
CategoryMemoranda Memoranda CategoryRestructured Loans (current reporting  period) 
Ratings Issued by Ratings AgenciesBBto BB- / Ba1 to Ba3 
ClassificationOfLoansAndOtherAssetsSatisfactory Loans and Other Assets 
CategoryMemoranda Memoranda CategoryRestructured Loans (current reporting  period)  
Ratings Issued by Ratings AgenciesBto B- / B1 to B3 
ClassificationOfLoansAndOtherAssetsSatisfactory Loans and Other Assets 
CategoryMemoranda Memoranda CategoryRestructured Loans (current reporting  period) 
Ratings Issued by Ratings AgenciesBelow B- / Below B3 
ClassificationOfLoansAndOtherAssetsSatisfactory Loans and Other Assets 
CategoryMemoranda Memoranda CategoryRestructured Loans (current reporting  period) 
Ratings Issued by Ratings AgenciesUnrated Exposures 



ClassificationOfLoansAndOtherAssetsSpecial Mention Loans and Other Assets 
CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty 
GroupingSovereigns and Central Banks Ratings Issued by Ratings AgenciesAAA to AA- / 
Aaa to Aa3 ClassificationOfLoansAndOtherAssetsSpecial Mention Loans and Other Assets 
CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty 
GroupingSovereigns and Central Banks Ratings Issued by Ratings AgenciesAto A- / A1 to A3 
ClassificationOfLoansAndOtherAssetsSpecial Mention Loans and Other Assets 
CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty 
GroupingSovereigns and Central Banks Ratings Issued by Ratings AgenciesBBBto BBB- / 
Baa1 to Baa3 ClassificationOfLoansAndOtherAssetsSpecial Mention Loans and Other 
Assets CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance Sheet 
Counterparty GroupingSovereigns and Central Banks Ratings Issued by Ratings 
AgenciesBBto BB- / Ba1 to Ba3 ClassificationOfLoansAndOtherAssetsSpecial Mention Loans 
and Other Assets CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance Sheet 
Counterparty GroupingSovereigns and Central Banks Ratings Issued by Ratings 
AgenciesBto B- / B1 to B3 ClassificationOfLoansAndOtherAssetsSpecial Mention Loans and 
Other Assets CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance Sheet  
Counterparty GroupingSovereigns and Central Banks Ratings Issued by Ratings 
AgenciesBelow B- / Below B3 ClassificationOfLoansAndOtherAssetsSpecial Mention Loans 
and Other Assets CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance Sheet 
Counterparty GroupingSovereigns and Central Banks Ratings Issued by Ratings 
AgenciesUnrated Exposures ClassificationOfLoansAndOtherAssetsSpecial Mention Loans 
and Other Assets CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance Sheet 
Counterparty GroupingNon Central Government Public Sector  Entities (PSEs) Ratings 
Issued by Ratings AgenciesAAA to AA- / Aaa to Aa3 
ClassificationOfLoansAndOtherAssetsSpecial Mention Loans and Other Assets 
CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty 
GroupingNon Central Government Public Sector  Entities (PSEs) Ratings Issued by Ratings 
AgenciesAto A- / A1 to A3 ClassificationOfLoansAndOtherAssetsSpecial Mention Loans and 
Other Assets CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance Sheet 
Counterparty GroupingNon Central Government Public Sector  Entities (PSEs) Ratings 
Issued by Ratings AgenciesBBBto BBB- / Baa1 to Baa3 
ClassificationOfLoansAndOtherAssetsSpecial Mention Loans and Other Assets 
CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty 
GroupingNon Central Government Public Sector  Entities (PSEs) Ratings Issued by Ratings 
AgenciesBBto BB- / Ba1 to Ba3 ClassificationOfLoansAndOtherAssetsSpecial Mention Loans 
and Other Assets CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance Sheet 
Counterparty GroupingNon Central Government Public Sector  Entities (PSEs) Ratings 
Issued by Ratings AgenciesBto B- / B1 to B3 ClassificationOfLoansAndOtherAssetsSpecial 
Mention Loans and Other Assets CategoryAssets On-Balance Sheet / Off-Balance 
SheetOn-Balance Sheet  Counterparty GroupingNon Central Government Public Sector  
Entities (PSEs) Ratings Issued by Ratings AgenciesBelow B- / Below B3 
ClassificationOfLoansAndOtherAssetsSpecial Mention Loans and Other Assets 
CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty 
GroupingNon Central Government Public Sector  Entities (PSEs) Ratings Issued by Ratings 
AgenciesUnrated Exposures ClassificationOfLoansAndOtherAssetsSpecial Mention Loans 
and Other Assets CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance Sheet 



Counterparty GroupingMultilateral Development Banks (MDBs) Ratings Issued by Ratings 
AgenciesAAA to AA- / Aaa to Aa3 ClassificationOfLoansAndOtherAssetsSpecial Mention 
Loans and Other Assets CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance 
Sheet Counterparty GroupingMultilateral Development Banks (MDBs) Ratings Issued by 
Ratings AgenciesAto A- / A1 to A3 ClassificationOfLoansAndOtherAssetsSpecial Mention 
Loans and Other Assets CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance 
Sheet Counterparty GroupingMultilateral Development Banks (MDBs) Ratings Issued by 
Ratings AgenciesBBBto BBB- / Baa1 to Baa3 ClassificationOfLoansAndOtherAssetsSpecial 
Mention Loans and Other Assets CategoryAssets On-Balance Sheet / Off-Balance 
SheetOn-Balance Sheet Counterparty GroupingMultilateral Development Banks (MDBs) 
Ratings Issued by Ratings AgenciesBBto BB- / Ba1 to Ba3 
ClassificationOfLoansAndOtherAssetsSpecial Mention Loans and Other Assets 
CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty 
GroupingMultilateral Development Banks (MDBs) Ratings Issued by Ratings AgenciesBto B- / 
B1 to B3 ClassificationOfLoansAndOtherAssetsSpecial Mention  Loans and Other Assets 
CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty 
GroupingMultilateral Development Banks (MDBs) Ratings Issued by Ratings AgenciesBelow 
B- / Below B3 ClassificationOfLoansAndOtherAssetsSpecial Mention Loans and Other 
Assets CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance Sheet 
Counterparty GroupingMultilateral Development Banks (MDBs) Ratings Issued by Ratings 
AgenciesUnrated Exposures ClassificationOfLoansAndOtherAssetsSpecial Mention Loans 
and Other Assets CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance Sheet 
Counterparty GroupingGroup Bank - Parent, Branch, Subsidiary or  Affiliate Ratings Issued 
by Ratings AgenciesAAA to AA- / Aaa to Aa3 ClassificationOfLoansAndOtherAssetsSpecial 
Mention Loans and Other Assets CategoryAssets On-Balance Sheet / Off-Balance 
SheetOn-Balance Sheet Counterparty GroupingGroup Bank - Parent, Branch, Subsidiary or  
Affiliate Ratings Issued by Ratings AgenciesAto A- / A1 to A3 
ClassificationOfLoansAndOtherAssetsSpecial Mention Loans and Other Assets 
CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty 
GroupingGroup Bank - Parent, Branch, Subsidiary or  Affiliate Ratings Issued by Ratings 
AgenciesBBBto BBB- / Baa1 to Baa3 ClassificationOfLoansAndOtherAssetsSpecial Mention 
Loans and Other Assets CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance 
Sheet Counterparty GroupingGroup Bank - Parent, Branch, Subsidiary or  Affiliate Ratings 
Issued by Ratings AgenciesBBto BB- / Ba1 to Ba3 
ClassificationOfLoansAndOtherAssetsSpecial Mention Loans and Other Assets 
CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty 
GroupingGroup Bank - Parent, Branch, Subsidiary or  Affiliate Ratings Issued by Ratings 
AgenciesBto B- / B1 to B3  ClassificationOfLoansAndOtherAssetsSpecial Mention Loans and 
Other Assets CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance Sheet 
Counterparty GroupingGroup Bank - Parent, Branch, Subsidiary or  Affiliate Ratings Issued 
by Ratings AgenciesBelow B- / Below B3 ClassificationOfLoansAndOtherAssetsSpecial 
Mention Loans and Other Assets CategoryAssets On-Balance Sheet / Off-Balance 
SheetOn-Balance Sheet Counterparty GroupingGroup Bank - Parent, Branch, Subsidiary or  
Affiliate Ratings Issued by Ratings AgenciesUnrated Exposures 
ClassificationOfLoansAndOtherAssetsSpecial Mention Loans and Other Assets 
CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty 
GroupingGroup Non-bank Entities Ratings Issued by Ratings AgenciesAAA to AA- / Aaa to 



Aa3 ClassificationOfLoansAndOtherAssetsSpecial Mention Loans and Other Assets 
CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty 
GroupingGroup Non-bank Entities Ratings Issued by Ratings AgenciesAto A- / A1 to A3 
ClassificationOfLoansAndOtherAssetsSpecial Mention Loans and Other Assets 
CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty 
GroupingGroup Non-bank Entities Ratings Issued by Ratings AgenciesBBBto BBB- / Baa1 to 
Baa3 ClassificationOfLoansAndOtherAssetsSpecial Mention Loans and Other Assets 
CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty 
GroupingGroup Non-bank Entities Ratings Issued by Ratings AgenciesBBto BB- / Ba1 to Ba3 
ClassificationOfLoansAndOtherAssetsSpecial Mention Loans and Other Assets 
CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty 
GroupingGroup Non-bank Entities Ratings Issued by Ratings AgenciesBto B- / B1 to B3 
ClassificationOfLoansAndOtherAssetsSpecial Mention Loans and Other Assets 
CategoryAssets  On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty 
GroupingGroup Non-bank Entities Ratings Issued by Ratings AgenciesBelow B- / Below B3 
ClassificationOfLoansAndOtherAssetsSpecial Mention Loans and Other Assets 
CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty 
GroupingGroup Non-bank Entities Ratings Issued by Ratings AgenciesUnrated Exposures 
ClassificationOfLoansAndOtherAssetsSpecial Mention Loans and Other Assets 
CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty 
GroupingOther Banks Ratings Issued by Ratings AgenciesAAA to AA- / Aaa to Aa3 
ClassificationOfLoansAndOtherAssetsSpecial Mention Loans and Other Assets 
CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty 
GroupingOther Banks Ratings Issued by Ratings AgenciesAto A- / A1 to A3 
ClassificationOfLoansAndOtherAssetsSpecial Mention Loans and Other Assets 
CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty 
GroupingOther Banks Ratings Issued by Ratings AgenciesBBBto BBB- / Baa1 to Baa3 
ClassificationOfLoansAndOtherAssetsSpecial Mention Loans and Other Assets 
CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty 
GroupingOther Banks Ratings Issued by Ratings AgenciesBBto BB- / Ba1 to Ba3 
ClassificationOfLoansAndOtherAssetsSpecial Mention Loans and Other Assets 
CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty 
GroupingOther Banks Ratings Issued by Ratings AgenciesBto B- / B1 to B3 
ClassificationOfLoansAndOtherAssetsSpecial Mention Loans and Other Assets 
CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty 
GroupingOther Banks Ratings Issued by Ratings AgenciesBelow B- / Below B3 
ClassificationOfLoansAndOtherAssetsSpecial Mention  Loans and Other Assets 
CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty 
GroupingOther Banks Ratings Issued by Ratings AgenciesUnrated Exposures 
ClassificationOfLoansAndOtherAssetsSpecial Mention Loans and Other Assets 
CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty 
GroupingNon-Financial Corporations -Industrial &  commercial private sector Ratings Issued 
by Ratings AgenciesAAA to AA- / Aaa to Aa3 ClassificationOfLoansAndOtherAssetsSpecial 
Mention Loans and Other Assets CategoryAssets On-Balance Sheet / Off-Balance 
SheetOn-Balance Sheet Counterparty GroupingNon-Financial Corporations -Industrial &  
commercial private sector Ratings Issued by Ratings AgenciesAto A- / A1 to A3 
ClassificationOfLoansAndOtherAssetsSpecial Mention Loans and Other Assets 



CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty 
GroupingNon-Financial Corporations -Industrial &  commercial private sector Ratings Issued 
by Ratings AgenciesBBBto BBB- / Baa1 to Baa3 
ClassificationOfLoansAndOtherAssetsSpecial Mention Loans and Other Assets 
CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty 
GroupingNon-Financial Corporations -Industrial &  commercial private sector Ratings Issued 
by Ratings AgenciesBBto BB- / Ba1 to Ba3 ClassificationOfLoansAndOtherAssetsSpecial 
Mention Loans and Other Assets CategoryAssets On-Balance Sheet / Off-Balance 
SheetOn-Balance Sheet Counterparty GroupingNon-Financial Corporations -Industrial &  
commercial private sector Ratings Issued by Ratings AgenciesBto B- / B1 to B3 
ClassificationOfLoansAndOtherAssetsSpecial Mention Loans and Other Assets 
CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty 
GroupingNon-Financial Corporations -Industrial &  commercial private sector Ratings Issued 
by Ratings AgenciesBelow B- / Below B3  ClassificationOfLoansAndOtherAssetsSpecial 
Mention Loans and Other Assets CategoryAssets On-Balance Sheet / Off-Balance 
SheetOn-Balance Sheet Counterparty GroupingNon-Financial Corporations -Industrial &  
commercial private sector Ratings Issued by Ratings AgenciesUnrated Exposures 
ClassificationOfLoansAndOtherAssetsSpecial Mention Loans and Other Assets 
CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty 
GroupingNon-Financial Corporations - Commercial  Mortgages 
ClassificationOfLoansAndOtherAssetsSpecial Mention Loans and Other Assets 
CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty 
GroupingOther Financial Corporations - Financial  intermediaries & auxiliaries Ratings Issued 
by Ratings AgenciesAAA to AA- / Aaa to Aa3 ClassificationOfLoansAndOtherAssetsSpecial 
Mention Loans and Other Assets CategoryAssets On-Balance Sheet / Off-Balance 
SheetOn-Balance Sheet Counterparty GroupingOther Financial Corporations - Financial  
intermediaries & auxiliaries Ratings Issued by Ratings AgenciesAto A- / A1 to A3 
ClassificationOfLoansAndOtherAssetsSpecial Mention Loans and Other Assets 
CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty 
GroupingOther Financial Corporations - Financial  intermediaries & auxiliaries Ratings Issued 
by Ratings AgenciesBBBto BBB- / Baa1 to Baa3 
ClassificationOfLoansAndOtherAssetsSpecial Mention Loans and Other Assets 
CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty 
GroupingOther Financial Corporations - Financial  intermediaries & auxiliaries Ratings Issued 
by Ratings AgenciesBBto BB- / Ba1 to Ba3 ClassificationOfLoansAndOtherAssetsSpecial 
Mention Loans and Other Assets CategoryAssets On-Balance Sheet / Off-Balance 
SheetOn-Balance Sheet Counterparty GroupingOther Financial Corporations - Financial  
intermediaries & auxiliaries Ratings Issued by Ratings AgenciesBto B- / B1 to B3  
ClassificationOfLoansAndOtherAssetsSpecial Mention Loans and Other Assets 
CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty 
GroupingOther Financial Corporations - Financial  intermediaries & auxiliaries Ratings Issued 
by Ratings AgenciesBelow B- / Below B3 ClassificationOfLoansAndOtherAssetsSpecial 
Mention Loans and Other Assets CategoryAssets On-Balance Sheet / Off-Balance 
SheetOn-Balance Sheet Counterparty GroupingOther Financial Corporations - Financial  
intermediaries & auxiliaries Ratings Issued by Ratings AgenciesUnrated Exposures 
ClassificationOfLoansAndOtherAssetsSpecial Mention Loans and Other Assets 
CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty 



GroupingOther Financial Corporations - Securities  Firms Ratings Issued by Ratings 
AgenciesAAA to AA- / Aaa to Aa3 ClassificationOfLoansAndOtherAssetsSpecial Mention 
Loans and Other Assets CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance 
Sheet Counterparty GroupingOther Financial Corporations - Securities  Firms Ratings Issued 
by Ratings AgenciesAto A- / A1 to A3 ClassificationOfLoansAndOtherAssetsSpecial Mention 
Loans and Other Assets CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance 
Sheet Counterparty GroupingOther Financial Corporations - Securities  Firms Ratings Issued 
by Ratings AgenciesBBBto BBB- / Baa1 to Baa3 
ClassificationOfLoansAndOtherAssetsSpecial Mention Loans and Other Assets 
CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty 
GroupingOther Financial Corporations - Securities  Firms Ratings Issued by Ratings 
AgenciesBBto BB- / Ba1 to Ba3 ClassificationOfLoansAndOtherAssetsSpecial Mention Loans 
and Other Assets CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance Sheet  
Counterparty GroupingOther Financial Corporations - Securities  Firms Ratings Issued by 
Ratings AgenciesBto B- / B1 to B3 ClassificationOfLoansAndOtherAssetsSpecial Mention 
Loans and Other Assets CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance 
Sheet Counterparty GroupingOther Financial Corporations - Securities  Firms Ratings Issued 
by Ratings AgenciesBelow B- / Below B3 ClassificationOfLoansAndOtherAssetsSpecial 
Mention Loans and Other Assets CategoryAssets On-Balance Sheet / Off-Balance 
SheetOn-Balance Sheet Counterparty GroupingOther Financial Corporations - Securities  
Firms Ratings Issued by Ratings AgenciesUnrated Exposures 
ClassificationOfLoansAndOtherAssetsSpecial Mention Loans and Other Assets 
CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty 
GroupingRetail Lending/Consumer Loans -  Households 
ClassificationOfLoansAndOtherAssetsSpecial Mention Loans and Other Assets 
CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty 
GroupingResidential Mortgages - Households ClassificationOfLoansAndOtherAssetsSpecial 
Mention Loans and Other Assets CategoryAssets On-Balance Sheet / Off-Balance 
SheetOn-Balance Sheet Counterparty GroupingOther Loans and Advances Ratings Issued 
by Ratings AgenciesAAA to AA- / Aaa to Aa3 ClassificationOfLoansAndOtherAssetsSpecial 
Mention Loans and Other Assets CategoryAssets On-Balance Sheet / Off-Balance 
SheetOn-Balance Sheet Counterparty GroupingOther Loans and Advances Ratings Issued 
by Ratings AgenciesAto A- / A1 to A3 ClassificationOfLoansAndOtherAssetsSpecial Mention 
Loans and Other Assets CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance 
Sheet Counterparty GroupingOther Loans and Advances Ratings Issued by Ratings 
AgenciesBBBto BBB- / Baa1 to Baa3  ClassificationOfLoansAndOtherAssetsSpecial Mention 
Loans and Other Assets CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance 
Sheet Counterparty GroupingOther Loans and Advances Ratings Issued by Ratings 
AgenciesBBto BB- / Ba1 to Ba3 ClassificationOfLoansAndOtherAssetsSpecial Mention Loans 
and Other Assets CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance Sheet 
Counterparty GroupingOther Loans and Advances Ratings Issued by Ratings AgenciesBto B- 
/ B1 to B3 ClassificationOfLoansAndOtherAssetsSpecial Mention Loans and Other Assets 
CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty 
GroupingOther Loans and Advances Ratings Issued by Ratings AgenciesBelow B- / Below 
B3 ClassificationOfLoansAndOtherAssetsSpecial Mention Loans and Other Assets 
CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty 
GroupingOther Loans and Advances Ratings Issued by Ratings AgenciesUnrated Exposures 



ClassificationOfLoansAndOtherAssetsSpecial Mention Loans and Other Assets 
CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance Sheet 
ClassificationOfLoansAndOtherAssetsSpecial Mention Loans and Other Assets 
CategoryAssets On-Balance Sheet / Off-Balance SheetOff-Balance Sheet 
ClassificationOfLoansAndOtherAssetsSpecial Mention Loans and Other Assets 
CategoryProvisions Provisions CategorySpecific Provisions Ratings Issued by Ratings 
AgenciesAAA to AA- / Aaa to Aa3 ClassificationOfLoansAndOtherAssetsSpecial Mention 
Loans and Other Assets CategoryProvisions Provisions CategorySpecific Provisions Ratings 
Issued by Ratings AgenciesAto A- / A1 to A3 ClassificationOfLoansAndOtherAssetsSpecial 
Mention Loans and Other Assets CategoryProvisions Provisions CategorySpecific Provisions 
Ratings Issued by Ratings AgenciesBBBto BBB- / Baa1 to Baa3  
ClassificationOfLoansAndOtherAssetsSpecial Mention Loans and Other Assets 
CategoryProvisions Provisions CategorySpecific Provisions Ratings Issued by Ratings 
AgenciesBBto BB- / Ba1 to Ba3 ClassificationOfLoansAndOtherAssetsSpecial Mention Loans 
and Other Assets CategoryProvisions Provisions CategorySpecific Provisions Ratings Issued 
by Ratings AgenciesBto B- / B1 to B3 ClassificationOfLoansAndOtherAssetsSpecial Mention 
Loans and Other Assets CategoryProvisions Provisions CategorySpecific Provisions Ratings 
Issued by Ratings AgenciesBelow B- / Below B3 
ClassificationOfLoansAndOtherAssetsSpecial Mention Loans and Other Assets 
CategoryProvisions Provisions CategorySpecific Provisions Ratings Issued by Ratings 
AgenciesUnrated Exposures ClassificationOfLoansAndOtherAssetsSpecial Mention Loans 
and Other Assets CategoryMemoranda Memoranda CategoryLoans to Related 
Counterparties Ratings Issued by Ratings AgenciesAAA to AA- / Aaa to Aa3 
ClassificationOfLoansAndOtherAssetsSpecial Mention Loans and Other Assets 
CategoryMemoranda Memoranda CategoryLoans to Related Counterparties Ratings Issued 
by Ratings AgenciesAto A- / A1 to A3 ClassificationOfLoansAndOtherAssetsSpecial Mention 
Loans and Other Assets CategoryMemoranda Memoranda CategoryLoans to Related 
Counterparties Ratings Issued by Ratings AgenciesBBBto BBB- / Baa1 to Baa3 
ClassificationOfLoansAndOtherAssetsSpecial Mention Loans and Other Assets 
CategoryMemoranda Memoranda CategoryLoans to Related Counterparties Ratings Issued 
by Ratings AgenciesBBto BB- / Ba1 to Ba3 ClassificationOfLoansAndOtherAssetsSpecial 
Mention Loans and Other Assets CategoryMemoranda Memoranda CategoryLoans to 
Related Counterparties Ratings Issued by Ratings AgenciesBto B- / B1 to B3 
ClassificationOfLoansAndOtherAssetsSpecial Mention Loans and Other Assets 
CategoryMemoranda  Memoranda CategoryLoans to Related Counterparties Ratings Issued 
by Ratings AgenciesBelow B- / Below B3 ClassificationOfLoansAndOtherAssetsSpecial 
Mention Loans and Other Assets CategoryMemoranda Memoranda CategoryLoans to 
Related Counterparties Ratings Issued by Ratings AgenciesUnrated Exposures 
ClassificationOfLoansAndOtherAssetsSpecial Mention Loans and Other Assets 
CategoryMemoranda Memoranda CategoryRestructured Loans (current reporting  period) 
Ratings Issued by Ratings AgenciesAAA to AA- / Aaa to Aa3 
ClassificationOfLoansAndOtherAssetsSpecial Mention Loans and Other Assets 
CategoryMemoranda Memoranda CategoryRestructured Loans (current reporting  period) 
Ratings Issued by Ratings AgenciesAto A- / A1 to A3 
ClassificationOfLoansAndOtherAssetsSpecial Mention Loans and Other Assets 
CategoryMemoranda Memoranda CategoryRestructured Loans (current reporting  period) 
Ratings Issued by Ratings AgenciesBBBto BBB- / Baa1 to Baa3 



ClassificationOfLoansAndOtherAssetsSpecial Mention Loans and Other Assets 
CategoryMemoranda Memoranda CategoryRestructured Loans (current reporting  period) 
Ratings Issued by Ratings AgenciesBBto BB- / Ba1 to Ba3 
ClassificationOfLoansAndOtherAssetsSpecial Mention Loans and Other Assets 
CategoryMemoranda Memoranda CategoryRestructured Loans (current reporting  period) 
Ratings Issued by Ratings AgenciesBto B- / B1 to B3 
ClassificationOfLoansAndOtherAssetsSpecial Mention Loans and Other Assets 
CategoryMemoranda Memoranda CategoryRestructured Loans (current reporting  period) 
Ratings Issued by Ratings AgenciesBelow B- / Below B3 
ClassificationOfLoansAndOtherAssetsSpecial Mention Loans and Other Assets 
CategoryMemoranda  Memoranda CategoryRestructured Loans (current reporting  period) 
Ratings Issued by Ratings AgenciesUnrated Exposures 
ClassificationOfLoansAndOtherAssetsSubstandard Loans and Other Assets CategoryAssets 
On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty GroupingSovereigns 
and Central Banks Ratings Issued by Ratings AgenciesAAA to AA- / Aaa to Aa3 
ClassificationOfLoansAndOtherAssetsSubstandard Loans and Other Assets CategoryAssets 
On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty GroupingSovereigns 
and Central Banks Ratings Issued by Ratings AgenciesAto A- / A1 to A3 
ClassificationOfLoansAndOtherAssetsSubstandard Loans and Other Assets CategoryAssets 
On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty GroupingSovereigns 
and Central Banks Ratings Issued by Ratings AgenciesBBBto BBB- / Baa1 to Baa3 
ClassificationOfLoansAndOtherAssetsSubstandard Loans and Other Assets CategoryAssets 
On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty GroupingSovereigns 
and Central Banks Ratings Issued by Ratings AgenciesBBto BB- / Ba1 to Ba3 
ClassificationOfLoansAndOtherAssetsSubstandard Loans and Other Assets CategoryAssets 
On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty GroupingSovereigns 
and Central Banks Ratings Issued by Ratings AgenciesBto B- / B1 to B3 
ClassificationOfLoansAndOtherAssetsSubstandard Loans and Other Assets CategoryAssets 
On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty GroupingSovereigns 
and Central Banks Ratings Issued by Ratings AgenciesBelow B- / Below B3 
ClassificationOfLoansAndOtherAssetsSubstandard Loans and Other Assets CategoryAssets 
On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty GroupingSovereigns 
and Central Banks Ratings Issued by Ratings AgenciesUnrated Exposures 
ClassificationOfLoansAndOtherAssetsSubstandard  Loans and Other Assets CategoryAssets 
On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty GroupingNon Central 
Government Public Sector  Entities (PSEs) Ratings Issued by Ratings AgenciesAAA to AA- / 
Aaa to Aa3 ClassificationOfLoansAndOtherAssetsSubstandard Loans and Other Assets 
CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty 
GroupingNon Central Government Public Sector  Entities (PSEs) Ratings Issued by Ratings 
AgenciesAto A- / A1 to A3 ClassificationOfLoansAndOtherAssetsSubstandard Loans and 
Other Assets CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance Sheet 
Counterparty GroupingNon Central Government Public Sector  Entities (PSEs) Ratings 
Issued by Ratings AgenciesBBBto BBB- / Baa1 to Baa3 
ClassificationOfLoansAndOtherAssetsSubstandard Loans and Other Assets CategoryAssets 
On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty GroupingNon Central 
Government Public Sector  Entities (PSEs) Ratings Issued by Ratings AgenciesBBto BB- / 
Ba1 to Ba3 ClassificationOfLoansAndOtherAssetsSubstandard Loans and Other Assets 



CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty 
GroupingNon Central Government Public Sector  Entities (PSEs) Ratings Issued by Ratings 
AgenciesBto B- / B1 to B3 ClassificationOfLoansAndOtherAssetsSubstandard Loans and 
Other Assets CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance Sheet 
Counterparty GroupingNon Central Government Public Sector  Entities (PSEs) Ratings 
Issued by Ratings AgenciesBelow B- / Below B3 
ClassificationOfLoansAndOtherAssetsSubstandard Loans and Other Assets CategoryAssets 
On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty GroupingNon Central 
Government Public Sector  Entities (PSEs) Ratings Issued by Ratings AgenciesUnrated 
Exposures  ClassificationOfLoansAndOtherAssetsSubstandard Loans and Other Assets 
CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty 
GroupingMultilateral Development Banks (MDBs) Ratings Issued by Ratings AgenciesAAA to 
AA- / Aaa to Aa3 ClassificationOfLoansAndOtherAssetsSubstandard Loans and Other Assets 
CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty 
GroupingMultilateral Development Banks (MDBs) Ratings Issued by Ratings AgenciesAto A- / 
A1 to A3 ClassificationOfLoansAndOtherAssetsSubstandard Loans and Other Assets 
CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty 
GroupingMultilateral Development Banks (MDBs) Ratings Issued by Ratings AgenciesBBBto 
BBB- / Baa1 to Baa3 ClassificationOfLoansAndOtherAssetsSubstandard Loans and Other 
Assets CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance Sheet 
Counterparty GroupingMultilateral Development Banks (MDBs) Ratings Issued by Ratings 
AgenciesBBto BB- / Ba1 to Ba3 ClassificationOfLoansAndOtherAssetsSubstandard Loans 
and Other Assets CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance Sheet 
Counterparty GroupingMultilateral Development Banks (MDBs) Ratings Issued by Ratings 
AgenciesBto B- / B1 to B3 ClassificationOfLoansAndOtherAssetsSubstandard Loans and 
Other Assets CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance Sheet 
Counterparty GroupingMultilateral Development Banks (MDBs) Ratings Issued by Ratings 
AgenciesBelow B- / Below B3 ClassificationOfLoansAndOtherAssetsSubstandard Loans and 
Other Assets CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance Sheet  
Counterparty GroupingMultilateral Development Banks (MDBs) Ratings Issued by Ratings 
AgenciesUnrated Exposures ClassificationOfLoansAndOtherAssetsSubstandard Loans and 
Other Assets CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance Sheet 
Counterparty GroupingGroup Bank - Parent, Branch, Subsidiary or  Affiliate Ratings Issued 
by Ratings AgenciesAAA to AA- / Aaa to Aa3 
ClassificationOfLoansAndOtherAssetsSubstandard Loans and Other Assets CategoryAssets 
On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty GroupingGroup Bank 
- Parent, Branch, Subsidiary or  Affiliate Ratings Issued by Ratings AgenciesAto A- / A1 to A3 
ClassificationOfLoansAndOtherAssetsSubstandard Loans and Other Assets CategoryAssets 
On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty GroupingGroup Bank 
- Parent, Branch, Subsidiary or  Affiliate Ratings Issued by Ratings AgenciesBBBto BBB- / 
Baa1 to Baa3 ClassificationOfLoansAndOtherAssetsSubstandard Loans and Other Assets 
CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty 
GroupingGroup Bank - Parent, Branch, Subsidiary or  Affiliate Ratings Issued by Ratings 
AgenciesBBto BB- / Ba1 to Ba3 ClassificationOfLoansAndOtherAssetsSubstandard Loans 
and Other Assets CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance Sheet 
Counterparty GroupingGroup Bank - Parent, Branch, Subsidiary or  Affiliate Ratings Issued 
by Ratings AgenciesBto B- / B1 to B3 ClassificationOfLoansAndOtherAssetsSubstandard 



Loans and Other Assets CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance 
Sheet Counterparty GroupingGroup Bank - Parent, Branch, Subsidiary or  Affiliate Ratings 
Issued by Ratings AgenciesBelow B- / Below B3 
ClassificationOfLoansAndOtherAssetsSubstandard  Loans and Other Assets CategoryAssets 
On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty GroupingGroup Bank 
- Parent, Branch, Subsidiary or  Affiliate Ratings Issued by Ratings AgenciesUnrated 
Exposures ClassificationOfLoansAndOtherAssetsSubstandard Loans and Other Assets 
CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty 
GroupingGroup Non-bank Entities Ratings Issued by Ratings AgenciesAAA to AA- / Aaa to 
Aa3 ClassificationOfLoansAndOtherAssetsSubstandard Loans and Other Assets 
CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty 
GroupingGroup Non-bank Entities Ratings Issued by Ratings AgenciesAto A- / A1 to A3 
ClassificationOfLoansAndOtherAssetsSubstandard Loans and Other Assets CategoryAssets 
On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty GroupingGroup 
Non-bank Entities Ratings Issued by Ratings AgenciesBBBto BBB- / Baa1 to Baa3 
ClassificationOfLoansAndOtherAssetsSubstandard Loans and Other Assets CategoryAssets 
On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty GroupingGroup 
Non-bank Entities Ratings Issued by Ratings AgenciesBBto BB- / Ba1 to Ba3 
ClassificationOfLoansAndOtherAssetsSubstandard Loans and Other Assets CategoryAssets 
On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty GroupingGroup 
Non-bank Entities Ratings Issued by Ratings AgenciesBto B- / B1 to B3 
ClassificationOfLoansAndOtherAssetsSubstandard Loans and Other Assets CategoryAssets 
On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty GroupingGroup 
Non-bank Entities Ratings Issued by Ratings AgenciesBelow B- / Below B3 
ClassificationOfLoansAndOtherAssetsSubstandard Loans and Other Assets CategoryAssets 
On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty GroupingGroup 
Non-bank Entities Ratings Issued by Ratings AgenciesUnrated Exposures  
ClassificationOfLoansAndOtherAssetsSubstandard Loans and Other Assets CategoryAssets 
On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty GroupingOther 
Banks Ratings Issued by Ratings AgenciesAAA to AA- / Aaa to Aa3 
ClassificationOfLoansAndOtherAssetsSubstandard Loans and Other Assets CategoryAssets 
On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty GroupingOther 
Banks Ratings Issued by Ratings AgenciesAto A- / A1 to A3 
ClassificationOfLoansAndOtherAssetsSubstandard Loans and Other Assets CategoryAssets 
On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty GroupingOther 
Banks Ratings Issued by Ratings AgenciesBBBto BBB- / Baa1 to Baa3 
ClassificationOfLoansAndOtherAssetsSubstandard Loans and Other Assets CategoryAssets 
On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty GroupingOther 
Banks Ratings Issued by Ratings AgenciesBBto BB- / Ba1 to Ba3 
ClassificationOfLoansAndOtherAssetsSubstandard Loans and Other Assets CategoryAssets 
On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty GroupingOther 
Banks Ratings Issued by Ratings AgenciesBto B- / B1 to B3 
ClassificationOfLoansAndOtherAssetsSubstandard Loans and Other Assets CategoryAssets 
On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty GroupingOther 
Banks Ratings Issued by Ratings AgenciesBelow B- / Below B3 
ClassificationOfLoansAndOtherAssetsSubstandard Loans and Other Assets CategoryAssets 
On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty GroupingOther 



Banks Ratings Issued by Ratings AgenciesUnrated Exposures 
ClassificationOfLoansAndOtherAssetsSubstandard Loans and Other Assets CategoryAssets 
On-Balance Sheet / Off-Balance SheetOn-Balance Sheet  Counterparty 
GroupingNon-Financial Corporations -Industrial &  commercial private sector Ratings Issued 
by Ratings AgenciesAAA to AA- / Aaa to Aa3 
ClassificationOfLoansAndOtherAssetsSubstandard Loans and Other Assets CategoryAssets 
On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty 
GroupingNon-Financial Corporations -Industrial &  commercial private sector Ratings Issued 
by Ratings AgenciesAto A- / A1 to A3 ClassificationOfLoansAndOtherAssetsSubstandard 
Loans and Other Assets CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance 
Sheet Counterparty GroupingNon-Financial Corporations -Industrial &  commercial private 
sector Ratings Issued by Ratings AgenciesBBBto BBB- / Baa1 to Baa3 
ClassificationOfLoansAndOtherAssetsSubstandard Loans and Other Assets CategoryAssets 
On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty 
GroupingNon-Financial Corporations -Industrial &  commercial private sector Ratings Issued 
by Ratings AgenciesBBto BB- / Ba1 to Ba3 
ClassificationOfLoansAndOtherAssetsSubstandard Loans and Other Assets CategoryAssets 
On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty 
GroupingNon-Financial Corporations -Industrial &  commercial private sector Ratings Issued 
by Ratings AgenciesBto B- / B1 to B3 ClassificationOfLoansAndOtherAssetsSubstandard 
Loans and Other Assets CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance 
Sheet Counterparty GroupingNon-Financial Corporations -Industrial &  commercial private 
sector Ratings Issued by Ratings AgenciesBelow B- / Below B3 
ClassificationOfLoansAndOtherAssetsSubstandard Loans and Other Assets CategoryAssets 
On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty 
GroupingNon-Financial Corporations -Industrial &  commercial private sector Ratings Issued 
by Ratings AgenciesUnrated Exposures ClassificationOfLoansAndOtherAssetsSubstandard  
Loans and Other Assets CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance 
Sheet Counterparty GroupingNon-Financial Corporations - Commercial  Mortgages 
ClassificationOfLoansAndOtherAssetsSubstandard Loans and Other Assets CategoryAssets 
On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty GroupingOther 
Financial Corporations - Financial  intermediaries & auxiliaries Ratings Issued by Ratings 
AgenciesAAA to AA- / Aaa to Aa3 ClassificationOfLoansAndOtherAssetsSubstandard Loans 
and Other Assets CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance Sheet 
Counterparty GroupingOther Financial Corporations - Financial  intermediaries & auxiliaries 
Ratings Issued by Ratings AgenciesAto A- / A1 to A3 
ClassificationOfLoansAndOtherAssetsSubstandard Loans and Other Assets CategoryAssets 
On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty GroupingOther 
Financial Corporations - Financial  intermediaries & auxiliaries Ratings Issued by Ratings 
AgenciesBBBto BBB- / Baa1 to Baa3 ClassificationOfLoansAndOtherAssetsSubstandard 
Loans and Other Assets CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance 
Sheet Counterparty GroupingOther Financial Corporations - Financial  intermediaries & 
auxiliaries Ratings Issued by Ratings AgenciesBBto BB- / Ba1 to Ba3 
ClassificationOfLoansAndOtherAssetsSubstandard Loans and Other Assets CategoryAssets 
On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty GroupingOther 
Financial Corporations - Financial  intermediaries & auxiliaries Ratings Issued by Ratings 
AgenciesBto B- / B1 to B3 ClassificationOfLoansAndOtherAssetsSubstandard Loans and 



Other Assets CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance Sheet 
Counterparty GroupingOther Financial Corporations - Financial  intermediaries & auxiliaries 
Ratings Issued by Ratings AgenciesBelow B- / Below B3  
ClassificationOfLoansAndOtherAssetsSubstandard Loans and Other Assets CategoryAssets 
On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty GroupingOther 
Financial Corporations - Financial  intermediaries & auxiliaries Ratings Issued by Ratings 
AgenciesUnrated Exposures ClassificationOfLoansAndOtherAssetsSubstandard Loans and 
Other Assets CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance Sheet 
Counterparty GroupingOther Financial Corporations - Securities  Firms Ratings Issued by 
Ratings AgenciesAAA to AA- / Aaa to Aa3 
ClassificationOfLoansAndOtherAssetsSubstandard Loans and Other Assets CategoryAssets 
On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty GroupingOther 
Financial Corporations - Securities  Firms Ratings Issued by Ratings AgenciesAto A- / A1 to 
A3 ClassificationOfLoansAndOtherAssetsSubstandard Loans and Other Assets 
CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty 
GroupingOther Financial Corporations - Securities  Firms Ratings Issued by Ratings 
AgenciesBBBto BBB- / Baa1 to Baa3 ClassificationOfLoansAndOtherAssetsSubstandard 
Loans and Other Assets CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance 
Sheet Counterparty GroupingOther Financial Corporations - Securities  Firms Ratings Issued 
by Ratings AgenciesBBto BB- / Ba1 to Ba3 
ClassificationOfLoansAndOtherAssetsSubstandard Loans and Other Assets CategoryAssets 
On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty GroupingOther 
Financial Corporations - Securities  Firms Ratings Issued by Ratings AgenciesBto B- / B1 to 
B3 ClassificationOfLoansAndOtherAssetsSubstandard Loans and Other Assets 
CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty 
GroupingOther Financial Corporations - Securities  Firms  Ratings Issued by Ratings 
AgenciesBelow B- / Below B3 ClassificationOfLoansAndOtherAssetsSubstandard Loans and 
Other Assets CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance Sheet 
Counterparty GroupingOther Financial Corporations - Securities  Firms Ratings Issued by 
Ratings AgenciesUnrated Exposures ClassificationOfLoansAndOtherAssetsSubstandard 
Loans and Other Assets CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance 
Sheet Counterparty GroupingRetail Lending/Consumer Loans -  Households 
ClassificationOfLoansAndOtherAssetsSubstandard Loans and Other Assets CategoryAssets 
On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty GroupingResidential 
Mortgages - Households ClassificationOfLoansAndOtherAssetsSubstandard Loans and 
Other Assets CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance Sheet 
Counterparty GroupingOther Loans and Advances Ratings Issued by Ratings AgenciesAAA 
to AA- / Aaa to Aa3 ClassificationOfLoansAndOtherAssetsSubstandard Loans and Other 
Assets CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance Sheet 
Counterparty GroupingOther Loans and Advances Ratings Issued by Ratings AgenciesAto A- 
/ A1 to A3 ClassificationOfLoansAndOtherAssetsSubstandard Loans and Other Assets 
CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty 
GroupingOther Loans and Advances Ratings Issued by Ratings AgenciesBBBto BBB- / Baa1 
to Baa3 ClassificationOfLoansAndOtherAssetsSubstandard Loans and Other Assets 
CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty 
GroupingOther Loans and Advances Ratings Issued by Ratings AgenciesBBto BB- / Ba1 to 
Ba3 ClassificationOfLoansAndOtherAssetsSubstandard Loans and Other Assets 



CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance Sheet  Counterparty 
GroupingOther Loans and Advances Ratings Issued by Ratings AgenciesBto B- / B1 to B3 
ClassificationOfLoansAndOtherAssetsSubstandard Loans and Other Assets CategoryAssets 
On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty GroupingOther Loans 
and Advances Ratings Issued by Ratings AgenciesBelow B- / Below B3 
ClassificationOfLoansAndOtherAssetsSubstandard Loans and Other Assets CategoryAssets 
On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty GroupingOther Loans 
and Advances Ratings Issued by Ratings AgenciesUnrated Exposures 
ClassificationOfLoansAndOtherAssetsSubstandard Loans and Other Assets CategoryAssets 
On-Balance Sheet / Off-Balance SheetOn-Balance Sheet 
ClassificationOfLoansAndOtherAssetsSubstandard Loans and Other Assets CategoryAssets 
On-Balance Sheet / Off-Balance SheetOff-Balance Sheet 
ClassificationOfLoansAndOtherAssetsSubstandard Loans and Other Assets 
CategoryProvisions Provisions CategorySpecific Provisions Ratings Issued by Ratings 
AgenciesAAA to AA- / Aaa to Aa3 ClassificationOfLoansAndOtherAssetsSubstandard Loans 
and Other Assets CategoryProvisions Provisions CategorySpecific Provisions Ratings Issued 
by Ratings AgenciesAto A- / A1 to A3 ClassificationOfLoansAndOtherAssetsSubstandard 
Loans and Other Assets CategoryProvisions Provisions CategorySpecific Provisions Ratings 
Issued by Ratings AgenciesBBBto BBB- / Baa1 to Baa3 
ClassificationOfLoansAndOtherAssetsSubstandard Loans and Other Assets 
CategoryProvisions Provisions CategorySpecific Provisions Ratings Issued by Ratings 
AgenciesBBto BB- / Ba1 to Ba3 ClassificationOfLoansAndOtherAssetsSubstandard Loans 
and Other Assets CategoryProvisions Provisions CategorySpecific Provisions Ratings Issued 
by Ratings AgenciesBto B- / B1 to B3  ClassificationOfLoansAndOtherAssetsSubstandard 
Loans and Other Assets CategoryProvisions Provisions CategorySpecific Provisions Ratings 
Issued by Ratings AgenciesBelow B- / Below B3 
ClassificationOfLoansAndOtherAssetsSubstandard Loans and Other Assets 
CategoryProvisions Provisions CategorySpecific Provisions Ratings Issued by Ratings 
AgenciesUnrated Exposures ClassificationOfLoansAndOtherAssetsSubstandard Loans and 
Other Assets CategoryMemoranda Memoranda CategoryLoans to Related Counterparties 
Ratings Issued by Ratings AgenciesAAA to AA- / Aaa to Aa3 
ClassificationOfLoansAndOtherAssetsSubstandard Loans and Other Assets 
CategoryMemoranda Memoranda CategoryLoans to Related Counterparties Ratings Issued 
by Ratings AgenciesAto A- / A1 to A3 ClassificationOfLoansAndOtherAssetsSubstandard 
Loans and Other Assets CategoryMemoranda Memoranda CategoryLoans to Related 
Counterparties Ratings Issued by Ratings AgenciesBBBto BBB- / Baa1 to Baa3 
ClassificationOfLoansAndOtherAssetsSubstandard Loans and Other Assets 
CategoryMemoranda Memoranda CategoryLoans to Related Counterparties Ratings Issued 
by Ratings AgenciesBBto BB- / Ba1 to Ba3 
ClassificationOfLoansAndOtherAssetsSubstandard Loans and Other Assets 
CategoryMemoranda Memoranda CategoryLoans to Related Counterparties Ratings Issued 
by Ratings AgenciesBto B- / B1 to B3 ClassificationOfLoansAndOtherAssetsSubstandard 
Loans and Other Assets CategoryMemoranda Memoranda CategoryLoans to Related 
Counterparties Ratings Issued by Ratings AgenciesBelow B- / Below B3 
ClassificationOfLoansAndOtherAssetsSubstandard Loans and Other Assets 
CategoryMemoranda Memoranda CategoryLoans to Related Counterparties Ratings Issued 
by Ratings AgenciesUnrated Exposures ClassificationOfLoansAndOtherAssetsSubstandard  



Loans and Other Assets CategoryMemoranda Memoranda CategoryRestructured Loans 
(current reporting  period) Ratings Issued by Ratings AgenciesAAA to AA- / Aaa to Aa3 
ClassificationOfLoansAndOtherAssetsSubstandard Loans and Other Assets 
CategoryMemoranda Memoranda CategoryRestructured Loans (current reporting  period) 
Ratings Issued by Ratings AgenciesAto A- / A1 to A3 
ClassificationOfLoansAndOtherAssetsSubstandard Loans and Other Assets 
CategoryMemoranda Memoranda CategoryRestructured Loans (current reporting  period) 
Ratings Issued by Ratings AgenciesBBBto BBB- / Baa1 to Baa3 
ClassificationOfLoansAndOtherAssetsSubstandard Loans and Other Assets 
CategoryMemoranda Memoranda CategoryRestructured Loans (current reporting  period) 
Ratings Issued by Ratings AgenciesBBto BB- / Ba1 to Ba3 
ClassificationOfLoansAndOtherAssetsSubstandard Loans and Other Assets 
CategoryMemoranda Memoranda CategoryRestructured Loans (current reporting  period) 
Ratings Issued by Ratings AgenciesBto B- / B1 to B3 
ClassificationOfLoansAndOtherAssetsSubstandard Loans and Other Assets 
CategoryMemoranda Memoranda CategoryRestructured Loans (current reporting  period) 
Ratings Issued by Ratings AgenciesBelow B- / Below B3 
ClassificationOfLoansAndOtherAssetsSubstandard Loans and Other Assets 
CategoryMemoranda Memoranda CategoryRestructured Loans (current reporting  period) 
Ratings Issued by Ratings AgenciesUnrated Exposures 
ClassificationOfLoansAndOtherAssetsDoubtful Loans and Other Assets CategoryAssets 
On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty GroupingSovereigns 
and Central Banks Ratings Issued by Ratings AgenciesAAA to AA- / Aaa to Aa3  
ClassificationOfLoansAndOtherAssetsDoubtful Loans and Other Assets CategoryAssets 
On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty GroupingSovereigns 
and Central Banks Ratings Issued by Ratings AgenciesAto A- / A1 to A3 
ClassificationOfLoansAndOtherAssetsDoubtful Loans and Other Assets CategoryAssets 
On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty GroupingSovereigns 
and Central Banks Ratings Issued by Ratings AgenciesBBBto BBB- / Baa1 to Baa3 
ClassificationOfLoansAndOtherAssetsDoubtful Loans and Other Assets CategoryAssets 
On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty GroupingSovereigns 
and Central Banks Ratings Issued by Ratings AgenciesBBto BB- / Ba1 to Ba3 
ClassificationOfLoansAndOtherAssetsDoubtful Loans and Other Assets CategoryAssets 
On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty GroupingSovereigns 
and Central Banks Ratings Issued by Ratings AgenciesBto B- / B1 to B3 
ClassificationOfLoansAndOtherAssetsDoubtful Loans and Other Assets CategoryAssets 
On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty GroupingSovereigns 
and Central Banks Ratings Issued by Ratings AgenciesBelow B- / Below B3 
ClassificationOfLoansAndOtherAssetsDoubtful Loans and Other Assets CategoryAssets 
On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty GroupingSovereigns 
and Central Banks Ratings Issued by Ratings AgenciesUnrated Exposures 
ClassificationOfLoansAndOtherAssetsDoubtful Loans and Other Assets CategoryAssets 
On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty GroupingNon Central 
Government Public Sector  Entities (PSEs) Ratings Issued by Ratings AgenciesAAA to AA- / 
Aaa to Aa3 ClassificationOfLoansAndOtherAssetsDoubtful Loans and Other Assets 
CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance Sheet  Counterparty 
GroupingNon Central Government Public Sector  Entities (PSEs) Ratings Issued by Ratings 



AgenciesAto A- / A1 to A3 ClassificationOfLoansAndOtherAssetsDoubtful Loans and Other 
Assets CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance Sheet 
Counterparty GroupingNon Central Government Public Sector  Entities (PSEs) Ratings 
Issued by Ratings AgenciesBBBto BBB- / Baa1 to Baa3 
ClassificationOfLoansAndOtherAssetsDoubtful Loans and Other Assets CategoryAssets 
On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty GroupingNon Central 
Government Public Sector  Entities (PSEs) Ratings Issued by Ratings AgenciesBBto BB- / 
Ba1 to Ba3 ClassificationOfLoansAndOtherAssetsDoubtful Loans and Other Assets 
CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty 
GroupingNon Central Government Public Sector  Entities (PSEs) Ratings Issued by Ratings 
AgenciesBto B- / B1 to B3 ClassificationOfLoansAndOtherAssetsDoubtful Loans and Other 
Assets CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance Sheet 
Counterparty GroupingNon Central Government Public Sector  Entities (PSEs) Ratings 
Issued by Ratings AgenciesBelow B- / Below B3 
ClassificationOfLoansAndOtherAssetsDoubtful Loans and Other Assets CategoryAssets 
On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty GroupingNon Central 
Government Public Sector  Entities (PSEs) Ratings Issued by Ratings AgenciesUnrated 
Exposures ClassificationOfLoansAndOtherAssetsDoubtful Loans and Other Assets 
CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty 
GroupingMultilateral Development Banks (MDBs) Ratings Issued by Ratings AgenciesAAA to 
AA- / Aaa to Aa3 ClassificationOfLoansAndOtherAssetsDoubtful  Loans and Other Assets 
CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty 
GroupingMultilateral Development Banks (MDBs) Ratings Issued by Ratings AgenciesAto A- / 
A1 to A3 ClassificationOfLoansAndOtherAssetsDoubtful Loans and Other Assets 
CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty 
GroupingMultilateral Development Banks (MDBs) Ratings Issued by Ratings AgenciesBBBto 
BBB- / Baa1 to Baa3 ClassificationOfLoansAndOtherAssetsDoubtful Loans and Other Assets 
CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty 
GroupingMultilateral Development Banks (MDBs) Ratings Issued by Ratings AgenciesBBto 
BB- / Ba1 to Ba3 ClassificationOfLoansAndOtherAssetsDoubtful Loans and Other Assets 
CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty 
GroupingMultilateral Development Banks (MDBs) Ratings Issued by Ratings AgenciesBto B- / 
B1 to B3 ClassificationOfLoansAndOtherAssetsDoubtful Loans and Other Assets 
CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty 
GroupingMultilateral Development Banks (MDBs) Ratings Issued by Ratings AgenciesBelow 
B- / Below B3 ClassificationOfLoansAndOtherAssetsDoubtful Loans and Other Assets 
CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty 
GroupingMultilateral Development Banks (MDBs) Ratings Issued by Ratings 
AgenciesUnrated Exposures ClassificationOfLoansAndOtherAssetsDoubtful Loans and Other 
Assets CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance Sheet 
Counterparty GroupingGroup Bank - Parent, Branch, Subsidiary or  Affiliate Ratings Issued 
by Ratings AgenciesAAA to AA- / Aaa to Aa3  ClassificationOfLoansAndOtherAssetsDoubtful 
Loans and Other Assets CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance 
Sheet Counterparty GroupingGroup Bank - Parent, Branch, Subsidiary or  Affiliate Ratings 
Issued by Ratings AgenciesAto A- / A1 to A3 ClassificationOfLoansAndOtherAssetsDoubtful 
Loans and Other Assets CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance 
Sheet Counterparty GroupingGroup Bank - Parent, Branch, Subsidiary or  Affiliate Ratings 



Issued by Ratings AgenciesBBBto BBB- / Baa1 to Baa3 
ClassificationOfLoansAndOtherAssetsDoubtful Loans and Other Assets CategoryAssets 
On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty GroupingGroup Bank 
- Parent, Branch, Subsidiary or  Affiliate Ratings Issued by Ratings AgenciesBBto BB- / Ba1 
to Ba3 ClassificationOfLoansAndOtherAssetsDoubtful Loans and Other Assets 
CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty 
GroupingGroup Bank - Parent, Branch, Subsidiary or  Affiliate Ratings Issued by Ratings 
AgenciesBto B- / B1 to B3 ClassificationOfLoansAndOtherAssetsDoubtful Loans and Other 
Assets CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance Sheet 
Counterparty GroupingGroup Bank - Parent, Branch, Subsidiary or  Affiliate Ratings Issued 
by Ratings AgenciesBelow B- / Below B3 ClassificationOfLoansAndOtherAssetsDoubtful 
Loans and Other Assets CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance 
Sheet Counterparty GroupingGroup Bank - Parent, Branch, Subsidiary or  Affiliate Ratings 
Issued by Ratings AgenciesUnrated Exposures 
ClassificationOfLoansAndOtherAssetsDoubtful Loans and Other Assets CategoryAssets 
On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty GroupingGroup 
Non-bank Entities  Ratings Issued by Ratings AgenciesAAA to AA- / Aaa to Aa3 
ClassificationOfLoansAndOtherAssetsDoubtful Loans and Other Assets CategoryAssets 
On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty GroupingGroup 
Non-bank Entities Ratings Issued by Ratings AgenciesAto A- / A1 to A3 
ClassificationOfLoansAndOtherAssetsDoubtful Loans and Other Assets CategoryAssets 
On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty GroupingGroup 
Non-bank Entities Ratings Issued by Ratings AgenciesBBBto BBB- / Baa1 to Baa3 
ClassificationOfLoansAndOtherAssetsDoubtful Loans and Other Assets CategoryAssets 
On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty GroupingGroup 
Non-bank Entities Ratings Issued by Ratings AgenciesBBto BB- / Ba1 to Ba3 
ClassificationOfLoansAndOtherAssetsDoubtful Loans and Other Assets CategoryAssets 
On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty GroupingGroup 
Non-bank Entities Ratings Issued by Ratings AgenciesBto B- / B1 to B3 
ClassificationOfLoansAndOtherAssetsDoubtful Loans and Other Assets CategoryAssets 
On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty GroupingGroup 
Non-bank Entities Ratings Issued by Ratings AgenciesBelow B- / Below B3 
ClassificationOfLoansAndOtherAssetsDoubtful Loans and Other Assets CategoryAssets 
On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty GroupingGroup 
Non-bank Entities Ratings Issued by Ratings AgenciesUnrated Exposures 
ClassificationOfLoansAndOtherAssetsDoubtful Loans and Other Assets CategoryAssets 
On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty GroupingOther 
Banks Ratings Issued by Ratings AgenciesAAA to AA- / Aaa to Aa3 
ClassificationOfLoansAndOtherAssetsDoubtful Loans and Other Assets CategoryAssets 
On-Balance Sheet / Off-Balance SheetOn-Balance Sheet  Counterparty GroupingOther 
Banks Ratings Issued by Ratings AgenciesAto A- / A1 to A3 
ClassificationOfLoansAndOtherAssetsDoubtful Loans and Other Assets CategoryAssets 
On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty GroupingOther 
Banks Ratings Issued by Ratings AgenciesBBBto BBB- / Baa1 to Baa3 
ClassificationOfLoansAndOtherAssetsDoubtful Loans and Other Assets CategoryAssets 
On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty GroupingOther 
Banks Ratings Issued by Ratings AgenciesBBto BB- / Ba1 to Ba3 



ClassificationOfLoansAndOtherAssetsDoubtful Loans and Other Assets CategoryAssets 
On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty GroupingOther 
Banks Ratings Issued by Ratings AgenciesBto B- / B1 to B3 
ClassificationOfLoansAndOtherAssetsDoubtful Loans and Other Assets CategoryAssets 
On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty GroupingOther 
Banks Ratings Issued by Ratings AgenciesBelow B- / Below B3 
ClassificationOfLoansAndOtherAssetsDoubtful Loans and Other Assets CategoryAssets 
On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty GroupingOther 
Banks Ratings Issued by Ratings AgenciesUnrated Exposures 
ClassificationOfLoansAndOtherAssetsDoubtful Loans and Other Assets CategoryAssets 
On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty 
GroupingNon-Financial Corporations -Industrial &  commercial private sector Ratings Issued 
by Ratings AgenciesAAA to AA- / Aaa to Aa3 ClassificationOfLoansAndOtherAssetsDoubtful 
Loans and Other Assets CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance 
Sheet Counterparty GroupingNon-Financial Corporations -Industrial &  commercial private 
sector Ratings Issued by Ratings AgenciesAto A- / A1 to A3  
ClassificationOfLoansAndOtherAssetsDoubtful Loans and Other Assets CategoryAssets 
On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty 
GroupingNon-Financial Corporations -Industrial &  commercial private sector Ratings Issued 
by Ratings AgenciesBBBto BBB- / Baa1 to Baa3 
ClassificationOfLoansAndOtherAssetsDoubtful Loans and Other Assets CategoryAssets 
On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty 
GroupingNon-Financial Corporations -Industrial &  commercial private sector Ratings Issued 
by Ratings AgenciesBBto BB- / Ba1 to Ba3 ClassificationOfLoansAndOtherAssetsDoubtful 
Loans and Other Assets CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance 
Sheet Counterparty GroupingNon-Financial Corporations -Industrial &  commercial private 
sector Ratings Issued by Ratings AgenciesBto B- / B1 to B3 
ClassificationOfLoansAndOtherAssetsDoubtful Loans and Other Assets CategoryAssets 
On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty 
GroupingNon-Financial Corporations -Industrial &  commercial private sector Ratings Issued 
by Ratings AgenciesBelow B- / Below B3 ClassificationOfLoansAndOtherAssetsDoubtful 
Loans and Other Assets CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance 
Sheet Counterparty GroupingNon-Financial Corporations -Industrial &  commercial private 
sector Ratings Issued by Ratings AgenciesUnrated Exposures 
ClassificationOfLoansAndOtherAssetsDoubtful Loans and Other Assets CategoryAssets 
On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty 
GroupingNon-Financial Corporations - Commercial  Mortgages 
ClassificationOfLoansAndOtherAssetsDoubtful Loans and Other Assets CategoryAssets 
On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty GroupingOther 
Financial Corporations - Financial  intermediaries & auxiliaries Ratings Issued by Ratings 
AgenciesAAA to AA- / Aaa to Aa3  ClassificationOfLoansAndOtherAssetsDoubtful Loans and 
Other Assets CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance Sheet 
Counterparty GroupingOther Financial Corporations - Financial  intermediaries & auxiliaries 
Ratings Issued by Ratings AgenciesAto A- / A1 to A3 
ClassificationOfLoansAndOtherAssetsDoubtful Loans and Other Assets CategoryAssets 
On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty GroupingOther 
Financial Corporations - Financial  intermediaries & auxiliaries Ratings Issued by Ratings 



AgenciesBBBto BBB- / Baa1 to Baa3 ClassificationOfLoansAndOtherAssetsDoubtful Loans 
and Other Assets CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance Sheet 
Counterparty GroupingOther Financial Corporations - Financial  intermediaries & auxiliaries 
Ratings Issued by Ratings AgenciesBBto BB- / Ba1 to Ba3 
ClassificationOfLoansAndOtherAssetsDoubtful Loans and Other Assets CategoryAssets 
On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty GroupingOther 
Financial Corporations - Financial  intermediaries & auxiliaries Ratings Issued by Ratings 
AgenciesBto B- / B1 to B3 ClassificationOfLoansAndOtherAssetsDoubtful Loans and Other 
Assets CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance Sheet 
Counterparty GroupingOther Financial Corporations - Financial  intermediaries & auxiliaries 
Ratings Issued by Ratings AgenciesBelow B- / Below B3 
ClassificationOfLoansAndOtherAssetsDoubtful Loans and Other Assets CategoryAssets 
On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty GroupingOther 
Financial Corporations - Financial  intermediaries & auxiliaries Ratings Issued by Ratings 
AgenciesUnrated Exposures ClassificationOfLoansAndOtherAssetsDoubtful Loans and Other 
Assets CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance Sheet  
Counterparty GroupingOther Financial Corporations - Securities  Firms Ratings Issued by 
Ratings AgenciesAAA to AA- / Aaa to Aa3 ClassificationOfLoansAndOtherAssetsDoubtful 
Loans and Other Assets CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance 
Sheet Counterparty GroupingOther Financial Corporations - Securities  Firms Ratings Issued 
by Ratings AgenciesAto A- / A1 to A3 ClassificationOfLoansAndOtherAssetsDoubtful Loans 
and Other Assets CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance Sheet 
Counterparty GroupingOther Financial Corporations - Securities  Firms Ratings Issued by 
Ratings AgenciesBBBto BBB- / Baa1 to Baa3 ClassificationOfLoansAndOtherAssetsDoubtful 
Loans and Other Assets CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance 
Sheet Counterparty GroupingOther Financial Corporations - Securities  Firms Ratings Issued 
by Ratings AgenciesBBto BB- / Ba1 to Ba3 ClassificationOfLoansAndOtherAssetsDoubtful 
Loans and Other Assets CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance 
Sheet Counterparty GroupingOther Financial Corporations - Securities  Firms Ratings Issued 
by Ratings AgenciesBto B- / B1 to B3 ClassificationOfLoansAndOtherAssetsDoubtful Loans 
and Other Assets CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance Sheet 
Counterparty GroupingOther Financial Corporations - Securities  Firms Ratings Issued by 
Ratings AgenciesBelow B- / Below B3 ClassificationOfLoansAndOtherAssetsDoubtful Loans 
and Other Assets CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance Sheet 
Counterparty GroupingOther Financial Corporations - Securities  Firms Ratings Issued by 
Ratings AgenciesUnrated Exposures ClassificationOfLoansAndOtherAssetsDoubtful  Loans 
and Other Assets CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance Sheet 
Counterparty GroupingRetail Lending/Consumer Loans -  Households 
ClassificationOfLoansAndOtherAssetsDoubtful Loans and Other Assets CategoryAssets 
On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty GroupingResidential 
Mortgages - Households ClassificationOfLoansAndOtherAssetsDoubtful Loans and Other 
Assets CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance Sheet 
Counterparty GroupingOther Loans and Advances Ratings Issued by Ratings AgenciesAAA 
to AA- / Aaa to Aa3 ClassificationOfLoansAndOtherAssetsDoubtful Loans and Other Assets 
CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty 
GroupingOther Loans and Advances Ratings Issued by Ratings AgenciesAto A- / A1 to A3 
ClassificationOfLoansAndOtherAssetsDoubtful Loans and Other Assets CategoryAssets 



On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty GroupingOther Loans 
and Advances Ratings Issued by Ratings AgenciesBBBto BBB- / Baa1 to Baa3 
ClassificationOfLoansAndOtherAssetsDoubtful Loans and Other Assets CategoryAssets 
On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty GroupingOther Loans 
and Advances Ratings Issued by Ratings AgenciesBBto BB- / Ba1 to Ba3 
ClassificationOfLoansAndOtherAssetsDoubtful Loans and Other Assets CategoryAssets 
On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty GroupingOther Loans 
and Advances Ratings Issued by Ratings AgenciesBto B- / B1 to B3 
ClassificationOfLoansAndOtherAssetsDoubtful Loans and Other Assets CategoryAssets 
On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty GroupingOther Loans 
and Advances Ratings Issued by Ratings AgenciesBelow B- / Below B3 
ClassificationOfLoansAndOtherAssetsDoubtful  Loans and Other Assets CategoryAssets 
On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty GroupingOther Loans 
and Advances Ratings Issued by Ratings AgenciesUnrated Exposures 
ClassificationOfLoansAndOtherAssetsDoubtful Loans and Other Assets CategoryAssets 
On-Balance Sheet / Off-Balance SheetOn-Balance Sheet 
ClassificationOfLoansAndOtherAssetsDoubtful Loans and Other Assets CategoryAssets 
On-Balance Sheet / Off-Balance SheetOff-Balance Sheet 
ClassificationOfLoansAndOtherAssetsDoubtful Loans and Other Assets CategoryProvisions 
Provisions CategorySpecific Provisions Ratings Issued by Ratings AgenciesAAA to AA- / Aaa 
to Aa3 ClassificationOfLoansAndOtherAssetsDoubtful Loans and Other Assets 
CategoryProvisions Provisions CategorySpecific Provisions Ratings Issued by Ratings 
AgenciesAto A- / A1 to A3 ClassificationOfLoansAndOtherAssetsDoubtful Loans and Other 
Assets CategoryProvisions Provisions CategorySpecific Provisions Ratings Issued by 
Ratings AgenciesBBBto BBB- / Baa1 to Baa3 ClassificationOfLoansAndOtherAssetsDoubtful 
Loans and Other Assets CategoryProvisions Provisions CategorySpecific Provisions Ratings 
Issued by Ratings AgenciesBBto BB- / Ba1 to Ba3 
ClassificationOfLoansAndOtherAssetsDoubtful Loans and Other Assets CategoryProvisions 
Provisions CategorySpecific Provisions Ratings Issued by Ratings AgenciesBto B- / B1 to B3 
ClassificationOfLoansAndOtherAssetsDoubtful Loans and Other Assets CategoryProvisions 
Provisions CategorySpecific Provisions Ratings Issued by Ratings AgenciesBelow B- / Below 
B3 ClassificationOfLoansAndOtherAssetsDoubtful Loans and Other Assets 
CategoryProvisions Provisions CategorySpecific Provisions Ratings Issued by Ratings 
AgenciesUnrated Exposures  ClassificationOfLoansAndOtherAssetsDoubtful Loans and 
Other Assets CategoryMemoranda Memoranda CategoryLoans to Related Counterparties 
Ratings Issued by Ratings AgenciesAAA to AA- / Aaa to Aa3 
ClassificationOfLoansAndOtherAssetsDoubtful Loans and Other Assets CategoryMemoranda 
Memoranda CategoryLoans to Related Counterparties Ratings Issued by Ratings 
AgenciesAto A- / A1 to A3 ClassificationOfLoansAndOtherAssetsDoubtful Loans and Other 
Assets CategoryMemoranda Memoranda CategoryLoans to Related Counterparties Ratings 
Issued by Ratings AgenciesBBBto BBB- / Baa1 to Baa3 
ClassificationOfLoansAndOtherAssetsDoubtful Loans and Other Assets CategoryMemoranda 
Memoranda CategoryLoans to Related Counterparties Ratings Issued by Ratings 
AgenciesBBto BB- / Ba1 to Ba3 ClassificationOfLoansAndOtherAssetsDoubtful Loans and 
Other Assets CategoryMemoranda Memoranda CategoryLoans to Related Counterparties 
Ratings Issued by Ratings AgenciesBto B- / B1 to B3 
ClassificationOfLoansAndOtherAssetsDoubtful Loans and Other Assets CategoryMemoranda 



Memoranda CategoryLoans to Related Counterparties Ratings Issued by Ratings 
AgenciesBelow B- / Below B3 ClassificationOfLoansAndOtherAssetsDoubtful Loans and 
Other Assets CategoryMemoranda Memoranda CategoryLoans to Related Counterparties 
Ratings Issued by Ratings AgenciesUnrated Exposures 
ClassificationOfLoansAndOtherAssetsDoubtful Loans and Other Assets CategoryMemoranda 
Memoranda CategoryRestructured Loans (current reporting  period) Ratings Issued by 
Ratings AgenciesAAA to AA- / Aaa to Aa3 ClassificationOfLoansAndOtherAssetsDoubtful 
Loans and Other Assets CategoryMemoranda Memoranda CategoryRestructured Loans 
(current reporting  period) Ratings Issued by Ratings AgenciesAto A- / A1 to A3  
ClassificationOfLoansAndOtherAssetsDoubtful Loans and Other Assets CategoryMemoranda 
Memoranda CategoryRestructured Loans (current reporting  period) Ratings Issued by 
Ratings AgenciesBBBto BBB- / Baa1 to Baa3 ClassificationOfLoansAndOtherAssetsDoubtful 
Loans and Other Assets CategoryMemoranda Memoranda CategoryRestructured Loans 
(current reporting  period) Ratings Issued by Ratings AgenciesBBto BB- / Ba1 to Ba3 
ClassificationOfLoansAndOtherAssetsDoubtful Loans and Other Assets CategoryMemoranda 
Memoranda CategoryRestructured Loans (current reporting  period) Ratings Issued by 
Ratings AgenciesBto B- / B1 to B3 ClassificationOfLoansAndOtherAssetsDoubtful Loans and 
Other Assets CategoryMemoranda Memoranda CategoryRestructured Loans (current 
reporting  period) Ratings Issued by Ratings AgenciesBelow B- / Below B3 
ClassificationOfLoansAndOtherAssetsDoubtful Loans and Other Assets CategoryMemoranda 
Memoranda CategoryRestructured Loans (current reporting  period) Ratings Issued by 
Ratings AgenciesUnrated Exposures ClassificationOfLoansAndOtherAssetsLoss Loans and 
Other Assets CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance Sheet 
Counterparty GroupingSovereigns and Central Banks Ratings Issued by Ratings 
AgenciesAAA to AA- / Aaa to Aa3 ClassificationOfLoansAndOtherAssetsLoss Loans and 
Other Assets CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance Sheet 
Counterparty GroupingSovereigns and Central Banks Ratings Issued by Ratings 
AgenciesAto A- / A1 to A3 ClassificationOfLoansAndOtherAssetsLoss Loans and Other 
Assets CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance Sheet 
Counterparty GroupingSovereigns and Central Banks  Ratings Issued by Ratings 
AgenciesBBBto BBB- / Baa1 to Baa3 ClassificationOfLoansAndOtherAssetsLoss Loans and 
Other Assets CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance Sheet 
Counterparty GroupingSovereigns and Central Banks Ratings Issued by Ratings 
AgenciesBBto BB- / Ba1 to Ba3 ClassificationOfLoansAndOtherAssetsLoss Loans and Other 
Assets CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance Sheet 
Counterparty GroupingSovereigns and Central Banks Ratings Issued by Ratings 
AgenciesBto B- / B1 to B3 ClassificationOfLoansAndOtherAssetsLoss Loans and Other 
Assets CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance Sheet 
Counterparty GroupingSovereigns and Central Banks Ratings Issued by Ratings 
AgenciesBelow B- / Below B3 ClassificationOfLoansAndOtherAssetsLoss Loans and Other 
Assets CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance Sheet 
Counterparty GroupingSovereigns and Central Banks Ratings Issued by Ratings 
AgenciesUnrated Exposures ClassificationOfLoansAndOtherAssetsLoss Loans and Other 
Assets CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance Sheet 
Counterparty GroupingNon Central Government Public Sector  Entities (PSEs) Ratings 
Issued by Ratings AgenciesAAA to AA- / Aaa to Aa3 
ClassificationOfLoansAndOtherAssetsLoss Loans and Other Assets CategoryAssets 



On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty GroupingNon Central 
Government Public Sector  Entities (PSEs) Ratings Issued by Ratings AgenciesAto A- / A1 to 
A3 ClassificationOfLoansAndOtherAssetsLoss Loans and Other Assets CategoryAssets 
On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty GroupingNon Central 
Government Public Sector  Entities (PSEs) Ratings Issued by Ratings AgenciesBBBto BBB- / 
Baa1 to Baa3  ClassificationOfLoansAndOtherAssetsLoss Loans and Other Assets 
CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty 
GroupingNon Central Government Public Sector  Entities (PSEs) Ratings Issued by Ratings 
AgenciesBBto BB- / Ba1 to Ba3 ClassificationOfLoansAndOtherAssetsLoss Loans and Other 
Assets CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance Sheet 
Counterparty GroupingNon Central Government Public Sector  Entities (PSEs) Ratings 
Issued by Ratings AgenciesBto B- / B1 to B3 ClassificationOfLoansAndOtherAssetsLoss 
Loans and Other Assets CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance 
Sheet Counterparty GroupingNon Central Government Public Sector  Entities (PSEs) Ratings 
Issued by Ratings AgenciesBelow B- / Below B3 ClassificationOfLoansAndOtherAssetsLoss 
Loans and Other Assets CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance 
Sheet Counterparty GroupingNon Central Government Public Sector  Entities (PSEs) Ratings 
Issued by Ratings AgenciesUnrated Exposures ClassificationOfLoansAndOtherAssetsLoss 
Loans and Other Assets CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance 
Sheet Counterparty GroupingMultilateral Development Banks (MDBs) Ratings Issued by 
Ratings AgenciesAAA to AA- / Aaa to Aa3 ClassificationOfLoansAndOtherAssetsLoss Loans 
and Other Assets CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance Sheet 
Counterparty GroupingMultilateral Development Banks (MDBs) Ratings Issued by Ratings 
AgenciesAto A- / A1 to A3 ClassificationOfLoansAndOtherAssetsLoss Loans and Other 
Assets CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance Sheet 
Counterparty GroupingMultilateral Development Banks (MDBs)  Ratings Issued by Ratings 
AgenciesBBBto BBB- / Baa1 to Baa3 ClassificationOfLoansAndOtherAssetsLoss Loans and 
Other Assets CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance Sheet 
Counterparty GroupingMultilateral Development Banks (MDBs) Ratings Issued by Ratings 
AgenciesBBto BB- / Ba1 to Ba3 ClassificationOfLoansAndOtherAssetsLoss Loans and Other 
Assets CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance Sheet 
Counterparty GroupingMultilateral Development Banks (MDBs) Ratings Issued by Ratings 
AgenciesBto B- / B1 to B3 ClassificationOfLoansAndOtherAssetsLoss Loans and Other 
Assets CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance Sheet 
Counterparty GroupingMultilateral Development Banks (MDBs) Ratings Issued by Ratings 
AgenciesBelow B- / Below B3 ClassificationOfLoansAndOtherAssetsLoss Loans and Other 
Assets CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance Sheet 
Counterparty GroupingMultilateral Development Banks (MDBs) Ratings Issued by Ratings 
AgenciesUnrated Exposures ClassificationOfLoansAndOtherAssetsLoss Loans and Other 
Assets CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance Sheet 
Counterparty GroupingGroup Bank - Parent, Branch, Subsidiary or  Affiliate Ratings Issued 
by Ratings AgenciesAAA to AA- / Aaa to Aa3 ClassificationOfLoansAndOtherAssetsLoss 
Loans and Other Assets CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance 
Sheet Counterparty GroupingGroup Bank - Parent, Branch, Subsidiary or  Affiliate Ratings 
Issued by Ratings AgenciesAto A- / A1 to A3 ClassificationOfLoansAndOtherAssetsLoss 
Loans and Other Assets CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance 
Sheet  Counterparty GroupingGroup Bank - Parent, Branch, Subsidiary or  Affiliate Ratings 



Issued by Ratings AgenciesBBBto BBB- / Baa1 to Baa3 
ClassificationOfLoansAndOtherAssetsLoss Loans and Other Assets CategoryAssets 
On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty GroupingGroup Bank 
- Parent, Branch, Subsidiary or  Affiliate Ratings Issued by Ratings AgenciesBBto BB- / Ba1 
to Ba3 ClassificationOfLoansAndOtherAssetsLoss Loans and Other Assets CategoryAssets 
On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty GroupingGroup Bank 
- Parent, Branch, Subsidiary or  Affiliate Ratings Issued by Ratings AgenciesBto B- / B1 to B3 
ClassificationOfLoansAndOtherAssetsLoss Loans and Other Assets CategoryAssets 
On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty GroupingGroup Bank 
- Parent, Branch, Subsidiary or  Affiliate Ratings Issued by Ratings AgenciesBelow B- / Below 
B3 ClassificationOfLoansAndOtherAssetsLoss Loans and Other Assets CategoryAssets 
On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty GroupingGroup Bank 
- Parent, Branch, Subsidiary or  Affiliate Ratings Issued by Ratings AgenciesUnrated 
Exposures ClassificationOfLoansAndOtherAssetsLoss Loans and Other Assets 
CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty 
GroupingGroup Non-bank Entities Ratings Issued by Ratings AgenciesAAA to AA- / Aaa to 
Aa3 ClassificationOfLoansAndOtherAssetsLoss Loans and Other Assets CategoryAssets 
On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty GroupingGroup 
Non-bank Entities Ratings Issued by Ratings AgenciesAto A- / A1 to A3 
ClassificationOfLoansAndOtherAssetsLoss Loans and Other Assets CategoryAssets 
On-Balance Sheet / Off-Balance SheetOn-Balance Sheet  Counterparty GroupingGroup 
Non-bank Entities Ratings Issued by Ratings AgenciesBBBto BBB- / Baa1 to Baa3 
ClassificationOfLoansAndOtherAssetsLoss Loans and Other Assets CategoryAssets 
On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty GroupingGroup 
Non-bank Entities Ratings Issued by Ratings AgenciesBBto BB- / Ba1 to Ba3 
ClassificationOfLoansAndOtherAssetsLoss Loans and Other Assets CategoryAssets 
On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty GroupingGroup 
Non-bank Entities Ratings Issued by Ratings AgenciesBto B- / B1 to B3 
ClassificationOfLoansAndOtherAssetsLoss Loans and Other Assets CategoryAssets 
On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty GroupingGroup 
Non-bank Entities Ratings Issued by Ratings AgenciesBelow B- / Below B3 
ClassificationOfLoansAndOtherAssetsLoss Loans and Other Assets CategoryAssets 
On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty GroupingGroup 
Non-bank Entities Ratings Issued by Ratings AgenciesUnrated Exposures 
ClassificationOfLoansAndOtherAssetsLoss Loans and Other Assets CategoryAssets 
On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty GroupingOther 
Banks Ratings Issued by Ratings AgenciesAAA to AA- / Aaa to Aa3 
ClassificationOfLoansAndOtherAssetsLoss Loans and Other Assets CategoryAssets 
On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty GroupingOther 
Banks Ratings Issued by Ratings AgenciesAto A- / A1 to A3 
ClassificationOfLoansAndOtherAssetsLoss Loans and Other Assets CategoryAssets 
On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty GroupingOther 
Banks Ratings Issued by Ratings AgenciesBBBto BBB- / Baa1 to Baa3 
ClassificationOfLoansAndOtherAssetsLoss Loans and Other Assets CategoryAssets  
On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty GroupingOther 
Banks Ratings Issued by Ratings AgenciesBBto BB- / Ba1 to Ba3 
ClassificationOfLoansAndOtherAssetsLoss Loans and Other Assets CategoryAssets 



On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty GroupingOther 
Banks Ratings Issued by Ratings AgenciesBto B- / B1 to B3 
ClassificationOfLoansAndOtherAssetsLoss Loans and Other Assets CategoryAssets 
On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty GroupingOther 
Banks Ratings Issued by Ratings AgenciesBelow B- / Below B3 
ClassificationOfLoansAndOtherAssetsLoss Loans and Other Assets CategoryAssets 
On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty GroupingOther 
Banks Ratings Issued by Ratings AgenciesUnrated Exposures 
ClassificationOfLoansAndOtherAssetsLoss Loans and Other Assets CategoryAssets 
On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty 
GroupingNon-Financial Corporations -Industrial &  commercial private sector Ratings Issued 
by Ratings AgenciesAAA to AA- / Aaa to Aa3 ClassificationOfLoansAndOtherAssetsLoss 
Loans and Other Assets CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance 
Sheet Counterparty GroupingNon-Financial Corporations -Industrial &  commercial private 
sector Ratings Issued by Ratings AgenciesAto A- / A1 to A3 
ClassificationOfLoansAndOtherAssetsLoss Loans and Other Assets CategoryAssets 
On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty 
GroupingNon-Financial Corporations -Industrial &  commercial private sector Ratings Issued 
by Ratings AgenciesBBBto BBB- / Baa1 to Baa3 ClassificationOfLoansAndOtherAssetsLoss 
Loans and Other Assets CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance 
Sheet  Counterparty GroupingNon-Financial Corporations -Industrial &  commercial private 
sector Ratings Issued by Ratings AgenciesBBto BB- / Ba1 to Ba3 
ClassificationOfLoansAndOtherAssetsLoss Loans and Other Assets CategoryAssets 
On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty 
GroupingNon-Financial Corporations -Industrial &  commercial private sector Ratings Issued 
by Ratings AgenciesBto B- / B1 to B3 ClassificationOfLoansAndOtherAssetsLoss Loans and 
Other Assets CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance Sheet 
Counterparty GroupingNon-Financial Corporations -Industrial &  commercial private sector 
Ratings Issued by Ratings AgenciesBelow B- / Below B3 
ClassificationOfLoansAndOtherAssetsLoss Loans and Other Assets CategoryAssets 
On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty 
GroupingNon-Financial Corporations -Industrial &  commercial private sector Ratings Issued 
by Ratings AgenciesUnrated Exposures ClassificationOfLoansAndOtherAssetsLoss Loans 
and Other Assets CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance Sheet 
Counterparty GroupingNon-Financial Corporations - Commercial  Mortgages 
ClassificationOfLoansAndOtherAssetsLoss Loans and Other Assets CategoryAssets 
On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty GroupingOther 
Financial Corporations - Financial  intermediaries & auxiliaries Ratings Issued by Ratings 
AgenciesAAA to AA- / Aaa to Aa3 ClassificationOfLoansAndOtherAssetsLoss Loans and 
Other Assets CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance Sheet 
Counterparty GroupingOther Financial Corporations - Financial  intermediaries & auxiliaries 
Ratings Issued by Ratings AgenciesAto A- / A1 to A3 
ClassificationOfLoansAndOtherAssetsLoss Loans and Other Assets CategoryAssets  
On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty GroupingOther 
Financial Corporations - Financial  intermediaries & auxiliaries Ratings Issued by Ratings 
AgenciesBBBto BBB- / Baa1 to Baa3 ClassificationOfLoansAndOtherAssetsLoss Loans and 
Other Assets CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance Sheet 



Counterparty GroupingOther Financial Corporations - Financial  intermediaries & auxiliaries 
Ratings Issued by Ratings AgenciesBBto BB- / Ba1 to Ba3 
ClassificationOfLoansAndOtherAssetsLoss Loans and Other Assets CategoryAssets 
On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty GroupingOther 
Financial Corporations - Financial  intermediaries & auxiliaries Ratings Issued by Ratings 
AgenciesBto B- / B1 to B3 ClassificationOfLoansAndOtherAssetsLoss Loans and Other 
Assets CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance Sheet 
Counterparty GroupingOther Financial Corporations - Financial  intermediaries & auxiliaries 
Ratings Issued by Ratings AgenciesBelow B- / Below B3 
ClassificationOfLoansAndOtherAssetsLoss Loans and Other Assets CategoryAssets 
On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty GroupingOther 
Financial Corporations - Financial  intermediaries & auxiliaries Ratings Issued by Ratings 
AgenciesUnrated Exposures ClassificationOfLoansAndOtherAssetsLoss Loans and Other 
Assets CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance Sheet 
Counterparty GroupingOther Financial Corporations - Securities  Firms Ratings Issued by 
Ratings AgenciesAAA to AA- / Aaa to Aa3 ClassificationOfLoansAndOtherAssetsLoss Loans 
and Other Assets CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance Sheet 
Counterparty GroupingOther Financial Corporations - Securities  Firms Ratings Issued by 
Ratings AgenciesAto A- / A1 to A3  ClassificationOfLoansAndOtherAssetsLoss Loans and 
Other Assets CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance Sheet 
Counterparty GroupingOther Financial Corporations - Securities  Firms Ratings Issued by 
Ratings AgenciesBBBto BBB- / Baa1 to Baa3 ClassificationOfLoansAndOtherAssetsLoss 
Loans and Other Assets CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance 
Sheet Counterparty GroupingOther Financial Corporations - Securities  Firms Ratings Issued 
by Ratings AgenciesBBto BB- / Ba1 to Ba3 ClassificationOfLoansAndOtherAssetsLoss Loans 
and Other Assets CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance Sheet 
Counterparty GroupingOther Financial Corporations - Securities  Firms Ratings Issued by 
Ratings AgenciesBto B- / B1 to B3 ClassificationOfLoansAndOtherAssetsLoss Loans and 
Other Assets CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance Sheet 
Counterparty GroupingOther Financial Corporations - Securities  Firms Ratings Issued by 
Ratings AgenciesBelow B- / Below B3 ClassificationOfLoansAndOtherAssetsLoss Loans and 
Other Assets CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance Sheet 
Counterparty GroupingOther Financial Corporations - Securities  Firms Ratings Issued by 
Ratings AgenciesUnrated Exposures ClassificationOfLoansAndOtherAssetsLoss Loans and 
Other Assets CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance Sheet 
Counterparty GroupingRetail Lending/Consumer Loans -  Households 
ClassificationOfLoansAndOtherAssetsLoss Loans and Other Assets CategoryAssets 
On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty GroupingResidential 
Mortgages - Households ClassificationOfLoansAndOtherAssetsLoss  Loans and Other 
Assets CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance Sheet 
Counterparty GroupingOther Loans and Advances Ratings Issued by Ratings AgenciesAAA 
to AA- / Aaa to Aa3 ClassificationOfLoansAndOtherAssetsLoss Loans and Other Assets 
CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty 
GroupingOther Loans and Advances Ratings Issued by Ratings AgenciesAto A- / A1 to A3 
ClassificationOfLoansAndOtherAssetsLoss Loans and Other Assets CategoryAssets 
On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty GroupingOther Loans 
and Advances Ratings Issued by Ratings AgenciesBBBto BBB- / Baa1 to Baa3 



ClassificationOfLoansAndOtherAssetsLoss Loans and Other Assets CategoryAssets 
On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty GroupingOther Loans 
and Advances Ratings Issued by Ratings AgenciesBBto BB- / Ba1 to Ba3 
ClassificationOfLoansAndOtherAssetsLoss Loans and Other Assets CategoryAssets 
On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty GroupingOther Loans 
and Advances Ratings Issued by Ratings AgenciesBto B- / B1 to B3 
ClassificationOfLoansAndOtherAssetsLoss Loans and Other Assets CategoryAssets 
On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty GroupingOther Loans 
and Advances Ratings Issued by Ratings AgenciesBelow B- / Below B3 
ClassificationOfLoansAndOtherAssetsLoss Loans and Other Assets CategoryAssets 
On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty GroupingOther Loans 
and Advances Ratings Issued by Ratings AgenciesUnrated Exposures 
ClassificationOfLoansAndOtherAssetsLoss Loans and Other Assets CategoryAssets 
On-Balance Sheet / Off-Balance SheetOn-Balance Sheet 
ClassificationOfLoansAndOtherAssetsLoss Loans and Other Assets CategoryAssets  
On-Balance Sheet / Off-Balance SheetOff-Balance Sheet 
ClassificationOfLoansAndOtherAssetsLoss Loans and Other Assets CategoryProvisions 
Provisions CategorySpecific Provisions Ratings Issued by Ratings AgenciesAAA to AA- / Aaa 
to Aa3 ClassificationOfLoansAndOtherAssetsLoss Loans and Other Assets 
CategoryProvisions Provisions CategorySpecific Provisions Ratings Issued by Ratings 
AgenciesAto A- / A1 to A3 ClassificationOfLoansAndOtherAssetsLoss Loans and Other 
Assets CategoryProvisions Provisions CategorySpecific Provisions Ratings Issued by 
Ratings AgenciesBBBto BBB- / Baa1 to Baa3 ClassificationOfLoansAndOtherAssetsLoss 
Loans and Other Assets CategoryProvisions Provisions CategorySpecific Provisions Ratings 
Issued by Ratings AgenciesBBto BB- / Ba1 to Ba3 
ClassificationOfLoansAndOtherAssetsLoss Loans and Other Assets CategoryProvisions 
Provisions CategorySpecific Provisions Ratings Issued by Ratings AgenciesBto B- / B1 to B3 
ClassificationOfLoansAndOtherAssetsLoss Loans and Other Assets CategoryProvisions 
Provisions CategorySpecific Provisions Ratings Issued by Ratings AgenciesBelow B- / Below 
B3 ClassificationOfLoansAndOtherAssetsLoss Loans and Other Assets CategoryProvisions 
Provisions CategorySpecific Provisions Ratings Issued by Ratings AgenciesUnrated 
Exposures ClassificationOfLoansAndOtherAssetsLoss Loans and Other Assets 
CategoryMemoranda Memoranda CategoryLoans to Related Counterparties Ratings Issued 
by Ratings AgenciesAAA to AA- / Aaa to Aa3 ClassificationOfLoansAndOtherAssetsLoss 
Loans and Other Assets CategoryMemoranda Memoranda CategoryLoans to Related 
Counterparties Ratings Issued by Ratings AgenciesAto A- / A1 to A3  
ClassificationOfLoansAndOtherAssetsLoss Loans and Other Assets CategoryMemoranda 
Memoranda CategoryLoans to Related Counterparties Ratings Issued by Ratings 
AgenciesBBBto BBB- / Baa1 to Baa3 ClassificationOfLoansAndOtherAssetsLoss Loans and 
Other Assets CategoryMemoranda Memoranda CategoryLoans to Related Counterparties 
Ratings Issued by Ratings AgenciesBBto BB- / Ba1 to Ba3 
ClassificationOfLoansAndOtherAssetsLoss Loans and Other Assets CategoryMemoranda 
Memoranda CategoryLoans to Related Counterparties Ratings Issued by Ratings 
AgenciesBto B- / B1 to B3 ClassificationOfLoansAndOtherAssetsLoss Loans and Other 
Assets CategoryMemoranda Memoranda CategoryLoans to Related Counterparties Ratings 
Issued by Ratings AgenciesBelow B- / Below B3 ClassificationOfLoansAndOtherAssetsLoss 
Loans and Other Assets CategoryMemoranda Memoranda CategoryLoans to Related 



Counterparties Ratings Issued by Ratings AgenciesUnrated Exposures 
ClassificationOfLoansAndOtherAssetsLoss Loans and Other Assets CategoryMemoranda 
Memoranda CategoryRestructured Loans (current reporting  period) Ratings Issued by 
Ratings AgenciesAAA to AA- / Aaa to Aa3 ClassificationOfLoansAndOtherAssetsLoss Loans 
and Other Assets CategoryMemoranda Memoranda CategoryRestructured Loans (current 
reporting  period) Ratings Issued by Ratings AgenciesAto A- / A1 to A3 
ClassificationOfLoansAndOtherAssetsLoss Loans and Other Assets CategoryMemoranda 
Memoranda CategoryRestructured Loans (current reporting  period) Ratings Issued by 
Ratings AgenciesBBBto BBB- / Baa1 to Baa3 ClassificationOfLoansAndOtherAssetsLoss 
Loans and Other Assets CategoryMemoranda Memoranda CategoryRestructured Loans 
(current reporting  period)  Ratings Issued by Ratings AgenciesBBto BB- / Ba1 to Ba3 
ClassificationOfLoansAndOtherAssetsLoss Loans and Other Assets CategoryMemoranda 
Memoranda CategoryRestructured Loans (current reporting  period) Ratings Issued by 
Ratings AgenciesBto B- / B1 to B3 ClassificationOfLoansAndOtherAssetsLoss Loans and 
Other Assets CategoryMemoranda Memoranda CategoryRestructured Loans (current 
reporting  period) Ratings Issued by Ratings AgenciesBelow B- / Below B3 
ClassificationOfLoansAndOtherAssetsLoss Loans and Other Assets CategoryMemoranda 
Memoranda CategoryRestructured Loans (current reporting  period) Ratings Issued by 
Ratings AgenciesUnrated Exposures ClassificationOfLoansAndOtherAssetsValue Impaired 
Loans Loans and Other Assets CategoryAssets On-Balance Sheet / Off-Balance 
SheetOn-Balance Sheet Counterparty GroupingSovereigns and Central Banks Ratings 
Issued by Ratings AgenciesAAA to AA- / Aaa to Aa3 
ClassificationOfLoansAndOtherAssetsValue Impaired Loans Loans and Other Assets 
CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty 
GroupingSovereigns and Central Banks Ratings Issued by Ratings AgenciesAto A- / A1 to A3 
ClassificationOfLoansAndOtherAssetsValue Impaired Loans Loans and Other Assets 
CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty 
GroupingSovereigns and Central Banks Ratings Issued by Ratings AgenciesBBBto BBB- / 
Baa1 to Baa3 ClassificationOfLoansAndOtherAssetsValue Impaired Loans Loans and Other 
Assets CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance Sheet 
Counterparty GroupingSovereigns and Central Banks Ratings Issued by Ratings 
AgenciesBBto BB- / Ba1 to Ba3 ClassificationOfLoansAndOtherAssetsValue Impaired Loans 
Loans and Other Assets CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance 
Sheet  Counterparty GroupingSovereigns and Central Banks Ratings Issued by Ratings 
AgenciesBto B- / B1 to B3 ClassificationOfLoansAndOtherAssetsValue Impaired Loans 
Loans and Other Assets CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance 
Sheet Counterparty GroupingSovereigns and Central Banks Ratings Issued by Ratings 
AgenciesBelow B- / Below B3 ClassificationOfLoansAndOtherAssetsValue Impaired Loans 
Loans and Other Assets CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance 
Sheet Counterparty GroupingSovereigns and Central Banks Ratings Issued by Ratings 
AgenciesUnrated Exposures ClassificationOfLoansAndOtherAssetsValue Impaired Loans 
Loans and Other Assets CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance 
Sheet Counterparty GroupingNon Central Government Public Sector  Entities (PSEs) Ratings 
Issued by Ratings AgenciesAAA to AA- / Aaa to Aa3 
ClassificationOfLoansAndOtherAssetsValue Impaired Loans Loans and Other Assets 
CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty 
GroupingNon Central Government Public Sector  Entities (PSEs) Ratings Issued by Ratings 



AgenciesAto A- / A1 to A3 ClassificationOfLoansAndOtherAssetsValue Impaired Loans 
Loans and Other Assets CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance 
Sheet Counterparty GroupingNon Central Government Public Sector  Entities (PSEs) Ratings 
Issued by Ratings AgenciesBBBto BBB- / Baa1 to Baa3 
ClassificationOfLoansAndOtherAssetsValue Impaired Loans Loans and Other Assets 
CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty 
GroupingNon Central Government Public Sector  Entities (PSEs) Ratings Issued by Ratings 
AgenciesBBto BB- / Ba1 to Ba3 ClassificationOfLoansAndOtherAssetsValue Impaired Loans 
Loans and Other Assets CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance 
Sheet  Counterparty GroupingNon Central Government Public Sector  Entities (PSEs) 
Ratings Issued by Ratings AgenciesBto B- / B1 to B3 
ClassificationOfLoansAndOtherAssetsValue Impaired Loans Loans and Other Assets 
CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty 
GroupingNon Central Government Public Sector  Entities (PSEs) Ratings Issued by Ratings 
AgenciesBelow B- / Below B3 ClassificationOfLoansAndOtherAssetsValue Impaired Loans 
Loans and Other Assets CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance 
Sheet Counterparty GroupingNon Central Government Public Sector  Entities (PSEs) Ratings 
Issued by Ratings AgenciesUnrated Exposures ClassificationOfLoansAndOtherAssetsValue 
Impaired Loans Loans and Other Assets CategoryAssets On-Balance Sheet / Off-Balance 
SheetOn-Balance Sheet Counterparty GroupingMultilateral Development Banks (MDBs) 
Ratings Issued by Ratings AgenciesAAA to AA- / Aaa to Aa3 
ClassificationOfLoansAndOtherAssetsValue Impaired Loans Loans and Other Assets 
CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty 
GroupingMultilateral Development Banks (MDBs) Ratings Issued by Ratings AgenciesAto A- / 
A1 to A3 ClassificationOfLoansAndOtherAssetsValue Impaired Loans Loans and Other 
Assets CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance Sheet 
Counterparty GroupingMultilateral Development Banks (MDBs) Ratings Issued by Ratings 
AgenciesBBBto BBB- / Baa1 to Baa3 ClassificationOfLoansAndOtherAssetsValue Impaired 
Loans Loans and Other Assets CategoryAssets On-Balance Sheet / Off-Balance 
SheetOn-Balance Sheet Counterparty GroupingMultilateral Development Banks (MDBs) 
Ratings Issued by Ratings AgenciesBBto BB- / Ba1 to Ba3 
ClassificationOfLoansAndOtherAssetsValue Impaired Loans  Loans and Other Assets 
CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty 
GroupingMultilateral Development Banks (MDBs) Ratings Issued by Ratings AgenciesBto B- / 
B1 to B3 ClassificationOfLoansAndOtherAssetsValue Impaired Loans Loans and Other 
Assets CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance Sheet 
Counterparty GroupingMultilateral Development Banks (MDBs) Ratings Issued by Ratings 
AgenciesBelow B- / Below B3 ClassificationOfLoansAndOtherAssetsValue Impaired Loans 
Loans and Other Assets CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance 
Sheet Counterparty GroupingMultilateral Development Banks (MDBs) Ratings Issued by 
Ratings AgenciesUnrated Exposures ClassificationOfLoansAndOtherAssetsValue Impaired 
Loans Loans and Other Assets CategoryAssets On-Balance Sheet / Off-Balance 
SheetOn-Balance Sheet Counterparty GroupingGroup Bank - Parent, Branch, Subsidiary or  
Affiliate Ratings Issued by Ratings AgenciesAAA to AA- / Aaa to Aa3 
ClassificationOfLoansAndOtherAssetsValue Impaired Loans Loans and Other Assets 
CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty 
GroupingGroup Bank - Parent, Branch, Subsidiary or  Affiliate Ratings Issued by Ratings 



AgenciesAto A- / A1 to A3 ClassificationOfLoansAndOtherAssetsValue Impaired Loans 
Loans and Other Assets CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance 
Sheet Counterparty GroupingGroup Bank - Parent, Branch, Subsidiary or  Affiliate Ratings 
Issued by Ratings AgenciesBBBto BBB- / Baa1 to Baa3 
ClassificationOfLoansAndOtherAssetsValue Impaired Loans Loans and Other Assets 
CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty 
GroupingGroup Bank - Parent, Branch, Subsidiary or  Affiliate Ratings Issued by Ratings 
AgenciesBBto BB- / Ba1 to Ba3  ClassificationOfLoansAndOtherAssetsValue Impaired Loans 
Loans and Other Assets CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance 
Sheet Counterparty GroupingGroup Bank - Parent, Branch, Subsidiary or  Affiliate Ratings 
Issued by Ratings AgenciesBto B- / B1 to B3 ClassificationOfLoansAndOtherAssetsValue 
Impaired Loans Loans and Other Assets CategoryAssets On-Balance Sheet / Off-Balance 
SheetOn-Balance Sheet Counterparty GroupingGroup Bank - Parent, Branch, Subsidiary or  
Affiliate Ratings Issued by Ratings AgenciesBelow B- / Below B3 
ClassificationOfLoansAndOtherAssetsValue Impaired Loans Loans and Other Assets 
CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty 
GroupingGroup Bank - Parent, Branch, Subsidiary or  Affiliate Ratings Issued by Ratings 
AgenciesUnrated Exposures ClassificationOfLoansAndOtherAssetsValue Impaired Loans 
Loans and Other Assets CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance 
Sheet Counterparty GroupingGroup Non-bank Entities Ratings Issued by Ratings 
AgenciesAAA to AA- / Aaa to Aa3 ClassificationOfLoansAndOtherAssetsValue Impaired 
Loans Loans and Other Assets CategoryAssets On-Balance Sheet / Off-Balance 
SheetOn-Balance Sheet Counterparty GroupingGroup Non-bank Entities Ratings Issued by 
Ratings AgenciesAto A- / A1 to A3 ClassificationOfLoansAndOtherAssetsValue Impaired 
Loans Loans and Other Assets CategoryAssets On-Balance Sheet / Off-Balance 
SheetOn-Balance Sheet Counterparty GroupingGroup Non-bank Entities Ratings Issued by 
Ratings AgenciesBBBto BBB- / Baa1 to Baa3 ClassificationOfLoansAndOtherAssetsValue 
Impaired Loans Loans and Other Assets CategoryAssets On-Balance Sheet / Off-Balance 
SheetOn-Balance Sheet Counterparty GroupingGroup Non-bank Entities Ratings Issued by 
Ratings AgenciesBBto BB- / Ba1 to Ba3 ClassificationOfLoansAndOtherAssetsValue 
Impaired Loans  Loans and Other Assets CategoryAssets On-Balance Sheet / Off-Balance 
SheetOn-Balance Sheet Counterparty GroupingGroup Non-bank Entities Ratings Issued by 
Ratings AgenciesBto B- / B1 to B3 ClassificationOfLoansAndOtherAssetsValue Impaired 
Loans Loans and Other Assets CategoryAssets On-Balance Sheet / Off-Balance 
SheetOn-Balance Sheet Counterparty GroupingGroup Non-bank Entities Ratings Issued by 
Ratings AgenciesBelow B- / Below B3 ClassificationOfLoansAndOtherAssetsValue Impaired 
Loans Loans and Other Assets CategoryAssets On-Balance Sheet / Off-Balance 
SheetOn-Balance Sheet Counterparty GroupingGroup Non-bank Entities Ratings Issued by 
Ratings AgenciesUnrated Exposures ClassificationOfLoansAndOtherAssetsValue Impaired 
Loans Loans and Other Assets CategoryAssets On-Balance Sheet / Off-Balance 
SheetOn-Balance Sheet Counterparty GroupingOther Banks Ratings Issued by Ratings 
AgenciesAAA to AA- / Aaa to Aa3 ClassificationOfLoansAndOtherAssetsValue Impaired 
Loans Loans and Other Assets CategoryAssets On-Balance Sheet / Off-Balance 
SheetOn-Balance Sheet Counterparty GroupingOther Banks Ratings Issued by Ratings 
AgenciesAto A- / A1 to A3 ClassificationOfLoansAndOtherAssetsValue Impaired Loans 
Loans and Other Assets CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance 
Sheet Counterparty GroupingOther Banks Ratings Issued by Ratings AgenciesBBBto BBB- / 



Baa1 to Baa3 ClassificationOfLoansAndOtherAssetsValue Impaired Loans Loans and Other 
Assets CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance Sheet 
Counterparty GroupingOther Banks Ratings Issued by Ratings AgenciesBBto BB- / Ba1 to 
Ba3 ClassificationOfLoansAndOtherAssetsValue Impaired Loans Loans and Other Assets 
CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty 
GroupingOther Banks Ratings Issued by Ratings AgenciesBto B- / B1 to B3  
ClassificationOfLoansAndOtherAssetsValue Impaired Loans Loans and Other Assets 
CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty 
GroupingOther Banks Ratings Issued by Ratings AgenciesBelow B- / Below B3 
ClassificationOfLoansAndOtherAssetsValue Impaired Loans Loans and Other Assets 
CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty 
GroupingOther Banks Ratings Issued by Ratings AgenciesUnrated Exposures 
ClassificationOfLoansAndOtherAssetsValue Impaired Loans Loans and Other Assets 
CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty 
GroupingNon-Financial Corporations -Industrial &  commercial private sector Ratings Issued 
by Ratings AgenciesAAA to AA- / Aaa to Aa3 ClassificationOfLoansAndOtherAssetsValue 
Impaired Loans Loans and Other Assets CategoryAssets On-Balance Sheet / Off-Balance 
SheetOn-Balance Sheet Counterparty GroupingNon-Financial Corporations -Industrial &  
commercial private sector Ratings Issued by Ratings AgenciesAto A- / A1 to A3 
ClassificationOfLoansAndOtherAssetsValue Impaired Loans Loans and Other Assets 
CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty 
GroupingNon-Financial Corporations -Industrial &  commercial private sector Ratings Issued 
by Ratings AgenciesBBBto BBB- / Baa1 to Baa3 ClassificationOfLoansAndOtherAssetsValue 
Impaired Loans Loans and Other Assets CategoryAssets On-Balance Sheet / Off-Balance 
SheetOn-Balance Sheet Counterparty GroupingNon-Financial Corporations -Industrial &  
commercial private sector Ratings Issued by Ratings AgenciesBBto BB- / Ba1 to Ba3 
ClassificationOfLoansAndOtherAssetsValue Impaired Loans Loans and Other Assets 
CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty 
GroupingNon-Financial Corporations -Industrial &  commercial private sector Ratings Issued 
by Ratings AgenciesBto B- / B1 to B3  ClassificationOfLoansAndOtherAssetsValue Impaired 
Loans Loans and Other Assets CategoryAssets On-Balance Sheet / Off-Balance 
SheetOn-Balance Sheet Counterparty GroupingNon-Financial Corporations -Industrial &  
commercial private sector Ratings Issued by Ratings AgenciesBelow B- / Below B3 
ClassificationOfLoansAndOtherAssetsValue Impaired Loans Loans and Other Assets 
CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty 
GroupingNon-Financial Corporations -Industrial &  commercial private sector Ratings Issued 
by Ratings AgenciesUnrated Exposures ClassificationOfLoansAndOtherAssetsValue 
Impaired Loans Loans and Other Assets CategoryAssets On-Balance Sheet / Off-Balance 
SheetOn-Balance Sheet Counterparty GroupingNon-Financial Corporations - Commercial  
Mortgages ClassificationOfLoansAndOtherAssetsValue Impaired Loans Loans and Other 
Assets CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance Sheet 
Counterparty GroupingOther Financial Corporations - Financial  intermediaries & auxiliaries 
Ratings Issued by Ratings AgenciesAAA to AA- / Aaa to Aa3 
ClassificationOfLoansAndOtherAssetsValue Impaired Loans Loans and Other Assets 
CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty 
GroupingOther Financial Corporations - Financial  intermediaries & auxiliaries Ratings Issued 
by Ratings AgenciesAto A- / A1 to A3 ClassificationOfLoansAndOtherAssetsValue Impaired 



Loans Loans and Other Assets CategoryAssets On-Balance Sheet / Off-Balance 
SheetOn-Balance Sheet Counterparty GroupingOther Financial Corporations - Financial  
intermediaries & auxiliaries Ratings Issued by Ratings AgenciesBBBto BBB- / Baa1 to Baa3 
ClassificationOfLoansAndOtherAssetsValue Impaired Loans Loans and Other Assets 
CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty 
GroupingOther Financial Corporations - Financial  intermediaries & auxiliaries Ratings Issued 
by Ratings AgenciesBBto BB- / Ba1 to Ba3  ClassificationOfLoansAndOtherAssetsValue 
Impaired Loans Loans and Other Assets CategoryAssets On-Balance Sheet / Off-Balance 
SheetOn-Balance Sheet Counterparty GroupingOther Financial Corporations - Financial  
intermediaries & auxiliaries Ratings Issued by Ratings AgenciesBto B- / B1 to B3 
ClassificationOfLoansAndOtherAssetsValue Impaired Loans Loans and Other Assets 
CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty 
GroupingOther Financial Corporations - Financial  intermediaries & auxiliaries Ratings Issued 
by Ratings AgenciesBelow B- / Below B3 ClassificationOfLoansAndOtherAssetsValue 
Impaired Loans Loans and Other Assets CategoryAssets On-Balance Sheet / Off-Balance 
SheetOn-Balance Sheet Counterparty GroupingOther Financial Corporations - Financial  
intermediaries & auxiliaries Ratings Issued by Ratings AgenciesUnrated Exposures 
ClassificationOfLoansAndOtherAssetsValue Impaired Loans Loans and Other Assets 
CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty 
GroupingOther Financial Corporations - Securities  Firms Ratings Issued by Ratings 
AgenciesAAA to AA- / Aaa to Aa3 ClassificationOfLoansAndOtherAssetsValue Impaired 
Loans Loans and Other Assets CategoryAssets On-Balance Sheet / Off-Balance 
SheetOn-Balance Sheet Counterparty GroupingOther Financial Corporations - Securities  
Firms Ratings Issued by Ratings AgenciesAto A- / A1 to A3 
ClassificationOfLoansAndOtherAssetsValue Impaired Loans Loans and Other Assets 
CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty 
GroupingOther Financial Corporations - Securities  Firms Ratings Issued by Ratings 
AgenciesBBBto BBB- / Baa1 to Baa3 ClassificationOfLoansAndOtherAssetsValue Impaired 
Loans Loans and Other Assets CategoryAssets On-Balance Sheet / Off-Balance 
SheetOn-Balance Sheet  Counterparty GroupingOther Financial Corporations - Securities  
Firms Ratings Issued by Ratings AgenciesBBto BB- / Ba1 to Ba3 
ClassificationOfLoansAndOtherAssetsValue Impaired Loans Loans and Other Assets 
CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty 
GroupingOther Financial Corporations - Securities  Firms Ratings Issued by Ratings 
AgenciesBto B- / B1 to B3 ClassificationOfLoansAndOtherAssetsValue Impaired Loans 
Loans and Other Assets CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance 
Sheet Counterparty GroupingOther Financial Corporations - Securities  Firms Ratings Issued 
by Ratings AgenciesBelow B- / Below B3 ClassificationOfLoansAndOtherAssetsValue 
Impaired Loans Loans and Other Assets CategoryAssets On-Balance Sheet / Off-Balance 
SheetOn-Balance Sheet Counterparty GroupingOther Financial Corporations - Securities  
Firms Ratings Issued by Ratings AgenciesUnrated Exposures 
ClassificationOfLoansAndOtherAssetsValue Impaired Loans Loans and Other Assets 
CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty 
GroupingRetail Lending/Consumer Loans -  Households 
ClassificationOfLoansAndOtherAssetsValue Impaired Loans Loans and Other Assets 
CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty 
GroupingResidential Mortgages - Households ClassificationOfLoansAndOtherAssetsValue 



Impaired Loans Loans and Other Assets CategoryAssets On-Balance Sheet / Off-Balance 
SheetOn-Balance Sheet Counterparty GroupingOther Loans and Advances Ratings Issued 
by Ratings AgenciesAAA to AA- / Aaa to Aa3 ClassificationOfLoansAndOtherAssetsValue 
Impaired Loans Loans and Other Assets CategoryAssets On-Balance Sheet / Off-Balance 
SheetOn-Balance Sheet Counterparty GroupingOther Loans and Advances Ratings Issued 
by Ratings AgenciesAto A- / A1 to A3  ClassificationOfLoansAndOtherAssetsValue Impaired 
Loans Loans and Other Assets CategoryAssets On-Balance Sheet / Off-Balance 
SheetOn-Balance Sheet Counterparty GroupingOther Loans and Advances Ratings Issued 
by Ratings AgenciesBBBto BBB- / Baa1 to Baa3 ClassificationOfLoansAndOtherAssetsValue 
Impaired Loans Loans and Other Assets CategoryAssets On-Balance Sheet / Off-Balance 
SheetOn-Balance Sheet Counterparty GroupingOther Loans and Advances Ratings Issued 
by Ratings AgenciesBBto BB- / Ba1 to Ba3 ClassificationOfLoansAndOtherAssetsValue 
Impaired Loans Loans and Other Assets CategoryAssets On-Balance Sheet / Off-Balance 
SheetOn-Balance Sheet Counterparty GroupingOther Loans and Advances Ratings Issued 
by Ratings AgenciesBto B- / B1 to B3 ClassificationOfLoansAndOtherAssetsValue Impaired 
Loans Loans and Other Assets CategoryAssets On-Balance Sheet / Off-Balance 
SheetOn-Balance Sheet Counterparty GroupingOther Loans and Advances Ratings Issued 
by Ratings AgenciesBelow B- / Below B3 ClassificationOfLoansAndOtherAssetsValue 
Impaired Loans Loans and Other Assets CategoryAssets On-Balance Sheet / Off-Balance 
SheetOn-Balance Sheet Counterparty GroupingOther Loans and Advances Ratings Issued 
by Ratings AgenciesUnrated Exposures ClassificationOfLoansAndOtherAssetsValue 
Impaired Loans Loans and Other Assets CategoryAssets On-Balance Sheet / Off-Balance 
SheetOn-Balance Sheet ClassificationOfLoansAndOtherAssetsValue Impaired Loans Loans 
and Other Assets CategoryAssets On-Balance Sheet / Off-Balance SheetOff-Balance Sheet 
ClassificationOfLoansAndOtherAssetsValue Impaired Loans Loans and Other Assets 
CategoryMemoranda Memoranda CategoryLoans to Related Counterparties Ratings Issued 
by Ratings AgenciesAAA to AA- / Aaa to Aa3 ClassificationOfLoansAndOtherAssetsValue 
Impaired Loans Loans and Other Assets CategoryMemoranda Memoranda CategoryLoans 
to Related Counterparties  Ratings Issued by Ratings AgenciesAto A- / A1 to A3 
ClassificationOfLoansAndOtherAssetsValue Impaired Loans Loans and Other Assets 
CategoryMemoranda Memoranda CategoryLoans to Related Counterparties Ratings Issued 
by Ratings AgenciesBBBto BBB- / Baa1 to Baa3 ClassificationOfLoansAndOtherAssetsValue 
Impaired Loans Loans and Other Assets CategoryMemoranda Memoranda CategoryLoans 
to Related Counterparties Ratings Issued by Ratings AgenciesBBto BB- / Ba1 to Ba3 
ClassificationOfLoansAndOtherAssetsValue Impaired Loans Loans and Other Assets 
CategoryMemoranda Memoranda CategoryLoans to Related Counterparties Ratings Issued 
by Ratings AgenciesBto B- / B1 to B3 ClassificationOfLoansAndOtherAssetsValue Impaired 
Loans Loans and Other Assets CategoryMemoranda Memoranda CategoryLoans to Related 
Counterparties Ratings Issued by Ratings AgenciesBelow B- / Below B3 
ClassificationOfLoansAndOtherAssetsValue Impaired Loans Loans and Other Assets 
CategoryMemoranda Memoranda CategoryLoans to Related Counterparties Ratings Issued 
by Ratings AgenciesUnrated Exposures ClassificationOfLoansAndOtherAssetsValue 
Impaired Loans Loans and Other Assets CategoryMemoranda Memoranda 
CategoryRestructured Loans (current reporting  period) Ratings Issued by Ratings 
AgenciesAAA to AA- / Aaa to Aa3 ClassificationOfLoansAndOtherAssetsValue Impaired 
Loans Loans and Other Assets CategoryMemoranda Memoranda CategoryRestructured 
Loans (current reporting  period) Ratings Issued by Ratings AgenciesAto A- / A1 to A3 



ClassificationOfLoansAndOtherAssetsValue Impaired Loans Loans and Other Assets 
CategoryMemoranda Memoranda CategoryRestructured Loans (current reporting  period) 
Ratings Issued by Ratings AgenciesBBBto BBB- / Baa1 to Baa3 
ClassificationOfLoansAndOtherAssetsValue Impaired Loans Loans and Other Assets 
CategoryMemoranda  Memoranda CategoryRestructured Loans (current reporting  period) 
Ratings Issued by Ratings AgenciesBBto BB- / Ba1 to Ba3 
ClassificationOfLoansAndOtherAssetsValue Impaired Loans Loans and Other Assets 
CategoryMemoranda Memoranda CategoryRestructured Loans (current reporting  period) 
Ratings Issued by Ratings AgenciesBto B- / B1 to B3 
ClassificationOfLoansAndOtherAssetsValue Impaired Loans Loans and Other Assets 
CategoryMemoranda Memoranda CategoryRestructured Loans (current reporting  period) 
Ratings Issued by Ratings AgenciesBelow B- / Below B3 
ClassificationOfLoansAndOtherAssetsValue Impaired Loans Loans and Other Assets 
CategoryMemoranda Memoranda CategoryRestructured Loans (current reporting  period) 
Ratings Issued by Ratings AgenciesUnrated Exposures 
ClassificationOfLoansAndOtherAssetsNon-Accruals Loans and Other Assets CategoryAssets 
On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty GroupingSovereigns 
and Central Banks Ratings Issued by Ratings AgenciesAAA to AA- / Aaa to Aa3 
ClassificationOfLoansAndOtherAssetsNon-Accruals Loans and Other Assets CategoryAssets 
On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty GroupingSovereigns 
and Central Banks Ratings Issued by Ratings AgenciesAto A- / A1 to A3 
ClassificationOfLoansAndOtherAssetsNon-Accruals Loans and Other Assets CategoryAssets 
On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty GroupingSovereigns 
and Central Banks Ratings Issued by Ratings AgenciesBBBto BBB- / Baa1 to Baa3 
ClassificationOfLoansAndOtherAssetsNon-Accruals Loans and Other Assets CategoryAssets 
On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty GroupingSovereigns 
and Central Banks Ratings Issued by Ratings AgenciesBBto BB- / Ba1 to Ba3 
ClassificationOfLoansAndOtherAssetsNon-Accruals  Loans and Other Assets 
CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty 
GroupingSovereigns and Central Banks Ratings Issued by Ratings AgenciesBto B- / B1 to B3 
ClassificationOfLoansAndOtherAssetsNon-Accruals Loans and Other Assets CategoryAssets 
On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty GroupingSovereigns 
and Central Banks Ratings Issued by Ratings AgenciesBelow B- / Below B3 
ClassificationOfLoansAndOtherAssetsNon-Accruals Loans and Other Assets CategoryAssets 
On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty GroupingSovereigns 
and Central Banks Ratings Issued by Ratings AgenciesUnrated Exposures 
ClassificationOfLoansAndOtherAssetsNon-Accruals Loans and Other Assets CategoryAssets 
On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty GroupingNon Central 
Government Public Sector  Entities (PSEs) Ratings Issued by Ratings AgenciesAAA to AA- / 
Aaa to Aa3 ClassificationOfLoansAndOtherAssetsNon-Accruals Loans and Other Assets 
CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty 
GroupingNon Central Government Public Sector  Entities (PSEs) Ratings Issued by Ratings 
AgenciesAto A- / A1 to A3 ClassificationOfLoansAndOtherAssetsNon-Accruals Loans and 
Other Assets CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance Sheet 
Counterparty GroupingNon Central Government Public Sector  Entities (PSEs) Ratings 
Issued by Ratings AgenciesBBBto BBB- / Baa1 to Baa3 
ClassificationOfLoansAndOtherAssetsNon-Accruals Loans and Other Assets CategoryAssets 



On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty GroupingNon Central 
Government Public Sector  Entities (PSEs) Ratings Issued by Ratings AgenciesBBto BB- / 
Ba1 to Ba3 ClassificationOfLoansAndOtherAssetsNon-Accruals Loans and Other Assets 
CategoryAssets  On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty 
GroupingNon Central Government Public Sector  Entities (PSEs) Ratings Issued by Ratings 
AgenciesBto B- / B1 to B3 ClassificationOfLoansAndOtherAssetsNon-Accruals Loans and 
Other Assets CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance Sheet 
Counterparty GroupingNon Central Government Public Sector  Entities (PSEs) Ratings 
Issued by Ratings AgenciesBelow B- / Below B3 
ClassificationOfLoansAndOtherAssetsNon-Accruals Loans and Other Assets CategoryAssets 
On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty GroupingNon Central 
Government Public Sector  Entities (PSEs) Ratings Issued by Ratings AgenciesUnrated 
Exposures ClassificationOfLoansAndOtherAssetsNon-Accruals Loans and Other Assets 
CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty 
GroupingMultilateral Development Banks (MDBs) Ratings Issued by Ratings AgenciesAAA to 
AA- / Aaa to Aa3 ClassificationOfLoansAndOtherAssetsNon-Accruals Loans and Other 
Assets CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance Sheet 
Counterparty GroupingMultilateral Development Banks (MDBs) Ratings Issued by Ratings 
AgenciesAto A- / A1 to A3 ClassificationOfLoansAndOtherAssetsNon-Accruals Loans and 
Other Assets CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance Sheet 
Counterparty GroupingMultilateral Development Banks (MDBs) Ratings Issued by Ratings 
AgenciesBBBto BBB- / Baa1 to Baa3 ClassificationOfLoansAndOtherAssetsNon-Accruals 
Loans and Other Assets CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance 
Sheet Counterparty GroupingMultilateral Development Banks (MDBs) Ratings Issued by 
Ratings AgenciesBBto BB- / Ba1 to Ba3  ClassificationOfLoansAndOtherAssetsNon-Accruals 
Loans and Other Assets CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance 
Sheet Counterparty GroupingMultilateral Development Banks (MDBs) Ratings Issued by 
Ratings AgenciesBto B- / B1 to B3 ClassificationOfLoansAndOtherAssetsNon-Accruals 
Loans and Other Assets CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance 
Sheet Counterparty GroupingMultilateral Development Banks (MDBs) Ratings Issued by 
Ratings AgenciesBelow B- / Below B3 ClassificationOfLoansAndOtherAssetsNon-Accruals 
Loans and Other Assets CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance 
Sheet Counterparty GroupingMultilateral Development Banks (MDBs) Ratings Issued by 
Ratings AgenciesUnrated Exposures ClassificationOfLoansAndOtherAssetsNon-Accruals 
Loans and Other Assets CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance 
Sheet Counterparty GroupingGroup Bank - Parent, Branch, Subsidiary or  Affiliate Ratings 
Issued by Ratings AgenciesAAA to AA- / Aaa to Aa3 
ClassificationOfLoansAndOtherAssetsNon-Accruals Loans and Other Assets CategoryAssets 
On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty GroupingGroup Bank 
- Parent, Branch, Subsidiary or  Affiliate Ratings Issued by Ratings AgenciesAto A- / A1 to A3 
ClassificationOfLoansAndOtherAssetsNon-Accruals Loans and Other Assets CategoryAssets 
On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty GroupingGroup Bank 
- Parent, Branch, Subsidiary or  Affiliate Ratings Issued by Ratings AgenciesBBBto BBB- / 
Baa1 to Baa3 ClassificationOfLoansAndOtherAssetsNon-Accruals Loans and Other Assets 
CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty 
GroupingGroup Bank - Parent, Branch, Subsidiary or  Affiliate  Ratings Issued by Ratings 
AgenciesBBto BB- / Ba1 to Ba3 ClassificationOfLoansAndOtherAssetsNon-Accruals Loans 



and Other Assets CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance Sheet 
Counterparty GroupingGroup Bank - Parent, Branch, Subsidiary or  Affiliate Ratings Issued 
by Ratings AgenciesBto B- / B1 to B3 ClassificationOfLoansAndOtherAssetsNon-Accruals 
Loans and Other Assets CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance 
Sheet Counterparty GroupingGroup Bank - Parent, Branch, Subsidiary or  Affiliate Ratings 
Issued by Ratings AgenciesBelow B- / Below B3 
ClassificationOfLoansAndOtherAssetsNon-Accruals Loans and Other Assets CategoryAssets 
On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty GroupingGroup Bank 
- Parent, Branch, Subsidiary or  Affiliate Ratings Issued by Ratings AgenciesUnrated 
Exposures ClassificationOfLoansAndOtherAssetsNon-Accruals Loans and Other Assets 
CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty 
GroupingGroup Non-bank Entities Ratings Issued by Ratings AgenciesAAA to AA- / Aaa to 
Aa3 ClassificationOfLoansAndOtherAssetsNon-Accruals Loans and Other Assets 
CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty 
GroupingGroup Non-bank Entities Ratings Issued by Ratings AgenciesAto A- / A1 to A3 
ClassificationOfLoansAndOtherAssetsNon-Accruals Loans and Other Assets CategoryAssets 
On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty GroupingGroup 
Non-bank Entities Ratings Issued by Ratings AgenciesBBBto BBB- / Baa1 to Baa3 
ClassificationOfLoansAndOtherAssetsNon-Accruals Loans and Other Assets CategoryAssets 
On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty GroupingGroup 
Non-bank Entities Ratings Issued by Ratings AgenciesBBto BB- / Ba1 to Ba3  
ClassificationOfLoansAndOtherAssetsNon-Accruals Loans and Other Assets CategoryAssets 
On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty GroupingGroup 
Non-bank Entities Ratings Issued by Ratings AgenciesBto B- / B1 to B3 
ClassificationOfLoansAndOtherAssetsNon-Accruals Loans and Other Assets CategoryAssets 
On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty GroupingGroup 
Non-bank Entities Ratings Issued by Ratings AgenciesBelow B- / Below B3 
ClassificationOfLoansAndOtherAssetsNon-Accruals Loans and Other Assets CategoryAssets 
On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty GroupingGroup 
Non-bank Entities Ratings Issued by Ratings AgenciesUnrated Exposures 
ClassificationOfLoansAndOtherAssetsNon-Accruals Loans and Other Assets CategoryAssets 
On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty GroupingOther 
Banks Ratings Issued by Ratings AgenciesAAA to AA- / Aaa to Aa3 
ClassificationOfLoansAndOtherAssetsNon-Accruals Loans and Other Assets CategoryAssets 
On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty GroupingOther 
Banks Ratings Issued by Ratings AgenciesAto A- / A1 to A3 
ClassificationOfLoansAndOtherAssetsNon-Accruals Loans and Other Assets CategoryAssets 
On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty GroupingOther 
Banks Ratings Issued by Ratings AgenciesBBBto BBB- / Baa1 to Baa3 
ClassificationOfLoansAndOtherAssetsNon-Accruals Loans and Other Assets CategoryAssets 
On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty GroupingOther 
Banks Ratings Issued by Ratings AgenciesBBto BB- / Ba1 to Ba3 
ClassificationOfLoansAndOtherAssetsNon-Accruals Loans and Other Assets CategoryAssets 
On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty GroupingOther 
Banks Ratings Issued by Ratings AgenciesBto B- / B1 to B3  
ClassificationOfLoansAndOtherAssetsNon-Accruals Loans and Other Assets CategoryAssets 
On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty GroupingOther 



Banks Ratings Issued by Ratings AgenciesBelow B- / Below B3 
ClassificationOfLoansAndOtherAssetsNon-Accruals Loans and Other Assets CategoryAssets 
On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty GroupingOther 
Banks Ratings Issued by Ratings AgenciesUnrated Exposures 
ClassificationOfLoansAndOtherAssetsNon-Accruals Loans and Other Assets CategoryAssets 
On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty 
GroupingNon-Financial Corporations -Industrial &  commercial private sector Ratings Issued 
by Ratings AgenciesAAA to AA- / Aaa to Aa3 
ClassificationOfLoansAndOtherAssetsNon-Accruals Loans and Other Assets CategoryAssets 
On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty 
GroupingNon-Financial Corporations -Industrial &  commercial private sector Ratings Issued 
by Ratings AgenciesAto A- / A1 to A3 ClassificationOfLoansAndOtherAssetsNon-Accruals 
Loans and Other Assets CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance 
Sheet Counterparty GroupingNon-Financial Corporations -Industrial &  commercial private 
sector Ratings Issued by Ratings AgenciesBBBto BBB- / Baa1 to Baa3 
ClassificationOfLoansAndOtherAssetsNon-Accruals Loans and Other Assets CategoryAssets 
On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty 
GroupingNon-Financial Corporations -Industrial &  commercial private sector Ratings Issued 
by Ratings AgenciesBBto BB- / Ba1 to Ba3 
ClassificationOfLoansAndOtherAssetsNon-Accruals Loans and Other Assets CategoryAssets 
On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty 
GroupingNon-Financial Corporations -Industrial &  commercial private sector Ratings Issued 
by Ratings AgenciesBto B- / B1 to B3  ClassificationOfLoansAndOtherAssetsNon-Accruals 
Loans and Other Assets CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance 
Sheet Counterparty GroupingNon-Financial Corporations -Industrial &  commercial private 
sector Ratings Issued by Ratings AgenciesBelow B- / Below B3 
ClassificationOfLoansAndOtherAssetsNon-Accruals Loans and Other Assets CategoryAssets 
On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty 
GroupingNon-Financial Corporations -Industrial &  commercial private sector Ratings Issued 
by Ratings AgenciesUnrated Exposures ClassificationOfLoansAndOtherAssetsNon-Accruals 
Loans and Other Assets CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance 
Sheet Counterparty GroupingNon-Financial Corporations - Commercial  Mortgages 
ClassificationOfLoansAndOtherAssetsNon-Accruals Loans and Other Assets CategoryAssets 
On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty GroupingOther 
Financial Corporations - Financial  intermediaries & auxiliaries Ratings Issued by Ratings 
AgenciesAAA to AA- / Aaa to Aa3 ClassificationOfLoansAndOtherAssetsNon-Accruals Loans 
and Other Assets CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance Sheet 
Counterparty GroupingOther Financial Corporations - Financial  intermediaries & auxiliaries 
Ratings Issued by Ratings AgenciesAto A- / A1 to A3 
ClassificationOfLoansAndOtherAssetsNon-Accruals Loans and Other Assets CategoryAssets 
On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty GroupingOther 
Financial Corporations - Financial  intermediaries & auxiliaries Ratings Issued by Ratings 
AgenciesBBBto BBB- / Baa1 to Baa3 ClassificationOfLoansAndOtherAssetsNon-Accruals 
Loans and Other Assets CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance 
Sheet Counterparty GroupingOther Financial Corporations - Financial  intermediaries & 
auxiliaries  Ratings Issued by Ratings AgenciesBBto BB- / Ba1 to Ba3 
ClassificationOfLoansAndOtherAssetsNon-Accruals Loans and Other Assets CategoryAssets 



On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty GroupingOther 
Financial Corporations - Financial  intermediaries & auxiliaries Ratings Issued by Ratings 
AgenciesBto B- / B1 to B3 ClassificationOfLoansAndOtherAssetsNon-Accruals Loans and 
Other Assets CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance Sheet 
Counterparty GroupingOther Financial Corporations - Financial  intermediaries & auxiliaries 
Ratings Issued by Ratings AgenciesBelow B- / Below B3 
ClassificationOfLoansAndOtherAssetsNon-Accruals Loans and Other Assets CategoryAssets 
On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty GroupingOther 
Financial Corporations - Financial  intermediaries & auxiliaries Ratings Issued by Ratings 
AgenciesUnrated Exposures ClassificationOfLoansAndOtherAssetsNon-Accruals Loans and 
Other Assets CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance Sheet 
Counterparty GroupingOther Financial Corporations - Securities  Firms Ratings Issued by 
Ratings AgenciesAAA to AA- / Aaa to Aa3 
ClassificationOfLoansAndOtherAssetsNon-Accruals Loans and Other Assets CategoryAssets 
On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty GroupingOther 
Financial Corporations - Securities  Firms Ratings Issued by Ratings AgenciesAto A- / A1 to 
A3 ClassificationOfLoansAndOtherAssetsNon-Accruals Loans and Other Assets 
CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty 
GroupingOther Financial Corporations - Securities  Firms Ratings Issued by Ratings 
AgenciesBBBto BBB- / Baa1 to Baa3 ClassificationOfLoansAndOtherAssetsNon-Accruals 
Loans and Other Assets CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance 
Sheet  Counterparty GroupingOther Financial Corporations - Securities  Firms Ratings 
Issued by Ratings AgenciesBBto BB- / Ba1 to Ba3 
ClassificationOfLoansAndOtherAssetsNon-Accruals Loans and Other Assets CategoryAssets 
On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty GroupingOther 
Financial Corporations - Securities  Firms Ratings Issued by Ratings AgenciesBto B- / B1 to 
B3 ClassificationOfLoansAndOtherAssetsNon-Accruals Loans and Other Assets 
CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty 
GroupingOther Financial Corporations - Securities  Firms Ratings Issued by Ratings 
AgenciesBelow B- / Below B3 ClassificationOfLoansAndOtherAssetsNon-Accruals Loans and 
Other Assets CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance Sheet 
Counterparty GroupingOther Financial Corporations - Securities  Firms Ratings Issued by 
Ratings AgenciesUnrated Exposures ClassificationOfLoansAndOtherAssetsNon-Accruals 
Loans and Other Assets CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance 
Sheet Counterparty GroupingRetail Lending/Consumer Loans -  Households 
ClassificationOfLoansAndOtherAssetsNon-Accruals Loans and Other Assets CategoryAssets 
On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty GroupingResidential 
Mortgages - Households ClassificationOfLoansAndOtherAssetsNon-Accruals Loans and 
Other Assets CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance Sheet 
Counterparty GroupingOther Loans and Advances Ratings Issued by Ratings AgenciesAAA 
to AA- / Aaa to Aa3 ClassificationOfLoansAndOtherAssetsNon-Accruals Loans and Other 
Assets CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance Sheet 
Counterparty GroupingOther Loans and Advances Ratings Issued by Ratings AgenciesAto A- 
/ A1 to A3  ClassificationOfLoansAndOtherAssetsNon-Accruals Loans and Other Assets 
CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty 
GroupingOther Loans and Advances Ratings Issued by Ratings AgenciesBBBto BBB- / Baa1 
to Baa3 ClassificationOfLoansAndOtherAssetsNon-Accruals Loans and Other Assets 



CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty 
GroupingOther Loans and Advances Ratings Issued by Ratings AgenciesBBto BB- / Ba1 to 
Ba3 ClassificationOfLoansAndOtherAssetsNon-Accruals Loans and Other Assets 
CategoryAssets On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty 
GroupingOther Loans and Advances Ratings Issued by Ratings AgenciesBto B- / B1 to B3 
ClassificationOfLoansAndOtherAssetsNon-Accruals Loans and Other Assets CategoryAssets 
On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty GroupingOther Loans 
and Advances Ratings Issued by Ratings AgenciesBelow B- / Below B3 
ClassificationOfLoansAndOtherAssetsNon-Accruals Loans and Other Assets CategoryAssets 
On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Counterparty GroupingOther Loans 
and Advances Ratings Issued by Ratings AgenciesUnrated Exposures 
ClassificationOfLoansAndOtherAssetsNon-Accruals Loans and Other Assets CategoryAssets 
On-Balance Sheet / Off-Balance SheetOn-Balance Sheet 
ClassificationOfLoansAndOtherAssetsNon-Accruals Loans and Other Assets CategoryAssets 
On-Balance Sheet / Off-Balance SheetOff-Balance Sheet    Investment TypeDebt Securities 
ISIN / CUSIP Code*Fill-In* Type of Debt Security*Fill-In* Coupon Type*Fill-In* Payment 
Interval*Fill-In* Offering Method*Fill-In* Issuer*Fill-In* Country of Issuer*Fill-In* Currency 
(General)*Fill-In* Next Repricing Date*Fill-In* Maturity Date*Fill-In* Coupon Rate / 
Discount*Fill-In* Source*Fill-In* Embedded Options*Fill-In* Rating (1)*Fill-In* Ratings Agency 
(1)*Fill-In* Rating (2)*Fill-In* Ratings Agency (2)*Fill-In* Investment TypeDebt Securities ISIN / 
CUSIP Code*Fill-In* Type of Debt Security*Fill-In* Coupon Type*Fill-In* Payment 
Interval*Fill-In* Offering Method*Fill-In* Issuer*Fill-In* Country of Issuer*Fill-In* Currency 
(General)*Fill-In* Next Repricing Date*Fill-In* Maturity Date*Fill-In* Coupon Rate / 
Discount*Fill-In* Source*Fill-In* Embedded Options*Fill-In* Rating (1)*Fill-In* Ratings Agency 
(1)*Fill-In*  Rating (2)*Fill-In* Ratings Agency (2)*Fill-In* Investment TypeDebt Securities 
Investment TypeDebt Securities ISIN / CUSIP Code*Fill-In* Type of Debt Security*Fill-In* 
Coupon Type*Fill-In* Payment Interval*Fill-In* Offering Method*Fill-In* Issuer*Fill-In* Country 
of Issuer*Fill-In* Currency (General)*Fill-In* Next Repricing Date*Fill-In* Maturity Date*Fill-In* 
Coupon Rate / Discount*Fill-In* Source*Fill-In* Embedded Options*Fill-In* Rating (1)*Fill-In* 
Ratings Agency (1)*Fill-In* Rating (2)*Fill-In* Ratings Agency (2)*Fill-In* Investment TypeDebt 
Securities ISIN / CUSIP Code*Fill-In* Type of Debt Security*Fill-In* Coupon Type*Fill-In* 
Payment Interval*Fill-In* Offering Method*Fill-In* Issuer*Fill-In* Country of Issuer*Fill-In* 
Currency (General)*Fill-In* Next Repricing Date*Fill-In* Maturity Date*Fill-In* Coupon Rate / 
Discount*Fill-In* Source*Fill-In* Embedded Options*Fill-In* Rating (1)*Fill-In* Ratings Agency 
(1)*Fill-In* Rating (2)*Fill-In* Ratings Agency (2)*Fill-In* Investment TypeDebt Securities 
Investment TypeDebt Securities ISIN / CUSIP Code*Fill-In*  Type of Debt Security*Fill-In* 
Coupon Type*Fill-In* Payment Interval*Fill-In* Offering Method*Fill-In* Issuer*Fill-In* Country 
of Issuer*Fill-In* Currency (General)*Fill-In* Next Repricing Date*Fill-In* Maturity Date*Fill-In* 
Coupon Rate / Discount*Fill-In* Source*Fill-In* Embedded Options*Fill-In* Rating (1)*Fill-In* 
Ratings Agency (1)*Fill-In* Rating (2)*Fill-In* Ratings Agency (2)*Fill-In* Investment TypeDebt 
Securities ISIN / CUSIP Code*Fill-In* Type of Debt Security*Fill-In* Coupon Type*Fill-In* 
Payment Interval*Fill-In* Offering Method*Fill-In* Issuer*Fill-In* Country of Issuer*Fill-In* 
Currency (General)*Fill-In* Next Repricing Date*Fill-In* Maturity Date*Fill-In* Coupon Rate / 
Discount*Fill-In* Source*Fill-In* Embedded Options*Fill-In* Rating (1)*Fill-In* Ratings Agency 
(1)*Fill-In* Rating (2)*Fill-In* Ratings Agency (2)*Fill-In* Investment TypeDebt Securities ISIN / 
CUSIP Code*Fill-In* Type of Debt Security*Fill-In* Coupon Type*Fill-In* Payment 
Interval*Fill-In* Offering Method*Fill-In* Issuer*Fill-In* Country of Issuer*Fill-In* Currency 



(General)*Fill-In* Next Repricing Date*Fill-In* Maturity Date*Fill-In*  Coupon Rate / 
Discount*Fill-In* Source*Fill-In* Embedded Options*Fill-In* Rating (1)*Fill-In* Ratings Agency 
(1)*Fill-In* Rating (2)*Fill-In* Ratings Agency (2)*Fill-In* Investment TypeDebt Securities 
Investment TypeEquity Securities ISIN / CUSIP Code*Fill-In* Type of Equity Security*Fill-In* 
Traded on Stock Exchange*Fill-In* Issuer*Fill-In* Country of Issuer*Fill-In* Currency 
(General)*Fill-In* Source*Fill-In* Rating (1)*Fill-In* Ratings Agency (1)*Fill-In* Rating 
(2)*Fill-In* Ratings Agency (2)*Fill-In* Investment TypeEquity Securities ISIN / CUSIP 
Code*Fill-In* Type of Equity Security*Fill-In* Traded on Stock Exchange*Fill-In* Issuer*Fill-In* 
Country of Issuer*Fill-In* Currency (General)*Fill-In* Source*Fill-In* Rating (1)*Fill-In* Ratings 
Agency (1)*Fill-In* Rating (2)*Fill-In* Ratings Agency (2)*Fill-In* Investment TypeEquity 
Securities Investment TypeEquity Securities ISIN / CUSIP Code*Fill-In* Type of Equity 
Security*Fill-In* Traded on Stock Exchange*Fill-In* Issuer*Fill-In* Country of Issuer*Fill-In* 
Currency (General)*Fill-In* Source*Fill-In* Rating (1)*Fill-In*  Ratings Agency (1)*Fill-In* 
Rating (2)*Fill-In* Ratings Agency (2)*Fill-In* Investment TypeEquity Securities ISIN / CUSIP 
Code*Fill-In* Type of Equity Security*Fill-In* Traded on Stock Exchange*Fill-In* Issuer*Fill-In* 
Country of Issuer*Fill-In* Currency (General)*Fill-In* Source*Fill-In* Rating (1)*Fill-In* Ratings 
Agency (1)*Fill-In* Rating (2)*Fill-In* Ratings Agency (2)*Fill-In* Investment TypeEquity 
Securities ISIN / CUSIP Code*Fill-In* Type of Equity Security*Fill-In* Traded on Stock 
Exchange*Fill-In* Issuer*Fill-In* Country of Issuer*Fill-In* Currency (General)*Fill-In* 
Source*Fill-In* Rating (1)*Fill-In* Ratings Agency (1)*Fill-In* Rating (2)*Fill-In* Ratings 
Agency (2)*Fill-In* Investment TypeEquity Securities Investment TypeEquity Securities ISIN / 
CUSIP Code*Fill-In* Type of Equity Security*Fill-In* Traded on Stock Exchange*Fill-In* 
Issuer*Fill-In* Country of Issuer*Fill-In* Currency (General)*Fill-In* Source*Fill-In* Rating 
(1)*Fill-In* Ratings Agency (1)*Fill-In* Rating (2)*Fill-In* Ratings Agency (2)*Fill-In* 
Investment TypeMutual and Hedge Funds ISIN / CUSIP Code*Fill-In*  Country of 
Issuer*Fill-In* Currency (General)*Fill-In* Source*Fill-In* Investment TypeMutual and Hedge 
Funds ISIN / CUSIP Code*Fill-In* Country of Issuer*Fill-In* Currency (General)*Fill-In* 
Source*Fill-In* Investment TypeMutual and Hedge Funds ISIN / CUSIP Code*Fill-In* Country 
of Issuer*Fill-In* Currency (General)*Fill-In* Source*Fill-In* Investment TypeMutual and 
Hedge Funds ISIN / CUSIP Code*Fill-In* Country of Issuer*Fill-In* Currency (General)*Fill-In* 
Source*Fill-In* Investment TypeMutual and Hedge Funds Investment TypeMutual and Hedge 
Funds ISIN / CUSIP Code*Fill-In* Country of Issuer*Fill-In* Currency (General)*Fill-In* 
Source*Fill-In* Investment TypeMutual and Hedge Funds ISIN / CUSIP Code*Fill-In* Country 
of Issuer*Fill-In* Currency (General)*Fill-In* Source*Fill-In* Investment TypeMutual and 
Hedge Funds ISIN / CUSIP Code*Fill-In* Country of Issuer*Fill-In* Currency (General)*Fill-In* 
Source*Fill-In* Investment TypeMutual and Hedge Funds Investment TypeMutual and Hedge 
Funds ISIN / CUSIP Code*Fill-In* Country of Issuer*Fill-In*  Currency (General)*Fill-In* 
Source*Fill-In* OTC Item TypeInterest Rate Contracts OTC / Exchange TradedOTC OTC / 
ETC ItemForwards OTC Item TypeInterest Rate Contracts OTC / Exchange TradedOTC OTC 
/ ETC ItemSwaps OTC Item TypeInterest Rate Contracts OTC / Exchange TradedOTC OTC / 
ETC ItemOptions Purchased / WrittenPurchased OTC Item TypeInterest Rate Contracts OTC 
/ Exchange TradedOTC OTC / ETC ItemOptions Purchased / WrittenWritten OTC Item 
TypeInterest Rate Contracts OTC / Exchange TradedOTC OTC Item TypeInterest Rate 
Contracts OTC / Exchange TradedExchange Traded OTC / ETC ItemFutures  Position 
TypeLong OTC Item TypeInterest Rate Contracts OTC / Exchange TradedExchange Traded 
OTC / ETC ItemFutures Position TypeShort OTC Item TypeInterest Rate Contracts OTC / 
Exchange TradedExchange Traded OTC / ETC ItemOptions Purchased / WrittenPurchased 



OTC Item TypeInterest Rate Contracts OTC / Exchange TradedExchange Traded OTC / ETC 
ItemOptions Purchased / WrittenWritten OTC Item TypeInterest Rate Contracts OTC / 
Exchange TradedExchange Traded OTC Item TypeForeign Exchange Contracts & Gold OTC / 
Exchange TradedOTC OTC / ETC ItemForwards OTC Item TypeForeign Exchange Contracts 
& Gold OTC / Exchange TradedOTC  OTC / ETC ItemSwaps OTC Item TypeForeign 
Exchange Contracts & Gold OTC / Exchange TradedOTC OTC / ETC ItemOptions Purchased 
/ WrittenPurchased OTC Item TypeForeign Exchange Contracts & Gold OTC / Exchange 
TradedOTC OTC / ETC ItemOptions Purchased / WrittenWritten OTC Item TypeForeign 
Exchange Contracts & Gold OTC / Exchange TradedOTC OTC Item TypeForeign Exchange 
Contracts & Gold OTC / Exchange TradedExchange Traded OTC / ETC ItemFutures Position 
TypeLong OTC Item TypeForeign Exchange Contracts & Gold OTC / Exchange 
TradedExchange Traded OTC / ETC ItemFutures Position TypeShort OTC Item TypeForeign 
Exchange Contracts & Gold  OTC / Exchange TradedExchange Traded OTC / ETC 
ItemOptions Purchased / WrittenPurchased OTC Item TypeForeign Exchange Contracts & 
Gold OTC / Exchange TradedExchange Traded OTC / ETC ItemOptions Purchased / 
WrittenWritten OTC Item TypeForeign Exchange Contracts & Gold OTC / Exchange 
TradedExchange Traded OTC Item TypeEquity Contracts OTC / Exchange TradedOTC OTC / 
ETC ItemForwards OTC Item TypeEquity Contracts OTC / Exchange TradedOTC OTC / ETC 
ItemSwaps OTC Item TypeEquity Contracts OTC / Exchange TradedOTC OTC / ETC 
ItemOptions Purchased / WrittenPurchased OTC Item TypeEquity Contracts  OTC / Exchange 
TradedOTC OTC / ETC ItemOptions Purchased / WrittenWritten OTC Item TypeEquity 
Contracts OTC / Exchange TradedOTC OTC Item TypeEquity Contracts OTC / Exchange 
TradedExchange Traded OTC / ETC ItemFutures Position TypeLong OTC Item TypeEquity 
Contracts OTC / Exchange TradedExchange Traded OTC / ETC ItemFutures Position 
TypeShort OTC Item TypeEquity Contracts OTC / Exchange TradedExchange Traded OTC / 
ETC ItemOptions Purchased / WrittenPurchased OTC Item TypeEquity Contracts OTC / 
Exchange TradedExchange Traded OTC / ETC ItemOptions Purchased / WrittenWritten  OTC 
Item TypeEquity Contracts OTC / Exchange TradedExchange Traded OTC Item TypePrecious 
Metal Contracts OTC / Exchange TradedOTC OTC / ETC ItemForwards OTC Item 
TypePrecious Metal Contracts OTC / Exchange TradedOTC OTC / ETC ItemSwaps OTC Item 
TypePrecious Metal Contracts OTC / Exchange TradedOTC OTC / ETC ItemOptions 
Purchased / WrittenPurchased OTC Item TypePrecious Metal Contracts OTC / Exchange 
TradedOTC OTC / ETC ItemOptions Purchased / WrittenWritten OTC Item TypePrecious 
Metal Contracts OTC / Exchange TradedOTC OTC Item TypePrecious Metal Contracts OTC / 
Exchange TradedExchange Traded  OTC / ETC ItemFutures Position TypeLong OTC Item 
TypePrecious Metal Contracts OTC / Exchange TradedExchange Traded OTC / ETC 
ItemFutures Position TypeShort OTC Item TypePrecious Metal Contracts OTC / Exchange 
TradedExchange Traded OTC / ETC ItemOptions Purchased / WrittenPurchased OTC Item 
TypePrecious Metal Contracts OTC / Exchange TradedExchange Traded OTC / ETC 
ItemOptions Purchased / WrittenWritten OTC Item TypePrecious Metal Contracts OTC / 
Exchange TradedExchange Traded OTC Item TypeOther Commodities Contracts OTC / 
Exchange TradedOTC OTC / ETC ItemForwards OTC Item TypeOther Commodities Contracts 
 OTC / Exchange TradedOTC OTC / ETC ItemSwaps OTC Item TypeOther Commodities 
Contracts OTC / Exchange TradedOTC OTC / ETC ItemOptions Purchased / 
WrittenPurchased OTC Item TypeOther Commodities Contracts OTC / Exchange TradedOTC 
OTC / ETC ItemOptions Purchased / WrittenWritten OTC Item TypeOther Commodities 
Contracts OTC / Exchange TradedOTC OTC Item TypeOther Commodities Contracts OTC / 



Exchange TradedExchange Traded OTC / ETC ItemFutures Position TypeLong OTC Item 
TypeOther Commodities Contracts OTC / Exchange TradedExchange Traded OTC / ETC 
ItemFutures Position TypeShort  OTC Item TypeOther Commodities Contracts OTC / 
Exchange TradedExchange Traded OTC / ETC ItemOptions Purchased / WrittenPurchased 
OTC Item TypeOther Commodities Contracts OTC / Exchange TradedExchange Traded OTC / 
ETC ItemOptions Purchased / WrittenWritten OTC Item TypeOther Commodities Contracts 
OTC / Exchange TradedExchange Traded OTC Item TypeCredit Derivatives OTC / Exchange 
TradedOTC OTC / ETC ItemForwards OTC Item TypeCredit Derivatives OTC / Exchange 
TradedOTC OTC / ETC ItemSwaps OTC Item TypeCredit Derivatives OTC / Exchange 
TradedOTC OTC / ETC ItemOptions Purchased / WrittenPurchased  OTC Item TypeCredit 
Derivatives OTC / Exchange TradedOTC OTC / ETC ItemOptions Purchased / WrittenWritten 
OTC Item TypeCredit Derivatives OTC / Exchange TradedOTC OTC Item TypeCredit 
Derivatives OTC / Exchange TradedExchange Traded OTC / ETC ItemFutures Position 
TypeLong OTC Item TypeCredit Derivatives OTC / Exchange TradedExchange Traded OTC / 
ETC ItemFutures Position TypeShort OTC Item TypeCredit Derivatives OTC / Exchange 
TradedExchange Traded OTC / ETC ItemOptions Purchased / WrittenPurchased OTC Item 
TypeCredit Derivatives OTC / Exchange TradedExchange Traded OTC / ETC ItemOptions  
Purchased / WrittenWritten OTC Item TypeCredit Derivatives OTC / Exchange 
TradedExchange Traded OTC / Exchange TradedOTC OTC / ETC ItemForwards OTC / 
Exchange TradedOTC OTC / ETC ItemSwaps OTC / Exchange TradedOTC OTC / ETC 
ItemOptions Purchased / WrittenPurchased OTC / Exchange TradedOTC OTC / ETC 
ItemOptions Purchased / WrittenWritten OTC / Exchange TradedOTC OTC / Exchange 
TradedExchange Traded OTC / ETC ItemFutures Position TypeLong OTC / Exchange 
TradedExchange Traded OTC / ETC ItemFutures  Position TypeShort OTC / Exchange 
TradedExchange Traded OTC / ETC ItemOptions Purchased / WrittenPurchased OTC / 
Exchange TradedExchange Traded OTC / ETC ItemOptions Purchased / WrittenWritten OTC 
/ Exchange TradedExchange Traded Off-Balance Sheet Exposure TypeRetail Exposures 
Off-Balance Sheet Exposure Sub-typeUnconditionally Cancellable at Any Time Off-Balance 
Sheet Exposure TypeRetail Exposures Off-Balance Sheet Exposure Sub-typeOriginal 
Maturity One Year and Under Off-Balance Sheet Exposure TypeRetail Exposures Off-Balance 
Sheet Exposure Sub-typeOriginal Maturity Over One Year Off-Balance Sheet Exposure 
TypeRetail Exposures Off-Balance Sheet Exposure TypeNon-retail Exposures Off-Balance 
Sheet Exposure Sub-typeUnconditionally Cancellable at Any Time Off-Balance Sheet 
Exposure TypeNon-retail Exposures Off-Balance Sheet Exposure Sub-typeOriginal Maturity 
One Year and Under Off-Balance Sheet Exposure TypeNon-retail Exposures Off-Balance 
Sheet Exposure Sub-typeOriginal Maturity Over One Year Off-Balance Sheet Exposure 
TypeNon-retail Exposures Off-Balance Sheet Exposure TypeOther Off-Balance Sheet 
Off-Balance Sheet Exposure Sub-typeShort-term Self-liquidating Trade-related  
Contingencies  Off-Balance Sheet Exposure TypeOther Off-Balance Sheet Off-Balance Sheet 
Exposure Sub-typeTransaction-related Contingencies Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typeNIFs and RUFs Off-Balance Sheet 
Exposure TypeOther Off-Balance Sheet Off-Balance Sheet Exposure Sub-typeDirect Credit 
Substitutes - Excluding Credit  Derivatives Off-Balance Sheet Exposure TypeOther 
Off-Balance Sheet Off-Balance Sheet Exposure Sub-typeAsset Sales with Recourse 
Off-Balance Sheet Exposure TypeOther Off-Balance Sheet Off-Balance Sheet Exposure 
Sub-typeForward Asset Purchases Off-Balance Sheet Exposure TypeOther Off-Balance 
Sheet Off-Balance Sheet Exposure Sub-typeForward Forward Deposits Off-Balance Sheet 



Exposure TypeOther Off-Balance Sheet Off-Balance Sheet Exposure Sub-typePartly Paid 
Shares and Securities Off-Balance Sheet Exposure TypeOther Off-Balance Sheet Repricing / 
MaturingInterest Rate Repricing On-Balance Sheet / Off-Balance SheetOn-Balance Sheet 
Balance Sheet SectionAssets Item Type (Interest Rate)Cash and Deposits Interest Rate 
BandSight - 8 Days Repricing / MaturingInterest Rate Repricing On-Balance Sheet / 
Off-Balance SheetOn-Balance Sheet Balance Sheet SectionAssets Item Type (Interest 
Rate)Loans Interest Rate BandSight - 8 Days Repricing / MaturingInterest Rate Repricing 
On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Balance Sheet SectionAssets Item 
Type (Interest Rate)Investments Interest Rate BandSight - 8 Days Repricing / 
MaturingInterest Rate Repricing On-Balance Sheet / Off-Balance SheetOn-Balance Sheet 
Balance Sheet SectionAssets  Item Type (Interest Rate)Other Assets Interest Rate BandSight 
- 8 Days Repricing / MaturingInterest Rate Repricing On-Balance Sheet / Off-Balance 
SheetOn-Balance Sheet Balance Sheet SectionAssets Interest Rate BandSight - 8 Days 
Repricing / MaturingInterest Rate Repricing On-Balance Sheet / Off-Balance 
SheetOn-Balance Sheet Balance Sheet SectionLiabilities and Equity Item Type (Interest 
Rate)Deposits from Banks Interest Rate BandSight - 8 Days Repricing / MaturingInterest 
Rate Repricing On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Balance Sheet 
SectionLiabilities and Equity Item Type (Interest Rate)Other Deposits Interest Rate BandSight 
- 8 Days Repricing / MaturingInterest Rate Repricing On-Balance Sheet / Off-Balance 
SheetOn-Balance Sheet Balance Sheet SectionLiabilities and Equity Item Type (Interest 
Rate)Repos, Term Debt and other Borrowings Interest Rate BandSight - 8 Days Repricing / 
MaturingInterest Rate Repricing On-Balance Sheet / Off-Balance SheetOn-Balance Sheet 
Balance Sheet SectionLiabilities and Equity Item Type (Interest Rate)Other Liabilities Interest 
Rate BandSight - 8 Days Repricing / MaturingInterest Rate Repricing On-Balance Sheet / 
Off-Balance SheetOn-Balance Sheet Balance Sheet SectionLiabilities and Equity Item Type 
(Interest Rate)Equity Interest Rate BandSight - 8 Days Repricing / MaturingInterest Rate 
Repricing On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Balance Sheet 
SectionLiabilities and Equity Interest Rate BandSight - 8 Days Repricing / MaturingInterest 
Rate Repricing On-Balance Sheet / Off-Balance SheetOff-Balance Sheet Interest Rate 
BandSight - 8 Days  Repricing / MaturingInterest Rate Maturing On-Balance Sheet / 
Off-Balance SheetOn-Balance Sheet Balance Sheet SectionAssets Item Type (Interest 
Rate)Cash and Deposits Interest Rate BandSight - 8 Days Repricing / MaturingInterest Rate 
Maturing On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Balance Sheet 
SectionAssets Item Type (Interest Rate)Loans Interest Rate BandSight - 8 Days Repricing / 
MaturingInterest Rate Maturing On-Balance Sheet / Off-Balance SheetOn-Balance Sheet 
Balance Sheet SectionAssets Item Type (Interest Rate)Investments Interest Rate BandSight - 
8 Days Repricing / MaturingInterest Rate Maturing On-Balance Sheet / Off-Balance 
SheetOn-Balance Sheet Balance Sheet SectionAssets Item Type (Interest Rate)Other Assets 
Interest Rate BandSight - 8 Days Repricing / MaturingInterest Rate Maturing On-Balance 
Sheet / Off-Balance SheetOn-Balance Sheet Balance Sheet SectionAssets Interest Rate 
BandSight - 8 Days Repricing / MaturingInterest Rate Maturing On-Balance Sheet / 
Off-Balance SheetOn-Balance Sheet Balance Sheet SectionLiabilities and Equity Item Type 
(Interest Rate)Deposits from Banks Interest Rate BandSight - 8 Days Repricing / 
MaturingInterest Rate Maturing On-Balance Sheet / Off-Balance SheetOn-Balance Sheet 
Balance Sheet SectionLiabilities and Equity Item Type (Interest Rate)Other Deposits Interest 
Rate BandSight - 8 Days Repricing / MaturingInterest Rate Maturing On-Balance Sheet / 
Off-Balance SheetOn-Balance Sheet Balance Sheet SectionLiabilities and Equity Item Type 



(Interest Rate)Repos, Term Debt and other Borrowings  Interest Rate BandSight - 8 Days 
Repricing / MaturingInterest Rate Maturing On-Balance Sheet / Off-Balance 
SheetOn-Balance Sheet Balance Sheet SectionLiabilities and Equity Item Type (Interest 
Rate)Other Liabilities Interest Rate BandSight - 8 Days Repricing / MaturingInterest Rate 
Maturing On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Balance Sheet 
SectionLiabilities and Equity Item Type (Interest Rate)Equity Interest Rate BandSight - 8 Days 
Repricing / MaturingInterest Rate Maturing On-Balance Sheet / Off-Balance 
SheetOn-Balance Sheet Balance Sheet SectionLiabilities and Equity Interest Rate BandSight 
- 8 Days Repricing / MaturingInterest Rate Maturing On-Balance Sheet / Off-Balance 
SheetOff-Balance Sheet Interest Rate BandSight - 8 Days Repricing / MaturingInterest Rate 
Repricing On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Balance Sheet 
SectionAssets Item Type (Interest Rate)Cash and Deposits Interest Rate Band8 Days - 1 
Month Repricing / MaturingInterest Rate Repricing On-Balance Sheet / Off-Balance 
SheetOn-Balance Sheet Balance Sheet SectionAssets Item Type (Interest Rate)Loans 
Interest Rate Band8 Days - 1 Month Repricing / MaturingInterest Rate Repricing On-Balance 
Sheet / Off-Balance SheetOn-Balance Sheet Balance Sheet SectionAssets Item Type 
(Interest Rate)Investments Interest Rate Band8 Days - 1 Month Repricing / MaturingInterest 
Rate Repricing On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Balance Sheet 
SectionAssets Item Type (Interest Rate)Other Assets Interest Rate Band8 Days - 1 Month  
Repricing / MaturingInterest Rate Repricing On-Balance Sheet / Off-Balance 
SheetOn-Balance Sheet Balance Sheet SectionAssets Interest Rate Band8 Days - 1 Month 
Repricing / MaturingInterest Rate Repricing On-Balance Sheet / Off-Balance 
SheetOn-Balance Sheet Balance Sheet SectionLiabilities and Equity Item Type (Interest 
Rate)Deposits from Banks Interest Rate Band8 Days - 1 Month Repricing / MaturingInterest 
Rate Repricing On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Balance Sheet 
SectionLiabilities and Equity Item Type (Interest Rate)Other Deposits Interest Rate Band8 
Days - 1 Month Repricing / MaturingInterest Rate Repricing On-Balance Sheet / Off-Balance 
SheetOn-Balance Sheet Balance Sheet SectionLiabilities and Equity Item Type (Interest 
Rate)Repos, Term Debt and other Borrowings Interest Rate Band8 Days - 1 Month Repricing 
/ MaturingInterest Rate Repricing On-Balance Sheet / Off-Balance SheetOn-Balance Sheet 
Balance Sheet SectionLiabilities and Equity Item Type (Interest Rate)Other Liabilities Interest 
Rate Band8 Days - 1 Month Repricing / MaturingInterest Rate Repricing On-Balance Sheet / 
Off-Balance SheetOn-Balance Sheet Balance Sheet SectionLiabilities and Equity Item Type 
(Interest Rate)Equity Interest Rate Band8 Days - 1 Month Repricing / MaturingInterest Rate 
Repricing On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Balance Sheet 
SectionLiabilities and Equity Interest Rate Band8 Days - 1 Month Repricing / MaturingInterest 
Rate Repricing On-Balance Sheet / Off-Balance SheetOff-Balance Sheet Interest Rate 
Band8 Days - 1 Month Repricing / MaturingInterest Rate Maturing On-Balance Sheet / 
Off-Balance SheetOn-Balance Sheet  Balance Sheet SectionAssets Item Type (Interest 
Rate)Cash and Deposits Interest Rate Band8 Days - 1 Month Repricing / MaturingInterest 
Rate Maturing On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Balance Sheet 
SectionAssets Item Type (Interest Rate)Loans Interest Rate Band8 Days - 1 Month Repricing 
/ MaturingInterest Rate Maturing On-Balance Sheet / Off-Balance SheetOn-Balance Sheet 
Balance Sheet SectionAssets Item Type (Interest Rate)Investments Interest Rate Band8 Days 
- 1 Month Repricing / MaturingInterest Rate Maturing On-Balance Sheet / Off-Balance 
SheetOn-Balance Sheet Balance Sheet SectionAssets Item Type (Interest Rate)Other Assets 
Interest Rate Band8 Days - 1 Month Repricing / MaturingInterest Rate Maturing On-Balance 



Sheet / Off-Balance SheetOn-Balance Sheet Balance Sheet SectionAssets Interest Rate 
Band8 Days - 1 Month Repricing / MaturingInterest Rate Maturing On-Balance Sheet / 
Off-Balance SheetOn-Balance Sheet Balance Sheet SectionLiabilities and Equity Item Type 
(Interest Rate)Deposits from Banks Interest Rate Band8 Days - 1 Month Repricing / 
MaturingInterest Rate Maturing On-Balance Sheet / Off-Balance SheetOn-Balance Sheet 
Balance Sheet SectionLiabilities and Equity Item Type (Interest Rate)Other Deposits Interest 
Rate Band8 Days - 1 Month Repricing / MaturingInterest Rate Maturing On-Balance Sheet / 
Off-Balance SheetOn-Balance Sheet Balance Sheet SectionLiabilities and Equity Item Type 
(Interest Rate)Repos, Term Debt and other Borrowings Interest Rate Band8 Days - 1 Month 
Repricing / MaturingInterest Rate Maturing  On-Balance Sheet / Off-Balance 
SheetOn-Balance Sheet Balance Sheet SectionLiabilities and Equity Item Type (Interest 
Rate)Other Liabilities Interest Rate Band8 Days - 1 Month Repricing / MaturingInterest Rate 
Maturing On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Balance Sheet 
SectionLiabilities and Equity Item Type (Interest Rate)Equity Interest Rate Band8 Days - 1 
Month Repricing / MaturingInterest Rate Maturing On-Balance Sheet / Off-Balance 
SheetOn-Balance Sheet Balance Sheet SectionLiabilities and Equity Interest Rate Band8 
Days - 1 Month Repricing / MaturingInterest Rate Maturing On-Balance Sheet / Off-Balance 
SheetOff-Balance Sheet Interest Rate Band8 Days - 1 Month Repricing / MaturingInterest 
Rate Repricing On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Balance Sheet 
SectionAssets Item Type (Interest Rate)Cash and Deposits Interest Rate Band1 - 3 Months 
Repricing / MaturingInterest Rate Repricing On-Balance Sheet / Off-Balance 
SheetOn-Balance Sheet Balance Sheet SectionAssets Item Type (Interest Rate)Loans 
Interest Rate Band1 - 3 Months Repricing / MaturingInterest Rate Repricing On-Balance 
Sheet / Off-Balance SheetOn-Balance Sheet Balance Sheet SectionAssets Item Type 
(Interest Rate)Investments Interest Rate Band1 - 3 Months Repricing / MaturingInterest Rate 
Repricing On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Balance Sheet 
SectionAssets Item Type (Interest Rate)Other Assets Interest Rate Band1 - 3 Months 
Repricing / MaturingInterest Rate Repricing On-Balance Sheet / Off-Balance 
SheetOn-Balance Sheet Balance Sheet SectionAssets  Interest Rate Band1 - 3 Months 
Repricing / MaturingInterest Rate Repricing On-Balance Sheet / Off-Balance 
SheetOn-Balance Sheet Balance Sheet SectionLiabilities and Equity Item Type (Interest 
Rate)Deposits from Banks Interest Rate Band1 - 3 Months Repricing / MaturingInterest Rate 
Repricing On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Balance Sheet 
SectionLiabilities and Equity Item Type (Interest Rate)Other Deposits Interest Rate Band1 - 3 
Months Repricing / MaturingInterest Rate Repricing On-Balance Sheet / Off-Balance 
SheetOn-Balance Sheet Balance Sheet SectionLiabilities and Equity Item Type (Interest 
Rate)Repos, Term Debt and other Borrowings Interest Rate Band1 - 3 Months Repricing / 
MaturingInterest Rate Repricing On-Balance Sheet / Off-Balance SheetOn-Balance Sheet 
Balance Sheet SectionLiabilities and Equity Item Type (Interest Rate)Other Liabilities Interest 
Rate Band1 - 3 Months Repricing / MaturingInterest Rate Repricing On-Balance Sheet / 
Off-Balance SheetOn-Balance Sheet Balance Sheet SectionLiabilities and Equity Item Type 
(Interest Rate)Equity Interest Rate Band1 - 3 Months Repricing / MaturingInterest Rate 
Repricing On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Balance Sheet 
SectionLiabilities and Equity Interest Rate Band1 - 3 Months Repricing / MaturingInterest 
Rate Repricing On-Balance Sheet / Off-Balance SheetOff-Balance Sheet Interest Rate 
Band1 - 3 Months Repricing / MaturingInterest Rate Maturing On-Balance Sheet / 
Off-Balance SheetOn-Balance Sheet Balance Sheet SectionAssets Item Type (Interest 



Rate)Cash and Deposits Interest Rate Band1 - 3 Months  Repricing / MaturingInterest Rate 
Maturing On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Balance Sheet 
SectionAssets Item Type (Interest Rate)Loans Interest Rate Band1 - 3 Months Repricing / 
MaturingInterest Rate Maturing On-Balance Sheet / Off-Balance SheetOn-Balance Sheet 
Balance Sheet SectionAssets Item Type (Interest Rate)Investments Interest Rate Band1 - 3 
Months Repricing / MaturingInterest Rate Maturing On-Balance Sheet / Off-Balance 
SheetOn-Balance Sheet Balance Sheet SectionAssets Item Type (Interest Rate)Other Assets 
Interest Rate Band1 - 3 Months Repricing / MaturingInterest Rate Maturing On-Balance 
Sheet / Off-Balance SheetOn-Balance Sheet Balance Sheet SectionAssets Interest Rate 
Band1 - 3 Months Repricing / MaturingInterest Rate Maturing On-Balance Sheet / 
Off-Balance SheetOn-Balance Sheet Balance Sheet SectionLiabilities and Equity Item Type 
(Interest Rate)Deposits from Banks Interest Rate Band1 - 3 Months Repricing / 
MaturingInterest Rate Maturing On-Balance Sheet / Off-Balance SheetOn-Balance Sheet 
Balance Sheet SectionLiabilities and Equity Item Type (Interest Rate)Other Deposits Interest 
Rate Band1 - 3 Months Repricing / MaturingInterest Rate Maturing On-Balance Sheet / 
Off-Balance SheetOn-Balance Sheet Balance Sheet SectionLiabilities and Equity Item Type 
(Interest Rate)Repos, Term Debt and other Borrowings Interest Rate Band1 - 3 Months 
Repricing / MaturingInterest Rate Maturing On-Balance Sheet / Off-Balance 
SheetOn-Balance Sheet Balance Sheet SectionLiabilities and Equity Item Type (Interest 
Rate)Other Liabilities  Interest Rate Band1 - 3 Months Repricing / MaturingInterest Rate 
Maturing On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Balance Sheet 
SectionLiabilities and Equity Item Type (Interest Rate)Equity Interest Rate Band1 - 3 Months 
Repricing / MaturingInterest Rate Maturing On-Balance Sheet / Off-Balance 
SheetOn-Balance Sheet Balance Sheet SectionLiabilities and Equity Interest Rate Band1 - 3 
Months Repricing / MaturingInterest Rate Maturing On-Balance Sheet / Off-Balance 
SheetOff-Balance Sheet Interest Rate Band1 - 3 Months Repricing / MaturingInterest Rate 
Repricing On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Balance Sheet 
SectionAssets Item Type (Interest Rate)Cash and Deposits Interest Rate Band3 - 6 Months 
Repricing / MaturingInterest Rate Repricing On-Balance Sheet / Off-Balance 
SheetOn-Balance Sheet Balance Sheet SectionAssets Item Type (Interest Rate)Loans 
Interest Rate Band3 - 6 Months Repricing / MaturingInterest Rate Repricing On-Balance 
Sheet / Off-Balance SheetOn-Balance Sheet Balance Sheet SectionAssets Item Type 
(Interest Rate)Investments Interest Rate Band3 - 6 Months Repricing / MaturingInterest Rate 
Repricing On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Balance Sheet 
SectionAssets Item Type (Interest Rate)Other Assets Interest Rate Band3 - 6 Months 
Repricing / MaturingInterest Rate Repricing On-Balance Sheet / Off-Balance 
SheetOn-Balance Sheet Balance Sheet SectionAssets Interest Rate Band3 - 6 Months 
Repricing / MaturingInterest Rate Repricing  On-Balance Sheet / Off-Balance 
SheetOn-Balance Sheet Balance Sheet SectionLiabilities and Equity Item Type (Interest 
Rate)Deposits from Banks Interest Rate Band3 - 6 Months Repricing / MaturingInterest Rate 
Repricing On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Balance Sheet 
SectionLiabilities and Equity Item Type (Interest Rate)Other Deposits Interest Rate Band3 - 6 
Months Repricing / MaturingInterest Rate Repricing On-Balance Sheet / Off-Balance 
SheetOn-Balance Sheet Balance Sheet SectionLiabilities and Equity Item Type (Interest 
Rate)Repos, Term Debt and other Borrowings Interest Rate Band3 - 6 Months Repricing / 
MaturingInterest Rate Repricing On-Balance Sheet / Off-Balance SheetOn-Balance Sheet 
Balance Sheet SectionLiabilities and Equity Item Type (Interest Rate)Other Liabilities Interest 



Rate Band3 - 6 Months Repricing / MaturingInterest Rate Repricing On-Balance Sheet / 
Off-Balance SheetOn-Balance Sheet Balance Sheet SectionLiabilities and Equity Item Type 
(Interest Rate)Equity Interest Rate Band3 - 6 Months Repricing / MaturingInterest Rate 
Repricing On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Balance Sheet 
SectionLiabilities and Equity Interest Rate Band3 - 6 Months Repricing / MaturingInterest 
Rate Repricing On-Balance Sheet / Off-Balance SheetOff-Balance Sheet Interest Rate 
Band3 - 6 Months Repricing / MaturingInterest Rate Maturing On-Balance Sheet / 
Off-Balance SheetOn-Balance Sheet Balance Sheet SectionAssets Item Type (Interest 
Rate)Cash and Deposits Interest Rate Band3 - 6 Months Repricing / MaturingInterest Rate 
Maturing On-Balance Sheet / Off-Balance SheetOn-Balance Sheet  Balance Sheet 
SectionAssets Item Type (Interest Rate)Loans Interest Rate Band3 - 6 Months Repricing / 
MaturingInterest Rate Maturing On-Balance Sheet / Off-Balance SheetOn-Balance Sheet 
Balance Sheet SectionAssets Item Type (Interest Rate)Investments Interest Rate Band3 - 6 
Months Repricing / MaturingInterest Rate Maturing On-Balance Sheet / Off-Balance 
SheetOn-Balance Sheet Balance Sheet SectionAssets Item Type (Interest Rate)Other Assets 
Interest Rate Band3 - 6 Months Repricing / MaturingInterest Rate Maturing On-Balance 
Sheet / Off-Balance SheetOn-Balance Sheet Balance Sheet SectionAssets Interest Rate 
Band3 - 6 Months Repricing / MaturingInterest Rate Maturing On-Balance Sheet / 
Off-Balance SheetOn-Balance Sheet Balance Sheet SectionLiabilities and Equity Item Type 
(Interest Rate)Deposits from Banks Interest Rate Band3 - 6 Months Repricing / 
MaturingInterest Rate Maturing On-Balance Sheet / Off-Balance SheetOn-Balance Sheet 
Balance Sheet SectionLiabilities and Equity Item Type (Interest Rate)Other Deposits Interest 
Rate Band3 - 6 Months Repricing / MaturingInterest Rate Maturing On-Balance Sheet / 
Off-Balance SheetOn-Balance Sheet Balance Sheet SectionLiabilities and Equity Item Type 
(Interest Rate)Repos, Term Debt and other Borrowings Interest Rate Band3 - 6 Months 
Repricing / MaturingInterest Rate Maturing On-Balance Sheet / Off-Balance 
SheetOn-Balance Sheet Balance Sheet SectionLiabilities and Equity Item Type (Interest 
Rate)Other Liabilities Interest Rate Band3 - 6 Months Repricing / MaturingInterest Rate 
Maturing  On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Balance Sheet 
SectionLiabilities and Equity Item Type (Interest Rate)Equity Interest Rate Band3 - 6 Months 
Repricing / MaturingInterest Rate Maturing On-Balance Sheet / Off-Balance 
SheetOn-Balance Sheet Balance Sheet SectionLiabilities and Equity Interest Rate Band3 - 6 
Months Repricing / MaturingInterest Rate Maturing On-Balance Sheet / Off-Balance 
SheetOff-Balance Sheet Interest Rate Band3 - 6 Months Repricing / MaturingInterest Rate 
Repricing On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Balance Sheet 
SectionAssets Item Type (Interest Rate)Cash and Deposits Interest Rate Band6 - 12 Months 
Repricing / MaturingInterest Rate Repricing On-Balance Sheet / Off-Balance 
SheetOn-Balance Sheet Balance Sheet SectionAssets Item Type (Interest Rate)Loans 
Interest Rate Band6 - 12 Months Repricing / MaturingInterest Rate Repricing On-Balance 
Sheet / Off-Balance SheetOn-Balance Sheet Balance Sheet SectionAssets Item Type 
(Interest Rate)Investments Interest Rate Band6 - 12 Months Repricing / MaturingInterest 
Rate Repricing On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Balance Sheet 
SectionAssets Item Type (Interest Rate)Other Assets Interest Rate Band6 - 12 Months 
Repricing / MaturingInterest Rate Repricing On-Balance Sheet / Off-Balance 
SheetOn-Balance Sheet Balance Sheet SectionAssets Interest Rate Band6 - 12 Months 
Repricing / MaturingInterest Rate Repricing On-Balance Sheet / Off-Balance 
SheetOn-Balance Sheet Balance Sheet SectionLiabilities and Equity Item Type (Interest 



Rate)Deposits from Banks  Interest Rate Band6 - 12 Months Repricing / MaturingInterest 
Rate Repricing On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Balance Sheet 
SectionLiabilities and Equity Item Type (Interest Rate)Other Deposits Interest Rate Band6 - 
12 Months Repricing / MaturingInterest Rate Repricing On-Balance Sheet / Off-Balance 
SheetOn-Balance Sheet Balance Sheet SectionLiabilities and Equity Item Type (Interest 
Rate)Repos, Term Debt and other Borrowings Interest Rate Band6 - 12 Months Repricing / 
MaturingInterest Rate Repricing On-Balance Sheet / Off-Balance SheetOn-Balance Sheet 
Balance Sheet SectionLiabilities and Equity Item Type (Interest Rate)Other Liabilities Interest 
Rate Band6 - 12 Months Repricing / MaturingInterest Rate Repricing On-Balance Sheet / 
Off-Balance SheetOn-Balance Sheet Balance Sheet SectionLiabilities and Equity Item Type 
(Interest Rate)Equity Interest Rate Band6 - 12 Months Repricing / MaturingInterest Rate 
Repricing On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Balance Sheet 
SectionLiabilities and Equity Interest Rate Band6 - 12 Months Repricing / MaturingInterest 
Rate Repricing On-Balance Sheet / Off-Balance SheetOff-Balance Sheet Interest Rate 
Band6 - 12 Months Repricing / MaturingInterest Rate Maturing On-Balance Sheet / 
Off-Balance SheetOn-Balance Sheet Balance Sheet SectionAssets Item Type (Interest 
Rate)Cash and Deposits Interest Rate Band6 - 12 Months Repricing / MaturingInterest Rate 
Maturing On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Balance Sheet 
SectionAssets Item Type (Interest Rate)Loans Interest Rate Band6 - 12 Months  Repricing / 
MaturingInterest Rate Maturing On-Balance Sheet / Off-Balance SheetOn-Balance Sheet 
Balance Sheet SectionAssets Item Type (Interest Rate)Investments Interest Rate Band6 - 12 
Months Repricing / MaturingInterest Rate Maturing On-Balance Sheet / Off-Balance 
SheetOn-Balance Sheet Balance Sheet SectionAssets Item Type (Interest Rate)Other Assets 
Interest Rate Band6 - 12 Months Repricing / MaturingInterest Rate Maturing On-Balance 
Sheet / Off-Balance SheetOn-Balance Sheet Balance Sheet SectionAssets Interest Rate 
Band6 - 12 Months Repricing / MaturingInterest Rate Maturing On-Balance Sheet / 
Off-Balance SheetOn-Balance Sheet Balance Sheet SectionLiabilities and Equity Item Type 
(Interest Rate)Deposits from Banks Interest Rate Band6 - 12 Months Repricing / 
MaturingInterest Rate Maturing On-Balance Sheet / Off-Balance SheetOn-Balance Sheet 
Balance Sheet SectionLiabilities and Equity Item Type (Interest Rate)Other Deposits Interest 
Rate Band6 - 12 Months Repricing / MaturingInterest Rate Maturing On-Balance Sheet / 
Off-Balance SheetOn-Balance Sheet Balance Sheet SectionLiabilities and Equity Item Type 
(Interest Rate)Repos, Term Debt and other Borrowings Interest Rate Band6 - 12 Months 
Repricing / MaturingInterest Rate Maturing On-Balance Sheet / Off-Balance 
SheetOn-Balance Sheet Balance Sheet SectionLiabilities and Equity Item Type (Interest 
Rate)Other Liabilities Interest Rate Band6 - 12 Months Repricing / MaturingInterest Rate 
Maturing On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Balance Sheet 
SectionLiabilities and Equity Item Type (Interest Rate)Equity  Interest Rate Band6 - 12 
Months Repricing / MaturingInterest Rate Maturing On-Balance Sheet / Off-Balance 
SheetOn-Balance Sheet Balance Sheet SectionLiabilities and Equity Interest Rate Band6 - 
12 Months Repricing / MaturingInterest Rate Maturing On-Balance Sheet / Off-Balance 
SheetOff-Balance Sheet Interest Rate Band6 - 12 Months Repricing / MaturingInterest Rate 
Repricing On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Balance Sheet 
SectionAssets Item Type (Interest Rate)Cash and Deposits Interest Rate Band1 - 5 Years 
Repricing / MaturingInterest Rate Repricing On-Balance Sheet / Off-Balance 
SheetOn-Balance Sheet Balance Sheet SectionAssets Item Type (Interest Rate)Loans 
Interest Rate Band1 - 5 Years Repricing / MaturingInterest Rate Repricing On-Balance Sheet 



/ Off-Balance SheetOn-Balance Sheet Balance Sheet SectionAssets Item Type (Interest 
Rate)Investments Interest Rate Band1 - 5 Years Repricing / MaturingInterest Rate Repricing 
On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Balance Sheet SectionAssets Item 
Type (Interest Rate)Other Assets Interest Rate Band1 - 5 Years Repricing / MaturingInterest 
Rate Repricing On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Balance Sheet 
SectionAssets Interest Rate Band1 - 5 Years Repricing / MaturingInterest Rate Repricing 
On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Balance Sheet SectionLiabilities 
and Equity Item Type (Interest Rate)Deposits from Banks Interest Rate Band1 - 5 Years 
Repricing / MaturingInterest Rate Repricing  On-Balance Sheet / Off-Balance 
SheetOn-Balance Sheet Balance Sheet SectionLiabilities and Equity Item Type (Interest 
Rate)Other Deposits Interest Rate Band1 - 5 Years Repricing / MaturingInterest Rate 
Repricing On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Balance Sheet 
SectionLiabilities and Equity Item Type (Interest Rate)Repos, Term Debt and other 
Borrowings Interest Rate Band1 - 5 Years Repricing / MaturingInterest Rate Repricing 
On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Balance Sheet SectionLiabilities 
and Equity Item Type (Interest Rate)Other Liabilities Interest Rate Band1 - 5 Years Repricing / 
MaturingInterest Rate Repricing On-Balance Sheet / Off-Balance SheetOn-Balance Sheet 
Balance Sheet SectionLiabilities and Equity Item Type (Interest Rate)Equity Interest Rate 
Band1 - 5 Years Repricing / MaturingInterest Rate Repricing On-Balance Sheet / Off-Balance 
SheetOn-Balance Sheet Balance Sheet SectionLiabilities and Equity Interest Rate Band1 - 5 
Years Repricing / MaturingInterest Rate Repricing On-Balance Sheet / Off-Balance 
SheetOff-Balance Sheet Interest Rate Band1 - 5 Years Repricing / MaturingInterest Rate 
Maturing On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Balance Sheet 
SectionAssets Item Type (Interest Rate)Cash and Deposits Interest Rate Band1 - 5 Years 
Repricing / MaturingInterest Rate Maturing On-Balance Sheet / Off-Balance 
SheetOn-Balance Sheet Balance Sheet SectionAssets Item Type (Interest Rate)Loans 
Interest Rate Band1 - 5 Years Repricing / MaturingInterest Rate Maturing On-Balance Sheet / 
Off-Balance SheetOn-Balance Sheet  Balance Sheet SectionAssets Item Type (Interest 
Rate)Investments Interest Rate Band1 - 5 Years Repricing / MaturingInterest Rate Maturing 
On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Balance Sheet SectionAssets Item 
Type (Interest Rate)Other Assets Interest Rate Band1 - 5 Years Repricing / MaturingInterest 
Rate Maturing On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Balance Sheet 
SectionAssets Interest Rate Band1 - 5 Years Repricing / MaturingInterest Rate Maturing 
On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Balance Sheet SectionLiabilities 
and Equity Item Type (Interest Rate)Deposits from Banks Interest Rate Band1 - 5 Years 
Repricing / MaturingInterest Rate Maturing On-Balance Sheet / Off-Balance 
SheetOn-Balance Sheet Balance Sheet SectionLiabilities and Equity Item Type (Interest 
Rate)Other Deposits Interest Rate Band1 - 5 Years Repricing / MaturingInterest Rate 
Maturing On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Balance Sheet 
SectionLiabilities and Equity Item Type (Interest Rate)Repos, Term Debt and other 
Borrowings Interest Rate Band1 - 5 Years Repricing / MaturingInterest Rate Maturing 
On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Balance Sheet SectionLiabilities 
and Equity Item Type (Interest Rate)Other Liabilities Interest Rate Band1 - 5 Years Repricing / 
MaturingInterest Rate Maturing On-Balance Sheet / Off-Balance SheetOn-Balance Sheet 
Balance Sheet SectionLiabilities and Equity Item Type (Interest Rate)Equity Interest Rate 
Band1 - 5 Years Repricing / MaturingInterest Rate Maturing  On-Balance Sheet / Off-Balance 
SheetOn-Balance Sheet Balance Sheet SectionLiabilities and Equity Interest Rate Band1 - 5 



Years Repricing / MaturingInterest Rate Maturing On-Balance Sheet / Off-Balance 
SheetOff-Balance Sheet Interest Rate Band1 - 5 Years Repricing / MaturingInterest Rate 
Repricing On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Balance Sheet 
SectionAssets Item Type (Interest Rate)Cash and Deposits Interest Rate BandOver 5 Years 
Repricing / MaturingInterest Rate Repricing On-Balance Sheet / Off-Balance 
SheetOn-Balance Sheet Balance Sheet SectionAssets Item Type (Interest Rate)Loans 
Interest Rate BandOver 5 Years Repricing / MaturingInterest Rate Repricing On-Balance 
Sheet / Off-Balance SheetOn-Balance Sheet Balance Sheet SectionAssets Item Type 
(Interest Rate)Investments Interest Rate BandOver 5 Years Repricing / MaturingInterest Rate 
Repricing On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Balance Sheet 
SectionAssets Item Type (Interest Rate)Other Assets Interest Rate BandOver 5 Years 
Repricing / MaturingInterest Rate Repricing On-Balance Sheet / Off-Balance 
SheetOn-Balance Sheet Balance Sheet SectionAssets Interest Rate BandOver 5 Years 
Repricing / MaturingInterest Rate Repricing On-Balance Sheet / Off-Balance 
SheetOn-Balance Sheet Balance Sheet SectionLiabilities and Equity Item Type (Interest 
Rate)Deposits from Banks Interest Rate BandOver 5 Years Repricing / MaturingInterest Rate 
Repricing On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Balance Sheet 
SectionLiabilities and Equity Item Type (Interest Rate)Other Deposits  Interest Rate BandOver 
5 Years Repricing / MaturingInterest Rate Repricing On-Balance Sheet / Off-Balance 
SheetOn-Balance Sheet Balance Sheet SectionLiabilities and Equity Item Type (Interest 
Rate)Repos, Term Debt and other Borrowings Interest Rate BandOver 5 Years Repricing / 
MaturingInterest Rate Repricing On-Balance Sheet / Off-Balance SheetOn-Balance Sheet 
Balance Sheet SectionLiabilities and Equity Item Type (Interest Rate)Other Liabilities Interest 
Rate BandOver 5 Years Repricing / MaturingInterest Rate Repricing On-Balance Sheet / 
Off-Balance SheetOn-Balance Sheet Balance Sheet SectionLiabilities and Equity Item Type 
(Interest Rate)Equity Interest Rate BandOver 5 Years Repricing / MaturingInterest Rate 
Repricing On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Balance Sheet 
SectionLiabilities and Equity Interest Rate BandOver 5 Years Repricing / MaturingInterest 
Rate Repricing On-Balance Sheet / Off-Balance SheetOff-Balance Sheet Interest Rate 
BandOver 5 Years Repricing / MaturingInterest Rate Maturing On-Balance Sheet / 
Off-Balance SheetOn-Balance Sheet Balance Sheet SectionAssets Item Type (Interest 
Rate)Cash and Deposits Interest Rate BandOver 5 Years Repricing / MaturingInterest Rate 
Maturing On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Balance Sheet 
SectionAssets Item Type (Interest Rate)Loans Interest Rate BandOver 5 Years Repricing / 
MaturingInterest Rate Maturing On-Balance Sheet / Off-Balance SheetOn-Balance Sheet 
Balance Sheet SectionAssets Item Type (Interest Rate)Investments Interest Rate BandOver 5 
Years  Repricing / MaturingInterest Rate Maturing On-Balance Sheet / Off-Balance 
SheetOn-Balance Sheet Balance Sheet SectionAssets Item Type (Interest Rate)Other Assets 
Interest Rate BandOver 5 Years Repricing / MaturingInterest Rate Maturing On-Balance 
Sheet / Off-Balance SheetOn-Balance Sheet Balance Sheet SectionAssets Interest Rate 
BandOver 5 Years Repricing / MaturingInterest Rate Maturing On-Balance Sheet / 
Off-Balance SheetOn-Balance Sheet Balance Sheet SectionLiabilities and Equity Item Type 
(Interest Rate)Deposits from Banks Interest Rate BandOver 5 Years Repricing / 
MaturingInterest Rate Maturing On-Balance Sheet / Off-Balance SheetOn-Balance Sheet 
Balance Sheet SectionLiabilities and Equity Item Type (Interest Rate)Other Deposits Interest 
Rate BandOver 5 Years Repricing / MaturingInterest Rate Maturing On-Balance Sheet / 
Off-Balance SheetOn-Balance Sheet Balance Sheet SectionLiabilities and Equity Item Type 



(Interest Rate)Repos, Term Debt and other Borrowings Interest Rate BandOver 5 Years 
Repricing / MaturingInterest Rate Maturing On-Balance Sheet / Off-Balance 
SheetOn-Balance Sheet Balance Sheet SectionLiabilities and Equity Item Type (Interest 
Rate)Other Liabilities Interest Rate BandOver 5 Years Repricing / MaturingInterest Rate 
Maturing On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Balance Sheet 
SectionLiabilities and Equity Item Type (Interest Rate)Equity Interest Rate BandOver 5 Years 
Repricing / MaturingInterest Rate Maturing On-Balance Sheet / Off-Balance 
SheetOn-Balance Sheet Balance Sheet SectionLiabilities and Equity Interest Rate BandOver 
5 Years  Repricing / MaturingInterest Rate Maturing On-Balance Sheet / Off-Balance 
SheetOff-Balance Sheet Interest Rate BandOver 5 Years Repricing / MaturingInterest Rate 
Repricing On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Balance Sheet 
SectionAssets Item Type (Interest Rate)Cash and Deposits Interest Rate BandNon-Interest 
Sensitive (Assets and Liabilities) Repricing / MaturingInterest Rate Repricing On-Balance 
Sheet / Off-Balance SheetOn-Balance Sheet Balance Sheet SectionAssets Item Type 
(Interest Rate)Loans Interest Rate BandNon-Interest Sensitive (Assets and Liabilities) 
Repricing / MaturingInterest Rate Repricing On-Balance Sheet / Off-Balance 
SheetOn-Balance Sheet Balance Sheet SectionAssets Item Type (Interest Rate)Investments 
Interest Rate BandNon-Interest Sensitive (Assets and Liabilities) Repricing / MaturingInterest 
Rate Repricing On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Balance Sheet 
SectionAssets Item Type (Interest Rate)Other Assets Interest Rate BandNon-Interest 
Sensitive (Assets and Liabilities) Repricing / MaturingInterest Rate Repricing On-Balance 
Sheet / Off-Balance SheetOn-Balance Sheet Balance Sheet SectionAssets Interest Rate 
BandNon-Interest Sensitive (Assets and Liabilities) Repricing / MaturingInterest Rate 
Repricing On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Balance Sheet 
SectionLiabilities and Equity Item Type (Interest Rate)Deposits from Banks Interest Rate 
BandNon-Interest Sensitive (Assets and Liabilities) Repricing / MaturingInterest Rate 
Repricing  On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Balance Sheet 
SectionLiabilities and Equity Item Type (Interest Rate)Other Deposits Interest Rate 
BandNon-Interest Sensitive (Assets and Liabilities) Repricing / MaturingInterest Rate 
Repricing On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Balance Sheet 
SectionLiabilities and Equity Item Type (Interest Rate)Repos, Term Debt and other 
Borrowings Interest Rate BandNon-Interest Sensitive (Assets and Liabilities) Repricing / 
MaturingInterest Rate Repricing On-Balance Sheet / Off-Balance SheetOn-Balance Sheet 
Balance Sheet SectionLiabilities and Equity Item Type (Interest Rate)Other Liabilities Interest 
Rate BandNon-Interest Sensitive (Assets and Liabilities) Repricing / MaturingInterest Rate 
Repricing On-Balance Sheet / Off-Balance SheetOn-Balance Sheet Balance Sheet 
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Balance SheetE5151  E Intersection004. CR-On Balance SheetE5151  E Intersection004. 
CR-On Balance SheetE5151  E Intersection004. CR-On Balance SheetE5151  E 
Intersection004. CR-On Balance SheetE5252  E Intersection004. CR-On Balance 
SheetE5252  E Intersection004. CR-On Balance SheetE5252  E Intersection004. CR-On 
Balance SheetE5252  E Intersection004. CR-On Balance SheetE5252  E Intersection004. 
CR-On Balance SheetE5353  E Intersection004. CR-On Balance SheetE5353  E 
Intersection004. CR-On Balance SheetE5353  E Intersection004. CR-On Balance 
SheetE5959  E Intersection004. CR-On Balance SheetE5959  E Intersection004. CR-On 
Balance SheetE5959  E Intersection004. CR-On Balance SheetE5959  E Intersection004. 
CR-On Balance SheetE5959  E Intersection004. CR-On Balance SheetE5959  E 
Intersection004. CR-On Balance SheetE6060  E Intersection004. CR-On Balance 
SheetE6060  E Intersection004. CR-On Balance SheetE6060  E Intersection004. CR-On 
Balance SheetE6060  E Intersection004. CR-On Balance SheetE6060  E Intersection004. 
CR-On Balance SheetE6060  E Intersection004. CR-On Balance SheetE6161  E 
Intersection004. CR-On Balance SheetE6161  E Intersection004. CR-On Balance 
SheetE6161  E Intersection004. CR-On Balance SheetE6161  E Intersection004. CR-On 
Balance SheetE6161  E Intersection004. CR-On Balance SheetE6161  E Intersection004. 
CR-On Balance SheetE6262  E Intersection004. CR-On Balance SheetE6262  E 
Intersection004. CR-On Balance SheetE6262  E  Intersection004. CR-On Balance 
SheetE6262  E Intersection004. CR-On Balance SheetE6262  E Intersection004. CR-On 
Balance SheetE6262  E Intersection004. CR-On Balance SheetE6363  E Intersection004. 
CR-On Balance SheetE6363  E Intersection004. CR-On Balance SheetE6363  E 
Intersection004. CR-On Balance SheetE6363  E Intersection004. CR-On Balance 
SheetE6363  E Intersection004. CR-On Balance SheetE6363  E Intersection004. CR-On 
Balance SheetE6464  E Intersection004. CR-On Balance SheetE6464  E Intersection004. 
CR-On Balance SheetE6464  E Intersection004. CR-On Balance SheetE6464  E 
Intersection004. CR-On Balance SheetE6464  E Intersection004. CR-On Balance 
SheetE6464  E Intersection004. CR-On Balance SheetE6565  E Intersection004. CR-On 
Balance SheetE6565  E Intersection004. CR-On Balance SheetE6565  E Intersection004. 
CR-On Balance SheetE6565  E Intersection004. CR-On Balance SheetE6565  E 
Intersection004. CR-On Balance SheetE6565  E Intersection004. CR-On Balance 
SheetE6666  E Intersection004. CR-On Balance SheetE6666  E Intersection004. CR-On 
Balance SheetE6666  E Intersection004. CR-On Balance SheetE6666  E Intersection004. 
CR-On Balance SheetE7272  E Intersection004. CR-On Balance SheetE7272  E 
Intersection004. CR-On Balance SheetE7272  E Intersection004. CR-On Balance 
SheetE7272  E Intersection004. CR-On Balance SheetE7272  E Intersection004. CR-On 
Balance SheetE7272  E Intersection004. CR-On Balance SheetE7373  E Intersection004. 
CR-On Balance SheetE7373  E Intersection004. CR-On Balance SheetE7373  E 
Intersection004. CR-On Balance SheetE7373  E Intersection004. CR-On Balance 



SheetE7373  E Intersection004. CR-On Balance SheetE7373  E Intersection004. CR-On 
Balance SheetE7474  E Intersection004. CR-On Balance SheetE7474  E Intersection004. 
CR-On Balance SheetE7474  E Intersection004. CR-On Balance SheetE7474  E 
Intersection004. CR-On Balance SheetE7474  E Intersection004. CR-On Balance 
SheetE7474  E Intersection004. CR-On Balance SheetE7575  E Intersection004. CR-On 
Balance SheetE7575  E Intersection004. CR-On Balance SheetE7575  E Intersection004. 
CR-On Balance SheetE7575  E  Intersection004. CR-On Balance SheetE7575  E 
Intersection004. CR-On Balance SheetE7575  E Intersection004. CR-On Balance 
SheetE7676  E Intersection004. CR-On Balance SheetE7676  E Intersection004. CR-On 
Balance SheetE7676  E Intersection004. CR-On Balance SheetE7676  E Intersection004. 
CR-On Balance SheetE7676  E Intersection004. CR-On Balance SheetE7676  E 
Intersection004. CR-On Balance SheetE7878  E Intersection004. CR-On Balance 
SheetE7878  E Intersection004. CR-On Balance SheetE7878  E Intersection004. CR-On 
Balance SheetE7878  E Intersection004. CR-On Balance SheetE7878  E Intersection004. 
CR-On Balance SheetE7878  E Intersection004. CR-On Balance SheetE7979  E 
Intersection004. CR-On Balance SheetE7979  E Intersection004. CR-On Balance 
SheetE7979  E Intersection004. CR-On Balance SheetE7979  E Intersection004. CR-On 
Balance SheetE7979  E Intersection004. CR-On Balance SheetE7979  E Intersection004. 
CR-On Balance SheetE8080  E Intersection004. CR-On Balance SheetE8080  E 
Intersection004. CR-On Balance SheetE8080  E Intersection004. CR-On Balance 
SheetE8080  E Intersection004. CR-On Balance SheetE8282  E Intersection004. CR-On 
Balance SheetE8282  E Intersection004. CR-On Balance SheetE8282  E Intersection004. 
CR-On Balance SheetE8888  E Intersection004. CR-On Balance SheetE8888  E 
Intersection004. CR-On Balance SheetE8888  E Intersection004. CR-On Balance 
SheetE8888  E Intersection004. CR-On Balance SheetE8888  E Intersection004. CR-On 
Balance SheetE8989  E Intersection004. CR-On Balance SheetE8989  E Intersection004. 
CR-On Balance SheetE8989  E Intersection004. CR-On Balance SheetE8989  E 
Intersection004. CR-On Balance SheetE8989  E Intersection004. CR-On Balance 
SheetE9090  E Intersection004. CR-On Balance SheetE9090  E Intersection004. CR-On 
Balance SheetE9090  E Intersection004. CR-On Balance SheetE9090  E Intersection004. 
CR-On Balance SheetE9090  E Intersection004. CR-On Balance SheetE9191  E 
Intersection004. CR-On Balance SheetE9191  E  Intersection004. CR-On Balance 
SheetE9191  E Intersection004. CR-On Balance SheetE9191  E Intersection004. CR-On 
Balance SheetE9191  E Intersection004. CR-On Balance SheetE9292  E Intersection004. 
CR-On Balance SheetE9292  E Intersection004. CR-On Balance SheetE9292  E 
Intersection004. CR-On Balance SheetE9292  E Intersection004. CR-On Balance 
SheetE9292  E Intersection004. CR-On Balance SheetE9393  E Intersection004. CR-On 
Balance SheetE9393  E Intersection004. CR-On Balance SheetE9393  E Intersection004. 
CR-On Balance SheetE9393  E Intersection004. CR-On Balance SheetE9393  E 
Intersection004. CR-On Balance SheetE9494  E Intersection004. CR-On Balance 
SheetE9494  E Intersection004. CR-On Balance SheetE9494  E Intersection004. CR-On 
Balance SheetE9494  E Intersection004. CR-On Balance SheetE9494  E Intersection004. 
CR-On Balance SheetE9595  E Intersection004. CR-On Balance SheetE9595  E 
Intersection004. CR-On Balance SheetE9595  E Intersection004. CR-On Balance 
SheetE9595  E Intersection004. CR-On Balance SheetE9595  E Intersection004. CR-On 
Balance SheetE9696  E Intersection004. CR-On Balance SheetE9696  E Intersection004. 
CR-On Balance SheetE9696  E Intersection004. CR-On Balance SheetE102102   E 



Intersection004. CR-On Balance SheetE102102   E Intersection004. CR-On Balance 
SheetE102102   E Intersection004. CR-On Balance SheetE102102   E Intersection004. 
CR-On Balance SheetE102102   E Intersection004. CR-On Balance SheetE103103   E 
Intersection004. CR-On Balance SheetE103103   E Intersection004. CR-On Balance 
SheetE103103   E Intersection004. CR-On Balance SheetE103103   E Intersection004. 
CR-On Balance SheetE103103   E Intersection004. CR-On Balance SheetE104104   E 
Intersection004. CR-On Balance SheetE104104   E Intersection004. CR-On Balance 
SheetE104104   E Intersection004. CR-On Balance SheetE104104   E Intersection004. 
CR-On Balance SheetE104104   E  Intersection004. CR-On Balance SheetE105105   E 
Intersection004. CR-On Balance SheetE105105   E Intersection004. CR-On Balance 
SheetE105105   E Intersection004. CR-On Balance SheetE105105   E Intersection004. 
CR-On Balance SheetE105105   E Intersection004. CR-On Balance SheetE106106   E 
Intersection004. CR-On Balance SheetE106106   E Intersection004. CR-On Balance 
SheetE106106   E Intersection004. CR-On Balance SheetE114114   E Intersection004. 
CR-On Balance SheetE114114   E Intersection004. CR-On Balance SheetE114114   E 
Intersection004. CR-On Balance SheetE114114   E Intersection004. CR-On Balance 
SheetE114114   E Intersection004. CR-On Balance SheetE115115   E Intersection004. 
CR-On Balance SheetE115115   E Intersection004. CR-On Balance SheetE115115   E 
Intersection004. CR-On Balance SheetE115115   E Intersection004. CR-On Balance 
SheetE115115   E Intersection004. CR-On Balance SheetE117117   E Intersection004. 
CR-On Balance SheetE117117   E Intersection004. CR-On Balance SheetE117117   E 
Intersection004. CR-On Balance SheetE124124   E Intersection004. CR-On Balance 
SheetE124124   E Intersection004. CR-On Balance SheetE124124   E Intersection004. 
CR-On Balance SheetE124124   E Intersection004. CR-On Balance SheetE124124   E 
Intersection004. CR-On Balance SheetE125125   E Intersection004. CR-On Balance 
SheetE125125   E Intersection004. CR-On Balance SheetE125125   E Intersection004. 
CR-On Balance SheetE125125   E Intersection004. CR-On Balance SheetE125125   E 
Intersection004. CR-On Balance SheetE126126   E Intersection004. CR-On Balance 
SheetE126126   E Intersection004. CR-On Balance SheetE126126   E Intersection004. 
CR-On Balance SheetE126126   E Intersection004. CR-On Balance SheetE126126   E 
Intersection004. CR-On Balance SheetE128128   E Intersection004. CR-On Balance 
SheetE128128   E Intersection004. CR-On Balance SheetE128128   E Intersection004. 
CR-On Balance SheetE136136   E Intersection004. CR-On Balance SheetE136136   E 
Intersection004. CR-On Balance SheetE136136   E Intersection004. CR-On Balance 
SheetE136136   E Intersection004. CR-On Balance SheetE136136   E Intersection004. 
CR-On Balance SheetE138138   E Intersection004. CR-On Balance SheetE138138   E  
Intersection004. CR-On Balance SheetE138138   E Intersection004. CR-On Balance 
SheetE143143   E Intersection004. CR-On Balance SheetE143143   E Intersection004. 
CR-On Balance SheetE143143   E Intersection004. CR-On Balance SheetE143143   E 
Intersection004. CR-On Balance SheetE143143   E Intersection004. CR-On Balance 
SheetE144144   E Intersection004. CR-On Balance SheetE144144   E Intersection004. 
CR-On Balance SheetE144144   E Intersection004. CR-On Balance SheetE144144   E 
Intersection004. CR-On Balance SheetE144144   E Intersection004. CR-On Balance 
SheetE146146   E Intersection004. CR-On Balance SheetE146146   E Intersection004. 
CR-On Balance SheetE146146   E Intersection004. CR-On Balance SheetE146146   E 
Intersection004. CR-On Balance SheetE146146   E Intersection004. CR-On Balance 
SheetE147147   E Intersection004. CR-On Balance SheetE147147   E Intersection004. 



CR-On Balance SheetE147147   E Intersection004. CR-On Balance SheetE147147   E 
Intersection004. CR-On Balance SheetE147147   E Intersection004. CR-On Balance 
SheetE148148   E Intersection004. CR-On Balance SheetE148148   E Intersection004. 
CR-On Balance SheetE148148   E Intersection004. CR-On Balance SheetE153153   E 
Intersection004. CR-On Balance SheetE153153   E Intersection004. CR-On Balance 
SheetE153153   E Intersection004. CR-On Balance SheetE153153   E Intersection004. 
CR-On Balance SheetE153153   E Intersection004. CR-On Balance SheetE153153   E 
Intersection004. CR-On Balance SheetE154154   E Intersection004. CR-On Balance 
SheetE154154   E Intersection004. CR-On Balance SheetE154154   E Intersection004. 
CR-On Balance SheetE154154   E Intersection004. CR-On Balance SheetE154154   E 
Intersection004. CR-On Balance SheetE154154   E Intersection004. CR-On Balance 
SheetE155155   E Intersection004. CR-On Balance SheetE155155   E Intersection004. 
CR-On Balance SheetE155155   E Intersection004. CR-On Balance SheetE155155   E 
Intersection004. CR-On Balance SheetE155155   E  Intersection004. CR-On Balance 
SheetE155155   E Intersection004. CR-On Balance SheetE156156   E Intersection004. 
CR-On Balance SheetE156156   E Intersection004. CR-On Balance SheetE156156   E 
Intersection004. CR-On Balance SheetE156156   E Intersection004. CR-On Balance 
SheetE156156   E Intersection004. CR-On Balance SheetE156156   E Intersection004. 
CR-On Balance SheetE157157   E Intersection004. CR-On Balance SheetE157157   E 
Intersection004. CR-On Balance SheetE157157   E Intersection004. CR-On Balance 
SheetE157157   E Intersection004. CR-On Balance SheetE157157   E Intersection004. 
CR-On Balance SheetE157157   E Intersection004. CR-On Balance SheetE158158   E 
Intersection004. CR-On Balance SheetE158158   E Intersection004. CR-On Balance 
SheetE158158   E Intersection004. CR-On Balance SheetE158158   E Intersection004. 
CR-On Balance SheetE158158   E Intersection004. CR-On Balance SheetE158158   E 
Intersection004. CR-On Balance SheetE159159   E Intersection004. CR-On Balance 
SheetE159159   E Intersection004. CR-On Balance SheetE159159   E Intersection004. 
CR-On Balance SheetE159159   E Intersection004. CR-On Balance SheetE159159   E 
Intersection004. CR-On Balance SheetE159159   E Intersection004. CR-On Balance 
SheetE160160   E Intersection004. CR-On Balance SheetE160160   E Intersection004. 
CR-On Balance SheetE160160   E Intersection004. CR-On Balance SheetE160160   E 
Intersection004. CR-On Balance SheetE163163   E Intersection004. CR-On Balance 
SheetE163163   E Intersection004. CR-On Balance SheetE163163   E Intersection004. 
CR-On Balance SheetE163163   E Intersection004. CR-On Balance SheetE163163   E 
Intersection004. CR-On Balance SheetE163163   E Intersection004. CR-On Balance 
SheetE164164   E Intersection004. CR-On Balance SheetE164164   E Intersection004. 
CR-On Balance SheetE164164   E Intersection004. CR-On Balance SheetE164164   E 
Intersection004. CR-On Balance SheetE166166   E Intersection004. CR-On Balance 
SheetE166166   E Intersection004. CR-On Balance SheetE166166   E Intersection004. 
CR-On Balance SheetE168168   E Intersection004. CR-On Balance SheetE168168   E  
Intersection004. CR-On Balance SheetF2121  F Intersection004. CR-On Balance 
SheetF2121  F Intersection004. CR-On Balance SheetF2121  F Intersection004. CR-On 
Balance SheetF2121  F Intersection004. CR-On Balance SheetF2121  F Intersection004. 
CR-On Balance SheetF2222  F Intersection004. CR-On Balance SheetF2222  F 
Intersection004. CR-On Balance SheetF2222  F Intersection004. CR-On Balance 
SheetF2222  F Intersection004. CR-On Balance SheetF2222  F Intersection004. CR-On 
Balance SheetF2323  F Intersection004. CR-On Balance SheetF2323  F Intersection004. 



CR-On Balance SheetF2323  F Intersection004. CR-On Balance SheetF2323  F 
Intersection004. CR-On Balance SheetF2323  F Intersection004. CR-On Balance 
SheetF2424  F Intersection004. CR-On Balance SheetF2424  F Intersection004. CR-On 
Balance SheetF2424  F Intersection004. CR-On Balance SheetF2424  F Intersection004. 
CR-On Balance SheetF2424  F Intersection004. CR-On Balance SheetF2525  F 
Intersection004. CR-On Balance SheetF2525  F Intersection004. CR-On Balance 
SheetF2525  F Intersection004. CR-On Balance SheetF2525  F Intersection004. CR-On 
Balance SheetF2525  F Intersection004. CR-On Balance SheetF2626  F Intersection004. 
CR-On Balance SheetF2626  F Intersection004. CR-On Balance SheetF2626  F 
Intersection004. CR-On Balance SheetF2626  F Intersection004. CR-On Balance 
SheetF2626  F Intersection004. CR-On Balance SheetF2727  F Intersection004. CR-On 
Balance SheetF2727  F Intersection004. CR-On Balance SheetF2727  F Intersection004. 
CR-On Balance SheetF2727  F Intersection004. CR-On Balance SheetF2727  F 
Intersection004. CR-On Balance SheetF2828  F Intersection004. CR-On Balance 
SheetF2828  F Intersection004. CR-On Balance SheetF2828  F Intersection004. CR-On 
Balance SheetF3232  F Intersection004. CR-On Balance SheetF3232  F Intersection004. 
CR-On Balance SheetF3232  F Intersection004. CR-On Balance SheetF3232  F 
Intersection004. CR-On Balance SheetF3232  F Intersection004. CR-On Balance 
SheetF3333  F Intersection004. CR-On Balance SheetF3333  F  Intersection004. CR-On 
Balance SheetF3333  F Intersection004. CR-On Balance SheetF3333  F Intersection004. 
CR-On Balance SheetF3333  F Intersection004. CR-On Balance SheetF3434  F 
Intersection004. CR-On Balance SheetF3434  F Intersection004. CR-On Balance 
SheetF3434  F Intersection004. CR-On Balance SheetF3434  F Intersection004. CR-On 
Balance SheetF3434  F Intersection004. CR-On Balance SheetF3535  F Intersection004. 
CR-On Balance SheetF3535  F Intersection004. CR-On Balance SheetF3535  F 
Intersection004. CR-On Balance SheetF3535  F Intersection004. CR-On Balance 
SheetF3535  F Intersection004. CR-On Balance SheetF3636  F Intersection004. CR-On 
Balance SheetF3636  F Intersection004. CR-On Balance SheetF3636  F Intersection004. 
CR-On Balance SheetF3636  F Intersection004. CR-On Balance SheetF3636  F 
Intersection004. CR-On Balance SheetF3737  F Intersection004. CR-On Balance 
SheetF3737  F Intersection004. CR-On Balance SheetF3737  F Intersection004. CR-On 
Balance SheetF3737  F Intersection004. CR-On Balance SheetF3737  F Intersection004. 
CR-On Balance SheetF3838  F Intersection004. CR-On Balance SheetF3838  F 
Intersection004. CR-On Balance SheetF3838  F Intersection004. CR-On Balance 
SheetF3838  F Intersection004. CR-On Balance SheetF3838  F Intersection004. CR-On 
Balance SheetF3939  F Intersection004. CR-On Balance SheetF3939  F Intersection004. 
CR-On Balance SheetF3939  F Intersection004. CR-On Balance SheetF3939  F 
Intersection004. CR-On Balance SheetF3939  F Intersection004. CR-On Balance 
SheetF4040  F Intersection004. CR-On Balance SheetF4040  F Intersection004. CR-On 
Balance SheetF4040  F Intersection004. CR-On Balance SheetF4545  F Intersection004. 
CR-On Balance SheetF4545  F  Intersection004. CR-On Balance SheetF4545  F 
Intersection004. CR-On Balance SheetF4545  F Intersection004. CR-On Balance 
SheetF4545  F Intersection004. CR-On Balance SheetF4646  F Intersection004. CR-On 
Balance SheetF4646  F Intersection004. CR-On Balance SheetF4646  F Intersection004. 
CR-On Balance SheetF4646  F Intersection004. CR-On Balance SheetF4646  F 
Intersection004. CR-On Balance SheetF4747  F Intersection004. CR-On Balance 
SheetF4747  F Intersection004. CR-On Balance SheetF4747  F Intersection004. CR-On 



Balance SheetF4747  F Intersection004. CR-On Balance SheetF4747  F Intersection004. 
CR-On Balance SheetF4848  F Intersection004. CR-On Balance SheetF4848  F 
Intersection004. CR-On Balance SheetF4848  F Intersection004. CR-On Balance 
SheetF4848  F Intersection004. CR-On Balance SheetF4848  F Intersection004. CR-On 
Balance SheetF4949  F Intersection004. CR-On Balance SheetF4949  F Intersection004. 
CR-On Balance SheetF4949  F Intersection004. CR-On Balance SheetF4949  F 
Intersection004. CR-On Balance SheetF4949  F Intersection004. CR-On Balance 
SheetF5050  F Intersection004. CR-On Balance SheetF5050  F Intersection004. CR-On 
Balance SheetF5050  F Intersection004. CR-On Balance SheetF5050  F Intersection004. 
CR-On Balance SheetF5050  F Intersection004. CR-On Balance SheetF5151  F 
Intersection004. CR-On Balance SheetF5151  F Intersection004. CR-On Balance 
SheetF5151  F Intersection004. CR-On Balance SheetF5151  F Intersection004. CR-On 
Balance SheetF5151  F Intersection004. CR-On Balance SheetF5252  F Intersection004. 
CR-On Balance SheetF5252  F Intersection004. CR-On Balance SheetF5252  F 
Intersection004. CR-On Balance SheetF5252  F Intersection004. CR-On Balance 
SheetF5252  F Intersection004. CR-On Balance SheetF5353  F  Intersection004. CR-On 
Balance SheetF5353  F Intersection004. CR-On Balance SheetF5353  F Intersection004. 
CR-On Balance SheetF5959  F Intersection004. CR-On Balance SheetF5959  F 
Intersection004. CR-On Balance SheetF5959  F Intersection004. CR-On Balance 
SheetF5959  F Intersection004. CR-On Balance SheetF5959  F Intersection004. CR-On 
Balance SheetF5959  F Intersection004. CR-On Balance SheetF6060  F Intersection004. 
CR-On Balance SheetF6060  F Intersection004. CR-On Balance SheetF6060  F 
Intersection004. CR-On Balance SheetF6060  F Intersection004. CR-On Balance 
SheetF6060  F Intersection004. CR-On Balance SheetF6060  F Intersection004. CR-On 
Balance SheetF6161  F Intersection004. CR-On Balance SheetF6161  F Intersection004. 
CR-On Balance SheetF6161  F Intersection004. CR-On Balance SheetF6161  F 
Intersection004. CR-On Balance SheetF6161  F Intersection004. CR-On Balance 
SheetF6161  F Intersection004. CR-On Balance SheetF6262  F Intersection004. CR-On 
Balance SheetF6262  F Intersection004. CR-On Balance SheetF6262  F Intersection004. 
CR-On Balance SheetF6262  F Intersection004. CR-On Balance SheetF6262  F 
Intersection004. CR-On Balance SheetF6262  F Intersection004. CR-On Balance 
SheetF6363  F Intersection004. CR-On Balance SheetF6363  F Intersection004. CR-On 
Balance SheetF6363  F Intersection004. CR-On Balance SheetF6363  F Intersection004. 
CR-On Balance SheetF6363  F Intersection004. CR-On Balance SheetF6363  F 
Intersection004. CR-On Balance SheetF6464  F Intersection004. CR-On Balance 
SheetF6464  F Intersection004. CR-On Balance SheetF6464  F Intersection004. CR-On 
Balance SheetF6464  F Intersection004. CR-On Balance SheetF6464  F Intersection004. 
CR-On Balance SheetF6464  F Intersection004. CR-On Balance SheetF6565  F 
Intersection004. CR-On Balance SheetF6565  F Intersection004. CR-On Balance 
SheetF6565  F Intersection004. CR-On Balance SheetF6565  F Intersection004. CR-On 
Balance SheetF6565  F Intersection004. CR-On Balance SheetF6565  F Intersection004. 
CR-On Balance SheetF6666  F Intersection004. CR-On Balance SheetF6666  F  
Intersection004. CR-On Balance SheetF6666  F Intersection004. CR-On Balance 
SheetF6666  F Intersection004. CR-On Balance SheetF7272  F Intersection004. CR-On 
Balance SheetF7272  F Intersection004. CR-On Balance SheetF7272  F Intersection004. 
CR-On Balance SheetF7272  F Intersection004. CR-On Balance SheetF7272  F 
Intersection004. CR-On Balance SheetF7272  F Intersection004. CR-On Balance 



SheetF7373  F Intersection004. CR-On Balance SheetF7373  F Intersection004. CR-On 
Balance SheetF7373  F Intersection004. CR-On Balance SheetF7373  F Intersection004. 
CR-On Balance SheetF7373  F Intersection004. CR-On Balance SheetF7373  F 
Intersection004. CR-On Balance SheetF7474  F Intersection004. CR-On Balance 
SheetF7474  F Intersection004. CR-On Balance SheetF7474  F Intersection004. CR-On 
Balance SheetF7474  F Intersection004. CR-On Balance SheetF7474  F Intersection004. 
CR-On Balance SheetF7474  F Intersection004. CR-On Balance SheetF7575  F 
Intersection004. CR-On Balance SheetF7575  F Intersection004. CR-On Balance 
SheetF7575  F Intersection004. CR-On Balance SheetF7575  F Intersection004. CR-On 
Balance SheetF7575  F Intersection004. CR-On Balance SheetF7575  F Intersection004. 
CR-On Balance SheetF7676  F Intersection004. CR-On Balance SheetF7676  F 
Intersection004. CR-On Balance SheetF7676  F Intersection004. CR-On Balance 
SheetF7676  F Intersection004. CR-On Balance SheetF7676  F Intersection004. CR-On 
Balance SheetF7676  F Intersection004. CR-On Balance SheetF7878  F Intersection004. 
CR-On Balance SheetF7878  F Intersection004. CR-On Balance SheetF7878  F 
Intersection004. CR-On Balance SheetF7878  F Intersection004. CR-On Balance 
SheetF7878  F Intersection004. CR-On Balance SheetF7878  F Intersection004. CR-On 
Balance SheetF7979  F Intersection004. CR-On Balance SheetF7979  F Intersection004. 
CR-On Balance SheetF7979  F Intersection004. CR-On Balance SheetF7979  F 
Intersection004. CR-On Balance SheetF7979  F Intersection004. CR-On Balance 
SheetF7979  F Intersection004. CR-On Balance SheetF8080  F Intersection004. CR-On 
Balance SheetF8080  F Intersection004. CR-On Balance SheetF8080  F  Intersection004. 
CR-On Balance SheetF8080  F Intersection004. CR-On Balance SheetF8282  F 
Intersection004. CR-On Balance SheetF8282  F Intersection004. CR-On Balance 
SheetF8282  F Intersection004. CR-On Balance SheetF8888  F Intersection004. CR-On 
Balance SheetF8888  F Intersection004. CR-On Balance SheetF8888  F Intersection004. 
CR-On Balance SheetF8888  F Intersection004. CR-On Balance SheetF8888  F 
Intersection004. CR-On Balance SheetF8989  F Intersection004. CR-On Balance 
SheetF8989  F Intersection004. CR-On Balance SheetF8989  F Intersection004. CR-On 
Balance SheetF8989  F Intersection004. CR-On Balance SheetF8989  F Intersection004. 
CR-On Balance SheetF9090  F Intersection004. CR-On Balance SheetF9090  F 
Intersection004. CR-On Balance SheetF9090  F Intersection004. CR-On Balance 
SheetF9090  F Intersection004. CR-On Balance SheetF9090  F Intersection004. CR-On 
Balance SheetF9191  F Intersection004. CR-On Balance SheetF9191  F Intersection004. 
CR-On Balance SheetF9191  F Intersection004. CR-On Balance SheetF9191  F 
Intersection004. CR-On Balance SheetF9191  F Intersection004. CR-On Balance 
SheetF9292  F Intersection004. CR-On Balance SheetF9292  F Intersection004. CR-On 
Balance SheetF9292  F Intersection004. CR-On Balance SheetF9292  F Intersection004. 
CR-On Balance SheetF9292  F Intersection004. CR-On Balance SheetF9393  F 
Intersection004. CR-On Balance SheetF9393  F Intersection004. CR-On Balance 
SheetF9393  F Intersection004. CR-On Balance SheetF9393  F Intersection004. CR-On 
Balance SheetF9393  F Intersection004. CR-On Balance SheetF9494  F Intersection004. 
CR-On Balance SheetF9494  F Intersection004. CR-On Balance SheetF9494  F 
Intersection004. CR-On Balance SheetF9494  F Intersection004. CR-On Balance 
SheetF9494  F Intersection004. CR-On Balance SheetF9595  F  Intersection004. CR-On 
Balance SheetF9595  F Intersection004. CR-On Balance SheetF9595  F Intersection004. 
CR-On Balance SheetF9595  F Intersection004. CR-On Balance SheetF9595  F 



Intersection004. CR-On Balance SheetF9696  F Intersection004. CR-On Balance 
SheetF9696  F Intersection004. CR-On Balance SheetF9696  F Intersection004. CR-On 
Balance SheetF102102   F Intersection004. CR-On Balance SheetF102102   F 
Intersection004. CR-On Balance SheetF102102   F Intersection004. CR-On Balance 
SheetF102102   F Intersection004. CR-On Balance SheetF102102   F Intersection004. 
CR-On Balance SheetF103103   F Intersection004. CR-On Balance SheetF103103   F 
Intersection004. CR-On Balance SheetF103103   F Intersection004. CR-On Balance 
SheetF103103   F Intersection004. CR-On Balance SheetF103103   F Intersection004. 
CR-On Balance SheetF104104   F Intersection004. CR-On Balance SheetF104104   F 
Intersection004. CR-On Balance SheetF104104   F Intersection004. CR-On Balance 
SheetF104104   F Intersection004. CR-On Balance SheetF104104   F Intersection004. 
CR-On Balance SheetF105105   F Intersection004. CR-On Balance SheetF105105   F 
Intersection004. CR-On Balance SheetF105105   F Intersection004. CR-On Balance 
SheetF105105   F Intersection004. CR-On Balance SheetF105105   F Intersection004. 
CR-On Balance SheetF106106   F Intersection004. CR-On Balance SheetF106106   F 
Intersection004. CR-On Balance SheetF106106   F Intersection004. CR-On Balance 
SheetF114114   F Intersection004. CR-On Balance SheetF114114   F Intersection004. 
CR-On Balance SheetF114114   F Intersection004. CR-On Balance SheetF114114   F 
Intersection004. CR-On Balance SheetF114114   F Intersection004. CR-On Balance 
SheetF115115   F Intersection004. CR-On Balance SheetF115115   F Intersection004. 
CR-On Balance SheetF115115   F Intersection004. CR-On Balance SheetF115115   F 
Intersection004. CR-On Balance SheetF115115   F Intersection004. CR-On Balance 
SheetF117117   F Intersection004. CR-On Balance SheetF117117   F Intersection004. 
CR-On Balance SheetF117117   F Intersection004. CR-On Balance SheetF124124   F 
Intersection004. CR-On Balance SheetF124124   F  Intersection004. CR-On Balance 
SheetF124124   F Intersection004. CR-On Balance SheetF124124   F Intersection004. 
CR-On Balance SheetF124124   F Intersection004. CR-On Balance SheetF125125   F 
Intersection004. CR-On Balance SheetF125125   F Intersection004. CR-On Balance 
SheetF125125   F Intersection004. CR-On Balance SheetF125125   F Intersection004. 
CR-On Balance SheetF125125   F Intersection004. CR-On Balance SheetF126126   F 
Intersection004. CR-On Balance SheetF126126   F Intersection004. CR-On Balance 
SheetF126126   F Intersection004. CR-On Balance SheetF126126   F Intersection004. 
CR-On Balance SheetF126126   F Intersection004. CR-On Balance SheetF128128   F 
Intersection004. CR-On Balance SheetF128128   F Intersection004. CR-On Balance 
SheetF128128   F Intersection004. CR-On Balance SheetF136136   F Intersection004. 
CR-On Balance SheetF136136   F Intersection004. CR-On Balance SheetF136136   F 
Intersection004. CR-On Balance SheetF136136   F Intersection004. CR-On Balance 
SheetF136136   F Intersection004. CR-On Balance SheetF138138   F Intersection004. 
CR-On Balance SheetF138138   F Intersection004. CR-On Balance SheetF138138   F 
Intersection004. CR-On Balance SheetF143143   F Intersection004. CR-On Balance 
SheetF143143   F Intersection004. CR-On Balance SheetF143143   F Intersection004. 
CR-On Balance SheetF143143   F Intersection004. CR-On Balance SheetF143143   F 
Intersection004. CR-On Balance SheetF144144   F Intersection004. CR-On Balance 
SheetF144144   F Intersection004. CR-On Balance SheetF144144   F Intersection004. 
CR-On Balance SheetF144144   F Intersection004. CR-On Balance SheetF144144   F 
Intersection004. CR-On Balance SheetF146146   F Intersection004. CR-On Balance 
SheetF146146   F Intersection004. CR-On Balance SheetF146146   F Intersection004. 



CR-On Balance SheetF146146   F Intersection004. CR-On Balance SheetF146146   F 
Intersection004. CR-On Balance SheetF147147   F Intersection004. CR-On Balance 
SheetF147147   F  Intersection004. CR-On Balance SheetF147147   F Intersection004. 
CR-On Balance SheetF147147   F Intersection004. CR-On Balance SheetF147147   F 
Intersection004. CR-On Balance SheetF148148   F Intersection004. CR-On Balance 
SheetF148148   F Intersection004. CR-On Balance SheetF148148   F Intersection004. 
CR-On Balance SheetF153153   F Intersection004. CR-On Balance SheetF153153   F 
Intersection004. CR-On Balance SheetF153153   F Intersection004. CR-On Balance 
SheetF153153   F Intersection004. CR-On Balance SheetF153153   F Intersection004. 
CR-On Balance SheetF153153   F Intersection004. CR-On Balance SheetF154154   F 
Intersection004. CR-On Balance SheetF154154   F Intersection004. CR-On Balance 
SheetF154154   F Intersection004. CR-On Balance SheetF154154   F Intersection004. 
CR-On Balance SheetF154154   F Intersection004. CR-On Balance SheetF154154   F 
Intersection004. CR-On Balance SheetF155155   F Intersection004. CR-On Balance 
SheetF155155   F Intersection004. CR-On Balance SheetF155155   F Intersection004. 
CR-On Balance SheetF155155   F Intersection004. CR-On Balance SheetF155155   F 
Intersection004. CR-On Balance SheetF155155   F Intersection004. CR-On Balance 
SheetF156156   F Intersection004. CR-On Balance SheetF156156   F Intersection004. 
CR-On Balance SheetF156156   F Intersection004. CR-On Balance SheetF156156   F 
Intersection004. CR-On Balance SheetF156156   F Intersection004. CR-On Balance 
SheetF156156   F Intersection004. CR-On Balance SheetF157157   F Intersection004. 
CR-On Balance SheetF157157   F Intersection004. CR-On Balance SheetF157157   F 
Intersection004. CR-On Balance SheetF157157   F Intersection004. CR-On Balance 
SheetF157157   F Intersection004. CR-On Balance SheetF157157   F Intersection004. 
CR-On Balance SheetF158158   F Intersection004. CR-On Balance SheetF158158   F 
Intersection004. CR-On Balance SheetF158158   F Intersection004. CR-On Balance 
SheetF158158   F Intersection004. CR-On Balance SheetF158158   F Intersection004. 
CR-On Balance SheetF158158   F Intersection004. CR-On Balance SheetF159159   F 
Intersection004. CR-On Balance SheetF159159   F Intersection004. CR-On Balance 
SheetF159159   F  Intersection004. CR-On Balance SheetF159159   F Intersection004. 
CR-On Balance SheetF159159   F Intersection004. CR-On Balance SheetF159159   F 
Intersection004. CR-On Balance SheetF160160   F Intersection004. CR-On Balance 
SheetF160160   F Intersection004. CR-On Balance SheetF160160   F Intersection004. 
CR-On Balance SheetF160160   F Intersection004. CR-On Balance SheetF163163   F 
Intersection004. CR-On Balance SheetF163163   F Intersection004. CR-On Balance 
SheetF163163   F Intersection004. CR-On Balance SheetF163163   F Intersection004. 
CR-On Balance SheetF163163   F Intersection004. CR-On Balance SheetF163163   F 
Intersection004. CR-On Balance SheetF164164   F Intersection004. CR-On Balance 
SheetF164164   F Intersection004. CR-On Balance SheetF164164   F Intersection004. 
CR-On Balance SheetF164164   F Intersection004. CR-On Balance SheetF166166   F 
Intersection004. CR-On Balance SheetF166166   F Intersection004. CR-On Balance 
SheetF166166   F Intersection004. CR-On Balance SheetF168168   F Intersection004. 
CR-On Balance SheetF168168   F Intersection004. CR-On Balance SheetH2121  H 
Intersection004. CR-On Balance SheetH2121  H Intersection004. CR-On Balance 
SheetH2121  H Intersection004. CR-On Balance SheetH2121  H Intersection004. CR-On 
Balance SheetH2121  H Intersection004. CR-On Balance SheetH2121  H Intersection004. 
CR-On Balance SheetH2222  H Intersection004. CR-On Balance SheetH2222  H 



Intersection004. CR-On Balance SheetH2222  H Intersection004. CR-On Balance 
SheetH2222  H Intersection004. CR-On Balance SheetH2222  H Intersection004. CR-On 
Balance SheetH2222  H Intersection004. CR-On Balance SheetH2323  H Intersection004. 
CR-On Balance SheetH2323  H Intersection004. CR-On Balance SheetH2323  H 
Intersection004. CR-On Balance SheetH2323  H Intersection004. CR-On Balance 
SheetH2323  H Intersection004. CR-On Balance SheetH2323  H  Intersection004. CR-On 
Balance SheetH2424  H Intersection004. CR-On Balance SheetH2424  H Intersection004. 
CR-On Balance SheetH2424  H Intersection004. CR-On Balance SheetH2424  H 
Intersection004. CR-On Balance SheetH2424  H Intersection004. CR-On Balance 
SheetH2424  H Intersection004. CR-On Balance SheetH2525  H Intersection004. CR-On 
Balance SheetH2525  H Intersection004. CR-On Balance SheetH2525  H Intersection004. 
CR-On Balance SheetH2525  H Intersection004. CR-On Balance SheetH2525  H 
Intersection004. CR-On Balance SheetH2525  H Intersection004. CR-On Balance 
SheetH2626  H Intersection004. CR-On Balance SheetH2626  H Intersection004. CR-On 
Balance SheetH2626  H Intersection004. CR-On Balance SheetH2626  H Intersection004. 
CR-On Balance SheetH2626  H Intersection004. CR-On Balance SheetH2626  H 
Intersection004. CR-On Balance SheetH2727  H Intersection004. CR-On Balance 
SheetH2727  H Intersection004. CR-On Balance SheetH2727  H Intersection004. CR-On 
Balance SheetH2727  H Intersection004. CR-On Balance SheetH2727  H Intersection004. 
CR-On Balance SheetH2727  H Intersection004. CR-On Balance SheetH3232  H 
Intersection004. CR-On Balance SheetH3232  H Intersection004. CR-On Balance 
SheetH3232  H Intersection004. CR-On Balance SheetH3232  H Intersection004. CR-On 
Balance SheetH3232  H Intersection004. CR-On Balance SheetH3232  H Intersection004. 
CR-On Balance SheetH3333  H Intersection004. CR-On Balance SheetH3333  H 
Intersection004. CR-On Balance SheetH3333  H Intersection004. CR-On Balance 
SheetH3333  H Intersection004. CR-On Balance SheetH3333  H Intersection004. CR-On 
Balance SheetH3333  H Intersection004. CR-On Balance SheetH3434  H Intersection004. 
CR-On Balance SheetH3434  H  Intersection004. CR-On Balance SheetH3434  H 
Intersection004. CR-On Balance SheetH3434  H Intersection004. CR-On Balance 
SheetH3434  H Intersection004. CR-On Balance SheetH3434  H Intersection004. CR-On 
Balance SheetH3535  H Intersection004. CR-On Balance SheetH3535  H Intersection004. 
CR-On Balance SheetH3535  H Intersection004. CR-On Balance SheetH3535  H 
Intersection004. CR-On Balance SheetH3535  H Intersection004. CR-On Balance 
SheetH3535  H Intersection004. CR-On Balance SheetH3636  H Intersection004. CR-On 
Balance SheetH3636  H Intersection004. CR-On Balance SheetH3636  H Intersection004. 
CR-On Balance SheetH3636  H Intersection004. CR-On Balance SheetH3636  H 
Intersection004. CR-On Balance SheetH3636  H Intersection004. CR-On Balance 
SheetH3737  H Intersection004. CR-On Balance SheetH3737  H Intersection004. CR-On 
Balance SheetH3737  H Intersection004. CR-On Balance SheetH3737  H Intersection004. 
CR-On Balance SheetH3737  H Intersection004. CR-On Balance SheetH3737  H 
Intersection004. CR-On Balance SheetH3838  H Intersection004. CR-On Balance 
SheetH3838  H Intersection004. CR-On Balance SheetH3838  H Intersection004. CR-On 
Balance SheetH3838  H Intersection004. CR-On Balance SheetH3838  H Intersection004. 
CR-On Balance SheetH3838  H Intersection004. CR-On Balance SheetH3939  H 
Intersection004. CR-On Balance SheetH3939  H Intersection004. CR-On Balance 
SheetH3939  H Intersection004. CR-On Balance SheetH3939  H Intersection004. CR-On 
Balance SheetH3939  H Intersection004. CR-On Balance SheetH3939  H Intersection004. 



CR-On Balance SheetH4545  H  Intersection004. CR-On Balance SheetH4545  H 
Intersection004. CR-On Balance SheetH4545  H Intersection004. CR-On Balance 
SheetH4545  H Intersection004. CR-On Balance SheetH4545  H Intersection004. CR-On 
Balance SheetH4545  H Intersection004. CR-On Balance SheetH4646  H Intersection004. 
CR-On Balance SheetH4646  H Intersection004. CR-On Balance SheetH4646  H 
Intersection004. CR-On Balance SheetH4646  H Intersection004. CR-On Balance 
SheetH4646  H Intersection004. CR-On Balance SheetH4646  H Intersection004. CR-On 
Balance SheetH4747  H Intersection004. CR-On Balance SheetH4747  H Intersection004. 
CR-On Balance SheetH4747  H Intersection004. CR-On Balance SheetH4747  H 
Intersection004. CR-On Balance SheetH4747  H Intersection004. CR-On Balance 
SheetH4747  H Intersection004. CR-On Balance SheetH4848  H Intersection004. CR-On 
Balance SheetH4848  H Intersection004. CR-On Balance SheetH4848  H Intersection004. 
CR-On Balance SheetH4848  H Intersection004. CR-On Balance SheetH4848  H 
Intersection004. CR-On Balance SheetH4848  H Intersection004. CR-On Balance 
SheetH4949  H Intersection004. CR-On Balance SheetH4949  H Intersection004. CR-On 
Balance SheetH4949  H Intersection004. CR-On Balance SheetH4949  H Intersection004. 
CR-On Balance SheetH4949  H Intersection004. CR-On Balance SheetH4949  H 
Intersection004. CR-On Balance SheetH5050  H Intersection004. CR-On Balance 
SheetH5050  H Intersection004. CR-On Balance SheetH5050  H Intersection004. CR-On 
Balance SheetH5050  H Intersection004. CR-On Balance SheetH5050  H Intersection004. 
CR-On Balance SheetH5050  H  Intersection004. CR-On Balance SheetH5151  H 
Intersection004. CR-On Balance SheetH5151  H Intersection004. CR-On Balance 
SheetH5151  H Intersection004. CR-On Balance SheetH5151  H Intersection004. CR-On 
Balance SheetH5151  H Intersection004. CR-On Balance SheetH5151  H Intersection004. 
CR-On Balance SheetH5252  H Intersection004. CR-On Balance SheetH5252  H 
Intersection004. CR-On Balance SheetH5252  H Intersection004. CR-On Balance 
SheetH5252  H Intersection004. CR-On Balance SheetH5252  H Intersection004. CR-On 
Balance SheetH5252  H Intersection004. CR-On Balance SheetH5858  H Intersection004. 
CR-On Balance SheetH5858  H Intersection004. CR-On Balance SheetH5858  H 
Intersection004. CR-On Balance SheetH5858  H Intersection004. CR-On Balance 
SheetH5858  H Intersection004. CR-On Balance SheetH5858  H Intersection004. CR-On 
Balance SheetH5959  H Intersection004. CR-On Balance SheetH5959  H Intersection004. 
CR-On Balance SheetH5959  H Intersection004. CR-On Balance SheetH5959  H 
Intersection004. CR-On Balance SheetH5959  H Intersection004. CR-On Balance 
SheetH5959  H Intersection004. CR-On Balance SheetH5959  H Intersection004. CR-On 
Balance SheetH6060  H Intersection004. CR-On Balance SheetH6060  H Intersection004. 
CR-On Balance SheetH6060  H Intersection004. CR-On Balance SheetH6060  H 
Intersection004. CR-On Balance SheetH6060  H Intersection004. CR-On Balance 
SheetH6060  H Intersection004. CR-On Balance SheetH6060  H Intersection004. CR-On 
Balance SheetH6161  H Intersection004. CR-On Balance SheetH6161  H Intersection004. 
CR-On Balance SheetH6161  H Intersection004. CR-On Balance SheetH6161  H 
Intersection004. CR-On Balance SheetH6161  H Intersection004. CR-On Balance 
SheetH6161  H Intersection004. CR-On Balance SheetH6161  H  Intersection004. CR-On 
Balance SheetH6262  H Intersection004. CR-On Balance SheetH6262  H Intersection004. 
CR-On Balance SheetH6262  H Intersection004. CR-On Balance SheetH6262  H 
Intersection004. CR-On Balance SheetH6262  H Intersection004. CR-On Balance 
SheetH6262  H Intersection004. CR-On Balance SheetH6262  H Intersection004. CR-On 



Balance SheetH6363  H Intersection004. CR-On Balance SheetH6363  H Intersection004. 
CR-On Balance SheetH6363  H Intersection004. CR-On Balance SheetH6363  H 
Intersection004. CR-On Balance SheetH6363  H Intersection004. CR-On Balance 
SheetH6363  H Intersection004. CR-On Balance SheetH6363  H Intersection004. CR-On 
Balance SheetH6464  H Intersection004. CR-On Balance SheetH6464  H Intersection004. 
CR-On Balance SheetH6464  H Intersection004. CR-On Balance SheetH6464  H 
Intersection004. CR-On Balance SheetH6464  H Intersection004. CR-On Balance 
SheetH6464  H Intersection004. CR-On Balance SheetH6464  H Intersection004. CR-On 
Balance SheetH6565  H Intersection004. CR-On Balance SheetH6565  H Intersection004. 
CR-On Balance SheetH6565  H Intersection004. CR-On Balance SheetH6565  H 
Intersection004. CR-On Balance SheetH6565  H Intersection004. CR-On Balance 
SheetH6565  H Intersection004. CR-On Balance SheetH6565  H Intersection004. CR-On 
Balance SheetH7171  H Intersection004. CR-On Balance SheetH7171  H Intersection004. 
CR-On Balance SheetH7171  H Intersection004. CR-On Balance SheetH7171  H 
Intersection004. CR-On Balance SheetH7171  H Intersection004. CR-On Balance 
SheetH7171  H Intersection004. CR-On Balance SheetH7272  H Intersection004. CR-On 
Balance SheetH7272  H Intersection004. CR-On Balance SheetH7272  H Intersection004. 
CR-On Balance SheetH7272  H Intersection004. CR-On Balance SheetH7272  H 
Intersection004. CR-On Balance SheetH7272  H Intersection004. CR-On Balance 
SheetH7272  H  Intersection004. CR-On Balance SheetH7373  H Intersection004. CR-On 
Balance SheetH7373  H Intersection004. CR-On Balance SheetH7373  H Intersection004. 
CR-On Balance SheetH7373  H Intersection004. CR-On Balance SheetH7373  H 
Intersection004. CR-On Balance SheetH7373  H Intersection004. CR-On Balance 
SheetH7373  H Intersection004. CR-On Balance SheetH7474  H Intersection004. CR-On 
Balance SheetH7474  H Intersection004. CR-On Balance SheetH7474  H Intersection004. 
CR-On Balance SheetH7474  H Intersection004. CR-On Balance SheetH7474  H 
Intersection004. CR-On Balance SheetH7474  H Intersection004. CR-On Balance 
SheetH7474  H Intersection004. CR-On Balance SheetH7575  H Intersection004. CR-On 
Balance SheetH7575  H Intersection004. CR-On Balance SheetH7575  H Intersection004. 
CR-On Balance SheetH7575  H Intersection004. CR-On Balance SheetH7575  H 
Intersection004. CR-On Balance SheetH7575  H Intersection004. CR-On Balance 
SheetH7575  H Intersection004. CR-On Balance SheetH7676  H Intersection004. CR-On 
Balance SheetH7676  H Intersection004. CR-On Balance SheetH7676  H Intersection004. 
CR-On Balance SheetH7676  H Intersection004. CR-On Balance SheetH7676  H 
Intersection004. CR-On Balance SheetH7676  H Intersection004. CR-On Balance 
SheetH7676  H Intersection004. CR-On Balance SheetH7777  H Intersection004. CR-On 
Balance SheetH7777  H Intersection004. CR-On Balance SheetH7777  H Intersection004. 
CR-On Balance SheetH7777  H Intersection004. CR-On Balance SheetH7777  H 
Intersection004. CR-On Balance SheetH7777  H Intersection004. CR-On Balance 
SheetH7878  H Intersection004. CR-On Balance SheetH7878  H Intersection004. CR-On 
Balance SheetH7878  H Intersection004. CR-On Balance SheetH7878  H Intersection004. 
CR-On Balance SheetH7878  H Intersection004. CR-On Balance SheetH7878  H 
Intersection004. CR-On Balance SheetH7878  H  Intersection004. CR-On Balance 
SheetH7979  H Intersection004. CR-On Balance SheetH7979  H Intersection004. CR-On 
Balance SheetH7979  H Intersection004. CR-On Balance SheetH7979  H Intersection004. 
CR-On Balance SheetH7979  H Intersection004. CR-On Balance SheetH7979  H 
Intersection004. CR-On Balance SheetH7979  H Intersection004. CR-On Balance 



SheetH8787  H Intersection004. CR-On Balance SheetH8787  H Intersection004. CR-On 
Balance SheetH8787  H Intersection004. CR-On Balance SheetH8787  H Intersection004. 
CR-On Balance SheetH8787  H Intersection004. CR-On Balance SheetH8888  H 
Intersection004. CR-On Balance SheetH8888  H Intersection004. CR-On Balance 
SheetH8888  H Intersection004. CR-On Balance SheetH8888  H Intersection004. CR-On 
Balance SheetH8888  H Intersection004. CR-On Balance SheetH8888  H Intersection004. 
CR-On Balance SheetH8989  H Intersection004. CR-On Balance SheetH8989  H 
Intersection004. CR-On Balance SheetH8989  H Intersection004. CR-On Balance 
SheetH8989  H Intersection004. CR-On Balance SheetH8989  H Intersection004. CR-On 
Balance SheetH8989  H Intersection004. CR-On Balance SheetH9090  H Intersection004. 
CR-On Balance SheetH9090  H Intersection004. CR-On Balance SheetH9090  H 
Intersection004. CR-On Balance SheetH9090  H Intersection004. CR-On Balance 
SheetH9090  H Intersection004. CR-On Balance SheetH9090  H Intersection004. CR-On 
Balance SheetH9191  H Intersection004. CR-On Balance SheetH9191  H Intersection004. 
CR-On Balance SheetH9191  H Intersection004. CR-On Balance SheetH9191  H 
Intersection004. CR-On Balance SheetH9191  H Intersection004. CR-On Balance 
SheetH9191  H  Intersection004. CR-On Balance SheetH9292  H Intersection004. CR-On 
Balance SheetH9292  H Intersection004. CR-On Balance SheetH9292  H Intersection004. 
CR-On Balance SheetH9292  H Intersection004. CR-On Balance SheetH9292  H 
Intersection004. CR-On Balance SheetH9292  H Intersection004. CR-On Balance 
SheetH9393  H Intersection004. CR-On Balance SheetH9393  H Intersection004. CR-On 
Balance SheetH9393  H Intersection004. CR-On Balance SheetH9393  H Intersection004. 
CR-On Balance SheetH9393  H Intersection004. CR-On Balance SheetH9393  H 
Intersection004. CR-On Balance SheetH9494  H Intersection004. CR-On Balance 
SheetH9494  H Intersection004. CR-On Balance SheetH9494  H Intersection004. CR-On 
Balance SheetH9494  H Intersection004. CR-On Balance SheetH9494  H Intersection004. 
CR-On Balance SheetH9494  H Intersection004. CR-On Balance SheetH9595  H 
Intersection004. CR-On Balance SheetH9595  H Intersection004. CR-On Balance 
SheetH9595  H Intersection004. CR-On Balance SheetH9595  H Intersection004. CR-On 
Balance SheetH9595  H Intersection004. CR-On Balance SheetH9595  H Intersection004. 
CR-On Balance SheetH101101   H Intersection004. CR-On Balance SheetH101101   H 
Intersection004. CR-On Balance SheetH101101   H Intersection004. CR-On Balance 
SheetH101101   H Intersection004. CR-On Balance SheetH101101   H Intersection004. 
CR-On Balance SheetH102102   H Intersection004. CR-On Balance SheetH102102   H 
Intersection004. CR-On Balance SheetH102102   H Intersection004. CR-On Balance 
SheetH102102   H Intersection004. CR-On Balance SheetH102102   H Intersection004. 
CR-On Balance SheetH102102   H Intersection004. CR-On Balance SheetH103103   H 
Intersection004. CR-On Balance SheetH103103   H  Intersection004. CR-On Balance 
SheetH103103   H Intersection004. CR-On Balance SheetH103103   H Intersection004. 
CR-On Balance SheetH103103   H Intersection004. CR-On Balance SheetH103103   H 
Intersection004. CR-On Balance SheetH104104   H Intersection004. CR-On Balance 
SheetH104104   H Intersection004. CR-On Balance SheetH104104   H Intersection004. 
CR-On Balance SheetH104104   H Intersection004. CR-On Balance SheetH104104   H 
Intersection004. CR-On Balance SheetH104104   H Intersection004. CR-On Balance 
SheetH105105   H Intersection004. CR-On Balance SheetH105105   H Intersection004. 
CR-On Balance SheetH105105   H Intersection004. CR-On Balance SheetH105105   H 
Intersection004. CR-On Balance SheetH105105   H Intersection004. CR-On Balance 



SheetH105105   H Intersection004. CR-On Balance SheetH111111   H Intersection004. 
CR-On Balance SheetH111111   H Intersection004. CR-On Balance SheetH111111   H 
Intersection004. CR-On Balance SheetH111111   H Intersection004. CR-On Balance 
SheetH111111   H Intersection004. CR-On Balance SheetH112112   H Intersection004. 
CR-On Balance SheetH112112   H Intersection004. CR-On Balance SheetH112112   H 
Intersection004. CR-On Balance SheetH112112   H Intersection004. CR-On Balance 
SheetH112112   H Intersection004. CR-On Balance SheetH113113   H Intersection004. 
CR-On Balance SheetH113113   H Intersection004. CR-On Balance SheetH113113   H 
Intersection004. CR-On Balance SheetH113113   H Intersection004. CR-On Balance 
SheetH113113   H Intersection004. CR-On Balance SheetH114114   H Intersection004. 
CR-On Balance SheetH114114   H Intersection004. CR-On Balance SheetH114114   H 
Intersection004. CR-On Balance SheetH114114   H Intersection004. CR-On Balance 
SheetH114114   H Intersection004. CR-On Balance SheetH114114   H Intersection004. 
CR-On Balance SheetH115115   H Intersection004. CR-On Balance SheetH115115   H 
Intersection004. CR-On Balance SheetH115115   H  Intersection004. CR-On Balance 
SheetH115115   H Intersection004. CR-On Balance SheetH115115   H Intersection004. 
CR-On Balance SheetH115115   H Intersection004. CR-On Balance SheetH116116   H 
Intersection004. CR-On Balance SheetH116116   H Intersection004. CR-On Balance 
SheetH116116   H Intersection004. CR-On Balance SheetH116116   H Intersection004. 
CR-On Balance SheetH116116   H Intersection004. CR-On Balance SheetH122122   H 
Intersection004. CR-On Balance SheetH122122   H Intersection004. CR-On Balance 
SheetH122122   H Intersection004. CR-On Balance SheetH122122   H Intersection004. 
CR-On Balance SheetH122122   H Intersection004. CR-On Balance SheetH123123   H 
Intersection004. CR-On Balance SheetH123123   H Intersection004. CR-On Balance 
SheetH123123   H Intersection004. CR-On Balance SheetH123123   H Intersection004. 
CR-On Balance SheetH123123   H Intersection004. CR-On Balance SheetH124124   H 
Intersection004. CR-On Balance SheetH124124   H Intersection004. CR-On Balance 
SheetH124124   H Intersection004. CR-On Balance SheetH124124   H Intersection004. 
CR-On Balance SheetH124124   H Intersection004. CR-On Balance SheetH124124   H 
Intersection004. CR-On Balance SheetH125125   H Intersection004. CR-On Balance 
SheetH125125   H Intersection004. CR-On Balance SheetH125125   H Intersection004. 
CR-On Balance SheetH125125   H Intersection004. CR-On Balance SheetH125125   H 
Intersection004. CR-On Balance SheetH125125   H Intersection004. CR-On Balance 
SheetH126126   H Intersection004. CR-On Balance SheetH126126   H Intersection004. 
CR-On Balance SheetH126126   H Intersection004. CR-On Balance SheetH126126   H 
Intersection004. CR-On Balance SheetH126126   H Intersection004. CR-On Balance 
SheetH126126   H Intersection004. CR-On Balance SheetH127127   H Intersection004. 
CR-On Balance SheetH127127   H Intersection004. CR-On Balance SheetH127127   H  
Intersection004. CR-On Balance SheetH127127   H Intersection004. CR-On Balance 
SheetH127127   H Intersection004. CR-On Balance SheetH133133   H Intersection004. 
CR-On Balance SheetH133133   H Intersection004. CR-On Balance SheetH133133   H 
Intersection004. CR-On Balance SheetH133133   H Intersection004. CR-On Balance 
SheetH133133   H Intersection004. CR-On Balance SheetH134134   H Intersection004. 
CR-On Balance SheetH134134   H Intersection004. CR-On Balance SheetH134134   H 
Intersection004. CR-On Balance SheetH134134   H Intersection004. CR-On Balance 
SheetH134134   H Intersection004. CR-On Balance SheetH135135   H Intersection004. 
CR-On Balance SheetH135135   H Intersection004. CR-On Balance SheetH135135   H 



Intersection004. CR-On Balance SheetH135135   H Intersection004. CR-On Balance 
SheetH135135   H Intersection004. CR-On Balance SheetH136136   H Intersection004. 
CR-On Balance SheetH136136   H Intersection004. CR-On Balance SheetH136136   H 
Intersection004. CR-On Balance SheetH136136   H Intersection004. CR-On Balance 
SheetH136136   H Intersection004. CR-On Balance SheetH136136   H Intersection004. 
CR-On Balance SheetH137137   H Intersection004. CR-On Balance SheetH137137   H 
Intersection004. CR-On Balance SheetH137137   H Intersection004. CR-On Balance 
SheetH137137   H Intersection004. CR-On Balance SheetH137137   H Intersection004. 
CR-On Balance SheetH143143   H Intersection004. CR-On Balance SheetH143143   H 
Intersection004. CR-On Balance SheetH143143   H Intersection004. CR-On Balance 
SheetH143143   H Intersection004. CR-On Balance SheetH143143   H Intersection004. 
CR-On Balance SheetH143143   H  Intersection004. CR-On Balance SheetH144144   H 
Intersection004. CR-On Balance SheetH144144   H Intersection004. CR-On Balance 
SheetH144144   H Intersection004. CR-On Balance SheetH144144   H Intersection004. 
CR-On Balance SheetH144144   H Intersection004. CR-On Balance SheetH144144   H 
Intersection004. CR-On Balance SheetH145145   H Intersection004. CR-On Balance 
SheetH145145   H Intersection004. CR-On Balance SheetH145145   H Intersection004. 
CR-On Balance SheetH145145   H Intersection004. CR-On Balance SheetH145145   H 
Intersection004. CR-On Balance SheetH146146   H Intersection004. CR-On Balance 
SheetH146146   H Intersection004. CR-On Balance SheetH146146   H Intersection004. 
CR-On Balance SheetH146146   H Intersection004. CR-On Balance SheetH146146   H 
Intersection004. CR-On Balance SheetH146146   H Intersection004. CR-On Balance 
SheetH147147   H Intersection004. CR-On Balance SheetH147147   H Intersection004. 
CR-On Balance SheetH147147   H Intersection004. CR-On Balance SheetH147147   H 
Intersection004. CR-On Balance SheetH147147   H Intersection004. CR-On Balance 
SheetH147147   H Intersection004. CR-On Balance SheetH153153   H Intersection004. 
CR-On Balance SheetH153153   H Intersection004. CR-On Balance SheetH153153   H 
Intersection004. CR-On Balance SheetH153153   H Intersection004. CR-On Balance 
SheetH153153   H Intersection004. CR-On Balance SheetH153153   H Intersection004. 
CR-On Balance SheetH153153   H Intersection004. CR-On Balance SheetH154154   H 
Intersection004. CR-On Balance SheetH154154   H Intersection004. CR-On Balance 
SheetH154154   H Intersection004. CR-On Balance SheetH154154   H Intersection004. 
CR-On Balance SheetH154154   H Intersection004. CR-On Balance SheetH154154   H 
Intersection004. CR-On Balance SheetH154154   H  Intersection004. CR-On Balance 
SheetH155155   H Intersection004. CR-On Balance SheetH155155   H Intersection004. 
CR-On Balance SheetH155155   H Intersection004. CR-On Balance SheetH155155   H 
Intersection004. CR-On Balance SheetH155155   H Intersection004. CR-On Balance 
SheetH155155   H Intersection004. CR-On Balance SheetH155155   H Intersection004. 
CR-On Balance SheetH156156   H Intersection004. CR-On Balance SheetH156156   H 
Intersection004. CR-On Balance SheetH156156   H Intersection004. CR-On Balance 
SheetH156156   H Intersection004. CR-On Balance SheetH156156   H Intersection004. 
CR-On Balance SheetH156156   H Intersection004. CR-On Balance SheetH156156   H 
Intersection004. CR-On Balance SheetH157157   H Intersection004. CR-On Balance 
SheetH157157   H Intersection004. CR-On Balance SheetH157157   H Intersection004. 
CR-On Balance SheetH157157   H Intersection004. CR-On Balance SheetH157157   H 
Intersection004. CR-On Balance SheetH157157   H Intersection004. CR-On Balance 
SheetH157157   H Intersection004. CR-On Balance SheetH158158   H Intersection004. 



CR-On Balance SheetH158158   H Intersection004. CR-On Balance SheetH158158   H 
Intersection004. CR-On Balance SheetH158158   H Intersection004. CR-On Balance 
SheetH158158   H Intersection004. CR-On Balance SheetH158158   H Intersection004. 
CR-On Balance SheetH158158   H Intersection004. CR-On Balance SheetH159159   H 
Intersection004. CR-On Balance SheetH159159   H Intersection004. CR-On Balance 
SheetH159159   H Intersection004. CR-On Balance SheetH159159   H Intersection004. 
CR-On Balance SheetH159159   H Intersection004. CR-On Balance SheetH159159   H 
Intersection004. CR-On Balance SheetH159159   H Intersection004. CR-On Balance 
SheetH163163   H Intersection004. CR-On Balance SheetH163163   H Intersection004. 
CR-On Balance SheetH163163   H Intersection004. CR-On Balance SheetH163163   H 
Intersection004. CR-On Balance SheetH163163   H Intersection004. CR-On Balance 
SheetH163163   H  Intersection004. CR-On Balance SheetH163163   H Intersection004. 
CR-On Balance SheetI2121  I Intersection004. CR-On Balance SheetI2121  I 
Intersection004. CR-On Balance SheetI2121  I Intersection004. CR-On Balance SheetI2121  
I Intersection004. CR-On Balance SheetI2121  I Intersection004. CR-On Balance SheetI2121 
 I Intersection004. CR-On Balance SheetI2222  I Intersection004. CR-On Balance 
SheetI2222  I Intersection004. CR-On Balance SheetI2222  I Intersection004. CR-On 
Balance SheetI2222  I Intersection004. CR-On Balance SheetI2222  I Intersection004. 
CR-On Balance SheetI2222  I Intersection004. CR-On Balance SheetI2323  I 
Intersection004. CR-On Balance SheetI2323  I Intersection004. CR-On Balance SheetI2323  
I Intersection004. CR-On Balance SheetI2323  I Intersection004. CR-On Balance SheetI2323 
 I Intersection004. CR-On Balance SheetI2323  I Intersection004. CR-On Balance 
SheetI2424  I Intersection004. CR-On Balance SheetI2424  I Intersection004. CR-On 
Balance SheetI2424  I Intersection004. CR-On Balance SheetI2424  I Intersection004. 
CR-On Balance SheetI2424  I Intersection004. CR-On Balance SheetI2424  I 
Intersection004. CR-On Balance SheetI2525  I Intersection004. CR-On Balance SheetI2525  
I Intersection004. CR-On Balance SheetI2525  I Intersection004. CR-On Balance SheetI2525 
 I Intersection004. CR-On Balance SheetI2525  I Intersection004. CR-On Balance 
SheetI2525  I Intersection004. CR-On Balance SheetI2626  I Intersection004. CR-On 
Balance SheetI2626  I Intersection004. CR-On Balance SheetI2626  I Intersection004. 
CR-On Balance SheetI2626  I Intersection004. CR-On Balance SheetI2626  I 
Intersection004. CR-On Balance SheetI2626  I Intersection004. CR-On Balance SheetI2727  
I Intersection004. CR-On Balance SheetI2727  I Intersection004. CR-On Balance SheetI2727 
 I  Intersection004. CR-On Balance SheetI2727  I Intersection004. CR-On Balance 
SheetI2727  I Intersection004. CR-On Balance SheetI2727  I Intersection004. CR-On 
Balance SheetI3232  I Intersection004. CR-On Balance SheetI3232  I Intersection004. 
CR-On Balance SheetI3232  I Intersection004. CR-On Balance SheetI3232  I 
Intersection004. CR-On Balance SheetI3232  I Intersection004. CR-On Balance SheetI3232  
I Intersection004. CR-On Balance SheetI3333  I Intersection004. CR-On Balance SheetI3333 
 I Intersection004. CR-On Balance SheetI3333  I Intersection004. CR-On Balance 
SheetI3333  I Intersection004. CR-On Balance SheetI3333  I Intersection004. CR-On 
Balance SheetI3333  I Intersection004. CR-On Balance SheetI3434  I Intersection004. 
CR-On Balance SheetI3434  I Intersection004. CR-On Balance SheetI3434  I 
Intersection004. CR-On Balance SheetI3434  I Intersection004. CR-On Balance SheetI3434  
I Intersection004. CR-On Balance SheetI3434  I Intersection004. CR-On Balance SheetI3535 
 I Intersection004. CR-On Balance SheetI3535  I Intersection004. CR-On Balance 
SheetI3535  I Intersection004. CR-On Balance SheetI3535  I Intersection004. CR-On 



Balance SheetI3535  I Intersection004. CR-On Balance SheetI3535  I Intersection004. 
CR-On Balance SheetI3636  I Intersection004. CR-On Balance SheetI3636  I 
Intersection004. CR-On Balance SheetI3636  I Intersection004. CR-On Balance SheetI3636  
I Intersection004. CR-On Balance SheetI3636  I Intersection004. CR-On Balance SheetI3636 
 I Intersection004. CR-On Balance SheetI3737  I Intersection004. CR-On Balance 
SheetI3737  I  Intersection004. CR-On Balance SheetI3737  I Intersection004. CR-On 
Balance SheetI3737  I Intersection004. CR-On Balance SheetI3737  I Intersection004. 
CR-On Balance SheetI3737  I Intersection004. CR-On Balance SheetI3838  I 
Intersection004. CR-On Balance SheetI3838  I Intersection004. CR-On Balance SheetI3838  
I Intersection004. CR-On Balance SheetI3838  I Intersection004. CR-On Balance SheetI3838 
 I Intersection004. CR-On Balance SheetI3838  I Intersection004. CR-On Balance 
SheetI3939  I Intersection004. CR-On Balance SheetI3939  I Intersection004. CR-On 
Balance SheetI3939  I Intersection004. CR-On Balance SheetI3939  I Intersection004. 
CR-On Balance SheetI3939  I Intersection004. CR-On Balance SheetI3939  I 
Intersection004. CR-On Balance SheetI4545  I Intersection004. CR-On Balance SheetI4545  
I Intersection004. CR-On Balance SheetI4545  I Intersection004. CR-On Balance SheetI4545 
 I Intersection004. CR-On Balance SheetI4545  I Intersection004. CR-On Balance 
SheetI4545  I Intersection004. CR-On Balance SheetI4646  I Intersection004. CR-On 
Balance SheetI4646  I Intersection004. CR-On Balance SheetI4646  I Intersection004. 
CR-On Balance SheetI4646  I Intersection004. CR-On Balance SheetI4646  I 
Intersection004. CR-On Balance SheetI4646  I Intersection004. CR-On Balance SheetI4747  
I Intersection004. CR-On Balance SheetI4747  I Intersection004. CR-On Balance SheetI4747 
 I Intersection004. CR-On Balance SheetI4747  I Intersection004. CR-On Balance 
SheetI4747  I Intersection004. CR-On Balance SheetI4747  I Intersection004. CR-On 
Balance SheetI4848  I  Intersection004. CR-On Balance SheetI4848  I Intersection004. 
CR-On Balance SheetI4848  I Intersection004. CR-On Balance SheetI4848  I 
Intersection004. CR-On Balance SheetI4848  I Intersection004. CR-On Balance SheetI4848  
I Intersection004. CR-On Balance SheetI4949  I Intersection004. CR-On Balance SheetI4949 
 I Intersection004. CR-On Balance SheetI4949  I Intersection004. CR-On Balance 
SheetI4949  I Intersection004. CR-On Balance SheetI4949  I Intersection004. CR-On 
Balance SheetI4949  I Intersection004. CR-On Balance SheetI5050  I Intersection004. 
CR-On Balance SheetI5050  I Intersection004. CR-On Balance SheetI5050  I 
Intersection004. CR-On Balance SheetI5050  I Intersection004. CR-On Balance SheetI5050  
I Intersection004. CR-On Balance SheetI5050  I Intersection004. CR-On Balance SheetI5151 
 I Intersection004. CR-On Balance SheetI5151  I Intersection004. CR-On Balance 
SheetI5151  I Intersection004. CR-On Balance SheetI5151  I Intersection004. CR-On 
Balance SheetI5151  I Intersection004. CR-On Balance SheetI5151  I Intersection004. 
CR-On Balance SheetI5252  I Intersection004. CR-On Balance SheetI5252  I 
Intersection004. CR-On Balance SheetI5252  I Intersection004. CR-On Balance SheetI5252  
I Intersection004. CR-On Balance SheetI5252  I Intersection004. CR-On Balance SheetI5252 
 I Intersection004. CR-On Balance SheetI5858  I Intersection004. CR-On Balance 
SheetI5858  I Intersection004. CR-On Balance SheetI5858  I Intersection004. CR-On 
Balance SheetI5858  I Intersection004. CR-On Balance SheetI5858  I Intersection004. 
CR-On Balance SheetI5858  I Intersection004. CR-On Balance SheetI5959  I  
Intersection004. CR-On Balance SheetI5959  I Intersection004. CR-On Balance SheetI5959  
I Intersection004. CR-On Balance SheetI5959  I Intersection004. CR-On Balance SheetI5959 
 I Intersection004. CR-On Balance SheetI5959  I Intersection004. CR-On Balance 



SheetI5959  I Intersection004. CR-On Balance SheetI6060  I Intersection004. CR-On 
Balance SheetI6060  I Intersection004. CR-On Balance SheetI6060  I Intersection004. 
CR-On Balance SheetI6060  I Intersection004. CR-On Balance SheetI6060  I 
Intersection004. CR-On Balance SheetI6060  I Intersection004. CR-On Balance SheetI6060  
I Intersection004. CR-On Balance SheetI6161  I Intersection004. CR-On Balance SheetI6161 
 I Intersection004. CR-On Balance SheetI6161  I Intersection004. CR-On Balance 
SheetI6161  I Intersection004. CR-On Balance SheetI6161  I Intersection004. CR-On 
Balance SheetI6161  I Intersection004. CR-On Balance SheetI6161  I Intersection004. 
CR-On Balance SheetI6262  I Intersection004. CR-On Balance SheetI6262  I 
Intersection004. CR-On Balance SheetI6262  I Intersection004. CR-On Balance SheetI6262  
I Intersection004. CR-On Balance SheetI6262  I Intersection004. CR-On Balance SheetI6262 
 I Intersection004. CR-On Balance SheetI6262  I Intersection004. CR-On Balance 
SheetI6363  I Intersection004. CR-On Balance SheetI6363  I Intersection004. CR-On 
Balance SheetI6363  I Intersection004. CR-On Balance SheetI6363  I Intersection004. 
CR-On Balance SheetI6363  I Intersection004. CR-On Balance SheetI6363  I 
Intersection004. CR-On Balance SheetI6363  I Intersection004. CR-On Balance SheetI6464  
I Intersection004. CR-On Balance SheetI6464  I Intersection004. CR-On Balance SheetI6464 
 I Intersection004. CR-On Balance SheetI6464  I Intersection004. CR-On Balance 
SheetI6464  I Intersection004. CR-On Balance SheetI6464  I Intersection004. CR-On 
Balance SheetI6464  I  Intersection004. CR-On Balance SheetI6565  I Intersection004. 
CR-On Balance SheetI6565  I Intersection004. CR-On Balance SheetI6565  I 
Intersection004. CR-On Balance SheetI6565  I Intersection004. CR-On Balance SheetI6565  
I Intersection004. CR-On Balance SheetI6565  I Intersection004. CR-On Balance SheetI6565 
 I Intersection004. CR-On Balance SheetI7171  I Intersection004. CR-On Balance 
SheetI7171  I Intersection004. CR-On Balance SheetI7171  I Intersection004. CR-On 
Balance SheetI7171  I Intersection004. CR-On Balance SheetI7171  I Intersection004. 
CR-On Balance SheetI7171  I Intersection004. CR-On Balance SheetI7272  I 
Intersection004. CR-On Balance SheetI7272  I Intersection004. CR-On Balance SheetI7272  
I Intersection004. CR-On Balance SheetI7272  I Intersection004. CR-On Balance SheetI7272 
 I Intersection004. CR-On Balance SheetI7272  I Intersection004. CR-On Balance 
SheetI7272  I Intersection004. CR-On Balance SheetI7373  I Intersection004. CR-On 
Balance SheetI7373  I Intersection004. CR-On Balance SheetI7373  I Intersection004. 
CR-On Balance SheetI7373  I Intersection004. CR-On Balance SheetI7373  I 
Intersection004. CR-On Balance SheetI7373  I Intersection004. CR-On Balance SheetI7373  
I Intersection004. CR-On Balance SheetI7474  I Intersection004. CR-On Balance SheetI7474 
 I Intersection004. CR-On Balance SheetI7474  I Intersection004. CR-On Balance 
SheetI7474  I Intersection004. CR-On Balance SheetI7474  I Intersection004. CR-On 
Balance SheetI7474  I Intersection004. CR-On Balance SheetI7474  I Intersection004. 
CR-On Balance SheetI7575  I Intersection004. CR-On Balance SheetI7575  I 
Intersection004. CR-On Balance SheetI7575  I Intersection004. CR-On Balance SheetI7575  
I Intersection004. CR-On Balance SheetI7575  I Intersection004. CR-On Balance SheetI7575 
 I Intersection004. CR-On Balance SheetI7575  I  Intersection004. CR-On Balance 
SheetI7676  I Intersection004. CR-On Balance SheetI7676  I Intersection004. CR-On 
Balance SheetI7676  I Intersection004. CR-On Balance SheetI7676  I Intersection004. 
CR-On Balance SheetI7676  I Intersection004. CR-On Balance SheetI7676  I 
Intersection004. CR-On Balance SheetI7676  I Intersection004. CR-On Balance SheetI7777  
I Intersection004. CR-On Balance SheetI7777  I Intersection004. CR-On Balance SheetI7777 



 I Intersection004. CR-On Balance SheetI7777  I Intersection004. CR-On Balance 
SheetI7777  I Intersection004. CR-On Balance SheetI7777  I Intersection004. CR-On 
Balance SheetI7878  I Intersection004. CR-On Balance SheetI7878  I Intersection004. 
CR-On Balance SheetI7878  I Intersection004. CR-On Balance SheetI7878  I 
Intersection004. CR-On Balance SheetI7878  I Intersection004. CR-On Balance SheetI7878  
I Intersection004. CR-On Balance SheetI7878  I Intersection004. CR-On Balance SheetI7979 
 I Intersection004. CR-On Balance SheetI7979  I Intersection004. CR-On Balance 
SheetI7979  I Intersection004. CR-On Balance SheetI7979  I Intersection004. CR-On 
Balance SheetI7979  I Intersection004. CR-On Balance SheetI7979  I Intersection004. 
CR-On Balance SheetI7979  I Intersection004. CR-On Balance SheetI8787  I 
Intersection004. CR-On Balance SheetI8787  I Intersection004. CR-On Balance SheetI8787  
I Intersection004. CR-On Balance SheetI8787  I Intersection004. CR-On Balance SheetI8787 
 I Intersection004. CR-On Balance SheetI8888  I Intersection004. CR-On Balance 
SheetI8888  I Intersection004. CR-On Balance SheetI8888  I Intersection004. CR-On 
Balance SheetI8888  I Intersection004. CR-On Balance SheetI8888  I Intersection004. 
CR-On Balance SheetI8888  I Intersection004. CR-On Balance SheetI8989  I  
Intersection004. CR-On Balance SheetI8989  I Intersection004. CR-On Balance SheetI8989  
I Intersection004. CR-On Balance SheetI8989  I Intersection004. CR-On Balance SheetI8989 
 I Intersection004. CR-On Balance SheetI8989  I Intersection004. CR-On Balance 
SheetI9090  I Intersection004. CR-On Balance SheetI9090  I Intersection004. CR-On 
Balance SheetI9090  I Intersection004. CR-On Balance SheetI9090  I Intersection004. 
CR-On Balance SheetI9090  I Intersection004. CR-On Balance SheetI9090  I 
Intersection004. CR-On Balance SheetI9191  I Intersection004. CR-On Balance SheetI9191  
I Intersection004. CR-On Balance SheetI9191  I Intersection004. CR-On Balance SheetI9191 
 I Intersection004. CR-On Balance SheetI9191  I Intersection004. CR-On Balance 
SheetI9191  I Intersection004. CR-On Balance SheetI9292  I Intersection004. CR-On 
Balance SheetI9292  I Intersection004. CR-On Balance SheetI9292  I Intersection004. 
CR-On Balance SheetI9292  I Intersection004. CR-On Balance SheetI9292  I 
Intersection004. CR-On Balance SheetI9292  I Intersection004. CR-On Balance SheetI9393  
I Intersection004. CR-On Balance SheetI9393  I Intersection004. CR-On Balance SheetI9393 
 I Intersection004. CR-On Balance SheetI9393  I Intersection004. CR-On Balance 
SheetI9393  I Intersection004. CR-On Balance SheetI9393  I Intersection004. CR-On 
Balance SheetI9494  I Intersection004. CR-On Balance SheetI9494  I Intersection004. 
CR-On Balance SheetI9494  I Intersection004. CR-On Balance SheetI9494  I 
Intersection004. CR-On Balance SheetI9494  I Intersection004. CR-On Balance SheetI9494  
I  Intersection004. CR-On Balance SheetI9595  I Intersection004. CR-On Balance 
SheetI9595  I Intersection004. CR-On Balance SheetI9595  I Intersection004. CR-On 
Balance SheetI9595  I Intersection004. CR-On Balance SheetI9595  I Intersection004. 
CR-On Balance SheetI9595  I Intersection004. CR-On Balance SheetI101101   I 
Intersection004. CR-On Balance SheetI101101   I Intersection004. CR-On Balance 
SheetI101101   I Intersection004. CR-On Balance SheetI101101   I Intersection004. CR-On 
Balance SheetI101101   I Intersection004. CR-On Balance SheetI102102   I Intersection004. 
CR-On Balance SheetI102102   I Intersection004. CR-On Balance SheetI102102   I 
Intersection004. CR-On Balance SheetI102102   I Intersection004. CR-On Balance 
SheetI102102   I Intersection004. CR-On Balance SheetI102102   I Intersection004. CR-On 
Balance SheetI103103   I Intersection004. CR-On Balance SheetI103103   I Intersection004. 
CR-On Balance SheetI103103   I Intersection004. CR-On Balance SheetI103103   I 



Intersection004. CR-On Balance SheetI103103   I Intersection004. CR-On Balance 
SheetI103103   I Intersection004. CR-On Balance SheetI104104   I Intersection004. CR-On 
Balance SheetI104104   I Intersection004. CR-On Balance SheetI104104   I Intersection004. 
CR-On Balance SheetI104104   I Intersection004. CR-On Balance SheetI104104   I 
Intersection004. CR-On Balance SheetI104104   I Intersection004. CR-On Balance 
SheetI105105   I Intersection004. CR-On Balance SheetI105105   I Intersection004. CR-On 
Balance SheetI105105   I Intersection004. CR-On Balance SheetI105105   I Intersection004. 
CR-On Balance SheetI105105   I Intersection004. CR-On Balance SheetI105105   I 
Intersection004. CR-On Balance SheetI111111   I Intersection004. CR-On Balance 
SheetI111111   I Intersection004. CR-On Balance SheetI111111   I Intersection004. CR-On 
Balance SheetI111111   I  Intersection004. CR-On Balance SheetI111111   I Intersection004. 
CR-On Balance SheetI112112   I Intersection004. CR-On Balance SheetI112112   I 
Intersection004. CR-On Balance SheetI112112   I Intersection004. CR-On Balance 
SheetI112112   I Intersection004. CR-On Balance SheetI112112   I Intersection004. CR-On 
Balance SheetI113113   I Intersection004. CR-On Balance SheetI113113   I Intersection004. 
CR-On Balance SheetI113113   I Intersection004. CR-On Balance SheetI113113   I 
Intersection004. CR-On Balance SheetI113113   I Intersection004. CR-On Balance 
SheetI114114   I Intersection004. CR-On Balance SheetI114114   I Intersection004. CR-On 
Balance SheetI114114   I Intersection004. CR-On Balance SheetI114114   I Intersection004. 
CR-On Balance SheetI114114   I Intersection004. CR-On Balance SheetI114114   I 
Intersection004. CR-On Balance SheetI115115   I Intersection004. CR-On Balance 
SheetI115115   I Intersection004. CR-On Balance SheetI115115   I Intersection004. CR-On 
Balance SheetI115115   I Intersection004. CR-On Balance SheetI115115   I Intersection004. 
CR-On Balance SheetI115115   I Intersection004. CR-On Balance SheetI116116   I 
Intersection004. CR-On Balance SheetI116116   I Intersection004. CR-On Balance 
SheetI116116   I Intersection004. CR-On Balance SheetI116116   I Intersection004. CR-On 
Balance SheetI116116   I Intersection004. CR-On Balance SheetI122122   I Intersection004. 
CR-On Balance SheetI122122   I Intersection004. CR-On Balance SheetI122122   I 
Intersection004. CR-On Balance SheetI122122   I Intersection004. CR-On Balance 
SheetI122122   I Intersection004. CR-On Balance SheetI123123   I Intersection004. CR-On 
Balance SheetI123123   I Intersection004. CR-On Balance SheetI123123   I Intersection004. 
CR-On Balance SheetI123123   I Intersection004. CR-On Balance SheetI123123   I 
Intersection004. CR-On Balance SheetI124124   I Intersection004. CR-On Balance 
SheetI124124   I  Intersection004. CR-On Balance SheetI124124   I Intersection004. CR-On 
Balance SheetI124124   I Intersection004. CR-On Balance SheetI124124   I Intersection004. 
CR-On Balance SheetI124124   I Intersection004. CR-On Balance SheetI125125   I 
Intersection004. CR-On Balance SheetI125125   I Intersection004. CR-On Balance 
SheetI125125   I Intersection004. CR-On Balance SheetI125125   I Intersection004. CR-On 
Balance SheetI125125   I Intersection004. CR-On Balance SheetI125125   I Intersection004. 
CR-On Balance SheetI126126   I Intersection004. CR-On Balance SheetI126126   I 
Intersection004. CR-On Balance SheetI126126   I Intersection004. CR-On Balance 
SheetI126126   I Intersection004. CR-On Balance SheetI126126   I Intersection004. CR-On 
Balance SheetI126126   I Intersection004. CR-On Balance SheetI127127   I Intersection004. 
CR-On Balance SheetI127127   I Intersection004. CR-On Balance SheetI127127   I 
Intersection004. CR-On Balance SheetI127127   I Intersection004. CR-On Balance 
SheetI127127   I Intersection004. CR-On Balance SheetI133133   I Intersection004. CR-On 
Balance SheetI133133   I Intersection004. CR-On Balance SheetI133133   I Intersection004. 



CR-On Balance SheetI133133   I Intersection004. CR-On Balance SheetI133133   I 
Intersection004. CR-On Balance SheetI134134   I Intersection004. CR-On Balance 
SheetI134134   I Intersection004. CR-On Balance SheetI134134   I Intersection004. CR-On 
Balance SheetI134134   I Intersection004. CR-On Balance SheetI134134   I Intersection004. 
CR-On Balance SheetI135135   I Intersection004. CR-On Balance SheetI135135   I 
Intersection004. CR-On Balance SheetI135135   I Intersection004. CR-On Balance 
SheetI135135   I Intersection004. CR-On Balance SheetI135135   I Intersection004. CR-On 
Balance SheetI136136   I  Intersection004. CR-On Balance SheetI136136   I Intersection004. 
CR-On Balance SheetI136136   I Intersection004. CR-On Balance SheetI136136   I 
Intersection004. CR-On Balance SheetI136136   I Intersection004. CR-On Balance 
SheetI136136   I Intersection004. CR-On Balance SheetI137137   I Intersection004. CR-On 
Balance SheetI137137   I Intersection004. CR-On Balance SheetI137137   I Intersection004. 
CR-On Balance SheetI137137   I Intersection004. CR-On Balance SheetI137137   I 
Intersection004. CR-On Balance SheetI143143   I Intersection004. CR-On Balance 
SheetI143143   I Intersection004. CR-On Balance SheetI143143   I Intersection004. CR-On 
Balance SheetI143143   I Intersection004. CR-On Balance SheetI143143   I Intersection004. 
CR-On Balance SheetI143143   I Intersection004. CR-On Balance SheetI144144   I 
Intersection004. CR-On Balance SheetI144144   I Intersection004. CR-On Balance 
SheetI144144   I Intersection004. CR-On Balance SheetI144144   I Intersection004. CR-On 
Balance SheetI144144   I Intersection004. CR-On Balance SheetI144144   I Intersection004. 
CR-On Balance SheetI145145   I Intersection004. CR-On Balance SheetI145145   I 
Intersection004. CR-On Balance SheetI145145   I Intersection004. CR-On Balance 
SheetI145145   I Intersection004. CR-On Balance SheetI145145   I Intersection004. CR-On 
Balance SheetI146146   I Intersection004. CR-On Balance SheetI146146   I Intersection004. 
CR-On Balance SheetI146146   I Intersection004. CR-On Balance SheetI146146   I 
Intersection004. CR-On Balance SheetI146146   I Intersection004. CR-On Balance 
SheetI146146   I Intersection004. CR-On Balance SheetI147147   I Intersection004. CR-On 
Balance SheetI147147   I  Intersection004. CR-On Balance SheetI147147   I Intersection004. 
CR-On Balance SheetI147147   I Intersection004. CR-On Balance SheetI147147   I 
Intersection004. CR-On Balance SheetI147147   I Intersection004. CR-On Balance 
SheetI153153   I Intersection004. CR-On Balance SheetI153153   I Intersection004. CR-On 
Balance SheetI153153   I Intersection004. CR-On Balance SheetI153153   I Intersection004. 
CR-On Balance SheetI153153   I Intersection004. CR-On Balance SheetI153153   I 
Intersection004. CR-On Balance SheetI153153   I Intersection004. CR-On Balance 
SheetI154154   I Intersection004. CR-On Balance SheetI154154   I Intersection004. CR-On 
Balance SheetI154154   I Intersection004. CR-On Balance SheetI154154   I Intersection004. 
CR-On Balance SheetI154154   I Intersection004. CR-On Balance SheetI154154   I 
Intersection004. CR-On Balance SheetI154154   I Intersection004. CR-On Balance 
SheetI155155   I Intersection004. CR-On Balance SheetI155155   I Intersection004. CR-On 
Balance SheetI155155   I Intersection004. CR-On Balance SheetI155155   I Intersection004. 
CR-On Balance SheetI155155   I Intersection004. CR-On Balance SheetI155155   I 
Intersection004. CR-On Balance SheetI155155   I Intersection004. CR-On Balance 
SheetI156156   I Intersection004. CR-On Balance SheetI156156   I Intersection004. CR-On 
Balance SheetI156156   I Intersection004. CR-On Balance SheetI156156   I Intersection004. 
CR-On Balance SheetI156156   I Intersection004. CR-On Balance SheetI156156   I 
Intersection004. CR-On Balance SheetI156156   I Intersection004. CR-On Balance 
SheetI157157   I Intersection004. CR-On Balance SheetI157157   I Intersection004. CR-On 



Balance SheetI157157   I Intersection004. CR-On Balance SheetI157157   I Intersection004. 
CR-On Balance SheetI157157   I Intersection004. CR-On Balance SheetI157157   I 
Intersection004. CR-On Balance SheetI157157   I Intersection004. CR-On Balance 
SheetI158158   I  Intersection004. CR-On Balance SheetI158158   I Intersection004. CR-On 
Balance SheetI158158   I Intersection004. CR-On Balance SheetI158158   I Intersection004. 
CR-On Balance SheetI158158   I Intersection004. CR-On Balance SheetI158158   I 
Intersection004. CR-On Balance SheetI158158   I Intersection004. CR-On Balance 
SheetI159159   I Intersection004. CR-On Balance SheetI159159   I Intersection004. CR-On 
Balance SheetI159159   I Intersection004. CR-On Balance SheetI159159   I Intersection004. 
CR-On Balance SheetI159159   I Intersection004. CR-On Balance SheetI159159   I 
Intersection004. CR-On Balance SheetI159159   I Intersection004. CR-On Balance 
SheetI163163   I Intersection004. CR-On Balance SheetI163163   I Intersection004. CR-On 
Balance SheetI163163   I Intersection004. CR-On Balance SheetI163163   I Intersection004. 
CR-On Balance SheetI163163   I Intersection004. CR-On Balance SheetI163163   I 
Intersection004. CR-On Balance SheetI163163   I Intersection004. CR-On Balance 
SheetJ2121  J Intersection004. CR-On Balance SheetJ2121  J Intersection004. CR-On 
Balance SheetJ2121  J Intersection004. CR-On Balance SheetJ2121  J Intersection004. 
CR-On Balance SheetJ2121  J Intersection004. CR-On Balance SheetJ2121  J 
Intersection004. CR-On Balance SheetJ2222  J Intersection004. CR-On Balance SheetJ2222 
 J Intersection004. CR-On Balance SheetJ2222  J Intersection004. CR-On Balance 
SheetJ2222  J Intersection004. CR-On Balance SheetJ2222  J Intersection004. CR-On 
Balance SheetJ2222  J Intersection004. CR-On Balance SheetJ2323  J Intersection004. 
CR-On Balance SheetJ2323  J Intersection004. CR-On Balance SheetJ2323  J 
Intersection004. CR-On Balance SheetJ2323  J Intersection004. CR-On Balance SheetJ2323 
 J Intersection004. CR-On Balance SheetJ2323  J  Intersection004. CR-On Balance 
SheetJ2424  J Intersection004. CR-On Balance SheetJ2424  J Intersection004. CR-On 
Balance SheetJ2424  J Intersection004. CR-On Balance SheetJ2424  J Intersection004. 
CR-On Balance SheetJ2424  J Intersection004. CR-On Balance SheetJ2424  J 
Intersection004. CR-On Balance SheetJ2525  J Intersection004. CR-On Balance SheetJ2525 
 J Intersection004. CR-On Balance SheetJ2525  J Intersection004. CR-On Balance 
SheetJ2525  J Intersection004. CR-On Balance SheetJ2525  J Intersection004. CR-On 
Balance SheetJ2525  J Intersection004. CR-On Balance SheetJ2626  J Intersection004. 
CR-On Balance SheetJ2626  J Intersection004. CR-On Balance SheetJ2626  J 
Intersection004. CR-On Balance SheetJ2626  J Intersection004. CR-On Balance SheetJ2626 
 J Intersection004. CR-On Balance SheetJ2626  J Intersection004. CR-On Balance 
SheetJ2727  J Intersection004. CR-On Balance SheetJ2727  J Intersection004. CR-On 
Balance SheetJ2727  J Intersection004. CR-On Balance SheetJ2727  J Intersection004. 
CR-On Balance SheetJ2727  J Intersection004. CR-On Balance SheetJ2727  J 
Intersection004. CR-On Balance SheetJ3232  J Intersection004. CR-On Balance SheetJ3232 
 J Intersection004. CR-On Balance SheetJ3232  J Intersection004. CR-On Balance 
SheetJ3232  J Intersection004. CR-On Balance SheetJ3232  J Intersection004. CR-On 
Balance SheetJ3232  J Intersection004. CR-On Balance SheetJ3333  J Intersection004. 
CR-On Balance SheetJ3333  J Intersection004. CR-On Balance SheetJ3333  J  
Intersection004. CR-On Balance SheetJ3333  J Intersection004. CR-On Balance SheetJ3333 
 J Intersection004. CR-On Balance SheetJ3333  J Intersection004. CR-On Balance 
SheetJ3434  J Intersection004. CR-On Balance SheetJ3434  J Intersection004. CR-On 
Balance SheetJ3434  J Intersection004. CR-On Balance SheetJ3434  J Intersection004. 



CR-On Balance SheetJ3434  J Intersection004. CR-On Balance SheetJ3434  J 
Intersection004. CR-On Balance SheetJ3535  J Intersection004. CR-On Balance SheetJ3535 
 J Intersection004. CR-On Balance SheetJ3535  J Intersection004. CR-On Balance 
SheetJ3535  J Intersection004. CR-On Balance SheetJ3535  J Intersection004. CR-On 
Balance SheetJ3535  J Intersection004. CR-On Balance SheetJ3636  J Intersection004. 
CR-On Balance SheetJ3636  J Intersection004. CR-On Balance SheetJ3636  J 
Intersection004. CR-On Balance SheetJ3636  J Intersection004. CR-On Balance SheetJ3636 
 J Intersection004. CR-On Balance SheetJ3636  J Intersection004. CR-On Balance 
SheetJ3737  J Intersection004. CR-On Balance SheetJ3737  J Intersection004. CR-On 
Balance SheetJ3737  J Intersection004. CR-On Balance SheetJ3737  J Intersection004. 
CR-On Balance SheetJ3737  J Intersection004. CR-On Balance SheetJ3737  J 
Intersection004. CR-On Balance SheetJ3838  J Intersection004. CR-On Balance SheetJ3838 
 J Intersection004. CR-On Balance SheetJ3838  J Intersection004. CR-On Balance 
SheetJ3838  J  Intersection004. CR-On Balance SheetJ3838  J Intersection004. CR-On 
Balance SheetJ3838  J Intersection004. CR-On Balance SheetJ3939  J Intersection004. 
CR-On Balance SheetJ3939  J Intersection004. CR-On Balance SheetJ3939  J 
Intersection004. CR-On Balance SheetJ3939  J Intersection004. CR-On Balance SheetJ3939 
 J Intersection004. CR-On Balance SheetJ3939  J Intersection004. CR-On Balance 
SheetJ4545  J Intersection004. CR-On Balance SheetJ4545  J Intersection004. CR-On 
Balance SheetJ4545  J Intersection004. CR-On Balance SheetJ4545  J Intersection004. 
CR-On Balance SheetJ4545  J Intersection004. CR-On Balance SheetJ4545  J 
Intersection004. CR-On Balance SheetJ4646  J Intersection004. CR-On Balance SheetJ4646 
 J Intersection004. CR-On Balance SheetJ4646  J Intersection004. CR-On Balance 
SheetJ4646  J Intersection004. CR-On Balance SheetJ4646  J Intersection004. CR-On 
Balance SheetJ4646  J Intersection004. CR-On Balance SheetJ4747  J Intersection004. 
CR-On Balance SheetJ4747  J Intersection004. CR-On Balance SheetJ4747  J 
Intersection004. CR-On Balance SheetJ4747  J Intersection004. CR-On Balance SheetJ4747 
 J Intersection004. CR-On Balance SheetJ4747  J Intersection004. CR-On Balance 
SheetJ4848  J Intersection004. CR-On Balance SheetJ4848  J Intersection004. CR-On 
Balance SheetJ4848  J Intersection004. CR-On Balance SheetJ4848  J Intersection004. 
CR-On Balance SheetJ4848  J Intersection004. CR-On Balance SheetJ4848  J  
Intersection004. CR-On Balance SheetJ4949  J Intersection004. CR-On Balance SheetJ4949 
 J Intersection004. CR-On Balance SheetJ4949  J Intersection004. CR-On Balance 
SheetJ4949  J Intersection004. CR-On Balance SheetJ4949  J Intersection004. CR-On 
Balance SheetJ4949  J Intersection004. CR-On Balance SheetJ5050  J Intersection004. 
CR-On Balance SheetJ5050  J Intersection004. CR-On Balance SheetJ5050  J 
Intersection004. CR-On Balance SheetJ5050  J Intersection004. CR-On Balance SheetJ5050 
 J Intersection004. CR-On Balance SheetJ5050  J Intersection004. CR-On Balance 
SheetJ5151  J Intersection004. CR-On Balance SheetJ5151  J Intersection004. CR-On 
Balance SheetJ5151  J Intersection004. CR-On Balance SheetJ5151  J Intersection004. 
CR-On Balance SheetJ5151  J Intersection004. CR-On Balance SheetJ5151  J 
Intersection004. CR-On Balance SheetJ5252  J Intersection004. CR-On Balance SheetJ5252 
 J Intersection004. CR-On Balance SheetJ5252  J Intersection004. CR-On Balance 
SheetJ5252  J Intersection004. CR-On Balance SheetJ5252  J Intersection004. CR-On 
Balance SheetJ5252  J Intersection004. CR-On Balance SheetJ5858  J Intersection004. 
CR-On Balance SheetJ5858  J Intersection004. CR-On Balance SheetJ5858  J 
Intersection004. CR-On Balance SheetJ5858  J Intersection004. CR-On Balance SheetJ5858 



 J Intersection004. CR-On Balance SheetJ5858  J Intersection004. CR-On Balance 
SheetJ5959  J Intersection004. CR-On Balance SheetJ5959  J  Intersection004. CR-On 
Balance SheetJ5959  J Intersection004. CR-On Balance SheetJ5959  J Intersection004. 
CR-On Balance SheetJ5959  J Intersection004. CR-On Balance SheetJ5959  J 
Intersection004. CR-On Balance SheetJ5959  J Intersection004. CR-On Balance SheetJ6060 
 J Intersection004. CR-On Balance SheetJ6060  J Intersection004. CR-On Balance 
SheetJ6060  J Intersection004. CR-On Balance SheetJ6060  J Intersection004. CR-On 
Balance SheetJ6060  J Intersection004. CR-On Balance SheetJ6060  J Intersection004. 
CR-On Balance SheetJ6060  J Intersection004. CR-On Balance SheetJ6161  J 
Intersection004. CR-On Balance SheetJ6161  J Intersection004. CR-On Balance SheetJ6161 
 J Intersection004. CR-On Balance SheetJ6161  J Intersection004. CR-On Balance 
SheetJ6161  J Intersection004. CR-On Balance SheetJ6161  J Intersection004. CR-On 
Balance SheetJ6161  J Intersection004. CR-On Balance SheetJ6262  J Intersection004. 
CR-On Balance SheetJ6262  J Intersection004. CR-On Balance SheetJ6262  J 
Intersection004. CR-On Balance SheetJ6262  J Intersection004. CR-On Balance SheetJ6262 
 J Intersection004. CR-On Balance SheetJ6262  J Intersection004. CR-On Balance 
SheetJ6262  J Intersection004. CR-On Balance SheetJ6363  J Intersection004. CR-On 
Balance SheetJ6363  J Intersection004. CR-On Balance SheetJ6363  J Intersection004. 
CR-On Balance SheetJ6363  J Intersection004. CR-On Balance SheetJ6363  J 
Intersection004. CR-On Balance SheetJ6363  J Intersection004. CR-On Balance SheetJ6363 
 J Intersection004. CR-On Balance SheetJ6464  J Intersection004. CR-On Balance 
SheetJ6464  J Intersection004. CR-On Balance SheetJ6464  J Intersection004. CR-On 
Balance SheetJ6464  J  Intersection004. CR-On Balance SheetJ6464  J Intersection004. 
CR-On Balance SheetJ6464  J Intersection004. CR-On Balance SheetJ6464  J 
Intersection004. CR-On Balance SheetJ6565  J Intersection004. CR-On Balance SheetJ6565 
 J Intersection004. CR-On Balance SheetJ6565  J Intersection004. CR-On Balance 
SheetJ6565  J Intersection004. CR-On Balance SheetJ6565  J Intersection004. CR-On 
Balance SheetJ6565  J Intersection004. CR-On Balance SheetJ6565  J Intersection004. 
CR-On Balance SheetJ7171  J Intersection004. CR-On Balance SheetJ7171  J 
Intersection004. CR-On Balance SheetJ7171  J Intersection004. CR-On Balance SheetJ7171 
 J Intersection004. CR-On Balance SheetJ7171  J Intersection004. CR-On Balance 
SheetJ7171  J Intersection004. CR-On Balance SheetJ7272  J Intersection004. CR-On 
Balance SheetJ7272  J Intersection004. CR-On Balance SheetJ7272  J Intersection004. 
CR-On Balance SheetJ7272  J Intersection004. CR-On Balance SheetJ7272  J 
Intersection004. CR-On Balance SheetJ7272  J Intersection004. CR-On Balance SheetJ7272 
 J Intersection004. CR-On Balance SheetJ7373  J Intersection004. CR-On Balance 
SheetJ7373  J Intersection004. CR-On Balance SheetJ7373  J Intersection004. CR-On 
Balance SheetJ7373  J Intersection004. CR-On Balance SheetJ7373  J Intersection004. 
CR-On Balance SheetJ7373  J Intersection004. CR-On Balance SheetJ7373  J 
Intersection004. CR-On Balance SheetJ7474  J Intersection004. CR-On Balance SheetJ7474 
 J Intersection004. CR-On Balance SheetJ7474  J Intersection004. CR-On Balance 
SheetJ7474  J Intersection004. CR-On Balance SheetJ7474  J Intersection004. CR-On 
Balance SheetJ7474  J  Intersection004. CR-On Balance SheetJ7474  J Intersection004. 
CR-On Balance SheetJ7575  J Intersection004. CR-On Balance SheetJ7575  J 
Intersection004. CR-On Balance SheetJ7575  J Intersection004. CR-On Balance SheetJ7575 
 J Intersection004. CR-On Balance SheetJ7575  J Intersection004. CR-On Balance 
SheetJ7575  J Intersection004. CR-On Balance SheetJ7575  J Intersection004. CR-On 



Balance SheetJ7676  J Intersection004. CR-On Balance SheetJ7676  J Intersection004. 
CR-On Balance SheetJ7676  J Intersection004. CR-On Balance SheetJ7676  J 
Intersection004. CR-On Balance SheetJ7676  J Intersection004. CR-On Balance SheetJ7676 
 J Intersection004. CR-On Balance SheetJ7676  J Intersection004. CR-On Balance 
SheetJ7777  J Intersection004. CR-On Balance SheetJ7777  J Intersection004. CR-On 
Balance SheetJ7777  J Intersection004. CR-On Balance SheetJ7777  J Intersection004. 
CR-On Balance SheetJ7777  J Intersection004. CR-On Balance SheetJ7777  J 
Intersection004. CR-On Balance SheetJ7878  J Intersection004. CR-On Balance SheetJ7878 
 J Intersection004. CR-On Balance SheetJ7878  J Intersection004. CR-On Balance 
SheetJ7878  J Intersection004. CR-On Balance SheetJ7878  J Intersection004. CR-On 
Balance SheetJ7878  J Intersection004. CR-On Balance SheetJ7878  J Intersection004. 
CR-On Balance SheetJ7979  J Intersection004. CR-On Balance SheetJ7979  J 
Intersection004. CR-On Balance SheetJ7979  J Intersection004. CR-On Balance SheetJ7979 
 J Intersection004. CR-On Balance SheetJ7979  J Intersection004. CR-On Balance 
SheetJ7979  J Intersection004. CR-On Balance SheetJ7979  J Intersection004. CR-On 
Balance SheetJ8787  J  Intersection004. CR-On Balance SheetJ8787  J Intersection004. 
CR-On Balance SheetJ8787  J Intersection004. CR-On Balance SheetJ8787  J 
Intersection004. CR-On Balance SheetJ8787  J Intersection004. CR-On Balance SheetJ8888 
 J Intersection004. CR-On Balance SheetJ8888  J Intersection004. CR-On Balance 
SheetJ8888  J Intersection004. CR-On Balance SheetJ8888  J Intersection004. CR-On 
Balance SheetJ8888  J Intersection004. CR-On Balance SheetJ8888  J Intersection004. 
CR-On Balance SheetJ8989  J Intersection004. CR-On Balance SheetJ8989  J 
Intersection004. CR-On Balance SheetJ8989  J Intersection004. CR-On Balance SheetJ8989 
 J Intersection004. CR-On Balance SheetJ8989  J Intersection004. CR-On Balance 
SheetJ8989  J Intersection004. CR-On Balance SheetJ9090  J Intersection004. CR-On 
Balance SheetJ9090  J Intersection004. CR-On Balance SheetJ9090  J Intersection004. 
CR-On Balance SheetJ9090  J Intersection004. CR-On Balance SheetJ9090  J 
Intersection004. CR-On Balance SheetJ9090  J Intersection004. CR-On Balance SheetJ9191 
 J Intersection004. CR-On Balance SheetJ9191  J Intersection004. CR-On Balance 
SheetJ9191  J Intersection004. CR-On Balance SheetJ9191  J Intersection004. CR-On 
Balance SheetJ9191  J Intersection004. CR-On Balance SheetJ9191  J Intersection004. 
CR-On Balance SheetJ9292  J Intersection004. CR-On Balance SheetJ9292  J 
Intersection004. CR-On Balance SheetJ9292  J  Intersection004. CR-On Balance 
SheetJ9292  J Intersection004. CR-On Balance SheetJ9292  J Intersection004. CR-On 
Balance SheetJ9292  J Intersection004. CR-On Balance SheetJ9393  J Intersection004. 
CR-On Balance SheetJ9393  J Intersection004. CR-On Balance SheetJ9393  J 
Intersection004. CR-On Balance SheetJ9393  J Intersection004. CR-On Balance SheetJ9393 
 J Intersection004. CR-On Balance SheetJ9393  J Intersection004. CR-On Balance 
SheetJ9494  J Intersection004. CR-On Balance SheetJ9494  J Intersection004. CR-On 
Balance SheetJ9494  J Intersection004. CR-On Balance SheetJ9494  J Intersection004. 
CR-On Balance SheetJ9494  J Intersection004. CR-On Balance SheetJ9494  J 
Intersection004. CR-On Balance SheetJ9595  J Intersection004. CR-On Balance SheetJ9595 
 J Intersection004. CR-On Balance SheetJ9595  J Intersection004. CR-On Balance 
SheetJ9595  J Intersection004. CR-On Balance SheetJ9595  J Intersection004. CR-On 
Balance SheetJ9595  J Intersection004. CR-On Balance SheetJ101101   J Intersection004. 
CR-On Balance SheetJ101101   J Intersection004. CR-On Balance SheetJ101101   J 
Intersection004. CR-On Balance SheetJ101101   J Intersection004. CR-On Balance 



SheetJ101101   J Intersection004. CR-On Balance SheetJ102102   J Intersection004. CR-On 
Balance SheetJ102102   J Intersection004. CR-On Balance SheetJ102102   J 
Intersection004. CR-On Balance SheetJ102102   J Intersection004. CR-On Balance 
SheetJ102102   J Intersection004. CR-On Balance SheetJ102102   J  Intersection004. 
CR-On Balance SheetJ103103   J Intersection004. CR-On Balance SheetJ103103   J 
Intersection004. CR-On Balance SheetJ103103   J Intersection004. CR-On Balance 
SheetJ103103   J Intersection004. CR-On Balance SheetJ103103   J Intersection004. CR-On 
Balance SheetJ103103   J Intersection004. CR-On Balance SheetJ104104   J 
Intersection004. CR-On Balance SheetJ104104   J Intersection004. CR-On Balance 
SheetJ104104   J Intersection004. CR-On Balance SheetJ104104   J Intersection004. CR-On 
Balance SheetJ104104   J Intersection004. CR-On Balance SheetJ104104   J 
Intersection004. CR-On Balance SheetJ105105   J Intersection004. CR-On Balance 
SheetJ105105   J Intersection004. CR-On Balance SheetJ105105   J Intersection004. CR-On 
Balance SheetJ105105   J Intersection004. CR-On Balance SheetJ105105   J 
Intersection004. CR-On Balance SheetJ105105   J Intersection004. CR-On Balance 
SheetJ111111   J Intersection004. CR-On Balance SheetJ111111   J Intersection004. CR-On 
Balance SheetJ111111   J Intersection004. CR-On Balance SheetJ111111   J 
Intersection004. CR-On Balance SheetJ111111   J Intersection004. CR-On Balance 
SheetJ112112   J Intersection004. CR-On Balance SheetJ112112   J Intersection004. CR-On 
Balance SheetJ112112   J Intersection004. CR-On Balance SheetJ112112   J 
Intersection004. CR-On Balance SheetJ112112   J Intersection004. CR-On Balance 
SheetJ113113   J Intersection004. CR-On Balance SheetJ113113   J Intersection004. CR-On 
Balance SheetJ113113   J Intersection004. CR-On Balance SheetJ113113   J 
Intersection004. CR-On Balance SheetJ113113   J Intersection004. CR-On Balance 
SheetJ114114   J  Intersection004. CR-On Balance SheetJ114114   J Intersection004. 
CR-On Balance SheetJ114114   J Intersection004. CR-On Balance SheetJ114114   J 
Intersection004. CR-On Balance SheetJ114114   J Intersection004. CR-On Balance 
SheetJ114114   J Intersection004. CR-On Balance SheetJ115115   J Intersection004. CR-On 
Balance SheetJ115115   J Intersection004. CR-On Balance SheetJ115115   J 
Intersection004. CR-On Balance SheetJ115115   J Intersection004. CR-On Balance 
SheetJ115115   J Intersection004. CR-On Balance SheetJ115115   J Intersection004. CR-On 
Balance SheetJ116116   J Intersection004. CR-On Balance SheetJ116116   J 
Intersection004. CR-On Balance SheetJ116116   J Intersection004. CR-On Balance 
SheetJ116116   J Intersection004. CR-On Balance SheetJ116116   J Intersection004. CR-On 
Balance SheetJ122122   J Intersection004. CR-On Balance SheetJ122122   J 
Intersection004. CR-On Balance SheetJ122122   J Intersection004. CR-On Balance 
SheetJ122122   J Intersection004. CR-On Balance SheetJ122122   J Intersection004. CR-On 
Balance SheetJ123123   J Intersection004. CR-On Balance SheetJ123123   J 
Intersection004. CR-On Balance SheetJ123123   J Intersection004. CR-On Balance 
SheetJ123123   J Intersection004. CR-On Balance SheetJ123123   J Intersection004. CR-On 
Balance SheetJ124124   J Intersection004. CR-On Balance SheetJ124124   J 
Intersection004. CR-On Balance SheetJ124124   J Intersection004. CR-On Balance 
SheetJ124124   J Intersection004. CR-On Balance SheetJ124124   J Intersection004. CR-On 
Balance SheetJ124124   J Intersection004. CR-On Balance SheetJ125125   J 
Intersection004. CR-On Balance SheetJ125125   J Intersection004. CR-On Balance 
SheetJ125125   J  Intersection004. CR-On Balance SheetJ125125   J Intersection004. 
CR-On Balance SheetJ125125   J Intersection004. CR-On Balance SheetJ125125   J 



Intersection004. CR-On Balance SheetJ126126   J Intersection004. CR-On Balance 
SheetJ126126   J Intersection004. CR-On Balance SheetJ126126   J Intersection004. CR-On 
Balance SheetJ126126   J Intersection004. CR-On Balance SheetJ126126   J 
Intersection004. CR-On Balance SheetJ126126   J Intersection004. CR-On Balance 
SheetJ127127   J Intersection004. CR-On Balance SheetJ127127   J Intersection004. CR-On 
Balance SheetJ127127   J Intersection004. CR-On Balance SheetJ127127   J 
Intersection004. CR-On Balance SheetJ127127   J Intersection004. CR-On Balance 
SheetJ133133   J Intersection004. CR-On Balance SheetJ133133   J Intersection004. CR-On 
Balance SheetJ133133   J Intersection004. CR-On Balance SheetJ133133   J 
Intersection004. CR-On Balance SheetJ133133   J Intersection004. CR-On Balance 
SheetJ134134   J Intersection004. CR-On Balance SheetJ134134   J Intersection004. CR-On 
Balance SheetJ134134   J Intersection004. CR-On Balance SheetJ134134   J 
Intersection004. CR-On Balance SheetJ134134   J Intersection004. CR-On Balance 
SheetJ135135   J Intersection004. CR-On Balance SheetJ135135   J Intersection004. CR-On 
Balance SheetJ135135   J Intersection004. CR-On Balance SheetJ135135   J 
Intersection004. CR-On Balance SheetJ135135   J Intersection004. CR-On Balance 
SheetJ136136   J Intersection004. CR-On Balance SheetJ136136   J  Intersection004. 
CR-On Balance SheetJ136136   J Intersection004. CR-On Balance SheetJ136136   J 
Intersection004. CR-On Balance SheetJ136136   J Intersection004. CR-On Balance 
SheetJ136136   J Intersection004. CR-On Balance SheetJ137137   J Intersection004. CR-On 
Balance SheetJ137137   J Intersection004. CR-On Balance SheetJ137137   J 
Intersection004. CR-On Balance SheetJ137137   J Intersection004. CR-On Balance 
SheetJ137137   J Intersection004. CR-On Balance SheetJ143143   J Intersection004. CR-On 
Balance SheetJ143143   J Intersection004. CR-On Balance SheetJ143143   J 
Intersection004. CR-On Balance SheetJ143143   J Intersection004. CR-On Balance 
SheetJ143143   J Intersection004. CR-On Balance SheetJ143143   J Intersection004. CR-On 
Balance SheetJ144144   J Intersection004. CR-On Balance SheetJ144144   J 
Intersection004. CR-On Balance SheetJ144144   J Intersection004. CR-On Balance 
SheetJ144144   J Intersection004. CR-On Balance SheetJ144144   J Intersection004. CR-On 
Balance SheetJ144144   J Intersection004. CR-On Balance SheetJ145145   J 
Intersection004. CR-On Balance SheetJ145145   J Intersection004. CR-On Balance 
SheetJ145145   J Intersection004. CR-On Balance SheetJ145145   J Intersection004. CR-On 
Balance SheetJ145145   J Intersection004. CR-On Balance SheetJ146146   J 
Intersection004. CR-On Balance SheetJ146146   J Intersection004. CR-On Balance 
SheetJ146146   J Intersection004. CR-On Balance SheetJ146146   J  Intersection004. 
CR-On Balance SheetJ146146   J Intersection004. CR-On Balance SheetJ146146   J 
Intersection004. CR-On Balance SheetJ147147   J Intersection004. CR-On Balance 
SheetJ147147   J Intersection004. CR-On Balance SheetJ147147   J Intersection004. CR-On 
Balance SheetJ147147   J Intersection004. CR-On Balance SheetJ147147   J 
Intersection004. CR-On Balance SheetJ147147   J Intersection004. CR-On Balance 
SheetJ153153   J Intersection004. CR-On Balance SheetJ153153   J Intersection004. CR-On 
Balance SheetJ153153   J Intersection004. CR-On Balance SheetJ153153   J 
Intersection004. CR-On Balance SheetJ153153   J Intersection004. CR-On Balance 
SheetJ153153   J Intersection004. CR-On Balance SheetJ153153   J Intersection004. CR-On 
Balance SheetJ154154   J Intersection004. CR-On Balance SheetJ154154   J 
Intersection004. CR-On Balance SheetJ154154   J Intersection004. CR-On Balance 
SheetJ154154   J Intersection004. CR-On Balance SheetJ154154   J Intersection004. CR-On 



Balance SheetJ154154   J Intersection004. CR-On Balance SheetJ154154   J 
Intersection004. CR-On Balance SheetJ155155   J Intersection004. CR-On Balance 
SheetJ155155   J Intersection004. CR-On Balance SheetJ155155   J Intersection004. CR-On 
Balance SheetJ155155   J Intersection004. CR-On Balance SheetJ155155   J 
Intersection004. CR-On Balance SheetJ155155   J Intersection004. CR-On Balance 
SheetJ155155   J Intersection004. CR-On Balance SheetJ156156   J Intersection004. CR-On 
Balance SheetJ156156   J Intersection004. CR-On Balance SheetJ156156   J 
Intersection004. CR-On Balance SheetJ156156   J Intersection004. CR-On Balance 
SheetJ156156   J Intersection004. CR-On Balance SheetJ156156   J Intersection004. CR-On 
Balance SheetJ156156   J  Intersection004. CR-On Balance SheetJ157157   J 
Intersection004. CR-On Balance SheetJ157157   J Intersection004. CR-On Balance 
SheetJ157157   J Intersection004. CR-On Balance SheetJ157157   J Intersection004. CR-On 
Balance SheetJ157157   J Intersection004. CR-On Balance SheetJ157157   J 
Intersection004. CR-On Balance SheetJ157157   J Intersection004. CR-On Balance 
SheetJ158158   J Intersection004. CR-On Balance SheetJ158158   J Intersection004. CR-On 
Balance SheetJ158158   J Intersection004. CR-On Balance SheetJ158158   J 
Intersection004. CR-On Balance SheetJ158158   J Intersection004. CR-On Balance 
SheetJ158158   J Intersection004. CR-On Balance SheetJ158158   J Intersection004. CR-On 
Balance SheetJ159159   J Intersection004. CR-On Balance SheetJ159159   J 
Intersection004. CR-On Balance SheetJ159159   J Intersection004. CR-On Balance 
SheetJ159159   J Intersection004. CR-On Balance SheetJ159159   J Intersection004. CR-On 
Balance SheetJ159159   J Intersection004. CR-On Balance SheetJ159159   J 
Intersection004. CR-On Balance SheetJ163163   J Intersection004. CR-On Balance 
SheetJ163163   J Intersection004. CR-On Balance SheetJ163163   J Intersection004. CR-On 
Balance SheetJ163163   J Intersection004. CR-On Balance SheetJ163163   J 
Intersection004. CR-On Balance SheetJ163163   J Intersection004. CR-On Balance 
SheetJ163163   J Intersection004. CR-On Balance SheetL2121  L Intersection004. CR-On 
Balance SheetL2121  L Intersection004. CR-On Balance SheetL2121  L Intersection004. 
CR-On Balance SheetL2121  L Intersection004. CR-On Balance SheetL2121  L 
Intersection004. CR-On Balance SheetL2222  L Intersection004. CR-On Balance 
SheetL2222  L Intersection004. CR-On Balance SheetL2222  L Intersection004. CR-On 
Balance SheetL2222  L Intersection004. CR-On Balance SheetL2222  L Intersection004. 
CR-On Balance SheetL2323  L  Intersection004. CR-On Balance SheetL2323  L 
Intersection004. CR-On Balance SheetL2323  L Intersection004. CR-On Balance 
SheetL2323  L Intersection004. CR-On Balance SheetL2323  L Intersection004. CR-On 
Balance SheetL2424  L Intersection004. CR-On Balance SheetL2424  L Intersection004. 
CR-On Balance SheetL2424  L Intersection004. CR-On Balance SheetL2424  L 
Intersection004. CR-On Balance SheetL2424  L Intersection004. CR-On Balance 
SheetL2525  L Intersection004. CR-On Balance SheetL2525  L Intersection004. CR-On 
Balance SheetL2525  L Intersection004. CR-On Balance SheetL2525  L Intersection004. 
CR-On Balance SheetL2525  L Intersection004. CR-On Balance SheetL2626  L 
Intersection004. CR-On Balance SheetL2626  L Intersection004. CR-On Balance 
SheetL2626  L Intersection004. CR-On Balance SheetL2626  L Intersection004. CR-On 
Balance SheetL2626  L Intersection004. CR-On Balance SheetL2727  L Intersection004. 
CR-On Balance SheetL2727  L Intersection004. CR-On Balance SheetL2727  L 
Intersection004. CR-On Balance SheetL2727  L Intersection004. CR-On Balance 
SheetL2727  L Intersection004. CR-On Balance SheetL2828  L Intersection004. CR-On 



Balance SheetL2828  L Intersection004. CR-On Balance SheetL2828  L Intersection004. 
CR-On Balance SheetL3232  L Intersection004. CR-On Balance SheetL3232  L 
Intersection004. CR-On Balance SheetL3232  L Intersection004. CR-On Balance 
SheetL3232  L Intersection004. CR-On Balance SheetL3232  L Intersection004. CR-On 
Balance SheetL3333  L Intersection004. CR-On Balance SheetL3333  L Intersection004. 
CR-On Balance SheetL3333  L Intersection004. CR-On Balance SheetL3333  L 
Intersection004. CR-On Balance SheetL3333  L Intersection004. CR-On Balance 
SheetL3434  L Intersection004. CR-On Balance SheetL3434  L Intersection004. CR-On 
Balance SheetL3434  L Intersection004. CR-On Balance SheetL3434  L Intersection004. 
CR-On Balance SheetL3434  L Intersection004. CR-On Balance SheetL3535  L 
Intersection004. CR-On Balance SheetL3535  L  Intersection004. CR-On Balance 
SheetL3535  L Intersection004. CR-On Balance SheetL3535  L Intersection004. CR-On 
Balance SheetL3535  L Intersection004. CR-On Balance SheetL3636  L Intersection004. 
CR-On Balance SheetL3636  L Intersection004. CR-On Balance SheetL3636  L 
Intersection004. CR-On Balance SheetL3636  L Intersection004. CR-On Balance 
SheetL3636  L Intersection004. CR-On Balance SheetL3737  L Intersection004. CR-On 
Balance SheetL3737  L Intersection004. CR-On Balance SheetL3737  L Intersection004. 
CR-On Balance SheetL3737  L Intersection004. CR-On Balance SheetL3737  L 
Intersection004. CR-On Balance SheetL3838  L Intersection004. CR-On Balance 
SheetL3838  L Intersection004. CR-On Balance SheetL3838  L Intersection004. CR-On 
Balance SheetL3838  L Intersection004. CR-On Balance SheetL3838  L Intersection004. 
CR-On Balance SheetL3939  L Intersection004. CR-On Balance SheetL3939  L 
Intersection004. CR-On Balance SheetL3939  L Intersection004. CR-On Balance 
SheetL3939  L Intersection004. CR-On Balance SheetL3939  L Intersection004. CR-On 
Balance SheetL4040  L Intersection004. CR-On Balance SheetL4040  L Intersection004. 
CR-On Balance SheetL4040  L Intersection004. CR-On Balance SheetL4545  L 
Intersection004. CR-On Balance SheetL4545  L Intersection004. CR-On Balance 
SheetL4545  L Intersection004. CR-On Balance SheetL4545  L Intersection004. CR-On 
Balance SheetL4545  L Intersection004. CR-On Balance SheetL4646  L Intersection004. 
CR-On Balance SheetL4646  L Intersection004. CR-On Balance SheetL4646  L 
Intersection004. CR-On Balance SheetL4646  L Intersection004. CR-On Balance 
SheetL4646  L Intersection004. CR-On Balance SheetL4747  L Intersection004. CR-On 
Balance SheetL4747  L  Intersection004. CR-On Balance SheetL4747  L Intersection004. 
CR-On Balance SheetL4747  L Intersection004. CR-On Balance SheetL4747  L 
Intersection004. CR-On Balance SheetL4848  L Intersection004. CR-On Balance 
SheetL4848  L Intersection004. CR-On Balance SheetL4848  L Intersection004. CR-On 
Balance SheetL4848  L Intersection004. CR-On Balance SheetL4848  L Intersection004. 
CR-On Balance SheetL4949  L Intersection004. CR-On Balance SheetL4949  L 
Intersection004. CR-On Balance SheetL4949  L Intersection004. CR-On Balance 
SheetL4949  L Intersection004. CR-On Balance SheetL4949  L Intersection004. CR-On 
Balance SheetL5050  L Intersection004. CR-On Balance SheetL5050  L Intersection004. 
CR-On Balance SheetL5050  L Intersection004. CR-On Balance SheetL5050  L 
Intersection004. CR-On Balance SheetL5050  L Intersection004. CR-On Balance 
SheetL5151  L Intersection004. CR-On Balance SheetL5151  L Intersection004. CR-On 
Balance SheetL5151  L Intersection004. CR-On Balance SheetL5151  L Intersection004. 
CR-On Balance SheetL5151  L Intersection004. CR-On Balance SheetL5252  L 
Intersection004. CR-On Balance SheetL5252  L Intersection004. CR-On Balance 



SheetL5252  L Intersection004. CR-On Balance SheetL5252  L Intersection004. CR-On 
Balance SheetL5252  L Intersection004. CR-On Balance SheetL5353  L Intersection004. 
CR-On Balance SheetL5353  L Intersection004. CR-On Balance SheetL5353  L 
Intersection004. CR-On Balance SheetL5858  L Intersection004. CR-On Balance 
SheetL5858  L Intersection004. CR-On Balance SheetL5858  L Intersection004. CR-On 
Balance SheetL5858  L Intersection004. CR-On Balance SheetL5858  L Intersection004. 
CR-On Balance SheetL5959  L Intersection004. CR-On Balance SheetL5959  L 
Intersection004. CR-On Balance SheetL5959  L Intersection004. CR-On Balance 
SheetL5959  L  Intersection004. CR-On Balance SheetL5959  L Intersection004. CR-On 
Balance SheetL5959  L Intersection004. CR-On Balance SheetL6060  L Intersection004. 
CR-On Balance SheetL6060  L Intersection004. CR-On Balance SheetL6060  L 
Intersection004. CR-On Balance SheetL6060  L Intersection004. CR-On Balance 
SheetL6060  L Intersection004. CR-On Balance SheetL6060  L Intersection004. CR-On 
Balance SheetL6161  L Intersection004. CR-On Balance SheetL6161  L Intersection004. 
CR-On Balance SheetL6161  L Intersection004. CR-On Balance SheetL6161  L 
Intersection004. CR-On Balance SheetL6161  L Intersection004. CR-On Balance 
SheetL6161  L Intersection004. CR-On Balance SheetL6262  L Intersection004. CR-On 
Balance SheetL6262  L Intersection004. CR-On Balance SheetL6262  L Intersection004. 
CR-On Balance SheetL6262  L Intersection004. CR-On Balance SheetL6262  L 
Intersection004. CR-On Balance SheetL6262  L Intersection004. CR-On Balance 
SheetL6363  L Intersection004. CR-On Balance SheetL6363  L Intersection004. CR-On 
Balance SheetL6363  L Intersection004. CR-On Balance SheetL6363  L Intersection004. 
CR-On Balance SheetL6363  L Intersection004. CR-On Balance SheetL6363  L 
Intersection004. CR-On Balance SheetL6464  L Intersection004. CR-On Balance 
SheetL6464  L Intersection004. CR-On Balance SheetL6464  L Intersection004. CR-On 
Balance SheetL6464  L Intersection004. CR-On Balance SheetL6464  L Intersection004. 
CR-On Balance SheetL6464  L Intersection004. CR-On Balance SheetL6565  L 
Intersection004. CR-On Balance SheetL6565  L Intersection004. CR-On Balance 
SheetL6565  L Intersection004. CR-On Balance SheetL6565  L Intersection004. CR-On 
Balance SheetL6565  L Intersection004. CR-On Balance SheetL6565  L Intersection004. 
CR-On Balance SheetL6666  L Intersection004. CR-On Balance SheetL6666  L 
Intersection004. CR-On Balance SheetL6666  L Intersection004. CR-On Balance 
SheetL6666  L Intersection004. CR-On Balance SheetL7171  L Intersection004. CR-On 
Balance SheetL7171  L Intersection004. CR-On Balance SheetL7171  L Intersection004. 
CR-On Balance SheetL7171  L Intersection004. CR-On Balance SheetL7171  L  
Intersection004. CR-On Balance SheetL7272  L Intersection004. CR-On Balance 
SheetL7272  L Intersection004. CR-On Balance SheetL7272  L Intersection004. CR-On 
Balance SheetL7272  L Intersection004. CR-On Balance SheetL7272  L Intersection004. 
CR-On Balance SheetL7272  L Intersection004. CR-On Balance SheetL7373  L 
Intersection004. CR-On Balance SheetL7373  L Intersection004. CR-On Balance 
SheetL7373  L Intersection004. CR-On Balance SheetL7373  L Intersection004. CR-On 
Balance SheetL7373  L Intersection004. CR-On Balance SheetL7373  L Intersection004. 
CR-On Balance SheetL7474  L Intersection004. CR-On Balance SheetL7474  L 
Intersection004. CR-On Balance SheetL7474  L Intersection004. CR-On Balance 
SheetL7474  L Intersection004. CR-On Balance SheetL7474  L Intersection004. CR-On 
Balance SheetL7474  L Intersection004. CR-On Balance SheetL7575  L Intersection004. 
CR-On Balance SheetL7575  L Intersection004. CR-On Balance SheetL7575  L 



Intersection004. CR-On Balance SheetL7575  L Intersection004. CR-On Balance 
SheetL7575  L Intersection004. CR-On Balance SheetL7575  L Intersection004. CR-On 
Balance SheetL7676  L Intersection004. CR-On Balance SheetL7676  L Intersection004. 
CR-On Balance SheetL7676  L Intersection004. CR-On Balance SheetL7676  L 
Intersection004. CR-On Balance SheetL7676  L Intersection004. CR-On Balance 
SheetL7676  L Intersection004. CR-On Balance SheetL7777  L Intersection004. CR-On 
Balance SheetL7777  L Intersection004. CR-On Balance SheetL7777  L Intersection004. 
CR-On Balance SheetL7777  L Intersection004. CR-On Balance SheetL7777  L 
Intersection004. CR-On Balance SheetL7878  L Intersection004. CR-On Balance 
SheetL7878  L Intersection004. CR-On Balance SheetL7878  L Intersection004. CR-On 
Balance SheetL7878  L Intersection004. CR-On Balance SheetL7878  L Intersection004. 
CR-On Balance SheetL7878  L Intersection004. CR-On Balance SheetL7979  L 
Intersection004. CR-On Balance SheetL7979  L Intersection004. CR-On Balance 
SheetL7979  L Intersection004. CR-On Balance SheetL7979  L Intersection004. CR-On 
Balance SheetL7979  L Intersection004. CR-On Balance SheetL7979  L  Intersection004. 
CR-On Balance SheetL8080  L Intersection004. CR-On Balance SheetL8080  L 
Intersection004. CR-On Balance SheetL8080  L Intersection004. CR-On Balance 
SheetL8080  L Intersection004. CR-On Balance SheetL8282  L Intersection004. CR-On 
Balance SheetL8282  L Intersection004. CR-On Balance SheetL8282  L Intersection004. 
CR-On Balance SheetL8787  L Intersection004. CR-On Balance SheetL8787  L 
Intersection004. CR-On Balance SheetL8787  L Intersection004. CR-On Balance 
SheetL8787  L Intersection004. CR-On Balance SheetL8888  L Intersection004. CR-On 
Balance SheetL8888  L Intersection004. CR-On Balance SheetL8888  L Intersection004. 
CR-On Balance SheetL8888  L Intersection004. CR-On Balance SheetL8888  L 
Intersection004. CR-On Balance SheetL8989  L Intersection004. CR-On Balance 
SheetL8989  L Intersection004. CR-On Balance SheetL8989  L Intersection004. CR-On 
Balance SheetL8989  L Intersection004. CR-On Balance SheetL8989  L Intersection004. 
CR-On Balance SheetL9090  L Intersection004. CR-On Balance SheetL9090  L 
Intersection004. CR-On Balance SheetL9090  L Intersection004. CR-On Balance 
SheetL9090  L Intersection004. CR-On Balance SheetL9090  L Intersection004. CR-On 
Balance SheetL9191  L Intersection004. CR-On Balance SheetL9191  L Intersection004. 
CR-On Balance SheetL9191  L Intersection004. CR-On Balance SheetL9191  L 
Intersection004. CR-On Balance SheetL9191  L Intersection004. CR-On Balance 
SheetL9292  L Intersection004. CR-On Balance SheetL9292  L Intersection004. CR-On 
Balance SheetL9292  L Intersection004. CR-On Balance SheetL9292  L Intersection004. 
CR-On Balance SheetL9292  L Intersection004. CR-On Balance SheetL9393  L 
Intersection004. CR-On Balance SheetL9393  L Intersection004. CR-On Balance 
SheetL9393  L Intersection004. CR-On Balance SheetL9393  L  Intersection004. CR-On 
Balance SheetL9393  L Intersection004. CR-On Balance SheetL9494  L Intersection004. 
CR-On Balance SheetL9494  L Intersection004. CR-On Balance SheetL9494  L 
Intersection004. CR-On Balance SheetL9494  L Intersection004. CR-On Balance 
SheetL9494  L Intersection004. CR-On Balance SheetL9595  L Intersection004. CR-On 
Balance SheetL9595  L Intersection004. CR-On Balance SheetL9595  L Intersection004. 
CR-On Balance SheetL9595  L Intersection004. CR-On Balance SheetL9595  L 
Intersection004. CR-On Balance SheetL9696  L Intersection004. CR-On Balance 
SheetL9696  L Intersection004. CR-On Balance SheetL9696  L Intersection004. CR-On 
Balance SheetL101101   L Intersection004. CR-On Balance SheetL101101   L 



Intersection004. CR-On Balance SheetL101101   L Intersection004. CR-On Balance 
SheetL101101   L Intersection004. CR-On Balance SheetL102102   L Intersection004. 
CR-On Balance SheetL102102   L Intersection004. CR-On Balance SheetL102102   L 
Intersection004. CR-On Balance SheetL102102   L Intersection004. CR-On Balance 
SheetL102102   L Intersection004. CR-On Balance SheetL103103   L Intersection004. 
CR-On Balance SheetL103103   L Intersection004. CR-On Balance SheetL103103   L 
Intersection004. CR-On Balance SheetL103103   L Intersection004. CR-On Balance 
SheetL103103   L Intersection004. CR-On Balance SheetL104104   L Intersection004. 
CR-On Balance SheetL104104   L Intersection004. CR-On Balance SheetL104104   L 
Intersection004. CR-On Balance SheetL104104   L Intersection004. CR-On Balance 
SheetL104104   L Intersection004. CR-On Balance SheetL105105   L Intersection004. 
CR-On Balance SheetL105105   L Intersection004. CR-On Balance SheetL105105   L 
Intersection004. CR-On Balance SheetL105105   L Intersection004. CR-On Balance 
SheetL105105   L Intersection004. CR-On Balance SheetL106106   L Intersection004. 
CR-On Balance SheetL106106   L Intersection004. CR-On Balance SheetL106106   L 
Intersection004. CR-On Balance SheetL111111   L Intersection004. CR-On Balance 
SheetL111111   L Intersection004. CR-On Balance SheetL111111   L  Intersection004. 
CR-On Balance SheetL111111   L Intersection004. CR-On Balance SheetL112112   L 
Intersection004. CR-On Balance SheetL112112   L Intersection004. CR-On Balance 
SheetL112112   L Intersection004. CR-On Balance SheetL112112   L Intersection004. 
CR-On Balance SheetL113113   L Intersection004. CR-On Balance SheetL113113   L 
Intersection004. CR-On Balance SheetL113113   L Intersection004. CR-On Balance 
SheetL113113   L Intersection004. CR-On Balance SheetL114114   L Intersection004. 
CR-On Balance SheetL114114   L Intersection004. CR-On Balance SheetL114114   L 
Intersection004. CR-On Balance SheetL114114   L Intersection004. CR-On Balance 
SheetL114114   L Intersection004. CR-On Balance SheetL115115   L Intersection004. 
CR-On Balance SheetL115115   L Intersection004. CR-On Balance SheetL115115   L 
Intersection004. CR-On Balance SheetL115115   L Intersection004. CR-On Balance 
SheetL115115   L Intersection004. CR-On Balance SheetL116116   L Intersection004. 
CR-On Balance SheetL116116   L Intersection004. CR-On Balance SheetL116116   L 
Intersection004. CR-On Balance SheetL116116   L Intersection004. CR-On Balance 
SheetL117117   L Intersection004. CR-On Balance SheetL117117   L Intersection004. 
CR-On Balance SheetL117117   L Intersection004. CR-On Balance SheetL122122   L 
Intersection004. CR-On Balance SheetL122122   L Intersection004. CR-On Balance 
SheetL122122   L Intersection004. CR-On Balance SheetL122122   L Intersection004. 
CR-On Balance SheetL123123   L Intersection004. CR-On Balance SheetL123123   L 
Intersection004. CR-On Balance SheetL123123   L Intersection004. CR-On Balance 
SheetL123123   L Intersection004. CR-On Balance SheetL124124   L Intersection004. 
CR-On Balance SheetL124124   L Intersection004. CR-On Balance SheetL124124   L 
Intersection004. CR-On Balance SheetL124124   L Intersection004. CR-On Balance 
SheetL124124   L Intersection004. CR-On Balance SheetL125125   L Intersection004. 
CR-On Balance SheetL125125   L Intersection004. CR-On Balance SheetL125125   L 
Intersection004. CR-On Balance SheetL125125   L Intersection004. CR-On Balance 
SheetL125125   L Intersection004. CR-On Balance SheetL126126   L Intersection004. 
CR-On Balance SheetL126126   L Intersection004. CR-On Balance SheetL126126   L  
Intersection004. CR-On Balance SheetL126126   L Intersection004. CR-On Balance 
SheetL126126   L Intersection004. CR-On Balance SheetL127127   L Intersection004. 



CR-On Balance SheetL127127   L Intersection004. CR-On Balance SheetL127127   L 
Intersection004. CR-On Balance SheetL127127   L Intersection004. CR-On Balance 
SheetL128128   L Intersection004. CR-On Balance SheetL128128   L Intersection004. 
CR-On Balance SheetL128128   L Intersection004. CR-On Balance SheetL133133   L 
Intersection004. CR-On Balance SheetL133133   L Intersection004. CR-On Balance 
SheetL133133   L Intersection004. CR-On Balance SheetL133133   L Intersection004. 
CR-On Balance SheetL134134   L Intersection004. CR-On Balance SheetL134134   L 
Intersection004. CR-On Balance SheetL134134   L Intersection004. CR-On Balance 
SheetL134134   L Intersection004. CR-On Balance SheetL135135   L Intersection004. 
CR-On Balance SheetL135135   L Intersection004. CR-On Balance SheetL135135   L 
Intersection004. CR-On Balance SheetL135135   L Intersection004. CR-On Balance 
SheetL136136   L Intersection004. CR-On Balance SheetL136136   L Intersection004. 
CR-On Balance SheetL136136   L Intersection004. CR-On Balance SheetL136136   L 
Intersection004. CR-On Balance SheetL136136   L Intersection004. CR-On Balance 
SheetL137137   L Intersection004. CR-On Balance SheetL137137   L Intersection004. 
CR-On Balance SheetL137137   L Intersection004. CR-On Balance SheetL137137   L 
Intersection004. CR-On Balance SheetL138138   L Intersection004. CR-On Balance 
SheetL138138   L Intersection004. CR-On Balance SheetL138138   L Intersection004. 
CR-On Balance SheetL143143   L Intersection004. CR-On Balance SheetL143143   L 
Intersection004. CR-On Balance SheetL143143   L Intersection004. CR-On Balance 
SheetL143143   L Intersection004. CR-On Balance SheetL143143   L Intersection004. 
CR-On Balance SheetL144144   L Intersection004. CR-On Balance SheetL144144   L  
Intersection004. CR-On Balance SheetL144144   L Intersection004. CR-On Balance 
SheetL144144   L Intersection004. CR-On Balance SheetL144144   L Intersection004. 
CR-On Balance SheetL145145   L Intersection004. CR-On Balance SheetL145145   L 
Intersection004. CR-On Balance SheetL145145   L Intersection004. CR-On Balance 
SheetL145145   L Intersection004. CR-On Balance SheetL146146   L Intersection004. 
CR-On Balance SheetL146146   L Intersection004. CR-On Balance SheetL146146   L 
Intersection004. CR-On Balance SheetL146146   L Intersection004. CR-On Balance 
SheetL146146   L Intersection004. CR-On Balance SheetL147147   L Intersection004. 
CR-On Balance SheetL147147   L Intersection004. CR-On Balance SheetL147147   L 
Intersection004. CR-On Balance SheetL147147   L Intersection004. CR-On Balance 
SheetL147147   L Intersection004. CR-On Balance SheetL148148   L Intersection004. 
CR-On Balance SheetL148148   L Intersection004. CR-On Balance SheetL148148   L 
Intersection004. CR-On Balance SheetL153153   L Intersection004. CR-On Balance 
SheetL153153   L Intersection004. CR-On Balance SheetL153153   L Intersection004. 
CR-On Balance SheetL153153   L Intersection004. CR-On Balance SheetL153153   L 
Intersection004. CR-On Balance SheetL153153   L Intersection004. CR-On Balance 
SheetL154154   L Intersection004. CR-On Balance SheetL154154   L Intersection004. 
CR-On Balance SheetL154154   L Intersection004. CR-On Balance SheetL154154   L 
Intersection004. CR-On Balance SheetL154154   L Intersection004. CR-On Balance 
SheetL154154   L Intersection004. CR-On Balance SheetL155155   L Intersection004. 
CR-On Balance SheetL155155   L Intersection004. CR-On Balance SheetL155155   L 
Intersection004. CR-On Balance SheetL155155   L Intersection004. CR-On Balance 
SheetL155155   L Intersection004. CR-On Balance SheetL155155   L Intersection004. 
CR-On Balance SheetL156156   L Intersection004. CR-On Balance SheetL156156   L 
Intersection004. CR-On Balance SheetL156156   L Intersection004. CR-On Balance 



SheetL156156   L  Intersection004. CR-On Balance SheetL156156   L Intersection004. 
CR-On Balance SheetL156156   L Intersection004. CR-On Balance SheetL157157   L 
Intersection004. CR-On Balance SheetL157157   L Intersection004. CR-On Balance 
SheetL157157   L Intersection004. CR-On Balance SheetL157157   L Intersection004. 
CR-On Balance SheetL157157   L Intersection004. CR-On Balance SheetL157157   L 
Intersection004. CR-On Balance SheetL158158   L Intersection004. CR-On Balance 
SheetL158158   L Intersection004. CR-On Balance SheetL158158   L Intersection004. 
CR-On Balance SheetL158158   L Intersection004. CR-On Balance SheetL158158   L 
Intersection004. CR-On Balance SheetL158158   L Intersection004. CR-On Balance 
SheetL159159   L Intersection004. CR-On Balance SheetL159159   L Intersection004. 
CR-On Balance SheetL159159   L Intersection004. CR-On Balance SheetL159159   L 
Intersection004. CR-On Balance SheetL159159   L Intersection004. CR-On Balance 
SheetL159159   L Intersection004. CR-On Balance SheetL160160   L Intersection004. 
CR-On Balance SheetL160160   L Intersection004. CR-On Balance SheetL160160   L 
Intersection004. CR-On Balance SheetL160160   L Intersection004. CR-On Balance 
SheetL163163   L Intersection004. CR-On Balance SheetL163163   L Intersection004. 
CR-On Balance SheetL163163   L Intersection004. CR-On Balance SheetL163163   L 
Intersection004. CR-On Balance SheetL163163   L Intersection004. CR-On Balance 
SheetL163163   L Intersection004. CR-On Balance SheetL164164   L Intersection004. 
CR-On Balance SheetL164164   L Intersection004. CR-On Balance SheetL164164   L 
Intersection004. CR-On Balance SheetL164164   L Intersection004. CR-On Balance 
SheetL166166   L Intersection004. CR-On Balance SheetL166166   L Intersection004. 
CR-On Balance SheetL166166   L Intersection004. CR-On Balance SheetL168168   L 
Intersection004. CR-On Balance SheetL168168   L Intersection004. CR-On Balance 
SheetP2121  P Intersection004. CR-On Balance SheetP2121  P Intersection004. CR-On 
Balance SheetP2121  P Intersection004. CR-On Balance SheetP2121  P Intersection004. 
CR-On Balance SheetP2121  P  Intersection004. CR-On Balance SheetP2222  P 
Intersection004. CR-On Balance SheetP2222  P Intersection004. CR-On Balance 
SheetP2222  P Intersection004. CR-On Balance SheetP2222  P Intersection004. CR-On 
Balance SheetP2222  P Intersection004. CR-On Balance SheetP2323  P Intersection004. 
CR-On Balance SheetP2323  P Intersection004. CR-On Balance SheetP2323  P 
Intersection004. CR-On Balance SheetP2323  P Intersection004. CR-On Balance 
SheetP2323  P Intersection004. CR-On Balance SheetP2424  P Intersection004. CR-On 
Balance SheetP2424  P Intersection004. CR-On Balance SheetP2424  P Intersection004. 
CR-On Balance SheetP2424  P Intersection004. CR-On Balance SheetP2424  P 
Intersection004. CR-On Balance SheetP2525  P Intersection004. CR-On Balance 
SheetP2525  P Intersection004. CR-On Balance SheetP2525  P Intersection004. CR-On 
Balance SheetP2525  P Intersection004. CR-On Balance SheetP2525  P Intersection004. 
CR-On Balance SheetP2626  P Intersection004. CR-On Balance SheetP2626  P 
Intersection004. CR-On Balance SheetP2626  P Intersection004. CR-On Balance 
SheetP2626  P Intersection004. CR-On Balance SheetP2626  P Intersection004. CR-On 
Balance SheetP2727  P Intersection004. CR-On Balance SheetP2727  P Intersection004. 
CR-On Balance SheetP2727  P Intersection004. CR-On Balance SheetP2727  P 
Intersection004. CR-On Balance SheetP2727  P Intersection004. CR-On Balance 
SheetP2828  P Intersection004. CR-On Balance SheetP2828  P Intersection004. CR-On 
Balance SheetP2828  P Intersection004. CR-On Balance SheetP3232  P Intersection004. 
CR-On Balance SheetP3232  P Intersection004. CR-On Balance SheetP3232  P 



Intersection004. CR-On Balance SheetP3232  P Intersection004. CR-On Balance 
SheetP3232  P Intersection004. CR-On Balance SheetP3333  P Intersection004. CR-On 
Balance SheetP3333  P Intersection004. CR-On Balance SheetP3333  P Intersection004. 
CR-On Balance SheetP3333  P Intersection004. CR-On Balance SheetP3333  P 
Intersection004. CR-On Balance SheetP3434  P Intersection004. CR-On Balance 
SheetP3434  P  Intersection004. CR-On Balance SheetP3434  P Intersection004. CR-On 
Balance SheetP3434  P Intersection004. CR-On Balance SheetP3434  P Intersection004. 
CR-On Balance SheetP3535  P Intersection004. CR-On Balance SheetP3535  P 
Intersection004. CR-On Balance SheetP3535  P Intersection004. CR-On Balance 
SheetP3535  P Intersection004. CR-On Balance SheetP3535  P Intersection004. CR-On 
Balance SheetP3636  P Intersection004. CR-On Balance SheetP3636  P Intersection004. 
CR-On Balance SheetP3636  P Intersection004. CR-On Balance SheetP3636  P 
Intersection004. CR-On Balance SheetP3636  P Intersection004. CR-On Balance 
SheetP3737  P Intersection004. CR-On Balance SheetP3737  P Intersection004. CR-On 
Balance SheetP3737  P Intersection004. CR-On Balance SheetP3737  P Intersection004. 
CR-On Balance SheetP3737  P Intersection004. CR-On Balance SheetP3838  P 
Intersection004. CR-On Balance SheetP3838  P Intersection004. CR-On Balance 
SheetP3838  P Intersection004. CR-On Balance SheetP3838  P Intersection004. CR-On 
Balance SheetP3838  P Intersection004. CR-On Balance SheetP3939  P Intersection004. 
CR-On Balance SheetP3939  P Intersection004. CR-On Balance SheetP3939  P 
Intersection004. CR-On Balance SheetP3939  P Intersection004. CR-On Balance 
SheetP3939  P Intersection004. CR-On Balance SheetP4040  P Intersection004. CR-On 
Balance SheetP4040  P Intersection004. CR-On Balance SheetP4040  P Intersection004. 
CR-On Balance SheetP4545  P Intersection004. CR-On Balance SheetP4545  P 
Intersection004. CR-On Balance SheetP4545  P Intersection004. CR-On Balance 
SheetP4545  P Intersection004. CR-On Balance SheetP4545  P Intersection004. CR-On 
Balance SheetP4646  P Intersection004. CR-On Balance SheetP4646  P  Intersection004. 
CR-On Balance SheetP4646  P Intersection004. CR-On Balance SheetP4646  P 
Intersection004. CR-On Balance SheetP4646  P Intersection004. CR-On Balance 
SheetP4747  P Intersection004. CR-On Balance SheetP4747  P Intersection004. CR-On 
Balance SheetP4747  P Intersection004. CR-On Balance SheetP4747  P Intersection004. 
CR-On Balance SheetP4747  P Intersection004. CR-On Balance SheetP4848  P 
Intersection004. CR-On Balance SheetP4848  P Intersection004. CR-On Balance 
SheetP4848  P Intersection004. CR-On Balance SheetP4848  P Intersection004. CR-On 
Balance SheetP4848  P Intersection004. CR-On Balance SheetP4949  P Intersection004. 
CR-On Balance SheetP4949  P Intersection004. CR-On Balance SheetP4949  P 
Intersection004. CR-On Balance SheetP4949  P Intersection004. CR-On Balance 
SheetP4949  P Intersection004. CR-On Balance SheetP5050  P Intersection004. CR-On 
Balance SheetP5050  P Intersection004. CR-On Balance SheetP5050  P Intersection004. 
CR-On Balance SheetP5050  P Intersection004. CR-On Balance SheetP5050  P 
Intersection004. CR-On Balance SheetP5151  P Intersection004. CR-On Balance 
SheetP5151  P Intersection004. CR-On Balance SheetP5151  P Intersection004. CR-On 
Balance SheetP5151  P Intersection004. CR-On Balance SheetP5151  P Intersection004. 
CR-On Balance SheetP5252  P Intersection004. CR-On Balance SheetP5252  P 
Intersection004. CR-On Balance SheetP5252  P Intersection004. CR-On Balance 
SheetP5252  P Intersection004. CR-On Balance SheetP5252  P Intersection004. CR-On 
Balance SheetP5353  P Intersection004. CR-On Balance SheetP5353  P Intersection004. 



CR-On Balance SheetP5353  P Intersection004. CR-On Balance SheetP5858  P 
Intersection004. CR-On Balance SheetP5858  P Intersection004. CR-On Balance 
SheetP5858  P  Intersection004. CR-On Balance SheetP5858  P Intersection004. CR-On 
Balance SheetP5858  P Intersection004. CR-On Balance SheetP5959  P Intersection004. 
CR-On Balance SheetP5959  P Intersection004. CR-On Balance SheetP5959  P 
Intersection004. CR-On Balance SheetP5959  P Intersection004. CR-On Balance 
SheetP5959  P Intersection004. CR-On Balance SheetP5959  P Intersection004. CR-On 
Balance SheetP6060  P Intersection004. CR-On Balance SheetP6060  P Intersection004. 
CR-On Balance SheetP6060  P Intersection004. CR-On Balance SheetP6060  P 
Intersection004. CR-On Balance SheetP6060  P Intersection004. CR-On Balance 
SheetP6060  P Intersection004. CR-On Balance SheetP6161  P Intersection004. CR-On 
Balance SheetP6161  P Intersection004. CR-On Balance SheetP6161  P Intersection004. 
CR-On Balance SheetP6161  P Intersection004. CR-On Balance SheetP6161  P 
Intersection004. CR-On Balance SheetP6161  P Intersection004. CR-On Balance 
SheetP6262  P Intersection004. CR-On Balance SheetP6262  P Intersection004. CR-On 
Balance SheetP6262  P Intersection004. CR-On Balance SheetP6262  P Intersection004. 
CR-On Balance SheetP6262  P Intersection004. CR-On Balance SheetP6262  P 
Intersection004. CR-On Balance SheetP6363  P Intersection004. CR-On Balance 
SheetP6363  P Intersection004. CR-On Balance SheetP6363  P Intersection004. CR-On 
Balance SheetP6363  P Intersection004. CR-On Balance SheetP6363  P Intersection004. 
CR-On Balance SheetP6363  P Intersection004. CR-On Balance SheetP6464  P 
Intersection004. CR-On Balance SheetP6464  P Intersection004. CR-On Balance 
SheetP6464  P Intersection004. CR-On Balance SheetP6464  P Intersection004. CR-On 
Balance SheetP6464  P Intersection004. CR-On Balance SheetP6464  P Intersection004. 
CR-On Balance SheetP6565  P Intersection004. CR-On Balance SheetP6565  P 
Intersection004. CR-On Balance SheetP6565  P Intersection004. CR-On Balance 
SheetP6565  P Intersection004. CR-On Balance SheetP6565  P Intersection004. CR-On 
Balance SheetP6565  P Intersection004. CR-On Balance SheetP6666  P Intersection004. 
CR-On Balance SheetP6666  P Intersection004. CR-On Balance SheetP6666  P  
Intersection004. CR-On Balance SheetP6666  P Intersection004. CR-On Balance 
SheetP7171  P Intersection004. CR-On Balance SheetP7171  P Intersection004. CR-On 
Balance SheetP7171  P Intersection004. CR-On Balance SheetP7171  P Intersection004. 
CR-On Balance SheetP7171  P Intersection004. CR-On Balance SheetP7272  P 
Intersection004. CR-On Balance SheetP7272  P Intersection004. CR-On Balance 
SheetP7272  P Intersection004. CR-On Balance SheetP7272  P Intersection004. CR-On 
Balance SheetP7272  P Intersection004. CR-On Balance SheetP7272  P Intersection004. 
CR-On Balance SheetP7373  P Intersection004. CR-On Balance SheetP7373  P 
Intersection004. CR-On Balance SheetP7373  P Intersection004. CR-On Balance 
SheetP7373  P Intersection004. CR-On Balance SheetP7373  P Intersection004. CR-On 
Balance SheetP7373  P Intersection004. CR-On Balance SheetP7474  P Intersection004. 
CR-On Balance SheetP7474  P Intersection004. CR-On Balance SheetP7474  P 
Intersection004. CR-On Balance SheetP7474  P Intersection004. CR-On Balance 
SheetP7474  P Intersection004. CR-On Balance SheetP7474  P Intersection004. CR-On 
Balance SheetP7575  P Intersection004. CR-On Balance SheetP7575  P Intersection004. 
CR-On Balance SheetP7575  P Intersection004. CR-On Balance SheetP7575  P 
Intersection004. CR-On Balance SheetP7575  P Intersection004. CR-On Balance 
SheetP7575  P Intersection004. CR-On Balance SheetP7676  P Intersection004. CR-On 



Balance SheetP7676  P Intersection004. CR-On Balance SheetP7676  P Intersection004. 
CR-On Balance SheetP7676  P Intersection004. CR-On Balance SheetP7676  P 
Intersection004. CR-On Balance SheetP7676  P Intersection004. CR-On Balance 
SheetP7777  P Intersection004. CR-On Balance SheetP7777  P Intersection004. CR-On 
Balance SheetP7777  P Intersection004. CR-On Balance SheetP7777  P Intersection004. 
CR-On Balance SheetP7777  P Intersection004. CR-On Balance SheetP7878  P 
Intersection004. CR-On Balance SheetP7878  P Intersection004. CR-On Balance 
SheetP7878  P Intersection004. CR-On Balance SheetP7878  P Intersection004. CR-On 
Balance SheetP7878  P Intersection004. CR-On Balance SheetP7878  P  Intersection004. 
CR-On Balance SheetP7979  P Intersection004. CR-On Balance SheetP7979  P 
Intersection004. CR-On Balance SheetP7979  P Intersection004. CR-On Balance 
SheetP7979  P Intersection004. CR-On Balance SheetP7979  P Intersection004. CR-On 
Balance SheetP7979  P Intersection004. CR-On Balance SheetP8080  P Intersection004. 
CR-On Balance SheetP8080  P Intersection004. CR-On Balance SheetP8080  P 
Intersection004. CR-On Balance SheetP8080  P Intersection004. CR-On Balance 
SheetP8282  P Intersection004. CR-On Balance SheetP8282  P Intersection004. CR-On 
Balance SheetP8282  P Intersection004. CR-On Balance SheetP8787  P Intersection004. 
CR-On Balance SheetP8787  P Intersection004. CR-On Balance SheetP8787  P 
Intersection004. CR-On Balance SheetP8787  P Intersection004. CR-On Balance 
SheetP8888  P Intersection004. CR-On Balance SheetP8888  P Intersection004. CR-On 
Balance SheetP8888  P Intersection004. CR-On Balance SheetP8888  P Intersection004. 
CR-On Balance SheetP8888  P Intersection004. CR-On Balance SheetP8989  P 
Intersection004. CR-On Balance SheetP8989  P Intersection004. CR-On Balance 
SheetP8989  P Intersection004. CR-On Balance SheetP8989  P Intersection004. CR-On 
Balance SheetP8989  P Intersection004. CR-On Balance SheetP9090  P Intersection004. 
CR-On Balance SheetP9090  P Intersection004. CR-On Balance SheetP9090  P 
Intersection004. CR-On Balance SheetP9090  P Intersection004. CR-On Balance 
SheetP9090  P Intersection004. CR-On Balance SheetP9191  P Intersection004. CR-On 
Balance SheetP9191  P Intersection004. CR-On Balance SheetP9191  P Intersection004. 
CR-On Balance SheetP9191  P Intersection004. CR-On Balance SheetP9191  P 
Intersection004. CR-On Balance SheetP9292  P Intersection004. CR-On Balance 
SheetP9292  P Intersection004. CR-On Balance SheetP9292  P Intersection004. CR-On 
Balance SheetP9292  P  Intersection004. CR-On Balance SheetP9292  P Intersection004. 
CR-On Balance SheetP9393  P Intersection004. CR-On Balance SheetP9393  P 
Intersection004. CR-On Balance SheetP9393  P Intersection004. CR-On Balance 
SheetP9393  P Intersection004. CR-On Balance SheetP9393  P Intersection004. CR-On 
Balance SheetP9494  P Intersection004. CR-On Balance SheetP9494  P Intersection004. 
CR-On Balance SheetP9494  P Intersection004. CR-On Balance SheetP9494  P 
Intersection004. CR-On Balance SheetP9494  P Intersection004. CR-On Balance 
SheetP9595  P Intersection004. CR-On Balance SheetP9595  P Intersection004. CR-On 
Balance SheetP9595  P Intersection004. CR-On Balance SheetP9595  P Intersection004. 
CR-On Balance SheetP9595  P Intersection004. CR-On Balance SheetP9696  P 
Intersection004. CR-On Balance SheetP9696  P Intersection004. CR-On Balance 
SheetP9696  P Intersection004. CR-On Balance SheetP101101   P Intersection004. CR-On 
Balance SheetP101101   P Intersection004. CR-On Balance SheetP101101   P 
Intersection004. CR-On Balance SheetP101101   P Intersection004. CR-On Balance 
SheetP102102   P Intersection004. CR-On Balance SheetP102102   P Intersection004. 



CR-On Balance SheetP102102   P Intersection004. CR-On Balance SheetP102102   P 
Intersection004. CR-On Balance SheetP102102   P Intersection004. CR-On Balance 
SheetP103103   P Intersection004. CR-On Balance SheetP103103   P Intersection004. 
CR-On Balance SheetP103103   P Intersection004. CR-On Balance SheetP103103   P 
Intersection004. CR-On Balance SheetP103103   P Intersection004. CR-On Balance 
SheetP104104   P Intersection004. CR-On Balance SheetP104104   P Intersection004. 
CR-On Balance SheetP104104   P Intersection004. CR-On Balance SheetP104104   P 
Intersection004. CR-On Balance SheetP104104   P Intersection004. CR-On Balance 
SheetP105105   P Intersection004. CR-On Balance SheetP105105   P Intersection004. 
CR-On Balance SheetP105105   P Intersection004. CR-On Balance SheetP105105   P 
Intersection004. CR-On Balance SheetP105105   P  Intersection004. CR-On Balance 
SheetP106106   P Intersection004. CR-On Balance SheetP106106   P Intersection004. 
CR-On Balance SheetP106106   P Intersection004. CR-On Balance SheetP111111   P 
Intersection004. CR-On Balance SheetP111111   P Intersection004. CR-On Balance 
SheetP111111   P Intersection004. CR-On Balance SheetP111111   P Intersection004. 
CR-On Balance SheetP112112   P Intersection004. CR-On Balance SheetP112112   P 
Intersection004. CR-On Balance SheetP112112   P Intersection004. CR-On Balance 
SheetP112112   P Intersection004. CR-On Balance SheetP113113   P Intersection004. 
CR-On Balance SheetP113113   P Intersection004. CR-On Balance SheetP113113   P 
Intersection004. CR-On Balance SheetP113113   P Intersection004. CR-On Balance 
SheetP114114   P Intersection004. CR-On Balance SheetP114114   P Intersection004. 
CR-On Balance SheetP114114   P Intersection004. CR-On Balance SheetP114114   P 
Intersection004. CR-On Balance SheetP114114   P Intersection004. CR-On Balance 
SheetP115115   P Intersection004. CR-On Balance SheetP115115   P Intersection004. 
CR-On Balance SheetP115115   P Intersection004. CR-On Balance SheetP115115   P 
Intersection004. CR-On Balance SheetP115115   P Intersection004. CR-On Balance 
SheetP116116   P Intersection004. CR-On Balance SheetP116116   P Intersection004. 
CR-On Balance SheetP116116   P Intersection004. CR-On Balance SheetP116116   P 
Intersection004. CR-On Balance SheetP117117   P Intersection004. CR-On Balance 
SheetP117117   P Intersection004. CR-On Balance SheetP117117   P Intersection004. 
CR-On Balance SheetP122122   P Intersection004. CR-On Balance SheetP122122   P 
Intersection004. CR-On Balance SheetP122122   P Intersection004. CR-On Balance 
SheetP122122   P Intersection004. CR-On Balance SheetP123123   P Intersection004. 
CR-On Balance SheetP123123   P Intersection004. CR-On Balance SheetP123123   P 
Intersection004. CR-On Balance SheetP123123   P Intersection004. CR-On Balance 
SheetP124124   P Intersection004. CR-On Balance SheetP124124   P Intersection004. 
CR-On Balance SheetP124124   P Intersection004. CR-On Balance SheetP124124   P 
Intersection004. CR-On Balance SheetP124124   P Intersection004. CR-On Balance 
SheetP125125   P Intersection004. CR-On Balance SheetP125125   P  Intersection004. 
CR-On Balance SheetP125125   P Intersection004. CR-On Balance SheetP125125   P 
Intersection004. CR-On Balance SheetP125125   P Intersection004. CR-On Balance 
SheetP126126   P Intersection004. CR-On Balance SheetP126126   P Intersection004. 
CR-On Balance SheetP126126   P Intersection004. CR-On Balance SheetP126126   P 
Intersection004. CR-On Balance SheetP126126   P Intersection004. CR-On Balance 
SheetP127127   P Intersection004. CR-On Balance SheetP127127   P Intersection004. 
CR-On Balance SheetP127127   P Intersection004. CR-On Balance SheetP127127   P 
Intersection004. CR-On Balance SheetP128128   P Intersection004. CR-On Balance 



SheetP128128   P Intersection004. CR-On Balance SheetP128128   P Intersection004. 
CR-On Balance SheetP133133   P Intersection004. CR-On Balance SheetP133133   P 
Intersection004. CR-On Balance SheetP133133   P Intersection004. CR-On Balance 
SheetP133133   P Intersection004. CR-On Balance SheetP134134   P Intersection004. 
CR-On Balance SheetP134134   P Intersection004. CR-On Balance SheetP134134   P 
Intersection004. CR-On Balance SheetP134134   P Intersection004. CR-On Balance 
SheetP135135   P Intersection004. CR-On Balance SheetP135135   P Intersection004. 
CR-On Balance SheetP135135   P Intersection004. CR-On Balance SheetP135135   P 
Intersection004. CR-On Balance SheetP136136   P Intersection004. CR-On Balance 
SheetP136136   P Intersection004. CR-On Balance SheetP136136   P Intersection004. 
CR-On Balance SheetP136136   P Intersection004. CR-On Balance SheetP136136   P 
Intersection004. CR-On Balance SheetP137137   P Intersection004. CR-On Balance 
SheetP137137   P Intersection004. CR-On Balance SheetP137137   P Intersection004. 
CR-On Balance SheetP137137   P Intersection004. CR-On Balance SheetP138138   P 
Intersection004. CR-On Balance SheetP138138   P Intersection004. CR-On Balance 
SheetP138138   P Intersection004. CR-On Balance SheetP143143   P Intersection004. 
CR-On Balance SheetP143143   P  Intersection004. CR-On Balance SheetP143143   P 
Intersection004. CR-On Balance SheetP143143   P Intersection004. CR-On Balance 
SheetP143143   P Intersection004. CR-On Balance SheetP144144   P Intersection004. 
CR-On Balance SheetP144144   P Intersection004. CR-On Balance SheetP144144   P 
Intersection004. CR-On Balance SheetP144144   P Intersection004. CR-On Balance 
SheetP144144   P Intersection004. CR-On Balance SheetP145145   P Intersection004. 
CR-On Balance SheetP145145   P Intersection004. CR-On Balance SheetP145145   P 
Intersection004. CR-On Balance SheetP145145   P Intersection004. CR-On Balance 
SheetP146146   P Intersection004. CR-On Balance SheetP146146   P Intersection004. 
CR-On Balance SheetP146146   P Intersection004. CR-On Balance SheetP146146   P 
Intersection004. CR-On Balance SheetP146146   P Intersection004. CR-On Balance 
SheetP147147   P Intersection004. CR-On Balance SheetP147147   P Intersection004. 
CR-On Balance SheetP147147   P Intersection004. CR-On Balance SheetP147147   P 
Intersection004. CR-On Balance SheetP147147   P Intersection004. CR-On Balance 
SheetP148148   P Intersection004. CR-On Balance SheetP148148   P Intersection004. 
CR-On Balance SheetP148148   P Intersection004. CR-On Balance SheetP153153   P 
Intersection004. CR-On Balance SheetP153153   P Intersection004. CR-On Balance 
SheetP153153   P Intersection004. CR-On Balance SheetP153153   P Intersection004. 
CR-On Balance SheetP153153   P Intersection004. CR-On Balance SheetP153153   P 
Intersection004. CR-On Balance SheetP154154   P Intersection004. CR-On Balance 
SheetP154154   P Intersection004. CR-On Balance SheetP154154   P Intersection004. 
CR-On Balance SheetP154154   P Intersection004. CR-On Balance SheetP154154   P 
Intersection004. CR-On Balance SheetP154154   P Intersection004. CR-On Balance 
SheetP155155   P Intersection004. CR-On Balance SheetP155155   P Intersection004. 
CR-On Balance SheetP155155   P Intersection004. CR-On Balance SheetP155155   P  
Intersection004. CR-On Balance SheetP155155   P Intersection004. CR-On Balance 
SheetP155155   P Intersection004. CR-On Balance SheetP156156   P Intersection004. 
CR-On Balance SheetP156156   P Intersection004. CR-On Balance SheetP156156   P 
Intersection004. CR-On Balance SheetP156156   P Intersection004. CR-On Balance 
SheetP156156   P Intersection004. CR-On Balance SheetP156156   P Intersection004. 
CR-On Balance SheetP157157   P Intersection004. CR-On Balance SheetP157157   P 



Intersection004. CR-On Balance SheetP157157   P Intersection004. CR-On Balance 
SheetP157157   P Intersection004. CR-On Balance SheetP157157   P Intersection004. 
CR-On Balance SheetP157157   P Intersection004. CR-On Balance SheetP158158   P 
Intersection004. CR-On Balance SheetP158158   P Intersection004. CR-On Balance 
SheetP158158   P Intersection004. CR-On Balance SheetP158158   P Intersection004. 
CR-On Balance SheetP158158   P Intersection004. CR-On Balance SheetP158158   P 
Intersection004. CR-On Balance SheetP159159   P Intersection004. CR-On Balance 
SheetP159159   P Intersection004. CR-On Balance SheetP159159   P Intersection004. 
CR-On Balance SheetP159159   P Intersection004. CR-On Balance SheetP159159   P 
Intersection004. CR-On Balance SheetP159159   P Intersection004. CR-On Balance 
SheetP160160   P Intersection004. CR-On Balance SheetP160160   P Intersection004. 
CR-On Balance SheetP160160   P Intersection004. CR-On Balance SheetP160160   P 
Intersection004. CR-On Balance SheetP163163   P Intersection004. CR-On Balance 
SheetP163163   P Intersection004. CR-On Balance SheetP163163   P Intersection004. 
CR-On Balance SheetP163163   P Intersection004. CR-On Balance SheetP163163   P 
Intersection004. CR-On Balance SheetP163163   P Intersection004. CR-On Balance 
SheetP164164   P Intersection004. CR-On Balance SheetP164164   P Intersection004. 
CR-On Balance SheetP164164   P Intersection004. CR-On Balance SheetP164164   P 
Intersection004. CR-On Balance SheetP166166   P Intersection004. CR-On Balance 
SheetP166166   P Intersection004. CR-On Balance SheetP166166   P Intersection004. 
CR-On Balance SheetP168168   P  Intersection004. CR-On Balance SheetP168168   P 
Intersection005. CR-Off Balance SheetD99 D Intersection005. CR-Off Balance SheetD99 D 
Intersection005. CR-Off Balance SheetD99 D Intersection005. CR-Off Balance SheetD99 D 
Intersection005. CR-Off Balance SheetD99 D Intersection005. CR-Off Balance SheetD1212  
D Intersection005. CR-Off Balance SheetD1212  D Intersection005. CR-Off Balance 
SheetD1212  D Intersection005. CR-Off Balance SheetD1212  D Intersection005. CR-Off 
Balance SheetD1212  D Intersection005. CR-Off Balance SheetD1212  D Intersection005. 
CR-Off Balance SheetD1313  D Intersection005. CR-Off Balance SheetD1313  D 
Intersection005. CR-Off Balance SheetD1313  D Intersection005. CR-Off Balance 
SheetD1313  D Intersection005. CR-Off Balance SheetD1313  D Intersection005. CR-Off 
Balance SheetD1313  D Intersection005. CR-Off Balance SheetD1414  D Intersection005. 
CR-Off Balance SheetD1414  D Intersection005. CR-Off Balance SheetD1414  D 
Intersection005. CR-Off Balance SheetD1414  D Intersection005. CR-Off Balance 
SheetD1414  D Intersection005. CR-Off Balance SheetD1414  D Intersection005. CR-Off 
Balance SheetD1515  D Intersection005. CR-Off Balance SheetD1515  D Intersection005. 
CR-Off Balance SheetD1515  D Intersection005. CR-Off Balance SheetD1515  D 
Intersection005. CR-Off Balance SheetD1515  D Intersection005. CR-Off Balance 
SheetD1515  D Intersection005. CR-Off Balance SheetD1616  D Intersection005. CR-Off 
Balance SheetD1616  D Intersection005. CR-Off Balance SheetD1616  D Intersection005. 
CR-Off Balance SheetD1616  D Intersection005. CR-Off Balance SheetD1616  D 
Intersection005. CR-Off Balance SheetD1616  D Intersection005. CR-Off Balance 
SheetD1717  D Intersection005. CR-Off Balance SheetD1717  D Intersection005. CR-Off 
Balance SheetD1717  D Intersection005. CR-Off Balance SheetD1717  D  Intersection005. 
CR-Off Balance SheetD1717  D Intersection005. CR-Off Balance SheetD1717  D 
Intersection005. CR-Off Balance SheetD1919  D Intersection005. CR-Off Balance 
SheetD1919  D Intersection005. CR-Off Balance SheetD1919  D Intersection005. CR-Off 
Balance SheetD1919  D Intersection005. CR-Off Balance SheetD2222  D Intersection005. 



CR-Off Balance SheetD2222  D Intersection005. CR-Off Balance SheetD2222  D 
Intersection005. CR-Off Balance SheetD2222  D Intersection005. CR-Off Balance 
SheetD2222  D Intersection005. CR-Off Balance SheetD2222  D Intersection005. CR-Off 
Balance SheetD2323  D Intersection005. CR-Off Balance SheetD2323  D Intersection005. 
CR-Off Balance SheetD2323  D Intersection005. CR-Off Balance SheetD2323  D 
Intersection005. CR-Off Balance SheetD2323  D Intersection005. CR-Off Balance 
SheetD2323  D Intersection005. CR-Off Balance SheetD2424  D Intersection005. CR-Off 
Balance SheetD2424  D Intersection005. CR-Off Balance SheetD2424  D Intersection005. 
CR-Off Balance SheetD2424  D Intersection005. CR-Off Balance SheetD2424  D 
Intersection005. CR-Off Balance SheetD2424  D Intersection005. CR-Off Balance 
SheetD2525  D Intersection005. CR-Off Balance SheetD2525  D Intersection005. CR-Off 
Balance SheetD2525  D Intersection005. CR-Off Balance SheetD2525  D Intersection005. 
CR-Off Balance SheetD2525  D Intersection005. CR-Off Balance SheetD2525  D 
Intersection005. CR-Off Balance SheetD2626  D Intersection005. CR-Off Balance 
SheetD2626  D Intersection005. CR-Off Balance SheetD2626  D Intersection005. CR-Off 
Balance SheetD2626  D Intersection005. CR-Off Balance SheetD2626  D Intersection005. 
CR-Off Balance SheetD2626  D Intersection005. CR-Off Balance SheetD2727  D 
Intersection005. CR-Off Balance SheetD2727  D Intersection005. CR-Off Balance 
SheetD2727  D Intersection005. CR-Off Balance SheetD2727  D Intersection005. CR-Off 
Balance SheetD2727  D Intersection005. CR-Off Balance SheetD2727  D Intersection005. 
CR-Off Balance SheetD2929  D Intersection005. CR-Off Balance SheetD2929  D 
Intersection005. CR-Off Balance SheetD2929  D Intersection005. CR-Off Balance 
SheetD2929  D  Intersection005. CR-Off Balance SheetD3131  D Intersection005. CR-Off 
Balance SheetD3131  D Intersection005. CR-Off Balance SheetD3131  D Intersection005. 
CR-Off Balance SheetD3434  D Intersection005. CR-Off Balance SheetD3434  D 
Intersection005. CR-Off Balance SheetD3434  D Intersection005. CR-Off Balance 
SheetD3434  D Intersection005. CR-Off Balance SheetD3434  D Intersection005. CR-Off 
Balance SheetD3737  D Intersection005. CR-Off Balance SheetD3737  D Intersection005. 
CR-Off Balance SheetD3737  D Intersection005. CR-Off Balance SheetD3737  D 
Intersection005. CR-Off Balance SheetD3737  D Intersection005. CR-Off Balance 
SheetD3737  D Intersection005. CR-Off Balance SheetD3838  D Intersection005. CR-Off 
Balance SheetD3838  D Intersection005. CR-Off Balance SheetD3838  D Intersection005. 
CR-Off Balance SheetD3838  D Intersection005. CR-Off Balance SheetD3838  D 
Intersection005. CR-Off Balance SheetD3838  D Intersection005. CR-Off Balance 
SheetD3939  D Intersection005. CR-Off Balance SheetD3939  D Intersection005. CR-Off 
Balance SheetD3939  D Intersection005. CR-Off Balance SheetD3939  D Intersection005. 
CR-Off Balance SheetD3939  D Intersection005. CR-Off Balance SheetD3939  D 
Intersection005. CR-Off Balance SheetD4040  D Intersection005. CR-Off Balance 
SheetD4040  D Intersection005. CR-Off Balance SheetD4040  D Intersection005. CR-Off 
Balance SheetD4040  D Intersection005. CR-Off Balance SheetD4040  D Intersection005. 
CR-Off Balance SheetD4040  D Intersection005. CR-Off Balance SheetD4141  D 
Intersection005. CR-Off Balance SheetD4141  D Intersection005. CR-Off Balance 
SheetD4141  D Intersection005. CR-Off Balance SheetD4141  D Intersection005. CR-Off 
Balance SheetD4141  D Intersection005. CR-Off Balance SheetD4141  D Intersection005. 
CR-Off Balance SheetD4242  D Intersection005. CR-Off Balance SheetD4242  D 
Intersection005. CR-Off Balance SheetD4242  D Intersection005. CR-Off Balance 
SheetD4242  D Intersection005. CR-Off Balance SheetD4242  D Intersection005. CR-Off 



Balance SheetD4242  D Intersection005. CR-Off Balance SheetD4444  D  Intersection005. 
CR-Off Balance SheetD4444  D Intersection005. CR-Off Balance SheetD4444  D 
Intersection005. CR-Off Balance SheetD4444  D Intersection005. CR-Off Balance 
SheetD4747  D Intersection005. CR-Off Balance SheetD4747  D Intersection005. CR-Off 
Balance SheetD4747  D Intersection005. CR-Off Balance SheetD4747  D Intersection005. 
CR-Off Balance SheetD4747  D Intersection005. CR-Off Balance SheetD4747  D 
Intersection005. CR-Off Balance SheetD4848  D Intersection005. CR-Off Balance 
SheetD4848  D Intersection005. CR-Off Balance SheetD4848  D Intersection005. CR-Off 
Balance SheetD4848  D Intersection005. CR-Off Balance SheetD4848  D Intersection005. 
CR-Off Balance SheetD4848  D Intersection005. CR-Off Balance SheetD4949  D 
Intersection005. CR-Off Balance SheetD4949  D Intersection005. CR-Off Balance 
SheetD4949  D Intersection005. CR-Off Balance SheetD4949  D Intersection005. CR-Off 
Balance SheetD4949  D Intersection005. CR-Off Balance SheetD4949  D Intersection005. 
CR-Off Balance SheetD5050  D Intersection005. CR-Off Balance SheetD5050  D 
Intersection005. CR-Off Balance SheetD5050  D Intersection005. CR-Off Balance 
SheetD5050  D Intersection005. CR-Off Balance SheetD5050  D Intersection005. CR-Off 
Balance SheetD5050  D Intersection005. CR-Off Balance SheetD5151  D Intersection005. 
CR-Off Balance SheetD5151  D Intersection005. CR-Off Balance SheetD5151  D 
Intersection005. CR-Off Balance SheetD5151  D Intersection005. CR-Off Balance 
SheetD5151  D Intersection005. CR-Off Balance SheetD5151  D Intersection005. CR-Off 
Balance SheetD5252  D Intersection005. CR-Off Balance SheetD5252  D Intersection005. 
CR-Off Balance SheetD5252  D Intersection005. CR-Off Balance SheetD5252  D 
Intersection005. CR-Off Balance SheetD5252  D Intersection005. CR-Off Balance 
SheetD5252  D Intersection005. CR-Off Balance SheetD5454  D Intersection005. CR-Off 
Balance SheetD5454  D Intersection005. CR-Off Balance SheetD5454  D Intersection005. 
CR-Off Balance SheetD5454  D Intersection005. CR-Off Balance SheetD5656  D 
Intersection005. CR-Off Balance SheetD5656  D Intersection005. CR-Off Balance 
SheetD5656  D  Intersection005. CR-Off Balance SheetD6060  D Intersection005. CR-Off 
Balance SheetD6060  D Intersection005. CR-Off Balance SheetD6060  D Intersection005. 
CR-Off Balance SheetD6060  D Intersection005. CR-Off Balance SheetD6060  D 
Intersection005. CR-Off Balance SheetD6060  D Intersection005. CR-Off Balance 
SheetD6161  D Intersection005. CR-Off Balance SheetD6161  D Intersection005. CR-Off 
Balance SheetD6161  D Intersection005. CR-Off Balance SheetD6161  D Intersection005. 
CR-Off Balance SheetD6161  D Intersection005. CR-Off Balance SheetD6161  D 
Intersection005. CR-Off Balance SheetD6262  D Intersection005. CR-Off Balance 
SheetD6262  D Intersection005. CR-Off Balance SheetD6262  D Intersection005. CR-Off 
Balance SheetD6262  D Intersection005. CR-Off Balance SheetD6262  D Intersection005. 
CR-Off Balance SheetD6262  D Intersection005. CR-Off Balance SheetD6363  D 
Intersection005. CR-Off Balance SheetD6363  D Intersection005. CR-Off Balance 
SheetD6363  D Intersection005. CR-Off Balance SheetD6363  D Intersection005. CR-Off 
Balance SheetD6363  D Intersection005. CR-Off Balance SheetD6363  D Intersection005. 
CR-Off Balance SheetD6464  D Intersection005. CR-Off Balance SheetD6464  D 
Intersection005. CR-Off Balance SheetD6464  D Intersection005. CR-Off Balance 
SheetD6464  D Intersection005. CR-Off Balance SheetD6464  D Intersection005. CR-Off 
Balance SheetD6464  D Intersection005. CR-Off Balance SheetD6565  D Intersection005. 
CR-Off Balance SheetD6565  D Intersection005. CR-Off Balance SheetD6565  D 
Intersection005. CR-Off Balance SheetD6565  D Intersection005. CR-Off Balance 



SheetD6565  D Intersection005. CR-Off Balance SheetD6565  D Intersection005. CR-Off 
Balance SheetD6767  D Intersection005. CR-Off Balance SheetD6767  D Intersection005. 
CR-Off Balance SheetD6767  D Intersection005. CR-Off Balance SheetD6767  D  
Intersection005. CR-Off Balance SheetD7070  D Intersection005. CR-Off Balance 
SheetD7070  D Intersection005. CR-Off Balance SheetD7070  D Intersection005. CR-Off 
Balance SheetD7070  D Intersection005. CR-Off Balance SheetD7070  D Intersection005. 
CR-Off Balance SheetD7070  D Intersection005. CR-Off Balance SheetD7171  D 
Intersection005. CR-Off Balance SheetD7171  D Intersection005. CR-Off Balance 
SheetD7171  D Intersection005. CR-Off Balance SheetD7171  D Intersection005. CR-Off 
Balance SheetD7171  D Intersection005. CR-Off Balance SheetD7171  D Intersection005. 
CR-Off Balance SheetD7272  D Intersection005. CR-Off Balance SheetD7272  D 
Intersection005. CR-Off Balance SheetD7272  D Intersection005. CR-Off Balance 
SheetD7272  D Intersection005. CR-Off Balance SheetD7272  D Intersection005. CR-Off 
Balance SheetD7272  D Intersection005. CR-Off Balance SheetD7373  D Intersection005. 
CR-Off Balance SheetD7373  D Intersection005. CR-Off Balance SheetD7373  D 
Intersection005. CR-Off Balance SheetD7373  D Intersection005. CR-Off Balance 
SheetD7373  D Intersection005. CR-Off Balance SheetD7373  D Intersection005. CR-Off 
Balance SheetD7474  D Intersection005. CR-Off Balance SheetD7474  D Intersection005. 
CR-Off Balance SheetD7474  D Intersection005. CR-Off Balance SheetD7474  D 
Intersection005. CR-Off Balance SheetD7474  D Intersection005. CR-Off Balance 
SheetD7474  D Intersection005. CR-Off Balance SheetD7575  D Intersection005. CR-Off 
Balance SheetD7575  D Intersection005. CR-Off Balance SheetD7575  D Intersection005. 
CR-Off Balance SheetD7575  D Intersection005. CR-Off Balance SheetD7575  D 
Intersection005. CR-Off Balance SheetD7575  D Intersection005. CR-Off Balance 
SheetD7777  D Intersection005. CR-Off Balance SheetD7777  D Intersection005. CR-Off 
Balance SheetD7777  D Intersection005. CR-Off Balance SheetD7777  D Intersection005. 
CR-Off Balance SheetD8080  D Intersection005. CR-Off Balance SheetD8080  D 
Intersection005. CR-Off Balance SheetD8080  D Intersection005. CR-Off Balance 
SheetD8080  D Intersection005. CR-Off Balance SheetD8080  D Intersection005. CR-Off 
Balance SheetD8080  D Intersection005. CR-Off Balance SheetD8181  D  Intersection005. 
CR-Off Balance SheetD8181  D Intersection005. CR-Off Balance SheetD8181  D 
Intersection005. CR-Off Balance SheetD8181  D Intersection005. CR-Off Balance 
SheetD8181  D Intersection005. CR-Off Balance SheetD8181  D Intersection005. CR-Off 
Balance SheetD8282  D Intersection005. CR-Off Balance SheetD8282  D Intersection005. 
CR-Off Balance SheetD8282  D Intersection005. CR-Off Balance SheetD8282  D 
Intersection005. CR-Off Balance SheetD8282  D Intersection005. CR-Off Balance 
SheetD8282  D Intersection005. CR-Off Balance SheetD8383  D Intersection005. CR-Off 
Balance SheetD8383  D Intersection005. CR-Off Balance SheetD8383  D Intersection005. 
CR-Off Balance SheetD8383  D Intersection005. CR-Off Balance SheetD8383  D 
Intersection005. CR-Off Balance SheetD8383  D Intersection005. CR-Off Balance 
SheetD8484  D Intersection005. CR-Off Balance SheetD8484  D Intersection005. CR-Off 
Balance SheetD8484  D Intersection005. CR-Off Balance SheetD8484  D Intersection005. 
CR-Off Balance SheetD8484  D Intersection005. CR-Off Balance SheetD8484  D 
Intersection005. CR-Off Balance SheetD8585  D Intersection005. CR-Off Balance 
SheetD8585  D Intersection005. CR-Off Balance SheetD8585  D Intersection005. CR-Off 
Balance SheetD8585  D Intersection005. CR-Off Balance SheetD8585  D Intersection005. 
CR-Off Balance SheetD8585  D Intersection005. CR-Off Balance SheetD8787  D 



Intersection005. CR-Off Balance SheetD8787  D Intersection005. CR-Off Balance 
SheetD8787  D Intersection005. CR-Off Balance SheetD8787  D Intersection005. CR-Off 
Balance SheetD9090  D Intersection005. CR-Off Balance SheetD9090  D Intersection005. 
CR-Off Balance SheetD9090  D Intersection005. CR-Off Balance SheetD9090  D 
Intersection005. CR-Off Balance SheetD9090  D Intersection005. CR-Off Balance 
SheetD9090  D Intersection005. CR-Off Balance SheetD9191  D Intersection005. CR-Off 
Balance SheetD9191  D Intersection005. CR-Off Balance SheetD9191  D Intersection005. 
CR-Off Balance SheetD9191  D Intersection005. CR-Off Balance SheetD9191  D 
Intersection005. CR-Off Balance SheetD9191  D  Intersection005. CR-Off Balance 
SheetD9292  D Intersection005. CR-Off Balance SheetD9292  D Intersection005. CR-Off 
Balance SheetD9292  D Intersection005. CR-Off Balance SheetD9292  D Intersection005. 
CR-Off Balance SheetD9292  D Intersection005. CR-Off Balance SheetD9292  D 
Intersection005. CR-Off Balance SheetD9393  D Intersection005. CR-Off Balance 
SheetD9393  D Intersection005. CR-Off Balance SheetD9393  D Intersection005. CR-Off 
Balance SheetD9393  D Intersection005. CR-Off Balance SheetD9393  D Intersection005. 
CR-Off Balance SheetD9393  D Intersection005. CR-Off Balance SheetD9494  D 
Intersection005. CR-Off Balance SheetD9494  D Intersection005. CR-Off Balance 
SheetD9494  D Intersection005. CR-Off Balance SheetD9494  D Intersection005. CR-Off 
Balance SheetD9494  D Intersection005. CR-Off Balance SheetD9494  D Intersection005. 
CR-Off Balance SheetD9595  D Intersection005. CR-Off Balance SheetD9595  D 
Intersection005. CR-Off Balance SheetD9595  D Intersection005. CR-Off Balance 
SheetD9595  D Intersection005. CR-Off Balance SheetD9595  D Intersection005. CR-Off 
Balance SheetD9595  D Intersection005. CR-Off Balance SheetD9797  D Intersection005. 
CR-Off Balance SheetD9797  D Intersection005. CR-Off Balance SheetD9797  D 
Intersection005. CR-Off Balance SheetD9797  D Intersection005. CR-Off Balance 
SheetD100100   D Intersection005. CR-Off Balance SheetD100100   D Intersection005. 
CR-Off Balance SheetD100100   D Intersection005. CR-Off Balance SheetD100100   D 
Intersection005. CR-Off Balance SheetD100100   D Intersection005. CR-Off Balance 
SheetD100100   D Intersection005. CR-Off Balance SheetD101101   D Intersection005. 
CR-Off Balance SheetD101101   D Intersection005. CR-Off Balance SheetD101101   D 
Intersection005. CR-Off Balance SheetD101101   D Intersection005. CR-Off Balance 
SheetD101101   D Intersection005. CR-Off Balance SheetD101101   D Intersection005. 
CR-Off Balance SheetD102102   D Intersection005. CR-Off Balance SheetD102102   D  
Intersection005. CR-Off Balance SheetD102102   D Intersection005. CR-Off Balance 
SheetD102102   D Intersection005. CR-Off Balance SheetD102102   D Intersection005. 
CR-Off Balance SheetD102102   D Intersection005. CR-Off Balance SheetD103103   D 
Intersection005. CR-Off Balance SheetD103103   D Intersection005. CR-Off Balance 
SheetD103103   D Intersection005. CR-Off Balance SheetD103103   D Intersection005. 
CR-Off Balance SheetD103103   D Intersection005. CR-Off Balance SheetD103103   D 
Intersection005. CR-Off Balance SheetD104104   D Intersection005. CR-Off Balance 
SheetD104104   D Intersection005. CR-Off Balance SheetD104104   D Intersection005. 
CR-Off Balance SheetD104104   D Intersection005. CR-Off Balance SheetD104104   D 
Intersection005. CR-Off Balance SheetD104104   D Intersection005. CR-Off Balance 
SheetD105105   D Intersection005. CR-Off Balance SheetD105105   D Intersection005. 
CR-Off Balance SheetD105105   D Intersection005. CR-Off Balance SheetD105105   D 
Intersection005. CR-Off Balance SheetD105105   D Intersection005. CR-Off Balance 
SheetD105105   D Intersection005. CR-Off Balance SheetD106106   D Intersection005. 



CR-Off Balance SheetD106106   D Intersection005. CR-Off Balance SheetD106106   D 
Intersection005. CR-Off Balance SheetD106106   D Intersection005. CR-Off Balance 
SheetD106106   D Intersection005. CR-Off Balance SheetD108108   D Intersection005. 
CR-Off Balance SheetD108108   D Intersection005. CR-Off Balance SheetD108108   D 
Intersection005. CR-Off Balance SheetD108108   D Intersection005. CR-Off Balance 
SheetD111111   D Intersection005. CR-Off Balance SheetD111111   D Intersection005. 
CR-Off Balance SheetD111111   D Intersection005. CR-Off Balance SheetD111111   D 
Intersection005. CR-Off Balance SheetD111111   D Intersection005. CR-Off Balance 
SheetD111111   D Intersection005. CR-Off Balance SheetD112112   D Intersection005. 
CR-Off Balance SheetD112112   D Intersection005. CR-Off Balance SheetD112112   D 
Intersection005. CR-Off Balance SheetD112112   D Intersection005. CR-Off Balance 
SheetD112112   D Intersection005. CR-Off Balance SheetD112112   D Intersection005. 
CR-Off Balance SheetD113113   D Intersection005. CR-Off Balance SheetD113113   D 
Intersection005. CR-Off Balance SheetD113113   D  Intersection005. CR-Off Balance 
SheetD113113   D Intersection005. CR-Off Balance SheetD113113   D Intersection005. 
CR-Off Balance SheetD113113   D Intersection005. CR-Off Balance SheetD114114   D 
Intersection005. CR-Off Balance SheetD114114   D Intersection005. CR-Off Balance 
SheetD114114   D Intersection005. CR-Off Balance SheetD114114   D Intersection005. 
CR-Off Balance SheetD114114   D Intersection005. CR-Off Balance SheetD114114   D 
Intersection005. CR-Off Balance SheetD115115   D Intersection005. CR-Off Balance 
SheetD115115   D Intersection005. CR-Off Balance SheetD115115   D Intersection005. 
CR-Off Balance SheetD115115   D Intersection005. CR-Off Balance SheetD115115   D 
Intersection005. CR-Off Balance SheetD115115   D Intersection005. CR-Off Balance 
SheetD116116   D Intersection005. CR-Off Balance SheetD116116   D Intersection005. 
CR-Off Balance SheetD116116   D Intersection005. CR-Off Balance SheetD116116   D 
Intersection005. CR-Off Balance SheetD116116   D Intersection005. CR-Off Balance 
SheetD116116   D Intersection005. CR-Off Balance SheetD117117   D Intersection005. 
CR-Off Balance SheetD117117   D Intersection005. CR-Off Balance SheetD117117   D 
Intersection005. CR-Off Balance SheetD117117   D Intersection005. CR-Off Balance 
SheetD117117   D Intersection005. CR-Off Balance SheetD119119   D Intersection005. 
CR-Off Balance SheetD119119   D Intersection005. CR-Off Balance SheetD119119   D 
Intersection005. CR-Off Balance SheetD119119   D Intersection005. CR-Off Balance 
SheetD122122   D Intersection005. CR-Off Balance SheetD122122   D Intersection005. 
CR-Off Balance SheetD122122   D Intersection005. CR-Off Balance SheetD122122   D 
Intersection005. CR-Off Balance SheetD122122   D Intersection005. CR-Off Balance 
SheetD122122   D Intersection005. CR-Off Balance SheetD123123   D Intersection005. 
CR-Off Balance SheetD123123   D Intersection005. CR-Off Balance SheetD123123   D 
Intersection005. CR-Off Balance SheetD123123   D Intersection005. CR-Off Balance 
SheetD123123   D Intersection005. CR-Off Balance SheetD123123   D Intersection005. 
CR-Off Balance SheetD124124   D Intersection005. CR-Off Balance SheetD124124   D 
Intersection005. CR-Off Balance SheetD124124   D Intersection005. CR-Off Balance 
SheetD124124   D  Intersection005. CR-Off Balance SheetD124124   D Intersection005. 
CR-Off Balance SheetD124124   D Intersection005. CR-Off Balance SheetD125125   D 
Intersection005. CR-Off Balance SheetD125125   D Intersection005. CR-Off Balance 
SheetD125125   D Intersection005. CR-Off Balance SheetD125125   D Intersection005. 
CR-Off Balance SheetD125125   D Intersection005. CR-Off Balance SheetD125125   D 
Intersection005. CR-Off Balance SheetD126126   D Intersection005. CR-Off Balance 



SheetD126126   D Intersection005. CR-Off Balance SheetD126126   D Intersection005. 
CR-Off Balance SheetD126126   D Intersection005. CR-Off Balance SheetD126126   D 
Intersection005. CR-Off Balance SheetD126126   D Intersection005. CR-Off Balance 
SheetD127127   D Intersection005. CR-Off Balance SheetD127127   D Intersection005. 
CR-Off Balance SheetD127127   D Intersection005. CR-Off Balance SheetD127127   D 
Intersection005. CR-Off Balance SheetD127127   D Intersection005. CR-Off Balance 
SheetD127127   D Intersection005. CR-Off Balance SheetD129129   D Intersection005. 
CR-Off Balance SheetD129129   D Intersection005. CR-Off Balance SheetD129129   D 
Intersection005. CR-Off Balance SheetD129129   D Intersection005. CR-Off Balance 
SheetD132132   D Intersection005. CR-Off Balance SheetD132132   D Intersection005. 
CR-Off Balance SheetD132132   D Intersection005. CR-Off Balance SheetD132132   D 
Intersection005. CR-Off Balance SheetD132132   D Intersection005. CR-Off Balance 
SheetD132132   D Intersection005. CR-Off Balance SheetD133133   D Intersection005. 
CR-Off Balance SheetD133133   D Intersection005. CR-Off Balance SheetD133133   D 
Intersection005. CR-Off Balance SheetD133133   D Intersection005. CR-Off Balance 
SheetD133133   D Intersection005. CR-Off Balance SheetD133133   D Intersection005. 
CR-Off Balance SheetD134134   D Intersection005. CR-Off Balance SheetD134134   D 
Intersection005. CR-Off Balance SheetD134134   D Intersection005. CR-Off Balance 
SheetD134134   D Intersection005. CR-Off Balance SheetD134134   D Intersection005. 
CR-Off Balance SheetD134134   D Intersection005. CR-Off Balance SheetD135135   D 
Intersection005. CR-Off Balance SheetD135135   D Intersection005. CR-Off Balance 
SheetD135135   D Intersection005. CR-Off Balance SheetD135135   D Intersection005. 
CR-Off Balance SheetD135135   D  Intersection005. CR-Off Balance SheetD135135   D 
Intersection005. CR-Off Balance SheetD136136   D Intersection005. CR-Off Balance 
SheetD136136   D Intersection005. CR-Off Balance SheetD136136   D Intersection005. 
CR-Off Balance SheetD136136   D Intersection005. CR-Off Balance SheetD136136   D 
Intersection005. CR-Off Balance SheetD136136   D Intersection005. CR-Off Balance 
SheetD137137   D Intersection005. CR-Off Balance SheetD137137   D Intersection005. 
CR-Off Balance SheetD137137   D Intersection005. CR-Off Balance SheetD137137   D 
Intersection005. CR-Off Balance SheetD137137   D Intersection005. CR-Off Balance 
SheetD137137   D Intersection005. CR-Off Balance SheetD138138   D Intersection005. 
CR-Off Balance SheetD138138   D Intersection005. CR-Off Balance SheetD138138   D 
Intersection005. CR-Off Balance SheetD138138   D Intersection005. CR-Off Balance 
SheetD138138   D Intersection005. CR-Off Balance SheetD140140   D Intersection005. 
CR-Off Balance SheetD140140   D Intersection005. CR-Off Balance SheetD140140   D 
Intersection005. CR-Off Balance SheetD140140   D Intersection005. CR-Off Balance 
SheetD142142   D Intersection005. CR-Off Balance SheetD142142   D Intersection005. 
CR-Off Balance SheetD142142   D Intersection005. CR-Off Balance SheetD144144   D 
Intersection005. CR-Off Balance SheetD144144   D Intersection005. CR-Off Balance 
SheetH99 H Intersection005. CR-Off Balance SheetH99 H Intersection005. CR-Off Balance 
SheetH99 H Intersection005. CR-Off Balance SheetH99 H Intersection005. CR-Off Balance 
SheetH99 H Intersection005. CR-Off Balance SheetH1212  H Intersection005. CR-Off 
Balance SheetH1212  H Intersection005. CR-Off Balance SheetH1212  H Intersection005. 
CR-Off Balance SheetH1212  H Intersection005. CR-Off Balance SheetH1212  H 
Intersection005. CR-Off Balance SheetH1212  H Intersection005. CR-Off Balance 
SheetH1313  H Intersection005. CR-Off Balance SheetH1313  H Intersection005. CR-Off 
Balance SheetH1313  H Intersection005. CR-Off Balance SheetH1313  H Intersection005. 



CR-Off Balance SheetH1313  H  Intersection005. CR-Off Balance SheetH1313  H 
Intersection005. CR-Off Balance SheetH1414  H Intersection005. CR-Off Balance 
SheetH1414  H Intersection005. CR-Off Balance SheetH1414  H Intersection005. CR-Off 
Balance SheetH1414  H Intersection005. CR-Off Balance SheetH1414  H Intersection005. 
CR-Off Balance SheetH1414  H Intersection005. CR-Off Balance SheetH1515  H 
Intersection005. CR-Off Balance SheetH1515  H Intersection005. CR-Off Balance 
SheetH1515  H Intersection005. CR-Off Balance SheetH1515  H Intersection005. CR-Off 
Balance SheetH1515  H Intersection005. CR-Off Balance SheetH1515  H Intersection005. 
CR-Off Balance SheetH1616  H Intersection005. CR-Off Balance SheetH1616  H 
Intersection005. CR-Off Balance SheetH1616  H Intersection005. CR-Off Balance 
SheetH1616  H Intersection005. CR-Off Balance SheetH1616  H Intersection005. CR-Off 
Balance SheetH1616  H Intersection005. CR-Off Balance SheetH1717  H Intersection005. 
CR-Off Balance SheetH1717  H Intersection005. CR-Off Balance SheetH1717  H 
Intersection005. CR-Off Balance SheetH1717  H Intersection005. CR-Off Balance 
SheetH1717  H Intersection005. CR-Off Balance SheetH1717  H Intersection005. CR-Off 
Balance SheetH1919  H Intersection005. CR-Off Balance SheetH1919  H Intersection005. 
CR-Off Balance SheetH1919  H Intersection005. CR-Off Balance SheetH1919  H 
Intersection005. CR-Off Balance SheetH2222  H Intersection005. CR-Off Balance 
SheetH2222  H Intersection005. CR-Off Balance SheetH2222  H Intersection005. CR-Off 
Balance SheetH2222  H Intersection005. CR-Off Balance SheetH2222  H Intersection005. 
CR-Off Balance SheetH2222  H Intersection005. CR-Off Balance SheetH2323  H 
Intersection005. CR-Off Balance SheetH2323  H Intersection005. CR-Off Balance 
SheetH2323  H Intersection005. CR-Off Balance SheetH2323  H Intersection005. CR-Off 
Balance SheetH2323  H Intersection005. CR-Off Balance SheetH2323  H Intersection005. 
CR-Off Balance SheetH2424  H Intersection005. CR-Off Balance SheetH2424  H 
Intersection005. CR-Off Balance SheetH2424  H Intersection005. CR-Off Balance 
SheetH2424  H Intersection005. CR-Off Balance SheetH2424  H Intersection005. CR-Off 
Balance SheetH2424  H  Intersection005. CR-Off Balance SheetH2525  H Intersection005. 
CR-Off Balance SheetH2525  H Intersection005. CR-Off Balance SheetH2525  H 
Intersection005. CR-Off Balance SheetH2525  H Intersection005. CR-Off Balance 
SheetH2525  H Intersection005. CR-Off Balance SheetH2525  H Intersection005. CR-Off 
Balance SheetH2626  H Intersection005. CR-Off Balance SheetH2626  H Intersection005. 
CR-Off Balance SheetH2626  H Intersection005. CR-Off Balance SheetH2626  H 
Intersection005. CR-Off Balance SheetH2626  H Intersection005. CR-Off Balance 
SheetH2626  H Intersection005. CR-Off Balance SheetH2727  H Intersection005. CR-Off 
Balance SheetH2727  H Intersection005. CR-Off Balance SheetH2727  H Intersection005. 
CR-Off Balance SheetH2727  H Intersection005. CR-Off Balance SheetH2727  H 
Intersection005. CR-Off Balance SheetH2727  H Intersection005. CR-Off Balance 
SheetH2929  H Intersection005. CR-Off Balance SheetH2929  H Intersection005. CR-Off 
Balance SheetH2929  H Intersection005. CR-Off Balance SheetH2929  H Intersection005. 
CR-Off Balance SheetH3131  H Intersection005. CR-Off Balance SheetH3131  H 
Intersection005. CR-Off Balance SheetH3131  H Intersection005. CR-Off Balance 
SheetH3434  H Intersection005. CR-Off Balance SheetH3434  H Intersection005. CR-Off 
Balance SheetH3434  H Intersection005. CR-Off Balance SheetH3434  H Intersection005. 
CR-Off Balance SheetH3434  H Intersection005. CR-Off Balance SheetH3737  H 
Intersection005. CR-Off Balance SheetH3737  H Intersection005. CR-Off Balance 
SheetH3737  H Intersection005. CR-Off Balance SheetH3737  H Intersection005. CR-Off 



Balance SheetH3737  H Intersection005. CR-Off Balance SheetH3737  H Intersection005. 
CR-Off Balance SheetH3838  H Intersection005. CR-Off Balance SheetH3838  H 
Intersection005. CR-Off Balance SheetH3838  H Intersection005. CR-Off Balance 
SheetH3838  H Intersection005. CR-Off Balance SheetH3838  H Intersection005. CR-Off 
Balance SheetH3838  H Intersection005. CR-Off Balance SheetH3939  H Intersection005. 
CR-Off Balance SheetH3939  H Intersection005. CR-Off Balance SheetH3939  H  
Intersection005. CR-Off Balance SheetH3939  H Intersection005. CR-Off Balance 
SheetH3939  H Intersection005. CR-Off Balance SheetH3939  H Intersection005. CR-Off 
Balance SheetH4040  H Intersection005. CR-Off Balance SheetH4040  H Intersection005. 
CR-Off Balance SheetH4040  H Intersection005. CR-Off Balance SheetH4040  H 
Intersection005. CR-Off Balance SheetH4040  H Intersection005. CR-Off Balance 
SheetH4040  H Intersection005. CR-Off Balance SheetH4141  H Intersection005. CR-Off 
Balance SheetH4141  H Intersection005. CR-Off Balance SheetH4141  H Intersection005. 
CR-Off Balance SheetH4141  H Intersection005. CR-Off Balance SheetH4141  H 
Intersection005. CR-Off Balance SheetH4141  H Intersection005. CR-Off Balance 
SheetH4242  H Intersection005. CR-Off Balance SheetH4242  H Intersection005. CR-Off 
Balance SheetH4242  H Intersection005. CR-Off Balance SheetH4242  H Intersection005. 
CR-Off Balance SheetH4242  H Intersection005. CR-Off Balance SheetH4242  H 
Intersection005. CR-Off Balance SheetH4444  H Intersection005. CR-Off Balance 
SheetH4444  H Intersection005. CR-Off Balance SheetH4444  H Intersection005. CR-Off 
Balance SheetH4444  H Intersection005. CR-Off Balance SheetH4747  H Intersection005. 
CR-Off Balance SheetH4747  H Intersection005. CR-Off Balance SheetH4747  H 
Intersection005. CR-Off Balance SheetH4747  H Intersection005. CR-Off Balance 
SheetH4747  H Intersection005. CR-Off Balance SheetH4747  H Intersection005. CR-Off 
Balance SheetH4848  H Intersection005. CR-Off Balance SheetH4848  H Intersection005. 
CR-Off Balance SheetH4848  H Intersection005. CR-Off Balance SheetH4848  H 
Intersection005. CR-Off Balance SheetH4848  H Intersection005. CR-Off Balance 
SheetH4848  H Intersection005. CR-Off Balance SheetH4949  H Intersection005. CR-Off 
Balance SheetH4949  H Intersection005. CR-Off Balance SheetH4949  H Intersection005. 
CR-Off Balance SheetH4949  H Intersection005. CR-Off Balance SheetH4949  H 
Intersection005. CR-Off Balance SheetH4949  H Intersection005. CR-Off Balance 
SheetH5050  H Intersection005. CR-Off Balance SheetH5050  H Intersection005. CR-Off 
Balance SheetH5050  H Intersection005. CR-Off Balance SheetH5050  H  Intersection005. 
CR-Off Balance SheetH5050  H Intersection005. CR-Off Balance SheetH5050  H 
Intersection005. CR-Off Balance SheetH5151  H Intersection005. CR-Off Balance 
SheetH5151  H Intersection005. CR-Off Balance SheetH5151  H Intersection005. CR-Off 
Balance SheetH5151  H Intersection005. CR-Off Balance SheetH5151  H Intersection005. 
CR-Off Balance SheetH5151  H Intersection005. CR-Off Balance SheetH5252  H 
Intersection005. CR-Off Balance SheetH5252  H Intersection005. CR-Off Balance 
SheetH5252  H Intersection005. CR-Off Balance SheetH5252  H Intersection005. CR-Off 
Balance SheetH5252  H Intersection005. CR-Off Balance SheetH5252  H Intersection005. 
CR-Off Balance SheetH5454  H Intersection005. CR-Off Balance SheetH5454  H 
Intersection005. CR-Off Balance SheetH5454  H Intersection005. CR-Off Balance 
SheetH5454  H Intersection005. CR-Off Balance SheetH5656  H Intersection005. CR-Off 
Balance SheetH5656  H Intersection005. CR-Off Balance SheetH5656  H Intersection005. 
CR-Off Balance SheetH6060  H Intersection005. CR-Off Balance SheetH6060  H 
Intersection005. CR-Off Balance SheetH6060  H Intersection005. CR-Off Balance 



SheetH6060  H Intersection005. CR-Off Balance SheetH6060  H Intersection005. CR-Off 
Balance SheetH6060  H Intersection005. CR-Off Balance SheetH6161  H Intersection005. 
CR-Off Balance SheetH6161  H Intersection005. CR-Off Balance SheetH6161  H 
Intersection005. CR-Off Balance SheetH6161  H Intersection005. CR-Off Balance 
SheetH6161  H Intersection005. CR-Off Balance SheetH6161  H Intersection005. CR-Off 
Balance SheetH6262  H Intersection005. CR-Off Balance SheetH6262  H Intersection005. 
CR-Off Balance SheetH6262  H Intersection005. CR-Off Balance SheetH6262  H 
Intersection005. CR-Off Balance SheetH6262  H Intersection005. CR-Off Balance 
SheetH6262  H Intersection005. CR-Off Balance SheetH6363  H Intersection005. CR-Off 
Balance SheetH6363  H Intersection005. CR-Off Balance SheetH6363  H  Intersection005. 
CR-Off Balance SheetH6363  H Intersection005. CR-Off Balance SheetH6363  H 
Intersection005. CR-Off Balance SheetH6363  H Intersection005. CR-Off Balance 
SheetH6464  H Intersection005. CR-Off Balance SheetH6464  H Intersection005. CR-Off 
Balance SheetH6464  H Intersection005. CR-Off Balance SheetH6464  H Intersection005. 
CR-Off Balance SheetH6464  H Intersection005. CR-Off Balance SheetH6464  H 
Intersection005. CR-Off Balance SheetH6565  H Intersection005. CR-Off Balance 
SheetH6565  H Intersection005. CR-Off Balance SheetH6565  H Intersection005. CR-Off 
Balance SheetH6565  H Intersection005. CR-Off Balance SheetH6565  H Intersection005. 
CR-Off Balance SheetH6565  H Intersection005. CR-Off Balance SheetH6767  H 
Intersection005. CR-Off Balance SheetH6767  H Intersection005. CR-Off Balance 
SheetH6767  H Intersection005. CR-Off Balance SheetH6767  H Intersection005. CR-Off 
Balance SheetH7070  H Intersection005. CR-Off Balance SheetH7070  H Intersection005. 
CR-Off Balance SheetH7070  H Intersection005. CR-Off Balance SheetH7070  H 
Intersection005. CR-Off Balance SheetH7070  H Intersection005. CR-Off Balance 
SheetH7070  H Intersection005. CR-Off Balance SheetH7171  H Intersection005. CR-Off 
Balance SheetH7171  H Intersection005. CR-Off Balance SheetH7171  H Intersection005. 
CR-Off Balance SheetH7171  H Intersection005. CR-Off Balance SheetH7171  H 
Intersection005. CR-Off Balance SheetH7171  H Intersection005. CR-Off Balance 
SheetH7272  H Intersection005. CR-Off Balance SheetH7272  H Intersection005. CR-Off 
Balance SheetH7272  H Intersection005. CR-Off Balance SheetH7272  H Intersection005. 
CR-Off Balance SheetH7272  H Intersection005. CR-Off Balance SheetH7272  H 
Intersection005. CR-Off Balance SheetH7373  H Intersection005. CR-Off Balance 
SheetH7373  H Intersection005. CR-Off Balance SheetH7373  H Intersection005. CR-Off 
Balance SheetH7373  H Intersection005. CR-Off Balance SheetH7373  H Intersection005. 
CR-Off Balance SheetH7373  H  Intersection005. CR-Off Balance SheetH7474  H 
Intersection005. CR-Off Balance SheetH7474  H Intersection005. CR-Off Balance 
SheetH7474  H Intersection005. CR-Off Balance SheetH7474  H Intersection005. CR-Off 
Balance SheetH7474  H Intersection005. CR-Off Balance SheetH7474  H Intersection005. 
CR-Off Balance SheetH7575  H Intersection005. CR-Off Balance SheetH7575  H 
Intersection005. CR-Off Balance SheetH7575  H Intersection005. CR-Off Balance 
SheetH7575  H Intersection005. CR-Off Balance SheetH7575  H Intersection005. CR-Off 
Balance SheetH7575  H Intersection005. CR-Off Balance SheetH7777  H Intersection005. 
CR-Off Balance SheetH7777  H Intersection005. CR-Off Balance SheetH7777  H 
Intersection005. CR-Off Balance SheetH7777  H Intersection005. CR-Off Balance 
SheetH8080  H Intersection005. CR-Off Balance SheetH8080  H Intersection005. CR-Off 
Balance SheetH8080  H Intersection005. CR-Off Balance SheetH8080  H Intersection005. 
CR-Off Balance SheetH8080  H Intersection005. CR-Off Balance SheetH8080  H 



Intersection005. CR-Off Balance SheetH8181  H Intersection005. CR-Off Balance 
SheetH8181  H Intersection005. CR-Off Balance SheetH8181  H Intersection005. CR-Off 
Balance SheetH8181  H Intersection005. CR-Off Balance SheetH8181  H Intersection005. 
CR-Off Balance SheetH8181  H Intersection005. CR-Off Balance SheetH8282  H 
Intersection005. CR-Off Balance SheetH8282  H Intersection005. CR-Off Balance 
SheetH8282  H Intersection005. CR-Off Balance SheetH8282  H Intersection005. CR-Off 
Balance SheetH8282  H Intersection005. CR-Off Balance SheetH8282  H Intersection005. 
CR-Off Balance SheetH8383  H Intersection005. CR-Off Balance SheetH8383  H 
Intersection005. CR-Off Balance SheetH8383  H Intersection005. CR-Off Balance 
SheetH8383  H Intersection005. CR-Off Balance SheetH8383  H Intersection005. CR-Off 
Balance SheetH8383  H Intersection005. CR-Off Balance SheetH8484  H Intersection005. 
CR-Off Balance SheetH8484  H Intersection005. CR-Off Balance SheetH8484  H 
Intersection005. CR-Off Balance SheetH8484  H Intersection005. CR-Off Balance 
SheetH8484  H Intersection005. CR-Off Balance SheetH8484  H Intersection005. CR-Off 
Balance SheetH8585  H  Intersection005. CR-Off Balance SheetH8585  H Intersection005. 
CR-Off Balance SheetH8585  H Intersection005. CR-Off Balance SheetH8585  H 
Intersection005. CR-Off Balance SheetH8585  H Intersection005. CR-Off Balance 
SheetH8585  H Intersection005. CR-Off Balance SheetH8787  H Intersection005. CR-Off 
Balance SheetH8787  H Intersection005. CR-Off Balance SheetH8787  H Intersection005. 
CR-Off Balance SheetH8787  H Intersection005. CR-Off Balance SheetH9090  H 
Intersection005. CR-Off Balance SheetH9090  H Intersection005. CR-Off Balance 
SheetH9090  H Intersection005. CR-Off Balance SheetH9090  H Intersection005. CR-Off 
Balance SheetH9090  H Intersection005. CR-Off Balance SheetH9090  H Intersection005. 
CR-Off Balance SheetH9191  H Intersection005. CR-Off Balance SheetH9191  H 
Intersection005. CR-Off Balance SheetH9191  H Intersection005. CR-Off Balance 
SheetH9191  H Intersection005. CR-Off Balance SheetH9191  H Intersection005. CR-Off 
Balance SheetH9191  H Intersection005. CR-Off Balance SheetH9292  H Intersection005. 
CR-Off Balance SheetH9292  H Intersection005. CR-Off Balance SheetH9292  H 
Intersection005. CR-Off Balance SheetH9292  H Intersection005. CR-Off Balance 
SheetH9292  H Intersection005. CR-Off Balance SheetH9292  H Intersection005. CR-Off 
Balance SheetH9393  H Intersection005. CR-Off Balance SheetH9393  H Intersection005. 
CR-Off Balance SheetH9393  H Intersection005. CR-Off Balance SheetH9393  H 
Intersection005. CR-Off Balance SheetH9393  H Intersection005. CR-Off Balance 
SheetH9393  H Intersection005. CR-Off Balance SheetH9494  H Intersection005. CR-Off 
Balance SheetH9494  H Intersection005. CR-Off Balance SheetH9494  H Intersection005. 
CR-Off Balance SheetH9494  H Intersection005. CR-Off Balance SheetH9494  H 
Intersection005. CR-Off Balance SheetH9494  H Intersection005. CR-Off Balance 
SheetH9595  H Intersection005. CR-Off Balance SheetH9595  H Intersection005. CR-Off 
Balance SheetH9595  H  Intersection005. CR-Off Balance SheetH9595  H Intersection005. 
CR-Off Balance SheetH9595  H Intersection005. CR-Off Balance SheetH9595  H 
Intersection005. CR-Off Balance SheetH9797  H Intersection005. CR-Off Balance 
SheetH9797  H Intersection005. CR-Off Balance SheetH9797  H Intersection005. CR-Off 
Balance SheetH9797  H Intersection005. CR-Off Balance SheetH100100   H Intersection005. 
CR-Off Balance SheetH100100   H Intersection005. CR-Off Balance SheetH100100   H 
Intersection005. CR-Off Balance SheetH100100   H Intersection005. CR-Off Balance 
SheetH100100   H Intersection005. CR-Off Balance SheetH100100   H Intersection005. 
CR-Off Balance SheetH101101   H Intersection005. CR-Off Balance SheetH101101   H 



Intersection005. CR-Off Balance SheetH101101   H Intersection005. CR-Off Balance 
SheetH101101   H Intersection005. CR-Off Balance SheetH101101   H Intersection005. 
CR-Off Balance SheetH101101   H Intersection005. CR-Off Balance SheetH102102   H 
Intersection005. CR-Off Balance SheetH102102   H Intersection005. CR-Off Balance 
SheetH102102   H Intersection005. CR-Off Balance SheetH102102   H Intersection005. 
CR-Off Balance SheetH102102   H Intersection005. CR-Off Balance SheetH102102   H 
Intersection005. CR-Off Balance SheetH103103   H Intersection005. CR-Off Balance 
SheetH103103   H Intersection005. CR-Off Balance SheetH103103   H Intersection005. 
CR-Off Balance SheetH103103   H Intersection005. CR-Off Balance SheetH103103   H 
Intersection005. CR-Off Balance SheetH103103   H Intersection005. CR-Off Balance 
SheetH104104   H Intersection005. CR-Off Balance SheetH104104   H Intersection005. 
CR-Off Balance SheetH104104   H Intersection005. CR-Off Balance SheetH104104   H 
Intersection005. CR-Off Balance SheetH104104   H Intersection005. CR-Off Balance 
SheetH104104   H Intersection005. CR-Off Balance SheetH105105   H Intersection005. 
CR-Off Balance SheetH105105   H Intersection005. CR-Off Balance SheetH105105   H 
Intersection005. CR-Off Balance SheetH105105   H Intersection005. CR-Off Balance 
SheetH105105   H Intersection005. CR-Off Balance SheetH105105   H Intersection005. 
CR-Off Balance SheetH108108   H Intersection005. CR-Off Balance SheetH108108   H  
Intersection005. CR-Off Balance SheetH108108   H Intersection005. CR-Off Balance 
SheetH108108   H Intersection005. CR-Off Balance SheetH111111   H Intersection005. 
CR-Off Balance SheetH111111   H Intersection005. CR-Off Balance SheetH111111   H 
Intersection005. CR-Off Balance SheetH111111   H Intersection005. CR-Off Balance 
SheetH111111   H Intersection005. CR-Off Balance SheetH111111   H Intersection005. 
CR-Off Balance SheetH112112   H Intersection005. CR-Off Balance SheetH112112   H 
Intersection005. CR-Off Balance SheetH112112   H Intersection005. CR-Off Balance 
SheetH112112   H Intersection005. CR-Off Balance SheetH112112   H Intersection005. 
CR-Off Balance SheetH112112   H Intersection005. CR-Off Balance SheetH113113   H 
Intersection005. CR-Off Balance SheetH113113   H Intersection005. CR-Off Balance 
SheetH113113   H Intersection005. CR-Off Balance SheetH113113   H Intersection005. 
CR-Off Balance SheetH113113   H Intersection005. CR-Off Balance SheetH113113   H 
Intersection005. CR-Off Balance SheetH114114   H Intersection005. CR-Off Balance 
SheetH114114   H Intersection005. CR-Off Balance SheetH114114   H Intersection005. 
CR-Off Balance SheetH114114   H Intersection005. CR-Off Balance SheetH114114   H 
Intersection005. CR-Off Balance SheetH114114   H Intersection005. CR-Off Balance 
SheetH115115   H Intersection005. CR-Off Balance SheetH115115   H Intersection005. 
CR-Off Balance SheetH115115   H Intersection005. CR-Off Balance SheetH115115   H 
Intersection005. CR-Off Balance SheetH115115   H Intersection005. CR-Off Balance 
SheetH115115   H Intersection005. CR-Off Balance SheetH116116   H Intersection005. 
CR-Off Balance SheetH116116   H Intersection005. CR-Off Balance SheetH116116   H 
Intersection005. CR-Off Balance SheetH116116   H Intersection005. CR-Off Balance 
SheetH116116   H Intersection005. CR-Off Balance SheetH116116   H Intersection005. 
CR-Off Balance SheetH119119   H Intersection005. CR-Off Balance SheetH119119   H 
Intersection005. CR-Off Balance SheetH119119   H Intersection005. CR-Off Balance 
SheetH119119   H Intersection005. CR-Off Balance SheetH122122   H Intersection005. 
CR-Off Balance SheetH122122   H Intersection005. CR-Off Balance SheetH122122   H 
Intersection005. CR-Off Balance SheetH122122   H Intersection005. CR-Off Balance 
SheetH122122   H  Intersection005. CR-Off Balance SheetH122122   H Intersection005. 



CR-Off Balance SheetH123123   H Intersection005. CR-Off Balance SheetH123123   H 
Intersection005. CR-Off Balance SheetH123123   H Intersection005. CR-Off Balance 
SheetH123123   H Intersection005. CR-Off Balance SheetH123123   H Intersection005. 
CR-Off Balance SheetH123123   H Intersection005. CR-Off Balance SheetH124124   H 
Intersection005. CR-Off Balance SheetH124124   H Intersection005. CR-Off Balance 
SheetH124124   H Intersection005. CR-Off Balance SheetH124124   H Intersection005. 
CR-Off Balance SheetH124124   H Intersection005. CR-Off Balance SheetH124124   H 
Intersection005. CR-Off Balance SheetH125125   H Intersection005. CR-Off Balance 
SheetH125125   H Intersection005. CR-Off Balance SheetH125125   H Intersection005. 
CR-Off Balance SheetH125125   H Intersection005. CR-Off Balance SheetH125125   H 
Intersection005. CR-Off Balance SheetH125125   H Intersection005. CR-Off Balance 
SheetH126126   H Intersection005. CR-Off Balance SheetH126126   H Intersection005. 
CR-Off Balance SheetH126126   H Intersection005. CR-Off Balance SheetH126126   H 
Intersection005. CR-Off Balance SheetH126126   H Intersection005. CR-Off Balance 
SheetH126126   H Intersection005. CR-Off Balance SheetH127127   H Intersection005. 
CR-Off Balance SheetH127127   H Intersection005. CR-Off Balance SheetH127127   H 
Intersection005. CR-Off Balance SheetH127127   H Intersection005. CR-Off Balance 
SheetH127127   H Intersection005. CR-Off Balance SheetH127127   H Intersection005. 
CR-Off Balance SheetH129129   H Intersection005. CR-Off Balance SheetH129129   H 
Intersection005. CR-Off Balance SheetH129129   H Intersection005. CR-Off Balance 
SheetH129129   H Intersection005. CR-Off Balance SheetH132132   H Intersection005. 
CR-Off Balance SheetH132132   H Intersection005. CR-Off Balance SheetH132132   H 
Intersection005. CR-Off Balance SheetH132132   H Intersection005. CR-Off Balance 
SheetH132132   H Intersection005. CR-Off Balance SheetH132132   H Intersection005. 
CR-Off Balance SheetH133133   H Intersection005. CR-Off Balance SheetH133133   H 
Intersection005. CR-Off Balance SheetH133133   H Intersection005. CR-Off Balance 
SheetH133133   H Intersection005. CR-Off Balance SheetH133133   H Intersection005. 
CR-Off Balance SheetH133133   H  Intersection005. CR-Off Balance SheetH134134   H 
Intersection005. CR-Off Balance SheetH134134   H Intersection005. CR-Off Balance 
SheetH134134   H Intersection005. CR-Off Balance SheetH134134   H Intersection005. 
CR-Off Balance SheetH134134   H Intersection005. CR-Off Balance SheetH134134   H 
Intersection005. CR-Off Balance SheetH135135   H Intersection005. CR-Off Balance 
SheetH135135   H Intersection005. CR-Off Balance SheetH135135   H Intersection005. 
CR-Off Balance SheetH135135   H Intersection005. CR-Off Balance SheetH135135   H 
Intersection005. CR-Off Balance SheetH135135   H Intersection005. CR-Off Balance 
SheetH136136   H Intersection005. CR-Off Balance SheetH136136   H Intersection005. 
CR-Off Balance SheetH136136   H Intersection005. CR-Off Balance SheetH136136   H 
Intersection005. CR-Off Balance SheetH136136   H Intersection005. CR-Off Balance 
SheetH136136   H Intersection005. CR-Off Balance SheetH137137   H Intersection005. 
CR-Off Balance SheetH137137   H Intersection005. CR-Off Balance SheetH137137   H 
Intersection005. CR-Off Balance SheetH137137   H Intersection005. CR-Off Balance 
SheetH137137   H Intersection005. CR-Off Balance SheetH137137   H Intersection005. 
CR-Off Balance SheetH140140   H Intersection005. CR-Off Balance SheetH140140   H 
Intersection005. CR-Off Balance SheetH140140   H Intersection005. CR-Off Balance 
SheetH140140   H Intersection005. CR-Off Balance SheetH142142   H Intersection005. 
CR-Off Balance SheetH142142   H Intersection005. CR-Off Balance SheetH142142   H 
Intersection005. CR-Off Balance SheetH144144   H Intersection005. CR-Off Balance 



SheetH144144   H Intersection005. CR-Off Balance SheetJ1212  J Intersection005. CR-Off 
Balance SheetJ1212  J Intersection005. CR-Off Balance SheetJ1212  J Intersection005. 
CR-Off Balance SheetJ1212  J Intersection005. CR-Off Balance SheetJ1212  J 
Intersection005. CR-Off Balance SheetJ1212  J Intersection005. CR-Off Balance SheetJ1212 
 J Intersection005. CR-Off Balance SheetJ1313  J Intersection005. CR-Off Balance 
SheetJ1313  J Intersection005. CR-Off Balance SheetJ1313  J Intersection005. CR-Off 
Balance SheetJ1313  J  Intersection005. CR-Off Balance SheetJ1313  J Intersection005. 
CR-Off Balance SheetJ1313  J Intersection005. CR-Off Balance SheetJ1313  J 
Intersection005. CR-Off Balance SheetJ1414  J Intersection005. CR-Off Balance SheetJ1414 
 J Intersection005. CR-Off Balance SheetJ1414  J Intersection005. CR-Off Balance 
SheetJ1414  J Intersection005. CR-Off Balance SheetJ1414  J Intersection005. CR-Off 
Balance SheetJ1414  J Intersection005. CR-Off Balance SheetJ1414  J Intersection005. 
CR-Off Balance SheetJ1515  J Intersection005. CR-Off Balance SheetJ1515  J 
Intersection005. CR-Off Balance SheetJ1515  J Intersection005. CR-Off Balance SheetJ1515 
 J Intersection005. CR-Off Balance SheetJ1515  J Intersection005. CR-Off Balance 
SheetJ1515  J Intersection005. CR-Off Balance SheetJ1515  J Intersection005. CR-Off 
Balance SheetJ1616  J Intersection005. CR-Off Balance SheetJ1616  J Intersection005. 
CR-Off Balance SheetJ1616  J Intersection005. CR-Off Balance SheetJ1616  J 
Intersection005. CR-Off Balance SheetJ1616  J Intersection005. CR-Off Balance SheetJ1616 
 J Intersection005. CR-Off Balance SheetJ1616  J Intersection005. CR-Off Balance 
SheetJ1717  J Intersection005. CR-Off Balance SheetJ1717  J Intersection005. CR-Off 
Balance SheetJ1717  J Intersection005. CR-Off Balance SheetJ1717  J Intersection005. 
CR-Off Balance SheetJ1717  J Intersection005. CR-Off Balance SheetJ1717  J 
Intersection005. CR-Off Balance SheetJ1717  J Intersection005. CR-Off Balance SheetJ2222 
 J Intersection005. CR-Off Balance SheetJ2222  J Intersection005. CR-Off Balance 
SheetJ2222  J Intersection005. CR-Off Balance SheetJ2222  J Intersection005. CR-Off 
Balance SheetJ2222  J Intersection005. CR-Off Balance SheetJ2222  J Intersection005. 
CR-Off Balance SheetJ2222  J Intersection005. CR-Off Balance SheetJ2323  J 
Intersection005. CR-Off Balance SheetJ2323  J Intersection005. CR-Off Balance SheetJ2323 
 J  Intersection005. CR-Off Balance SheetJ2323  J Intersection005. CR-Off Balance 
SheetJ2323  J Intersection005. CR-Off Balance SheetJ2323  J Intersection005. CR-Off 
Balance SheetJ2323  J Intersection005. CR-Off Balance SheetJ2424  J Intersection005. 
CR-Off Balance SheetJ2424  J Intersection005. CR-Off Balance SheetJ2424  J 
Intersection005. CR-Off Balance SheetJ2424  J Intersection005. CR-Off Balance SheetJ2424 
 J Intersection005. CR-Off Balance SheetJ2424  J Intersection005. CR-Off Balance 
SheetJ2424  J Intersection005. CR-Off Balance SheetJ2525  J Intersection005. CR-Off 
Balance SheetJ2525  J Intersection005. CR-Off Balance SheetJ2525  J Intersection005. 
CR-Off Balance SheetJ2525  J Intersection005. CR-Off Balance SheetJ2525  J 
Intersection005. CR-Off Balance SheetJ2525  J Intersection005. CR-Off Balance SheetJ2525 
 J Intersection005. CR-Off Balance SheetJ2626  J Intersection005. CR-Off Balance 
SheetJ2626  J Intersection005. CR-Off Balance SheetJ2626  J Intersection005. CR-Off 
Balance SheetJ2626  J Intersection005. CR-Off Balance SheetJ2626  J Intersection005. 
CR-Off Balance SheetJ2626  J Intersection005. CR-Off Balance SheetJ2626  J 
Intersection005. CR-Off Balance SheetJ2727  J Intersection005. CR-Off Balance SheetJ2727 
 J Intersection005. CR-Off Balance SheetJ2727  J Intersection005. CR-Off Balance 
SheetJ2727  J Intersection005. CR-Off Balance SheetJ2727  J Intersection005. CR-Off 
Balance SheetJ2727  J Intersection005. CR-Off Balance SheetJ2727  J Intersection005. 



CR-Off Balance SheetJ3737  J Intersection005. CR-Off Balance SheetJ3737  J 
Intersection005. CR-Off Balance SheetJ3737  J Intersection005. CR-Off Balance SheetJ3737 
 J Intersection005. CR-Off Balance SheetJ3737  J Intersection005. CR-Off Balance 
SheetJ3737  J Intersection005. CR-Off Balance SheetJ3737  J Intersection005. CR-Off 
Balance SheetJ3838  J Intersection005. CR-Off Balance SheetJ3838  J  Intersection005. 
CR-Off Balance SheetJ3838  J Intersection005. CR-Off Balance SheetJ3838  J 
Intersection005. CR-Off Balance SheetJ3838  J Intersection005. CR-Off Balance SheetJ3838 
 J Intersection005. CR-Off Balance SheetJ3838  J Intersection005. CR-Off Balance 
SheetJ3939  J Intersection005. CR-Off Balance SheetJ3939  J Intersection005. CR-Off 
Balance SheetJ3939  J Intersection005. CR-Off Balance SheetJ3939  J Intersection005. 
CR-Off Balance SheetJ3939  J Intersection005. CR-Off Balance SheetJ3939  J 
Intersection005. CR-Off Balance SheetJ3939  J Intersection005. CR-Off Balance SheetJ4040 
 J Intersection005. CR-Off Balance SheetJ4040  J Intersection005. CR-Off Balance 
SheetJ4040  J Intersection005. CR-Off Balance SheetJ4040  J Intersection005. CR-Off 
Balance SheetJ4040  J Intersection005. CR-Off Balance SheetJ4040  J Intersection005. 
CR-Off Balance SheetJ4040  J Intersection005. CR-Off Balance SheetJ4141  J 
Intersection005. CR-Off Balance SheetJ4141  J Intersection005. CR-Off Balance SheetJ4141 
 J Intersection005. CR-Off Balance SheetJ4141  J Intersection005. CR-Off Balance 
SheetJ4141  J Intersection005. CR-Off Balance SheetJ4141  J Intersection005. CR-Off 
Balance SheetJ4141  J Intersection005. CR-Off Balance SheetJ4242  J Intersection005. 
CR-Off Balance SheetJ4242  J Intersection005. CR-Off Balance SheetJ4242  J 
Intersection005. CR-Off Balance SheetJ4242  J Intersection005. CR-Off Balance SheetJ4242 
 J Intersection005. CR-Off Balance SheetJ4242  J Intersection005. CR-Off Balance 
SheetJ4242  J Intersection005. CR-Off Balance SheetJ4747  J Intersection005. CR-Off 
Balance SheetJ4747  J Intersection005. CR-Off Balance SheetJ4747  J Intersection005. 
CR-Off Balance SheetJ4747  J Intersection005. CR-Off Balance SheetJ4747  J 
Intersection005. CR-Off Balance SheetJ4747  J Intersection005. CR-Off Balance SheetJ4747 
 J Intersection005. CR-Off Balance SheetJ4848  J  Intersection005. CR-Off Balance 
SheetJ4848  J Intersection005. CR-Off Balance SheetJ4848  J Intersection005. CR-Off 
Balance SheetJ4848  J Intersection005. CR-Off Balance SheetJ4848  J Intersection005. 
CR-Off Balance SheetJ4848  J Intersection005. CR-Off Balance SheetJ4848  J 
Intersection005. CR-Off Balance SheetJ4949  J Intersection005. CR-Off Balance SheetJ4949 
 J Intersection005. CR-Off Balance SheetJ4949  J Intersection005. CR-Off Balance 
SheetJ4949  J Intersection005. CR-Off Balance SheetJ4949  J Intersection005. CR-Off 
Balance SheetJ4949  J Intersection005. CR-Off Balance SheetJ4949  J Intersection005. 
CR-Off Balance SheetJ5050  J Intersection005. CR-Off Balance SheetJ5050  J 
Intersection005. CR-Off Balance SheetJ5050  J Intersection005. CR-Off Balance SheetJ5050 
 J Intersection005. CR-Off Balance SheetJ5050  J Intersection005. CR-Off Balance 
SheetJ5050  J Intersection005. CR-Off Balance SheetJ5050  J Intersection005. CR-Off 
Balance SheetJ5151  J Intersection005. CR-Off Balance SheetJ5151  J Intersection005. 
CR-Off Balance SheetJ5151  J Intersection005. CR-Off Balance SheetJ5151  J 
Intersection005. CR-Off Balance SheetJ5151  J Intersection005. CR-Off Balance SheetJ5151 
 J Intersection005. CR-Off Balance SheetJ5151  J Intersection005. CR-Off Balance 
SheetJ5252  J Intersection005. CR-Off Balance SheetJ5252  J Intersection005. CR-Off 
Balance SheetJ5252  J Intersection005. CR-Off Balance SheetJ5252  J Intersection005. 
CR-Off Balance SheetJ5252  J Intersection005. CR-Off Balance SheetJ5252  J 
Intersection005. CR-Off Balance SheetJ5252  J Intersection005. CR-Off Balance SheetJ6060 



 J Intersection005. CR-Off Balance SheetJ6060  J Intersection005. CR-Off Balance 
SheetJ6060  J Intersection005. CR-Off Balance SheetJ6060  J Intersection005. CR-Off 
Balance SheetJ6060  J Intersection005. CR-Off Balance SheetJ6060  J  Intersection005. 
CR-Off Balance SheetJ6060  J Intersection005. CR-Off Balance SheetJ6161  J 
Intersection005. CR-Off Balance SheetJ6161  J Intersection005. CR-Off Balance SheetJ6161 
 J Intersection005. CR-Off Balance SheetJ6161  J Intersection005. CR-Off Balance 
SheetJ6161  J Intersection005. CR-Off Balance SheetJ6161  J Intersection005. CR-Off 
Balance SheetJ6161  J Intersection005. CR-Off Balance SheetJ6262  J Intersection005. 
CR-Off Balance SheetJ6262  J Intersection005. CR-Off Balance SheetJ6262  J 
Intersection005. CR-Off Balance SheetJ6262  J Intersection005. CR-Off Balance SheetJ6262 
 J Intersection005. CR-Off Balance SheetJ6262  J Intersection005. CR-Off Balance 
SheetJ6262  J Intersection005. CR-Off Balance SheetJ6363  J Intersection005. CR-Off 
Balance SheetJ6363  J Intersection005. CR-Off Balance SheetJ6363  J Intersection005. 
CR-Off Balance SheetJ6363  J Intersection005. CR-Off Balance SheetJ6363  J 
Intersection005. CR-Off Balance SheetJ6363  J Intersection005. CR-Off Balance SheetJ6363 
 J Intersection005. CR-Off Balance SheetJ6464  J Intersection005. CR-Off Balance 
SheetJ6464  J Intersection005. CR-Off Balance SheetJ6464  J Intersection005. CR-Off 
Balance SheetJ6464  J Intersection005. CR-Off Balance SheetJ6464  J Intersection005. 
CR-Off Balance SheetJ6464  J Intersection005. CR-Off Balance SheetJ6464  J 
Intersection005. CR-Off Balance SheetJ6565  J Intersection005. CR-Off Balance SheetJ6565 
 J Intersection005. CR-Off Balance SheetJ6565  J Intersection005. CR-Off Balance 
SheetJ6565  J Intersection005. CR-Off Balance SheetJ6565  J Intersection005. CR-Off 
Balance SheetJ6565  J Intersection005. CR-Off Balance SheetJ6565  J Intersection005. 
CR-Off Balance SheetJ7070  J  Intersection005. CR-Off Balance SheetJ7070  J 
Intersection005. CR-Off Balance SheetJ7070  J Intersection005. CR-Off Balance SheetJ7070 
 J Intersection005. CR-Off Balance SheetJ7070  J Intersection005. CR-Off Balance 
SheetJ7070  J Intersection005. CR-Off Balance SheetJ7070  J Intersection005. CR-Off 
Balance SheetJ7171  J Intersection005. CR-Off Balance SheetJ7171  J Intersection005. 
CR-Off Balance SheetJ7171  J Intersection005. CR-Off Balance SheetJ7171  J 
Intersection005. CR-Off Balance SheetJ7171  J Intersection005. CR-Off Balance SheetJ7171 
 J Intersection005. CR-Off Balance SheetJ7171  J Intersection005. CR-Off Balance 
SheetJ7272  J Intersection005. CR-Off Balance SheetJ7272  J Intersection005. CR-Off 
Balance SheetJ7272  J Intersection005. CR-Off Balance SheetJ7272  J Intersection005. 
CR-Off Balance SheetJ7272  J Intersection005. CR-Off Balance SheetJ7272  J 
Intersection005. CR-Off Balance SheetJ7272  J Intersection005. CR-Off Balance SheetJ7373 
 J Intersection005. CR-Off Balance SheetJ7373  J Intersection005. CR-Off Balance 
SheetJ7373  J Intersection005. CR-Off Balance SheetJ7373  J Intersection005. CR-Off 
Balance SheetJ7373  J Intersection005. CR-Off Balance SheetJ7373  J Intersection005. 
CR-Off Balance SheetJ7373  J Intersection005. CR-Off Balance SheetJ7474  J 
Intersection005. CR-Off Balance SheetJ7474  J Intersection005. CR-Off Balance SheetJ7474 
 J Intersection005. CR-Off Balance SheetJ7474  J Intersection005. CR-Off Balance 
SheetJ7474  J Intersection005. CR-Off Balance SheetJ7474  J Intersection005. CR-Off 
Balance SheetJ7474  J Intersection005. CR-Off Balance SheetJ7575  J Intersection005. 
CR-Off Balance SheetJ7575  J Intersection005. CR-Off Balance SheetJ7575  J 
Intersection005. CR-Off Balance SheetJ7575  J Intersection005. CR-Off Balance SheetJ7575 
 J Intersection005. CR-Off Balance SheetJ7575  J Intersection005. CR-Off Balance 
SheetJ7575  J  Intersection005. CR-Off Balance SheetJ8080  J Intersection005. CR-Off 



Balance SheetJ8080  J Intersection005. CR-Off Balance SheetJ8080  J Intersection005. 
CR-Off Balance SheetJ8080  J Intersection005. CR-Off Balance SheetJ8080  J 
Intersection005. CR-Off Balance SheetJ8080  J Intersection005. CR-Off Balance SheetJ8080 
 J Intersection005. CR-Off Balance SheetJ8181  J Intersection005. CR-Off Balance 
SheetJ8181  J Intersection005. CR-Off Balance SheetJ8181  J Intersection005. CR-Off 
Balance SheetJ8181  J Intersection005. CR-Off Balance SheetJ8181  J Intersection005. 
CR-Off Balance SheetJ8181  J Intersection005. CR-Off Balance SheetJ8181  J 
Intersection005. CR-Off Balance SheetJ8282  J Intersection005. CR-Off Balance SheetJ8282 
 J Intersection005. CR-Off Balance SheetJ8282  J Intersection005. CR-Off Balance 
SheetJ8282  J Intersection005. CR-Off Balance SheetJ8282  J Intersection005. CR-Off 
Balance SheetJ8282  J Intersection005. CR-Off Balance SheetJ8282  J Intersection005. 
CR-Off Balance SheetJ8383  J Intersection005. CR-Off Balance SheetJ8383  J 
Intersection005. CR-Off Balance SheetJ8383  J Intersection005. CR-Off Balance SheetJ8383 
 J Intersection005. CR-Off Balance SheetJ8383  J Intersection005. CR-Off Balance 
SheetJ8383  J Intersection005. CR-Off Balance SheetJ8383  J Intersection005. CR-Off 
Balance SheetJ8484  J Intersection005. CR-Off Balance SheetJ8484  J Intersection005. 
CR-Off Balance SheetJ8484  J Intersection005. CR-Off Balance SheetJ8484  J 
Intersection005. CR-Off Balance SheetJ8484  J Intersection005. CR-Off Balance SheetJ8484 
 J Intersection005. CR-Off Balance SheetJ8484  J Intersection005. CR-Off Balance 
SheetJ8585  J Intersection005. CR-Off Balance SheetJ8585  J Intersection005. CR-Off 
Balance SheetJ8585  J Intersection005. CR-Off Balance SheetJ8585  J Intersection005. 
CR-Off Balance SheetJ8585  J Intersection005. CR-Off Balance SheetJ8585  J  
Intersection005. CR-Off Balance SheetJ8585  J Intersection005. CR-Off Balance SheetJ9090 
 J Intersection005. CR-Off Balance SheetJ9090  J Intersection005. CR-Off Balance 
SheetJ9090  J Intersection005. CR-Off Balance SheetJ9090  J Intersection005. CR-Off 
Balance SheetJ9090  J Intersection005. CR-Off Balance SheetJ9090  J Intersection005. 
CR-Off Balance SheetJ9090  J Intersection005. CR-Off Balance SheetJ9191  J 
Intersection005. CR-Off Balance SheetJ9191  J Intersection005. CR-Off Balance SheetJ9191 
 J Intersection005. CR-Off Balance SheetJ9191  J Intersection005. CR-Off Balance 
SheetJ9191  J Intersection005. CR-Off Balance SheetJ9191  J Intersection005. CR-Off 
Balance SheetJ9191  J Intersection005. CR-Off Balance SheetJ9292  J Intersection005. 
CR-Off Balance SheetJ9292  J Intersection005. CR-Off Balance SheetJ9292  J 
Intersection005. CR-Off Balance SheetJ9292  J Intersection005. CR-Off Balance SheetJ9292 
 J Intersection005. CR-Off Balance SheetJ9292  J Intersection005. CR-Off Balance 
SheetJ9292  J Intersection005. CR-Off Balance SheetJ9393  J Intersection005. CR-Off 
Balance SheetJ9393  J Intersection005. CR-Off Balance SheetJ9393  J Intersection005. 
CR-Off Balance SheetJ9393  J Intersection005. CR-Off Balance SheetJ9393  J 
Intersection005. CR-Off Balance SheetJ9393  J Intersection005. CR-Off Balance SheetJ9393 
 J Intersection005. CR-Off Balance SheetJ9494  J Intersection005. CR-Off Balance 
SheetJ9494  J Intersection005. CR-Off Balance SheetJ9494  J Intersection005. CR-Off 
Balance SheetJ9494  J Intersection005. CR-Off Balance SheetJ9494  J Intersection005. 
CR-Off Balance SheetJ9494  J Intersection005. CR-Off Balance SheetJ9494  J 
Intersection005. CR-Off Balance SheetJ9595  J  Intersection005. CR-Off Balance 
SheetJ9595  J Intersection005. CR-Off Balance SheetJ9595  J Intersection005. CR-Off 
Balance SheetJ9595  J Intersection005. CR-Off Balance SheetJ9595  J Intersection005. 
CR-Off Balance SheetJ9595  J Intersection005. CR-Off Balance SheetJ9595  J 
Intersection005. CR-Off Balance SheetJ100100   J Intersection005. CR-Off Balance 



SheetJ100100   J Intersection005. CR-Off Balance SheetJ100100   J Intersection005. CR-Off 
Balance SheetJ100100   J Intersection005. CR-Off Balance SheetJ100100   J 
Intersection005. CR-Off Balance SheetJ100100   J Intersection005. CR-Off Balance 
SheetJ100100   J Intersection005. CR-Off Balance SheetJ101101   J Intersection005. CR-Off 
Balance SheetJ101101   J Intersection005. CR-Off Balance SheetJ101101   J 
Intersection005. CR-Off Balance SheetJ101101   J Intersection005. CR-Off Balance 
SheetJ101101   J Intersection005. CR-Off Balance SheetJ101101   J Intersection005. CR-Off 
Balance SheetJ101101   J Intersection005. CR-Off Balance SheetJ102102   J 
Intersection005. CR-Off Balance SheetJ102102   J Intersection005. CR-Off Balance 
SheetJ102102   J Intersection005. CR-Off Balance SheetJ102102   J Intersection005. CR-Off 
Balance SheetJ102102   J Intersection005. CR-Off Balance SheetJ102102   J 
Intersection005. CR-Off Balance SheetJ102102   J Intersection005. CR-Off Balance 
SheetJ103103   J Intersection005. CR-Off Balance SheetJ103103   J Intersection005. CR-Off 
Balance SheetJ103103   J Intersection005. CR-Off Balance SheetJ103103   J 
Intersection005. CR-Off Balance SheetJ103103   J Intersection005. CR-Off Balance 
SheetJ103103   J Intersection005. CR-Off Balance SheetJ103103   J Intersection005. CR-Off 
Balance SheetJ104104   J Intersection005. CR-Off Balance SheetJ104104   J 
Intersection005. CR-Off Balance SheetJ104104   J Intersection005. CR-Off Balance 
SheetJ104104   J Intersection005. CR-Off Balance SheetJ104104   J Intersection005. CR-Off 
Balance SheetJ104104   J  Intersection005. CR-Off Balance SheetJ104104   J 
Intersection005. CR-Off Balance SheetJ105105   J Intersection005. CR-Off Balance 
SheetJ105105   J Intersection005. CR-Off Balance SheetJ105105   J Intersection005. CR-Off 
Balance SheetJ105105   J Intersection005. CR-Off Balance SheetJ105105   J 
Intersection005. CR-Off Balance SheetJ105105   J Intersection005. CR-Off Balance 
SheetJ105105   J Intersection005. CR-Off Balance SheetJ106106   J Intersection005. CR-Off 
Balance SheetJ106106   J Intersection005. CR-Off Balance SheetJ106106   J 
Intersection005. CR-Off Balance SheetJ106106   J Intersection005. CR-Off Balance 
SheetJ106106   J Intersection005. CR-Off Balance SheetJ106106   J Intersection005. CR-Off 
Balance SheetJ111111   J Intersection005. CR-Off Balance SheetJ111111   J 
Intersection005. CR-Off Balance SheetJ111111   J Intersection005. CR-Off Balance 
SheetJ111111   J Intersection005. CR-Off Balance SheetJ111111   J Intersection005. CR-Off 
Balance SheetJ111111   J Intersection005. CR-Off Balance SheetJ111111   J 
Intersection005. CR-Off Balance SheetJ112112   J Intersection005. CR-Off Balance 
SheetJ112112   J Intersection005. CR-Off Balance SheetJ112112   J Intersection005. CR-Off 
Balance SheetJ112112   J Intersection005. CR-Off Balance SheetJ112112   J 
Intersection005. CR-Off Balance SheetJ112112   J Intersection005. CR-Off Balance 
SheetJ112112   J Intersection005. CR-Off Balance SheetJ113113   J Intersection005. CR-Off 
Balance SheetJ113113   J Intersection005. CR-Off Balance SheetJ113113   J 
Intersection005. CR-Off Balance SheetJ113113   J Intersection005. CR-Off Balance 
SheetJ113113   J Intersection005. CR-Off Balance SheetJ113113   J Intersection005. CR-Off 
Balance SheetJ113113   J Intersection005. CR-Off Balance SheetJ114114   J 
Intersection005. CR-Off Balance SheetJ114114   J Intersection005. CR-Off Balance 
SheetJ114114   J Intersection005. CR-Off Balance SheetJ114114   J Intersection005. CR-Off 
Balance SheetJ114114   J  Intersection005. CR-Off Balance SheetJ114114   J 
Intersection005. CR-Off Balance SheetJ114114   J Intersection005. CR-Off Balance 
SheetJ115115   J Intersection005. CR-Off Balance SheetJ115115   J Intersection005. CR-Off 
Balance SheetJ115115   J Intersection005. CR-Off Balance SheetJ115115   J 



Intersection005. CR-Off Balance SheetJ115115   J Intersection005. CR-Off Balance 
SheetJ115115   J Intersection005. CR-Off Balance SheetJ115115   J Intersection005. CR-Off 
Balance SheetJ116116   J Intersection005. CR-Off Balance SheetJ116116   J 
Intersection005. CR-Off Balance SheetJ116116   J Intersection005. CR-Off Balance 
SheetJ116116   J Intersection005. CR-Off Balance SheetJ116116   J Intersection005. CR-Off 
Balance SheetJ116116   J Intersection005. CR-Off Balance SheetJ116116   J 
Intersection005. CR-Off Balance SheetJ117117   J Intersection005. CR-Off Balance 
SheetJ117117   J Intersection005. CR-Off Balance SheetJ117117   J Intersection005. CR-Off 
Balance SheetJ117117   J Intersection005. CR-Off Balance SheetJ117117   J 
Intersection005. CR-Off Balance SheetJ117117   J Intersection005. CR-Off Balance 
SheetJ122122   J Intersection005. CR-Off Balance SheetJ122122   J Intersection005. CR-Off 
Balance SheetJ122122   J Intersection005. CR-Off Balance SheetJ122122   J 
Intersection005. CR-Off Balance SheetJ122122   J Intersection005. CR-Off Balance 
SheetJ122122   J Intersection005. CR-Off Balance SheetJ122122   J Intersection005. CR-Off 
Balance SheetJ123123   J Intersection005. CR-Off Balance SheetJ123123   J 
Intersection005. CR-Off Balance SheetJ123123   J Intersection005. CR-Off Balance 
SheetJ123123   J Intersection005. CR-Off Balance SheetJ123123   J Intersection005. CR-Off 
Balance SheetJ123123   J Intersection005. CR-Off Balance SheetJ123123   J 
Intersection005. CR-Off Balance SheetJ124124   J Intersection005. CR-Off Balance 
SheetJ124124   J Intersection005. CR-Off Balance SheetJ124124   J Intersection005. CR-Off 
Balance SheetJ124124   J  Intersection005. CR-Off Balance SheetJ124124   J 
Intersection005. CR-Off Balance SheetJ124124   J Intersection005. CR-Off Balance 
SheetJ124124   J Intersection005. CR-Off Balance SheetJ125125   J Intersection005. CR-Off 
Balance SheetJ125125   J Intersection005. CR-Off Balance SheetJ125125   J 
Intersection005. CR-Off Balance SheetJ125125   J Intersection005. CR-Off Balance 
SheetJ125125   J Intersection005. CR-Off Balance SheetJ125125   J Intersection005. CR-Off 
Balance SheetJ125125   J Intersection005. CR-Off Balance SheetJ126126   J 
Intersection005. CR-Off Balance SheetJ126126   J Intersection005. CR-Off Balance 
SheetJ126126   J Intersection005. CR-Off Balance SheetJ126126   J Intersection005. CR-Off 
Balance SheetJ126126   J Intersection005. CR-Off Balance SheetJ126126   J 
Intersection005. CR-Off Balance SheetJ126126   J Intersection005. CR-Off Balance 
SheetJ127127   J Intersection005. CR-Off Balance SheetJ127127   J Intersection005. CR-Off 
Balance SheetJ127127   J Intersection005. CR-Off Balance SheetJ127127   J 
Intersection005. CR-Off Balance SheetJ127127   J Intersection005. CR-Off Balance 
SheetJ127127   J Intersection005. CR-Off Balance SheetJ127127   J Intersection005. CR-Off 
Balance SheetJ132132   J Intersection005. CR-Off Balance SheetJ132132   J 
Intersection005. CR-Off Balance SheetJ132132   J Intersection005. CR-Off Balance 
SheetJ132132   J Intersection005. CR-Off Balance SheetJ132132   J Intersection005. CR-Off 
Balance SheetJ132132   J Intersection005. CR-Off Balance SheetJ132132   J 
Intersection005. CR-Off Balance SheetJ133133   J Intersection005. CR-Off Balance 
SheetJ133133   J Intersection005. CR-Off Balance SheetJ133133   J Intersection005. CR-Off 
Balance SheetJ133133   J Intersection005. CR-Off Balance SheetJ133133   J 
Intersection005. CR-Off Balance SheetJ133133   J Intersection005. CR-Off Balance 
SheetJ133133   J Intersection005. CR-Off Balance SheetJ134134   J Intersection005. CR-Off 
Balance SheetJ134134   J Intersection005. CR-Off Balance SheetJ134134   J  
Intersection005. CR-Off Balance SheetJ134134   J Intersection005. CR-Off Balance 
SheetJ134134   J Intersection005. CR-Off Balance SheetJ134134   J Intersection005. CR-Off 



Balance SheetJ134134   J Intersection005. CR-Off Balance SheetJ135135   J 
Intersection005. CR-Off Balance SheetJ135135   J Intersection005. CR-Off Balance 
SheetJ135135   J Intersection005. CR-Off Balance SheetJ135135   J Intersection005. CR-Off 
Balance SheetJ135135   J Intersection005. CR-Off Balance SheetJ135135   J 
Intersection005. CR-Off Balance SheetJ135135   J Intersection005. CR-Off Balance 
SheetJ136136   J Intersection005. CR-Off Balance SheetJ136136   J Intersection005. CR-Off 
Balance SheetJ136136   J Intersection005. CR-Off Balance SheetJ136136   J 
Intersection005. CR-Off Balance SheetJ136136   J Intersection005. CR-Off Balance 
SheetJ136136   J Intersection005. CR-Off Balance SheetJ136136   J Intersection005. CR-Off 
Balance SheetJ137137   J Intersection005. CR-Off Balance SheetJ137137   J 
Intersection005. CR-Off Balance SheetJ137137   J Intersection005. CR-Off Balance 
SheetJ137137   J Intersection005. CR-Off Balance SheetJ137137   J Intersection005. CR-Off 
Balance SheetJ137137   J Intersection005. CR-Off Balance SheetJ137137   J 
Intersection005. CR-Off Balance SheetJ138138   J Intersection005. CR-Off Balance 
SheetJ138138   J Intersection005. CR-Off Balance SheetJ138138   J Intersection005. CR-Off 
Balance SheetJ138138   J Intersection005. CR-Off Balance SheetJ138138   J 
Intersection005. CR-Off Balance SheetJ138138   J Intersection005. CR-Off Balance 
SheetK1212  K Intersection005. CR-Off Balance SheetK1212  K Intersection005. CR-Off 
Balance SheetK1212  K Intersection005. CR-Off Balance SheetK1212  K Intersection005. 
CR-Off Balance SheetK1212  K Intersection005. CR-Off Balance SheetK1212  K 
Intersection005. CR-Off Balance SheetK1212  K Intersection005. CR-Off Balance 
SheetK1313  K Intersection005. CR-Off Balance SheetK1313  K  Intersection005. CR-Off 
Balance SheetK1313  K Intersection005. CR-Off Balance SheetK1313  K Intersection005. 
CR-Off Balance SheetK1313  K Intersection005. CR-Off Balance SheetK1313  K 
Intersection005. CR-Off Balance SheetK1313  K Intersection005. CR-Off Balance 
SheetK1414  K Intersection005. CR-Off Balance SheetK1414  K Intersection005. CR-Off 
Balance SheetK1414  K Intersection005. CR-Off Balance SheetK1414  K Intersection005. 
CR-Off Balance SheetK1414  K Intersection005. CR-Off Balance SheetK1414  K 
Intersection005. CR-Off Balance SheetK1414  K Intersection005. CR-Off Balance 
SheetK1515  K Intersection005. CR-Off Balance SheetK1515  K Intersection005. CR-Off 
Balance SheetK1515  K Intersection005. CR-Off Balance SheetK1515  K Intersection005. 
CR-Off Balance SheetK1515  K Intersection005. CR-Off Balance SheetK1515  K 
Intersection005. CR-Off Balance SheetK1515  K Intersection005. CR-Off Balance 
SheetK1616  K Intersection005. CR-Off Balance SheetK1616  K Intersection005. CR-Off 
Balance SheetK1616  K Intersection005. CR-Off Balance SheetK1616  K Intersection005. 
CR-Off Balance SheetK1616  K Intersection005. CR-Off Balance SheetK1616  K 
Intersection005. CR-Off Balance SheetK1616  K Intersection005. CR-Off Balance 
SheetK1717  K Intersection005. CR-Off Balance SheetK1717  K Intersection005. CR-Off 
Balance SheetK1717  K Intersection005. CR-Off Balance SheetK1717  K Intersection005. 
CR-Off Balance SheetK1717  K Intersection005. CR-Off Balance SheetK1717  K 
Intersection005. CR-Off Balance SheetK1717  K Intersection005. CR-Off Balance 
SheetK2222  K Intersection005. CR-Off Balance SheetK2222  K Intersection005. CR-Off 
Balance SheetK2222  K Intersection005. CR-Off Balance SheetK2222  K Intersection005. 
CR-Off Balance SheetK2222  K Intersection005. CR-Off Balance SheetK2222  K 
Intersection005. CR-Off Balance SheetK2222  K Intersection005. CR-Off Balance 
SheetK2323  K  Intersection005. CR-Off Balance SheetK2323  K Intersection005. CR-Off 
Balance SheetK2323  K Intersection005. CR-Off Balance SheetK2323  K Intersection005. 



CR-Off Balance SheetK2323  K Intersection005. CR-Off Balance SheetK2323  K 
Intersection005. CR-Off Balance SheetK2323  K Intersection005. CR-Off Balance 
SheetK2424  K Intersection005. CR-Off Balance SheetK2424  K Intersection005. CR-Off 
Balance SheetK2424  K Intersection005. CR-Off Balance SheetK2424  K Intersection005. 
CR-Off Balance SheetK2424  K Intersection005. CR-Off Balance SheetK2424  K 
Intersection005. CR-Off Balance SheetK2424  K Intersection005. CR-Off Balance 
SheetK2525  K Intersection005. CR-Off Balance SheetK2525  K Intersection005. CR-Off 
Balance SheetK2525  K Intersection005. CR-Off Balance SheetK2525  K Intersection005. 
CR-Off Balance SheetK2525  K Intersection005. CR-Off Balance SheetK2525  K 
Intersection005. CR-Off Balance SheetK2525  K Intersection005. CR-Off Balance 
SheetK2626  K Intersection005. CR-Off Balance SheetK2626  K Intersection005. CR-Off 
Balance SheetK2626  K Intersection005. CR-Off Balance SheetK2626  K Intersection005. 
CR-Off Balance SheetK2626  K Intersection005. CR-Off Balance SheetK2626  K 
Intersection005. CR-Off Balance SheetK2626  K Intersection005. CR-Off Balance 
SheetK2727  K Intersection005. CR-Off Balance SheetK2727  K Intersection005. CR-Off 
Balance SheetK2727  K Intersection005. CR-Off Balance SheetK2727  K Intersection005. 
CR-Off Balance SheetK2727  K Intersection005. CR-Off Balance SheetK2727  K 
Intersection005. CR-Off Balance SheetK2727  K Intersection005. CR-Off Balance 
SheetK3737  K Intersection005. CR-Off Balance SheetK3737  K Intersection005. CR-Off 
Balance SheetK3737  K Intersection005. CR-Off Balance SheetK3737  K Intersection005. 
CR-Off Balance SheetK3737  K Intersection005. CR-Off Balance SheetK3737  K 
Intersection005. CR-Off Balance SheetK3737  K  Intersection005. CR-Off Balance 
SheetK3838  K Intersection005. CR-Off Balance SheetK3838  K Intersection005. CR-Off 
Balance SheetK3838  K Intersection005. CR-Off Balance SheetK3838  K Intersection005. 
CR-Off Balance SheetK3838  K Intersection005. CR-Off Balance SheetK3838  K 
Intersection005. CR-Off Balance SheetK3838  K Intersection005. CR-Off Balance 
SheetK3939  K Intersection005. CR-Off Balance SheetK3939  K Intersection005. CR-Off 
Balance SheetK3939  K Intersection005. CR-Off Balance SheetK3939  K Intersection005. 
CR-Off Balance SheetK3939  K Intersection005. CR-Off Balance SheetK3939  K 
Intersection005. CR-Off Balance SheetK3939  K Intersection005. CR-Off Balance 
SheetK4040  K Intersection005. CR-Off Balance SheetK4040  K Intersection005. CR-Off 
Balance SheetK4040  K Intersection005. CR-Off Balance SheetK4040  K Intersection005. 
CR-Off Balance SheetK4040  K Intersection005. CR-Off Balance SheetK4040  K 
Intersection005. CR-Off Balance SheetK4040  K Intersection005. CR-Off Balance 
SheetK4141  K Intersection005. CR-Off Balance SheetK4141  K Intersection005. CR-Off 
Balance SheetK4141  K Intersection005. CR-Off Balance SheetK4141  K Intersection005. 
CR-Off Balance SheetK4141  K Intersection005. CR-Off Balance SheetK4141  K 
Intersection005. CR-Off Balance SheetK4141  K Intersection005. CR-Off Balance 
SheetK4242  K Intersection005. CR-Off Balance SheetK4242  K Intersection005. CR-Off 
Balance SheetK4242  K Intersection005. CR-Off Balance SheetK4242  K Intersection005. 
CR-Off Balance SheetK4242  K Intersection005. CR-Off Balance SheetK4242  K 
Intersection005. CR-Off Balance SheetK4242  K Intersection005. CR-Off Balance 
SheetK4747  K Intersection005. CR-Off Balance SheetK4747  K Intersection005. CR-Off 
Balance SheetK4747  K Intersection005. CR-Off Balance SheetK4747  K Intersection005. 
CR-Off Balance SheetK4747  K Intersection005. CR-Off Balance SheetK4747  K  
Intersection005. CR-Off Balance SheetK4747  K Intersection005. CR-Off Balance 
SheetK4848  K Intersection005. CR-Off Balance SheetK4848  K Intersection005. CR-Off 



Balance SheetK4848  K Intersection005. CR-Off Balance SheetK4848  K Intersection005. 
CR-Off Balance SheetK4848  K Intersection005. CR-Off Balance SheetK4848  K 
Intersection005. CR-Off Balance SheetK4848  K Intersection005. CR-Off Balance 
SheetK4949  K Intersection005. CR-Off Balance SheetK4949  K Intersection005. CR-Off 
Balance SheetK4949  K Intersection005. CR-Off Balance SheetK4949  K Intersection005. 
CR-Off Balance SheetK4949  K Intersection005. CR-Off Balance SheetK4949  K 
Intersection005. CR-Off Balance SheetK4949  K Intersection005. CR-Off Balance 
SheetK5050  K Intersection005. CR-Off Balance SheetK5050  K Intersection005. CR-Off 
Balance SheetK5050  K Intersection005. CR-Off Balance SheetK5050  K Intersection005. 
CR-Off Balance SheetK5050  K Intersection005. CR-Off Balance SheetK5050  K 
Intersection005. CR-Off Balance SheetK5050  K Intersection005. CR-Off Balance 
SheetK5151  K Intersection005. CR-Off Balance SheetK5151  K Intersection005. CR-Off 
Balance SheetK5151  K Intersection005. CR-Off Balance SheetK5151  K Intersection005. 
CR-Off Balance SheetK5151  K Intersection005. CR-Off Balance SheetK5151  K 
Intersection005. CR-Off Balance SheetK5151  K Intersection005. CR-Off Balance 
SheetK5252  K Intersection005. CR-Off Balance SheetK5252  K Intersection005. CR-Off 
Balance SheetK5252  K Intersection005. CR-Off Balance SheetK5252  K Intersection005. 
CR-Off Balance SheetK5252  K Intersection005. CR-Off Balance SheetK5252  K 
Intersection005. CR-Off Balance SheetK5252  K Intersection005. CR-Off Balance 
SheetK6060  K Intersection005. CR-Off Balance SheetK6060  K Intersection005. CR-Off 
Balance SheetK6060  K Intersection005. CR-Off Balance SheetK6060  K  Intersection005. 
CR-Off Balance SheetK6060  K Intersection005. CR-Off Balance SheetK6060  K 
Intersection005. CR-Off Balance SheetK6060  K Intersection005. CR-Off Balance 
SheetK6161  K Intersection005. CR-Off Balance SheetK6161  K Intersection005. CR-Off 
Balance SheetK6161  K Intersection005. CR-Off Balance SheetK6161  K Intersection005. 
CR-Off Balance SheetK6161  K Intersection005. CR-Off Balance SheetK6161  K 
Intersection005. CR-Off Balance SheetK6161  K Intersection005. CR-Off Balance 
SheetK6262  K Intersection005. CR-Off Balance SheetK6262  K Intersection005. CR-Off 
Balance SheetK6262  K Intersection005. CR-Off Balance SheetK6262  K Intersection005. 
CR-Off Balance SheetK6262  K Intersection005. CR-Off Balance SheetK6262  K 
Intersection005. CR-Off Balance SheetK6262  K Intersection005. CR-Off Balance 
SheetK6363  K Intersection005. CR-Off Balance SheetK6363  K Intersection005. CR-Off 
Balance SheetK6363  K Intersection005. CR-Off Balance SheetK6363  K Intersection005. 
CR-Off Balance SheetK6363  K Intersection005. CR-Off Balance SheetK6363  K 
Intersection005. CR-Off Balance SheetK6363  K Intersection005. CR-Off Balance 
SheetK6464  K Intersection005. CR-Off Balance SheetK6464  K Intersection005. CR-Off 
Balance SheetK6464  K Intersection005. CR-Off Balance SheetK6464  K Intersection005. 
CR-Off Balance SheetK6464  K Intersection005. CR-Off Balance SheetK6464  K 
Intersection005. CR-Off Balance SheetK6464  K Intersection005. CR-Off Balance 
SheetK6565  K Intersection005. CR-Off Balance SheetK6565  K Intersection005. CR-Off 
Balance SheetK6565  K Intersection005. CR-Off Balance SheetK6565  K Intersection005. 
CR-Off Balance SheetK6565  K  Intersection005. CR-Off Balance SheetK6565  K 
Intersection005. CR-Off Balance SheetK6565  K Intersection005. CR-Off Balance 
SheetK7070  K Intersection005. CR-Off Balance SheetK7070  K Intersection005. CR-Off 
Balance SheetK7070  K Intersection005. CR-Off Balance SheetK7070  K Intersection005. 
CR-Off Balance SheetK7070  K Intersection005. CR-Off Balance SheetK7070  K 
Intersection005. CR-Off Balance SheetK7070  K Intersection005. CR-Off Balance 



SheetK7171  K Intersection005. CR-Off Balance SheetK7171  K Intersection005. CR-Off 
Balance SheetK7171  K Intersection005. CR-Off Balance SheetK7171  K Intersection005. 
CR-Off Balance SheetK7171  K Intersection005. CR-Off Balance SheetK7171  K 
Intersection005. CR-Off Balance SheetK7171  K Intersection005. CR-Off Balance 
SheetK7272  K Intersection005. CR-Off Balance SheetK7272  K Intersection005. CR-Off 
Balance SheetK7272  K Intersection005. CR-Off Balance SheetK7272  K Intersection005. 
CR-Off Balance SheetK7272  K Intersection005. CR-Off Balance SheetK7272  K 
Intersection005. CR-Off Balance SheetK7272  K Intersection005. CR-Off Balance 
SheetK7373  K Intersection005. CR-Off Balance SheetK7373  K Intersection005. CR-Off 
Balance SheetK7373  K Intersection005. CR-Off Balance SheetK7373  K Intersection005. 
CR-Off Balance SheetK7373  K Intersection005. CR-Off Balance SheetK7373  K 
Intersection005. CR-Off Balance SheetK7373  K Intersection005. CR-Off Balance 
SheetK7474  K Intersection005. CR-Off Balance SheetK7474  K Intersection005. CR-Off 
Balance SheetK7474  K Intersection005. CR-Off Balance SheetK7474  K Intersection005. 
CR-Off Balance SheetK7474  K Intersection005. CR-Off Balance SheetK7474  K 
Intersection005. CR-Off Balance SheetK7474  K Intersection005. CR-Off Balance 
SheetK7575  K Intersection005. CR-Off Balance SheetK7575  K Intersection005. CR-Off 
Balance SheetK7575  K Intersection005. CR-Off Balance SheetK7575  K  Intersection005. 
CR-Off Balance SheetK7575  K Intersection005. CR-Off Balance SheetK7575  K 
Intersection005. CR-Off Balance SheetK7575  K Intersection005. CR-Off Balance 
SheetK8080  K Intersection005. CR-Off Balance SheetK8080  K Intersection005. CR-Off 
Balance SheetK8080  K Intersection005. CR-Off Balance SheetK8080  K Intersection005. 
CR-Off Balance SheetK8080  K Intersection005. CR-Off Balance SheetK8080  K 
Intersection005. CR-Off Balance SheetK8080  K Intersection005. CR-Off Balance 
SheetK8181  K Intersection005. CR-Off Balance SheetK8181  K Intersection005. CR-Off 
Balance SheetK8181  K Intersection005. CR-Off Balance SheetK8181  K Intersection005. 
CR-Off Balance SheetK8181  K Intersection005. CR-Off Balance SheetK8181  K 
Intersection005. CR-Off Balance SheetK8181  K Intersection005. CR-Off Balance 
SheetK8282  K Intersection005. CR-Off Balance SheetK8282  K Intersection005. CR-Off 
Balance SheetK8282  K Intersection005. CR-Off Balance SheetK8282  K Intersection005. 
CR-Off Balance SheetK8282  K Intersection005. CR-Off Balance SheetK8282  K 
Intersection005. CR-Off Balance SheetK8282  K Intersection005. CR-Off Balance 
SheetK8383  K Intersection005. CR-Off Balance SheetK8383  K Intersection005. CR-Off 
Balance SheetK8383  K Intersection005. CR-Off Balance SheetK8383  K Intersection005. 
CR-Off Balance SheetK8383  K Intersection005. CR-Off Balance SheetK8383  K 
Intersection005. CR-Off Balance SheetK8383  K Intersection005. CR-Off Balance 
SheetK8484  K Intersection005. CR-Off Balance SheetK8484  K Intersection005. CR-Off 
Balance SheetK8484  K Intersection005. CR-Off Balance SheetK8484  K Intersection005. 
CR-Off Balance SheetK8484  K Intersection005. CR-Off Balance SheetK8484  K 
Intersection005. CR-Off Balance SheetK8484  K Intersection005. CR-Off Balance 
SheetK8585  K Intersection005. CR-Off Balance SheetK8585  K Intersection005. CR-Off 
Balance SheetK8585  K  Intersection005. CR-Off Balance SheetK8585  K Intersection005. 
CR-Off Balance SheetK8585  K Intersection005. CR-Off Balance SheetK8585  K 
Intersection005. CR-Off Balance SheetK8585  K Intersection005. CR-Off Balance 
SheetK9090  K Intersection005. CR-Off Balance SheetK9090  K Intersection005. CR-Off 
Balance SheetK9090  K Intersection005. CR-Off Balance SheetK9090  K Intersection005. 
CR-Off Balance SheetK9090  K Intersection005. CR-Off Balance SheetK9090  K 



Intersection005. CR-Off Balance SheetK9090  K Intersection005. CR-Off Balance 
SheetK9191  K Intersection005. CR-Off Balance SheetK9191  K Intersection005. CR-Off 
Balance SheetK9191  K Intersection005. CR-Off Balance SheetK9191  K Intersection005. 
CR-Off Balance SheetK9191  K Intersection005. CR-Off Balance SheetK9191  K 
Intersection005. CR-Off Balance SheetK9191  K Intersection005. CR-Off Balance 
SheetK9292  K Intersection005. CR-Off Balance SheetK9292  K Intersection005. CR-Off 
Balance SheetK9292  K Intersection005. CR-Off Balance SheetK9292  K Intersection005. 
CR-Off Balance SheetK9292  K Intersection005. CR-Off Balance SheetK9292  K 
Intersection005. CR-Off Balance SheetK9292  K Intersection005. CR-Off Balance 
SheetK9393  K Intersection005. CR-Off Balance SheetK9393  K Intersection005. CR-Off 
Balance SheetK9393  K Intersection005. CR-Off Balance SheetK9393  K Intersection005. 
CR-Off Balance SheetK9393  K Intersection005. CR-Off Balance SheetK9393  K 
Intersection005. CR-Off Balance SheetK9393  K Intersection005. CR-Off Balance 
SheetK9494  K Intersection005. CR-Off Balance SheetK9494  K Intersection005. CR-Off 
Balance SheetK9494  K Intersection005. CR-Off Balance SheetK9494  K  Intersection005. 
CR-Off Balance SheetK9494  K Intersection005. CR-Off Balance SheetK9494  K 
Intersection005. CR-Off Balance SheetK9494  K Intersection005. CR-Off Balance 
SheetK9595  K Intersection005. CR-Off Balance SheetK9595  K Intersection005. CR-Off 
Balance SheetK9595  K Intersection005. CR-Off Balance SheetK9595  K Intersection005. 
CR-Off Balance SheetK9595  K Intersection005. CR-Off Balance SheetK9595  K 
Intersection005. CR-Off Balance SheetK9595  K Intersection005. CR-Off Balance 
SheetK100100   K Intersection005. CR-Off Balance SheetK100100   K Intersection005. 
CR-Off Balance SheetK100100   K Intersection005. CR-Off Balance SheetK100100   K 
Intersection005. CR-Off Balance SheetK100100   K Intersection005. CR-Off Balance 
SheetK100100   K Intersection005. CR-Off Balance SheetK100100   K Intersection005. 
CR-Off Balance SheetK101101   K Intersection005. CR-Off Balance SheetK101101   K 
Intersection005. CR-Off Balance SheetK101101   K Intersection005. CR-Off Balance 
SheetK101101   K Intersection005. CR-Off Balance SheetK101101   K Intersection005. 
CR-Off Balance SheetK101101   K Intersection005. CR-Off Balance SheetK101101   K 
Intersection005. CR-Off Balance SheetK102102   K Intersection005. CR-Off Balance 
SheetK102102   K Intersection005. CR-Off Balance SheetK102102   K Intersection005. 
CR-Off Balance SheetK102102   K Intersection005. CR-Off Balance SheetK102102   K 
Intersection005. CR-Off Balance SheetK102102   K Intersection005. CR-Off Balance 
SheetK102102   K Intersection005. CR-Off Balance SheetK103103   K Intersection005. 
CR-Off Balance SheetK103103   K Intersection005. CR-Off Balance SheetK103103   K 
Intersection005. CR-Off Balance SheetK103103   K Intersection005. CR-Off Balance 
SheetK103103   K Intersection005. CR-Off Balance SheetK103103   K Intersection005. 
CR-Off Balance SheetK103103   K Intersection005. CR-Off Balance SheetK104104   K 
Intersection005. CR-Off Balance SheetK104104   K  Intersection005. CR-Off Balance 
SheetK104104   K Intersection005. CR-Off Balance SheetK104104   K Intersection005. 
CR-Off Balance SheetK104104   K Intersection005. CR-Off Balance SheetK104104   K 
Intersection005. CR-Off Balance SheetK104104   K Intersection005. CR-Off Balance 
SheetK105105   K Intersection005. CR-Off Balance SheetK105105   K Intersection005. 
CR-Off Balance SheetK105105   K Intersection005. CR-Off Balance SheetK105105   K 
Intersection005. CR-Off Balance SheetK105105   K Intersection005. CR-Off Balance 
SheetK105105   K Intersection005. CR-Off Balance SheetK105105   K Intersection005. 
CR-Off Balance SheetK106106   K Intersection005. CR-Off Balance SheetK106106   K 



Intersection005. CR-Off Balance SheetK106106   K Intersection005. CR-Off Balance 
SheetK106106   K Intersection005. CR-Off Balance SheetK106106   K Intersection005. 
CR-Off Balance SheetK106106   K Intersection005. CR-Off Balance SheetK111111   K 
Intersection005. CR-Off Balance SheetK111111   K Intersection005. CR-Off Balance 
SheetK111111   K Intersection005. CR-Off Balance SheetK111111   K Intersection005. 
CR-Off Balance SheetK111111   K Intersection005. CR-Off Balance SheetK111111   K 
Intersection005. CR-Off Balance SheetK111111   K Intersection005. CR-Off Balance 
SheetK112112   K Intersection005. CR-Off Balance SheetK112112   K Intersection005. 
CR-Off Balance SheetK112112   K Intersection005. CR-Off Balance SheetK112112   K 
Intersection005. CR-Off Balance SheetK112112   K Intersection005. CR-Off Balance 
SheetK112112   K Intersection005. CR-Off Balance SheetK112112   K Intersection005. 
CR-Off Balance SheetK113113   K Intersection005. CR-Off Balance SheetK113113   K 
Intersection005. CR-Off Balance SheetK113113   K Intersection005. CR-Off Balance 
SheetK113113   K Intersection005. CR-Off Balance SheetK113113   K Intersection005. 
CR-Off Balance SheetK113113   K Intersection005. CR-Off Balance SheetK113113   K 
Intersection005. CR-Off Balance SheetK114114   K  Intersection005. CR-Off Balance 
SheetK114114   K Intersection005. CR-Off Balance SheetK114114   K Intersection005. 
CR-Off Balance SheetK114114   K Intersection005. CR-Off Balance SheetK114114   K 
Intersection005. CR-Off Balance SheetK114114   K Intersection005. CR-Off Balance 
SheetK114114   K Intersection005. CR-Off Balance SheetK115115   K Intersection005. 
CR-Off Balance SheetK115115   K Intersection005. CR-Off Balance SheetK115115   K 
Intersection005. CR-Off Balance SheetK115115   K Intersection005. CR-Off Balance 
SheetK115115   K Intersection005. CR-Off Balance SheetK115115   K Intersection005. 
CR-Off Balance SheetK115115   K Intersection005. CR-Off Balance SheetK116116   K 
Intersection005. CR-Off Balance SheetK116116   K Intersection005. CR-Off Balance 
SheetK116116   K Intersection005. CR-Off Balance SheetK116116   K Intersection005. 
CR-Off Balance SheetK116116   K Intersection005. CR-Off Balance SheetK116116   K 
Intersection005. CR-Off Balance SheetK116116   K Intersection005. CR-Off Balance 
SheetK117117   K Intersection005. CR-Off Balance SheetK117117   K Intersection005. 
CR-Off Balance SheetK117117   K Intersection005. CR-Off Balance SheetK117117   K 
Intersection005. CR-Off Balance SheetK117117   K Intersection005. CR-Off Balance 
SheetK117117   K Intersection005. CR-Off Balance SheetK122122   K Intersection005. 
CR-Off Balance SheetK122122   K Intersection005. CR-Off Balance SheetK122122   K 
Intersection005. CR-Off Balance SheetK122122   K Intersection005. CR-Off Balance 
SheetK122122   K Intersection005. CR-Off Balance SheetK122122   K Intersection005. 
CR-Off Balance SheetK122122   K Intersection005. CR-Off Balance SheetK123123   K 
Intersection005. CR-Off Balance SheetK123123   K Intersection005. CR-Off Balance 
SheetK123123   K Intersection005. CR-Off Balance SheetK123123   K Intersection005. 
CR-Off Balance SheetK123123   K Intersection005. CR-Off Balance SheetK123123   K 
Intersection005. CR-Off Balance SheetK123123   K  Intersection005. CR-Off Balance 
SheetK124124   K Intersection005. CR-Off Balance SheetK124124   K Intersection005. 
CR-Off Balance SheetK124124   K Intersection005. CR-Off Balance SheetK124124   K 
Intersection005. CR-Off Balance SheetK124124   K Intersection005. CR-Off Balance 
SheetK124124   K Intersection005. CR-Off Balance SheetK124124   K Intersection005. 
CR-Off Balance SheetK125125   K Intersection005. CR-Off Balance SheetK125125   K 
Intersection005. CR-Off Balance SheetK125125   K Intersection005. CR-Off Balance 
SheetK125125   K Intersection005. CR-Off Balance SheetK125125   K Intersection005. 



CR-Off Balance SheetK125125   K Intersection005. CR-Off Balance SheetK125125   K 
Intersection005. CR-Off Balance SheetK126126   K Intersection005. CR-Off Balance 
SheetK126126   K Intersection005. CR-Off Balance SheetK126126   K Intersection005. 
CR-Off Balance SheetK126126   K Intersection005. CR-Off Balance SheetK126126   K 
Intersection005. CR-Off Balance SheetK126126   K Intersection005. CR-Off Balance 
SheetK126126   K Intersection005. CR-Off Balance SheetK127127   K Intersection005. 
CR-Off Balance SheetK127127   K Intersection005. CR-Off Balance SheetK127127   K 
Intersection005. CR-Off Balance SheetK127127   K Intersection005. CR-Off Balance 
SheetK127127   K Intersection005. CR-Off Balance SheetK127127   K Intersection005. 
CR-Off Balance SheetK127127   K Intersection005. CR-Off Balance SheetK132132   K 
Intersection005. CR-Off Balance SheetK132132   K Intersection005. CR-Off Balance 
SheetK132132   K Intersection005. CR-Off Balance SheetK132132   K Intersection005. 
CR-Off Balance SheetK132132   K Intersection005. CR-Off Balance SheetK132132   K 
Intersection005. CR-Off Balance SheetK132132   K Intersection005. CR-Off Balance 
SheetK133133   K Intersection005. CR-Off Balance SheetK133133   K Intersection005. 
CR-Off Balance SheetK133133   K Intersection005. CR-Off Balance SheetK133133   K 
Intersection005. CR-Off Balance SheetK133133   K Intersection005. CR-Off Balance 
SheetK133133   K  Intersection005. CR-Off Balance SheetK133133   K Intersection005. 
CR-Off Balance SheetK134134   K Intersection005. CR-Off Balance SheetK134134   K 
Intersection005. CR-Off Balance SheetK134134   K Intersection005. CR-Off Balance 
SheetK134134   K Intersection005. CR-Off Balance SheetK134134   K Intersection005. 
CR-Off Balance SheetK134134   K Intersection005. CR-Off Balance SheetK134134   K 
Intersection005. CR-Off Balance SheetK135135   K Intersection005. CR-Off Balance 
SheetK135135   K Intersection005. CR-Off Balance SheetK135135   K Intersection005. 
CR-Off Balance SheetK135135   K Intersection005. CR-Off Balance SheetK135135   K 
Intersection005. CR-Off Balance SheetK135135   K Intersection005. CR-Off Balance 
SheetK135135   K Intersection005. CR-Off Balance SheetK136136   K Intersection005. 
CR-Off Balance SheetK136136   K Intersection005. CR-Off Balance SheetK136136   K 
Intersection005. CR-Off Balance SheetK136136   K Intersection005. CR-Off Balance 
SheetK136136   K Intersection005. CR-Off Balance SheetK136136   K Intersection005. 
CR-Off Balance SheetK136136   K Intersection005. CR-Off Balance SheetK137137   K 
Intersection005. CR-Off Balance SheetK137137   K Intersection005. CR-Off Balance 
SheetK137137   K Intersection005. CR-Off Balance SheetK137137   K Intersection005. 
CR-Off Balance SheetK137137   K Intersection005. CR-Off Balance SheetK137137   K 
Intersection005. CR-Off Balance SheetK137137   K Intersection005. CR-Off Balance 
SheetK138138   K Intersection005. CR-Off Balance SheetK138138   K Intersection005. 
CR-Off Balance SheetK138138   K Intersection005. CR-Off Balance SheetK138138   K 
Intersection005. CR-Off Balance SheetK138138   K Intersection005. CR-Off Balance 
SheetK138138   K Intersection005. CR-Off Balance SheetL1212  L Intersection005. CR-Off 
Balance SheetL1212  L Intersection005. CR-Off Balance SheetL1212  L Intersection005. 
CR-Off Balance SheetL1212  L  Intersection005. CR-Off Balance SheetL1212  L 
Intersection005. CR-Off Balance SheetL1212  L Intersection005. CR-Off Balance 
SheetL1212  L Intersection005. CR-Off Balance SheetL1313  L Intersection005. CR-Off 
Balance SheetL1313  L Intersection005. CR-Off Balance SheetL1313  L Intersection005. 
CR-Off Balance SheetL1313  L Intersection005. CR-Off Balance SheetL1313  L 
Intersection005. CR-Off Balance SheetL1313  L Intersection005. CR-Off Balance 
SheetL1313  L Intersection005. CR-Off Balance SheetL1414  L Intersection005. CR-Off 



Balance SheetL1414  L Intersection005. CR-Off Balance SheetL1414  L Intersection005. 
CR-Off Balance SheetL1414  L Intersection005. CR-Off Balance SheetL1414  L 
Intersection005. CR-Off Balance SheetL1414  L Intersection005. CR-Off Balance 
SheetL1414  L Intersection005. CR-Off Balance SheetL1515  L Intersection005. CR-Off 
Balance SheetL1515  L Intersection005. CR-Off Balance SheetL1515  L Intersection005. 
CR-Off Balance SheetL1515  L Intersection005. CR-Off Balance SheetL1515  L 
Intersection005. CR-Off Balance SheetL1515  L Intersection005. CR-Off Balance 
SheetL1515  L Intersection005. CR-Off Balance SheetL1616  L Intersection005. CR-Off 
Balance SheetL1616  L Intersection005. CR-Off Balance SheetL1616  L Intersection005. 
CR-Off Balance SheetL1616  L Intersection005. CR-Off Balance SheetL1616  L 
Intersection005. CR-Off Balance SheetL1616  L Intersection005. CR-Off Balance 
SheetL1616  L Intersection005. CR-Off Balance SheetL1717  L Intersection005. CR-Off 
Balance SheetL1717  L Intersection005. CR-Off Balance SheetL1717  L Intersection005. 
CR-Off Balance SheetL1717  L Intersection005. CR-Off Balance SheetL1717  L  
Intersection005. CR-Off Balance SheetL1717  L Intersection005. CR-Off Balance 
SheetL1717  L Intersection005. CR-Off Balance SheetL2222  L Intersection005. CR-Off 
Balance SheetL2222  L Intersection005. CR-Off Balance SheetL2222  L Intersection005. 
CR-Off Balance SheetL2222  L Intersection005. CR-Off Balance SheetL2222  L 
Intersection005. CR-Off Balance SheetL2222  L Intersection005. CR-Off Balance 
SheetL2222  L Intersection005. CR-Off Balance SheetL2323  L Intersection005. CR-Off 
Balance SheetL2323  L Intersection005. CR-Off Balance SheetL2323  L Intersection005. 
CR-Off Balance SheetL2323  L Intersection005. CR-Off Balance SheetL2323  L 
Intersection005. CR-Off Balance SheetL2323  L Intersection005. CR-Off Balance 
SheetL2323  L Intersection005. CR-Off Balance SheetL2424  L Intersection005. CR-Off 
Balance SheetL2424  L Intersection005. CR-Off Balance SheetL2424  L Intersection005. 
CR-Off Balance SheetL2424  L Intersection005. CR-Off Balance SheetL2424  L 
Intersection005. CR-Off Balance SheetL2424  L Intersection005. CR-Off Balance 
SheetL2424  L Intersection005. CR-Off Balance SheetL2525  L Intersection005. CR-Off 
Balance SheetL2525  L Intersection005. CR-Off Balance SheetL2525  L Intersection005. 
CR-Off Balance SheetL2525  L Intersection005. CR-Off Balance SheetL2525  L 
Intersection005. CR-Off Balance SheetL2525  L Intersection005. CR-Off Balance 
SheetL2525  L Intersection005. CR-Off Balance SheetL2626  L Intersection005. CR-Off 
Balance SheetL2626  L Intersection005. CR-Off Balance SheetL2626  L Intersection005. 
CR-Off Balance SheetL2626  L Intersection005. CR-Off Balance SheetL2626  L 
Intersection005. CR-Off Balance SheetL2626  L Intersection005. CR-Off Balance 
SheetL2626  L  Intersection005. CR-Off Balance SheetL2727  L Intersection005. CR-Off 
Balance SheetL2727  L Intersection005. CR-Off Balance SheetL2727  L Intersection005. 
CR-Off Balance SheetL2727  L Intersection005. CR-Off Balance SheetL2727  L 
Intersection005. CR-Off Balance SheetL2727  L Intersection005. CR-Off Balance 
SheetL2727  L Intersection005. CR-Off Balance SheetL3737  L Intersection005. CR-Off 
Balance SheetL3737  L Intersection005. CR-Off Balance SheetL3737  L Intersection005. 
CR-Off Balance SheetL3737  L Intersection005. CR-Off Balance SheetL3737  L 
Intersection005. CR-Off Balance SheetL3737  L Intersection005. CR-Off Balance 
SheetL3737  L Intersection005. CR-Off Balance SheetL3838  L Intersection005. CR-Off 
Balance SheetL3838  L Intersection005. CR-Off Balance SheetL3838  L Intersection005. 
CR-Off Balance SheetL3838  L Intersection005. CR-Off Balance SheetL3838  L 
Intersection005. CR-Off Balance SheetL3838  L Intersection005. CR-Off Balance 



SheetL3838  L Intersection005. CR-Off Balance SheetL3939  L Intersection005. CR-Off 
Balance SheetL3939  L Intersection005. CR-Off Balance SheetL3939  L Intersection005. 
CR-Off Balance SheetL3939  L Intersection005. CR-Off Balance SheetL3939  L 
Intersection005. CR-Off Balance SheetL3939  L Intersection005. CR-Off Balance 
SheetL3939  L Intersection005. CR-Off Balance SheetL4040  L Intersection005. CR-Off 
Balance SheetL4040  L Intersection005. CR-Off Balance SheetL4040  L Intersection005. 
CR-Off Balance SheetL4040  L Intersection005. CR-Off Balance SheetL4040  L 
Intersection005. CR-Off Balance SheetL4040  L Intersection005. CR-Off Balance 
SheetL4040  L Intersection005. CR-Off Balance SheetL4141  L  Intersection005. CR-Off 
Balance SheetL4141  L Intersection005. CR-Off Balance SheetL4141  L Intersection005. 
CR-Off Balance SheetL4141  L Intersection005. CR-Off Balance SheetL4141  L 
Intersection005. CR-Off Balance SheetL4141  L Intersection005. CR-Off Balance 
SheetL4141  L Intersection005. CR-Off Balance SheetL4242  L Intersection005. CR-Off 
Balance SheetL4242  L Intersection005. CR-Off Balance SheetL4242  L Intersection005. 
CR-Off Balance SheetL4242  L Intersection005. CR-Off Balance SheetL4242  L 
Intersection005. CR-Off Balance SheetL4242  L Intersection005. CR-Off Balance 
SheetL4242  L Intersection005. CR-Off Balance SheetL4747  L Intersection005. CR-Off 
Balance SheetL4747  L Intersection005. CR-Off Balance SheetL4747  L Intersection005. 
CR-Off Balance SheetL4747  L Intersection005. CR-Off Balance SheetL4747  L 
Intersection005. CR-Off Balance SheetL4747  L Intersection005. CR-Off Balance 
SheetL4747  L Intersection005. CR-Off Balance SheetL4848  L Intersection005. CR-Off 
Balance SheetL4848  L Intersection005. CR-Off Balance SheetL4848  L Intersection005. 
CR-Off Balance SheetL4848  L Intersection005. CR-Off Balance SheetL4848  L 
Intersection005. CR-Off Balance SheetL4848  L Intersection005. CR-Off Balance 
SheetL4848  L Intersection005. CR-Off Balance SheetL4949  L Intersection005. CR-Off 
Balance SheetL4949  L Intersection005. CR-Off Balance SheetL4949  L Intersection005. 
CR-Off Balance SheetL4949  L Intersection005. CR-Off Balance SheetL4949  L 
Intersection005. CR-Off Balance SheetL4949  L Intersection005. CR-Off Balance 
SheetL4949  L Intersection005. CR-Off Balance SheetL5050  L Intersection005. CR-Off 
Balance SheetL5050  L Intersection005. CR-Off Balance SheetL5050  L  Intersection005. 
CR-Off Balance SheetL5050  L Intersection005. CR-Off Balance SheetL5050  L 
Intersection005. CR-Off Balance SheetL5050  L Intersection005. CR-Off Balance 
SheetL5050  L Intersection005. CR-Off Balance SheetL5151  L Intersection005. CR-Off 
Balance SheetL5151  L Intersection005. CR-Off Balance SheetL5151  L Intersection005. 
CR-Off Balance SheetL5151  L Intersection005. CR-Off Balance SheetL5151  L 
Intersection005. CR-Off Balance SheetL5151  L Intersection005. CR-Off Balance 
SheetL5151  L Intersection005. CR-Off Balance SheetL5252  L Intersection005. CR-Off 
Balance SheetL5252  L Intersection005. CR-Off Balance SheetL5252  L Intersection005. 
CR-Off Balance SheetL5252  L Intersection005. CR-Off Balance SheetL5252  L 
Intersection005. CR-Off Balance SheetL5252  L Intersection005. CR-Off Balance 
SheetL5252  L Intersection005. CR-Off Balance SheetL6060  L Intersection005. CR-Off 
Balance SheetL6060  L Intersection005. CR-Off Balance SheetL6060  L Intersection005. 
CR-Off Balance SheetL6060  L Intersection005. CR-Off Balance SheetL6060  L 
Intersection005. CR-Off Balance SheetL6060  L Intersection005. CR-Off Balance 
SheetL6060  L Intersection005. CR-Off Balance SheetL6161  L Intersection005. CR-Off 
Balance SheetL6161  L Intersection005. CR-Off Balance SheetL6161  L Intersection005. 
CR-Off Balance SheetL6161  L Intersection005. CR-Off Balance SheetL6161  L 



Intersection005. CR-Off Balance SheetL6161  L Intersection005. CR-Off Balance 
SheetL6161  L Intersection005. CR-Off Balance SheetL6262  L Intersection005. CR-Off 
Balance SheetL6262  L Intersection005. CR-Off Balance SheetL6262  L  Intersection005. 
CR-Off Balance SheetL6262  L Intersection005. CR-Off Balance SheetL6262  L 
Intersection005. CR-Off Balance SheetL6262  L Intersection005. CR-Off Balance 
SheetL6262  L Intersection005. CR-Off Balance SheetL6363  L Intersection005. CR-Off 
Balance SheetL6363  L Intersection005. CR-Off Balance SheetL6363  L Intersection005. 
CR-Off Balance SheetL6363  L Intersection005. CR-Off Balance SheetL6363  L 
Intersection005. CR-Off Balance SheetL6363  L Intersection005. CR-Off Balance 
SheetL6363  L Intersection005. CR-Off Balance SheetL6464  L Intersection005. CR-Off 
Balance SheetL6464  L Intersection005. CR-Off Balance SheetL6464  L Intersection005. 
CR-Off Balance SheetL6464  L Intersection005. CR-Off Balance SheetL6464  L 
Intersection005. CR-Off Balance SheetL6464  L Intersection005. CR-Off Balance 
SheetL6464  L Intersection005. CR-Off Balance SheetL6565  L Intersection005. CR-Off 
Balance SheetL6565  L Intersection005. CR-Off Balance SheetL6565  L Intersection005. 
CR-Off Balance SheetL6565  L Intersection005. CR-Off Balance SheetL6565  L 
Intersection005. CR-Off Balance SheetL6565  L Intersection005. CR-Off Balance 
SheetL6565  L Intersection005. CR-Off Balance SheetL7070  L Intersection005. CR-Off 
Balance SheetL7070  L Intersection005. CR-Off Balance SheetL7070  L Intersection005. 
CR-Off Balance SheetL7070  L Intersection005. CR-Off Balance SheetL7070  L 
Intersection005. CR-Off Balance SheetL7070  L Intersection005. CR-Off Balance 
SheetL7070  L Intersection005. CR-Off Balance SheetL7171  L  Intersection005. CR-Off 
Balance SheetL7171  L Intersection005. CR-Off Balance SheetL7171  L Intersection005. 
CR-Off Balance SheetL7171  L Intersection005. CR-Off Balance SheetL7171  L 
Intersection005. CR-Off Balance SheetL7171  L Intersection005. CR-Off Balance 
SheetL7171  L Intersection005. CR-Off Balance SheetL7272  L Intersection005. CR-Off 
Balance SheetL7272  L Intersection005. CR-Off Balance SheetL7272  L Intersection005. 
CR-Off Balance SheetL7272  L Intersection005. CR-Off Balance SheetL7272  L 
Intersection005. CR-Off Balance SheetL7272  L Intersection005. CR-Off Balance 
SheetL7272  L Intersection005. CR-Off Balance SheetL7373  L Intersection005. CR-Off 
Balance SheetL7373  L Intersection005. CR-Off Balance SheetL7373  L Intersection005. 
CR-Off Balance SheetL7373  L Intersection005. CR-Off Balance SheetL7373  L 
Intersection005. CR-Off Balance SheetL7373  L Intersection005. CR-Off Balance 
SheetL7373  L Intersection005. CR-Off Balance SheetL7474  L Intersection005. CR-Off 
Balance SheetL7474  L Intersection005. CR-Off Balance SheetL7474  L Intersection005. 
CR-Off Balance SheetL7474  L Intersection005. CR-Off Balance SheetL7474  L 
Intersection005. CR-Off Balance SheetL7474  L Intersection005. CR-Off Balance 
SheetL7474  L Intersection005. CR-Off Balance SheetL7575  L Intersection005. CR-Off 
Balance SheetL7575  L Intersection005. CR-Off Balance SheetL7575  L Intersection005. 
CR-Off Balance SheetL7575  L Intersection005. CR-Off Balance SheetL7575  L 
Intersection005. CR-Off Balance SheetL7575  L Intersection005. CR-Off Balance 
SheetL7575  L Intersection005. CR-Off Balance SheetL8080  L Intersection005. CR-Off 
Balance SheetL8080  L Intersection005. CR-Off Balance SheetL8080  L  Intersection005. 
CR-Off Balance SheetL8080  L Intersection005. CR-Off Balance SheetL8080  L 
Intersection005. CR-Off Balance SheetL8080  L Intersection005. CR-Off Balance 
SheetL8080  L Intersection005. CR-Off Balance SheetL8181  L Intersection005. CR-Off 
Balance SheetL8181  L Intersection005. CR-Off Balance SheetL8181  L Intersection005. 



CR-Off Balance SheetL8181  L Intersection005. CR-Off Balance SheetL8181  L 
Intersection005. CR-Off Balance SheetL8181  L Intersection005. CR-Off Balance 
SheetL8181  L Intersection005. CR-Off Balance SheetL8282  L Intersection005. CR-Off 
Balance SheetL8282  L Intersection005. CR-Off Balance SheetL8282  L Intersection005. 
CR-Off Balance SheetL8282  L Intersection005. CR-Off Balance SheetL8282  L 
Intersection005. CR-Off Balance SheetL8282  L Intersection005. CR-Off Balance 
SheetL8282  L Intersection005. CR-Off Balance SheetL8383  L Intersection005. CR-Off 
Balance SheetL8383  L Intersection005. CR-Off Balance SheetL8383  L Intersection005. 
CR-Off Balance SheetL8383  L Intersection005. CR-Off Balance SheetL8383  L 
Intersection005. CR-Off Balance SheetL8383  L Intersection005. CR-Off Balance 
SheetL8383  L Intersection005. CR-Off Balance SheetL8484  L Intersection005. CR-Off 
Balance SheetL8484  L Intersection005. CR-Off Balance SheetL8484  L Intersection005. 
CR-Off Balance SheetL8484  L Intersection005. CR-Off Balance SheetL8484  L 
Intersection005. CR-Off Balance SheetL8484  L Intersection005. CR-Off Balance 
SheetL8484  L Intersection005. CR-Off Balance SheetL8585  L Intersection005. CR-Off 
Balance SheetL8585  L Intersection005. CR-Off Balance SheetL8585  L Intersection005. 
CR-Off Balance SheetL8585  L  Intersection005. CR-Off Balance SheetL8585  L 
Intersection005. CR-Off Balance SheetL8585  L Intersection005. CR-Off Balance 
SheetL8585  L Intersection005. CR-Off Balance SheetL9090  L Intersection005. CR-Off 
Balance SheetL9090  L Intersection005. CR-Off Balance SheetL9090  L Intersection005. 
CR-Off Balance SheetL9090  L Intersection005. CR-Off Balance SheetL9090  L 
Intersection005. CR-Off Balance SheetL9090  L Intersection005. CR-Off Balance 
SheetL9090  L Intersection005. CR-Off Balance SheetL9191  L Intersection005. CR-Off 
Balance SheetL9191  L Intersection005. CR-Off Balance SheetL9191  L Intersection005. 
CR-Off Balance SheetL9191  L Intersection005. CR-Off Balance SheetL9191  L 
Intersection005. CR-Off Balance SheetL9191  L Intersection005. CR-Off Balance 
SheetL9191  L Intersection005. CR-Off Balance SheetL9292  L Intersection005. CR-Off 
Balance SheetL9292  L Intersection005. CR-Off Balance SheetL9292  L Intersection005. 
CR-Off Balance SheetL9292  L Intersection005. CR-Off Balance SheetL9292  L 
Intersection005. CR-Off Balance SheetL9292  L Intersection005. CR-Off Balance 
SheetL9292  L Intersection005. CR-Off Balance SheetL9393  L Intersection005. CR-Off 
Balance SheetL9393  L Intersection005. CR-Off Balance SheetL9393  L Intersection005. 
CR-Off Balance SheetL9393  L Intersection005. CR-Off Balance SheetL9393  L 
Intersection005. CR-Off Balance SheetL9393  L Intersection005. CR-Off Balance 
SheetL9393  L Intersection005. CR-Off Balance SheetL9494  L Intersection005. CR-Off 
Balance SheetL9494  L  Intersection005. CR-Off Balance SheetL9494  L Intersection005. 
CR-Off Balance SheetL9494  L Intersection005. CR-Off Balance SheetL9494  L 
Intersection005. CR-Off Balance SheetL9494  L Intersection005. CR-Off Balance 
SheetL9494  L Intersection005. CR-Off Balance SheetL9595  L Intersection005. CR-Off 
Balance SheetL9595  L Intersection005. CR-Off Balance SheetL9595  L Intersection005. 
CR-Off Balance SheetL9595  L Intersection005. CR-Off Balance SheetL9595  L 
Intersection005. CR-Off Balance SheetL9595  L Intersection005. CR-Off Balance 
SheetL9595  L Intersection005. CR-Off Balance SheetL100100   L Intersection005. CR-Off 
Balance SheetL100100   L Intersection005. CR-Off Balance SheetL100100   L 
Intersection005. CR-Off Balance SheetL100100   L Intersection005. CR-Off Balance 
SheetL100100   L Intersection005. CR-Off Balance SheetL100100   L Intersection005. 
CR-Off Balance SheetL100100   L Intersection005. CR-Off Balance SheetL101101   L 



Intersection005. CR-Off Balance SheetL101101   L Intersection005. CR-Off Balance 
SheetL101101   L Intersection005. CR-Off Balance SheetL101101   L Intersection005. 
CR-Off Balance SheetL101101   L Intersection005. CR-Off Balance SheetL101101   L 
Intersection005. CR-Off Balance SheetL101101   L Intersection005. CR-Off Balance 
SheetL102102   L Intersection005. CR-Off Balance SheetL102102   L Intersection005. 
CR-Off Balance SheetL102102   L Intersection005. CR-Off Balance SheetL102102   L 
Intersection005. CR-Off Balance SheetL102102   L Intersection005. CR-Off Balance 
SheetL102102   L Intersection005. CR-Off Balance SheetL102102   L Intersection005. 
CR-Off Balance SheetL103103   L Intersection005. CR-Off Balance SheetL103103   L  
Intersection005. CR-Off Balance SheetL103103   L Intersection005. CR-Off Balance 
SheetL103103   L Intersection005. CR-Off Balance SheetL103103   L Intersection005. 
CR-Off Balance SheetL103103   L Intersection005. CR-Off Balance SheetL103103   L 
Intersection005. CR-Off Balance SheetL104104   L Intersection005. CR-Off Balance 
SheetL104104   L Intersection005. CR-Off Balance SheetL104104   L Intersection005. 
CR-Off Balance SheetL104104   L Intersection005. CR-Off Balance SheetL104104   L 
Intersection005. CR-Off Balance SheetL104104   L Intersection005. CR-Off Balance 
SheetL104104   L Intersection005. CR-Off Balance SheetL105105   L Intersection005. 
CR-Off Balance SheetL105105   L Intersection005. CR-Off Balance SheetL105105   L 
Intersection005. CR-Off Balance SheetL105105   L Intersection005. CR-Off Balance 
SheetL105105   L Intersection005. CR-Off Balance SheetL105105   L Intersection005. 
CR-Off Balance SheetL105105   L Intersection005. CR-Off Balance SheetL106106   L 
Intersection005. CR-Off Balance SheetL106106   L Intersection005. CR-Off Balance 
SheetL106106   L Intersection005. CR-Off Balance SheetL106106   L Intersection005. 
CR-Off Balance SheetL106106   L Intersection005. CR-Off Balance SheetL106106   L 
Intersection005. CR-Off Balance SheetL111111   L Intersection005. CR-Off Balance 
SheetL111111   L Intersection005. CR-Off Balance SheetL111111   L Intersection005. 
CR-Off Balance SheetL111111   L Intersection005. CR-Off Balance SheetL111111   L 
Intersection005. CR-Off Balance SheetL111111   L Intersection005. CR-Off Balance 
SheetL111111   L Intersection005. CR-Off Balance SheetL112112   L Intersection005. 
CR-Off Balance SheetL112112   L Intersection005. CR-Off Balance SheetL112112   L 
Intersection005. CR-Off Balance SheetL112112   L  Intersection005. CR-Off Balance 
SheetL112112   L Intersection005. CR-Off Balance SheetL112112   L Intersection005. 
CR-Off Balance SheetL112112   L Intersection005. CR-Off Balance SheetL113113   L 
Intersection005. CR-Off Balance SheetL113113   L Intersection005. CR-Off Balance 
SheetL113113   L Intersection005. CR-Off Balance SheetL113113   L Intersection005. 
CR-Off Balance SheetL113113   L Intersection005. CR-Off Balance SheetL113113   L 
Intersection005. CR-Off Balance SheetL113113   L Intersection005. CR-Off Balance 
SheetL114114   L Intersection005. CR-Off Balance SheetL114114   L Intersection005. 
CR-Off Balance SheetL114114   L Intersection005. CR-Off Balance SheetL114114   L 
Intersection005. CR-Off Balance SheetL114114   L Intersection005. CR-Off Balance 
SheetL114114   L Intersection005. CR-Off Balance SheetL114114   L Intersection005. 
CR-Off Balance SheetL115115   L Intersection005. CR-Off Balance SheetL115115   L 
Intersection005. CR-Off Balance SheetL115115   L Intersection005. CR-Off Balance 
SheetL115115   L Intersection005. CR-Off Balance SheetL115115   L Intersection005. 
CR-Off Balance SheetL115115   L Intersection005. CR-Off Balance SheetL115115   L 
Intersection005. CR-Off Balance SheetL116116   L Intersection005. CR-Off Balance 
SheetL116116   L Intersection005. CR-Off Balance SheetL116116   L Intersection005. 



CR-Off Balance SheetL116116   L Intersection005. CR-Off Balance SheetL116116   L 
Intersection005. CR-Off Balance SheetL116116   L Intersection005. CR-Off Balance 
SheetL116116   L Intersection005. CR-Off Balance SheetL117117   L Intersection005. 
CR-Off Balance SheetL117117   L Intersection005. CR-Off Balance SheetL117117   L 
Intersection005. CR-Off Balance SheetL117117   L Intersection005. CR-Off Balance 
SheetL117117   L  Intersection005. CR-Off Balance SheetL117117   L Intersection005. 
CR-Off Balance SheetL122122   L Intersection005. CR-Off Balance SheetL122122   L 
Intersection005. CR-Off Balance SheetL122122   L Intersection005. CR-Off Balance 
SheetL122122   L Intersection005. CR-Off Balance SheetL122122   L Intersection005. 
CR-Off Balance SheetL122122   L Intersection005. CR-Off Balance SheetL122122   L 
Intersection005. CR-Off Balance SheetL123123   L Intersection005. CR-Off Balance 
SheetL123123   L Intersection005. CR-Off Balance SheetL123123   L Intersection005. 
CR-Off Balance SheetL123123   L Intersection005. CR-Off Balance SheetL123123   L 
Intersection005. CR-Off Balance SheetL123123   L Intersection005. CR-Off Balance 
SheetL123123   L Intersection005. CR-Off Balance SheetL124124   L Intersection005. 
CR-Off Balance SheetL124124   L Intersection005. CR-Off Balance SheetL124124   L 
Intersection005. CR-Off Balance SheetL124124   L Intersection005. CR-Off Balance 
SheetL124124   L Intersection005. CR-Off Balance SheetL124124   L Intersection005. 
CR-Off Balance SheetL124124   L Intersection005. CR-Off Balance SheetL125125   L 
Intersection005. CR-Off Balance SheetL125125   L Intersection005. CR-Off Balance 
SheetL125125   L Intersection005. CR-Off Balance SheetL125125   L Intersection005. 
CR-Off Balance SheetL125125   L Intersection005. CR-Off Balance SheetL125125   L 
Intersection005. CR-Off Balance SheetL125125   L Intersection005. CR-Off Balance 
SheetL126126   L Intersection005. CR-Off Balance SheetL126126   L Intersection005. 
CR-Off Balance SheetL126126   L Intersection005. CR-Off Balance SheetL126126   L 
Intersection005. CR-Off Balance SheetL126126   L Intersection005. CR-Off Balance 
SheetL126126   L Intersection005. CR-Off Balance SheetL126126   L  Intersection005. 
CR-Off Balance SheetL127127   L Intersection005. CR-Off Balance SheetL127127   L 
Intersection005. CR-Off Balance SheetL127127   L Intersection005. CR-Off Balance 
SheetL127127   L Intersection005. CR-Off Balance SheetL127127   L Intersection005. 
CR-Off Balance SheetL127127   L Intersection005. CR-Off Balance SheetL127127   L 
Intersection005. CR-Off Balance SheetL132132   L Intersection005. CR-Off Balance 
SheetL132132   L Intersection005. CR-Off Balance SheetL132132   L Intersection005. 
CR-Off Balance SheetL132132   L Intersection005. CR-Off Balance SheetL132132   L 
Intersection005. CR-Off Balance SheetL132132   L Intersection005. CR-Off Balance 
SheetL132132   L Intersection005. CR-Off Balance SheetL133133   L Intersection005. 
CR-Off Balance SheetL133133   L Intersection005. CR-Off Balance SheetL133133   L 
Intersection005. CR-Off Balance SheetL133133   L Intersection005. CR-Off Balance 
SheetL133133   L Intersection005. CR-Off Balance SheetL133133   L Intersection005. 
CR-Off Balance SheetL133133   L Intersection005. CR-Off Balance SheetL134134   L 
Intersection005. CR-Off Balance SheetL134134   L Intersection005. CR-Off Balance 
SheetL134134   L Intersection005. CR-Off Balance SheetL134134   L Intersection005. 
CR-Off Balance SheetL134134   L Intersection005. CR-Off Balance SheetL134134   L 
Intersection005. CR-Off Balance SheetL134134   L Intersection005. CR-Off Balance 
SheetL135135   L Intersection005. CR-Off Balance SheetL135135   L Intersection005. 
CR-Off Balance SheetL135135   L Intersection005. CR-Off Balance SheetL135135   L 
Intersection005. CR-Off Balance SheetL135135   L Intersection005. CR-Off Balance 



SheetL135135   L Intersection005. CR-Off Balance SheetL135135   L Intersection005. 
CR-Off Balance SheetL136136   L  Intersection005. CR-Off Balance SheetL136136   L 
Intersection005. CR-Off Balance SheetL136136   L Intersection005. CR-Off Balance 
SheetL136136   L Intersection005. CR-Off Balance SheetL136136   L Intersection005. 
CR-Off Balance SheetL136136   L Intersection005. CR-Off Balance SheetL136136   L 
Intersection005. CR-Off Balance SheetL137137   L Intersection005. CR-Off Balance 
SheetL137137   L Intersection005. CR-Off Balance SheetL137137   L Intersection005. 
CR-Off Balance SheetL137137   L Intersection005. CR-Off Balance SheetL137137   L 
Intersection005. CR-Off Balance SheetL137137   L Intersection005. CR-Off Balance 
SheetL137137   L Intersection005. CR-Off Balance SheetL138138   L Intersection005. 
CR-Off Balance SheetL138138   L Intersection005. CR-Off Balance SheetL138138   L 
Intersection005. CR-Off Balance SheetL138138   L Intersection005. CR-Off Balance 
SheetL138138   L Intersection005. CR-Off Balance SheetL138138   L Intersection005. 
CR-Off Balance SheetN1212  N Intersection005. CR-Off Balance SheetN1212  N 
Intersection005. CR-Off Balance SheetN1212  N Intersection005. CR-Off Balance 
SheetN1212  N Intersection005. CR-Off Balance SheetN1212  N Intersection005. CR-Off 
Balance SheetN1212  N Intersection005. CR-Off Balance SheetN1313  N Intersection005. 
CR-Off Balance SheetN1313  N Intersection005. CR-Off Balance SheetN1313  N 
Intersection005. CR-Off Balance SheetN1313  N Intersection005. CR-Off Balance 
SheetN1313  N Intersection005. CR-Off Balance SheetN1313  N Intersection005. CR-Off 
Balance SheetN1414  N Intersection005. CR-Off Balance SheetN1414  N Intersection005. 
CR-Off Balance SheetN1414  N Intersection005. CR-Off Balance SheetN1414  N 
Intersection005. CR-Off Balance SheetN1414  N Intersection005. CR-Off Balance 
SheetN1414  N Intersection005. CR-Off Balance SheetN1515  N Intersection005. CR-Off 
Balance SheetN1515  N Intersection005. CR-Off Balance SheetN1515  N Intersection005. 
CR-Off Balance SheetN1515  N  Intersection005. CR-Off Balance SheetN1515  N 
Intersection005. CR-Off Balance SheetN1515  N Intersection005. CR-Off Balance 
SheetN1616  N Intersection005. CR-Off Balance SheetN1616  N Intersection005. CR-Off 
Balance SheetN1616  N Intersection005. CR-Off Balance SheetN1616  N Intersection005. 
CR-Off Balance SheetN1616  N Intersection005. CR-Off Balance SheetN1616  N 
Intersection005. CR-Off Balance SheetN1717  N Intersection005. CR-Off Balance 
SheetN1717  N Intersection005. CR-Off Balance SheetN1717  N Intersection005. CR-Off 
Balance SheetN1717  N Intersection005. CR-Off Balance SheetN1717  N Intersection005. 
CR-Off Balance SheetN1717  N Intersection005. CR-Off Balance SheetN1919  N 
Intersection005. CR-Off Balance SheetN1919  N Intersection005. CR-Off Balance 
SheetN1919  N Intersection005. CR-Off Balance SheetN1919  N Intersection005. CR-Off 
Balance SheetN2222  N Intersection005. CR-Off Balance SheetN2222  N Intersection005. 
CR-Off Balance SheetN2222  N Intersection005. CR-Off Balance SheetN2222  N 
Intersection005. CR-Off Balance SheetN2222  N Intersection005. CR-Off Balance 
SheetN2222  N Intersection005. CR-Off Balance SheetN2323  N Intersection005. CR-Off 
Balance SheetN2323  N Intersection005. CR-Off Balance SheetN2323  N Intersection005. 
CR-Off Balance SheetN2323  N Intersection005. CR-Off Balance SheetN2323  N 
Intersection005. CR-Off Balance SheetN2323  N Intersection005. CR-Off Balance 
SheetN2424  N Intersection005. CR-Off Balance SheetN2424  N Intersection005. CR-Off 
Balance SheetN2424  N Intersection005. CR-Off Balance SheetN2424  N Intersection005. 
CR-Off Balance SheetN2424  N Intersection005. CR-Off Balance SheetN2424  N 
Intersection005. CR-Off Balance SheetN2525  N Intersection005. CR-Off Balance 



SheetN2525  N Intersection005. CR-Off Balance SheetN2525  N Intersection005. CR-Off 
Balance SheetN2525  N Intersection005. CR-Off Balance SheetN2525  N Intersection005. 
CR-Off Balance SheetN2525  N Intersection005. CR-Off Balance SheetN2626  N 
Intersection005. CR-Off Balance SheetN2626  N Intersection005. CR-Off Balance 
SheetN2626  N Intersection005. CR-Off Balance SheetN2626  N Intersection005. CR-Off 
Balance SheetN2626  N  Intersection005. CR-Off Balance SheetN2626  N Intersection005. 
CR-Off Balance SheetN2727  N Intersection005. CR-Off Balance SheetN2727  N 
Intersection005. CR-Off Balance SheetN2727  N Intersection005. CR-Off Balance 
SheetN2727  N Intersection005. CR-Off Balance SheetN2727  N Intersection005. CR-Off 
Balance SheetN2727  N Intersection005. CR-Off Balance SheetN2929  N Intersection005. 
CR-Off Balance SheetN2929  N Intersection005. CR-Off Balance SheetN2929  N 
Intersection005. CR-Off Balance SheetN2929  N Intersection005. CR-Off Balance 
SheetN3131  N Intersection005. CR-Off Balance SheetN3131  N Intersection005. CR-Off 
Balance SheetN3131  N Intersection005. CR-Off Balance SheetN3737  N Intersection005. 
CR-Off Balance SheetN3737  N Intersection005. CR-Off Balance SheetN3737  N 
Intersection005. CR-Off Balance SheetN3737  N Intersection005. CR-Off Balance 
SheetN3737  N Intersection005. CR-Off Balance SheetN3737  N Intersection005. CR-Off 
Balance SheetN3838  N Intersection005. CR-Off Balance SheetN3838  N Intersection005. 
CR-Off Balance SheetN3838  N Intersection005. CR-Off Balance SheetN3838  N 
Intersection005. CR-Off Balance SheetN3838  N Intersection005. CR-Off Balance 
SheetN3838  N Intersection005. CR-Off Balance SheetN3939  N Intersection005. CR-Off 
Balance SheetN3939  N Intersection005. CR-Off Balance SheetN3939  N Intersection005. 
CR-Off Balance SheetN3939  N Intersection005. CR-Off Balance SheetN3939  N 
Intersection005. CR-Off Balance SheetN3939  N Intersection005. CR-Off Balance 
SheetN4040  N Intersection005. CR-Off Balance SheetN4040  N Intersection005. CR-Off 
Balance SheetN4040  N Intersection005. CR-Off Balance SheetN4040  N Intersection005. 
CR-Off Balance SheetN4040  N Intersection005. CR-Off Balance SheetN4040  N 
Intersection005. CR-Off Balance SheetN4141  N Intersection005. CR-Off Balance 
SheetN4141  N Intersection005. CR-Off Balance SheetN4141  N Intersection005. CR-Off 
Balance SheetN4141  N Intersection005. CR-Off Balance SheetN4141  N Intersection005. 
CR-Off Balance SheetN4141  N Intersection005. CR-Off Balance SheetN4242  N 
Intersection005. CR-Off Balance SheetN4242  N  Intersection005. CR-Off Balance 
SheetN4242  N Intersection005. CR-Off Balance SheetN4242  N Intersection005. CR-Off 
Balance SheetN4242  N Intersection005. CR-Off Balance SheetN4242  N Intersection005. 
CR-Off Balance SheetN4444  N Intersection005. CR-Off Balance SheetN4444  N 
Intersection005. CR-Off Balance SheetN4444  N Intersection005. CR-Off Balance 
SheetN4444  N Intersection005. CR-Off Balance SheetN4747  N Intersection005. CR-Off 
Balance SheetN4747  N Intersection005. CR-Off Balance SheetN4747  N Intersection005. 
CR-Off Balance SheetN4747  N Intersection005. CR-Off Balance SheetN4747  N 
Intersection005. CR-Off Balance SheetN4747  N Intersection005. CR-Off Balance 
SheetN4848  N Intersection005. CR-Off Balance SheetN4848  N Intersection005. CR-Off 
Balance SheetN4848  N Intersection005. CR-Off Balance SheetN4848  N Intersection005. 
CR-Off Balance SheetN4848  N Intersection005. CR-Off Balance SheetN4848  N 
Intersection005. CR-Off Balance SheetN4949  N Intersection005. CR-Off Balance 
SheetN4949  N Intersection005. CR-Off Balance SheetN4949  N Intersection005. CR-Off 
Balance SheetN4949  N Intersection005. CR-Off Balance SheetN4949  N Intersection005. 
CR-Off Balance SheetN4949  N Intersection005. CR-Off Balance SheetN5050  N 



Intersection005. CR-Off Balance SheetN5050  N Intersection005. CR-Off Balance 
SheetN5050  N Intersection005. CR-Off Balance SheetN5050  N Intersection005. CR-Off 
Balance SheetN5050  N Intersection005. CR-Off Balance SheetN5050  N Intersection005. 
CR-Off Balance SheetN5151  N Intersection005. CR-Off Balance SheetN5151  N 
Intersection005. CR-Off Balance SheetN5151  N Intersection005. CR-Off Balance 
SheetN5151  N Intersection005. CR-Off Balance SheetN5151  N Intersection005. CR-Off 
Balance SheetN5151  N Intersection005. CR-Off Balance SheetN5252  N Intersection005. 
CR-Off Balance SheetN5252  N Intersection005. CR-Off Balance SheetN5252  N 
Intersection005. CR-Off Balance SheetN5252  N Intersection005. CR-Off Balance 
SheetN5252  N Intersection005. CR-Off Balance SheetN5252  N Intersection005. CR-Off 
Balance SheetN5454  N Intersection005. CR-Off Balance SheetN5454  N Intersection005. 
CR-Off Balance SheetN5454  N  Intersection005. CR-Off Balance SheetN5454  N 
Intersection005. CR-Off Balance SheetN5656  N Intersection005. CR-Off Balance 
SheetN5656  N Intersection005. CR-Off Balance SheetN5656  N Intersection005. CR-Off 
Balance SheetN6060  N Intersection005. CR-Off Balance SheetN6060  N Intersection005. 
CR-Off Balance SheetN6060  N Intersection005. CR-Off Balance SheetN6060  N 
Intersection005. CR-Off Balance SheetN6060  N Intersection005. CR-Off Balance 
SheetN6060  N Intersection005. CR-Off Balance SheetN6161  N Intersection005. CR-Off 
Balance SheetN6161  N Intersection005. CR-Off Balance SheetN6161  N Intersection005. 
CR-Off Balance SheetN6161  N Intersection005. CR-Off Balance SheetN6161  N 
Intersection005. CR-Off Balance SheetN6161  N Intersection005. CR-Off Balance 
SheetN6262  N Intersection005. CR-Off Balance SheetN6262  N Intersection005. CR-Off 
Balance SheetN6262  N Intersection005. CR-Off Balance SheetN6262  N Intersection005. 
CR-Off Balance SheetN6262  N Intersection005. CR-Off Balance SheetN6262  N 
Intersection005. CR-Off Balance SheetN6363  N Intersection005. CR-Off Balance 
SheetN6363  N Intersection005. CR-Off Balance SheetN6363  N Intersection005. CR-Off 
Balance SheetN6363  N Intersection005. CR-Off Balance SheetN6363  N Intersection005. 
CR-Off Balance SheetN6363  N Intersection005. CR-Off Balance SheetN6464  N 
Intersection005. CR-Off Balance SheetN6464  N Intersection005. CR-Off Balance 
SheetN6464  N Intersection005. CR-Off Balance SheetN6464  N Intersection005. CR-Off 
Balance SheetN6464  N Intersection005. CR-Off Balance SheetN6464  N Intersection005. 
CR-Off Balance SheetN6565  N Intersection005. CR-Off Balance SheetN6565  N 
Intersection005. CR-Off Balance SheetN6565  N Intersection005. CR-Off Balance 
SheetN6565  N Intersection005. CR-Off Balance SheetN6565  N Intersection005. CR-Off 
Balance SheetN6565  N  Intersection005. CR-Off Balance SheetN6767  N Intersection005. 
CR-Off Balance SheetN6767  N Intersection005. CR-Off Balance SheetN6767  N 
Intersection005. CR-Off Balance SheetN6767  N Intersection005. CR-Off Balance 
SheetN7070  N Intersection005. CR-Off Balance SheetN7070  N Intersection005. CR-Off 
Balance SheetN7070  N Intersection005. CR-Off Balance SheetN7070  N Intersection005. 
CR-Off Balance SheetN7070  N Intersection005. CR-Off Balance SheetN7070  N 
Intersection005. CR-Off Balance SheetN7171  N Intersection005. CR-Off Balance 
SheetN7171  N Intersection005. CR-Off Balance SheetN7171  N Intersection005. CR-Off 
Balance SheetN7171  N Intersection005. CR-Off Balance SheetN7171  N Intersection005. 
CR-Off Balance SheetN7171  N Intersection005. CR-Off Balance SheetN7272  N 
Intersection005. CR-Off Balance SheetN7272  N Intersection005. CR-Off Balance 
SheetN7272  N Intersection005. CR-Off Balance SheetN7272  N Intersection005. CR-Off 
Balance SheetN7272  N Intersection005. CR-Off Balance SheetN7272  N Intersection005. 



CR-Off Balance SheetN7373  N Intersection005. CR-Off Balance SheetN7373  N 
Intersection005. CR-Off Balance SheetN7373  N Intersection005. CR-Off Balance 
SheetN7373  N Intersection005. CR-Off Balance SheetN7373  N Intersection005. CR-Off 
Balance SheetN7373  N Intersection005. CR-Off Balance SheetN7474  N Intersection005. 
CR-Off Balance SheetN7474  N Intersection005. CR-Off Balance SheetN7474  N 
Intersection005. CR-Off Balance SheetN7474  N Intersection005. CR-Off Balance 
SheetN7474  N Intersection005. CR-Off Balance SheetN7474  N Intersection005. CR-Off 
Balance SheetN7575  N Intersection005. CR-Off Balance SheetN7575  N Intersection005. 
CR-Off Balance SheetN7575  N Intersection005. CR-Off Balance SheetN7575  N 
Intersection005. CR-Off Balance SheetN7575  N Intersection005. CR-Off Balance 
SheetN7575  N Intersection005. CR-Off Balance SheetN7777  N Intersection005. CR-Off 
Balance SheetN7777  N Intersection005. CR-Off Balance SheetN7777  N Intersection005. 
CR-Off Balance SheetN7777  N Intersection005. CR-Off Balance SheetN8080  N 
Intersection005. CR-Off Balance SheetN8080  N  Intersection005. CR-Off Balance 
SheetN8080  N Intersection005. CR-Off Balance SheetN8080  N Intersection005. CR-Off 
Balance SheetN8080  N Intersection005. CR-Off Balance SheetN8080  N Intersection005. 
CR-Off Balance SheetN8181  N Intersection005. CR-Off Balance SheetN8181  N 
Intersection005. CR-Off Balance SheetN8181  N Intersection005. CR-Off Balance 
SheetN8181  N Intersection005. CR-Off Balance SheetN8181  N Intersection005. CR-Off 
Balance SheetN8181  N Intersection005. CR-Off Balance SheetN8282  N Intersection005. 
CR-Off Balance SheetN8282  N Intersection005. CR-Off Balance SheetN8282  N 
Intersection005. CR-Off Balance SheetN8282  N Intersection005. CR-Off Balance 
SheetN8282  N Intersection005. CR-Off Balance SheetN8282  N Intersection005. CR-Off 
Balance SheetN8383  N Intersection005. CR-Off Balance SheetN8383  N Intersection005. 
CR-Off Balance SheetN8383  N Intersection005. CR-Off Balance SheetN8383  N 
Intersection005. CR-Off Balance SheetN8383  N Intersection005. CR-Off Balance 
SheetN8383  N Intersection005. CR-Off Balance SheetN8484  N Intersection005. CR-Off 
Balance SheetN8484  N Intersection005. CR-Off Balance SheetN8484  N Intersection005. 
CR-Off Balance SheetN8484  N Intersection005. CR-Off Balance SheetN8484  N 
Intersection005. CR-Off Balance SheetN8484  N Intersection005. CR-Off Balance 
SheetN8585  N Intersection005. CR-Off Balance SheetN8585  N Intersection005. CR-Off 
Balance SheetN8585  N Intersection005. CR-Off Balance SheetN8585  N Intersection005. 
CR-Off Balance SheetN8585  N Intersection005. CR-Off Balance SheetN8585  N 
Intersection005. CR-Off Balance SheetN8787  N Intersection005. CR-Off Balance 
SheetN8787  N Intersection005. CR-Off Balance SheetN8787  N Intersection005. CR-Off 
Balance SheetN8787  N Intersection005. CR-Off Balance SheetN9090  N Intersection005. 
CR-Off Balance SheetN9090  N Intersection005. CR-Off Balance SheetN9090  N 
Intersection005. CR-Off Balance SheetN9090  N Intersection005. CR-Off Balance 
SheetN9090  N Intersection005. CR-Off Balance SheetN9090  N Intersection005. CR-Off 
Balance SheetN9191  N Intersection005. CR-Off Balance SheetN9191  N  Intersection005. 
CR-Off Balance SheetN9191  N Intersection005. CR-Off Balance SheetN9191  N 
Intersection005. CR-Off Balance SheetN9191  N Intersection005. CR-Off Balance 
SheetN9191  N Intersection005. CR-Off Balance SheetN9292  N Intersection005. CR-Off 
Balance SheetN9292  N Intersection005. CR-Off Balance SheetN9292  N Intersection005. 
CR-Off Balance SheetN9292  N Intersection005. CR-Off Balance SheetN9292  N 
Intersection005. CR-Off Balance SheetN9292  N Intersection005. CR-Off Balance 
SheetN9393  N Intersection005. CR-Off Balance SheetN9393  N Intersection005. CR-Off 



Balance SheetN9393  N Intersection005. CR-Off Balance SheetN9393  N Intersection005. 
CR-Off Balance SheetN9393  N Intersection005. CR-Off Balance SheetN9393  N 
Intersection005. CR-Off Balance SheetN9494  N Intersection005. CR-Off Balance 
SheetN9494  N Intersection005. CR-Off Balance SheetN9494  N Intersection005. CR-Off 
Balance SheetN9494  N Intersection005. CR-Off Balance SheetN9494  N Intersection005. 
CR-Off Balance SheetN9494  N Intersection005. CR-Off Balance SheetN9595  N 
Intersection005. CR-Off Balance SheetN9595  N Intersection005. CR-Off Balance 
SheetN9595  N Intersection005. CR-Off Balance SheetN9595  N Intersection005. CR-Off 
Balance SheetN9595  N Intersection005. CR-Off Balance SheetN9595  N Intersection005. 
CR-Off Balance SheetN9797  N Intersection005. CR-Off Balance SheetN9797  N 
Intersection005. CR-Off Balance SheetN9797  N Intersection005. CR-Off Balance 
SheetN9797  N Intersection005. CR-Off Balance SheetN100100   N Intersection005. CR-Off 
Balance SheetN100100   N Intersection005. CR-Off Balance SheetN100100   N 
Intersection005. CR-Off Balance SheetN100100   N Intersection005. CR-Off Balance 
SheetN100100   N Intersection005. CR-Off Balance SheetN100100   N Intersection005. 
CR-Off Balance SheetN101101   N Intersection005. CR-Off Balance SheetN101101   N 
Intersection005. CR-Off Balance SheetN101101   N  Intersection005. CR-Off Balance 
SheetN101101   N Intersection005. CR-Off Balance SheetN101101   N Intersection005. 
CR-Off Balance SheetN101101   N Intersection005. CR-Off Balance SheetN102102   N 
Intersection005. CR-Off Balance SheetN102102   N Intersection005. CR-Off Balance 
SheetN102102   N Intersection005. CR-Off Balance SheetN102102   N Intersection005. 
CR-Off Balance SheetN102102   N Intersection005. CR-Off Balance SheetN102102   N 
Intersection005. CR-Off Balance SheetN103103   N Intersection005. CR-Off Balance 
SheetN103103   N Intersection005. CR-Off Balance SheetN103103   N Intersection005. 
CR-Off Balance SheetN103103   N Intersection005. CR-Off Balance SheetN103103   N 
Intersection005. CR-Off Balance SheetN103103   N Intersection005. CR-Off Balance 
SheetN104104   N Intersection005. CR-Off Balance SheetN104104   N Intersection005. 
CR-Off Balance SheetN104104   N Intersection005. CR-Off Balance SheetN104104   N 
Intersection005. CR-Off Balance SheetN104104   N Intersection005. CR-Off Balance 
SheetN104104   N Intersection005. CR-Off Balance SheetN105105   N Intersection005. 
CR-Off Balance SheetN105105   N Intersection005. CR-Off Balance SheetN105105   N 
Intersection005. CR-Off Balance SheetN105105   N Intersection005. CR-Off Balance 
SheetN105105   N Intersection005. CR-Off Balance SheetN105105   N Intersection005. 
CR-Off Balance SheetN108108   N Intersection005. CR-Off Balance SheetN108108   N 
Intersection005. CR-Off Balance SheetN108108   N Intersection005. CR-Off Balance 
SheetN108108   N Intersection005. CR-Off Balance SheetN111111   N Intersection005. 
CR-Off Balance SheetN111111   N Intersection005. CR-Off Balance SheetN111111   N 
Intersection005. CR-Off Balance SheetN111111   N Intersection005. CR-Off Balance 
SheetN111111   N Intersection005. CR-Off Balance SheetN111111   N Intersection005. 
CR-Off Balance SheetN112112   N Intersection005. CR-Off Balance SheetN112112   N 
Intersection005. CR-Off Balance SheetN112112   N Intersection005. CR-Off Balance 
SheetN112112   N Intersection005. CR-Off Balance SheetN112112   N Intersection005. 
CR-Off Balance SheetN112112   N Intersection005. CR-Off Balance SheetN113113   N 
Intersection005. CR-Off Balance SheetN113113   N Intersection005. CR-Off Balance 
SheetN113113   N Intersection005. CR-Off Balance SheetN113113   N  Intersection005. 
CR-Off Balance SheetN113113   N Intersection005. CR-Off Balance SheetN113113   N 
Intersection005. CR-Off Balance SheetN114114   N Intersection005. CR-Off Balance 



SheetN114114   N Intersection005. CR-Off Balance SheetN114114   N Intersection005. 
CR-Off Balance SheetN114114   N Intersection005. CR-Off Balance SheetN114114   N 
Intersection005. CR-Off Balance SheetN114114   N Intersection005. CR-Off Balance 
SheetN115115   N Intersection005. CR-Off Balance SheetN115115   N Intersection005. 
CR-Off Balance SheetN115115   N Intersection005. CR-Off Balance SheetN115115   N 
Intersection005. CR-Off Balance SheetN115115   N Intersection005. CR-Off Balance 
SheetN115115   N Intersection005. CR-Off Balance SheetN116116   N Intersection005. 
CR-Off Balance SheetN116116   N Intersection005. CR-Off Balance SheetN116116   N 
Intersection005. CR-Off Balance SheetN116116   N Intersection005. CR-Off Balance 
SheetN116116   N Intersection005. CR-Off Balance SheetN116116   N Intersection005. 
CR-Off Balance SheetN119119   N Intersection005. CR-Off Balance SheetN119119   N 
Intersection005. CR-Off Balance SheetN119119   N Intersection005. CR-Off Balance 
SheetN119119   N Intersection005. CR-Off Balance SheetN122122   N Intersection005. 
CR-Off Balance SheetN122122   N Intersection005. CR-Off Balance SheetN122122   N 
Intersection005. CR-Off Balance SheetN122122   N Intersection005. CR-Off Balance 
SheetN122122   N Intersection005. CR-Off Balance SheetN122122   N Intersection005. 
CR-Off Balance SheetN123123   N Intersection005. CR-Off Balance SheetN123123   N 
Intersection005. CR-Off Balance SheetN123123   N Intersection005. CR-Off Balance 
SheetN123123   N Intersection005. CR-Off Balance SheetN123123   N Intersection005. 
CR-Off Balance SheetN123123   N Intersection005. CR-Off Balance SheetN124124   N 
Intersection005. CR-Off Balance SheetN124124   N Intersection005. CR-Off Balance 
SheetN124124   N Intersection005. CR-Off Balance SheetN124124   N Intersection005. 
CR-Off Balance SheetN124124   N Intersection005. CR-Off Balance SheetN124124   N 
Intersection005. CR-Off Balance SheetN125125   N Intersection005. CR-Off Balance 
SheetN125125   N Intersection005. CR-Off Balance SheetN125125   N Intersection005. 
CR-Off Balance SheetN125125   N Intersection005. CR-Off Balance SheetN125125   N  
Intersection005. CR-Off Balance SheetN125125   N Intersection005. CR-Off Balance 
SheetN126126   N Intersection005. CR-Off Balance SheetN126126   N Intersection005. 
CR-Off Balance SheetN126126   N Intersection005. CR-Off Balance SheetN126126   N 
Intersection005. CR-Off Balance SheetN126126   N Intersection005. CR-Off Balance 
SheetN126126   N Intersection005. CR-Off Balance SheetN127127   N Intersection005. 
CR-Off Balance SheetN127127   N Intersection005. CR-Off Balance SheetN127127   N 
Intersection005. CR-Off Balance SheetN127127   N Intersection005. CR-Off Balance 
SheetN127127   N Intersection005. CR-Off Balance SheetN127127   N Intersection005. 
CR-Off Balance SheetN129129   N Intersection005. CR-Off Balance SheetN129129   N 
Intersection005. CR-Off Balance SheetN129129   N Intersection005. CR-Off Balance 
SheetN129129   N Intersection005. CR-Off Balance SheetN132132   N Intersection005. 
CR-Off Balance SheetN132132   N Intersection005. CR-Off Balance SheetN132132   N 
Intersection005. CR-Off Balance SheetN132132   N Intersection005. CR-Off Balance 
SheetN132132   N Intersection005. CR-Off Balance SheetN132132   N Intersection005. 
CR-Off Balance SheetN133133   N Intersection005. CR-Off Balance SheetN133133   N 
Intersection005. CR-Off Balance SheetN133133   N Intersection005. CR-Off Balance 
SheetN133133   N Intersection005. CR-Off Balance SheetN133133   N Intersection005. 
CR-Off Balance SheetN133133   N Intersection005. CR-Off Balance SheetN134134   N 
Intersection005. CR-Off Balance SheetN134134   N Intersection005. CR-Off Balance 
SheetN134134   N Intersection005. CR-Off Balance SheetN134134   N Intersection005. 
CR-Off Balance SheetN134134   N Intersection005. CR-Off Balance SheetN134134   N 



Intersection005. CR-Off Balance SheetN135135   N Intersection005. CR-Off Balance 
SheetN135135   N Intersection005. CR-Off Balance SheetN135135   N Intersection005. 
CR-Off Balance SheetN135135   N Intersection005. CR-Off Balance SheetN135135   N 
Intersection005. CR-Off Balance SheetN135135   N Intersection005. CR-Off Balance 
SheetN136136   N Intersection005. CR-Off Balance SheetN136136   N Intersection005. 
CR-Off Balance SheetN136136   N Intersection005. CR-Off Balance SheetN136136   N 
Intersection005. CR-Off Balance SheetN136136   N Intersection005. CR-Off Balance 
SheetN136136   N  Intersection005. CR-Off Balance SheetN137137   N Intersection005. 
CR-Off Balance SheetN137137   N Intersection005. CR-Off Balance SheetN137137   N 
Intersection005. CR-Off Balance SheetN137137   N Intersection005. CR-Off Balance 
SheetN137137   N Intersection005. CR-Off Balance SheetN137137   N Intersection005. 
CR-Off Balance SheetN140140   N Intersection005. CR-Off Balance SheetN140140   N 
Intersection005. CR-Off Balance SheetN140140   N Intersection005. CR-Off Balance 
SheetN140140   N Intersection005. CR-Off Balance SheetN142142   N Intersection005. 
CR-Off Balance SheetN142142   N Intersection005. CR-Off Balance SheetN142142   N 
Intersection005. CR-Off Balance SheetN144144   N Intersection005. CR-Off Balance 
SheetN144144   N Intersection005. CR-Off Balance SheetR1212  R Intersection005. CR-Off 
Balance SheetR1212  R Intersection005. CR-Off Balance SheetR1212  R Intersection005. 
CR-Off Balance SheetR1212  R Intersection005. CR-Off Balance SheetR1212  R 
Intersection005. CR-Off Balance SheetR1212  R Intersection005. CR-Off Balance 
SheetR1313  R Intersection005. CR-Off Balance SheetR1313  R Intersection005. CR-Off 
Balance SheetR1313  R Intersection005. CR-Off Balance SheetR1313  R Intersection005. 
CR-Off Balance SheetR1313  R Intersection005. CR-Off Balance SheetR1313  R 
Intersection005. CR-Off Balance SheetR1414  R Intersection005. CR-Off Balance 
SheetR1414  R Intersection005. CR-Off Balance SheetR1414  R Intersection005. CR-Off 
Balance SheetR1414  R Intersection005. CR-Off Balance SheetR1414  R Intersection005. 
CR-Off Balance SheetR1414  R Intersection005. CR-Off Balance SheetR1515  R 
Intersection005. CR-Off Balance SheetR1515  R Intersection005. CR-Off Balance 
SheetR1515  R Intersection005. CR-Off Balance SheetR1515  R Intersection005. CR-Off 
Balance SheetR1515  R Intersection005. CR-Off Balance SheetR1515  R Intersection005. 
CR-Off Balance SheetR1616  R Intersection005. CR-Off Balance SheetR1616  R 
Intersection005. CR-Off Balance SheetR1616  R Intersection005. CR-Off Balance 
SheetR1616  R Intersection005. CR-Off Balance SheetR1616  R Intersection005. CR-Off 
Balance SheetR1616  R  Intersection005. CR-Off Balance SheetR1717  R Intersection005. 
CR-Off Balance SheetR1717  R Intersection005. CR-Off Balance SheetR1717  R 
Intersection005. CR-Off Balance SheetR1717  R Intersection005. CR-Off Balance 
SheetR1717  R Intersection005. CR-Off Balance SheetR1717  R Intersection005. CR-Off 
Balance SheetR1919  R Intersection005. CR-Off Balance SheetR1919  R Intersection005. 
CR-Off Balance SheetR1919  R Intersection005. CR-Off Balance SheetR1919  R 
Intersection005. CR-Off Balance SheetR2222  R Intersection005. CR-Off Balance 
SheetR2222  R Intersection005. CR-Off Balance SheetR2222  R Intersection005. CR-Off 
Balance SheetR2222  R Intersection005. CR-Off Balance SheetR2222  R Intersection005. 
CR-Off Balance SheetR2222  R Intersection005. CR-Off Balance SheetR2323  R 
Intersection005. CR-Off Balance SheetR2323  R Intersection005. CR-Off Balance 
SheetR2323  R Intersection005. CR-Off Balance SheetR2323  R Intersection005. CR-Off 
Balance SheetR2323  R Intersection005. CR-Off Balance SheetR2323  R Intersection005. 
CR-Off Balance SheetR2424  R Intersection005. CR-Off Balance SheetR2424  R 



Intersection005. CR-Off Balance SheetR2424  R Intersection005. CR-Off Balance 
SheetR2424  R Intersection005. CR-Off Balance SheetR2424  R Intersection005. CR-Off 
Balance SheetR2424  R Intersection005. CR-Off Balance SheetR2525  R Intersection005. 
CR-Off Balance SheetR2525  R Intersection005. CR-Off Balance SheetR2525  R 
Intersection005. CR-Off Balance SheetR2525  R Intersection005. CR-Off Balance 
SheetR2525  R Intersection005. CR-Off Balance SheetR2525  R Intersection005. CR-Off 
Balance SheetR2626  R Intersection005. CR-Off Balance SheetR2626  R Intersection005. 
CR-Off Balance SheetR2626  R Intersection005. CR-Off Balance SheetR2626  R 
Intersection005. CR-Off Balance SheetR2626  R Intersection005. CR-Off Balance 
SheetR2626  R Intersection005. CR-Off Balance SheetR2727  R Intersection005. CR-Off 
Balance SheetR2727  R Intersection005. CR-Off Balance SheetR2727  R Intersection005. 
CR-Off Balance SheetR2727  R Intersection005. CR-Off Balance SheetR2727  R 
Intersection005. CR-Off Balance SheetR2727  R Intersection005. CR-Off Balance 
SheetR2929  R  Intersection005. CR-Off Balance SheetR2929  R Intersection005. CR-Off 
Balance SheetR2929  R Intersection005. CR-Off Balance SheetR2929  R Intersection005. 
CR-Off Balance SheetR3131  R Intersection005. CR-Off Balance SheetR3131  R 
Intersection005. CR-Off Balance SheetR3131  R Intersection005. CR-Off Balance 
SheetR3737  R Intersection005. CR-Off Balance SheetR3737  R Intersection005. CR-Off 
Balance SheetR3737  R Intersection005. CR-Off Balance SheetR3737  R Intersection005. 
CR-Off Balance SheetR3737  R Intersection005. CR-Off Balance SheetR3737  R 
Intersection005. CR-Off Balance SheetR3838  R Intersection005. CR-Off Balance 
SheetR3838  R Intersection005. CR-Off Balance SheetR3838  R Intersection005. CR-Off 
Balance SheetR3838  R Intersection005. CR-Off Balance SheetR3838  R Intersection005. 
CR-Off Balance SheetR3838  R Intersection005. CR-Off Balance SheetR3939  R 
Intersection005. CR-Off Balance SheetR3939  R Intersection005. CR-Off Balance 
SheetR3939  R Intersection005. CR-Off Balance SheetR3939  R Intersection005. CR-Off 
Balance SheetR3939  R Intersection005. CR-Off Balance SheetR3939  R Intersection005. 
CR-Off Balance SheetR4040  R Intersection005. CR-Off Balance SheetR4040  R 
Intersection005. CR-Off Balance SheetR4040  R Intersection005. CR-Off Balance 
SheetR4040  R Intersection005. CR-Off Balance SheetR4040  R Intersection005. CR-Off 
Balance SheetR4040  R Intersection005. CR-Off Balance SheetR4141  R Intersection005. 
CR-Off Balance SheetR4141  R Intersection005. CR-Off Balance SheetR4141  R 
Intersection005. CR-Off Balance SheetR4141  R Intersection005. CR-Off Balance 
SheetR4141  R Intersection005. CR-Off Balance SheetR4141  R Intersection005. CR-Off 
Balance SheetR4242  R Intersection005. CR-Off Balance SheetR4242  R Intersection005. 
CR-Off Balance SheetR4242  R Intersection005. CR-Off Balance SheetR4242  R 
Intersection005. CR-Off Balance SheetR4242  R Intersection005. CR-Off Balance 
SheetR4242  R Intersection005. CR-Off Balance SheetR4444  R Intersection005. CR-Off 
Balance SheetR4444  R Intersection005. CR-Off Balance SheetR4444  R Intersection005. 
CR-Off Balance SheetR4444  R Intersection005. CR-Off Balance SheetR4747  R  
Intersection005. CR-Off Balance SheetR4747  R Intersection005. CR-Off Balance 
SheetR4747  R Intersection005. CR-Off Balance SheetR4747  R Intersection005. CR-Off 
Balance SheetR4747  R Intersection005. CR-Off Balance SheetR4747  R Intersection005. 
CR-Off Balance SheetR4848  R Intersection005. CR-Off Balance SheetR4848  R 
Intersection005. CR-Off Balance SheetR4848  R Intersection005. CR-Off Balance 
SheetR4848  R Intersection005. CR-Off Balance SheetR4848  R Intersection005. CR-Off 
Balance SheetR4848  R Intersection005. CR-Off Balance SheetR4949  R Intersection005. 



CR-Off Balance SheetR4949  R Intersection005. CR-Off Balance SheetR4949  R 
Intersection005. CR-Off Balance SheetR4949  R Intersection005. CR-Off Balance 
SheetR4949  R Intersection005. CR-Off Balance SheetR4949  R Intersection005. CR-Off 
Balance SheetR5050  R Intersection005. CR-Off Balance SheetR5050  R Intersection005. 
CR-Off Balance SheetR5050  R Intersection005. CR-Off Balance SheetR5050  R 
Intersection005. CR-Off Balance SheetR5050  R Intersection005. CR-Off Balance 
SheetR5050  R Intersection005. CR-Off Balance SheetR5151  R Intersection005. CR-Off 
Balance SheetR5151  R Intersection005. CR-Off Balance SheetR5151  R Intersection005. 
CR-Off Balance SheetR5151  R Intersection005. CR-Off Balance SheetR5151  R 
Intersection005. CR-Off Balance SheetR5151  R Intersection005. CR-Off Balance 
SheetR5252  R Intersection005. CR-Off Balance SheetR5252  R Intersection005. CR-Off 
Balance SheetR5252  R Intersection005. CR-Off Balance SheetR5252  R Intersection005. 
CR-Off Balance SheetR5252  R Intersection005. CR-Off Balance SheetR5252  R 
Intersection005. CR-Off Balance SheetR5454  R Intersection005. CR-Off Balance 
SheetR5454  R Intersection005. CR-Off Balance SheetR5454  R Intersection005. CR-Off 
Balance SheetR5454  R Intersection005. CR-Off Balance SheetR5656  R Intersection005. 
CR-Off Balance SheetR5656  R Intersection005. CR-Off Balance SheetR5656  R 
Intersection005. CR-Off Balance SheetR6060  R Intersection005. CR-Off Balance 
SheetR6060  R Intersection005. CR-Off Balance SheetR6060  R Intersection005. CR-Off 
Balance SheetR6060  R  Intersection005. CR-Off Balance SheetR6060  R Intersection005. 
CR-Off Balance SheetR6060  R Intersection005. CR-Off Balance SheetR6161  R 
Intersection005. CR-Off Balance SheetR6161  R Intersection005. CR-Off Balance 
SheetR6161  R Intersection005. CR-Off Balance SheetR6161  R Intersection005. CR-Off 
Balance SheetR6161  R Intersection005. CR-Off Balance SheetR6161  R Intersection005. 
CR-Off Balance SheetR6262  R Intersection005. CR-Off Balance SheetR6262  R 
Intersection005. CR-Off Balance SheetR6262  R Intersection005. CR-Off Balance 
SheetR6262  R Intersection005. CR-Off Balance SheetR6262  R Intersection005. CR-Off 
Balance SheetR6262  R Intersection005. CR-Off Balance SheetR6363  R Intersection005. 
CR-Off Balance SheetR6363  R Intersection005. CR-Off Balance SheetR6363  R 
Intersection005. CR-Off Balance SheetR6363  R Intersection005. CR-Off Balance 
SheetR6363  R Intersection005. CR-Off Balance SheetR6363  R Intersection005. CR-Off 
Balance SheetR6464  R Intersection005. CR-Off Balance SheetR6464  R Intersection005. 
CR-Off Balance SheetR6464  R Intersection005. CR-Off Balance SheetR6464  R 
Intersection005. CR-Off Balance SheetR6464  R Intersection005. CR-Off Balance 
SheetR6464  R Intersection005. CR-Off Balance SheetR6565  R Intersection005. CR-Off 
Balance SheetR6565  R Intersection005. CR-Off Balance SheetR6565  R Intersection005. 
CR-Off Balance SheetR6565  R Intersection005. CR-Off Balance SheetR6565  R 
Intersection005. CR-Off Balance SheetR6565  R Intersection005. CR-Off Balance 
SheetR6767  R Intersection005. CR-Off Balance SheetR6767  R Intersection005. CR-Off 
Balance SheetR6767  R Intersection005. CR-Off Balance SheetR6767  R Intersection005. 
CR-Off Balance SheetR7070  R Intersection005. CR-Off Balance SheetR7070  R 
Intersection005. CR-Off Balance SheetR7070  R Intersection005. CR-Off Balance 
SheetR7070  R Intersection005. CR-Off Balance SheetR7070  R  Intersection005. CR-Off 
Balance SheetR7070  R Intersection005. CR-Off Balance SheetR7171  R Intersection005. 
CR-Off Balance SheetR7171  R Intersection005. CR-Off Balance SheetR7171  R 
Intersection005. CR-Off Balance SheetR7171  R Intersection005. CR-Off Balance 
SheetR7171  R Intersection005. CR-Off Balance SheetR7171  R Intersection005. CR-Off 



Balance SheetR7272  R Intersection005. CR-Off Balance SheetR7272  R Intersection005. 
CR-Off Balance SheetR7272  R Intersection005. CR-Off Balance SheetR7272  R 
Intersection005. CR-Off Balance SheetR7272  R Intersection005. CR-Off Balance 
SheetR7272  R Intersection005. CR-Off Balance SheetR7373  R Intersection005. CR-Off 
Balance SheetR7373  R Intersection005. CR-Off Balance SheetR7373  R Intersection005. 
CR-Off Balance SheetR7373  R Intersection005. CR-Off Balance SheetR7373  R 
Intersection005. CR-Off Balance SheetR7373  R Intersection005. CR-Off Balance 
SheetR7474  R Intersection005. CR-Off Balance SheetR7474  R Intersection005. CR-Off 
Balance SheetR7474  R Intersection005. CR-Off Balance SheetR7474  R Intersection005. 
CR-Off Balance SheetR7474  R Intersection005. CR-Off Balance SheetR7474  R 
Intersection005. CR-Off Balance SheetR7575  R Intersection005. CR-Off Balance 
SheetR7575  R Intersection005. CR-Off Balance SheetR7575  R Intersection005. CR-Off 
Balance SheetR7575  R Intersection005. CR-Off Balance SheetR7575  R Intersection005. 
CR-Off Balance SheetR7575  R Intersection005. CR-Off Balance SheetR7777  R 
Intersection005. CR-Off Balance SheetR7777  R Intersection005. CR-Off Balance 
SheetR7777  R Intersection005. CR-Off Balance SheetR7777  R Intersection005. CR-Off 
Balance SheetR8080  R Intersection005. CR-Off Balance SheetR8080  R Intersection005. 
CR-Off Balance SheetR8080  R Intersection005. CR-Off Balance SheetR8080  R 
Intersection005. CR-Off Balance SheetR8080  R Intersection005. CR-Off Balance 
SheetR8080  R Intersection005. CR-Off Balance SheetR8181  R Intersection005. CR-Off 
Balance SheetR8181  R Intersection005. CR-Off Balance SheetR8181  R Intersection005. 
CR-Off Balance SheetR8181  R Intersection005. CR-Off Balance SheetR8181  R 
Intersection005. CR-Off Balance SheetR8181  R  Intersection005. CR-Off Balance 
SheetR8282  R Intersection005. CR-Off Balance SheetR8282  R Intersection005. CR-Off 
Balance SheetR8282  R Intersection005. CR-Off Balance SheetR8282  R Intersection005. 
CR-Off Balance SheetR8282  R Intersection005. CR-Off Balance SheetR8282  R 
Intersection005. CR-Off Balance SheetR8383  R Intersection005. CR-Off Balance 
SheetR8383  R Intersection005. CR-Off Balance SheetR8383  R Intersection005. CR-Off 
Balance SheetR8383  R Intersection005. CR-Off Balance SheetR8383  R Intersection005. 
CR-Off Balance SheetR8383  R Intersection005. CR-Off Balance SheetR8484  R 
Intersection005. CR-Off Balance SheetR8484  R Intersection005. CR-Off Balance 
SheetR8484  R Intersection005. CR-Off Balance SheetR8484  R Intersection005. CR-Off 
Balance SheetR8484  R Intersection005. CR-Off Balance SheetR8484  R Intersection005. 
CR-Off Balance SheetR8585  R Intersection005. CR-Off Balance SheetR8585  R 
Intersection005. CR-Off Balance SheetR8585  R Intersection005. CR-Off Balance 
SheetR8585  R Intersection005. CR-Off Balance SheetR8585  R Intersection005. CR-Off 
Balance SheetR8585  R Intersection005. CR-Off Balance SheetR8787  R Intersection005. 
CR-Off Balance SheetR8787  R Intersection005. CR-Off Balance SheetR8787  R 
Intersection005. CR-Off Balance SheetR8787  R Intersection005. CR-Off Balance 
SheetR9090  R Intersection005. CR-Off Balance SheetR9090  R Intersection005. CR-Off 
Balance SheetR9090  R Intersection005. CR-Off Balance SheetR9090  R Intersection005. 
CR-Off Balance SheetR9090  R Intersection005. CR-Off Balance SheetR9090  R 
Intersection005. CR-Off Balance SheetR9191  R Intersection005. CR-Off Balance 
SheetR9191  R Intersection005. CR-Off Balance SheetR9191  R Intersection005. CR-Off 
Balance SheetR9191  R Intersection005. CR-Off Balance SheetR9191  R Intersection005. 
CR-Off Balance SheetR9191  R Intersection005. CR-Off Balance SheetR9292  R 
Intersection005. CR-Off Balance SheetR9292  R Intersection005. CR-Off Balance 



SheetR9292  R Intersection005. CR-Off Balance SheetR9292  R  Intersection005. CR-Off 
Balance SheetR9292  R Intersection005. CR-Off Balance SheetR9292  R Intersection005. 
CR-Off Balance SheetR9393  R Intersection005. CR-Off Balance SheetR9393  R 
Intersection005. CR-Off Balance SheetR9393  R Intersection005. CR-Off Balance 
SheetR9393  R Intersection005. CR-Off Balance SheetR9393  R Intersection005. CR-Off 
Balance SheetR9393  R Intersection005. CR-Off Balance SheetR9494  R Intersection005. 
CR-Off Balance SheetR9494  R Intersection005. CR-Off Balance SheetR9494  R 
Intersection005. CR-Off Balance SheetR9494  R Intersection005. CR-Off Balance 
SheetR9494  R Intersection005. CR-Off Balance SheetR9494  R Intersection005. CR-Off 
Balance SheetR9595  R Intersection005. CR-Off Balance SheetR9595  R Intersection005. 
CR-Off Balance SheetR9595  R Intersection005. CR-Off Balance SheetR9595  R 
Intersection005. CR-Off Balance SheetR9595  R Intersection005. CR-Off Balance 
SheetR9595  R Intersection005. CR-Off Balance SheetR9797  R Intersection005. CR-Off 
Balance SheetR9797  R Intersection005. CR-Off Balance SheetR9797  R Intersection005. 
CR-Off Balance SheetR9797  R Intersection005. CR-Off Balance SheetR100100   R 
Intersection005. CR-Off Balance SheetR100100   R Intersection005. CR-Off Balance 
SheetR100100   R Intersection005. CR-Off Balance SheetR100100   R Intersection005. 
CR-Off Balance SheetR100100   R Intersection005. CR-Off Balance SheetR100100   R 
Intersection005. CR-Off Balance SheetR101101   R Intersection005. CR-Off Balance 
SheetR101101   R Intersection005. CR-Off Balance SheetR101101   R Intersection005. 
CR-Off Balance SheetR101101   R Intersection005. CR-Off Balance SheetR101101   R 
Intersection005. CR-Off Balance SheetR101101   R Intersection005. CR-Off Balance 
SheetR102102   R Intersection005. CR-Off Balance SheetR102102   R Intersection005. 
CR-Off Balance SheetR102102   R Intersection005. CR-Off Balance SheetR102102   R 
Intersection005. CR-Off Balance SheetR102102   R Intersection005. CR-Off Balance 
SheetR102102   R Intersection005. CR-Off Balance SheetR103103   R  Intersection005. 
CR-Off Balance SheetR103103   R Intersection005. CR-Off Balance SheetR103103   R 
Intersection005. CR-Off Balance SheetR103103   R Intersection005. CR-Off Balance 
SheetR103103   R Intersection005. CR-Off Balance SheetR103103   R Intersection005. 
CR-Off Balance SheetR104104   R Intersection005. CR-Off Balance SheetR104104   R 
Intersection005. CR-Off Balance SheetR104104   R Intersection005. CR-Off Balance 
SheetR104104   R Intersection005. CR-Off Balance SheetR104104   R Intersection005. 
CR-Off Balance SheetR104104   R Intersection005. CR-Off Balance SheetR105105   R 
Intersection005. CR-Off Balance SheetR105105   R Intersection005. CR-Off Balance 
SheetR105105   R Intersection005. CR-Off Balance SheetR105105   R Intersection005. 
CR-Off Balance SheetR105105   R Intersection005. CR-Off Balance SheetR105105   R 
Intersection005. CR-Off Balance SheetR108108   R Intersection005. CR-Off Balance 
SheetR108108   R Intersection005. CR-Off Balance SheetR108108   R Intersection005. 
CR-Off Balance SheetR108108   R Intersection005. CR-Off Balance SheetR111111   R 
Intersection005. CR-Off Balance SheetR111111   R Intersection005. CR-Off Balance 
SheetR111111   R Intersection005. CR-Off Balance SheetR111111   R Intersection005. 
CR-Off Balance SheetR111111   R Intersection005. CR-Off Balance SheetR111111   R 
Intersection005. CR-Off Balance SheetR112112   R Intersection005. CR-Off Balance 
SheetR112112   R Intersection005. CR-Off Balance SheetR112112   R Intersection005. 
CR-Off Balance SheetR112112   R Intersection005. CR-Off Balance SheetR112112   R 
Intersection005. CR-Off Balance SheetR112112   R Intersection005. CR-Off Balance 
SheetR113113   R Intersection005. CR-Off Balance SheetR113113   R Intersection005. 



CR-Off Balance SheetR113113   R Intersection005. CR-Off Balance SheetR113113   R 
Intersection005. CR-Off Balance SheetR113113   R Intersection005. CR-Off Balance 
SheetR113113   R Intersection005. CR-Off Balance SheetR114114   R Intersection005. 
CR-Off Balance SheetR114114   R Intersection005. CR-Off Balance SheetR114114   R 
Intersection005. CR-Off Balance SheetR114114   R Intersection005. CR-Off Balance 
SheetR114114   R Intersection005. CR-Off Balance SheetR114114   R Intersection005. 
CR-Off Balance SheetR115115   R Intersection005. CR-Off Balance SheetR115115   R  
Intersection005. CR-Off Balance SheetR115115   R Intersection005. CR-Off Balance 
SheetR115115   R Intersection005. CR-Off Balance SheetR115115   R Intersection005. 
CR-Off Balance SheetR115115   R Intersection005. CR-Off Balance SheetR116116   R 
Intersection005. CR-Off Balance SheetR116116   R Intersection005. CR-Off Balance 
SheetR116116   R Intersection005. CR-Off Balance SheetR116116   R Intersection005. 
CR-Off Balance SheetR116116   R Intersection005. CR-Off Balance SheetR116116   R 
Intersection005. CR-Off Balance SheetR119119   R Intersection005. CR-Off Balance 
SheetR119119   R Intersection005. CR-Off Balance SheetR119119   R Intersection005. 
CR-Off Balance SheetR119119   R Intersection005. CR-Off Balance SheetR122122   R 
Intersection005. CR-Off Balance SheetR122122   R Intersection005. CR-Off Balance 
SheetR122122   R Intersection005. CR-Off Balance SheetR122122   R Intersection005. 
CR-Off Balance SheetR122122   R Intersection005. CR-Off Balance SheetR122122   R 
Intersection005. CR-Off Balance SheetR123123   R Intersection005. CR-Off Balance 
SheetR123123   R Intersection005. CR-Off Balance SheetR123123   R Intersection005. 
CR-Off Balance SheetR123123   R Intersection005. CR-Off Balance SheetR123123   R 
Intersection005. CR-Off Balance SheetR123123   R Intersection005. CR-Off Balance 
SheetR124124   R Intersection005. CR-Off Balance SheetR124124   R Intersection005. 
CR-Off Balance SheetR124124   R Intersection005. CR-Off Balance SheetR124124   R 
Intersection005. CR-Off Balance SheetR124124   R Intersection005. CR-Off Balance 
SheetR124124   R Intersection005. CR-Off Balance SheetR125125   R Intersection005. 
CR-Off Balance SheetR125125   R Intersection005. CR-Off Balance SheetR125125   R 
Intersection005. CR-Off Balance SheetR125125   R Intersection005. CR-Off Balance 
SheetR125125   R Intersection005. CR-Off Balance SheetR125125   R Intersection005. 
CR-Off Balance SheetR126126   R Intersection005. CR-Off Balance SheetR126126   R 
Intersection005. CR-Off Balance SheetR126126   R Intersection005. CR-Off Balance 
SheetR126126   R Intersection005. CR-Off Balance SheetR126126   R Intersection005. 
CR-Off Balance SheetR126126   R Intersection005. CR-Off Balance SheetR127127   R 
Intersection005. CR-Off Balance SheetR127127   R Intersection005. CR-Off Balance 
SheetR127127   R  Intersection005. CR-Off Balance SheetR127127   R Intersection005. 
CR-Off Balance SheetR127127   R Intersection005. CR-Off Balance SheetR127127   R 
Intersection005. CR-Off Balance SheetR129129   R Intersection005. CR-Off Balance 
SheetR129129   R Intersection005. CR-Off Balance SheetR129129   R Intersection005. 
CR-Off Balance SheetR129129   R Intersection005. CR-Off Balance SheetR132132   R 
Intersection005. CR-Off Balance SheetR132132   R Intersection005. CR-Off Balance 
SheetR132132   R Intersection005. CR-Off Balance SheetR132132   R Intersection005. 
CR-Off Balance SheetR132132   R Intersection005. CR-Off Balance SheetR132132   R 
Intersection005. CR-Off Balance SheetR133133   R Intersection005. CR-Off Balance 
SheetR133133   R Intersection005. CR-Off Balance SheetR133133   R Intersection005. 
CR-Off Balance SheetR133133   R Intersection005. CR-Off Balance SheetR133133   R 
Intersection005. CR-Off Balance SheetR133133   R Intersection005. CR-Off Balance 



SheetR134134   R Intersection005. CR-Off Balance SheetR134134   R Intersection005. 
CR-Off Balance SheetR134134   R Intersection005. CR-Off Balance SheetR134134   R 
Intersection005. CR-Off Balance SheetR134134   R Intersection005. CR-Off Balance 
SheetR134134   R Intersection005. CR-Off Balance SheetR135135   R Intersection005. 
CR-Off Balance SheetR135135   R Intersection005. CR-Off Balance SheetR135135   R 
Intersection005. CR-Off Balance SheetR135135   R Intersection005. CR-Off Balance 
SheetR135135   R Intersection005. CR-Off Balance SheetR135135   R Intersection005. 
CR-Off Balance SheetR136136   R Intersection005. CR-Off Balance SheetR136136   R 
Intersection005. CR-Off Balance SheetR136136   R Intersection005. CR-Off Balance 
SheetR136136   R Intersection005. CR-Off Balance SheetR136136   R Intersection005. 
CR-Off Balance SheetR136136   R Intersection005. CR-Off Balance SheetR137137   R 
Intersection005. CR-Off Balance SheetR137137   R Intersection005. CR-Off Balance 
SheetR137137   R Intersection005. CR-Off Balance SheetR137137   R Intersection005. 
CR-Off Balance SheetR137137   R Intersection005. CR-Off Balance SheetR137137   R 
Intersection005. CR-Off Balance SheetR140140   R Intersection005. CR-Off Balance 
SheetR140140   R Intersection005. CR-Off Balance SheetR140140   R Intersection005. 
CR-Off Balance SheetR140140   R  Intersection005. CR-Off Balance SheetR142142   R 
Intersection005. CR-Off Balance SheetR142142   R Intersection005. CR-Off Balance 
SheetR142142   R Intersection005. CR-Off Balance SheetR144144   R Intersection005. 
CR-Off Balance SheetR144144   R Intersection005. CR-Off Balance SheetT106106   T 
Intersection005. CR-Off Balance SheetT106106   T Intersection005. CR-Off Balance 
SheetT106106   T Intersection005. CR-Off Balance SheetT106106   T Intersection005. 
CR-Off Balance SheetT106106   T Intersection005. CR-Off Balance SheetT117117   T 
Intersection005. CR-Off Balance SheetT117117   T Intersection005. CR-Off Balance 
SheetT117117   T Intersection005. CR-Off Balance SheetT117117   T Intersection005. 
CR-Off Balance SheetT117117   T Intersection005. CR-Off Balance SheetT138138   T 
Intersection005. CR-Off Balance SheetT138138   T Intersection005. CR-Off Balance 
SheetT138138   T Intersection005. CR-Off Balance SheetT138138   T Intersection005. 
CR-Off Balance SheetT138138   T Intersection005. CR-Off Balance SheetT144144   T 
Intersection005. CR-Off Balance SheetT144144   T Intersection006. CR-CounterpartyD1010  
D Intersection006. CR-CounterpartyD1010  D Intersection006. CR-CounterpartyD1010  D 
Intersection006. CR-CounterpartyD1010  D Intersection006. CR-CounterpartyD1010  D 
Intersection006. CR-CounterpartyD1010  D Intersection006. CR-CounterpartyD1010  D 
Intersection006. CR-CounterpartyD1010  D Intersection006. CR-CounterpartyD1111  D 
Intersection006. CR-CounterpartyD1111  D Intersection006. CR-CounterpartyD1111  D 
Intersection006. CR-CounterpartyD1111  D Intersection006. CR-CounterpartyD1111  D 
Intersection006. CR-CounterpartyD1111  D  Intersection006. CR-CounterpartyD1111  D 
Intersection006. CR-CounterpartyD1111  D Intersection006. CR-CounterpartyD1212  D 
Intersection006. CR-CounterpartyD1212  D Intersection006. CR-CounterpartyD1212  D 
Intersection006. CR-CounterpartyD1212  D Intersection006. CR-CounterpartyD1212  D 
Intersection006. CR-CounterpartyD1212  D Intersection006. CR-CounterpartyD1212  D 
Intersection006. CR-CounterpartyD1212  D Intersection006. CR-CounterpartyD1313  D 
Intersection006. CR-CounterpartyD1313  D Intersection006. CR-CounterpartyD1313  D 
Intersection006. CR-CounterpartyD1313  D Intersection006. CR-CounterpartyD1313  D 
Intersection006. CR-CounterpartyD1313  D Intersection006. CR-CounterpartyD1313  D 
Intersection006. CR-CounterpartyD1313  D Intersection006. CR-CounterpartyD1414  D 
Intersection006. CR-CounterpartyD1414  D Intersection006. CR-CounterpartyD1414  D 



Intersection006. CR-CounterpartyD1414  D Intersection006. CR-CounterpartyD1414  D 
Intersection006. CR-CounterpartyD1414  D Intersection006. CR-CounterpartyD1414  D 
Intersection006. CR-CounterpartyD1414  D Intersection006. CR-CounterpartyD1515  D 
Intersection006. CR-CounterpartyD1515  D Intersection006. CR-CounterpartyD1515  D 
Intersection006. CR-CounterpartyD1515  D Intersection006. CR-CounterpartyD1515  D 
Intersection006. CR-CounterpartyD1515  D Intersection006. CR-CounterpartyD1515  D 
Intersection006. CR-CounterpartyD1515  D Intersection006. CR-CounterpartyD1616  D 
Intersection006. CR-CounterpartyD1616  D Intersection006. CR-CounterpartyD1616  D 
Intersection006. CR-CounterpartyD1616  D Intersection006. CR-CounterpartyD1616  D 
Intersection006. CR-CounterpartyD1616  D Intersection006. CR-CounterpartyD1616  D 
Intersection006. CR-CounterpartyD1616  D Intersection006. CR-CounterpartyD1717  D 
Intersection006. CR-CounterpartyD1717  D Intersection006. CR-CounterpartyD1717  D 
Intersection006. CR-CounterpartyD1717  D Intersection006. CR-CounterpartyD1717  D  
Intersection006. CR-CounterpartyD1717  D Intersection006. CR-CounterpartyD1717  D 
Intersection006. CR-CounterpartyD1717  D Intersection006. CR-CounterpartyD1818  D 
Intersection006. CR-CounterpartyD1818  D Intersection006. CR-CounterpartyD1818  D 
Intersection006. CR-CounterpartyD1818  D Intersection006. CR-CounterpartyD1818  D 
Intersection006. CR-CounterpartyD1818  D Intersection006. CR-CounterpartyD1818  D 
Intersection006. CR-CounterpartyD1818  D Intersection006. CR-CounterpartyD1919  D 
Intersection006. CR-CounterpartyD1919  D Intersection006. CR-CounterpartyD1919  D 
Intersection006. CR-CounterpartyD1919  D Intersection006. CR-CounterpartyD1919  D 
Intersection006. CR-CounterpartyD1919  D Intersection006. CR-CounterpartyD1919  D 
Intersection006. CR-CounterpartyD1919  D Intersection006. CR-CounterpartyD2020  D 
Intersection006. CR-CounterpartyD2020  D Intersection006. CR-CounterpartyD2020  D 
Intersection006. CR-CounterpartyD2020  D Intersection006. CR-CounterpartyD2020  D 
Intersection006. CR-CounterpartyD2020  D Intersection006. CR-CounterpartyD2020  D 
Intersection006. CR-CounterpartyD2020  D Intersection006. CR-CounterpartyD2121  D 
Intersection006. CR-CounterpartyD2121  D Intersection006. CR-CounterpartyD2121  D 
Intersection006. CR-CounterpartyD2121  D Intersection006. CR-CounterpartyD2121  D 
Intersection006. CR-CounterpartyD2121  D Intersection006. CR-CounterpartyD2121  D 
Intersection006. CR-CounterpartyD2121  D Intersection006. CR-CounterpartyD2222  D 
Intersection006. CR-CounterpartyD2222  D Intersection006. CR-CounterpartyD2222  D 
Intersection006. CR-CounterpartyD2222  D Intersection006. CR-CounterpartyD2222  D 
Intersection006. CR-CounterpartyD2222  D Intersection006. CR-CounterpartyD2222  D 
Intersection006. CR-CounterpartyD2222  D Intersection006. CR-CounterpartyD2323  D 
Intersection006. CR-CounterpartyD2323  D Intersection006. CR-CounterpartyD2323  D 
Intersection006. CR-CounterpartyD2323  D  Intersection006. CR-CounterpartyD2323  D 
Intersection006. CR-CounterpartyD2323  D Intersection006. CR-CounterpartyD2323  D 
Intersection006. CR-CounterpartyD2323  D Intersection006. CR-CounterpartyD2424  D 
Intersection006. CR-CounterpartyD2424  D Intersection006. CR-CounterpartyD2424  D 
Intersection006. CR-CounterpartyD2424  D Intersection006. CR-CounterpartyD2424  D 
Intersection006. CR-CounterpartyD2424  D Intersection006. CR-CounterpartyD2424  D 
Intersection006. CR-CounterpartyD2424  D Intersection006. CR-CounterpartyD2525  D 
Intersection006. CR-CounterpartyD2525  D Intersection006. CR-CounterpartyD2525  D 
Intersection006. CR-CounterpartyD2525  D Intersection006. CR-CounterpartyD2525  D 
Intersection006. CR-CounterpartyD2525  D Intersection006. CR-CounterpartyD2525  D 
Intersection006. CR-CounterpartyD2525  D Intersection006. CR-CounterpartyD2626  D 



Intersection006. CR-CounterpartyD2626  D Intersection006. CR-CounterpartyD2626  D 
Intersection006. CR-CounterpartyD2626  D Intersection006. CR-CounterpartyD2626  D 
Intersection006. CR-CounterpartyD2626  D Intersection006. CR-CounterpartyD2626  D 
Intersection006. CR-CounterpartyD2626  D Intersection006. CR-CounterpartyD2727  D 
Intersection006. CR-CounterpartyD2727  D Intersection006. CR-CounterpartyD2727  D 
Intersection006. CR-CounterpartyD2727  D Intersection006. CR-CounterpartyD2727  D 
Intersection006. CR-CounterpartyD2727  D Intersection006. CR-CounterpartyD2727  D 
Intersection006. CR-CounterpartyD2727  D Intersection006. CR-CounterpartyD2929  D 
Intersection006. CR-CounterpartyD2929  D Intersection006. CR-CounterpartyD2929  D 
Intersection006. CR-CounterpartyD2929  D Intersection006. CR-CounterpartyD2929  D 
Intersection006. CR-CounterpartyD3131  D Intersection006. CR-CounterpartyD3131  D 
Intersection006. CR-CounterpartyD3131  D Intersection006. CR-CounterpartyD3131  D 
Intersection006. CR-CounterpartyD3131  D Intersection006. CR-CounterpartyD3131  D  
Intersection006. CR-CounterpartyD3131  D Intersection006. CR-CounterpartyD3131  D 
Intersection006. CR-CounterpartyD3232  D Intersection006. CR-CounterpartyD3232  D 
Intersection006. CR-CounterpartyD3232  D Intersection006. CR-CounterpartyD3232  D 
Intersection006. CR-CounterpartyD3232  D Intersection006. CR-CounterpartyD3232  D 
Intersection006. CR-CounterpartyD3232  D Intersection006. CR-CounterpartyD3232  D 
Intersection006. CR-CounterpartyD3333  D Intersection006. CR-CounterpartyD3333  D 
Intersection006. CR-CounterpartyD3333  D Intersection006. CR-CounterpartyD3333  D 
Intersection006. CR-CounterpartyD3333  D Intersection006. CR-CounterpartyD3333  D 
Intersection006. CR-CounterpartyD3333  D Intersection006. CR-CounterpartyD3333  D 
Intersection006. CR-CounterpartyD3434  D Intersection006. CR-CounterpartyD3434  D 
Intersection006. CR-CounterpartyD3434  D Intersection006. CR-CounterpartyD3434  D 
Intersection006. CR-CounterpartyD3434  D Intersection006. CR-CounterpartyD3434  D 
Intersection006. CR-CounterpartyD3434  D Intersection006. CR-CounterpartyD3434  D 
Intersection006. CR-CounterpartyD3535  D Intersection006. CR-CounterpartyD3535  D 
Intersection006. CR-CounterpartyD3535  D Intersection006. CR-CounterpartyD3535  D 
Intersection006. CR-CounterpartyD3535  D Intersection006. CR-CounterpartyD3535  D 
Intersection006. CR-CounterpartyD3535  D Intersection006. CR-CounterpartyD3535  D 
Intersection006. CR-CounterpartyD3636  D Intersection006. CR-CounterpartyD3636  D 
Intersection006. CR-CounterpartyD3636  D Intersection006. CR-CounterpartyD3636  D 
Intersection006. CR-CounterpartyD3636  D Intersection006. CR-CounterpartyD3636  D 
Intersection006. CR-CounterpartyD3636  D Intersection006. CR-CounterpartyD3636  D 
Intersection006. CR-CounterpartyD3737  D Intersection006. CR-CounterpartyD3737  D 
Intersection006. CR-CounterpartyD3737  D Intersection006. CR-CounterpartyD3737  D 
Intersection006. CR-CounterpartyD3737  D  Intersection006. CR-CounterpartyD3737  D 
Intersection006. CR-CounterpartyD3737  D Intersection006. CR-CounterpartyD3737  D 
Intersection006. CR-CounterpartyD3838  D Intersection006. CR-CounterpartyD3838  D 
Intersection006. CR-CounterpartyD3838  D Intersection006. CR-CounterpartyD3838  D 
Intersection006. CR-CounterpartyD3838  D Intersection006. CR-CounterpartyD3838  D 
Intersection006. CR-CounterpartyD3838  D Intersection006. CR-CounterpartyD3838  D 
Intersection006. CR-CounterpartyD3939  D Intersection006. CR-CounterpartyD3939  D 
Intersection006. CR-CounterpartyD3939  D Intersection006. CR-CounterpartyD3939  D 
Intersection006. CR-CounterpartyD3939  D Intersection006. CR-CounterpartyD3939  D 
Intersection006. CR-CounterpartyD3939  D Intersection006. CR-CounterpartyD3939  D 
Intersection006. CR-CounterpartyD4040  D Intersection006. CR-CounterpartyD4040  D 



Intersection006. CR-CounterpartyD4040  D Intersection006. CR-CounterpartyD4040  D 
Intersection006. CR-CounterpartyD4040  D Intersection006. CR-CounterpartyD4040  D 
Intersection006. CR-CounterpartyD4040  D Intersection006. CR-CounterpartyD4040  D 
Intersection006. CR-CounterpartyD4141  D Intersection006. CR-CounterpartyD4141  D 
Intersection006. CR-CounterpartyD4141  D Intersection006. CR-CounterpartyD4141  D 
Intersection006. CR-CounterpartyD4141  D Intersection006. CR-CounterpartyD4141  D 
Intersection006. CR-CounterpartyD4141  D Intersection006. CR-CounterpartyD4141  D 
Intersection006. CR-CounterpartyD4242  D Intersection006. CR-CounterpartyD4242  D 
Intersection006. CR-CounterpartyD4242  D Intersection006. CR-CounterpartyD4242  D 
Intersection006. CR-CounterpartyD4242  D Intersection006. CR-CounterpartyD4242  D 
Intersection006. CR-CounterpartyD4242  D Intersection006. CR-CounterpartyD4242  D 
Intersection006. CR-CounterpartyD4343  D Intersection006. CR-CounterpartyD4343  D 
Intersection006. CR-CounterpartyD4343  D Intersection006. CR-CounterpartyD4343  D  
Intersection006. CR-CounterpartyD4343  D Intersection006. CR-CounterpartyD4343  D 
Intersection006. CR-CounterpartyD4343  D Intersection006. CR-CounterpartyD4343  D 
Intersection006. CR-CounterpartyD4444  D Intersection006. CR-CounterpartyD4444  D 
Intersection006. CR-CounterpartyD4444  D Intersection006. CR-CounterpartyD4444  D 
Intersection006. CR-CounterpartyD4444  D Intersection006. CR-CounterpartyD4444  D 
Intersection006. CR-CounterpartyD4444  D Intersection006. CR-CounterpartyD4444  D 
Intersection006. CR-CounterpartyD4545  D Intersection006. CR-CounterpartyD4545  D 
Intersection006. CR-CounterpartyD4545  D Intersection006. CR-CounterpartyD4545  D 
Intersection006. CR-CounterpartyD4545  D Intersection006. CR-CounterpartyD4545  D 
Intersection006. CR-CounterpartyD4545  D Intersection006. CR-CounterpartyD4545  D 
Intersection006. CR-CounterpartyD4646  D Intersection006. CR-CounterpartyD4646  D 
Intersection006. CR-CounterpartyD4646  D Intersection006. CR-CounterpartyD4646  D 
Intersection006. CR-CounterpartyD4646  D Intersection006. CR-CounterpartyD4646  D 
Intersection006. CR-CounterpartyD4646  D Intersection006. CR-CounterpartyD4646  D 
Intersection006. CR-CounterpartyD4747  D Intersection006. CR-CounterpartyD4747  D 
Intersection006. CR-CounterpartyD4747  D Intersection006. CR-CounterpartyD4747  D 
Intersection006. CR-CounterpartyD4747  D Intersection006. CR-CounterpartyD4747  D 
Intersection006. CR-CounterpartyD4747  D Intersection006. CR-CounterpartyD4747  D 
Intersection006. CR-CounterpartyD4848  D Intersection006. CR-CounterpartyD4848  D 
Intersection006. CR-CounterpartyD4848  D Intersection006. CR-CounterpartyD4848  D 
Intersection006. CR-CounterpartyD4848  D Intersection006. CR-CounterpartyD4848  D 
Intersection006. CR-CounterpartyD4848  D Intersection006. CR-CounterpartyD4848  D 
Intersection006. CR-CounterpartyD5050  D Intersection006. CR-CounterpartyD5050  D 
Intersection006. CR-CounterpartyD5050  D  Intersection006. CR-CounterpartyD5050  D 
Intersection006. CR-CounterpartyD5050  D Intersection006. CR-CounterpartyD5252  D 
Intersection006. CR-CounterpartyD5252  D Intersection006. CR-CounterpartyD5252  D 
Intersection006. CR-CounterpartyD5252  D Intersection006. CR-CounterpartyD5252  D 
Intersection006. CR-CounterpartyD5252  D Intersection006. CR-CounterpartyD5252  D 
Intersection006. CR-CounterpartyD5252  D Intersection006. CR-CounterpartyD5353  D 
Intersection006. CR-CounterpartyD5353  D Intersection006. CR-CounterpartyD5353  D 
Intersection006. CR-CounterpartyD5353  D Intersection006. CR-CounterpartyD5353  D 
Intersection006. CR-CounterpartyD5353  D Intersection006. CR-CounterpartyD5353  D 
Intersection006. CR-CounterpartyD5353  D Intersection006. CR-CounterpartyD5454  D 
Intersection006. CR-CounterpartyD5454  D Intersection006. CR-CounterpartyD5454  D 



Intersection006. CR-CounterpartyD5454  D Intersection006. CR-CounterpartyD5454  D 
Intersection006. CR-CounterpartyD5454  D Intersection006. CR-CounterpartyD5454  D 
Intersection006. CR-CounterpartyD5454  D Intersection006. CR-CounterpartyD5555  D 
Intersection006. CR-CounterpartyD5555  D Intersection006. CR-CounterpartyD5555  D 
Intersection006. CR-CounterpartyD5555  D Intersection006. CR-CounterpartyD5555  D 
Intersection006. CR-CounterpartyD5555  D Intersection006. CR-CounterpartyD5555  D 
Intersection006. CR-CounterpartyD5555  D Intersection006. CR-CounterpartyD5656  D 
Intersection006. CR-CounterpartyD5656  D Intersection006. CR-CounterpartyD5656  D 
Intersection006. CR-CounterpartyD5656  D Intersection006. CR-CounterpartyD5656  D 
Intersection006. CR-CounterpartyD5656  D Intersection006. CR-CounterpartyD5656  D 
Intersection006. CR-CounterpartyD5656  D Intersection006. CR-CounterpartyD5757  D 
Intersection006. CR-CounterpartyD5757  D Intersection006. CR-CounterpartyD5757  D 
Intersection006. CR-CounterpartyD5757  D Intersection006. CR-CounterpartyD5757  D  
Intersection006. CR-CounterpartyD5757  D Intersection006. CR-CounterpartyD5757  D 
Intersection006. CR-CounterpartyD5757  D Intersection006. CR-CounterpartyD5858  D 
Intersection006. CR-CounterpartyD5858  D Intersection006. CR-CounterpartyD5858  D 
Intersection006. CR-CounterpartyD5858  D Intersection006. CR-CounterpartyD5858  D 
Intersection006. CR-CounterpartyD5858  D Intersection006. CR-CounterpartyD5858  D 
Intersection006. CR-CounterpartyD5858  D Intersection006. CR-CounterpartyD5959  D 
Intersection006. CR-CounterpartyD5959  D Intersection006. CR-CounterpartyD5959  D 
Intersection006. CR-CounterpartyD5959  D Intersection006. CR-CounterpartyD5959  D 
Intersection006. CR-CounterpartyD5959  D Intersection006. CR-CounterpartyD5959  D 
Intersection006. CR-CounterpartyD5959  D Intersection006. CR-CounterpartyD6060  D 
Intersection006. CR-CounterpartyD6060  D Intersection006. CR-CounterpartyD6060  D 
Intersection006. CR-CounterpartyD6060  D Intersection006. CR-CounterpartyD6060  D 
Intersection006. CR-CounterpartyD6060  D Intersection006. CR-CounterpartyD6060  D 
Intersection006. CR-CounterpartyD6060  D Intersection006. CR-CounterpartyD6161  D 
Intersection006. CR-CounterpartyD6161  D Intersection006. CR-CounterpartyD6161  D 
Intersection006. CR-CounterpartyD6161  D Intersection006. CR-CounterpartyD6161  D 
Intersection006. CR-CounterpartyD6161  D Intersection006. CR-CounterpartyD6161  D 
Intersection006. CR-CounterpartyD6161  D Intersection006. CR-CounterpartyD6262  D 
Intersection006. CR-CounterpartyD6262  D Intersection006. CR-CounterpartyD6262  D 
Intersection006. CR-CounterpartyD6262  D Intersection006. CR-CounterpartyD6262  D 
Intersection006. CR-CounterpartyD6262  D Intersection006. CR-CounterpartyD6262  D 
Intersection006. CR-CounterpartyD6262  D Intersection006. CR-CounterpartyD6363  D 
Intersection006. CR-CounterpartyD6363  D Intersection006. CR-CounterpartyD6363  D 
Intersection006. CR-CounterpartyD6363  D  Intersection006. CR-CounterpartyD6363  D 
Intersection006. CR-CounterpartyD6363  D Intersection006. CR-CounterpartyD6363  D 
Intersection006. CR-CounterpartyD6363  D Intersection006. CR-CounterpartyD6464  D 
Intersection006. CR-CounterpartyD6464  D Intersection006. CR-CounterpartyD6464  D 
Intersection006. CR-CounterpartyD6464  D Intersection006. CR-CounterpartyD6464  D 
Intersection006. CR-CounterpartyD6464  D Intersection006. CR-CounterpartyD6464  D 
Intersection006. CR-CounterpartyD6464  D Intersection006. CR-CounterpartyD6565  D 
Intersection006. CR-CounterpartyD6565  D Intersection006. CR-CounterpartyD6565  D 
Intersection006. CR-CounterpartyD6565  D Intersection006. CR-CounterpartyD6565  D 
Intersection006. CR-CounterpartyD6565  D Intersection006. CR-CounterpartyD6565  D 
Intersection006. CR-CounterpartyD6565  D Intersection006. CR-CounterpartyD6666  D 



Intersection006. CR-CounterpartyD6666  D Intersection006. CR-CounterpartyD6666  D 
Intersection006. CR-CounterpartyD6666  D Intersection006. CR-CounterpartyD6666  D 
Intersection006. CR-CounterpartyD6666  D Intersection006. CR-CounterpartyD6666  D 
Intersection006. CR-CounterpartyD6666  D Intersection006. CR-CounterpartyD6767  D 
Intersection006. CR-CounterpartyD6767  D Intersection006. CR-CounterpartyD6767  D 
Intersection006. CR-CounterpartyD6767  D Intersection006. CR-CounterpartyD6767  D 
Intersection006. CR-CounterpartyD6767  D Intersection006. CR-CounterpartyD6767  D 
Intersection006. CR-CounterpartyD6767  D Intersection006. CR-CounterpartyD6868  D 
Intersection006. CR-CounterpartyD6868  D Intersection006. CR-CounterpartyD6868  D 
Intersection006. CR-CounterpartyD6868  D Intersection006. CR-CounterpartyD6868  D 
Intersection006. CR-CounterpartyD6868  D Intersection006. CR-CounterpartyD6868  D 
Intersection006. CR-CounterpartyD6868  D Intersection006. CR-CounterpartyD6969  D 
Intersection006. CR-CounterpartyD6969  D Intersection006. CR-CounterpartyD6969  D  
Intersection006. CR-CounterpartyD6969  D Intersection006. CR-CounterpartyD6969  D 
Intersection006. CR-CounterpartyD6969  D Intersection006. CR-CounterpartyD6969  D 
Intersection006. CR-CounterpartyD6969  D Intersection006. CR-CounterpartyD7171  D 
Intersection006. CR-CounterpartyD7171  D Intersection006. CR-CounterpartyD7171  D 
Intersection006. CR-CounterpartyD7171  D Intersection006. CR-CounterpartyD7171  D 
Intersection006. CR-CounterpartyD7373  D Intersection006. CR-CounterpartyD7373  D 
Intersection006. CR-CounterpartyD7373  D Intersection006. CR-CounterpartyD7373  D 
Intersection006. CR-CounterpartyD7373  D Intersection006. CR-CounterpartyD7373  D 
Intersection006. CR-CounterpartyD7373  D Intersection006. CR-CounterpartyD7373  D 
Intersection006. CR-CounterpartyD7474  D Intersection006. CR-CounterpartyD7474  D 
Intersection006. CR-CounterpartyD7474  D Intersection006. CR-CounterpartyD7474  D 
Intersection006. CR-CounterpartyD7474  D Intersection006. CR-CounterpartyD7474  D 
Intersection006. CR-CounterpartyD7474  D Intersection006. CR-CounterpartyD7474  D 
Intersection006. CR-CounterpartyD7575  D Intersection006. CR-CounterpartyD7575  D 
Intersection006. CR-CounterpartyD7575  D Intersection006. CR-CounterpartyD7575  D 
Intersection006. CR-CounterpartyD7575  D Intersection006. CR-CounterpartyD7575  D 
Intersection006. CR-CounterpartyD7575  D Intersection006. CR-CounterpartyD7575  D 
Intersection006. CR-CounterpartyD7676  D Intersection006. CR-CounterpartyD7676  D 
Intersection006. CR-CounterpartyD7676  D Intersection006. CR-CounterpartyD7676  D 
Intersection006. CR-CounterpartyD7676  D Intersection006. CR-CounterpartyD7676  D 
Intersection006. CR-CounterpartyD7676  D Intersection006. CR-CounterpartyD7676  D 
Intersection006. CR-CounterpartyD7777  D Intersection006. CR-CounterpartyD7777  D 
Intersection006. CR-CounterpartyD7777  D Intersection006. CR-CounterpartyD7777  D 
Intersection006. CR-CounterpartyD7777  D  Intersection006. CR-CounterpartyD7777  D 
Intersection006. CR-CounterpartyD7777  D Intersection006. CR-CounterpartyD7777  D 
Intersection006. CR-CounterpartyD7878  D Intersection006. CR-CounterpartyD7878  D 
Intersection006. CR-CounterpartyD7878  D Intersection006. CR-CounterpartyD7878  D 
Intersection006. CR-CounterpartyD7878  D Intersection006. CR-CounterpartyD7878  D 
Intersection006. CR-CounterpartyD7878  D Intersection006. CR-CounterpartyD7878  D 
Intersection006. CR-CounterpartyD7979  D Intersection006. CR-CounterpartyD7979  D 
Intersection006. CR-CounterpartyD7979  D Intersection006. CR-CounterpartyD7979  D 
Intersection006. CR-CounterpartyD7979  D Intersection006. CR-CounterpartyD7979  D 
Intersection006. CR-CounterpartyD7979  D Intersection006. CR-CounterpartyD7979  D 
Intersection006. CR-CounterpartyD8080  D Intersection006. CR-CounterpartyD8080  D 



Intersection006. CR-CounterpartyD8080  D Intersection006. CR-CounterpartyD8080  D 
Intersection006. CR-CounterpartyD8080  D Intersection006. CR-CounterpartyD8080  D 
Intersection006. CR-CounterpartyD8080  D Intersection006. CR-CounterpartyD8080  D 
Intersection006. CR-CounterpartyD8181  D Intersection006. CR-CounterpartyD8181  D 
Intersection006. CR-CounterpartyD8181  D Intersection006. CR-CounterpartyD8181  D 
Intersection006. CR-CounterpartyD8181  D Intersection006. CR-CounterpartyD8181  D 
Intersection006. CR-CounterpartyD8181  D Intersection006. CR-CounterpartyD8181  D 
Intersection006. CR-CounterpartyD8282  D Intersection006. CR-CounterpartyD8282  D 
Intersection006. CR-CounterpartyD8282  D Intersection006. CR-CounterpartyD8282  D 
Intersection006. CR-CounterpartyD8282  D Intersection006. CR-CounterpartyD8282  D 
Intersection006. CR-CounterpartyD8282  D Intersection006. CR-CounterpartyD8282  D 
Intersection006. CR-CounterpartyD8383  D Intersection006. CR-CounterpartyD8383  D 
Intersection006. CR-CounterpartyD8383  D Intersection006. CR-CounterpartyD8383  D  
Intersection006. CR-CounterpartyD8383  D Intersection006. CR-CounterpartyD8383  D 
Intersection006. CR-CounterpartyD8383  D Intersection006. CR-CounterpartyD8383  D 
Intersection006. CR-CounterpartyD8484  D Intersection006. CR-CounterpartyD8484  D 
Intersection006. CR-CounterpartyD8484  D Intersection006. CR-CounterpartyD8484  D 
Intersection006. CR-CounterpartyD8484  D Intersection006. CR-CounterpartyD8484  D 
Intersection006. CR-CounterpartyD8484  D Intersection006. CR-CounterpartyD8484  D 
Intersection006. CR-CounterpartyD8585  D Intersection006. CR-CounterpartyD8585  D 
Intersection006. CR-CounterpartyD8585  D Intersection006. CR-CounterpartyD8585  D 
Intersection006. CR-CounterpartyD8585  D Intersection006. CR-CounterpartyD8585  D 
Intersection006. CR-CounterpartyD8585  D Intersection006. CR-CounterpartyD8585  D 
Intersection006. CR-CounterpartyD8686  D Intersection006. CR-CounterpartyD8686  D 
Intersection006. CR-CounterpartyD8686  D Intersection006. CR-CounterpartyD8686  D 
Intersection006. CR-CounterpartyD8686  D Intersection006. CR-CounterpartyD8686  D 
Intersection006. CR-CounterpartyD8686  D Intersection006. CR-CounterpartyD8686  D 
Intersection006. CR-CounterpartyD8787  D Intersection006. CR-CounterpartyD8787  D 
Intersection006. CR-CounterpartyD8787  D Intersection006. CR-CounterpartyD8787  D 
Intersection006. CR-CounterpartyD8787  D Intersection006. CR-CounterpartyD8787  D 
Intersection006. CR-CounterpartyD8787  D Intersection006. CR-CounterpartyD8787  D 
Intersection006. CR-CounterpartyD8888  D Intersection006. CR-CounterpartyD8888  D 
Intersection006. CR-CounterpartyD8888  D Intersection006. CR-CounterpartyD8888  D 
Intersection006. CR-CounterpartyD8888  D Intersection006. CR-CounterpartyD8888  D 
Intersection006. CR-CounterpartyD8888  D Intersection006. CR-CounterpartyD8888  D 
Intersection006. CR-CounterpartyD8989  D Intersection006. CR-CounterpartyD8989  D 
Intersection006. CR-CounterpartyD8989  D  Intersection006. CR-CounterpartyD8989  D 
Intersection006. CR-CounterpartyD8989  D Intersection006. CR-CounterpartyD8989  D 
Intersection006. CR-CounterpartyD8989  D Intersection006. CR-CounterpartyD8989  D 
Intersection006. CR-CounterpartyD9090  D Intersection006. CR-CounterpartyD9090  D 
Intersection006. CR-CounterpartyD9090  D Intersection006. CR-CounterpartyD9090  D 
Intersection006. CR-CounterpartyD9090  D Intersection006. CR-CounterpartyD9090  D 
Intersection006. CR-CounterpartyD9090  D Intersection006. CR-CounterpartyD9090  D 
Intersection006. CR-CounterpartyD9292  D Intersection006. CR-CounterpartyD9292  D 
Intersection006. CR-CounterpartyD9292  D Intersection006. CR-CounterpartyD9292  D 
Intersection006. CR-CounterpartyD9292  D Intersection006. CR-CounterpartyD9494  D 
Intersection006. CR-CounterpartyD9494  D Intersection006. CR-CounterpartyD9494  D 
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Intersection006. CR-CounterpartyD9494  D Intersection006. CR-CounterpartyD9595  D 
Intersection006. CR-CounterpartyD9595  D Intersection006. CR-CounterpartyD9595  D 
Intersection006. CR-CounterpartyD9595  D Intersection006. CR-CounterpartyD9595  D 
Intersection006. CR-CounterpartyD9595  D Intersection006. CR-CounterpartyD9595  D 
Intersection006. CR-CounterpartyD9595  D Intersection006. CR-CounterpartyD9696  D 
Intersection006. CR-CounterpartyD9696  D Intersection006. CR-CounterpartyD9696  D 
Intersection006. CR-CounterpartyD9696  D Intersection006. CR-CounterpartyD9696  D 
Intersection006. CR-CounterpartyD9696  D Intersection006. CR-CounterpartyD9696  D 
Intersection006. CR-CounterpartyD9696  D Intersection006. CR-CounterpartyD9797  D 
Intersection006. CR-CounterpartyD9797  D Intersection006. CR-CounterpartyD9797  D 
Intersection006. CR-CounterpartyD9797  D Intersection006. CR-CounterpartyD9797  D  
Intersection006. CR-CounterpartyD9797  D Intersection006. CR-CounterpartyD9797  D 
Intersection006. CR-CounterpartyD9797  D Intersection006. CR-CounterpartyD9898  D 
Intersection006. CR-CounterpartyD9898  D Intersection006. CR-CounterpartyD9898  D 
Intersection006. CR-CounterpartyD9898  D Intersection006. CR-CounterpartyD9898  D 
Intersection006. CR-CounterpartyD9898  D Intersection006. CR-CounterpartyD9898  D 
Intersection006. CR-CounterpartyD9898  D Intersection006. CR-CounterpartyD9999  D 
Intersection006. CR-CounterpartyD9999  D Intersection006. CR-CounterpartyD9999  D 
Intersection006. CR-CounterpartyD9999  D Intersection006. CR-CounterpartyD9999  D 
Intersection006. CR-CounterpartyD9999  D Intersection006. CR-CounterpartyD9999  D 
Intersection006. CR-CounterpartyD9999  D Intersection006. CR-CounterpartyD100100   D 
Intersection006. CR-CounterpartyD100100   D Intersection006. CR-CounterpartyD100100   
D Intersection006. CR-CounterpartyD100100   D Intersection006. CR-CounterpartyD100100  
 D Intersection006. CR-CounterpartyD100100   D Intersection006. CR-CounterpartyD100100 
  D Intersection006. CR-CounterpartyD100100   D Intersection006. 
CR-CounterpartyD101101   D Intersection006. CR-CounterpartyD101101   D 
Intersection006. CR-CounterpartyD101101   D Intersection006. CR-CounterpartyD101101   
D Intersection006. CR-CounterpartyD101101   D Intersection006. CR-CounterpartyD101101  
 D Intersection006. CR-CounterpartyD101101   D Intersection006. CR-CounterpartyD101101 
  D Intersection006. CR-CounterpartyD102102   D Intersection006. 
CR-CounterpartyD102102   D Intersection006. CR-CounterpartyD102102   D 
Intersection006. CR-CounterpartyD102102   D Intersection006. CR-CounterpartyD102102   
D Intersection006. CR-CounterpartyD102102   D Intersection006. CR-CounterpartyD102102  
 D Intersection006. CR-CounterpartyD102102   D Intersection006. CR-CounterpartyD103103 
  D Intersection006. CR-CounterpartyD103103   D Intersection006. 
CR-CounterpartyD103103   D Intersection006. CR-CounterpartyD103103   D  
Intersection006. CR-CounterpartyD103103   D Intersection006. CR-CounterpartyD103103   
D Intersection006. CR-CounterpartyD103103   D Intersection006. CR-CounterpartyD103103  
 D Intersection006. CR-CounterpartyD104104   D Intersection006. CR-CounterpartyD104104 
  D Intersection006. CR-CounterpartyD104104   D Intersection006. 
CR-CounterpartyD104104   D Intersection006. CR-CounterpartyD104104   D 
Intersection006. CR-CounterpartyD104104   D Intersection006. CR-CounterpartyD104104   
D Intersection006. CR-CounterpartyD104104   D Intersection006. CR-CounterpartyD105105  
 D Intersection006. CR-CounterpartyD105105   D Intersection006. CR-CounterpartyD105105 
  D Intersection006. CR-CounterpartyD105105   D Intersection006. 
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CR-CounterpartyD148148   D Intersection006. CR-CounterpartyD148148   D 
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D Intersection006. CR-CounterpartyD153153   D Intersection006. CR-CounterpartyD153153  
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  D Intersection006. CR-CounterpartyD155155   D Intersection006. 
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  D Intersection006. CR-CounterpartyD202202   D Intersection006. 
CR-CounterpartyD202202   D Intersection006. CR-CounterpartyD202202   D 
Intersection006. CR-CounterpartyD202202   D Intersection006. CR-CounterpartyD202202   
D Intersection006. CR-CounterpartyD203203   D Intersection006. CR-CounterpartyD203203  
 D Intersection006. CR-CounterpartyD203203   D  Intersection006. 
CR-CounterpartyD203203   D Intersection006. CR-CounterpartyD203203   D 
Intersection006. CR-CounterpartyD204204   D Intersection006. CR-CounterpartyD204204   
D Intersection006. CR-CounterpartyD204204   D Intersection006. CR-CounterpartyD204204  
 D Intersection006. CR-CounterpartyD204204   D Intersection006. CR-CounterpartyD205205 
  D Intersection006. CR-CounterpartyD205205   D Intersection006. 
CR-CounterpartyD205205   D Intersection006. CR-CounterpartyD205205   D 
Intersection006. CR-CounterpartyD205205   D Intersection006. CR-CounterpartyD206206   
D Intersection006. CR-CounterpartyD206206   D Intersection006. CR-CounterpartyD206206  
 D Intersection006. CR-CounterpartyD206206   D Intersection006. CR-CounterpartyD208208 
  D Intersection006. CR-CounterpartyD208208   D Intersection006. 
CR-CounterpartyD208208   D Intersection006. CR-CounterpartyE161161   E Intersection006. 
CR-CounterpartyE161161   E Intersection006. CR-CounterpartyE161161   E Intersection006. 
CR-CounterpartyE161161   E Intersection006. CR-CounterpartyE161161   E Intersection006. 
CR-CounterpartyE161161   E Intersection006. CR-CounterpartyE162162   E Intersection006. 
CR-CounterpartyE162162   E Intersection006. CR-CounterpartyE162162   E Intersection006. 
CR-CounterpartyE162162   E Intersection006. CR-CounterpartyE162162   E Intersection006. 
CR-CounterpartyE162162   E Intersection006. CR-CounterpartyE163163   E Intersection006. 
CR-CounterpartyE163163   E Intersection006. CR-CounterpartyE163163   E Intersection006. 
CR-CounterpartyE163163   E Intersection006. CR-CounterpartyE163163   E Intersection006. 
CR-CounterpartyE163163   E Intersection006. CR-CounterpartyE164164   E Intersection006. 
CR-CounterpartyE164164   E Intersection006. CR-CounterpartyE164164   E Intersection006. 
CR-CounterpartyE164164   E Intersection006. CR-CounterpartyE164164   E  
Intersection006. CR-CounterpartyE164164   E Intersection006. CR-CounterpartyE165165   E 
Intersection006. CR-CounterpartyE165165   E Intersection006. CR-CounterpartyE165165   E 
Intersection006. CR-CounterpartyE165165   E Intersection006. CR-CounterpartyE165165   E 
Intersection006. CR-CounterpartyE165165   E Intersection006. CR-CounterpartyE166166   E 
Intersection006. CR-CounterpartyE166166   E Intersection006. CR-CounterpartyE166166   E 
Intersection006. CR-CounterpartyE166166   E Intersection006. CR-CounterpartyE166166   E 
Intersection006. CR-CounterpartyE166166   E Intersection006. CR-CounterpartyE167167   E 
Intersection006. CR-CounterpartyE167167   E Intersection006. CR-CounterpartyE167167   E 
Intersection006. CR-CounterpartyE167167   E Intersection006. CR-CounterpartyE167167   E 
Intersection006. CR-CounterpartyE167167   E Intersection006. CR-CounterpartyE168168   E 



Intersection006. CR-CounterpartyE168168   E Intersection006. CR-CounterpartyE168168   E 
Intersection006. CR-CounterpartyE168168   E Intersection006. CR-CounterpartyE168168   E 
Intersection006. CR-CounterpartyE168168   E Intersection006. CR-CounterpartyE169169   E 
Intersection006. CR-CounterpartyE169169   E Intersection006. CR-CounterpartyE169169   E 
Intersection006. CR-CounterpartyE169169   E Intersection006. CR-CounterpartyE169169   E 
Intersection006. CR-CounterpartyE169169   E Intersection006. CR-CounterpartyE170170   E 
Intersection006. CR-CounterpartyE170170   E Intersection006. CR-CounterpartyE170170   E 
Intersection006. CR-CounterpartyE170170   E Intersection006. CR-CounterpartyE170170   E 
Intersection006. CR-CounterpartyE170170   E Intersection006. CR-CounterpartyE171171   E 
Intersection006. CR-CounterpartyE171171   E Intersection006. CR-CounterpartyE171171   E 
Intersection006. CR-CounterpartyE171171   E Intersection006. CR-CounterpartyE171171   E 
Intersection006. CR-CounterpartyE171171   E Intersection006. CR-CounterpartyE172172   E 
Intersection006. CR-CounterpartyE172172   E Intersection006. CR-CounterpartyE172172   E 
Intersection006. CR-CounterpartyE172172   E  Intersection006. CR-CounterpartyE172172   
E Intersection006. CR-CounterpartyE172172   E Intersection006. CR-CounterpartyE173173   
E Intersection006. CR-CounterpartyE173173   E Intersection006. CR-CounterpartyE173173   
E Intersection006. CR-CounterpartyE173173   E Intersection006. CR-CounterpartyE173173   
E Intersection006. CR-CounterpartyE173173   E Intersection006. CR-CounterpartyE174174   
E Intersection006. CR-CounterpartyE174174   E Intersection006. CR-CounterpartyE174174   
E Intersection006. CR-CounterpartyE174174   E Intersection006. CR-CounterpartyE174174   
E Intersection006. CR-CounterpartyE174174   E Intersection006. CR-CounterpartyE175175   
E Intersection006. CR-CounterpartyE175175   E Intersection006. CR-CounterpartyE175175   
E Intersection006. CR-CounterpartyE175175   E Intersection006. CR-CounterpartyE175175   
E Intersection006. CR-CounterpartyE175175   E Intersection006. CR-CounterpartyE176176   
E Intersection006. CR-CounterpartyE176176   E Intersection006. CR-CounterpartyE176176   
E Intersection006. CR-CounterpartyE176176   E Intersection006. CR-CounterpartyE176176   
E Intersection006. CR-CounterpartyE176176   E Intersection006. CR-CounterpartyE177177   
E Intersection006. CR-CounterpartyE177177   E Intersection006. CR-CounterpartyE177177   
E Intersection006. CR-CounterpartyE177177   E Intersection006. CR-CounterpartyE177177   
E Intersection006. CR-CounterpartyE177177   E Intersection006. CR-CounterpartyE178178   
E Intersection006. CR-CounterpartyE178178   E Intersection006. CR-CounterpartyE178178   
E Intersection006. CR-CounterpartyE178178   E Intersection006. CR-CounterpartyE178178   
E Intersection006. CR-CounterpartyE178178   E Intersection006. CR-CounterpartyE186186   
E Intersection006. CR-CounterpartyE186186   E Intersection006. CR-CounterpartyE186186   
E Intersection006. CR-CounterpartyE186186   E Intersection006. CR-CounterpartyE186186   
E Intersection006. CR-CounterpartyE187187   E Intersection006. CR-CounterpartyE187187   
E Intersection006. CR-CounterpartyE187187   E Intersection006. CR-CounterpartyE187187   
E  Intersection006. CR-CounterpartyE187187   E Intersection006. CR-CounterpartyE188188  
 E Intersection006. CR-CounterpartyE188188   E Intersection006. CR-CounterpartyE188188  
 E Intersection006. CR-CounterpartyE188188   E Intersection006. CR-CounterpartyE188188  
 E Intersection006. CR-CounterpartyE189189   E Intersection006. CR-CounterpartyE189189  
 E Intersection006. CR-CounterpartyE189189   E Intersection006. CR-CounterpartyE189189  
 E Intersection006. CR-CounterpartyE189189   E Intersection006. CR-CounterpartyE190190  
 E Intersection006. CR-CounterpartyE190190   E Intersection006. CR-CounterpartyE190190  
 E Intersection006. CR-CounterpartyE190190   E Intersection006. CR-CounterpartyE190190  
 E Intersection006. CR-CounterpartyE191191   E Intersection006. CR-CounterpartyE191191  
 E Intersection006. CR-CounterpartyE191191   E Intersection006. CR-CounterpartyE191191  



 E Intersection006. CR-CounterpartyE191191   E Intersection006. CR-CounterpartyE193193  
 E Intersection006. CR-CounterpartyE193193   E Intersection006. CR-CounterpartyE193193  
 E Intersection006. CR-CounterpartyE193193   E Intersection006. CR-CounterpartyF1010  F 
Intersection006. CR-CounterpartyF1010  F Intersection006. CR-CounterpartyF1010  F 
Intersection006. CR-CounterpartyF1010  F Intersection006. CR-CounterpartyF1010  F 
Intersection006. CR-CounterpartyF1010  F Intersection006. CR-CounterpartyF1010  F 
Intersection006. CR-CounterpartyF1010  F Intersection006. CR-CounterpartyF1010  F 
Intersection006. CR-CounterpartyF1111  F Intersection006. CR-CounterpartyF1111  F 
Intersection006. CR-CounterpartyF1111  F Intersection006. CR-CounterpartyF1111  F 
Intersection006. CR-CounterpartyF1111  F Intersection006. CR-CounterpartyF1111  F 
Intersection006. CR-CounterpartyF1111  F Intersection006. CR-CounterpartyF1111  F 
Intersection006. CR-CounterpartyF1111  F Intersection006. CR-CounterpartyF1212  F 
Intersection006. CR-CounterpartyF1212  F Intersection006. CR-CounterpartyF1212  F 
Intersection006. CR-CounterpartyF1212  F  Intersection006. CR-CounterpartyF1212  F 
Intersection006. CR-CounterpartyF1212  F Intersection006. CR-CounterpartyF1212  F 
Intersection006. CR-CounterpartyF1212  F Intersection006. CR-CounterpartyF1212  F 
Intersection006. CR-CounterpartyF1313  F Intersection006. CR-CounterpartyF1313  F 
Intersection006. CR-CounterpartyF1313  F Intersection006. CR-CounterpartyF1313  F 
Intersection006. CR-CounterpartyF1313  F Intersection006. CR-CounterpartyF1313  F 
Intersection006. CR-CounterpartyF1313  F Intersection006. CR-CounterpartyF1313  F 
Intersection006. CR-CounterpartyF1313  F Intersection006. CR-CounterpartyF1414  F 
Intersection006. CR-CounterpartyF1414  F Intersection006. CR-CounterpartyF1414  F 
Intersection006. CR-CounterpartyF1414  F Intersection006. CR-CounterpartyF1414  F 
Intersection006. CR-CounterpartyF1414  F Intersection006. CR-CounterpartyF1414  F 
Intersection006. CR-CounterpartyF1414  F Intersection006. CR-CounterpartyF1414  F 
Intersection006. CR-CounterpartyF1515  F Intersection006. CR-CounterpartyF1515  F 
Intersection006. CR-CounterpartyF1515  F Intersection006. CR-CounterpartyF1515  F 
Intersection006. CR-CounterpartyF1515  F Intersection006. CR-CounterpartyF1515  F 
Intersection006. CR-CounterpartyF1515  F Intersection006. CR-CounterpartyF1515  F 
Intersection006. CR-CounterpartyF1515  F Intersection006. CR-CounterpartyF1616  F 
Intersection006. CR-CounterpartyF1616  F Intersection006. CR-CounterpartyF1616  F 
Intersection006. CR-CounterpartyF1616  F Intersection006. CR-CounterpartyF1616  F 
Intersection006. CR-CounterpartyF1616  F Intersection006. CR-CounterpartyF1616  F 
Intersection006. CR-CounterpartyF1616  F Intersection006. CR-CounterpartyF1616  F 
Intersection006. CR-CounterpartyF1717  F Intersection006. CR-CounterpartyF1717  F 
Intersection006. CR-CounterpartyF1717  F Intersection006. CR-CounterpartyF1717  F 
Intersection006. CR-CounterpartyF1717  F Intersection006. CR-CounterpartyF1717  F  
Intersection006. CR-CounterpartyF1717  F Intersection006. CR-CounterpartyF1717  F 
Intersection006. CR-CounterpartyF1717  F Intersection006. CR-CounterpartyF1818  F 
Intersection006. CR-CounterpartyF1818  F Intersection006. CR-CounterpartyF1818  F 
Intersection006. CR-CounterpartyF1818  F Intersection006. CR-CounterpartyF1818  F 
Intersection006. CR-CounterpartyF1818  F Intersection006. CR-CounterpartyF1818  F 
Intersection006. CR-CounterpartyF1818  F Intersection006. CR-CounterpartyF1818  F 
Intersection006. CR-CounterpartyF1919  F Intersection006. CR-CounterpartyF1919  F 
Intersection006. CR-CounterpartyF1919  F Intersection006. CR-CounterpartyF1919  F 
Intersection006. CR-CounterpartyF1919  F Intersection006. CR-CounterpartyF1919  F 
Intersection006. CR-CounterpartyF1919  F Intersection006. CR-CounterpartyF1919  F 



Intersection006. CR-CounterpartyF1919  F Intersection006. CR-CounterpartyF2020  F 
Intersection006. CR-CounterpartyF2020  F Intersection006. CR-CounterpartyF2020  F 
Intersection006. CR-CounterpartyF2020  F Intersection006. CR-CounterpartyF2020  F 
Intersection006. CR-CounterpartyF2020  F Intersection006. CR-CounterpartyF2020  F 
Intersection006. CR-CounterpartyF2020  F Intersection006. CR-CounterpartyF2020  F 
Intersection006. CR-CounterpartyF2121  F Intersection006. CR-CounterpartyF2121  F 
Intersection006. CR-CounterpartyF2121  F Intersection006. CR-CounterpartyF2121  F 
Intersection006. CR-CounterpartyF2121  F Intersection006. CR-CounterpartyF2121  F 
Intersection006. CR-CounterpartyF2121  F Intersection006. CR-CounterpartyF2121  F 
Intersection006. CR-CounterpartyF2121  F Intersection006. CR-CounterpartyF2222  F 
Intersection006. CR-CounterpartyF2222  F Intersection006. CR-CounterpartyF2222  F 
Intersection006. CR-CounterpartyF2222  F Intersection006. CR-CounterpartyF2222  F 
Intersection006. CR-CounterpartyF2222  F Intersection006. CR-CounterpartyF2222  F 
Intersection006. CR-CounterpartyF2222  F  Intersection006. CR-CounterpartyF2222  F 
Intersection006. CR-CounterpartyF2323  F Intersection006. CR-CounterpartyF2323  F 
Intersection006. CR-CounterpartyF2323  F Intersection006. CR-CounterpartyF2323  F 
Intersection006. CR-CounterpartyF2323  F Intersection006. CR-CounterpartyF2323  F 
Intersection006. CR-CounterpartyF2323  F Intersection006. CR-CounterpartyF2323  F 
Intersection006. CR-CounterpartyF2323  F Intersection006. CR-CounterpartyF2424  F 
Intersection006. CR-CounterpartyF2424  F Intersection006. CR-CounterpartyF2424  F 
Intersection006. CR-CounterpartyF2424  F Intersection006. CR-CounterpartyF2424  F 
Intersection006. CR-CounterpartyF2424  F Intersection006. CR-CounterpartyF2424  F 
Intersection006. CR-CounterpartyF2424  F Intersection006. CR-CounterpartyF2424  F 
Intersection006. CR-CounterpartyF2525  F Intersection006. CR-CounterpartyF2525  F 
Intersection006. CR-CounterpartyF2525  F Intersection006. CR-CounterpartyF2525  F 
Intersection006. CR-CounterpartyF2525  F Intersection006. CR-CounterpartyF2525  F 
Intersection006. CR-CounterpartyF2525  F Intersection006. CR-CounterpartyF2525  F 
Intersection006. CR-CounterpartyF2525  F Intersection006. CR-CounterpartyF2626  F 
Intersection006. CR-CounterpartyF2626  F Intersection006. CR-CounterpartyF2626  F 
Intersection006. CR-CounterpartyF2626  F Intersection006. CR-CounterpartyF2626  F 
Intersection006. CR-CounterpartyF2626  F Intersection006. CR-CounterpartyF2626  F 
Intersection006. CR-CounterpartyF2626  F Intersection006. CR-CounterpartyF2626  F 
Intersection006. CR-CounterpartyF2727  F Intersection006. CR-CounterpartyF2727  F 
Intersection006. CR-CounterpartyF2727  F Intersection006. CR-CounterpartyF2727  F 
Intersection006. CR-CounterpartyF2727  F Intersection006. CR-CounterpartyF2727  F 
Intersection006. CR-CounterpartyF2727  F Intersection006. CR-CounterpartyF2727  F 
Intersection006. CR-CounterpartyF2727  F Intersection006. CR-CounterpartyF3131  F  
Intersection006. CR-CounterpartyF3131  F Intersection006. CR-CounterpartyF3131  F 
Intersection006. CR-CounterpartyF3131  F Intersection006. CR-CounterpartyF3131  F 
Intersection006. CR-CounterpartyF3131  F Intersection006. CR-CounterpartyF3131  F 
Intersection006. CR-CounterpartyF3131  F Intersection006. CR-CounterpartyF3131  F 
Intersection006. CR-CounterpartyF3232  F Intersection006. CR-CounterpartyF3232  F 
Intersection006. CR-CounterpartyF3232  F Intersection006. CR-CounterpartyF3232  F 
Intersection006. CR-CounterpartyF3232  F Intersection006. CR-CounterpartyF3232  F 
Intersection006. CR-CounterpartyF3232  F Intersection006. CR-CounterpartyF3232  F 
Intersection006. CR-CounterpartyF3232  F Intersection006. CR-CounterpartyF3333  F 
Intersection006. CR-CounterpartyF3333  F Intersection006. CR-CounterpartyF3333  F 



Intersection006. CR-CounterpartyF3333  F Intersection006. CR-CounterpartyF3333  F 
Intersection006. CR-CounterpartyF3333  F Intersection006. CR-CounterpartyF3333  F 
Intersection006. CR-CounterpartyF3333  F Intersection006. CR-CounterpartyF3333  F 
Intersection006. CR-CounterpartyF3434  F Intersection006. CR-CounterpartyF3434  F 
Intersection006. CR-CounterpartyF3434  F Intersection006. CR-CounterpartyF3434  F 
Intersection006. CR-CounterpartyF3434  F Intersection006. CR-CounterpartyF3434  F 
Intersection006. CR-CounterpartyF3434  F Intersection006. CR-CounterpartyF3434  F 
Intersection006. CR-CounterpartyF3434  F Intersection006. CR-CounterpartyF3535  F 
Intersection006. CR-CounterpartyF3535  F Intersection006. CR-CounterpartyF3535  F 
Intersection006. CR-CounterpartyF3535  F Intersection006. CR-CounterpartyF3535  F 
Intersection006. CR-CounterpartyF3535  F Intersection006. CR-CounterpartyF3535  F 
Intersection006. CR-CounterpartyF3535  F Intersection006. CR-CounterpartyF3535  F 
Intersection006. CR-CounterpartyF3636  F Intersection006. CR-CounterpartyF3636  F 
Intersection006. CR-CounterpartyF3636  F  Intersection006. CR-CounterpartyF3636  F 
Intersection006. CR-CounterpartyF3636  F Intersection006. CR-CounterpartyF3636  F 
Intersection006. CR-CounterpartyF3636  F Intersection006. CR-CounterpartyF3636  F 
Intersection006. CR-CounterpartyF3636  F Intersection006. CR-CounterpartyF3737  F 
Intersection006. CR-CounterpartyF3737  F Intersection006. CR-CounterpartyF3737  F 
Intersection006. CR-CounterpartyF3737  F Intersection006. CR-CounterpartyF3737  F 
Intersection006. CR-CounterpartyF3737  F Intersection006. CR-CounterpartyF3737  F 
Intersection006. CR-CounterpartyF3737  F Intersection006. CR-CounterpartyF3737  F 
Intersection006. CR-CounterpartyF3838  F Intersection006. CR-CounterpartyF3838  F 
Intersection006. CR-CounterpartyF3838  F Intersection006. CR-CounterpartyF3838  F 
Intersection006. CR-CounterpartyF3838  F Intersection006. CR-CounterpartyF3838  F 
Intersection006. CR-CounterpartyF3838  F Intersection006. CR-CounterpartyF3838  F 
Intersection006. CR-CounterpartyF3838  F Intersection006. CR-CounterpartyF3939  F 
Intersection006. CR-CounterpartyF3939  F Intersection006. CR-CounterpartyF3939  F 
Intersection006. CR-CounterpartyF3939  F Intersection006. CR-CounterpartyF3939  F 
Intersection006. CR-CounterpartyF3939  F Intersection006. CR-CounterpartyF3939  F 
Intersection006. CR-CounterpartyF3939  F Intersection006. CR-CounterpartyF3939  F 
Intersection006. CR-CounterpartyF4040  F Intersection006. CR-CounterpartyF4040  F 
Intersection006. CR-CounterpartyF4040  F Intersection006. CR-CounterpartyF4040  F 
Intersection006. CR-CounterpartyF4040  F Intersection006. CR-CounterpartyF4040  F 
Intersection006. CR-CounterpartyF4040  F Intersection006. CR-CounterpartyF4040  F 
Intersection006. CR-CounterpartyF4040  F Intersection006. CR-CounterpartyF4141  F 
Intersection006. CR-CounterpartyF4141  F Intersection006. CR-CounterpartyF4141  F 
Intersection006. CR-CounterpartyF4141  F Intersection006. CR-CounterpartyF4141  F  
Intersection006. CR-CounterpartyF4141  F Intersection006. CR-CounterpartyF4141  F 
Intersection006. CR-CounterpartyF4141  F Intersection006. CR-CounterpartyF4141  F 
Intersection006. CR-CounterpartyF4242  F Intersection006. CR-CounterpartyF4242  F 
Intersection006. CR-CounterpartyF4242  F Intersection006. CR-CounterpartyF4242  F 
Intersection006. CR-CounterpartyF4242  F Intersection006. CR-CounterpartyF4242  F 
Intersection006. CR-CounterpartyF4242  F Intersection006. CR-CounterpartyF4242  F 
Intersection006. CR-CounterpartyF4242  F Intersection006. CR-CounterpartyF4343  F 
Intersection006. CR-CounterpartyF4343  F Intersection006. CR-CounterpartyF4343  F 
Intersection006. CR-CounterpartyF4343  F Intersection006. CR-CounterpartyF4343  F 
Intersection006. CR-CounterpartyF4343  F Intersection006. CR-CounterpartyF4343  F 



Intersection006. CR-CounterpartyF4343  F Intersection006. CR-CounterpartyF4343  F 
Intersection006. CR-CounterpartyF4444  F Intersection006. CR-CounterpartyF4444  F 
Intersection006. CR-CounterpartyF4444  F Intersection006. CR-CounterpartyF4444  F 
Intersection006. CR-CounterpartyF4444  F Intersection006. CR-CounterpartyF4444  F 
Intersection006. CR-CounterpartyF4444  F Intersection006. CR-CounterpartyF4444  F 
Intersection006. CR-CounterpartyF4444  F Intersection006. CR-CounterpartyF4545  F 
Intersection006. CR-CounterpartyF4545  F Intersection006. CR-CounterpartyF4545  F 
Intersection006. CR-CounterpartyF4545  F Intersection006. CR-CounterpartyF4545  F 
Intersection006. CR-CounterpartyF4545  F Intersection006. CR-CounterpartyF4545  F 
Intersection006. CR-CounterpartyF4545  F Intersection006. CR-CounterpartyF4545  F 
Intersection006. CR-CounterpartyF4646  F Intersection006. CR-CounterpartyF4646  F 
Intersection006. CR-CounterpartyF4646  F Intersection006. CR-CounterpartyF4646  F 
Intersection006. CR-CounterpartyF4646  F Intersection006. CR-CounterpartyF4646  F 
Intersection006. CR-CounterpartyF4646  F  Intersection006. CR-CounterpartyF4646  F 
Intersection006. CR-CounterpartyF4646  F Intersection006. CR-CounterpartyF4747  F 
Intersection006. CR-CounterpartyF4747  F Intersection006. CR-CounterpartyF4747  F 
Intersection006. CR-CounterpartyF4747  F Intersection006. CR-CounterpartyF4747  F 
Intersection006. CR-CounterpartyF4747  F Intersection006. CR-CounterpartyF4747  F 
Intersection006. CR-CounterpartyF4747  F Intersection006. CR-CounterpartyF4747  F 
Intersection006. CR-CounterpartyF4848  F Intersection006. CR-CounterpartyF4848  F 
Intersection006. CR-CounterpartyF4848  F Intersection006. CR-CounterpartyF4848  F 
Intersection006. CR-CounterpartyF4848  F Intersection006. CR-CounterpartyF4848  F 
Intersection006. CR-CounterpartyF4848  F Intersection006. CR-CounterpartyF4848  F 
Intersection006. CR-CounterpartyF4848  F Intersection006. CR-CounterpartyF5252  F 
Intersection006. CR-CounterpartyF5252  F Intersection006. CR-CounterpartyF5252  F 
Intersection006. CR-CounterpartyF5252  F Intersection006. CR-CounterpartyF5252  F 
Intersection006. CR-CounterpartyF5252  F Intersection006. CR-CounterpartyF5252  F 
Intersection006. CR-CounterpartyF5252  F Intersection006. CR-CounterpartyF5252  F 
Intersection006. CR-CounterpartyF5353  F Intersection006. CR-CounterpartyF5353  F 
Intersection006. CR-CounterpartyF5353  F Intersection006. CR-CounterpartyF5353  F 
Intersection006. CR-CounterpartyF5353  F Intersection006. CR-CounterpartyF5353  F 
Intersection006. CR-CounterpartyF5353  F Intersection006. CR-CounterpartyF5353  F 
Intersection006. CR-CounterpartyF5353  F Intersection006. CR-CounterpartyF5454  F 
Intersection006. CR-CounterpartyF5454  F Intersection006. CR-CounterpartyF5454  F 
Intersection006. CR-CounterpartyF5454  F Intersection006. CR-CounterpartyF5454  F 
Intersection006. CR-CounterpartyF5454  F Intersection006. CR-CounterpartyF5454  F 
Intersection006. CR-CounterpartyF5454  F Intersection006. CR-CounterpartyF5454  F  
Intersection006. CR-CounterpartyF5555  F Intersection006. CR-CounterpartyF5555  F 
Intersection006. CR-CounterpartyF5555  F Intersection006. CR-CounterpartyF5555  F 
Intersection006. CR-CounterpartyF5555  F Intersection006. CR-CounterpartyF5555  F 
Intersection006. CR-CounterpartyF5555  F Intersection006. CR-CounterpartyF5555  F 
Intersection006. CR-CounterpartyF5555  F Intersection006. CR-CounterpartyF5656  F 
Intersection006. CR-CounterpartyF5656  F Intersection006. CR-CounterpartyF5656  F 
Intersection006. CR-CounterpartyF5656  F Intersection006. CR-CounterpartyF5656  F 
Intersection006. CR-CounterpartyF5656  F Intersection006. CR-CounterpartyF5656  F 
Intersection006. CR-CounterpartyF5656  F Intersection006. CR-CounterpartyF5656  F 
Intersection006. CR-CounterpartyF5757  F Intersection006. CR-CounterpartyF5757  F 



Intersection006. CR-CounterpartyF5757  F Intersection006. CR-CounterpartyF5757  F 
Intersection006. CR-CounterpartyF5757  F Intersection006. CR-CounterpartyF5757  F 
Intersection006. CR-CounterpartyF5757  F Intersection006. CR-CounterpartyF5757  F 
Intersection006. CR-CounterpartyF5757  F Intersection006. CR-CounterpartyF5858  F 
Intersection006. CR-CounterpartyF5858  F Intersection006. CR-CounterpartyF5858  F 
Intersection006. CR-CounterpartyF5858  F Intersection006. CR-CounterpartyF5858  F 
Intersection006. CR-CounterpartyF5858  F Intersection006. CR-CounterpartyF5858  F 
Intersection006. CR-CounterpartyF5858  F Intersection006. CR-CounterpartyF5858  F 
Intersection006. CR-CounterpartyF5959  F Intersection006. CR-CounterpartyF5959  F 
Intersection006. CR-CounterpartyF5959  F Intersection006. CR-CounterpartyF5959  F 
Intersection006. CR-CounterpartyF5959  F Intersection006. CR-CounterpartyF5959  F 
Intersection006. CR-CounterpartyF5959  F Intersection006. CR-CounterpartyF5959  F 
Intersection006. CR-CounterpartyF5959  F Intersection006. CR-CounterpartyF6060  F 
Intersection006. CR-CounterpartyF6060  F  Intersection006. CR-CounterpartyF6060  F 
Intersection006. CR-CounterpartyF6060  F Intersection006. CR-CounterpartyF6060  F 
Intersection006. CR-CounterpartyF6060  F Intersection006. CR-CounterpartyF6060  F 
Intersection006. CR-CounterpartyF6060  F Intersection006. CR-CounterpartyF6060  F 
Intersection006. CR-CounterpartyF6161  F Intersection006. CR-CounterpartyF6161  F 
Intersection006. CR-CounterpartyF6161  F Intersection006. CR-CounterpartyF6161  F 
Intersection006. CR-CounterpartyF6161  F Intersection006. CR-CounterpartyF6161  F 
Intersection006. CR-CounterpartyF6161  F Intersection006. CR-CounterpartyF6161  F 
Intersection006. CR-CounterpartyF6161  F Intersection006. CR-CounterpartyF6262  F 
Intersection006. CR-CounterpartyF6262  F Intersection006. CR-CounterpartyF6262  F 
Intersection006. CR-CounterpartyF6262  F Intersection006. CR-CounterpartyF6262  F 
Intersection006. CR-CounterpartyF6262  F Intersection006. CR-CounterpartyF6262  F 
Intersection006. CR-CounterpartyF6262  F Intersection006. CR-CounterpartyF6262  F 
Intersection006. CR-CounterpartyF6363  F Intersection006. CR-CounterpartyF6363  F 
Intersection006. CR-CounterpartyF6363  F Intersection006. CR-CounterpartyF6363  F 
Intersection006. CR-CounterpartyF6363  F Intersection006. CR-CounterpartyF6363  F 
Intersection006. CR-CounterpartyF6363  F Intersection006. CR-CounterpartyF6363  F 
Intersection006. CR-CounterpartyF6363  F Intersection006. CR-CounterpartyF6464  F 
Intersection006. CR-CounterpartyF6464  F Intersection006. CR-CounterpartyF6464  F 
Intersection006. CR-CounterpartyF6464  F Intersection006. CR-CounterpartyF6464  F 
Intersection006. CR-CounterpartyF6464  F Intersection006. CR-CounterpartyF6464  F 
Intersection006. CR-CounterpartyF6464  F Intersection006. CR-CounterpartyF6464  F 
Intersection006. CR-CounterpartyF6565  F Intersection006. CR-CounterpartyF6565  F 
Intersection006. CR-CounterpartyF6565  F Intersection006. CR-CounterpartyF6565  F  
Intersection006. CR-CounterpartyF6565  F Intersection006. CR-CounterpartyF6565  F 
Intersection006. CR-CounterpartyF6565  F Intersection006. CR-CounterpartyF6565  F 
Intersection006. CR-CounterpartyF6565  F Intersection006. CR-CounterpartyF6666  F 
Intersection006. CR-CounterpartyF6666  F Intersection006. CR-CounterpartyF6666  F 
Intersection006. CR-CounterpartyF6666  F Intersection006. CR-CounterpartyF6666  F 
Intersection006. CR-CounterpartyF6666  F Intersection006. CR-CounterpartyF6666  F 
Intersection006. CR-CounterpartyF6666  F Intersection006. CR-CounterpartyF6666  F 
Intersection006. CR-CounterpartyF6767  F Intersection006. CR-CounterpartyF6767  F 
Intersection006. CR-CounterpartyF6767  F Intersection006. CR-CounterpartyF6767  F 
Intersection006. CR-CounterpartyF6767  F Intersection006. CR-CounterpartyF6767  F 



Intersection006. CR-CounterpartyF6767  F Intersection006. CR-CounterpartyF6767  F 
Intersection006. CR-CounterpartyF6767  F Intersection006. CR-CounterpartyF6868  F 
Intersection006. CR-CounterpartyF6868  F Intersection006. CR-CounterpartyF6868  F 
Intersection006. CR-CounterpartyF6868  F Intersection006. CR-CounterpartyF6868  F 
Intersection006. CR-CounterpartyF6868  F Intersection006. CR-CounterpartyF6868  F 
Intersection006. CR-CounterpartyF6868  F Intersection006. CR-CounterpartyF6868  F 
Intersection006. CR-CounterpartyF6969  F Intersection006. CR-CounterpartyF6969  F 
Intersection006. CR-CounterpartyF6969  F Intersection006. CR-CounterpartyF6969  F 
Intersection006. CR-CounterpartyF6969  F Intersection006. CR-CounterpartyF6969  F 
Intersection006. CR-CounterpartyF6969  F Intersection006. CR-CounterpartyF6969  F 
Intersection006. CR-CounterpartyF6969  F Intersection006. CR-CounterpartyF7373  F 
Intersection006. CR-CounterpartyF7373  F Intersection006. CR-CounterpartyF7373  F 
Intersection006. CR-CounterpartyF7373  F Intersection006. CR-CounterpartyF7373  F 
Intersection006. CR-CounterpartyF7373  F  Intersection006. CR-CounterpartyF7373  F 
Intersection006. CR-CounterpartyF7373  F Intersection006. CR-CounterpartyF7373  F 
Intersection006. CR-CounterpartyF7474  F Intersection006. CR-CounterpartyF7474  F 
Intersection006. CR-CounterpartyF7474  F Intersection006. CR-CounterpartyF7474  F 
Intersection006. CR-CounterpartyF7474  F Intersection006. CR-CounterpartyF7474  F 
Intersection006. CR-CounterpartyF7474  F Intersection006. CR-CounterpartyF7474  F 
Intersection006. CR-CounterpartyF7474  F Intersection006. CR-CounterpartyF7575  F 
Intersection006. CR-CounterpartyF7575  F Intersection006. CR-CounterpartyF7575  F 
Intersection006. CR-CounterpartyF7575  F Intersection006. CR-CounterpartyF7575  F 
Intersection006. CR-CounterpartyF7575  F Intersection006. CR-CounterpartyF7575  F 
Intersection006. CR-CounterpartyF7575  F Intersection006. CR-CounterpartyF7575  F 
Intersection006. CR-CounterpartyF7676  F Intersection006. CR-CounterpartyF7676  F 
Intersection006. CR-CounterpartyF7676  F Intersection006. CR-CounterpartyF7676  F 
Intersection006. CR-CounterpartyF7676  F Intersection006. CR-CounterpartyF7676  F 
Intersection006. CR-CounterpartyF7676  F Intersection006. CR-CounterpartyF7676  F 
Intersection006. CR-CounterpartyF7676  F Intersection006. CR-CounterpartyF7777  F 
Intersection006. CR-CounterpartyF7777  F Intersection006. CR-CounterpartyF7777  F 
Intersection006. CR-CounterpartyF7777  F Intersection006. CR-CounterpartyF7777  F 
Intersection006. CR-CounterpartyF7777  F Intersection006. CR-CounterpartyF7777  F 
Intersection006. CR-CounterpartyF7777  F Intersection006. CR-CounterpartyF7777  F 
Intersection006. CR-CounterpartyF7878  F Intersection006. CR-CounterpartyF7878  F 
Intersection006. CR-CounterpartyF7878  F Intersection006. CR-CounterpartyF7878  F 
Intersection006. CR-CounterpartyF7878  F Intersection006. CR-CounterpartyF7878  F 
Intersection006. CR-CounterpartyF7878  F Intersection006. CR-CounterpartyF7878  F  
Intersection006. CR-CounterpartyF7878  F Intersection006. CR-CounterpartyF7979  F 
Intersection006. CR-CounterpartyF7979  F Intersection006. CR-CounterpartyF7979  F 
Intersection006. CR-CounterpartyF7979  F Intersection006. CR-CounterpartyF7979  F 
Intersection006. CR-CounterpartyF7979  F Intersection006. CR-CounterpartyF7979  F 
Intersection006. CR-CounterpartyF7979  F Intersection006. CR-CounterpartyF7979  F 
Intersection006. CR-CounterpartyF8080  F Intersection006. CR-CounterpartyF8080  F 
Intersection006. CR-CounterpartyF8080  F Intersection006. CR-CounterpartyF8080  F 
Intersection006. CR-CounterpartyF8080  F Intersection006. CR-CounterpartyF8080  F 
Intersection006. CR-CounterpartyF8080  F Intersection006. CR-CounterpartyF8080  F 
Intersection006. CR-CounterpartyF8080  F Intersection006. CR-CounterpartyF8181  F 



Intersection006. CR-CounterpartyF8181  F Intersection006. CR-CounterpartyF8181  F 
Intersection006. CR-CounterpartyF8181  F Intersection006. CR-CounterpartyF8181  F 
Intersection006. CR-CounterpartyF8181  F Intersection006. CR-CounterpartyF8181  F 
Intersection006. CR-CounterpartyF8181  F Intersection006. CR-CounterpartyF8181  F 
Intersection006. CR-CounterpartyF8282  F Intersection006. CR-CounterpartyF8282  F 
Intersection006. CR-CounterpartyF8282  F Intersection006. CR-CounterpartyF8282  F 
Intersection006. CR-CounterpartyF8282  F Intersection006. CR-CounterpartyF8282  F 
Intersection006. CR-CounterpartyF8282  F Intersection006. CR-CounterpartyF8282  F 
Intersection006. CR-CounterpartyF8282  F Intersection006. CR-CounterpartyF8383  F 
Intersection006. CR-CounterpartyF8383  F Intersection006. CR-CounterpartyF8383  F 
Intersection006. CR-CounterpartyF8383  F Intersection006. CR-CounterpartyF8383  F 
Intersection006. CR-CounterpartyF8383  F Intersection006. CR-CounterpartyF8383  F 
Intersection006. CR-CounterpartyF8383  F Intersection006. CR-CounterpartyF8383  F 
Intersection006. CR-CounterpartyF8484  F  Intersection006. CR-CounterpartyF8484  F 
Intersection006. CR-CounterpartyF8484  F Intersection006. CR-CounterpartyF8484  F 
Intersection006. CR-CounterpartyF8484  F Intersection006. CR-CounterpartyF8484  F 
Intersection006. CR-CounterpartyF8484  F Intersection006. CR-CounterpartyF8484  F 
Intersection006. CR-CounterpartyF8484  F Intersection006. CR-CounterpartyF8585  F 
Intersection006. CR-CounterpartyF8585  F Intersection006. CR-CounterpartyF8585  F 
Intersection006. CR-CounterpartyF8585  F Intersection006. CR-CounterpartyF8585  F 
Intersection006. CR-CounterpartyF8585  F Intersection006. CR-CounterpartyF8585  F 
Intersection006. CR-CounterpartyF8585  F Intersection006. CR-CounterpartyF8585  F 
Intersection006. CR-CounterpartyF8686  F Intersection006. CR-CounterpartyF8686  F 
Intersection006. CR-CounterpartyF8686  F Intersection006. CR-CounterpartyF8686  F 
Intersection006. CR-CounterpartyF8686  F Intersection006. CR-CounterpartyF8686  F 
Intersection006. CR-CounterpartyF8686  F Intersection006. CR-CounterpartyF8686  F 
Intersection006. CR-CounterpartyF8686  F Intersection006. CR-CounterpartyF8787  F 
Intersection006. CR-CounterpartyF8787  F Intersection006. CR-CounterpartyF8787  F 
Intersection006. CR-CounterpartyF8787  F Intersection006. CR-CounterpartyF8787  F 
Intersection006. CR-CounterpartyF8787  F Intersection006. CR-CounterpartyF8787  F 
Intersection006. CR-CounterpartyF8787  F Intersection006. CR-CounterpartyF8787  F 
Intersection006. CR-CounterpartyF8888  F Intersection006. CR-CounterpartyF8888  F 
Intersection006. CR-CounterpartyF8888  F Intersection006. CR-CounterpartyF8888  F 
Intersection006. CR-CounterpartyF8888  F Intersection006. CR-CounterpartyF8888  F 
Intersection006. CR-CounterpartyF8888  F Intersection006. CR-CounterpartyF8888  F 
Intersection006. CR-CounterpartyF8888  F Intersection006. CR-CounterpartyF8989  F 
Intersection006. CR-CounterpartyF8989  F Intersection006. CR-CounterpartyF8989  F  
Intersection006. CR-CounterpartyF8989  F Intersection006. CR-CounterpartyF8989  F 
Intersection006. CR-CounterpartyF8989  F Intersection006. CR-CounterpartyF8989  F 
Intersection006. CR-CounterpartyF8989  F Intersection006. CR-CounterpartyF8989  F 
Intersection006. CR-CounterpartyF9090  F Intersection006. CR-CounterpartyF9090  F 
Intersection006. CR-CounterpartyF9090  F Intersection006. CR-CounterpartyF9090  F 
Intersection006. CR-CounterpartyF9090  F Intersection006. CR-CounterpartyF9090  F 
Intersection006. CR-CounterpartyF9090  F Intersection006. CR-CounterpartyF9090  F 
Intersection006. CR-CounterpartyF9090  F Intersection006. CR-CounterpartyF9494  F 
Intersection006. CR-CounterpartyF9494  F Intersection006. CR-CounterpartyF9494  F 
Intersection006. CR-CounterpartyF9494  F Intersection006. CR-CounterpartyF9494  F 



Intersection006. CR-CounterpartyF9494  F Intersection006. CR-CounterpartyF9494  F 
Intersection006. CR-CounterpartyF9494  F Intersection006. CR-CounterpartyF9494  F 
Intersection006. CR-CounterpartyF9595  F Intersection006. CR-CounterpartyF9595  F 
Intersection006. CR-CounterpartyF9595  F Intersection006. CR-CounterpartyF9595  F 
Intersection006. CR-CounterpartyF9595  F Intersection006. CR-CounterpartyF9595  F 
Intersection006. CR-CounterpartyF9595  F Intersection006. CR-CounterpartyF9595  F 
Intersection006. CR-CounterpartyF9595  F Intersection006. CR-CounterpartyF9696  F 
Intersection006. CR-CounterpartyF9696  F Intersection006. CR-CounterpartyF9696  F 
Intersection006. CR-CounterpartyF9696  F Intersection006. CR-CounterpartyF9696  F 
Intersection006. CR-CounterpartyF9696  F Intersection006. CR-CounterpartyF9696  F 
Intersection006. CR-CounterpartyF9696  F Intersection006. CR-CounterpartyF9696  F 
Intersection006. CR-CounterpartyF9797  F Intersection006. CR-CounterpartyF9797  F 
Intersection006. CR-CounterpartyF9797  F Intersection006. CR-CounterpartyF9797  F 
Intersection006. CR-CounterpartyF9797  F  Intersection006. CR-CounterpartyF9797  F 
Intersection006. CR-CounterpartyF9797  F Intersection006. CR-CounterpartyF9797  F 
Intersection006. CR-CounterpartyF9797  F Intersection006. CR-CounterpartyF9898  F 
Intersection006. CR-CounterpartyF9898  F Intersection006. CR-CounterpartyF9898  F 
Intersection006. CR-CounterpartyF9898  F Intersection006. CR-CounterpartyF9898  F 
Intersection006. CR-CounterpartyF9898  F Intersection006. CR-CounterpartyF9898  F 
Intersection006. CR-CounterpartyF9898  F Intersection006. CR-CounterpartyF9898  F 
Intersection006. CR-CounterpartyF9999  F Intersection006. CR-CounterpartyF9999  F 
Intersection006. CR-CounterpartyF9999  F Intersection006. CR-CounterpartyF9999  F 
Intersection006. CR-CounterpartyF9999  F Intersection006. CR-CounterpartyF9999  F 
Intersection006. CR-CounterpartyF9999  F Intersection006. CR-CounterpartyF9999  F 
Intersection006. CR-CounterpartyF9999  F Intersection006. CR-CounterpartyF100100   F 
Intersection006. CR-CounterpartyF100100   F Intersection006. CR-CounterpartyF100100   F 
Intersection006. CR-CounterpartyF100100   F Intersection006. CR-CounterpartyF100100   F 
Intersection006. CR-CounterpartyF100100   F Intersection006. CR-CounterpartyF100100   F 
Intersection006. CR-CounterpartyF100100   F Intersection006. CR-CounterpartyF100100   F 
Intersection006. CR-CounterpartyF101101   F Intersection006. CR-CounterpartyF101101   F 
Intersection006. CR-CounterpartyF101101   F Intersection006. CR-CounterpartyF101101   F 
Intersection006. CR-CounterpartyF101101   F Intersection006. CR-CounterpartyF101101   F 
Intersection006. CR-CounterpartyF101101   F Intersection006. CR-CounterpartyF101101   F 
Intersection006. CR-CounterpartyF101101   F Intersection006. CR-CounterpartyF102102   F 
Intersection006. CR-CounterpartyF102102   F Intersection006. CR-CounterpartyF102102   F 
Intersection006. CR-CounterpartyF102102   F Intersection006. CR-CounterpartyF102102   F 
Intersection006. CR-CounterpartyF102102   F Intersection006. CR-CounterpartyF102102   F  
Intersection006. CR-CounterpartyF102102   F Intersection006. CR-CounterpartyF102102   F 
Intersection006. CR-CounterpartyF103103   F Intersection006. CR-CounterpartyF103103   F 
Intersection006. CR-CounterpartyF103103   F Intersection006. CR-CounterpartyF103103   F 
Intersection006. CR-CounterpartyF103103   F Intersection006. CR-CounterpartyF103103   F 
Intersection006. CR-CounterpartyF103103   F Intersection006. CR-CounterpartyF103103   F 
Intersection006. CR-CounterpartyF103103   F Intersection006. CR-CounterpartyF104104   F 
Intersection006. CR-CounterpartyF104104   F Intersection006. CR-CounterpartyF104104   F 
Intersection006. CR-CounterpartyF104104   F Intersection006. CR-CounterpartyF104104   F 
Intersection006. CR-CounterpartyF104104   F Intersection006. CR-CounterpartyF104104   F 
Intersection006. CR-CounterpartyF104104   F Intersection006. CR-CounterpartyF104104   F 



Intersection006. CR-CounterpartyF105105   F Intersection006. CR-CounterpartyF105105   F 
Intersection006. CR-CounterpartyF105105   F Intersection006. CR-CounterpartyF105105   F 
Intersection006. CR-CounterpartyF105105   F Intersection006. CR-CounterpartyF105105   F 
Intersection006. CR-CounterpartyF105105   F Intersection006. CR-CounterpartyF105105   F 
Intersection006. CR-CounterpartyF105105   F Intersection006. CR-CounterpartyF106106   F 
Intersection006. CR-CounterpartyF106106   F Intersection006. CR-CounterpartyF106106   F 
Intersection006. CR-CounterpartyF106106   F Intersection006. CR-CounterpartyF106106   F 
Intersection006. CR-CounterpartyF106106   F Intersection006. CR-CounterpartyF106106   F 
Intersection006. CR-CounterpartyF106106   F Intersection006. CR-CounterpartyF106106   F 
Intersection006. CR-CounterpartyF107107   F Intersection006. CR-CounterpartyF107107   F 
Intersection006. CR-CounterpartyF107107   F Intersection006. CR-CounterpartyF107107   F 
Intersection006. CR-CounterpartyF107107   F Intersection006. CR-CounterpartyF107107   F 
Intersection006. CR-CounterpartyF107107   F Intersection006. CR-CounterpartyF107107   F 
Intersection006. CR-CounterpartyF107107   F  Intersection006. CR-CounterpartyF108108   F 
Intersection006. CR-CounterpartyF108108   F Intersection006. CR-CounterpartyF108108   F 
Intersection006. CR-CounterpartyF108108   F Intersection006. CR-CounterpartyF108108   F 
Intersection006. CR-CounterpartyF108108   F Intersection006. CR-CounterpartyF108108   F 
Intersection006. CR-CounterpartyF108108   F Intersection006. CR-CounterpartyF108108   F 
Intersection006. CR-CounterpartyF109109   F Intersection006. CR-CounterpartyF109109   F 
Intersection006. CR-CounterpartyF109109   F Intersection006. CR-CounterpartyF109109   F 
Intersection006. CR-CounterpartyF109109   F Intersection006. CR-CounterpartyF109109   F 
Intersection006. CR-CounterpartyF109109   F Intersection006. CR-CounterpartyF109109   F 
Intersection006. CR-CounterpartyF109109   F Intersection006. CR-CounterpartyF110110   F 
Intersection006. CR-CounterpartyF110110   F Intersection006. CR-CounterpartyF110110   F 
Intersection006. CR-CounterpartyF110110   F Intersection006. CR-CounterpartyF110110   F 
Intersection006. CR-CounterpartyF110110   F Intersection006. CR-CounterpartyF110110   F 
Intersection006. CR-CounterpartyF110110   F Intersection006. CR-CounterpartyF110110   F 
Intersection006. CR-CounterpartyF111111   F Intersection006. CR-CounterpartyF111111   F 
Intersection006. CR-CounterpartyF111111   F Intersection006. CR-CounterpartyF111111   F 
Intersection006. CR-CounterpartyF111111   F Intersection006. CR-CounterpartyF111111   F 
Intersection006. CR-CounterpartyF111111   F Intersection006. CR-CounterpartyF111111   F 
Intersection006. CR-CounterpartyF111111   F Intersection006. CR-CounterpartyF115115   F 
Intersection006. CR-CounterpartyF115115   F Intersection006. CR-CounterpartyF115115   F 
Intersection006. CR-CounterpartyF115115   F Intersection006. CR-CounterpartyF115115   F 
Intersection006. CR-CounterpartyF115115   F Intersection006. CR-CounterpartyF115115   F 
Intersection006. CR-CounterpartyF115115   F Intersection006. CR-CounterpartyF115115   F 
Intersection006. CR-CounterpartyF115115   F Intersection006. CR-CounterpartyF116116   F  
Intersection006. CR-CounterpartyF116116   F Intersection006. CR-CounterpartyF116116   F 
Intersection006. CR-CounterpartyF116116   F Intersection006. CR-CounterpartyF116116   F 
Intersection006. CR-CounterpartyF116116   F Intersection006. CR-CounterpartyF116116   F 
Intersection006. CR-CounterpartyF116116   F Intersection006. CR-CounterpartyF116116   F 
Intersection006. CR-CounterpartyF116116   F Intersection006. CR-CounterpartyF117117   F 
Intersection006. CR-CounterpartyF117117   F Intersection006. CR-CounterpartyF117117   F 
Intersection006. CR-CounterpartyF117117   F Intersection006. CR-CounterpartyF117117   F 
Intersection006. CR-CounterpartyF117117   F Intersection006. CR-CounterpartyF117117   F 
Intersection006. CR-CounterpartyF117117   F Intersection006. CR-CounterpartyF117117   F 
Intersection006. CR-CounterpartyF117117   F Intersection006. CR-CounterpartyF118118   F 



Intersection006. CR-CounterpartyF118118   F Intersection006. CR-CounterpartyF118118   F 
Intersection006. CR-CounterpartyF118118   F Intersection006. CR-CounterpartyF118118   F 
Intersection006. CR-CounterpartyF118118   F Intersection006. CR-CounterpartyF118118   F 
Intersection006. CR-CounterpartyF118118   F Intersection006. CR-CounterpartyF118118   F 
Intersection006. CR-CounterpartyF118118   F Intersection006. CR-CounterpartyF119119   F 
Intersection006. CR-CounterpartyF119119   F Intersection006. CR-CounterpartyF119119   F 
Intersection006. CR-CounterpartyF119119   F Intersection006. CR-CounterpartyF119119   F 
Intersection006. CR-CounterpartyF119119   F Intersection006. CR-CounterpartyF119119   F 
Intersection006. CR-CounterpartyF119119   F Intersection006. CR-CounterpartyF119119   F 
Intersection006. CR-CounterpartyF119119   F Intersection006. CR-CounterpartyF120120   F 
Intersection006. CR-CounterpartyF120120   F Intersection006. CR-CounterpartyF120120   F 
Intersection006. CR-CounterpartyF120120   F Intersection006. CR-CounterpartyF120120   F 
Intersection006. CR-CounterpartyF120120   F Intersection006. CR-CounterpartyF120120   F 
Intersection006. CR-CounterpartyF120120   F  Intersection006. CR-CounterpartyF120120   F 
Intersection006. CR-CounterpartyF120120   F Intersection006. CR-CounterpartyF121121   F 
Intersection006. CR-CounterpartyF121121   F Intersection006. CR-CounterpartyF121121   F 
Intersection006. CR-CounterpartyF121121   F Intersection006. CR-CounterpartyF121121   F 
Intersection006. CR-CounterpartyF121121   F Intersection006. CR-CounterpartyF121121   F 
Intersection006. CR-CounterpartyF121121   F Intersection006. CR-CounterpartyF121121   F 
Intersection006. CR-CounterpartyF121121   F Intersection006. CR-CounterpartyF122122   F 
Intersection006. CR-CounterpartyF122122   F Intersection006. CR-CounterpartyF122122   F 
Intersection006. CR-CounterpartyF122122   F Intersection006. CR-CounterpartyF122122   F 
Intersection006. CR-CounterpartyF122122   F Intersection006. CR-CounterpartyF122122   F 
Intersection006. CR-CounterpartyF122122   F Intersection006. CR-CounterpartyF122122   F 
Intersection006. CR-CounterpartyF122122   F Intersection006. CR-CounterpartyF123123   F 
Intersection006. CR-CounterpartyF123123   F Intersection006. CR-CounterpartyF123123   F 
Intersection006. CR-CounterpartyF123123   F Intersection006. CR-CounterpartyF123123   F 
Intersection006. CR-CounterpartyF123123   F Intersection006. CR-CounterpartyF123123   F 
Intersection006. CR-CounterpartyF123123   F Intersection006. CR-CounterpartyF123123   F 
Intersection006. CR-CounterpartyF123123   F Intersection006. CR-CounterpartyF124124   F 
Intersection006. CR-CounterpartyF124124   F Intersection006. CR-CounterpartyF124124   F 
Intersection006. CR-CounterpartyF124124   F Intersection006. CR-CounterpartyF124124   F 
Intersection006. CR-CounterpartyF124124   F Intersection006. CR-CounterpartyF124124   F 
Intersection006. CR-CounterpartyF124124   F Intersection006. CR-CounterpartyF124124   F 
Intersection006. CR-CounterpartyF124124   F Intersection006. CR-CounterpartyF125125   F 
Intersection006. CR-CounterpartyF125125   F Intersection006. CR-CounterpartyF125125   F 
Intersection006. CR-CounterpartyF125125   F Intersection006. CR-CounterpartyF125125   F  
Intersection006. CR-CounterpartyF125125   F Intersection006. CR-CounterpartyF125125   F 
Intersection006. CR-CounterpartyF125125   F Intersection006. CR-CounterpartyF125125   F 
Intersection006. CR-CounterpartyF125125   F Intersection006. CR-CounterpartyF126126   F 
Intersection006. CR-CounterpartyF126126   F Intersection006. CR-CounterpartyF126126   F 
Intersection006. CR-CounterpartyF126126   F Intersection006. CR-CounterpartyF126126   F 
Intersection006. CR-CounterpartyF126126   F Intersection006. CR-CounterpartyF126126   F 
Intersection006. CR-CounterpartyF126126   F Intersection006. CR-CounterpartyF126126   F 
Intersection006. CR-CounterpartyF126126   F Intersection006. CR-CounterpartyF127127   F 
Intersection006. CR-CounterpartyF127127   F Intersection006. CR-CounterpartyF127127   F 
Intersection006. CR-CounterpartyF127127   F Intersection006. CR-CounterpartyF127127   F 



Intersection006. CR-CounterpartyF127127   F Intersection006. CR-CounterpartyF127127   F 
Intersection006. CR-CounterpartyF127127   F Intersection006. CR-CounterpartyF127127   F 
Intersection006. CR-CounterpartyF127127   F Intersection006. CR-CounterpartyF128128   F 
Intersection006. CR-CounterpartyF128128   F Intersection006. CR-CounterpartyF128128   F 
Intersection006. CR-CounterpartyF128128   F Intersection006. CR-CounterpartyF128128   F 
Intersection006. CR-CounterpartyF128128   F Intersection006. CR-CounterpartyF128128   F 
Intersection006. CR-CounterpartyF128128   F Intersection006. CR-CounterpartyF128128   F 
Intersection006. CR-CounterpartyF128128   F Intersection006. CR-CounterpartyF129129   F 
Intersection006. CR-CounterpartyF129129   F Intersection006. CR-CounterpartyF129129   F 
Intersection006. CR-CounterpartyF129129   F Intersection006. CR-CounterpartyF129129   F 
Intersection006. CR-CounterpartyF129129   F Intersection006. CR-CounterpartyF129129   F 
Intersection006. CR-CounterpartyF129129   F Intersection006. CR-CounterpartyF129129   F 
Intersection006. CR-CounterpartyF129129   F Intersection006. CR-CounterpartyF130130   F 
Intersection006. CR-CounterpartyF130130   F  Intersection006. CR-CounterpartyF130130   F 
Intersection006. CR-CounterpartyF130130   F Intersection006. CR-CounterpartyF130130   F 
Intersection006. CR-CounterpartyF130130   F Intersection006. CR-CounterpartyF130130   F 
Intersection006. CR-CounterpartyF130130   F Intersection006. CR-CounterpartyF130130   F 
Intersection006. CR-CounterpartyF130130   F Intersection006. CR-CounterpartyF131131   F 
Intersection006. CR-CounterpartyF131131   F Intersection006. CR-CounterpartyF131131   F 
Intersection006. CR-CounterpartyF131131   F Intersection006. CR-CounterpartyF131131   F 
Intersection006. CR-CounterpartyF131131   F Intersection006. CR-CounterpartyF131131   F 
Intersection006. CR-CounterpartyF131131   F Intersection006. CR-CounterpartyF131131   F 
Intersection006. CR-CounterpartyF131131   F Intersection006. CR-CounterpartyF132132   F 
Intersection006. CR-CounterpartyF132132   F Intersection006. CR-CounterpartyF132132   F 
Intersection006. CR-CounterpartyF132132   F Intersection006. CR-CounterpartyF132132   F 
Intersection006. CR-CounterpartyF132132   F Intersection006. CR-CounterpartyF132132   F 
Intersection006. CR-CounterpartyF132132   F Intersection006. CR-CounterpartyF132132   F 
Intersection006. CR-CounterpartyF132132   F Intersection006. CR-CounterpartyF136136   F 
Intersection006. CR-CounterpartyF136136   F Intersection006. CR-CounterpartyF136136   F 
Intersection006. CR-CounterpartyF136136   F Intersection006. CR-CounterpartyF136136   F 
Intersection006. CR-CounterpartyF136136   F Intersection006. CR-CounterpartyF136136   F 
Intersection006. CR-CounterpartyF136136   F Intersection006. CR-CounterpartyF136136   F 
Intersection006. CR-CounterpartyF136136   F Intersection006. CR-CounterpartyF137137   F 
Intersection006. CR-CounterpartyF137137   F Intersection006. CR-CounterpartyF137137   F 
Intersection006. CR-CounterpartyF137137   F Intersection006. CR-CounterpartyF137137   F 
Intersection006. CR-CounterpartyF137137   F Intersection006. CR-CounterpartyF137137   F 
Intersection006. CR-CounterpartyF137137   F Intersection006. CR-CounterpartyF137137   F  
Intersection006. CR-CounterpartyF137137   F Intersection006. CR-CounterpartyF138138   F 
Intersection006. CR-CounterpartyF138138   F Intersection006. CR-CounterpartyF138138   F 
Intersection006. CR-CounterpartyF138138   F Intersection006. CR-CounterpartyF138138   F 
Intersection006. CR-CounterpartyF138138   F Intersection006. CR-CounterpartyF138138   F 
Intersection006. CR-CounterpartyF138138   F Intersection006. CR-CounterpartyF138138   F 
Intersection006. CR-CounterpartyF138138   F Intersection006. CR-CounterpartyF139139   F 
Intersection006. CR-CounterpartyF139139   F Intersection006. CR-CounterpartyF139139   F 
Intersection006. CR-CounterpartyF139139   F Intersection006. CR-CounterpartyF139139   F 
Intersection006. CR-CounterpartyF139139   F Intersection006. CR-CounterpartyF139139   F 
Intersection006. CR-CounterpartyF139139   F Intersection006. CR-CounterpartyF139139   F 



Intersection006. CR-CounterpartyF139139   F Intersection006. CR-CounterpartyF140140   F 
Intersection006. CR-CounterpartyF140140   F Intersection006. CR-CounterpartyF140140   F 
Intersection006. CR-CounterpartyF140140   F Intersection006. CR-CounterpartyF140140   F 
Intersection006. CR-CounterpartyF140140   F Intersection006. CR-CounterpartyF140140   F 
Intersection006. CR-CounterpartyF140140   F Intersection006. CR-CounterpartyF140140   F 
Intersection006. CR-CounterpartyF140140   F Intersection006. CR-CounterpartyF141141   F 
Intersection006. CR-CounterpartyF141141   F Intersection006. CR-CounterpartyF141141   F 
Intersection006. CR-CounterpartyF141141   F Intersection006. CR-CounterpartyF141141   F 
Intersection006. CR-CounterpartyF141141   F Intersection006. CR-CounterpartyF141141   F 
Intersection006. CR-CounterpartyF141141   F Intersection006. CR-CounterpartyF141141   F 
Intersection006. CR-CounterpartyF141141   F Intersection006. CR-CounterpartyF142142   F 
Intersection006. CR-CounterpartyF142142   F Intersection006. CR-CounterpartyF142142   F 
Intersection006. CR-CounterpartyF142142   F Intersection006. CR-CounterpartyF142142   F 
Intersection006. CR-CounterpartyF142142   F  Intersection006. CR-CounterpartyF142142   F 
Intersection006. CR-CounterpartyF142142   F Intersection006. CR-CounterpartyF142142   F 
Intersection006. CR-CounterpartyF142142   F Intersection006. CR-CounterpartyF143143   F 
Intersection006. CR-CounterpartyF143143   F Intersection006. CR-CounterpartyF143143   F 
Intersection006. CR-CounterpartyF143143   F Intersection006. CR-CounterpartyF143143   F 
Intersection006. CR-CounterpartyF143143   F Intersection006. CR-CounterpartyF143143   F 
Intersection006. CR-CounterpartyF143143   F Intersection006. CR-CounterpartyF143143   F 
Intersection006. CR-CounterpartyF143143   F Intersection006. CR-CounterpartyF144144   F 
Intersection006. CR-CounterpartyF144144   F Intersection006. CR-CounterpartyF144144   F 
Intersection006. CR-CounterpartyF144144   F Intersection006. CR-CounterpartyF144144   F 
Intersection006. CR-CounterpartyF144144   F Intersection006. CR-CounterpartyF144144   F 
Intersection006. CR-CounterpartyF144144   F Intersection006. CR-CounterpartyF144144   F 
Intersection006. CR-CounterpartyF144144   F Intersection006. CR-CounterpartyF145145   F 
Intersection006. CR-CounterpartyF145145   F Intersection006. CR-CounterpartyF145145   F 
Intersection006. CR-CounterpartyF145145   F Intersection006. CR-CounterpartyF145145   F 
Intersection006. CR-CounterpartyF145145   F Intersection006. CR-CounterpartyF145145   F 
Intersection006. CR-CounterpartyF145145   F Intersection006. CR-CounterpartyF145145   F 
Intersection006. CR-CounterpartyF145145   F Intersection006. CR-CounterpartyF146146   F 
Intersection006. CR-CounterpartyF146146   F Intersection006. CR-CounterpartyF146146   F 
Intersection006. CR-CounterpartyF146146   F Intersection006. CR-CounterpartyF146146   F 
Intersection006. CR-CounterpartyF146146   F Intersection006. CR-CounterpartyF146146   F 
Intersection006. CR-CounterpartyF146146   F Intersection006. CR-CounterpartyF146146   F 
Intersection006. CR-CounterpartyF146146   F Intersection006. CR-CounterpartyF147147   F 
Intersection006. CR-CounterpartyF147147   F Intersection006. CR-CounterpartyF147147   F  
Intersection006. CR-CounterpartyF147147   F Intersection006. CR-CounterpartyF147147   F 
Intersection006. CR-CounterpartyF147147   F Intersection006. CR-CounterpartyF147147   F 
Intersection006. CR-CounterpartyF147147   F Intersection006. CR-CounterpartyF147147   F 
Intersection006. CR-CounterpartyF147147   F Intersection006. CR-CounterpartyF148148   F 
Intersection006. CR-CounterpartyF148148   F Intersection006. CR-CounterpartyF148148   F 
Intersection006. CR-CounterpartyF148148   F Intersection006. CR-CounterpartyF148148   F 
Intersection006. CR-CounterpartyF148148   F Intersection006. CR-CounterpartyF148148   F 
Intersection006. CR-CounterpartyF148148   F Intersection006. CR-CounterpartyF148148   F 
Intersection006. CR-CounterpartyF148148   F Intersection006. CR-CounterpartyF149149   F 
Intersection006. CR-CounterpartyF149149   F Intersection006. CR-CounterpartyF149149   F 



Intersection006. CR-CounterpartyF149149   F Intersection006. CR-CounterpartyF149149   F 
Intersection006. CR-CounterpartyF149149   F Intersection006. CR-CounterpartyF149149   F 
Intersection006. CR-CounterpartyF149149   F Intersection006. CR-CounterpartyF149149   F 
Intersection006. CR-CounterpartyF149149   F Intersection006. CR-CounterpartyF150150   F 
Intersection006. CR-CounterpartyF150150   F Intersection006. CR-CounterpartyF150150   F 
Intersection006. CR-CounterpartyF150150   F Intersection006. CR-CounterpartyF150150   F 
Intersection006. CR-CounterpartyF150150   F Intersection006. CR-CounterpartyF150150   F 
Intersection006. CR-CounterpartyF150150   F Intersection006. CR-CounterpartyF150150   F 
Intersection006. CR-CounterpartyF150150   F Intersection006. CR-CounterpartyF151151   F 
Intersection006. CR-CounterpartyF151151   F Intersection006. CR-CounterpartyF151151   F 
Intersection006. CR-CounterpartyF151151   F Intersection006. CR-CounterpartyF151151   F 
Intersection006. CR-CounterpartyF151151   F Intersection006. CR-CounterpartyF151151   F 
Intersection006. CR-CounterpartyF151151   F Intersection006. CR-CounterpartyF151151   F 
Intersection006. CR-CounterpartyF151151   F  Intersection006. CR-CounterpartyF152152   F 
Intersection006. CR-CounterpartyF152152   F Intersection006. CR-CounterpartyF152152   F 
Intersection006. CR-CounterpartyF152152   F Intersection006. CR-CounterpartyF152152   F 
Intersection006. CR-CounterpartyF152152   F Intersection006. CR-CounterpartyF152152   F 
Intersection006. CR-CounterpartyF152152   F Intersection006. CR-CounterpartyF152152   F 
Intersection006. CR-CounterpartyF152152   F Intersection006. CR-CounterpartyF153153   F 
Intersection006. CR-CounterpartyF153153   F Intersection006. CR-CounterpartyF153153   F 
Intersection006. CR-CounterpartyF153153   F Intersection006. CR-CounterpartyF153153   F 
Intersection006. CR-CounterpartyF153153   F Intersection006. CR-CounterpartyF153153   F 
Intersection006. CR-CounterpartyF153153   F Intersection006. CR-CounterpartyF153153   F 
Intersection006. CR-CounterpartyF153153   F Intersection006. CR-CounterpartyF157157   F 
Intersection006. CR-CounterpartyF157157   F Intersection006. CR-CounterpartyF157157   F 
Intersection006. CR-CounterpartyF157157   F Intersection006. CR-CounterpartyF157157   F 
Intersection006. CR-CounterpartyF200200   F Intersection006. CR-CounterpartyF200200   F 
Intersection006. CR-CounterpartyF200200   F Intersection006. CR-CounterpartyF200200   F 
Intersection006. CR-CounterpartyF200200   F Intersection006. CR-CounterpartyF201201   F 
Intersection006. CR-CounterpartyF201201   F Intersection006. CR-CounterpartyF201201   F 
Intersection006. CR-CounterpartyF201201   F Intersection006. CR-CounterpartyF201201   F 
Intersection006. CR-CounterpartyF202202   F Intersection006. CR-CounterpartyF202202   F 
Intersection006. CR-CounterpartyF202202   F Intersection006. CR-CounterpartyF202202   F 
Intersection006. CR-CounterpartyF202202   F Intersection006. CR-CounterpartyF203203   F 
Intersection006. CR-CounterpartyF203203   F Intersection006. CR-CounterpartyF203203   F  
Intersection006. CR-CounterpartyF203203   F Intersection006. CR-CounterpartyF203203   F 
Intersection006. CR-CounterpartyF204204   F Intersection006. CR-CounterpartyF204204   F 
Intersection006. CR-CounterpartyF204204   F Intersection006. CR-CounterpartyF204204   F 
Intersection006. CR-CounterpartyF204204   F Intersection006. CR-CounterpartyF205205   F 
Intersection006. CR-CounterpartyF205205   F Intersection006. CR-CounterpartyF205205   F 
Intersection006. CR-CounterpartyF205205   F Intersection006. CR-CounterpartyF205205   F 
Intersection006. CR-CounterpartyF208208   F Intersection006. CR-CounterpartyF208208   F 
Intersection006. CR-CounterpartyF208208   F Intersection006. CR-CounterpartyG1010  G 
Intersection006. CR-CounterpartyG1010  G Intersection006. CR-CounterpartyG1010  G 
Intersection006. CR-CounterpartyG1010  G Intersection006. CR-CounterpartyG1010  G 
Intersection006. CR-CounterpartyG1010  G Intersection006. CR-CounterpartyG1010  G 
Intersection006. CR-CounterpartyG1010  G Intersection006. CR-CounterpartyG1010  G 



Intersection006. CR-CounterpartyG1111  G Intersection006. CR-CounterpartyG1111  G 
Intersection006. CR-CounterpartyG1111  G Intersection006. CR-CounterpartyG1111  G 
Intersection006. CR-CounterpartyG1111  G Intersection006. CR-CounterpartyG1111  G 
Intersection006. CR-CounterpartyG1111  G Intersection006. CR-CounterpartyG1111  G 
Intersection006. CR-CounterpartyG1111  G Intersection006. CR-CounterpartyG1212  G 
Intersection006. CR-CounterpartyG1212  G Intersection006. CR-CounterpartyG1212  G 
Intersection006. CR-CounterpartyG1212  G Intersection006. CR-CounterpartyG1212  G 
Intersection006. CR-CounterpartyG1212  G Intersection006. CR-CounterpartyG1212  G 
Intersection006. CR-CounterpartyG1212  G Intersection006. CR-CounterpartyG1212  G 
Intersection006. CR-CounterpartyG1313  G Intersection006. CR-CounterpartyG1313  G  
Intersection006. CR-CounterpartyG1313  G Intersection006. CR-CounterpartyG1313  G 
Intersection006. CR-CounterpartyG1313  G Intersection006. CR-CounterpartyG1313  G 
Intersection006. CR-CounterpartyG1313  G Intersection006. CR-CounterpartyG1313  G 
Intersection006. CR-CounterpartyG1313  G Intersection006. CR-CounterpartyG1414  G 
Intersection006. CR-CounterpartyG1414  G Intersection006. CR-CounterpartyG1414  G 
Intersection006. CR-CounterpartyG1414  G Intersection006. CR-CounterpartyG1414  G 
Intersection006. CR-CounterpartyG1414  G Intersection006. CR-CounterpartyG1414  G 
Intersection006. CR-CounterpartyG1414  G Intersection006. CR-CounterpartyG1414  G 
Intersection006. CR-CounterpartyG1515  G Intersection006. CR-CounterpartyG1515  G 
Intersection006. CR-CounterpartyG1515  G Intersection006. CR-CounterpartyG1515  G 
Intersection006. CR-CounterpartyG1515  G Intersection006. CR-CounterpartyG1515  G 
Intersection006. CR-CounterpartyG1515  G Intersection006. CR-CounterpartyG1515  G 
Intersection006. CR-CounterpartyG1515  G Intersection006. CR-CounterpartyG1616  G 
Intersection006. CR-CounterpartyG1616  G Intersection006. CR-CounterpartyG1616  G 
Intersection006. CR-CounterpartyG1616  G Intersection006. CR-CounterpartyG1616  G 
Intersection006. CR-CounterpartyG1616  G Intersection006. CR-CounterpartyG1616  G 
Intersection006. CR-CounterpartyG1616  G Intersection006. CR-CounterpartyG1616  G 
Intersection006. CR-CounterpartyG1717  G Intersection006. CR-CounterpartyG1717  G 
Intersection006. CR-CounterpartyG1717  G Intersection006. CR-CounterpartyG1717  G 
Intersection006. CR-CounterpartyG1717  G Intersection006. CR-CounterpartyG1717  G 
Intersection006. CR-CounterpartyG1717  G Intersection006. CR-CounterpartyG1717  G 
Intersection006. CR-CounterpartyG1717  G Intersection006. CR-CounterpartyG1818  G 
Intersection006. CR-CounterpartyG1818  G Intersection006. CR-CounterpartyG1818  G 
Intersection006. CR-CounterpartyG1818  G  Intersection006. CR-CounterpartyG1818  G 
Intersection006. CR-CounterpartyG1818  G Intersection006. CR-CounterpartyG1818  G 
Intersection006. CR-CounterpartyG1818  G Intersection006. CR-CounterpartyG1818  G 
Intersection006. CR-CounterpartyG1919  G Intersection006. CR-CounterpartyG1919  G 
Intersection006. CR-CounterpartyG1919  G Intersection006. CR-CounterpartyG1919  G 
Intersection006. CR-CounterpartyG1919  G Intersection006. CR-CounterpartyG1919  G 
Intersection006. CR-CounterpartyG1919  G Intersection006. CR-CounterpartyG1919  G 
Intersection006. CR-CounterpartyG1919  G Intersection006. CR-CounterpartyG2020  G 
Intersection006. CR-CounterpartyG2020  G Intersection006. CR-CounterpartyG2020  G 
Intersection006. CR-CounterpartyG2020  G Intersection006. CR-CounterpartyG2020  G 
Intersection006. CR-CounterpartyG2020  G Intersection006. CR-CounterpartyG2020  G 
Intersection006. CR-CounterpartyG2020  G Intersection006. CR-CounterpartyG2020  G 
Intersection006. CR-CounterpartyG2121  G Intersection006. CR-CounterpartyG2121  G 
Intersection006. CR-CounterpartyG2121  G Intersection006. CR-CounterpartyG2121  G 



Intersection006. CR-CounterpartyG2121  G Intersection006. CR-CounterpartyG2121  G 
Intersection006. CR-CounterpartyG2121  G Intersection006. CR-CounterpartyG2121  G 
Intersection006. CR-CounterpartyG2121  G Intersection006. CR-CounterpartyG2222  G 
Intersection006. CR-CounterpartyG2222  G Intersection006. CR-CounterpartyG2222  G 
Intersection006. CR-CounterpartyG2222  G Intersection006. CR-CounterpartyG2222  G 
Intersection006. CR-CounterpartyG2222  G Intersection006. CR-CounterpartyG2222  G 
Intersection006. CR-CounterpartyG2222  G Intersection006. CR-CounterpartyG2222  G 
Intersection006. CR-CounterpartyG2323  G Intersection006. CR-CounterpartyG2323  G 
Intersection006. CR-CounterpartyG2323  G Intersection006. CR-CounterpartyG2323  G 
Intersection006. CR-CounterpartyG2323  G Intersection006. CR-CounterpartyG2323  G  
Intersection006. CR-CounterpartyG2323  G Intersection006. CR-CounterpartyG2323  G 
Intersection006. CR-CounterpartyG2323  G Intersection006. CR-CounterpartyG2424  G 
Intersection006. CR-CounterpartyG2424  G Intersection006. CR-CounterpartyG2424  G 
Intersection006. CR-CounterpartyG2424  G Intersection006. CR-CounterpartyG2424  G 
Intersection006. CR-CounterpartyG2424  G Intersection006. CR-CounterpartyG2424  G 
Intersection006. CR-CounterpartyG2424  G Intersection006. CR-CounterpartyG2424  G 
Intersection006. CR-CounterpartyG2525  G Intersection006. CR-CounterpartyG2525  G 
Intersection006. CR-CounterpartyG2525  G Intersection006. CR-CounterpartyG2525  G 
Intersection006. CR-CounterpartyG2525  G Intersection006. CR-CounterpartyG2525  G 
Intersection006. CR-CounterpartyG2525  G Intersection006. CR-CounterpartyG2525  G 
Intersection006. CR-CounterpartyG2525  G Intersection006. CR-CounterpartyG2626  G 
Intersection006. CR-CounterpartyG2626  G Intersection006. CR-CounterpartyG2626  G 
Intersection006. CR-CounterpartyG2626  G Intersection006. CR-CounterpartyG2626  G 
Intersection006. CR-CounterpartyG2626  G Intersection006. CR-CounterpartyG2626  G 
Intersection006. CR-CounterpartyG2626  G Intersection006. CR-CounterpartyG2626  G 
Intersection006. CR-CounterpartyG2727  G Intersection006. CR-CounterpartyG2727  G 
Intersection006. CR-CounterpartyG2727  G Intersection006. CR-CounterpartyG2727  G 
Intersection006. CR-CounterpartyG2727  G Intersection006. CR-CounterpartyG2727  G 
Intersection006. CR-CounterpartyG2727  G Intersection006. CR-CounterpartyG2727  G 
Intersection006. CR-CounterpartyG2727  G Intersection006. CR-CounterpartyG3131  G 
Intersection006. CR-CounterpartyG3131  G Intersection006. CR-CounterpartyG3131  G 
Intersection006. CR-CounterpartyG3131  G Intersection006. CR-CounterpartyG3131  G 
Intersection006. CR-CounterpartyG3131  G Intersection006. CR-CounterpartyG3131  G 
Intersection006. CR-CounterpartyG3131  G  Intersection006. CR-CounterpartyG3131  G 
Intersection006. CR-CounterpartyG3232  G Intersection006. CR-CounterpartyG3232  G 
Intersection006. CR-CounterpartyG3232  G Intersection006. CR-CounterpartyG3232  G 
Intersection006. CR-CounterpartyG3232  G Intersection006. CR-CounterpartyG3232  G 
Intersection006. CR-CounterpartyG3232  G Intersection006. CR-CounterpartyG3232  G 
Intersection006. CR-CounterpartyG3232  G Intersection006. CR-CounterpartyG3333  G 
Intersection006. CR-CounterpartyG3333  G Intersection006. CR-CounterpartyG3333  G 
Intersection006. CR-CounterpartyG3333  G Intersection006. CR-CounterpartyG3333  G 
Intersection006. CR-CounterpartyG3333  G Intersection006. CR-CounterpartyG3333  G 
Intersection006. CR-CounterpartyG3333  G Intersection006. CR-CounterpartyG3333  G 
Intersection006. CR-CounterpartyG3434  G Intersection006. CR-CounterpartyG3434  G 
Intersection006. CR-CounterpartyG3434  G Intersection006. CR-CounterpartyG3434  G 
Intersection006. CR-CounterpartyG3434  G Intersection006. CR-CounterpartyG3434  G 
Intersection006. CR-CounterpartyG3434  G Intersection006. CR-CounterpartyG3434  G 



Intersection006. CR-CounterpartyG3434  G Intersection006. CR-CounterpartyG3535  G 
Intersection006. CR-CounterpartyG3535  G Intersection006. CR-CounterpartyG3535  G 
Intersection006. CR-CounterpartyG3535  G Intersection006. CR-CounterpartyG3535  G 
Intersection006. CR-CounterpartyG3535  G Intersection006. CR-CounterpartyG3535  G 
Intersection006. CR-CounterpartyG3535  G Intersection006. CR-CounterpartyG3535  G 
Intersection006. CR-CounterpartyG3636  G Intersection006. CR-CounterpartyG3636  G 
Intersection006. CR-CounterpartyG3636  G Intersection006. CR-CounterpartyG3636  G 
Intersection006. CR-CounterpartyG3636  G Intersection006. CR-CounterpartyG3636  G 
Intersection006. CR-CounterpartyG3636  G Intersection006. CR-CounterpartyG3636  G 
Intersection006. CR-CounterpartyG3636  G Intersection006. CR-CounterpartyG3737  G  
Intersection006. CR-CounterpartyG3737  G Intersection006. CR-CounterpartyG3737  G 
Intersection006. CR-CounterpartyG3737  G Intersection006. CR-CounterpartyG3737  G 
Intersection006. CR-CounterpartyG3737  G Intersection006. CR-CounterpartyG3737  G 
Intersection006. CR-CounterpartyG3737  G Intersection006. CR-CounterpartyG3737  G 
Intersection006. CR-CounterpartyG3838  G Intersection006. CR-CounterpartyG3838  G 
Intersection006. CR-CounterpartyG3838  G Intersection006. CR-CounterpartyG3838  G 
Intersection006. CR-CounterpartyG3838  G Intersection006. CR-CounterpartyG3838  G 
Intersection006. CR-CounterpartyG3838  G Intersection006. CR-CounterpartyG3838  G 
Intersection006. CR-CounterpartyG3838  G Intersection006. CR-CounterpartyG3939  G 
Intersection006. CR-CounterpartyG3939  G Intersection006. CR-CounterpartyG3939  G 
Intersection006. CR-CounterpartyG3939  G Intersection006. CR-CounterpartyG3939  G 
Intersection006. CR-CounterpartyG3939  G Intersection006. CR-CounterpartyG3939  G 
Intersection006. CR-CounterpartyG3939  G Intersection006. CR-CounterpartyG3939  G 
Intersection006. CR-CounterpartyG4040  G Intersection006. CR-CounterpartyG4040  G 
Intersection006. CR-CounterpartyG4040  G Intersection006. CR-CounterpartyG4040  G 
Intersection006. CR-CounterpartyG4040  G Intersection006. CR-CounterpartyG4040  G 
Intersection006. CR-CounterpartyG4040  G Intersection006. CR-CounterpartyG4040  G 
Intersection006. CR-CounterpartyG4040  G Intersection006. CR-CounterpartyG4141  G 
Intersection006. CR-CounterpartyG4141  G Intersection006. CR-CounterpartyG4141  G 
Intersection006. CR-CounterpartyG4141  G Intersection006. CR-CounterpartyG4141  G 
Intersection006. CR-CounterpartyG4141  G Intersection006. CR-CounterpartyG4141  G 
Intersection006. CR-CounterpartyG4141  G Intersection006. CR-CounterpartyG4141  G 
Intersection006. CR-CounterpartyG4242  G Intersection006. CR-CounterpartyG4242  G 
Intersection006. CR-CounterpartyG4242  G  Intersection006. CR-CounterpartyG4242  G 
Intersection006. CR-CounterpartyG4242  G Intersection006. CR-CounterpartyG4242  G 
Intersection006. CR-CounterpartyG4242  G Intersection006. CR-CounterpartyG4242  G 
Intersection006. CR-CounterpartyG4242  G Intersection006. CR-CounterpartyG4343  G 
Intersection006. CR-CounterpartyG4343  G Intersection006. CR-CounterpartyG4343  G 
Intersection006. CR-CounterpartyG4343  G Intersection006. CR-CounterpartyG4343  G 
Intersection006. CR-CounterpartyG4343  G Intersection006. CR-CounterpartyG4343  G 
Intersection006. CR-CounterpartyG4343  G Intersection006. CR-CounterpartyG4343  G 
Intersection006. CR-CounterpartyG4444  G Intersection006. CR-CounterpartyG4444  G 
Intersection006. CR-CounterpartyG4444  G Intersection006. CR-CounterpartyG4444  G 
Intersection006. CR-CounterpartyG4444  G Intersection006. CR-CounterpartyG4444  G 
Intersection006. CR-CounterpartyG4444  G Intersection006. CR-CounterpartyG4444  G 
Intersection006. CR-CounterpartyG4444  G Intersection006. CR-CounterpartyG4545  G 
Intersection006. CR-CounterpartyG4545  G Intersection006. CR-CounterpartyG4545  G 



Intersection006. CR-CounterpartyG4545  G Intersection006. CR-CounterpartyG4545  G 
Intersection006. CR-CounterpartyG4545  G Intersection006. CR-CounterpartyG4545  G 
Intersection006. CR-CounterpartyG4545  G Intersection006. CR-CounterpartyG4545  G 
Intersection006. CR-CounterpartyG4646  G Intersection006. CR-CounterpartyG4646  G 
Intersection006. CR-CounterpartyG4646  G Intersection006. CR-CounterpartyG4646  G 
Intersection006. CR-CounterpartyG4646  G Intersection006. CR-CounterpartyG4646  G 
Intersection006. CR-CounterpartyG4646  G Intersection006. CR-CounterpartyG4646  G 
Intersection006. CR-CounterpartyG4646  G Intersection006. CR-CounterpartyG4747  G 
Intersection006. CR-CounterpartyG4747  G Intersection006. CR-CounterpartyG4747  G 
Intersection006. CR-CounterpartyG4747  G Intersection006. CR-CounterpartyG4747  G  
Intersection006. CR-CounterpartyG4747  G Intersection006. CR-CounterpartyG4747  G 
Intersection006. CR-CounterpartyG4747  G Intersection006. CR-CounterpartyG4747  G 
Intersection006. CR-CounterpartyG4848  G Intersection006. CR-CounterpartyG4848  G 
Intersection006. CR-CounterpartyG4848  G Intersection006. CR-CounterpartyG4848  G 
Intersection006. CR-CounterpartyG4848  G Intersection006. CR-CounterpartyG4848  G 
Intersection006. CR-CounterpartyG4848  G Intersection006. CR-CounterpartyG4848  G 
Intersection006. CR-CounterpartyG4848  G Intersection006. CR-CounterpartyG5252  G 
Intersection006. CR-CounterpartyG5252  G Intersection006. CR-CounterpartyG5252  G 
Intersection006. CR-CounterpartyG5252  G Intersection006. CR-CounterpartyG5252  G 
Intersection006. CR-CounterpartyG5252  G Intersection006. CR-CounterpartyG5252  G 
Intersection006. CR-CounterpartyG5252  G Intersection006. CR-CounterpartyG5252  G 
Intersection006. CR-CounterpartyG5353  G Intersection006. CR-CounterpartyG5353  G 
Intersection006. CR-CounterpartyG5353  G Intersection006. CR-CounterpartyG5353  G 
Intersection006. CR-CounterpartyG5353  G Intersection006. CR-CounterpartyG5353  G 
Intersection006. CR-CounterpartyG5353  G Intersection006. CR-CounterpartyG5353  G 
Intersection006. CR-CounterpartyG5353  G Intersection006. CR-CounterpartyG5454  G 
Intersection006. CR-CounterpartyG5454  G Intersection006. CR-CounterpartyG5454  G 
Intersection006. CR-CounterpartyG5454  G Intersection006. CR-CounterpartyG5454  G 
Intersection006. CR-CounterpartyG5454  G Intersection006. CR-CounterpartyG5454  G 
Intersection006. CR-CounterpartyG5454  G Intersection006. CR-CounterpartyG5454  G 
Intersection006. CR-CounterpartyG5555  G Intersection006. CR-CounterpartyG5555  G 
Intersection006. CR-CounterpartyG5555  G Intersection006. CR-CounterpartyG5555  G 
Intersection006. CR-CounterpartyG5555  G Intersection006. CR-CounterpartyG5555  G 
Intersection006. CR-CounterpartyG5555  G  Intersection006. CR-CounterpartyG5555  G 
Intersection006. CR-CounterpartyG5555  G Intersection006. CR-CounterpartyG5656  G 
Intersection006. CR-CounterpartyG5656  G Intersection006. CR-CounterpartyG5656  G 
Intersection006. CR-CounterpartyG5656  G Intersection006. CR-CounterpartyG5656  G 
Intersection006. CR-CounterpartyG5656  G Intersection006. CR-CounterpartyG5656  G 
Intersection006. CR-CounterpartyG5656  G Intersection006. CR-CounterpartyG5656  G 
Intersection006. CR-CounterpartyG5757  G Intersection006. CR-CounterpartyG5757  G 
Intersection006. CR-CounterpartyG5757  G Intersection006. CR-CounterpartyG5757  G 
Intersection006. CR-CounterpartyG5757  G Intersection006. CR-CounterpartyG5757  G 
Intersection006. CR-CounterpartyG5757  G Intersection006. CR-CounterpartyG5757  G 
Intersection006. CR-CounterpartyG5757  G Intersection006. CR-CounterpartyG5858  G 
Intersection006. CR-CounterpartyG5858  G Intersection006. CR-CounterpartyG5858  G 
Intersection006. CR-CounterpartyG5858  G Intersection006. CR-CounterpartyG5858  G 
Intersection006. CR-CounterpartyG5858  G Intersection006. CR-CounterpartyG5858  G 



Intersection006. CR-CounterpartyG5858  G Intersection006. CR-CounterpartyG5858  G 
Intersection006. CR-CounterpartyG5959  G Intersection006. CR-CounterpartyG5959  G 
Intersection006. CR-CounterpartyG5959  G Intersection006. CR-CounterpartyG5959  G 
Intersection006. CR-CounterpartyG5959  G Intersection006. CR-CounterpartyG5959  G 
Intersection006. CR-CounterpartyG5959  G Intersection006. CR-CounterpartyG5959  G 
Intersection006. CR-CounterpartyG5959  G Intersection006. CR-CounterpartyG6060  G 
Intersection006. CR-CounterpartyG6060  G Intersection006. CR-CounterpartyG6060  G 
Intersection006. CR-CounterpartyG6060  G Intersection006. CR-CounterpartyG6060  G 
Intersection006. CR-CounterpartyG6060  G Intersection006. CR-CounterpartyG6060  G 
Intersection006. CR-CounterpartyG6060  G Intersection006. CR-CounterpartyG6060  G  
Intersection006. CR-CounterpartyG6161  G Intersection006. CR-CounterpartyG6161  G 
Intersection006. CR-CounterpartyG6161  G Intersection006. CR-CounterpartyG6161  G 
Intersection006. CR-CounterpartyG6161  G Intersection006. CR-CounterpartyG6161  G 
Intersection006. CR-CounterpartyG6161  G Intersection006. CR-CounterpartyG6161  G 
Intersection006. CR-CounterpartyG6161  G Intersection006. CR-CounterpartyG6262  G 
Intersection006. CR-CounterpartyG6262  G Intersection006. CR-CounterpartyG6262  G 
Intersection006. CR-CounterpartyG6262  G Intersection006. CR-CounterpartyG6262  G 
Intersection006. CR-CounterpartyG6262  G Intersection006. CR-CounterpartyG6262  G 
Intersection006. CR-CounterpartyG6262  G Intersection006. CR-CounterpartyG6262  G 
Intersection006. CR-CounterpartyG6363  G Intersection006. CR-CounterpartyG6363  G 
Intersection006. CR-CounterpartyG6363  G Intersection006. CR-CounterpartyG6363  G 
Intersection006. CR-CounterpartyG6363  G Intersection006. CR-CounterpartyG6363  G 
Intersection006. CR-CounterpartyG6363  G Intersection006. CR-CounterpartyG6363  G 
Intersection006. CR-CounterpartyG6363  G Intersection006. CR-CounterpartyG6464  G 
Intersection006. CR-CounterpartyG6464  G Intersection006. CR-CounterpartyG6464  G 
Intersection006. CR-CounterpartyG6464  G Intersection006. CR-CounterpartyG6464  G 
Intersection006. CR-CounterpartyG6464  G Intersection006. CR-CounterpartyG6464  G 
Intersection006. CR-CounterpartyG6464  G Intersection006. CR-CounterpartyG6464  G 
Intersection006. CR-CounterpartyG6565  G Intersection006. CR-CounterpartyG6565  G 
Intersection006. CR-CounterpartyG6565  G Intersection006. CR-CounterpartyG6565  G 
Intersection006. CR-CounterpartyG6565  G Intersection006. CR-CounterpartyG6565  G 
Intersection006. CR-CounterpartyG6565  G Intersection006. CR-CounterpartyG6565  G 
Intersection006. CR-CounterpartyG6565  G Intersection006. CR-CounterpartyG6666  G 
Intersection006. CR-CounterpartyG6666  G  Intersection006. CR-CounterpartyG6666  G 
Intersection006. CR-CounterpartyG6666  G Intersection006. CR-CounterpartyG6666  G 
Intersection006. CR-CounterpartyG6666  G Intersection006. CR-CounterpartyG6666  G 
Intersection006. CR-CounterpartyG6666  G Intersection006. CR-CounterpartyG6666  G 
Intersection006. CR-CounterpartyG6767  G Intersection006. CR-CounterpartyG6767  G 
Intersection006. CR-CounterpartyG6767  G Intersection006. CR-CounterpartyG6767  G 
Intersection006. CR-CounterpartyG6767  G Intersection006. CR-CounterpartyG6767  G 
Intersection006. CR-CounterpartyG6767  G Intersection006. CR-CounterpartyG6767  G 
Intersection006. CR-CounterpartyG6767  G Intersection006. CR-CounterpartyG6868  G 
Intersection006. CR-CounterpartyG6868  G Intersection006. CR-CounterpartyG6868  G 
Intersection006. CR-CounterpartyG6868  G Intersection006. CR-CounterpartyG6868  G 
Intersection006. CR-CounterpartyG6868  G Intersection006. CR-CounterpartyG6868  G 
Intersection006. CR-CounterpartyG6868  G Intersection006. CR-CounterpartyG6868  G 
Intersection006. CR-CounterpartyG6969  G Intersection006. CR-CounterpartyG6969  G 



Intersection006. CR-CounterpartyG6969  G Intersection006. CR-CounterpartyG6969  G 
Intersection006. CR-CounterpartyG6969  G Intersection006. CR-CounterpartyG6969  G 
Intersection006. CR-CounterpartyG6969  G Intersection006. CR-CounterpartyG6969  G 
Intersection006. CR-CounterpartyG6969  G Intersection006. CR-CounterpartyG7373  G 
Intersection006. CR-CounterpartyG7373  G Intersection006. CR-CounterpartyG7373  G 
Intersection006. CR-CounterpartyG7373  G Intersection006. CR-CounterpartyG7373  G 
Intersection006. CR-CounterpartyG7373  G Intersection006. CR-CounterpartyG7373  G 
Intersection006. CR-CounterpartyG7373  G Intersection006. CR-CounterpartyG7373  G 
Intersection006. CR-CounterpartyG7474  G Intersection006. CR-CounterpartyG7474  G 
Intersection006. CR-CounterpartyG7474  G Intersection006. CR-CounterpartyG7474  G  
Intersection006. CR-CounterpartyG7474  G Intersection006. CR-CounterpartyG7474  G 
Intersection006. CR-CounterpartyG7474  G Intersection006. CR-CounterpartyG7474  G 
Intersection006. CR-CounterpartyG7474  G Intersection006. CR-CounterpartyG7575  G 
Intersection006. CR-CounterpartyG7575  G Intersection006. CR-CounterpartyG7575  G 
Intersection006. CR-CounterpartyG7575  G Intersection006. CR-CounterpartyG7575  G 
Intersection006. CR-CounterpartyG7575  G Intersection006. CR-CounterpartyG7575  G 
Intersection006. CR-CounterpartyG7575  G Intersection006. CR-CounterpartyG7575  G 
Intersection006. CR-CounterpartyG7676  G Intersection006. CR-CounterpartyG7676  G 
Intersection006. CR-CounterpartyG7676  G Intersection006. CR-CounterpartyG7676  G 
Intersection006. CR-CounterpartyG7676  G Intersection006. CR-CounterpartyG7676  G 
Intersection006. CR-CounterpartyG7676  G Intersection006. CR-CounterpartyG7676  G 
Intersection006. CR-CounterpartyG7676  G Intersection006. CR-CounterpartyG7777  G 
Intersection006. CR-CounterpartyG7777  G Intersection006. CR-CounterpartyG7777  G 
Intersection006. CR-CounterpartyG7777  G Intersection006. CR-CounterpartyG7777  G 
Intersection006. CR-CounterpartyG7777  G Intersection006. CR-CounterpartyG7777  G 
Intersection006. CR-CounterpartyG7777  G Intersection006. CR-CounterpartyG7777  G 
Intersection006. CR-CounterpartyG7878  G Intersection006. CR-CounterpartyG7878  G 
Intersection006. CR-CounterpartyG7878  G Intersection006. CR-CounterpartyG7878  G 
Intersection006. CR-CounterpartyG7878  G Intersection006. CR-CounterpartyG7878  G 
Intersection006. CR-CounterpartyG7878  G Intersection006. CR-CounterpartyG7878  G 
Intersection006. CR-CounterpartyG7878  G Intersection006. CR-CounterpartyG7979  G 
Intersection006. CR-CounterpartyG7979  G Intersection006. CR-CounterpartyG7979  G 
Intersection006. CR-CounterpartyG7979  G Intersection006. CR-CounterpartyG7979  G 
Intersection006. CR-CounterpartyG7979  G  Intersection006. CR-CounterpartyG7979  G 
Intersection006. CR-CounterpartyG7979  G Intersection006. CR-CounterpartyG7979  G 
Intersection006. CR-CounterpartyG8080  G Intersection006. CR-CounterpartyG8080  G 
Intersection006. CR-CounterpartyG8080  G Intersection006. CR-CounterpartyG8080  G 
Intersection006. CR-CounterpartyG8080  G Intersection006. CR-CounterpartyG8080  G 
Intersection006. CR-CounterpartyG8080  G Intersection006. CR-CounterpartyG8080  G 
Intersection006. CR-CounterpartyG8080  G Intersection006. CR-CounterpartyG8181  G 
Intersection006. CR-CounterpartyG8181  G Intersection006. CR-CounterpartyG8181  G 
Intersection006. CR-CounterpartyG8181  G Intersection006. CR-CounterpartyG8181  G 
Intersection006. CR-CounterpartyG8181  G Intersection006. CR-CounterpartyG8181  G 
Intersection006. CR-CounterpartyG8181  G Intersection006. CR-CounterpartyG8181  G 
Intersection006. CR-CounterpartyG8282  G Intersection006. CR-CounterpartyG8282  G 
Intersection006. CR-CounterpartyG8282  G Intersection006. CR-CounterpartyG8282  G 
Intersection006. CR-CounterpartyG8282  G Intersection006. CR-CounterpartyG8282  G 



Intersection006. CR-CounterpartyG8282  G Intersection006. CR-CounterpartyG8282  G 
Intersection006. CR-CounterpartyG8282  G Intersection006. CR-CounterpartyG8383  G 
Intersection006. CR-CounterpartyG8383  G Intersection006. CR-CounterpartyG8383  G 
Intersection006. CR-CounterpartyG8383  G Intersection006. CR-CounterpartyG8383  G 
Intersection006. CR-CounterpartyG8383  G Intersection006. CR-CounterpartyG8383  G 
Intersection006. CR-CounterpartyG8383  G Intersection006. CR-CounterpartyG8383  G 
Intersection006. CR-CounterpartyG8484  G Intersection006. CR-CounterpartyG8484  G 
Intersection006. CR-CounterpartyG8484  G Intersection006. CR-CounterpartyG8484  G 
Intersection006. CR-CounterpartyG8484  G Intersection006. CR-CounterpartyG8484  G 
Intersection006. CR-CounterpartyG8484  G Intersection006. CR-CounterpartyG8484  G  
Intersection006. CR-CounterpartyG8484  G Intersection006. CR-CounterpartyG8585  G 
Intersection006. CR-CounterpartyG8585  G Intersection006. CR-CounterpartyG8585  G 
Intersection006. CR-CounterpartyG8585  G Intersection006. CR-CounterpartyG8585  G 
Intersection006. CR-CounterpartyG8585  G Intersection006. CR-CounterpartyG8585  G 
Intersection006. CR-CounterpartyG8585  G Intersection006. CR-CounterpartyG8585  G 
Intersection006. CR-CounterpartyG8686  G Intersection006. CR-CounterpartyG8686  G 
Intersection006. CR-CounterpartyG8686  G Intersection006. CR-CounterpartyG8686  G 
Intersection006. CR-CounterpartyG8686  G Intersection006. CR-CounterpartyG8686  G 
Intersection006. CR-CounterpartyG8686  G Intersection006. CR-CounterpartyG8686  G 
Intersection006. CR-CounterpartyG8686  G Intersection006. CR-CounterpartyG8787  G 
Intersection006. CR-CounterpartyG8787  G Intersection006. CR-CounterpartyG8787  G 
Intersection006. CR-CounterpartyG8787  G Intersection006. CR-CounterpartyG8787  G 
Intersection006. CR-CounterpartyG8787  G Intersection006. CR-CounterpartyG8787  G 
Intersection006. CR-CounterpartyG8787  G Intersection006. CR-CounterpartyG8787  G 
Intersection006. CR-CounterpartyG8888  G Intersection006. CR-CounterpartyG8888  G 
Intersection006. CR-CounterpartyG8888  G Intersection006. CR-CounterpartyG8888  G 
Intersection006. CR-CounterpartyG8888  G Intersection006. CR-CounterpartyG8888  G 
Intersection006. CR-CounterpartyG8888  G Intersection006. CR-CounterpartyG8888  G 
Intersection006. CR-CounterpartyG8888  G Intersection006. CR-CounterpartyG8989  G 
Intersection006. CR-CounterpartyG8989  G Intersection006. CR-CounterpartyG8989  G 
Intersection006. CR-CounterpartyG8989  G Intersection006. CR-CounterpartyG8989  G 
Intersection006. CR-CounterpartyG8989  G Intersection006. CR-CounterpartyG8989  G 
Intersection006. CR-CounterpartyG8989  G Intersection006. CR-CounterpartyG8989  G 
Intersection006. CR-CounterpartyG9090  G  Intersection006. CR-CounterpartyG9090  G 
Intersection006. CR-CounterpartyG9090  G Intersection006. CR-CounterpartyG9090  G 
Intersection006. CR-CounterpartyG9090  G Intersection006. CR-CounterpartyG9090  G 
Intersection006. CR-CounterpartyG9090  G Intersection006. CR-CounterpartyG9090  G 
Intersection006. CR-CounterpartyG9090  G Intersection006. CR-CounterpartyG9494  G 
Intersection006. CR-CounterpartyG9494  G Intersection006. CR-CounterpartyG9494  G 
Intersection006. CR-CounterpartyG9494  G Intersection006. CR-CounterpartyG9494  G 
Intersection006. CR-CounterpartyG9494  G Intersection006. CR-CounterpartyG9494  G 
Intersection006. CR-CounterpartyG9494  G Intersection006. CR-CounterpartyG9494  G 
Intersection006. CR-CounterpartyG9595  G Intersection006. CR-CounterpartyG9595  G 
Intersection006. CR-CounterpartyG9595  G Intersection006. CR-CounterpartyG9595  G 
Intersection006. CR-CounterpartyG9595  G Intersection006. CR-CounterpartyG9595  G 
Intersection006. CR-CounterpartyG9595  G Intersection006. CR-CounterpartyG9595  G 
Intersection006. CR-CounterpartyG9595  G Intersection006. CR-CounterpartyG9696  G 



Intersection006. CR-CounterpartyG9696  G Intersection006. CR-CounterpartyG9696  G 
Intersection006. CR-CounterpartyG9696  G Intersection006. CR-CounterpartyG9696  G 
Intersection006. CR-CounterpartyG9696  G Intersection006. CR-CounterpartyG9696  G 
Intersection006. CR-CounterpartyG9696  G Intersection006. CR-CounterpartyG9696  G 
Intersection006. CR-CounterpartyG9797  G Intersection006. CR-CounterpartyG9797  G 
Intersection006. CR-CounterpartyG9797  G Intersection006. CR-CounterpartyG9797  G 
Intersection006. CR-CounterpartyG9797  G Intersection006. CR-CounterpartyG9797  G 
Intersection006. CR-CounterpartyG9797  G Intersection006. CR-CounterpartyG9797  G 
Intersection006. CR-CounterpartyG9797  G Intersection006. CR-CounterpartyG9898  G 
Intersection006. CR-CounterpartyG9898  G Intersection006. CR-CounterpartyG9898  G  
Intersection006. CR-CounterpartyG9898  G Intersection006. CR-CounterpartyG9898  G 
Intersection006. CR-CounterpartyG9898  G Intersection006. CR-CounterpartyG9898  G 
Intersection006. CR-CounterpartyG9898  G Intersection006. CR-CounterpartyG9898  G 
Intersection006. CR-CounterpartyG9999  G Intersection006. CR-CounterpartyG9999  G 
Intersection006. CR-CounterpartyG9999  G Intersection006. CR-CounterpartyG9999  G 
Intersection006. CR-CounterpartyG9999  G Intersection006. CR-CounterpartyG9999  G 
Intersection006. CR-CounterpartyG9999  G Intersection006. CR-CounterpartyG9999  G 
Intersection006. CR-CounterpartyG9999  G Intersection006. CR-CounterpartyG100100   G 
Intersection006. CR-CounterpartyG100100   G Intersection006. CR-CounterpartyG100100   
G Intersection006. CR-CounterpartyG100100   G Intersection006. CR-CounterpartyG100100  
 G Intersection006. CR-CounterpartyG100100   G Intersection006. CR-CounterpartyG100100 
  G Intersection006. CR-CounterpartyG100100   G Intersection006. 
CR-CounterpartyG100100   G Intersection006. CR-CounterpartyG101101   G 
Intersection006. CR-CounterpartyG101101   G Intersection006. CR-CounterpartyG101101   
G Intersection006. CR-CounterpartyG101101   G Intersection006. CR-CounterpartyG101101  
 G Intersection006. CR-CounterpartyG101101   G Intersection006. CR-CounterpartyG101101 
  G Intersection006. CR-CounterpartyG101101   G Intersection006. 
CR-CounterpartyG101101   G Intersection006. CR-CounterpartyG102102   G 
Intersection006. CR-CounterpartyG102102   G Intersection006. CR-CounterpartyG102102   
G Intersection006. CR-CounterpartyG102102   G Intersection006. CR-CounterpartyG102102  
 G Intersection006. CR-CounterpartyG102102   G Intersection006. CR-CounterpartyG102102 
  G Intersection006. CR-CounterpartyG102102   G Intersection006. 
CR-CounterpartyG102102   G Intersection006. CR-CounterpartyG103103   G 
Intersection006. CR-CounterpartyG103103   G Intersection006. CR-CounterpartyG103103   
G Intersection006. CR-CounterpartyG103103   G Intersection006. CR-CounterpartyG103103  
 G  Intersection006. CR-CounterpartyG103103   G Intersection006. 
CR-CounterpartyG103103   G Intersection006. CR-CounterpartyG103103   G 
Intersection006. CR-CounterpartyG103103   G Intersection006. CR-CounterpartyG104104   
G Intersection006. CR-CounterpartyG104104   G Intersection006. CR-CounterpartyG104104  
 G Intersection006. CR-CounterpartyG104104   G Intersection006. CR-CounterpartyG104104 
  G Intersection006. CR-CounterpartyG104104   G Intersection006. 
CR-CounterpartyG104104   G Intersection006. CR-CounterpartyG104104   G 
Intersection006. CR-CounterpartyG104104   G Intersection006. CR-CounterpartyG105105   
G Intersection006. CR-CounterpartyG105105   G Intersection006. CR-CounterpartyG105105  
 G Intersection006. CR-CounterpartyG105105   G Intersection006. CR-CounterpartyG105105 
  G Intersection006. CR-CounterpartyG105105   G Intersection006. 
CR-CounterpartyG105105   G Intersection006. CR-CounterpartyG105105   G 



Intersection006. CR-CounterpartyG105105   G Intersection006. CR-CounterpartyG106106   
G Intersection006. CR-CounterpartyG106106   G Intersection006. CR-CounterpartyG106106  
 G Intersection006. CR-CounterpartyG106106   G Intersection006. CR-CounterpartyG106106 
  G Intersection006. CR-CounterpartyG106106   G Intersection006. 
CR-CounterpartyG106106   G Intersection006. CR-CounterpartyG106106   G 
Intersection006. CR-CounterpartyG106106   G Intersection006. CR-CounterpartyG107107   
G Intersection006. CR-CounterpartyG107107   G Intersection006. CR-CounterpartyG107107  
 G Intersection006. CR-CounterpartyG107107   G Intersection006. CR-CounterpartyG107107 
  G Intersection006. CR-CounterpartyG107107   G Intersection006. 
CR-CounterpartyG107107   G Intersection006. CR-CounterpartyG107107   G 
Intersection006. CR-CounterpartyG107107   G Intersection006. CR-CounterpartyG108108   
G Intersection006. CR-CounterpartyG108108   G Intersection006. CR-CounterpartyG108108  
 G Intersection006. CR-CounterpartyG108108   G Intersection006. CR-CounterpartyG108108 
  G Intersection006. CR-CounterpartyG108108   G Intersection006. 
CR-CounterpartyG108108   G  Intersection006. CR-CounterpartyG108108   G 
Intersection006. CR-CounterpartyG108108   G Intersection006. CR-CounterpartyG109109   
G Intersection006. CR-CounterpartyG109109   G Intersection006. CR-CounterpartyG109109  
 G Intersection006. CR-CounterpartyG109109   G Intersection006. CR-CounterpartyG109109 
  G Intersection006. CR-CounterpartyG109109   G Intersection006. 
CR-CounterpartyG109109   G Intersection006. CR-CounterpartyG109109   G 
Intersection006. CR-CounterpartyG109109   G Intersection006. CR-CounterpartyG110110   
G Intersection006. CR-CounterpartyG110110   G Intersection006. CR-CounterpartyG110110  
 G Intersection006. CR-CounterpartyG110110   G Intersection006. CR-CounterpartyG110110 
  G Intersection006. CR-CounterpartyG110110   G Intersection006. 
CR-CounterpartyG110110   G Intersection006. CR-CounterpartyG110110   G 
Intersection006. CR-CounterpartyG110110   G Intersection006. CR-CounterpartyG111111   
G Intersection006. CR-CounterpartyG111111   G Intersection006. CR-CounterpartyG111111  
 G Intersection006. CR-CounterpartyG111111   G Intersection006. CR-CounterpartyG111111 
  G Intersection006. CR-CounterpartyG111111   G Intersection006. 
CR-CounterpartyG111111   G Intersection006. CR-CounterpartyG111111   G 
Intersection006. CR-CounterpartyG111111   G Intersection006. CR-CounterpartyG115115   
G Intersection006. CR-CounterpartyG115115   G Intersection006. CR-CounterpartyG115115  
 G Intersection006. CR-CounterpartyG115115   G Intersection006. CR-CounterpartyG115115 
  G Intersection006. CR-CounterpartyG115115   G Intersection006. 
CR-CounterpartyG115115   G Intersection006. CR-CounterpartyG115115   G 
Intersection006. CR-CounterpartyG115115   G Intersection006. CR-CounterpartyG115115   
G Intersection006. CR-CounterpartyG116116   G Intersection006. CR-CounterpartyG116116  
 G Intersection006. CR-CounterpartyG116116   G Intersection006. CR-CounterpartyG116116 
  G Intersection006. CR-CounterpartyG116116   G Intersection006. 
CR-CounterpartyG116116   G Intersection006. CR-CounterpartyG116116   G 
Intersection006. CR-CounterpartyG116116   G  Intersection006. CR-CounterpartyG116116   
G Intersection006. CR-CounterpartyG116116   G Intersection006. CR-CounterpartyG117117  
 G Intersection006. CR-CounterpartyG117117   G Intersection006. CR-CounterpartyG117117 
  G Intersection006. CR-CounterpartyG117117   G Intersection006. 
CR-CounterpartyG117117   G Intersection006. CR-CounterpartyG117117   G 
Intersection006. CR-CounterpartyG117117   G Intersection006. CR-CounterpartyG117117   
G Intersection006. CR-CounterpartyG117117   G Intersection006. CR-CounterpartyG117117  



 G Intersection006. CR-CounterpartyG118118   G Intersection006. CR-CounterpartyG118118 
  G Intersection006. CR-CounterpartyG118118   G Intersection006. 
CR-CounterpartyG118118   G Intersection006. CR-CounterpartyG118118   G 
Intersection006. CR-CounterpartyG118118   G Intersection006. CR-CounterpartyG118118   
G Intersection006. CR-CounterpartyG118118   G Intersection006. CR-CounterpartyG118118  
 G Intersection006. CR-CounterpartyG118118   G Intersection006. CR-CounterpartyG119119 
  G Intersection006. CR-CounterpartyG119119   G Intersection006. 
CR-CounterpartyG119119   G Intersection006. CR-CounterpartyG119119   G 
Intersection006. CR-CounterpartyG119119   G Intersection006. CR-CounterpartyG119119   
G Intersection006. CR-CounterpartyG119119   G Intersection006. CR-CounterpartyG119119  
 G Intersection006. CR-CounterpartyG119119   G Intersection006. CR-CounterpartyG119119 
  G Intersection006. CR-CounterpartyG120120   G Intersection006. 
CR-CounterpartyG120120   G Intersection006. CR-CounterpartyG120120   G 
Intersection006. CR-CounterpartyG120120   G Intersection006. CR-CounterpartyG120120   
G Intersection006. CR-CounterpartyG120120   G Intersection006. CR-CounterpartyG120120  
 G Intersection006. CR-CounterpartyG120120   G Intersection006. CR-CounterpartyG120120 
  G Intersection006. CR-CounterpartyG120120   G Intersection006. 
CR-CounterpartyG121121   G Intersection006. CR-CounterpartyG121121   G 
Intersection006. CR-CounterpartyG121121   G Intersection006. CR-CounterpartyG121121   
G Intersection006. CR-CounterpartyG121121   G  Intersection006. CR-CounterpartyG121121 
  G Intersection006. CR-CounterpartyG121121   G Intersection006. 
CR-CounterpartyG121121   G Intersection006. CR-CounterpartyG121121   G 
Intersection006. CR-CounterpartyG121121   G Intersection006. CR-CounterpartyG122122   
G Intersection006. CR-CounterpartyG122122   G Intersection006. CR-CounterpartyG122122  
 G Intersection006. CR-CounterpartyG122122   G Intersection006. CR-CounterpartyG122122 
  G Intersection006. CR-CounterpartyG122122   G Intersection006. 
CR-CounterpartyG122122   G Intersection006. CR-CounterpartyG122122   G 
Intersection006. CR-CounterpartyG122122   G Intersection006. CR-CounterpartyG122122   
G Intersection006. CR-CounterpartyG123123   G Intersection006. CR-CounterpartyG123123  
 G Intersection006. CR-CounterpartyG123123   G Intersection006. CR-CounterpartyG123123 
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Intersection006. CR-CounterpartyM1313  M Intersection006. CR-CounterpartyM1414  M 
Intersection006. CR-CounterpartyM1414  M Intersection006. CR-CounterpartyM1414  M 
Intersection006. CR-CounterpartyM1414  M Intersection006. CR-CounterpartyM1414  M 
Intersection006. CR-CounterpartyM1414  M Intersection006. CR-CounterpartyM1414  M 
Intersection006. CR-CounterpartyM1414  M  Intersection006. CR-CounterpartyM1515  M 
Intersection006. CR-CounterpartyM1515  M Intersection006. CR-CounterpartyM1515  M 
Intersection006. CR-CounterpartyM1515  M Intersection006. CR-CounterpartyM1515  M 



Intersection006. CR-CounterpartyM1515  M Intersection006. CR-CounterpartyM1515  M 
Intersection006. CR-CounterpartyM1515  M Intersection006. CR-CounterpartyM1616  M 
Intersection006. CR-CounterpartyM1616  M Intersection006. CR-CounterpartyM1616  M 
Intersection006. CR-CounterpartyM1616  M Intersection006. CR-CounterpartyM1616  M 
Intersection006. CR-CounterpartyM1616  M Intersection006. CR-CounterpartyM1616  M 
Intersection006. CR-CounterpartyM1616  M Intersection006. CR-CounterpartyM1717  M 
Intersection006. CR-CounterpartyM1717  M Intersection006. CR-CounterpartyM1717  M 
Intersection006. CR-CounterpartyM1717  M Intersection006. CR-CounterpartyM1717  M 
Intersection006. CR-CounterpartyM1717  M Intersection006. CR-CounterpartyM1717  M 
Intersection006. CR-CounterpartyM1717  M Intersection006. CR-CounterpartyM1818  M 
Intersection006. CR-CounterpartyM1818  M Intersection006. CR-CounterpartyM1818  M 
Intersection006. CR-CounterpartyM1818  M Intersection006. CR-CounterpartyM1818  M 
Intersection006. CR-CounterpartyM1818  M Intersection006. CR-CounterpartyM1818  M 
Intersection006. CR-CounterpartyM1818  M Intersection006. CR-CounterpartyM1919  M 
Intersection006. CR-CounterpartyM1919  M Intersection006. CR-CounterpartyM1919  M 
Intersection006. CR-CounterpartyM1919  M Intersection006. CR-CounterpartyM1919  M 
Intersection006. CR-CounterpartyM1919  M Intersection006. CR-CounterpartyM1919  M 
Intersection006. CR-CounterpartyM1919  M Intersection006. CR-CounterpartyM2020  M  
Intersection006. CR-CounterpartyM2020  M Intersection006. CR-CounterpartyM2020  M 
Intersection006. CR-CounterpartyM2020  M Intersection006. CR-CounterpartyM2020  M 
Intersection006. CR-CounterpartyM2020  M Intersection006. CR-CounterpartyM2020  M 
Intersection006. CR-CounterpartyM2020  M Intersection006. CR-CounterpartyM2121  M 
Intersection006. CR-CounterpartyM2121  M Intersection006. CR-CounterpartyM2121  M 
Intersection006. CR-CounterpartyM2121  M Intersection006. CR-CounterpartyM2121  M 
Intersection006. CR-CounterpartyM2121  M Intersection006. CR-CounterpartyM2121  M 
Intersection006. CR-CounterpartyM2121  M Intersection006. CR-CounterpartyM2222  M 
Intersection006. CR-CounterpartyM2222  M Intersection006. CR-CounterpartyM2222  M 
Intersection006. CR-CounterpartyM2222  M Intersection006. CR-CounterpartyM2222  M 
Intersection006. CR-CounterpartyM2222  M Intersection006. CR-CounterpartyM2222  M 
Intersection006. CR-CounterpartyM2222  M Intersection006. CR-CounterpartyM2323  M 
Intersection006. CR-CounterpartyM2323  M Intersection006. CR-CounterpartyM2323  M 
Intersection006. CR-CounterpartyM2323  M Intersection006. CR-CounterpartyM2323  M 
Intersection006. CR-CounterpartyM2323  M Intersection006. CR-CounterpartyM2323  M 
Intersection006. CR-CounterpartyM2323  M Intersection006. CR-CounterpartyM2424  M 
Intersection006. CR-CounterpartyM2424  M Intersection006. CR-CounterpartyM2424  M 
Intersection006. CR-CounterpartyM2424  M Intersection006. CR-CounterpartyM2424  M 
Intersection006. CR-CounterpartyM2424  M Intersection006. CR-CounterpartyM2424  M 
Intersection006. CR-CounterpartyM2424  M Intersection006. CR-CounterpartyM2525  M 
Intersection006. CR-CounterpartyM2525  M Intersection006. CR-CounterpartyM2525  M  
Intersection006. CR-CounterpartyM2525  M Intersection006. CR-CounterpartyM2525  M 
Intersection006. CR-CounterpartyM2525  M Intersection006. CR-CounterpartyM2525  M 
Intersection006. CR-CounterpartyM2525  M Intersection006. CR-CounterpartyM2626  M 
Intersection006. CR-CounterpartyM2626  M Intersection006. CR-CounterpartyM2626  M 
Intersection006. CR-CounterpartyM2626  M Intersection006. CR-CounterpartyM2626  M 
Intersection006. CR-CounterpartyM2626  M Intersection006. CR-CounterpartyM2626  M 
Intersection006. CR-CounterpartyM2626  M Intersection006. CR-CounterpartyM2727  M 
Intersection006. CR-CounterpartyM2727  M Intersection006. CR-CounterpartyM2727  M 



Intersection006. CR-CounterpartyM2727  M Intersection006. CR-CounterpartyM2727  M 
Intersection006. CR-CounterpartyM2727  M Intersection006. CR-CounterpartyM2727  M 
Intersection006. CR-CounterpartyM2727  M Intersection006. CR-CounterpartyM2929  M 
Intersection006. CR-CounterpartyM2929  M Intersection006. CR-CounterpartyM2929  M 
Intersection006. CR-CounterpartyM2929  M Intersection006. CR-CounterpartyM2929  M 
Intersection006. CR-CounterpartyM3131  M Intersection006. CR-CounterpartyM3131  M 
Intersection006. CR-CounterpartyM3131  M Intersection006. CR-CounterpartyM3131  M 
Intersection006. CR-CounterpartyM3131  M Intersection006. CR-CounterpartyM3131  M 
Intersection006. CR-CounterpartyM3131  M Intersection006. CR-CounterpartyM3131  M 
Intersection006. CR-CounterpartyM3232  M Intersection006. CR-CounterpartyM3232  M 
Intersection006. CR-CounterpartyM3232  M Intersection006. CR-CounterpartyM3232  M 
Intersection006. CR-CounterpartyM3232  M Intersection006. CR-CounterpartyM3232  M 
Intersection006. CR-CounterpartyM3232  M Intersection006. CR-CounterpartyM3232  M  
Intersection006. CR-CounterpartyM3333  M Intersection006. CR-CounterpartyM3333  M 
Intersection006. CR-CounterpartyM3333  M Intersection006. CR-CounterpartyM3333  M 
Intersection006. CR-CounterpartyM3333  M Intersection006. CR-CounterpartyM3333  M 
Intersection006. CR-CounterpartyM3333  M Intersection006. CR-CounterpartyM3333  M 
Intersection006. CR-CounterpartyM3434  M Intersection006. CR-CounterpartyM3434  M 
Intersection006. CR-CounterpartyM3434  M Intersection006. CR-CounterpartyM3434  M 
Intersection006. CR-CounterpartyM3434  M Intersection006. CR-CounterpartyM3434  M 
Intersection006. CR-CounterpartyM3434  M Intersection006. CR-CounterpartyM3434  M 
Intersection006. CR-CounterpartyM3535  M Intersection006. CR-CounterpartyM3535  M 
Intersection006. CR-CounterpartyM3535  M Intersection006. CR-CounterpartyM3535  M 
Intersection006. CR-CounterpartyM3535  M Intersection006. CR-CounterpartyM3535  M 
Intersection006. CR-CounterpartyM3535  M Intersection006. CR-CounterpartyM3535  M 
Intersection006. CR-CounterpartyM3636  M Intersection006. CR-CounterpartyM3636  M 
Intersection006. CR-CounterpartyM3636  M Intersection006. CR-CounterpartyM3636  M 
Intersection006. CR-CounterpartyM3636  M Intersection006. CR-CounterpartyM3636  M 
Intersection006. CR-CounterpartyM3636  M Intersection006. CR-CounterpartyM3636  M 
Intersection006. CR-CounterpartyM3737  M Intersection006. CR-CounterpartyM3737  M 
Intersection006. CR-CounterpartyM3737  M Intersection006. CR-CounterpartyM3737  M 
Intersection006. CR-CounterpartyM3737  M Intersection006. CR-CounterpartyM3737  M 
Intersection006. CR-CounterpartyM3737  M Intersection006. CR-CounterpartyM3737  M 
Intersection006. CR-CounterpartyM3838  M  Intersection006. CR-CounterpartyM3838  M 
Intersection006. CR-CounterpartyM3838  M Intersection006. CR-CounterpartyM3838  M 
Intersection006. CR-CounterpartyM3838  M Intersection006. CR-CounterpartyM3838  M 
Intersection006. CR-CounterpartyM3838  M Intersection006. CR-CounterpartyM3838  M 
Intersection006. CR-CounterpartyM3939  M Intersection006. CR-CounterpartyM3939  M 
Intersection006. CR-CounterpartyM3939  M Intersection006. CR-CounterpartyM3939  M 
Intersection006. CR-CounterpartyM3939  M Intersection006. CR-CounterpartyM3939  M 
Intersection006. CR-CounterpartyM3939  M Intersection006. CR-CounterpartyM3939  M 
Intersection006. CR-CounterpartyM4040  M Intersection006. CR-CounterpartyM4040  M 
Intersection006. CR-CounterpartyM4040  M Intersection006. CR-CounterpartyM4040  M 
Intersection006. CR-CounterpartyM4040  M Intersection006. CR-CounterpartyM4040  M 
Intersection006. CR-CounterpartyM4040  M Intersection006. CR-CounterpartyM4040  M 
Intersection006. CR-CounterpartyM4141  M Intersection006. CR-CounterpartyM4141  M 
Intersection006. CR-CounterpartyM4141  M Intersection006. CR-CounterpartyM4141  M 



Intersection006. CR-CounterpartyM4141  M Intersection006. CR-CounterpartyM4141  M 
Intersection006. CR-CounterpartyM4141  M Intersection006. CR-CounterpartyM4141  M 
Intersection006. CR-CounterpartyM4242  M Intersection006. CR-CounterpartyM4242  M 
Intersection006. CR-CounterpartyM4242  M Intersection006. CR-CounterpartyM4242  M 
Intersection006. CR-CounterpartyM4242  M Intersection006. CR-CounterpartyM4242  M 
Intersection006. CR-CounterpartyM4242  M Intersection006. CR-CounterpartyM4242  M 
Intersection006. CR-CounterpartyM4343  M Intersection006. CR-CounterpartyM4343  M 
Intersection006. CR-CounterpartyM4343  M  Intersection006. CR-CounterpartyM4343  M 
Intersection006. CR-CounterpartyM4343  M Intersection006. CR-CounterpartyM4343  M 
Intersection006. CR-CounterpartyM4343  M Intersection006. CR-CounterpartyM4343  M 
Intersection006. CR-CounterpartyM4444  M Intersection006. CR-CounterpartyM4444  M 
Intersection006. CR-CounterpartyM4444  M Intersection006. CR-CounterpartyM4444  M 
Intersection006. CR-CounterpartyM4444  M Intersection006. CR-CounterpartyM4444  M 
Intersection006. CR-CounterpartyM4444  M Intersection006. CR-CounterpartyM4444  M 
Intersection006. CR-CounterpartyM4545  M Intersection006. CR-CounterpartyM4545  M 
Intersection006. CR-CounterpartyM4545  M Intersection006. CR-CounterpartyM4545  M 
Intersection006. CR-CounterpartyM4545  M Intersection006. CR-CounterpartyM4545  M 
Intersection006. CR-CounterpartyM4545  M Intersection006. CR-CounterpartyM4545  M 
Intersection006. CR-CounterpartyM4646  M Intersection006. CR-CounterpartyM4646  M 
Intersection006. CR-CounterpartyM4646  M Intersection006. CR-CounterpartyM4646  M 
Intersection006. CR-CounterpartyM4646  M Intersection006. CR-CounterpartyM4646  M 
Intersection006. CR-CounterpartyM4646  M Intersection006. CR-CounterpartyM4646  M 
Intersection006. CR-CounterpartyM4747  M Intersection006. CR-CounterpartyM4747  M 
Intersection006. CR-CounterpartyM4747  M Intersection006. CR-CounterpartyM4747  M 
Intersection006. CR-CounterpartyM4747  M Intersection006. CR-CounterpartyM4747  M 
Intersection006. CR-CounterpartyM4747  M Intersection006. CR-CounterpartyM4747  M 
Intersection006. CR-CounterpartyM4848  M Intersection006. CR-CounterpartyM4848  M 
Intersection006. CR-CounterpartyM4848  M Intersection006. CR-CounterpartyM4848  M 
Intersection006. CR-CounterpartyM4848  M  Intersection006. CR-CounterpartyM4848  M 
Intersection006. CR-CounterpartyM4848  M Intersection006. CR-CounterpartyM4848  M 
Intersection006. CR-CounterpartyM5050  M Intersection006. CR-CounterpartyM5050  M 
Intersection006. CR-CounterpartyM5050  M Intersection006. CR-CounterpartyM5050  M 
Intersection006. CR-CounterpartyM5050  M Intersection006. CR-CounterpartyM5252  M 
Intersection006. CR-CounterpartyM5252  M Intersection006. CR-CounterpartyM5252  M 
Intersection006. CR-CounterpartyM5252  M Intersection006. CR-CounterpartyM5252  M 
Intersection006. CR-CounterpartyM5252  M Intersection006. CR-CounterpartyM5252  M 
Intersection006. CR-CounterpartyM5252  M Intersection006. CR-CounterpartyM5353  M 
Intersection006. CR-CounterpartyM5353  M Intersection006. CR-CounterpartyM5353  M 
Intersection006. CR-CounterpartyM5353  M Intersection006. CR-CounterpartyM5353  M 
Intersection006. CR-CounterpartyM5353  M Intersection006. CR-CounterpartyM5353  M 
Intersection006. CR-CounterpartyM5353  M Intersection006. CR-CounterpartyM5454  M 
Intersection006. CR-CounterpartyM5454  M Intersection006. CR-CounterpartyM5454  M 
Intersection006. CR-CounterpartyM5454  M Intersection006. CR-CounterpartyM5454  M 
Intersection006. CR-CounterpartyM5454  M Intersection006. CR-CounterpartyM5454  M 
Intersection006. CR-CounterpartyM5454  M Intersection006. CR-CounterpartyM5555  M 
Intersection006. CR-CounterpartyM5555  M Intersection006. CR-CounterpartyM5555  M 
Intersection006. CR-CounterpartyM5555  M Intersection006. CR-CounterpartyM5555  M 



Intersection006. CR-CounterpartyM5555  M Intersection006. CR-CounterpartyM5555  M 
Intersection006. CR-CounterpartyM5555  M Intersection006. CR-CounterpartyM5656  M 
Intersection006. CR-CounterpartyM5656  M  Intersection006. CR-CounterpartyM5656  M 
Intersection006. CR-CounterpartyM5656  M Intersection006. CR-CounterpartyM5656  M 
Intersection006. CR-CounterpartyM5656  M Intersection006. CR-CounterpartyM5656  M 
Intersection006. CR-CounterpartyM5656  M Intersection006. CR-CounterpartyM5757  M 
Intersection006. CR-CounterpartyM5757  M Intersection006. CR-CounterpartyM5757  M 
Intersection006. CR-CounterpartyM5757  M Intersection006. CR-CounterpartyM5757  M 
Intersection006. CR-CounterpartyM5757  M Intersection006. CR-CounterpartyM5757  M 
Intersection006. CR-CounterpartyM5757  M Intersection006. CR-CounterpartyM5858  M 
Intersection006. CR-CounterpartyM5858  M Intersection006. CR-CounterpartyM5858  M 
Intersection006. CR-CounterpartyM5858  M Intersection006. CR-CounterpartyM5858  M 
Intersection006. CR-CounterpartyM5858  M Intersection006. CR-CounterpartyM5858  M 
Intersection006. CR-CounterpartyM5858  M Intersection006. CR-CounterpartyM5959  M 
Intersection006. CR-CounterpartyM5959  M Intersection006. CR-CounterpartyM5959  M 
Intersection006. CR-CounterpartyM5959  M Intersection006. CR-CounterpartyM5959  M 
Intersection006. CR-CounterpartyM5959  M Intersection006. CR-CounterpartyM5959  M 
Intersection006. CR-CounterpartyM5959  M Intersection006. CR-CounterpartyM6060  M 
Intersection006. CR-CounterpartyM6060  M Intersection006. CR-CounterpartyM6060  M 
Intersection006. CR-CounterpartyM6060  M Intersection006. CR-CounterpartyM6060  M 
Intersection006. CR-CounterpartyM6060  M Intersection006. CR-CounterpartyM6060  M 
Intersection006. CR-CounterpartyM6060  M Intersection006. CR-CounterpartyM6161  M 
Intersection006. CR-CounterpartyM6161  M Intersection006. CR-CounterpartyM6161  M 
Intersection006. CR-CounterpartyM6161  M  Intersection006. CR-CounterpartyM6161  M 
Intersection006. CR-CounterpartyM6161  M Intersection006. CR-CounterpartyM6161  M 
Intersection006. CR-CounterpartyM6161  M Intersection006. CR-CounterpartyM6262  M 
Intersection006. CR-CounterpartyM6262  M Intersection006. CR-CounterpartyM6262  M 
Intersection006. CR-CounterpartyM6262  M Intersection006. CR-CounterpartyM6262  M 
Intersection006. CR-CounterpartyM6262  M Intersection006. CR-CounterpartyM6262  M 
Intersection006. CR-CounterpartyM6262  M Intersection006. CR-CounterpartyM6363  M 
Intersection006. CR-CounterpartyM6363  M Intersection006. CR-CounterpartyM6363  M 
Intersection006. CR-CounterpartyM6363  M Intersection006. CR-CounterpartyM6363  M 
Intersection006. CR-CounterpartyM6363  M Intersection006. CR-CounterpartyM6363  M 
Intersection006. CR-CounterpartyM6363  M Intersection006. CR-CounterpartyM6464  M 
Intersection006. CR-CounterpartyM6464  M Intersection006. CR-CounterpartyM6464  M 
Intersection006. CR-CounterpartyM6464  M Intersection006. CR-CounterpartyM6464  M 
Intersection006. CR-CounterpartyM6464  M Intersection006. CR-CounterpartyM6464  M 
Intersection006. CR-CounterpartyM6464  M Intersection006. CR-CounterpartyM6565  M 
Intersection006. CR-CounterpartyM6565  M Intersection006. CR-CounterpartyM6565  M 
Intersection006. CR-CounterpartyM6565  M Intersection006. CR-CounterpartyM6565  M 
Intersection006. CR-CounterpartyM6565  M Intersection006. CR-CounterpartyM6565  M 
Intersection006. CR-CounterpartyM6565  M Intersection006. CR-CounterpartyM6666  M 
Intersection006. CR-CounterpartyM6666  M Intersection006. CR-CounterpartyM6666  M 
Intersection006. CR-CounterpartyM6666  M Intersection006. CR-CounterpartyM6666  M 
Intersection006. CR-CounterpartyM6666  M  Intersection006. CR-CounterpartyM6666  M 
Intersection006. CR-CounterpartyM6666  M Intersection006. CR-CounterpartyM6767  M 
Intersection006. CR-CounterpartyM6767  M Intersection006. CR-CounterpartyM6767  M 



Intersection006. CR-CounterpartyM6767  M Intersection006. CR-CounterpartyM6767  M 
Intersection006. CR-CounterpartyM6767  M Intersection006. CR-CounterpartyM6767  M 
Intersection006. CR-CounterpartyM6767  M Intersection006. CR-CounterpartyM6868  M 
Intersection006. CR-CounterpartyM6868  M Intersection006. CR-CounterpartyM6868  M 
Intersection006. CR-CounterpartyM6868  M Intersection006. CR-CounterpartyM6868  M 
Intersection006. CR-CounterpartyM6868  M Intersection006. CR-CounterpartyM6868  M 
Intersection006. CR-CounterpartyM6868  M Intersection006. CR-CounterpartyM6969  M 
Intersection006. CR-CounterpartyM6969  M Intersection006. CR-CounterpartyM6969  M 
Intersection006. CR-CounterpartyM6969  M Intersection006. CR-CounterpartyM6969  M 
Intersection006. CR-CounterpartyM6969  M Intersection006. CR-CounterpartyM6969  M 
Intersection006. CR-CounterpartyM6969  M Intersection006. CR-CounterpartyM7171  M 
Intersection006. CR-CounterpartyM7171  M Intersection006. CR-CounterpartyM7171  M 
Intersection006. CR-CounterpartyM7171  M Intersection006. CR-CounterpartyM7171  M 
Intersection006. CR-CounterpartyM7373  M Intersection006. CR-CounterpartyM7373  M 
Intersection006. CR-CounterpartyM7373  M Intersection006. CR-CounterpartyM7373  M 
Intersection006. CR-CounterpartyM7373  M Intersection006. CR-CounterpartyM7373  M 
Intersection006. CR-CounterpartyM7373  M Intersection006. CR-CounterpartyM7373  M 
Intersection006. CR-CounterpartyM7474  M Intersection006. CR-CounterpartyM7474  M 
Intersection006. CR-CounterpartyM7474  M  Intersection006. CR-CounterpartyM7474  M 
Intersection006. CR-CounterpartyM7474  M Intersection006. CR-CounterpartyM7474  M 
Intersection006. CR-CounterpartyM7474  M Intersection006. CR-CounterpartyM7474  M 
Intersection006. CR-CounterpartyM7575  M Intersection006. CR-CounterpartyM7575  M 
Intersection006. CR-CounterpartyM7575  M Intersection006. CR-CounterpartyM7575  M 
Intersection006. CR-CounterpartyM7575  M Intersection006. CR-CounterpartyM7575  M 
Intersection006. CR-CounterpartyM7575  M Intersection006. CR-CounterpartyM7575  M 
Intersection006. CR-CounterpartyM7676  M Intersection006. CR-CounterpartyM7676  M 
Intersection006. CR-CounterpartyM7676  M Intersection006. CR-CounterpartyM7676  M 
Intersection006. CR-CounterpartyM7676  M Intersection006. CR-CounterpartyM7676  M 
Intersection006. CR-CounterpartyM7676  M Intersection006. CR-CounterpartyM7676  M 
Intersection006. CR-CounterpartyM7777  M Intersection006. CR-CounterpartyM7777  M 
Intersection006. CR-CounterpartyM7777  M Intersection006. CR-CounterpartyM7777  M 
Intersection006. CR-CounterpartyM7777  M Intersection006. CR-CounterpartyM7777  M 
Intersection006. CR-CounterpartyM7777  M Intersection006. CR-CounterpartyM7777  M 
Intersection006. CR-CounterpartyM7878  M Intersection006. CR-CounterpartyM7878  M 
Intersection006. CR-CounterpartyM7878  M Intersection006. CR-CounterpartyM7878  M 
Intersection006. CR-CounterpartyM7878  M Intersection006. CR-CounterpartyM7878  M 
Intersection006. CR-CounterpartyM7878  M Intersection006. CR-CounterpartyM7878  M 
Intersection006. CR-CounterpartyM7979  M Intersection006. CR-CounterpartyM7979  M 
Intersection006. CR-CounterpartyM7979  M Intersection006. CR-CounterpartyM7979  M 
Intersection006. CR-CounterpartyM7979  M  Intersection006. CR-CounterpartyM7979  M 
Intersection006. CR-CounterpartyM7979  M Intersection006. CR-CounterpartyM7979  M 
Intersection006. CR-CounterpartyM8080  M Intersection006. CR-CounterpartyM8080  M 
Intersection006. CR-CounterpartyM8080  M Intersection006. CR-CounterpartyM8080  M 
Intersection006. CR-CounterpartyM8080  M Intersection006. CR-CounterpartyM8080  M 
Intersection006. CR-CounterpartyM8080  M Intersection006. CR-CounterpartyM8080  M 
Intersection006. CR-CounterpartyM8181  M Intersection006. CR-CounterpartyM8181  M 
Intersection006. CR-CounterpartyM8181  M Intersection006. CR-CounterpartyM8181  M 



Intersection006. CR-CounterpartyM8181  M Intersection006. CR-CounterpartyM8181  M 
Intersection006. CR-CounterpartyM8181  M Intersection006. CR-CounterpartyM8181  M 
Intersection006. CR-CounterpartyM8282  M Intersection006. CR-CounterpartyM8282  M 
Intersection006. CR-CounterpartyM8282  M Intersection006. CR-CounterpartyM8282  M 
Intersection006. CR-CounterpartyM8282  M Intersection006. CR-CounterpartyM8282  M 
Intersection006. CR-CounterpartyM8282  M Intersection006. CR-CounterpartyM8282  M 
Intersection006. CR-CounterpartyM8383  M Intersection006. CR-CounterpartyM8383  M 
Intersection006. CR-CounterpartyM8383  M Intersection006. CR-CounterpartyM8383  M 
Intersection006. CR-CounterpartyM8383  M Intersection006. CR-CounterpartyM8383  M 
Intersection006. CR-CounterpartyM8383  M Intersection006. CR-CounterpartyM8383  M 
Intersection006. CR-CounterpartyM8484  M Intersection006. CR-CounterpartyM8484  M 
Intersection006. CR-CounterpartyM8484  M Intersection006. CR-CounterpartyM8484  M 
Intersection006. CR-CounterpartyM8484  M Intersection006. CR-CounterpartyM8484  M 
Intersection006. CR-CounterpartyM8484  M  Intersection006. CR-CounterpartyM8484  M 
Intersection006. CR-CounterpartyM8585  M Intersection006. CR-CounterpartyM8585  M 
Intersection006. CR-CounterpartyM8585  M Intersection006. CR-CounterpartyM8585  M 
Intersection006. CR-CounterpartyM8585  M Intersection006. CR-CounterpartyM8585  M 
Intersection006. CR-CounterpartyM8585  M Intersection006. CR-CounterpartyM8585  M 
Intersection006. CR-CounterpartyM8686  M Intersection006. CR-CounterpartyM8686  M 
Intersection006. CR-CounterpartyM8686  M Intersection006. CR-CounterpartyM8686  M 
Intersection006. CR-CounterpartyM8686  M Intersection006. CR-CounterpartyM8686  M 
Intersection006. CR-CounterpartyM8686  M Intersection006. CR-CounterpartyM8686  M 
Intersection006. CR-CounterpartyM8787  M Intersection006. CR-CounterpartyM8787  M 
Intersection006. CR-CounterpartyM8787  M Intersection006. CR-CounterpartyM8787  M 
Intersection006. CR-CounterpartyM8787  M Intersection006. CR-CounterpartyM8787  M 
Intersection006. CR-CounterpartyM8787  M Intersection006. CR-CounterpartyM8787  M 
Intersection006. CR-CounterpartyM8888  M Intersection006. CR-CounterpartyM8888  M 
Intersection006. CR-CounterpartyM8888  M Intersection006. CR-CounterpartyM8888  M 
Intersection006. CR-CounterpartyM8888  M Intersection006. CR-CounterpartyM8888  M 
Intersection006. CR-CounterpartyM8888  M Intersection006. CR-CounterpartyM8888  M 
Intersection006. CR-CounterpartyM8989  M Intersection006. CR-CounterpartyM8989  M 
Intersection006. CR-CounterpartyM8989  M Intersection006. CR-CounterpartyM8989  M 
Intersection006. CR-CounterpartyM8989  M Intersection006. CR-CounterpartyM8989  M 
Intersection006. CR-CounterpartyM8989  M Intersection006. CR-CounterpartyM8989  M  
Intersection006. CR-CounterpartyM9090  M Intersection006. CR-CounterpartyM9090  M 
Intersection006. CR-CounterpartyM9090  M Intersection006. CR-CounterpartyM9090  M 
Intersection006. CR-CounterpartyM9090  M Intersection006. CR-CounterpartyM9090  M 
Intersection006. CR-CounterpartyM9090  M Intersection006. CR-CounterpartyM9090  M 
Intersection006. CR-CounterpartyM9292  M Intersection006. CR-CounterpartyM9292  M 
Intersection006. CR-CounterpartyM9292  M Intersection006. CR-CounterpartyM9292  M 
Intersection006. CR-CounterpartyM9292  M Intersection006. CR-CounterpartyM9494  M 
Intersection006. CR-CounterpartyM9494  M Intersection006. CR-CounterpartyM9494  M 
Intersection006. CR-CounterpartyM9494  M Intersection006. CR-CounterpartyM9494  M 
Intersection006. CR-CounterpartyM9494  M Intersection006. CR-CounterpartyM9494  M 
Intersection006. CR-CounterpartyM9494  M Intersection006. CR-CounterpartyM9595  M 
Intersection006. CR-CounterpartyM9595  M Intersection006. CR-CounterpartyM9595  M 
Intersection006. CR-CounterpartyM9595  M Intersection006. CR-CounterpartyM9595  M 



Intersection006. CR-CounterpartyM9595  M Intersection006. CR-CounterpartyM9595  M 
Intersection006. CR-CounterpartyM9595  M Intersection006. CR-CounterpartyM9696  M 
Intersection006. CR-CounterpartyM9696  M Intersection006. CR-CounterpartyM9696  M 
Intersection006. CR-CounterpartyM9696  M Intersection006. CR-CounterpartyM9696  M 
Intersection006. CR-CounterpartyM9696  M Intersection006. CR-CounterpartyM9696  M 
Intersection006. CR-CounterpartyM9696  M Intersection006. CR-CounterpartyM9797  M 
Intersection006. CR-CounterpartyM9797  M Intersection006. CR-CounterpartyM9797  M 
Intersection006. CR-CounterpartyM9797  M Intersection006. CR-CounterpartyM9797  M  
Intersection006. CR-CounterpartyM9797  M Intersection006. CR-CounterpartyM9797  M 
Intersection006. CR-CounterpartyM9797  M Intersection006. CR-CounterpartyM9898  M 
Intersection006. CR-CounterpartyM9898  M Intersection006. CR-CounterpartyM9898  M 
Intersection006. CR-CounterpartyM9898  M Intersection006. CR-CounterpartyM9898  M 
Intersection006. CR-CounterpartyM9898  M Intersection006. CR-CounterpartyM9898  M 
Intersection006. CR-CounterpartyM9898  M Intersection006. CR-CounterpartyM9999  M 
Intersection006. CR-CounterpartyM9999  M Intersection006. CR-CounterpartyM9999  M 
Intersection006. CR-CounterpartyM9999  M Intersection006. CR-CounterpartyM9999  M 
Intersection006. CR-CounterpartyM9999  M Intersection006. CR-CounterpartyM9999  M 
Intersection006. CR-CounterpartyM9999  M Intersection006. CR-CounterpartyM100100   M 
Intersection006. CR-CounterpartyM100100   M Intersection006. CR-CounterpartyM100100   
M Intersection006. CR-CounterpartyM100100   M Intersection006. CR-CounterpartyM100100 
  M Intersection006. CR-CounterpartyM100100   M Intersection006. 
CR-CounterpartyM100100   M Intersection006. CR-CounterpartyM100100   M 
Intersection006. CR-CounterpartyM101101   M Intersection006. CR-CounterpartyM101101   
M Intersection006. CR-CounterpartyM101101   M Intersection006. CR-CounterpartyM101101 
  M Intersection006. CR-CounterpartyM101101   M Intersection006. 
CR-CounterpartyM101101   M Intersection006. CR-CounterpartyM101101   M 
Intersection006. CR-CounterpartyM101101   M Intersection006. CR-CounterpartyM102102   
M Intersection006. CR-CounterpartyM102102   M Intersection006. CR-CounterpartyM102102 
  M Intersection006. CR-CounterpartyM102102   M Intersection006. 
CR-CounterpartyM102102   M Intersection006. CR-CounterpartyM102102   M 
Intersection006. CR-CounterpartyM102102   M  Intersection006. CR-CounterpartyM102102   
M Intersection006. CR-CounterpartyM103103   M Intersection006. CR-CounterpartyM103103 
  M Intersection006. CR-CounterpartyM103103   M Intersection006. 
CR-CounterpartyM103103   M Intersection006. CR-CounterpartyM103103   M 
Intersection006. CR-CounterpartyM103103   M Intersection006. CR-CounterpartyM103103   
M Intersection006. CR-CounterpartyM103103   M Intersection006. CR-CounterpartyM104104 
  M Intersection006. CR-CounterpartyM104104   M Intersection006. 
CR-CounterpartyM104104   M Intersection006. CR-CounterpartyM104104   M 
Intersection006. CR-CounterpartyM104104   M Intersection006. CR-CounterpartyM104104   
M Intersection006. CR-CounterpartyM104104   M Intersection006. CR-CounterpartyM104104 
  M Intersection006. CR-CounterpartyM105105   M Intersection006. 
CR-CounterpartyM105105   M Intersection006. CR-CounterpartyM105105   M 
Intersection006. CR-CounterpartyM105105   M Intersection006. CR-CounterpartyM105105   
M Intersection006. CR-CounterpartyM105105   M Intersection006. CR-CounterpartyM105105 
  M Intersection006. CR-CounterpartyM105105   M Intersection006. 
CR-CounterpartyM106106   M Intersection006. CR-CounterpartyM106106   M 
Intersection006. CR-CounterpartyM106106   M Intersection006. CR-CounterpartyM106106   



M Intersection006. CR-CounterpartyM106106   M Intersection006. CR-CounterpartyM106106 
  M Intersection006. CR-CounterpartyM106106   M Intersection006. 
CR-CounterpartyM106106   M Intersection006. CR-CounterpartyM107107   M 
Intersection006. CR-CounterpartyM107107   M Intersection006. CR-CounterpartyM107107   
M Intersection006. CR-CounterpartyM107107   M Intersection006. CR-CounterpartyM107107 
  M Intersection006. CR-CounterpartyM107107   M Intersection006. 
CR-CounterpartyM107107   M Intersection006. CR-CounterpartyM107107   M  
Intersection006. CR-CounterpartyM108108   M Intersection006. CR-CounterpartyM108108   
M Intersection006. CR-CounterpartyM108108   M Intersection006. CR-CounterpartyM108108 
  M Intersection006. CR-CounterpartyM108108   M Intersection006. 
CR-CounterpartyM108108   M Intersection006. CR-CounterpartyM108108   M 
Intersection006. CR-CounterpartyM108108   M Intersection006. CR-CounterpartyM109109   
M Intersection006. CR-CounterpartyM109109   M Intersection006. CR-CounterpartyM109109 
  M Intersection006. CR-CounterpartyM109109   M Intersection006. 
CR-CounterpartyM109109   M Intersection006. CR-CounterpartyM109109   M 
Intersection006. CR-CounterpartyM109109   M Intersection006. CR-CounterpartyM109109   
M Intersection006. CR-CounterpartyM110110   M Intersection006. CR-CounterpartyM110110 
  M Intersection006. CR-CounterpartyM110110   M Intersection006. 
CR-CounterpartyM110110   M Intersection006. CR-CounterpartyM110110   M 
Intersection006. CR-CounterpartyM110110   M Intersection006. CR-CounterpartyM110110   
M Intersection006. CR-CounterpartyM110110   M Intersection006. CR-CounterpartyM111111 
  M Intersection006. CR-CounterpartyM111111   M Intersection006. 
CR-CounterpartyM111111   M Intersection006. CR-CounterpartyM111111   M 
Intersection006. CR-CounterpartyM111111   M Intersection006. CR-CounterpartyM111111   
M Intersection006. CR-CounterpartyM111111   M Intersection006. CR-CounterpartyM111111 
  M Intersection006. CR-CounterpartyM113113   M Intersection006. 
CR-CounterpartyM113113   M Intersection006. CR-CounterpartyM113113   M 
Intersection006. CR-CounterpartyM113113   M Intersection006. CR-CounterpartyM113113   
M Intersection006. CR-CounterpartyM115115   M Intersection006. CR-CounterpartyM115115 
  M Intersection006. CR-CounterpartyM115115   M Intersection006. 
CR-CounterpartyM115115   M Intersection006. CR-CounterpartyM115115   M  
Intersection006. CR-CounterpartyM115115   M Intersection006. CR-CounterpartyM115115   
M Intersection006. CR-CounterpartyM115115   M Intersection006. CR-CounterpartyM115115 
  M Intersection006. CR-CounterpartyM116116   M Intersection006. 
CR-CounterpartyM116116   M Intersection006. CR-CounterpartyM116116   M 
Intersection006. CR-CounterpartyM116116   M Intersection006. CR-CounterpartyM116116   
M Intersection006. CR-CounterpartyM116116   M Intersection006. CR-CounterpartyM116116 
  M Intersection006. CR-CounterpartyM116116   M Intersection006. 
CR-CounterpartyM116116   M Intersection006. CR-CounterpartyM117117   M 
Intersection006. CR-CounterpartyM117117   M Intersection006. CR-CounterpartyM117117   
M Intersection006. CR-CounterpartyM117117   M Intersection006. CR-CounterpartyM117117 
  M Intersection006. CR-CounterpartyM117117   M Intersection006. 
CR-CounterpartyM117117   M Intersection006. CR-CounterpartyM117117   M 
Intersection006. CR-CounterpartyM117117   M Intersection006. CR-CounterpartyM118118   
M Intersection006. CR-CounterpartyM118118   M Intersection006. CR-CounterpartyM118118 
  M Intersection006. CR-CounterpartyM118118   M Intersection006. 
CR-CounterpartyM118118   M Intersection006. CR-CounterpartyM118118   M 



Intersection006. CR-CounterpartyM118118   M Intersection006. CR-CounterpartyM118118   
M Intersection006. CR-CounterpartyM118118   M Intersection006. CR-CounterpartyM119119 
  M Intersection006. CR-CounterpartyM119119   M Intersection006. 
CR-CounterpartyM119119   M Intersection006. CR-CounterpartyM119119   M 
Intersection006. CR-CounterpartyM119119   M Intersection006. CR-CounterpartyM119119   
M Intersection006. CR-CounterpartyM119119   M Intersection006. CR-CounterpartyM119119 
  M Intersection006. CR-CounterpartyM119119   M Intersection006. 
CR-CounterpartyM120120   M Intersection006. CR-CounterpartyM120120   M  
Intersection006. CR-CounterpartyM120120   M Intersection006. CR-CounterpartyM120120   
M Intersection006. CR-CounterpartyM120120   M Intersection006. CR-CounterpartyM120120 
  M Intersection006. CR-CounterpartyM120120   M Intersection006. 
CR-CounterpartyM120120   M Intersection006. CR-CounterpartyM120120   M 
Intersection006. CR-CounterpartyM121121   M Intersection006. CR-CounterpartyM121121   
M Intersection006. CR-CounterpartyM121121   M Intersection006. CR-CounterpartyM121121 
  M Intersection006. CR-CounterpartyM121121   M Intersection006. 
CR-CounterpartyM121121   M Intersection006. CR-CounterpartyM121121   M 
Intersection006. CR-CounterpartyM121121   M Intersection006. CR-CounterpartyM121121   
M Intersection006. CR-CounterpartyM122122   M Intersection006. CR-CounterpartyM122122 
  M Intersection006. CR-CounterpartyM122122   M Intersection006. 
CR-CounterpartyM122122   M Intersection006. CR-CounterpartyM122122   M 
Intersection006. CR-CounterpartyM122122   M Intersection006. CR-CounterpartyM122122   
M Intersection006. CR-CounterpartyM122122   M Intersection006. CR-CounterpartyM122122 
  M Intersection006. CR-CounterpartyM123123   M Intersection006. 
CR-CounterpartyM123123   M Intersection006. CR-CounterpartyM123123   M 
Intersection006. CR-CounterpartyM123123   M Intersection006. CR-CounterpartyM123123   
M Intersection006. CR-CounterpartyM123123   M Intersection006. CR-CounterpartyM123123 
  M Intersection006. CR-CounterpartyM123123   M Intersection006. 
CR-CounterpartyM123123   M Intersection006. CR-CounterpartyM124124   M 
Intersection006. CR-CounterpartyM124124   M Intersection006. CR-CounterpartyM124124   
M Intersection006. CR-CounterpartyM124124   M Intersection006. CR-CounterpartyM124124 
  M Intersection006. CR-CounterpartyM124124   M Intersection006. 
CR-CounterpartyM124124   M Intersection006. CR-CounterpartyM124124   M 
Intersection006. CR-CounterpartyM124124   M  Intersection006. CR-CounterpartyM125125   
M Intersection006. CR-CounterpartyM125125   M Intersection006. CR-CounterpartyM125125 
  M Intersection006. CR-CounterpartyM125125   M Intersection006. 
CR-CounterpartyM125125   M Intersection006. CR-CounterpartyM125125   M 
Intersection006. CR-CounterpartyM125125   M Intersection006. CR-CounterpartyM125125   
M Intersection006. CR-CounterpartyM125125   M Intersection006. CR-CounterpartyM126126 
  M Intersection006. CR-CounterpartyM126126   M Intersection006. 
CR-CounterpartyM126126   M Intersection006. CR-CounterpartyM126126   M 
Intersection006. CR-CounterpartyM126126   M Intersection006. CR-CounterpartyM126126   
M Intersection006. CR-CounterpartyM126126   M Intersection006. CR-CounterpartyM126126 
  M Intersection006. CR-CounterpartyM126126   M Intersection006. 
CR-CounterpartyM127127   M Intersection006. CR-CounterpartyM127127   M 
Intersection006. CR-CounterpartyM127127   M Intersection006. CR-CounterpartyM127127   
M Intersection006. CR-CounterpartyM127127   M Intersection006. CR-CounterpartyM127127 
  M Intersection006. CR-CounterpartyM127127   M Intersection006. 



CR-CounterpartyM127127   M Intersection006. CR-CounterpartyM127127   M 
Intersection006. CR-CounterpartyM128128   M Intersection006. CR-CounterpartyM128128   
M Intersection006. CR-CounterpartyM128128   M Intersection006. CR-CounterpartyM128128 
  M Intersection006. CR-CounterpartyM128128   M Intersection006. 
CR-CounterpartyM128128   M Intersection006. CR-CounterpartyM128128   M 
Intersection006. CR-CounterpartyM128128   M Intersection006. CR-CounterpartyM128128   
M Intersection006. CR-CounterpartyM129129   M Intersection006. CR-CounterpartyM129129 
  M Intersection006. CR-CounterpartyM129129   M Intersection006. 
CR-CounterpartyM129129   M Intersection006. CR-CounterpartyM129129   M 
Intersection006. CR-CounterpartyM129129   M  Intersection006. CR-CounterpartyM129129   
M Intersection006. CR-CounterpartyM129129   M Intersection006. CR-CounterpartyM129129 
  M Intersection006. CR-CounterpartyM130130   M Intersection006. 
CR-CounterpartyM130130   M Intersection006. CR-CounterpartyM130130   M 
Intersection006. CR-CounterpartyM130130   M Intersection006. CR-CounterpartyM130130   
M Intersection006. CR-CounterpartyM130130   M Intersection006. CR-CounterpartyM130130 
  M Intersection006. CR-CounterpartyM130130   M Intersection006. 
CR-CounterpartyM130130   M Intersection006. CR-CounterpartyM131131   M 
Intersection006. CR-CounterpartyM131131   M Intersection006. CR-CounterpartyM131131   
M Intersection006. CR-CounterpartyM131131   M Intersection006. CR-CounterpartyM131131 
  M Intersection006. CR-CounterpartyM131131   M Intersection006. 
CR-CounterpartyM131131   M Intersection006. CR-CounterpartyM131131   M 
Intersection006. CR-CounterpartyM131131   M Intersection006. CR-CounterpartyM132132   
M Intersection006. CR-CounterpartyM132132   M Intersection006. CR-CounterpartyM132132 
  M Intersection006. CR-CounterpartyM132132   M Intersection006. 
CR-CounterpartyM132132   M Intersection006. CR-CounterpartyM132132   M 
Intersection006. CR-CounterpartyM132132   M Intersection006. CR-CounterpartyM132132   
M Intersection006. CR-CounterpartyM132132   M Intersection006. CR-CounterpartyM134134 
  M Intersection006. CR-CounterpartyM134134   M Intersection006. 
CR-CounterpartyM134134   M Intersection006. CR-CounterpartyM134134   M 
Intersection006. CR-CounterpartyM134134   M Intersection006. CR-CounterpartyM134134   
M Intersection006. CR-CounterpartyM136136   M Intersection006. CR-CounterpartyM136136 
  M Intersection006. CR-CounterpartyM136136   M Intersection006. 
CR-CounterpartyM136136   M Intersection006. CR-CounterpartyM136136   M 
Intersection006. CR-CounterpartyM136136   M Intersection006. CR-CounterpartyM136136   
M  Intersection006. CR-CounterpartyM136136   M Intersection006. 
CR-CounterpartyM136136   M Intersection006. CR-CounterpartyM137137   M 
Intersection006. CR-CounterpartyM137137   M Intersection006. CR-CounterpartyM137137   
M Intersection006. CR-CounterpartyM137137   M Intersection006. CR-CounterpartyM137137 
  M Intersection006. CR-CounterpartyM137137   M Intersection006. 
CR-CounterpartyM137137   M Intersection006. CR-CounterpartyM137137   M 
Intersection006. CR-CounterpartyM137137   M Intersection006. CR-CounterpartyM138138   
M Intersection006. CR-CounterpartyM138138   M Intersection006. CR-CounterpartyM138138 
  M Intersection006. CR-CounterpartyM138138   M Intersection006. 
CR-CounterpartyM138138   M Intersection006. CR-CounterpartyM138138   M 
Intersection006. CR-CounterpartyM138138   M Intersection006. CR-CounterpartyM138138   
M Intersection006. CR-CounterpartyM138138   M Intersection006. CR-CounterpartyM139139 
  M Intersection006. CR-CounterpartyM139139   M Intersection006. 



CR-CounterpartyM139139   M Intersection006. CR-CounterpartyM139139   M 
Intersection006. CR-CounterpartyM139139   M Intersection006. CR-CounterpartyM139139   
M Intersection006. CR-CounterpartyM139139   M Intersection006. CR-CounterpartyM139139 
  M Intersection006. CR-CounterpartyM139139   M Intersection006. 
CR-CounterpartyM140140   M Intersection006. CR-CounterpartyM140140   M 
Intersection006. CR-CounterpartyM140140   M Intersection006. CR-CounterpartyM140140   
M Intersection006. CR-CounterpartyM140140   M Intersection006. CR-CounterpartyM140140 
  M Intersection006. CR-CounterpartyM140140   M Intersection006. 
CR-CounterpartyM140140   M Intersection006. CR-CounterpartyM140140   M 
Intersection006. CR-CounterpartyM141141   M Intersection006. CR-CounterpartyM141141   
M Intersection006. CR-CounterpartyM141141   M Intersection006. CR-CounterpartyM141141 
  M  Intersection006. CR-CounterpartyM141141   M Intersection006. 
CR-CounterpartyM141141   M Intersection006. CR-CounterpartyM141141   M 
Intersection006. CR-CounterpartyM141141   M Intersection006. CR-CounterpartyM141141   
M Intersection006. CR-CounterpartyM142142   M Intersection006. CR-CounterpartyM142142 
  M Intersection006. CR-CounterpartyM142142   M Intersection006. 
CR-CounterpartyM142142   M Intersection006. CR-CounterpartyM142142   M 
Intersection006. CR-CounterpartyM142142   M Intersection006. CR-CounterpartyM142142   
M Intersection006. CR-CounterpartyM142142   M Intersection006. CR-CounterpartyM142142 
  M Intersection006. CR-CounterpartyM143143   M Intersection006. 
CR-CounterpartyM143143   M Intersection006. CR-CounterpartyM143143   M 
Intersection006. CR-CounterpartyM143143   M Intersection006. CR-CounterpartyM143143   
M Intersection006. CR-CounterpartyM143143   M Intersection006. CR-CounterpartyM143143 
  M Intersection006. CR-CounterpartyM143143   M Intersection006. 
CR-CounterpartyM143143   M Intersection006. CR-CounterpartyM144144   M 
Intersection006. CR-CounterpartyM144144   M Intersection006. CR-CounterpartyM144144   
M Intersection006. CR-CounterpartyM144144   M Intersection006. CR-CounterpartyM144144 
  M Intersection006. CR-CounterpartyM144144   M Intersection006. 
CR-CounterpartyM144144   M Intersection006. CR-CounterpartyM144144   M 
Intersection006. CR-CounterpartyM144144   M Intersection006. CR-CounterpartyM145145   
M Intersection006. CR-CounterpartyM145145   M Intersection006. CR-CounterpartyM145145 
  M Intersection006. CR-CounterpartyM145145   M Intersection006. 
CR-CounterpartyM145145   M Intersection006. CR-CounterpartyM145145   M 
Intersection006. CR-CounterpartyM145145   M Intersection006. CR-CounterpartyM145145   
M Intersection006. CR-CounterpartyM145145   M Intersection006. CR-CounterpartyM146146 
  M  Intersection006. CR-CounterpartyM146146   M Intersection006. 
CR-CounterpartyM146146   M Intersection006. CR-CounterpartyM146146   M 
Intersection006. CR-CounterpartyM146146   M Intersection006. CR-CounterpartyM146146   
M Intersection006. CR-CounterpartyM146146   M Intersection006. CR-CounterpartyM146146 
  M Intersection006. CR-CounterpartyM146146   M Intersection006. 
CR-CounterpartyM147147   M Intersection006. CR-CounterpartyM147147   M 
Intersection006. CR-CounterpartyM147147   M Intersection006. CR-CounterpartyM147147   
M Intersection006. CR-CounterpartyM147147   M Intersection006. CR-CounterpartyM147147 
  M Intersection006. CR-CounterpartyM147147   M Intersection006. 
CR-CounterpartyM147147   M Intersection006. CR-CounterpartyM147147   M 
Intersection006. CR-CounterpartyM148148   M Intersection006. CR-CounterpartyM148148   
M Intersection006. CR-CounterpartyM148148   M Intersection006. CR-CounterpartyM148148 



  M Intersection006. CR-CounterpartyM148148   M Intersection006. 
CR-CounterpartyM148148   M Intersection006. CR-CounterpartyM148148   M 
Intersection006. CR-CounterpartyM148148   M Intersection006. CR-CounterpartyM148148   
M Intersection006. CR-CounterpartyM149149   M Intersection006. CR-CounterpartyM149149 
  M Intersection006. CR-CounterpartyM149149   M Intersection006. 
CR-CounterpartyM149149   M Intersection006. CR-CounterpartyM149149   M 
Intersection006. CR-CounterpartyM149149   M Intersection006. CR-CounterpartyM149149   
M Intersection006. CR-CounterpartyM149149   M Intersection006. CR-CounterpartyM149149 
  M Intersection006. CR-CounterpartyM150150   M Intersection006. 
CR-CounterpartyM150150   M Intersection006. CR-CounterpartyM150150   M 
Intersection006. CR-CounterpartyM150150   M Intersection006. CR-CounterpartyM150150   
M Intersection006. CR-CounterpartyM150150   M Intersection006. CR-CounterpartyM150150 
  M Intersection006. CR-CounterpartyM150150   M  Intersection006. 
CR-CounterpartyM150150   M Intersection006. CR-CounterpartyM151151   M 
Intersection006. CR-CounterpartyM151151   M Intersection006. CR-CounterpartyM151151   
M Intersection006. CR-CounterpartyM151151   M Intersection006. CR-CounterpartyM151151 
  M Intersection006. CR-CounterpartyM151151   M Intersection006. 
CR-CounterpartyM151151   M Intersection006. CR-CounterpartyM151151   M 
Intersection006. CR-CounterpartyM151151   M Intersection006. CR-CounterpartyM152152   
M Intersection006. CR-CounterpartyM152152   M Intersection006. CR-CounterpartyM152152 
  M Intersection006. CR-CounterpartyM152152   M Intersection006. 
CR-CounterpartyM152152   M Intersection006. CR-CounterpartyM152152   M 
Intersection006. CR-CounterpartyM152152   M Intersection006. CR-CounterpartyM152152   
M Intersection006. CR-CounterpartyM152152   M Intersection006. CR-CounterpartyM153153 
  M Intersection006. CR-CounterpartyM153153   M Intersection006. 
CR-CounterpartyM153153   M Intersection006. CR-CounterpartyM153153   M 
Intersection006. CR-CounterpartyM153153   M Intersection006. CR-CounterpartyM153153   
M Intersection006. CR-CounterpartyM153153   M Intersection006. CR-CounterpartyM153153 
  M Intersection006. CR-CounterpartyM153153   M Intersection006. 
CR-CounterpartyM155155   M Intersection006. CR-CounterpartyM155155   M 
Intersection006. CR-CounterpartyM155155   M Intersection006. CR-CounterpartyM155155   
M Intersection006. CR-CounterpartyM155155   M Intersection006. CR-CounterpartyM155155 
  M Intersection006. CR-CounterpartyM157157   M Intersection006. 
CR-CounterpartyM157157   M Intersection006. CR-CounterpartyM157157   M 
Intersection006. CR-CounterpartyM157157   M Intersection006. CR-CounterpartyO1010  O 
Intersection006. CR-CounterpartyO1010  O Intersection006. CR-CounterpartyO1010  O 
Intersection006. CR-CounterpartyO1010  O Intersection006. CR-CounterpartyO1010  O  
Intersection006. CR-CounterpartyO1010  O Intersection006. CR-CounterpartyO1010  O 
Intersection006. CR-CounterpartyO1010  O Intersection006. CR-CounterpartyO1010  O 
Intersection006. CR-CounterpartyO1111  O Intersection006. CR-CounterpartyO1111  O 
Intersection006. CR-CounterpartyO1111  O Intersection006. CR-CounterpartyO1111  O 
Intersection006. CR-CounterpartyO1111  O Intersection006. CR-CounterpartyO1111  O 
Intersection006. CR-CounterpartyO1111  O Intersection006. CR-CounterpartyO1111  O 
Intersection006. CR-CounterpartyO1111  O Intersection006. CR-CounterpartyO1212  O 
Intersection006. CR-CounterpartyO1212  O Intersection006. CR-CounterpartyO1212  O 
Intersection006. CR-CounterpartyO1212  O Intersection006. CR-CounterpartyO1212  O 
Intersection006. CR-CounterpartyO1212  O Intersection006. CR-CounterpartyO1212  O 



Intersection006. CR-CounterpartyO1212  O Intersection006. CR-CounterpartyO1212  O 
Intersection006. CR-CounterpartyO1313  O Intersection006. CR-CounterpartyO1313  O 
Intersection006. CR-CounterpartyO1313  O Intersection006. CR-CounterpartyO1313  O 
Intersection006. CR-CounterpartyO1313  O Intersection006. CR-CounterpartyO1313  O 
Intersection006. CR-CounterpartyO1313  O Intersection006. CR-CounterpartyO1313  O 
Intersection006. CR-CounterpartyO1313  O Intersection006. CR-CounterpartyO1414  O 
Intersection006. CR-CounterpartyO1414  O Intersection006. CR-CounterpartyO1414  O 
Intersection006. CR-CounterpartyO1414  O Intersection006. CR-CounterpartyO1414  O 
Intersection006. CR-CounterpartyO1414  O Intersection006. CR-CounterpartyO1414  O 
Intersection006. CR-CounterpartyO1414  O Intersection006. CR-CounterpartyO1414  O 
Intersection006. CR-CounterpartyO1515  O Intersection006. CR-CounterpartyO1515  O  
Intersection006. CR-CounterpartyO1515  O Intersection006. CR-CounterpartyO1515  O 
Intersection006. CR-CounterpartyO1515  O Intersection006. CR-CounterpartyO1515  O 
Intersection006. CR-CounterpartyO1515  O Intersection006. CR-CounterpartyO1515  O 
Intersection006. CR-CounterpartyO1515  O Intersection006. CR-CounterpartyO1616  O 
Intersection006. CR-CounterpartyO1616  O Intersection006. CR-CounterpartyO1616  O 
Intersection006. CR-CounterpartyO1616  O Intersection006. CR-CounterpartyO1616  O 
Intersection006. CR-CounterpartyO1616  O Intersection006. CR-CounterpartyO1616  O 
Intersection006. CR-CounterpartyO1616  O Intersection006. CR-CounterpartyO1616  O 
Intersection006. CR-CounterpartyO1717  O Intersection006. CR-CounterpartyO1717  O 
Intersection006. CR-CounterpartyO1717  O Intersection006. CR-CounterpartyO1717  O 
Intersection006. CR-CounterpartyO1717  O Intersection006. CR-CounterpartyO1717  O 
Intersection006. CR-CounterpartyO1717  O Intersection006. CR-CounterpartyO1717  O 
Intersection006. CR-CounterpartyO1717  O Intersection006. CR-CounterpartyO1818  O 
Intersection006. CR-CounterpartyO1818  O Intersection006. CR-CounterpartyO1818  O 
Intersection006. CR-CounterpartyO1818  O Intersection006. CR-CounterpartyO1818  O 
Intersection006. CR-CounterpartyO1818  O Intersection006. CR-CounterpartyO1818  O 
Intersection006. CR-CounterpartyO1818  O Intersection006. CR-CounterpartyO1818  O 
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Intersection006. CR-CounterpartyP1111  P Intersection006. CR-CounterpartyP1212  P 
Intersection006. CR-CounterpartyP1212  P Intersection006. CR-CounterpartyP1212  P 
Intersection006. CR-CounterpartyP1212  P Intersection006. CR-CounterpartyP1212  P  
Intersection006. CR-CounterpartyP1212  P Intersection006. CR-CounterpartyP1212  P 
Intersection006. CR-CounterpartyP1212  P Intersection006. CR-CounterpartyP1212  P 
Intersection006. CR-CounterpartyP1313  P Intersection006. CR-CounterpartyP1313  P 
Intersection006. CR-CounterpartyP1313  P Intersection006. CR-CounterpartyP1313  P 
Intersection006. CR-CounterpartyP1313  P Intersection006. CR-CounterpartyP1313  P 
Intersection006. CR-CounterpartyP1313  P Intersection006. CR-CounterpartyP1313  P 
Intersection006. CR-CounterpartyP1313  P Intersection006. CR-CounterpartyP1414  P 
Intersection006. CR-CounterpartyP1414  P Intersection006. CR-CounterpartyP1414  P 
Intersection006. CR-CounterpartyP1414  P Intersection006. CR-CounterpartyP1414  P 
Intersection006. CR-CounterpartyP1414  P Intersection006. CR-CounterpartyP1414  P 
Intersection006. CR-CounterpartyP1414  P Intersection006. CR-CounterpartyP1414  P 
Intersection006. CR-CounterpartyP1515  P Intersection006. CR-CounterpartyP1515  P 
Intersection006. CR-CounterpartyP1515  P Intersection006. CR-CounterpartyP1515  P 
Intersection006. CR-CounterpartyP1515  P Intersection006. CR-CounterpartyP1515  P 
Intersection006. CR-CounterpartyP1515  P Intersection006. CR-CounterpartyP1515  P 
Intersection006. CR-CounterpartyP1515  P Intersection006. CR-CounterpartyP1616  P 
Intersection006. CR-CounterpartyP1616  P Intersection006. CR-CounterpartyP1616  P 
Intersection006. CR-CounterpartyP1616  P Intersection006. CR-CounterpartyP1616  P 
Intersection006. CR-CounterpartyP1616  P Intersection006. CR-CounterpartyP1616  P 
Intersection006. CR-CounterpartyP1616  P Intersection006. CR-CounterpartyP1616  P 
Intersection006. CR-CounterpartyP1717  P Intersection006. CR-CounterpartyP1717  P  
Intersection006. CR-CounterpartyP1717  P Intersection006. CR-CounterpartyP1717  P 
Intersection006. CR-CounterpartyP1717  P Intersection006. CR-CounterpartyP1717  P 
Intersection006. CR-CounterpartyP1717  P Intersection006. CR-CounterpartyP1717  P 
Intersection006. CR-CounterpartyP1717  P Intersection006. CR-CounterpartyP1818  P 
Intersection006. CR-CounterpartyP1818  P Intersection006. CR-CounterpartyP1818  P 
Intersection006. CR-CounterpartyP1818  P Intersection006. CR-CounterpartyP1818  P 
Intersection006. CR-CounterpartyP1818  P Intersection006. CR-CounterpartyP1818  P 
Intersection006. CR-CounterpartyP1818  P Intersection006. CR-CounterpartyP1818  P 



Intersection006. CR-CounterpartyP1919  P Intersection006. CR-CounterpartyP1919  P 
Intersection006. CR-CounterpartyP1919  P Intersection006. CR-CounterpartyP1919  P 
Intersection006. CR-CounterpartyP1919  P Intersection006. CR-CounterpartyP1919  P 
Intersection006. CR-CounterpartyP1919  P Intersection006. CR-CounterpartyP1919  P 
Intersection006. CR-CounterpartyP1919  P Intersection006. CR-CounterpartyP2020  P 
Intersection006. CR-CounterpartyP2020  P Intersection006. CR-CounterpartyP2020  P 
Intersection006. CR-CounterpartyP2020  P Intersection006. CR-CounterpartyP2020  P 
Intersection006. CR-CounterpartyP2020  P Intersection006. CR-CounterpartyP2020  P 
Intersection006. CR-CounterpartyP2020  P Intersection006. CR-CounterpartyP2020  P 
Intersection006. CR-CounterpartyP2121  P Intersection006. CR-CounterpartyP2121  P 
Intersection006. CR-CounterpartyP2121  P Intersection006. CR-CounterpartyP2121  P 
Intersection006. CR-CounterpartyP2121  P Intersection006. CR-CounterpartyP2121  P 
Intersection006. CR-CounterpartyP2121  P Intersection006. CR-CounterpartyP2121  P  
Intersection006. CR-CounterpartyP2121  P Intersection006. CR-CounterpartyP2222  P 
Intersection006. CR-CounterpartyP2222  P Intersection006. CR-CounterpartyP2222  P 
Intersection006. CR-CounterpartyP2222  P Intersection006. CR-CounterpartyP2222  P 
Intersection006. CR-CounterpartyP2222  P Intersection006. CR-CounterpartyP2222  P 
Intersection006. CR-CounterpartyP2222  P Intersection006. CR-CounterpartyP2222  P 
Intersection006. CR-CounterpartyP2323  P Intersection006. CR-CounterpartyP2323  P 
Intersection006. CR-CounterpartyP2323  P Intersection006. CR-CounterpartyP2323  P 
Intersection006. CR-CounterpartyP2323  P Intersection006. CR-CounterpartyP2323  P 
Intersection006. CR-CounterpartyP2323  P Intersection006. CR-CounterpartyP2323  P 
Intersection006. CR-CounterpartyP2323  P Intersection006. CR-CounterpartyP2424  P 
Intersection006. CR-CounterpartyP2424  P Intersection006. CR-CounterpartyP2424  P 
Intersection006. CR-CounterpartyP2424  P Intersection006. CR-CounterpartyP2424  P 
Intersection006. CR-CounterpartyP2424  P Intersection006. CR-CounterpartyP2424  P 
Intersection006. CR-CounterpartyP2424  P Intersection006. CR-CounterpartyP2424  P 
Intersection006. CR-CounterpartyP2525  P Intersection006. CR-CounterpartyP2525  P 
Intersection006. CR-CounterpartyP2525  P Intersection006. CR-CounterpartyP2525  P 
Intersection006. CR-CounterpartyP2525  P Intersection006. CR-CounterpartyP2525  P 
Intersection006. CR-CounterpartyP2525  P Intersection006. CR-CounterpartyP2525  P 
Intersection006. CR-CounterpartyP2525  P Intersection006. CR-CounterpartyP2626  P 
Intersection006. CR-CounterpartyP2626  P Intersection006. CR-CounterpartyP2626  P 
Intersection006. CR-CounterpartyP2626  P Intersection006. CR-CounterpartyP2626  P  
Intersection006. CR-CounterpartyP2626  P Intersection006. CR-CounterpartyP2626  P 
Intersection006. CR-CounterpartyP2626  P Intersection006. CR-CounterpartyP2626  P 
Intersection006. CR-CounterpartyP2727  P Intersection006. CR-CounterpartyP2727  P 
Intersection006. CR-CounterpartyP2727  P Intersection006. CR-CounterpartyP2727  P 
Intersection006. CR-CounterpartyP2727  P Intersection006. CR-CounterpartyP2727  P 
Intersection006. CR-CounterpartyP2727  P Intersection006. CR-CounterpartyP2727  P 
Intersection006. CR-CounterpartyP2727  P Intersection006. CR-CounterpartyP3131  P 
Intersection006. CR-CounterpartyP3131  P Intersection006. CR-CounterpartyP3131  P 
Intersection006. CR-CounterpartyP3131  P Intersection006. CR-CounterpartyP3131  P 
Intersection006. CR-CounterpartyP3131  P Intersection006. CR-CounterpartyP3131  P 
Intersection006. CR-CounterpartyP3131  P Intersection006. CR-CounterpartyP3131  P 
Intersection006. CR-CounterpartyP3232  P Intersection006. CR-CounterpartyP3232  P 
Intersection006. CR-CounterpartyP3232  P Intersection006. CR-CounterpartyP3232  P 



Intersection006. CR-CounterpartyP3232  P Intersection006. CR-CounterpartyP3232  P 
Intersection006. CR-CounterpartyP3232  P Intersection006. CR-CounterpartyP3232  P 
Intersection006. CR-CounterpartyP3232  P Intersection006. CR-CounterpartyP3333  P 
Intersection006. CR-CounterpartyP3333  P Intersection006. CR-CounterpartyP3333  P 
Intersection006. CR-CounterpartyP3333  P Intersection006. CR-CounterpartyP3333  P 
Intersection006. CR-CounterpartyP3333  P Intersection006. CR-CounterpartyP3333  P 
Intersection006. CR-CounterpartyP3333  P Intersection006. CR-CounterpartyP3333  P 
Intersection006. CR-CounterpartyP3434  P Intersection006. CR-CounterpartyP3434  P  
Intersection006. CR-CounterpartyP3434  P Intersection006. CR-CounterpartyP3434  P 
Intersection006. CR-CounterpartyP3434  P Intersection006. CR-CounterpartyP3434  P 
Intersection006. CR-CounterpartyP3434  P Intersection006. CR-CounterpartyP3434  P 
Intersection006. CR-CounterpartyP3434  P Intersection006. CR-CounterpartyP3535  P 
Intersection006. CR-CounterpartyP3535  P Intersection006. CR-CounterpartyP3535  P 
Intersection006. CR-CounterpartyP3535  P Intersection006. CR-CounterpartyP3535  P 
Intersection006. CR-CounterpartyP3535  P Intersection006. CR-CounterpartyP3535  P 
Intersection006. CR-CounterpartyP3535  P Intersection006. CR-CounterpartyP3535  P 
Intersection006. CR-CounterpartyP3636  P Intersection006. CR-CounterpartyP3636  P 
Intersection006. CR-CounterpartyP3636  P Intersection006. CR-CounterpartyP3636  P 
Intersection006. CR-CounterpartyP3636  P Intersection006. CR-CounterpartyP3636  P 
Intersection006. CR-CounterpartyP3636  P Intersection006. CR-CounterpartyP3636  P 
Intersection006. CR-CounterpartyP3636  P Intersection006. CR-CounterpartyP3737  P 
Intersection006. CR-CounterpartyP3737  P Intersection006. CR-CounterpartyP3737  P 
Intersection006. CR-CounterpartyP3737  P Intersection006. CR-CounterpartyP3737  P 
Intersection006. CR-CounterpartyP3737  P Intersection006. CR-CounterpartyP3737  P 
Intersection006. CR-CounterpartyP3737  P Intersection006. CR-CounterpartyP3737  P 
Intersection006. CR-CounterpartyP3838  P Intersection006. CR-CounterpartyP3838  P 
Intersection006. CR-CounterpartyP3838  P Intersection006. CR-CounterpartyP3838  P 
Intersection006. CR-CounterpartyP3838  P Intersection006. CR-CounterpartyP3838  P 
Intersection006. CR-CounterpartyP3838  P Intersection006. CR-CounterpartyP3838  P  
Intersection006. CR-CounterpartyP3838  P Intersection006. CR-CounterpartyP3939  P 
Intersection006. CR-CounterpartyP3939  P Intersection006. CR-CounterpartyP3939  P 
Intersection006. CR-CounterpartyP3939  P Intersection006. CR-CounterpartyP3939  P 
Intersection006. CR-CounterpartyP3939  P Intersection006. CR-CounterpartyP3939  P 
Intersection006. CR-CounterpartyP3939  P Intersection006. CR-CounterpartyP3939  P 
Intersection006. CR-CounterpartyP4040  P Intersection006. CR-CounterpartyP4040  P 
Intersection006. CR-CounterpartyP4040  P Intersection006. CR-CounterpartyP4040  P 
Intersection006. CR-CounterpartyP4040  P Intersection006. CR-CounterpartyP4040  P 
Intersection006. CR-CounterpartyP4040  P Intersection006. CR-CounterpartyP4040  P 
Intersection006. CR-CounterpartyP4040  P Intersection006. CR-CounterpartyP4141  P 
Intersection006. CR-CounterpartyP4141  P Intersection006. CR-CounterpartyP4141  P 
Intersection006. CR-CounterpartyP4141  P Intersection006. CR-CounterpartyP4141  P 
Intersection006. CR-CounterpartyP4141  P Intersection006. CR-CounterpartyP4141  P 
Intersection006. CR-CounterpartyP4141  P Intersection006. CR-CounterpartyP4141  P 
Intersection006. CR-CounterpartyP4242  P Intersection006. CR-CounterpartyP4242  P 
Intersection006. CR-CounterpartyP4242  P Intersection006. CR-CounterpartyP4242  P 
Intersection006. CR-CounterpartyP4242  P Intersection006. CR-CounterpartyP4242  P 
Intersection006. CR-CounterpartyP4242  P Intersection006. CR-CounterpartyP4242  P 



Intersection006. CR-CounterpartyP4242  P Intersection006. CR-CounterpartyP4343  P 
Intersection006. CR-CounterpartyP4343  P Intersection006. CR-CounterpartyP4343  P 
Intersection006. CR-CounterpartyP4343  P Intersection006. CR-CounterpartyP4343  P  
Intersection006. CR-CounterpartyP4343  P Intersection006. CR-CounterpartyP4343  P 
Intersection006. CR-CounterpartyP4343  P Intersection006. CR-CounterpartyP4343  P 
Intersection006. CR-CounterpartyP4444  P Intersection006. CR-CounterpartyP4444  P 
Intersection006. CR-CounterpartyP4444  P Intersection006. CR-CounterpartyP4444  P 
Intersection006. CR-CounterpartyP4444  P Intersection006. CR-CounterpartyP4444  P 
Intersection006. CR-CounterpartyP4444  P Intersection006. CR-CounterpartyP4444  P 
Intersection006. CR-CounterpartyP4444  P Intersection006. CR-CounterpartyP4545  P 
Intersection006. CR-CounterpartyP4545  P Intersection006. CR-CounterpartyP4545  P 
Intersection006. CR-CounterpartyP4545  P Intersection006. CR-CounterpartyP4545  P 
Intersection006. CR-CounterpartyP4545  P Intersection006. CR-CounterpartyP4545  P 
Intersection006. CR-CounterpartyP4545  P Intersection006. CR-CounterpartyP4545  P 
Intersection006. CR-CounterpartyP4646  P Intersection006. CR-CounterpartyP4646  P 
Intersection006. CR-CounterpartyP4646  P Intersection006. CR-CounterpartyP4646  P 
Intersection006. CR-CounterpartyP4646  P Intersection006. CR-CounterpartyP4646  P 
Intersection006. CR-CounterpartyP4646  P Intersection006. CR-CounterpartyP4646  P 
Intersection006. CR-CounterpartyP4646  P Intersection006. CR-CounterpartyP4747  P 
Intersection006. CR-CounterpartyP4747  P Intersection006. CR-CounterpartyP4747  P 
Intersection006. CR-CounterpartyP4747  P Intersection006. CR-CounterpartyP4747  P 
Intersection006. CR-CounterpartyP4747  P Intersection006. CR-CounterpartyP4747  P 
Intersection006. CR-CounterpartyP4747  P Intersection006. CR-CounterpartyP4747  P 
Intersection006. CR-CounterpartyP4848  P Intersection006. CR-CounterpartyP4848  P  
Intersection006. CR-CounterpartyP4848  P Intersection006. CR-CounterpartyP4848  P 
Intersection006. CR-CounterpartyP4848  P Intersection006. CR-CounterpartyP4848  P 
Intersection006. CR-CounterpartyP4848  P Intersection006. CR-CounterpartyP4848  P 
Intersection006. CR-CounterpartyP4848  P Intersection006. CR-CounterpartyP5252  P 
Intersection006. CR-CounterpartyP5252  P Intersection006. CR-CounterpartyP5252  P 
Intersection006. CR-CounterpartyP5252  P Intersection006. CR-CounterpartyP5252  P 
Intersection006. CR-CounterpartyP5252  P Intersection006. CR-CounterpartyP5252  P 
Intersection006. CR-CounterpartyP5252  P Intersection006. CR-CounterpartyP5252  P 
Intersection006. CR-CounterpartyP5353  P Intersection006. CR-CounterpartyP5353  P 
Intersection006. CR-CounterpartyP5353  P Intersection006. CR-CounterpartyP5353  P 
Intersection006. CR-CounterpartyP5353  P Intersection006. CR-CounterpartyP5353  P 
Intersection006. CR-CounterpartyP5353  P Intersection006. CR-CounterpartyP5353  P 
Intersection006. CR-CounterpartyP5353  P Intersection006. CR-CounterpartyP5454  P 
Intersection006. CR-CounterpartyP5454  P Intersection006. CR-CounterpartyP5454  P 
Intersection006. CR-CounterpartyP5454  P Intersection006. CR-CounterpartyP5454  P 
Intersection006. CR-CounterpartyP5454  P Intersection006. CR-CounterpartyP5454  P 
Intersection006. CR-CounterpartyP5454  P Intersection006. CR-CounterpartyP5454  P 
Intersection006. CR-CounterpartyP5555  P Intersection006. CR-CounterpartyP5555  P 
Intersection006. CR-CounterpartyP5555  P Intersection006. CR-CounterpartyP5555  P 
Intersection006. CR-CounterpartyP5555  P Intersection006. CR-CounterpartyP5555  P 
Intersection006. CR-CounterpartyP5555  P Intersection006. CR-CounterpartyP5555  P  
Intersection006. CR-CounterpartyP5555  P Intersection006. CR-CounterpartyP5656  P 
Intersection006. CR-CounterpartyP5656  P Intersection006. CR-CounterpartyP5656  P 



Intersection006. CR-CounterpartyP5656  P Intersection006. CR-CounterpartyP5656  P 
Intersection006. CR-CounterpartyP5656  P Intersection006. CR-CounterpartyP5656  P 
Intersection006. CR-CounterpartyP5656  P Intersection006. CR-CounterpartyP5656  P 
Intersection006. CR-CounterpartyP5757  P Intersection006. CR-CounterpartyP5757  P 
Intersection006. CR-CounterpartyP5757  P Intersection006. CR-CounterpartyP5757  P 
Intersection006. CR-CounterpartyP5757  P Intersection006. CR-CounterpartyP5757  P 
Intersection006. CR-CounterpartyP5757  P Intersection006. CR-CounterpartyP5757  P 
Intersection006. CR-CounterpartyP5757  P Intersection006. CR-CounterpartyP5858  P 
Intersection006. CR-CounterpartyP5858  P Intersection006. CR-CounterpartyP5858  P 
Intersection006. CR-CounterpartyP5858  P Intersection006. CR-CounterpartyP5858  P 
Intersection006. CR-CounterpartyP5858  P Intersection006. CR-CounterpartyP5858  P 
Intersection006. CR-CounterpartyP5858  P Intersection006. CR-CounterpartyP5858  P 
Intersection006. CR-CounterpartyP5959  P Intersection006. CR-CounterpartyP5959  P 
Intersection006. CR-CounterpartyP5959  P Intersection006. CR-CounterpartyP5959  P 
Intersection006. CR-CounterpartyP5959  P Intersection006. CR-CounterpartyP5959  P 
Intersection006. CR-CounterpartyP5959  P Intersection006. CR-CounterpartyP5959  P 
Intersection006. CR-CounterpartyP5959  P Intersection006. CR-CounterpartyP6060  P 
Intersection006. CR-CounterpartyP6060  P Intersection006. CR-CounterpartyP6060  P 
Intersection006. CR-CounterpartyP6060  P Intersection006. CR-CounterpartyP6060  P  
Intersection006. CR-CounterpartyP6060  P Intersection006. CR-CounterpartyP6060  P 
Intersection006. CR-CounterpartyP6060  P Intersection006. CR-CounterpartyP6060  P 
Intersection006. CR-CounterpartyP6161  P Intersection006. CR-CounterpartyP6161  P 
Intersection006. CR-CounterpartyP6161  P Intersection006. CR-CounterpartyP6161  P 
Intersection006. CR-CounterpartyP6161  P Intersection006. CR-CounterpartyP6161  P 
Intersection006. CR-CounterpartyP6161  P Intersection006. CR-CounterpartyP6161  P 
Intersection006. CR-CounterpartyP6161  P Intersection006. CR-CounterpartyP6262  P 
Intersection006. CR-CounterpartyP6262  P Intersection006. CR-CounterpartyP6262  P 
Intersection006. CR-CounterpartyP6262  P Intersection006. CR-CounterpartyP6262  P 
Intersection006. CR-CounterpartyP6262  P Intersection006. CR-CounterpartyP6262  P 
Intersection006. CR-CounterpartyP6262  P Intersection006. CR-CounterpartyP6262  P 
Intersection006. CR-CounterpartyP6363  P Intersection006. CR-CounterpartyP6363  P 
Intersection006. CR-CounterpartyP6363  P Intersection006. CR-CounterpartyP6363  P 
Intersection006. CR-CounterpartyP6363  P Intersection006. CR-CounterpartyP6363  P 
Intersection006. CR-CounterpartyP6363  P Intersection006. CR-CounterpartyP6363  P 
Intersection006. CR-CounterpartyP6363  P Intersection006. CR-CounterpartyP6464  P 
Intersection006. CR-CounterpartyP6464  P Intersection006. CR-CounterpartyP6464  P 
Intersection006. CR-CounterpartyP6464  P Intersection006. CR-CounterpartyP6464  P 
Intersection006. CR-CounterpartyP6464  P Intersection006. CR-CounterpartyP6464  P 
Intersection006. CR-CounterpartyP6464  P Intersection006. CR-CounterpartyP6464  P 
Intersection006. CR-CounterpartyP6565  P Intersection006. CR-CounterpartyP6565  P  
Intersection006. CR-CounterpartyP6565  P Intersection006. CR-CounterpartyP6565  P 
Intersection006. CR-CounterpartyP6565  P Intersection006. CR-CounterpartyP6565  P 
Intersection006. CR-CounterpartyP6565  P Intersection006. CR-CounterpartyP6565  P 
Intersection006. CR-CounterpartyP6565  P Intersection006. CR-CounterpartyP6666  P 
Intersection006. CR-CounterpartyP6666  P Intersection006. CR-CounterpartyP6666  P 
Intersection006. CR-CounterpartyP6666  P Intersection006. CR-CounterpartyP6666  P 
Intersection006. CR-CounterpartyP6666  P Intersection006. CR-CounterpartyP6666  P 



Intersection006. CR-CounterpartyP6666  P Intersection006. CR-CounterpartyP6666  P 
Intersection006. CR-CounterpartyP6767  P Intersection006. CR-CounterpartyP6767  P 
Intersection006. CR-CounterpartyP6767  P Intersection006. CR-CounterpartyP6767  P 
Intersection006. CR-CounterpartyP6767  P Intersection006. CR-CounterpartyP6767  P 
Intersection006. CR-CounterpartyP6767  P Intersection006. CR-CounterpartyP6767  P 
Intersection006. CR-CounterpartyP6767  P Intersection006. CR-CounterpartyP6868  P 
Intersection006. CR-CounterpartyP6868  P Intersection006. CR-CounterpartyP6868  P 
Intersection006. CR-CounterpartyP6868  P Intersection006. CR-CounterpartyP6868  P 
Intersection006. CR-CounterpartyP6868  P Intersection006. CR-CounterpartyP6868  P 
Intersection006. CR-CounterpartyP6868  P Intersection006. CR-CounterpartyP6868  P 
Intersection006. CR-CounterpartyP6969  P Intersection006. CR-CounterpartyP6969  P 
Intersection006. CR-CounterpartyP6969  P Intersection006. CR-CounterpartyP6969  P 
Intersection006. CR-CounterpartyP6969  P Intersection006. CR-CounterpartyP6969  P 
Intersection006. CR-CounterpartyP6969  P Intersection006. CR-CounterpartyP6969  P  
Intersection006. CR-CounterpartyP6969  P Intersection006. CR-CounterpartyP7373  P 
Intersection006. CR-CounterpartyP7373  P Intersection006. CR-CounterpartyP7373  P 
Intersection006. CR-CounterpartyP7373  P Intersection006. CR-CounterpartyP7373  P 
Intersection006. CR-CounterpartyP7373  P Intersection006. CR-CounterpartyP7373  P 
Intersection006. CR-CounterpartyP7373  P Intersection006. CR-CounterpartyP7373  P 
Intersection006. CR-CounterpartyP7474  P Intersection006. CR-CounterpartyP7474  P 
Intersection006. CR-CounterpartyP7474  P Intersection006. CR-CounterpartyP7474  P 
Intersection006. CR-CounterpartyP7474  P Intersection006. CR-CounterpartyP7474  P 
Intersection006. CR-CounterpartyP7474  P Intersection006. CR-CounterpartyP7474  P 
Intersection006. CR-CounterpartyP7474  P Intersection006. CR-CounterpartyP7575  P 
Intersection006. CR-CounterpartyP7575  P Intersection006. CR-CounterpartyP7575  P 
Intersection006. CR-CounterpartyP7575  P Intersection006. CR-CounterpartyP7575  P 
Intersection006. CR-CounterpartyP7575  P Intersection006. CR-CounterpartyP7575  P 
Intersection006. CR-CounterpartyP7575  P Intersection006. CR-CounterpartyP7575  P 
Intersection006. CR-CounterpartyP7676  P Intersection006. CR-CounterpartyP7676  P 
Intersection006. CR-CounterpartyP7676  P Intersection006. CR-CounterpartyP7676  P 
Intersection006. CR-CounterpartyP7676  P Intersection006. CR-CounterpartyP7676  P 
Intersection006. CR-CounterpartyP7676  P Intersection006. CR-CounterpartyP7676  P 
Intersection006. CR-CounterpartyP7676  P Intersection006. CR-CounterpartyP7777  P 
Intersection006. CR-CounterpartyP7777  P Intersection006. CR-CounterpartyP7777  P 
Intersection006. CR-CounterpartyP7777  P Intersection006. CR-CounterpartyP7777  P  
Intersection006. CR-CounterpartyP7777  P Intersection006. CR-CounterpartyP7777  P 
Intersection006. CR-CounterpartyP7777  P Intersection006. CR-CounterpartyP7777  P 
Intersection006. CR-CounterpartyP7878  P Intersection006. CR-CounterpartyP7878  P 
Intersection006. CR-CounterpartyP7878  P Intersection006. CR-CounterpartyP7878  P 
Intersection006. CR-CounterpartyP7878  P Intersection006. CR-CounterpartyP7878  P 
Intersection006. CR-CounterpartyP7878  P Intersection006. CR-CounterpartyP7878  P 
Intersection006. CR-CounterpartyP7878  P Intersection006. CR-CounterpartyP7979  P 
Intersection006. CR-CounterpartyP7979  P Intersection006. CR-CounterpartyP7979  P 
Intersection006. CR-CounterpartyP7979  P Intersection006. CR-CounterpartyP7979  P 
Intersection006. CR-CounterpartyP7979  P Intersection006. CR-CounterpartyP7979  P 
Intersection006. CR-CounterpartyP7979  P Intersection006. CR-CounterpartyP7979  P 
Intersection006. CR-CounterpartyP8080  P Intersection006. CR-CounterpartyP8080  P 



Intersection006. CR-CounterpartyP8080  P Intersection006. CR-CounterpartyP8080  P 
Intersection006. CR-CounterpartyP8080  P Intersection006. CR-CounterpartyP8080  P 
Intersection006. CR-CounterpartyP8080  P Intersection006. CR-CounterpartyP8080  P 
Intersection006. CR-CounterpartyP8080  P Intersection006. CR-CounterpartyP8181  P 
Intersection006. CR-CounterpartyP8181  P Intersection006. CR-CounterpartyP8181  P 
Intersection006. CR-CounterpartyP8181  P Intersection006. CR-CounterpartyP8181  P 
Intersection006. CR-CounterpartyP8181  P Intersection006. CR-CounterpartyP8181  P 
Intersection006. CR-CounterpartyP8181  P Intersection006. CR-CounterpartyP8181  P 
Intersection006. CR-CounterpartyP8282  P Intersection006. CR-CounterpartyP8282  P  
Intersection006. CR-CounterpartyP8282  P Intersection006. CR-CounterpartyP8282  P 
Intersection006. CR-CounterpartyP8282  P Intersection006. CR-CounterpartyP8282  P 
Intersection006. CR-CounterpartyP8282  P Intersection006. CR-CounterpartyP8282  P 
Intersection006. CR-CounterpartyP8282  P Intersection006. CR-CounterpartyP8383  P 
Intersection006. CR-CounterpartyP8383  P Intersection006. CR-CounterpartyP8383  P 
Intersection006. CR-CounterpartyP8383  P Intersection006. CR-CounterpartyP8383  P 
Intersection006. CR-CounterpartyP8383  P Intersection006. CR-CounterpartyP8383  P 
Intersection006. CR-CounterpartyP8383  P Intersection006. CR-CounterpartyP8383  P 
Intersection006. CR-CounterpartyP8484  P Intersection006. CR-CounterpartyP8484  P 
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Intersection006. CR-CounterpartyP152152   P Intersection006. CR-CounterpartyP153153   P 
 Intersection006. CR-CounterpartyP153153   P Intersection006. CR-CounterpartyP153153   
P Intersection006. CR-CounterpartyP153153   P Intersection006. CR-CounterpartyP153153   
P Intersection006. CR-CounterpartyP153153   P Intersection006. CR-CounterpartyP153153   
P Intersection006. CR-CounterpartyP153153   P Intersection006. CR-CounterpartyP153153   
P Intersection006. CR-CounterpartyP153153   P Intersection006. CR-CounterpartyP206206   
P Intersection006. CR-CounterpartyP206206   P Intersection006. CR-CounterpartyP206206   
P Intersection006. CR-CounterpartyP206206   P Intersection006. CR-CounterpartyP208208   
P Intersection006. CR-CounterpartyP208208   P Intersection006. CR-CounterpartyP208208   
P Intersection006. CR-CounterpartyQ1010  Q Intersection006. CR-CounterpartyQ1010  Q 
Intersection006. CR-CounterpartyQ1010  Q Intersection006. CR-CounterpartyQ1010  Q 
Intersection006. CR-CounterpartyQ1010  Q Intersection006. CR-CounterpartyQ1010  Q 
Intersection006. CR-CounterpartyQ1010  Q Intersection006. CR-CounterpartyQ1010  Q 
Intersection006. CR-CounterpartyQ1010  Q Intersection006. CR-CounterpartyQ1111  Q 
Intersection006. CR-CounterpartyQ1111  Q Intersection006. CR-CounterpartyQ1111  Q 
Intersection006. CR-CounterpartyQ1111  Q Intersection006. CR-CounterpartyQ1111  Q 
Intersection006. CR-CounterpartyQ1111  Q Intersection006. CR-CounterpartyQ1111  Q 
Intersection006. CR-CounterpartyQ1111  Q Intersection006. CR-CounterpartyQ1111  Q 
Intersection006. CR-CounterpartyQ1212  Q Intersection006. CR-CounterpartyQ1212  Q 
Intersection006. CR-CounterpartyQ1212  Q Intersection006. CR-CounterpartyQ1212  Q 
Intersection006. CR-CounterpartyQ1212  Q Intersection006. CR-CounterpartyQ1212  Q  
Intersection006. CR-CounterpartyQ1212  Q Intersection006. CR-CounterpartyQ1212  Q 
Intersection006. CR-CounterpartyQ1212  Q Intersection006. CR-CounterpartyQ1313  Q 
Intersection006. CR-CounterpartyQ1313  Q Intersection006. CR-CounterpartyQ1313  Q 



Intersection006. CR-CounterpartyQ1313  Q Intersection006. CR-CounterpartyQ1313  Q 
Intersection006. CR-CounterpartyQ1313  Q Intersection006. CR-CounterpartyQ1313  Q 
Intersection006. CR-CounterpartyQ1313  Q Intersection006. CR-CounterpartyQ1313  Q 
Intersection006. CR-CounterpartyQ1414  Q Intersection006. CR-CounterpartyQ1414  Q 
Intersection006. CR-CounterpartyQ1414  Q Intersection006. CR-CounterpartyQ1414  Q 
Intersection006. CR-CounterpartyQ1414  Q Intersection006. CR-CounterpartyQ1414  Q 
Intersection006. CR-CounterpartyQ1414  Q Intersection006. CR-CounterpartyQ1414  Q 
Intersection006. CR-CounterpartyQ1414  Q Intersection006. CR-CounterpartyQ1515  Q 
Intersection006. CR-CounterpartyQ1515  Q Intersection006. CR-CounterpartyQ1515  Q 
Intersection006. CR-CounterpartyQ1515  Q Intersection006. CR-CounterpartyQ1515  Q 
Intersection006. CR-CounterpartyQ1515  Q Intersection006. CR-CounterpartyQ1515  Q 
Intersection006. CR-CounterpartyQ1515  Q Intersection006. CR-CounterpartyQ1515  Q 
Intersection006. CR-CounterpartyQ1616  Q Intersection006. CR-CounterpartyQ1616  Q 
Intersection006. CR-CounterpartyQ1616  Q Intersection006. CR-CounterpartyQ1616  Q 
Intersection006. CR-CounterpartyQ1616  Q Intersection006. CR-CounterpartyQ1616  Q 
Intersection006. CR-CounterpartyQ1616  Q Intersection006. CR-CounterpartyQ1616  Q 
Intersection006. CR-CounterpartyQ1616  Q Intersection006. CR-CounterpartyQ1717  Q 
Intersection006. CR-CounterpartyQ1717  Q Intersection006. CR-CounterpartyQ1717  Q 
Intersection006. CR-CounterpartyQ1717  Q  Intersection006. CR-CounterpartyQ1717  Q 
Intersection006. CR-CounterpartyQ1717  Q Intersection006. CR-CounterpartyQ1717  Q 
Intersection006. CR-CounterpartyQ1717  Q Intersection006. CR-CounterpartyQ1717  Q 
Intersection006. CR-CounterpartyQ1818  Q Intersection006. CR-CounterpartyQ1818  Q 
Intersection006. CR-CounterpartyQ1818  Q Intersection006. CR-CounterpartyQ1818  Q 
Intersection006. CR-CounterpartyQ1818  Q Intersection006. CR-CounterpartyQ1818  Q 
Intersection006. CR-CounterpartyQ1818  Q Intersection006. CR-CounterpartyQ1818  Q 
Intersection006. CR-CounterpartyQ1818  Q Intersection006. CR-CounterpartyQ1919  Q 
Intersection006. CR-CounterpartyQ1919  Q Intersection006. CR-CounterpartyQ1919  Q 
Intersection006. CR-CounterpartyQ1919  Q Intersection006. CR-CounterpartyQ1919  Q 
Intersection006. CR-CounterpartyQ1919  Q Intersection006. CR-CounterpartyQ1919  Q 
Intersection006. CR-CounterpartyQ1919  Q Intersection006. CR-CounterpartyQ1919  Q 
Intersection006. CR-CounterpartyQ2020  Q Intersection006. CR-CounterpartyQ2020  Q 
Intersection006. CR-CounterpartyQ2020  Q Intersection006. CR-CounterpartyQ2020  Q 
Intersection006. CR-CounterpartyQ2020  Q Intersection006. CR-CounterpartyQ2020  Q 
Intersection006. CR-CounterpartyQ2020  Q Intersection006. CR-CounterpartyQ2020  Q 
Intersection006. CR-CounterpartyQ2020  Q Intersection006. CR-CounterpartyQ2121  Q 
Intersection006. CR-CounterpartyQ2121  Q Intersection006. CR-CounterpartyQ2121  Q 
Intersection006. CR-CounterpartyQ2121  Q Intersection006. CR-CounterpartyQ2121  Q 
Intersection006. CR-CounterpartyQ2121  Q Intersection006. CR-CounterpartyQ2121  Q 
Intersection006. CR-CounterpartyQ2121  Q Intersection006. CR-CounterpartyQ2121  Q 
Intersection006. CR-CounterpartyQ2222  Q  Intersection006. CR-CounterpartyQ2222  Q 
Intersection006. CR-CounterpartyQ2222  Q Intersection006. CR-CounterpartyQ2222  Q 
Intersection006. CR-CounterpartyQ2222  Q Intersection006. CR-CounterpartyQ2222  Q 
Intersection006. CR-CounterpartyQ2222  Q Intersection006. CR-CounterpartyQ2222  Q 
Intersection006. CR-CounterpartyQ2222  Q Intersection006. CR-CounterpartyQ2323  Q 
Intersection006. CR-CounterpartyQ2323  Q Intersection006. CR-CounterpartyQ2323  Q 
Intersection006. CR-CounterpartyQ2323  Q Intersection006. CR-CounterpartyQ2323  Q 
Intersection006. CR-CounterpartyQ2323  Q Intersection006. CR-CounterpartyQ2323  Q 



Intersection006. CR-CounterpartyQ2323  Q Intersection006. CR-CounterpartyQ2323  Q 
Intersection006. CR-CounterpartyQ2424  Q Intersection006. CR-CounterpartyQ2424  Q 
Intersection006. CR-CounterpartyQ2424  Q Intersection006. CR-CounterpartyQ2424  Q 
Intersection006. CR-CounterpartyQ2424  Q Intersection006. CR-CounterpartyQ2424  Q 
Intersection006. CR-CounterpartyQ2424  Q Intersection006. CR-CounterpartyQ2424  Q 
Intersection006. CR-CounterpartyQ2424  Q Intersection006. CR-CounterpartyQ2525  Q 
Intersection006. CR-CounterpartyQ2525  Q Intersection006. CR-CounterpartyQ2525  Q 
Intersection006. CR-CounterpartyQ2525  Q Intersection006. CR-CounterpartyQ2525  Q 
Intersection006. CR-CounterpartyQ2525  Q Intersection006. CR-CounterpartyQ2525  Q 
Intersection006. CR-CounterpartyQ2525  Q Intersection006. CR-CounterpartyQ2525  Q 
Intersection006. CR-CounterpartyQ2626  Q Intersection006. CR-CounterpartyQ2626  Q 
Intersection006. CR-CounterpartyQ2626  Q Intersection006. CR-CounterpartyQ2626  Q 
Intersection006. CR-CounterpartyQ2626  Q Intersection006. CR-CounterpartyQ2626  Q 
Intersection006. CR-CounterpartyQ2626  Q  Intersection006. CR-CounterpartyQ2626  Q 
Intersection006. CR-CounterpartyQ2626  Q Intersection006. CR-CounterpartyQ2727  Q 
Intersection006. CR-CounterpartyQ2727  Q Intersection006. CR-CounterpartyQ2727  Q 
Intersection006. CR-CounterpartyQ2727  Q Intersection006. CR-CounterpartyQ2727  Q 
Intersection006. CR-CounterpartyQ2727  Q Intersection006. CR-CounterpartyQ2727  Q 
Intersection006. CR-CounterpartyQ2727  Q Intersection006. CR-CounterpartyQ2727  Q 
Intersection006. CR-CounterpartyQ3131  Q Intersection006. CR-CounterpartyQ3131  Q 
Intersection006. CR-CounterpartyQ3131  Q Intersection006. CR-CounterpartyQ3131  Q 
Intersection006. CR-CounterpartyQ3131  Q Intersection006. CR-CounterpartyQ3131  Q 
Intersection006. CR-CounterpartyQ3131  Q Intersection006. CR-CounterpartyQ3131  Q 
Intersection006. CR-CounterpartyQ3131  Q Intersection006. CR-CounterpartyQ3232  Q 
Intersection006. CR-CounterpartyQ3232  Q Intersection006. CR-CounterpartyQ3232  Q 
Intersection006. CR-CounterpartyQ3232  Q Intersection006. CR-CounterpartyQ3232  Q 
Intersection006. CR-CounterpartyQ3232  Q Intersection006. CR-CounterpartyQ3232  Q 
Intersection006. CR-CounterpartyQ3232  Q Intersection006. CR-CounterpartyQ3232  Q 
Intersection006. CR-CounterpartyQ3333  Q Intersection006. CR-CounterpartyQ3333  Q 
Intersection006. CR-CounterpartyQ3333  Q Intersection006. CR-CounterpartyQ3333  Q 
Intersection006. CR-CounterpartyQ3333  Q Intersection006. CR-CounterpartyQ3333  Q 
Intersection006. CR-CounterpartyQ3333  Q Intersection006. CR-CounterpartyQ3333  Q 
Intersection006. CR-CounterpartyQ3333  Q Intersection006. CR-CounterpartyQ3434  Q 
Intersection006. CR-CounterpartyQ3434  Q Intersection006. CR-CounterpartyQ3434  Q 
Intersection006. CR-CounterpartyQ3434  Q Intersection006. CR-CounterpartyQ3434  Q  
Intersection006. CR-CounterpartyQ3434  Q Intersection006. CR-CounterpartyQ3434  Q 
Intersection006. CR-CounterpartyQ3434  Q Intersection006. CR-CounterpartyQ3434  Q 
Intersection006. CR-CounterpartyQ3535  Q Intersection006. CR-CounterpartyQ3535  Q 
Intersection006. CR-CounterpartyQ3535  Q Intersection006. CR-CounterpartyQ3535  Q 
Intersection006. CR-CounterpartyQ3535  Q Intersection006. CR-CounterpartyQ3535  Q 
Intersection006. CR-CounterpartyQ3535  Q Intersection006. CR-CounterpartyQ3535  Q 
Intersection006. CR-CounterpartyQ3535  Q Intersection006. CR-CounterpartyQ3636  Q 
Intersection006. CR-CounterpartyQ3636  Q Intersection006. CR-CounterpartyQ3636  Q 
Intersection006. CR-CounterpartyQ3636  Q Intersection006. CR-CounterpartyQ3636  Q 
Intersection006. CR-CounterpartyQ3636  Q Intersection006. CR-CounterpartyQ3636  Q 
Intersection006. CR-CounterpartyQ3636  Q Intersection006. CR-CounterpartyQ3636  Q 
Intersection006. CR-CounterpartyQ3737  Q Intersection006. CR-CounterpartyQ3737  Q 



Intersection006. CR-CounterpartyQ3737  Q Intersection006. CR-CounterpartyQ3737  Q 
Intersection006. CR-CounterpartyQ3737  Q Intersection006. CR-CounterpartyQ3737  Q 
Intersection006. CR-CounterpartyQ3737  Q Intersection006. CR-CounterpartyQ3737  Q 
Intersection006. CR-CounterpartyQ3737  Q Intersection006. CR-CounterpartyQ3838  Q 
Intersection006. CR-CounterpartyQ3838  Q Intersection006. CR-CounterpartyQ3838  Q 
Intersection006. CR-CounterpartyQ3838  Q Intersection006. CR-CounterpartyQ3838  Q 
Intersection006. CR-CounterpartyQ3838  Q Intersection006. CR-CounterpartyQ3838  Q 
Intersection006. CR-CounterpartyQ3838  Q Intersection006. CR-CounterpartyQ3838  Q 
Intersection006. CR-CounterpartyQ3939  Q Intersection006. CR-CounterpartyQ3939  Q  
Intersection006. CR-CounterpartyQ3939  Q Intersection006. CR-CounterpartyQ3939  Q 
Intersection006. CR-CounterpartyQ3939  Q Intersection006. CR-CounterpartyQ3939  Q 
Intersection006. CR-CounterpartyQ3939  Q Intersection006. CR-CounterpartyQ3939  Q 
Intersection006. CR-CounterpartyQ3939  Q Intersection006. CR-CounterpartyQ4040  Q 
Intersection006. CR-CounterpartyQ4040  Q Intersection006. CR-CounterpartyQ4040  Q 
Intersection006. CR-CounterpartyQ4040  Q Intersection006. CR-CounterpartyQ4040  Q 
Intersection006. CR-CounterpartyQ4040  Q Intersection006. CR-CounterpartyQ4040  Q 
Intersection006. CR-CounterpartyQ4040  Q Intersection006. CR-CounterpartyQ4040  Q 
Intersection006. CR-CounterpartyQ4141  Q Intersection006. CR-CounterpartyQ4141  Q 
Intersection006. CR-CounterpartyQ4141  Q Intersection006. CR-CounterpartyQ4141  Q 
Intersection006. CR-CounterpartyQ4141  Q Intersection006. CR-CounterpartyQ4141  Q 
Intersection006. CR-CounterpartyQ4141  Q Intersection006. CR-CounterpartyQ4141  Q 
Intersection006. CR-CounterpartyQ4141  Q Intersection006. CR-CounterpartyQ4242  Q 
Intersection006. CR-CounterpartyQ4242  Q Intersection006. CR-CounterpartyQ4242  Q 
Intersection006. CR-CounterpartyQ4242  Q Intersection006. CR-CounterpartyQ4242  Q 
Intersection006. CR-CounterpartyQ4242  Q Intersection006. CR-CounterpartyQ4242  Q 
Intersection006. CR-CounterpartyQ4242  Q Intersection006. CR-CounterpartyQ4242  Q 
Intersection006. CR-CounterpartyQ4343  Q Intersection006. CR-CounterpartyQ4343  Q 
Intersection006. CR-CounterpartyQ4343  Q Intersection006. CR-CounterpartyQ4343  Q 
Intersection006. CR-CounterpartyQ4343  Q Intersection006. CR-CounterpartyQ4343  Q 
Intersection006. CR-CounterpartyQ4343  Q Intersection006. CR-CounterpartyQ4343  Q  
Intersection006. CR-CounterpartyQ4343  Q Intersection006. CR-CounterpartyQ4444  Q 
Intersection006. CR-CounterpartyQ4444  Q Intersection006. CR-CounterpartyQ4444  Q 
Intersection006. CR-CounterpartyQ4444  Q Intersection006. CR-CounterpartyQ4444  Q 
Intersection006. CR-CounterpartyQ4444  Q Intersection006. CR-CounterpartyQ4444  Q 
Intersection006. CR-CounterpartyQ4444  Q Intersection006. CR-CounterpartyQ4444  Q 
Intersection006. CR-CounterpartyQ4545  Q Intersection006. CR-CounterpartyQ4545  Q 
Intersection006. CR-CounterpartyQ4545  Q Intersection006. CR-CounterpartyQ4545  Q 
Intersection006. CR-CounterpartyQ4545  Q Intersection006. CR-CounterpartyQ4545  Q 
Intersection006. CR-CounterpartyQ4545  Q Intersection006. CR-CounterpartyQ4545  Q 
Intersection006. CR-CounterpartyQ4545  Q Intersection006. CR-CounterpartyQ4646  Q 
Intersection006. CR-CounterpartyQ4646  Q Intersection006. CR-CounterpartyQ4646  Q 
Intersection006. CR-CounterpartyQ4646  Q Intersection006. CR-CounterpartyQ4646  Q 
Intersection006. CR-CounterpartyQ4646  Q Intersection006. CR-CounterpartyQ4646  Q 
Intersection006. CR-CounterpartyQ4646  Q Intersection006. CR-CounterpartyQ4646  Q 
Intersection006. CR-CounterpartyQ4747  Q Intersection006. CR-CounterpartyQ4747  Q 
Intersection006. CR-CounterpartyQ4747  Q Intersection006. CR-CounterpartyQ4747  Q 
Intersection006. CR-CounterpartyQ4747  Q Intersection006. CR-CounterpartyQ4747  Q 



Intersection006. CR-CounterpartyQ4747  Q Intersection006. CR-CounterpartyQ4747  Q 
Intersection006. CR-CounterpartyQ4747  Q Intersection006. CR-CounterpartyQ4848  Q 
Intersection006. CR-CounterpartyQ4848  Q Intersection006. CR-CounterpartyQ4848  Q 
Intersection006. CR-CounterpartyQ4848  Q Intersection006. CR-CounterpartyQ4848  Q  
Intersection006. CR-CounterpartyQ4848  Q Intersection006. CR-CounterpartyQ4848  Q 
Intersection006. CR-CounterpartyQ4848  Q Intersection006. CR-CounterpartyQ4848  Q 
Intersection006. CR-CounterpartyQ5252  Q Intersection006. CR-CounterpartyQ5252  Q 
Intersection006. CR-CounterpartyQ5252  Q Intersection006. CR-CounterpartyQ5252  Q 
Intersection006. CR-CounterpartyQ5252  Q Intersection006. CR-CounterpartyQ5252  Q 
Intersection006. CR-CounterpartyQ5252  Q Intersection006. CR-CounterpartyQ5252  Q 
Intersection006. CR-CounterpartyQ5252  Q Intersection006. CR-CounterpartyQ5353  Q 
Intersection006. CR-CounterpartyQ5353  Q Intersection006. CR-CounterpartyQ5353  Q 
Intersection006. CR-CounterpartyQ5353  Q Intersection006. CR-CounterpartyQ5353  Q 
Intersection006. CR-CounterpartyQ5353  Q Intersection006. CR-CounterpartyQ5353  Q 
Intersection006. CR-CounterpartyQ5353  Q Intersection006. CR-CounterpartyQ5353  Q 
Intersection006. CR-CounterpartyQ5454  Q Intersection006. CR-CounterpartyQ5454  Q 
Intersection006. CR-CounterpartyQ5454  Q Intersection006. CR-CounterpartyQ5454  Q 
Intersection006. CR-CounterpartyQ5454  Q Intersection006. CR-CounterpartyQ5454  Q 
Intersection006. CR-CounterpartyQ5454  Q Intersection006. CR-CounterpartyQ5454  Q 
Intersection006. CR-CounterpartyQ5454  Q Intersection006. CR-CounterpartyQ5555  Q 
Intersection006. CR-CounterpartyQ5555  Q Intersection006. CR-CounterpartyQ5555  Q 
Intersection006. CR-CounterpartyQ5555  Q Intersection006. CR-CounterpartyQ5555  Q 
Intersection006. CR-CounterpartyQ5555  Q Intersection006. CR-CounterpartyQ5555  Q 
Intersection006. CR-CounterpartyQ5555  Q Intersection006. CR-CounterpartyQ5555  Q 
Intersection006. CR-CounterpartyQ5656  Q Intersection006. CR-CounterpartyQ5656  Q  
Intersection006. CR-CounterpartyQ5656  Q Intersection006. CR-CounterpartyQ5656  Q 
Intersection006. CR-CounterpartyQ5656  Q Intersection006. CR-CounterpartyQ5656  Q 
Intersection006. CR-CounterpartyQ5656  Q Intersection006. CR-CounterpartyQ5656  Q 
Intersection006. CR-CounterpartyQ5656  Q Intersection006. CR-CounterpartyQ5757  Q 
Intersection006. CR-CounterpartyQ5757  Q Intersection006. CR-CounterpartyQ5757  Q 
Intersection006. CR-CounterpartyQ5757  Q Intersection006. CR-CounterpartyQ5757  Q 
Intersection006. CR-CounterpartyQ5757  Q Intersection006. CR-CounterpartyQ5757  Q 
Intersection006. CR-CounterpartyQ5757  Q Intersection006. CR-CounterpartyQ5757  Q 
Intersection006. CR-CounterpartyQ5858  Q Intersection006. CR-CounterpartyQ5858  Q 
Intersection006. CR-CounterpartyQ5858  Q Intersection006. CR-CounterpartyQ5858  Q 
Intersection006. CR-CounterpartyQ5858  Q Intersection006. CR-CounterpartyQ5858  Q 
Intersection006. CR-CounterpartyQ5858  Q Intersection006. CR-CounterpartyQ5858  Q 
Intersection006. CR-CounterpartyQ5858  Q Intersection006. CR-CounterpartyQ5959  Q 
Intersection006. CR-CounterpartyQ5959  Q Intersection006. CR-CounterpartyQ5959  Q 
Intersection006. CR-CounterpartyQ5959  Q Intersection006. CR-CounterpartyQ5959  Q 
Intersection006. CR-CounterpartyQ5959  Q Intersection006. CR-CounterpartyQ5959  Q 
Intersection006. CR-CounterpartyQ5959  Q Intersection006. CR-CounterpartyQ5959  Q 
Intersection006. CR-CounterpartyQ6060  Q Intersection006. CR-CounterpartyQ6060  Q 
Intersection006. CR-CounterpartyQ6060  Q Intersection006. CR-CounterpartyQ6060  Q 
Intersection006. CR-CounterpartyQ6060  Q Intersection006. CR-CounterpartyQ6060  Q 
Intersection006. CR-CounterpartyQ6060  Q Intersection006. CR-CounterpartyQ6060  Q  
Intersection006. CR-CounterpartyQ6060  Q Intersection006. CR-CounterpartyQ6161  Q 



Intersection006. CR-CounterpartyQ6161  Q Intersection006. CR-CounterpartyQ6161  Q 
Intersection006. CR-CounterpartyQ6161  Q Intersection006. CR-CounterpartyQ6161  Q 
Intersection006. CR-CounterpartyQ6161  Q Intersection006. CR-CounterpartyQ6161  Q 
Intersection006. CR-CounterpartyQ6161  Q Intersection006. CR-CounterpartyQ6161  Q 
Intersection006. CR-CounterpartyQ6262  Q Intersection006. CR-CounterpartyQ6262  Q 
Intersection006. CR-CounterpartyQ6262  Q Intersection006. CR-CounterpartyQ6262  Q 
Intersection006. CR-CounterpartyQ6262  Q Intersection006. CR-CounterpartyQ6262  Q 
Intersection006. CR-CounterpartyQ6262  Q Intersection006. CR-CounterpartyQ6262  Q 
Intersection006. CR-CounterpartyQ6262  Q Intersection006. CR-CounterpartyQ6363  Q 
Intersection006. CR-CounterpartyQ6363  Q Intersection006. CR-CounterpartyQ6363  Q 
Intersection006. CR-CounterpartyQ6363  Q Intersection006. CR-CounterpartyQ6363  Q 
Intersection006. CR-CounterpartyQ6363  Q Intersection006. CR-CounterpartyQ6363  Q 
Intersection006. CR-CounterpartyQ6363  Q Intersection006. CR-CounterpartyQ6363  Q 
Intersection006. CR-CounterpartyQ6464  Q Intersection006. CR-CounterpartyQ6464  Q 
Intersection006. CR-CounterpartyQ6464  Q Intersection006. CR-CounterpartyQ6464  Q 
Intersection006. CR-CounterpartyQ6464  Q Intersection006. CR-CounterpartyQ6464  Q 
Intersection006. CR-CounterpartyQ6464  Q Intersection006. CR-CounterpartyQ6464  Q 
Intersection006. CR-CounterpartyQ6464  Q Intersection006. CR-CounterpartyQ6565  Q 
Intersection006. CR-CounterpartyQ6565  Q Intersection006. CR-CounterpartyQ6565  Q 
Intersection006. CR-CounterpartyQ6565  Q Intersection006. CR-CounterpartyQ6565  Q  
Intersection006. CR-CounterpartyQ6565  Q Intersection006. CR-CounterpartyQ6565  Q 
Intersection006. CR-CounterpartyQ6565  Q Intersection006. CR-CounterpartyQ6565  Q 
Intersection006. CR-CounterpartyQ6666  Q Intersection006. CR-CounterpartyQ6666  Q 
Intersection006. CR-CounterpartyQ6666  Q Intersection006. CR-CounterpartyQ6666  Q 
Intersection006. CR-CounterpartyQ6666  Q Intersection006. CR-CounterpartyQ6666  Q 
Intersection006. CR-CounterpartyQ6666  Q Intersection006. CR-CounterpartyQ6666  Q 
Intersection006. CR-CounterpartyQ6666  Q Intersection006. CR-CounterpartyQ6767  Q 
Intersection006. CR-CounterpartyQ6767  Q Intersection006. CR-CounterpartyQ6767  Q 
Intersection006. CR-CounterpartyQ6767  Q Intersection006. CR-CounterpartyQ6767  Q 
Intersection006. CR-CounterpartyQ6767  Q Intersection006. CR-CounterpartyQ6767  Q 
Intersection006. CR-CounterpartyQ6767  Q Intersection006. CR-CounterpartyQ6767  Q 
Intersection006. CR-CounterpartyQ6868  Q Intersection006. CR-CounterpartyQ6868  Q 
Intersection006. CR-CounterpartyQ6868  Q Intersection006. CR-CounterpartyQ6868  Q 
Intersection006. CR-CounterpartyQ6868  Q Intersection006. CR-CounterpartyQ6868  Q 
Intersection006. CR-CounterpartyQ6868  Q Intersection006. CR-CounterpartyQ6868  Q 
Intersection006. CR-CounterpartyQ6868  Q Intersection006. CR-CounterpartyQ6969  Q 
Intersection006. CR-CounterpartyQ6969  Q Intersection006. CR-CounterpartyQ6969  Q 
Intersection006. CR-CounterpartyQ6969  Q Intersection006. CR-CounterpartyQ6969  Q 
Intersection006. CR-CounterpartyQ6969  Q Intersection006. CR-CounterpartyQ6969  Q 
Intersection006. CR-CounterpartyQ6969  Q Intersection006. CR-CounterpartyQ6969  Q 
Intersection006. CR-CounterpartyQ7373  Q Intersection006. CR-CounterpartyQ7373  Q  
Intersection006. CR-CounterpartyQ7373  Q Intersection006. CR-CounterpartyQ7373  Q 
Intersection006. CR-CounterpartyQ7373  Q Intersection006. CR-CounterpartyQ7373  Q 
Intersection006. CR-CounterpartyQ7373  Q Intersection006. CR-CounterpartyQ7373  Q 
Intersection006. CR-CounterpartyQ7373  Q Intersection006. CR-CounterpartyQ7474  Q 
Intersection006. CR-CounterpartyQ7474  Q Intersection006. CR-CounterpartyQ7474  Q 
Intersection006. CR-CounterpartyQ7474  Q Intersection006. CR-CounterpartyQ7474  Q 



Intersection006. CR-CounterpartyQ7474  Q Intersection006. CR-CounterpartyQ7474  Q 
Intersection006. CR-CounterpartyQ7474  Q Intersection006. CR-CounterpartyQ7474  Q 
Intersection006. CR-CounterpartyQ7575  Q Intersection006. CR-CounterpartyQ7575  Q 
Intersection006. CR-CounterpartyQ7575  Q Intersection006. CR-CounterpartyQ7575  Q 
Intersection006. CR-CounterpartyQ7575  Q Intersection006. CR-CounterpartyQ7575  Q 
Intersection006. CR-CounterpartyQ7575  Q Intersection006. CR-CounterpartyQ7575  Q 
Intersection006. CR-CounterpartyQ7575  Q Intersection006. CR-CounterpartyQ7676  Q 
Intersection006. CR-CounterpartyQ7676  Q Intersection006. CR-CounterpartyQ7676  Q 
Intersection006. CR-CounterpartyQ7676  Q Intersection006. CR-CounterpartyQ7676  Q 
Intersection006. CR-CounterpartyQ7676  Q Intersection006. CR-CounterpartyQ7676  Q 
Intersection006. CR-CounterpartyQ7676  Q Intersection006. CR-CounterpartyQ7676  Q 
Intersection006. CR-CounterpartyQ7777  Q Intersection006. CR-CounterpartyQ7777  Q 
Intersection006. CR-CounterpartyQ7777  Q Intersection006. CR-CounterpartyQ7777  Q 
Intersection006. CR-CounterpartyQ7777  Q Intersection006. CR-CounterpartyQ7777  Q 
Intersection006. CR-CounterpartyQ7777  Q Intersection006. CR-CounterpartyQ7777  Q  
Intersection006. CR-CounterpartyQ7777  Q Intersection006. CR-CounterpartyQ7878  Q 
Intersection006. CR-CounterpartyQ7878  Q Intersection006. CR-CounterpartyQ7878  Q 
Intersection006. CR-CounterpartyQ7878  Q Intersection006. CR-CounterpartyQ7878  Q 
Intersection006. CR-CounterpartyQ7878  Q Intersection006. CR-CounterpartyQ7878  Q 
Intersection006. CR-CounterpartyQ7878  Q Intersection006. CR-CounterpartyQ7878  Q 
Intersection006. CR-CounterpartyQ7979  Q Intersection006. CR-CounterpartyQ7979  Q 
Intersection006. CR-CounterpartyQ7979  Q Intersection006. CR-CounterpartyQ7979  Q 
Intersection006. CR-CounterpartyQ7979  Q Intersection006. CR-CounterpartyQ7979  Q 
Intersection006. CR-CounterpartyQ7979  Q Intersection006. CR-CounterpartyQ7979  Q 
Intersection006. CR-CounterpartyQ7979  Q Intersection006. CR-CounterpartyQ8080  Q 
Intersection006. CR-CounterpartyQ8080  Q Intersection006. CR-CounterpartyQ8080  Q 
Intersection006. CR-CounterpartyQ8080  Q Intersection006. CR-CounterpartyQ8080  Q 
Intersection006. CR-CounterpartyQ8080  Q Intersection006. CR-CounterpartyQ8080  Q 
Intersection006. CR-CounterpartyQ8080  Q Intersection006. CR-CounterpartyQ8080  Q 
Intersection006. CR-CounterpartyQ8181  Q Intersection006. CR-CounterpartyQ8181  Q 
Intersection006. CR-CounterpartyQ8181  Q Intersection006. CR-CounterpartyQ8181  Q 
Intersection006. CR-CounterpartyQ8181  Q Intersection006. CR-CounterpartyQ8181  Q 
Intersection006. CR-CounterpartyQ8181  Q Intersection006. CR-CounterpartyQ8181  Q 
Intersection006. CR-CounterpartyQ8181  Q Intersection006. CR-CounterpartyQ8282  Q 
Intersection006. CR-CounterpartyQ8282  Q Intersection006. CR-CounterpartyQ8282  Q 
Intersection006. CR-CounterpartyQ8282  Q Intersection006. CR-CounterpartyQ8282  Q  
Intersection006. CR-CounterpartyQ8282  Q Intersection006. CR-CounterpartyQ8282  Q 
Intersection006. CR-CounterpartyQ8282  Q Intersection006. CR-CounterpartyQ8282  Q 
Intersection006. CR-CounterpartyQ8383  Q Intersection006. CR-CounterpartyQ8383  Q 
Intersection006. CR-CounterpartyQ8383  Q Intersection006. CR-CounterpartyQ8383  Q 
Intersection006. CR-CounterpartyQ8383  Q Intersection006. CR-CounterpartyQ8383  Q 
Intersection006. CR-CounterpartyQ8383  Q Intersection006. CR-CounterpartyQ8383  Q 
Intersection006. CR-CounterpartyQ8383  Q Intersection006. CR-CounterpartyQ8484  Q 
Intersection006. CR-CounterpartyQ8484  Q Intersection006. CR-CounterpartyQ8484  Q 
Intersection006. CR-CounterpartyQ8484  Q Intersection006. CR-CounterpartyQ8484  Q 
Intersection006. CR-CounterpartyQ8484  Q Intersection006. CR-CounterpartyQ8484  Q 
Intersection006. CR-CounterpartyQ8484  Q Intersection006. CR-CounterpartyQ8484  Q 



Intersection006. CR-CounterpartyQ8585  Q Intersection006. CR-CounterpartyQ8585  Q 
Intersection006. CR-CounterpartyQ8585  Q Intersection006. CR-CounterpartyQ8585  Q 
Intersection006. CR-CounterpartyQ8585  Q Intersection006. CR-CounterpartyQ8585  Q 
Intersection006. CR-CounterpartyQ8585  Q Intersection006. CR-CounterpartyQ8585  Q 
Intersection006. CR-CounterpartyQ8585  Q Intersection006. CR-CounterpartyQ8686  Q 
Intersection006. CR-CounterpartyQ8686  Q Intersection006. CR-CounterpartyQ8686  Q 
Intersection006. CR-CounterpartyQ8686  Q Intersection006. CR-CounterpartyQ8686  Q 
Intersection006. CR-CounterpartyQ8686  Q Intersection006. CR-CounterpartyQ8686  Q 
Intersection006. CR-CounterpartyQ8686  Q Intersection006. CR-CounterpartyQ8686  Q 
Intersection006. CR-CounterpartyQ8787  Q Intersection006. CR-CounterpartyQ8787  Q  
Intersection006. CR-CounterpartyQ8787  Q Intersection006. CR-CounterpartyQ8787  Q 
Intersection006. CR-CounterpartyQ8787  Q Intersection006. CR-CounterpartyQ8787  Q 
Intersection006. CR-CounterpartyQ8787  Q Intersection006. CR-CounterpartyQ8787  Q 
Intersection006. CR-CounterpartyQ8787  Q Intersection006. CR-CounterpartyQ8888  Q 
Intersection006. CR-CounterpartyQ8888  Q Intersection006. CR-CounterpartyQ8888  Q 
Intersection006. CR-CounterpartyQ8888  Q Intersection006. CR-CounterpartyQ8888  Q 
Intersection006. CR-CounterpartyQ8888  Q Intersection006. CR-CounterpartyQ8888  Q 
Intersection006. CR-CounterpartyQ8888  Q Intersection006. CR-CounterpartyQ8888  Q 
Intersection006. CR-CounterpartyQ8989  Q Intersection006. CR-CounterpartyQ8989  Q 
Intersection006. CR-CounterpartyQ8989  Q Intersection006. CR-CounterpartyQ8989  Q 
Intersection006. CR-CounterpartyQ8989  Q Intersection006. CR-CounterpartyQ8989  Q 
Intersection006. CR-CounterpartyQ8989  Q Intersection006. CR-CounterpartyQ8989  Q 
Intersection006. CR-CounterpartyQ8989  Q Intersection006. CR-CounterpartyQ9090  Q 
Intersection006. CR-CounterpartyQ9090  Q Intersection006. CR-CounterpartyQ9090  Q 
Intersection006. CR-CounterpartyQ9090  Q Intersection006. CR-CounterpartyQ9090  Q 
Intersection006. CR-CounterpartyQ9090  Q Intersection006. CR-CounterpartyQ9090  Q 
Intersection006. CR-CounterpartyQ9090  Q Intersection006. CR-CounterpartyQ9090  Q 
Intersection006. CR-CounterpartyQ9494  Q Intersection006. CR-CounterpartyQ9494  Q 
Intersection006. CR-CounterpartyQ9494  Q Intersection006. CR-CounterpartyQ9494  Q 
Intersection006. CR-CounterpartyQ9494  Q Intersection006. CR-CounterpartyQ9494  Q 
Intersection006. CR-CounterpartyQ9494  Q Intersection006. CR-CounterpartyQ9494  Q  
Intersection006. CR-CounterpartyQ9494  Q Intersection006. CR-CounterpartyQ9595  Q 
Intersection006. CR-CounterpartyQ9595  Q Intersection006. CR-CounterpartyQ9595  Q 
Intersection006. CR-CounterpartyQ9595  Q Intersection006. CR-CounterpartyQ9595  Q 
Intersection006. CR-CounterpartyQ9595  Q Intersection006. CR-CounterpartyQ9595  Q 
Intersection006. CR-CounterpartyQ9595  Q Intersection006. CR-CounterpartyQ9595  Q 
Intersection006. CR-CounterpartyQ9696  Q Intersection006. CR-CounterpartyQ9696  Q 
Intersection006. CR-CounterpartyQ9696  Q Intersection006. CR-CounterpartyQ9696  Q 
Intersection006. CR-CounterpartyQ9696  Q Intersection006. CR-CounterpartyQ9696  Q 
Intersection006. CR-CounterpartyQ9696  Q Intersection006. CR-CounterpartyQ9696  Q 
Intersection006. CR-CounterpartyQ9696  Q Intersection006. CR-CounterpartyQ9797  Q 
Intersection006. CR-CounterpartyQ9797  Q Intersection006. CR-CounterpartyQ9797  Q 
Intersection006. CR-CounterpartyQ9797  Q Intersection006. CR-CounterpartyQ9797  Q 
Intersection006. CR-CounterpartyQ9797  Q Intersection006. CR-CounterpartyQ9797  Q 
Intersection006. CR-CounterpartyQ9797  Q Intersection006. CR-CounterpartyQ9797  Q 
Intersection006. CR-CounterpartyQ9898  Q Intersection006. CR-CounterpartyQ9898  Q 
Intersection006. CR-CounterpartyQ9898  Q Intersection006. CR-CounterpartyQ9898  Q 



Intersection006. CR-CounterpartyQ9898  Q Intersection006. CR-CounterpartyQ9898  Q 
Intersection006. CR-CounterpartyQ9898  Q Intersection006. CR-CounterpartyQ9898  Q 
Intersection006. CR-CounterpartyQ9898  Q Intersection006. CR-CounterpartyQ9999  Q 
Intersection006. CR-CounterpartyQ9999  Q Intersection006. CR-CounterpartyQ9999  Q 
Intersection006. CR-CounterpartyQ9999  Q Intersection006. CR-CounterpartyQ9999  Q  
Intersection006. CR-CounterpartyQ9999  Q Intersection006. CR-CounterpartyQ9999  Q 
Intersection006. CR-CounterpartyQ9999  Q Intersection006. CR-CounterpartyQ9999  Q 
Intersection006. CR-CounterpartyQ100100   Q Intersection006. CR-CounterpartyQ100100   
Q Intersection006. CR-CounterpartyQ100100   Q Intersection006. CR-CounterpartyQ100100  
 Q Intersection006. CR-CounterpartyQ100100   Q Intersection006. CR-CounterpartyQ100100 
  Q Intersection006. CR-CounterpartyQ100100   Q Intersection006. 
CR-CounterpartyQ100100   Q Intersection006. CR-CounterpartyQ100100   Q 
Intersection006. CR-CounterpartyQ101101   Q Intersection006. CR-CounterpartyQ101101   
Q Intersection006. CR-CounterpartyQ101101   Q Intersection006. CR-CounterpartyQ101101  
 Q Intersection006. CR-CounterpartyQ101101   Q Intersection006. CR-CounterpartyQ101101 
  Q Intersection006. CR-CounterpartyQ101101   Q Intersection006. 
CR-CounterpartyQ101101   Q Intersection006. CR-CounterpartyQ101101   Q 
Intersection006. CR-CounterpartyQ102102   Q Intersection006. CR-CounterpartyQ102102   
Q Intersection006. CR-CounterpartyQ102102   Q Intersection006. CR-CounterpartyQ102102  
 Q Intersection006. CR-CounterpartyQ102102   Q Intersection006. CR-CounterpartyQ102102 
  Q Intersection006. CR-CounterpartyQ102102   Q Intersection006. 
CR-CounterpartyQ102102   Q Intersection006. CR-CounterpartyQ102102   Q 
Intersection006. CR-CounterpartyQ103103   Q Intersection006. CR-CounterpartyQ103103   
Q Intersection006. CR-CounterpartyQ103103   Q Intersection006. CR-CounterpartyQ103103  
 Q Intersection006. CR-CounterpartyQ103103   Q Intersection006. CR-CounterpartyQ103103 
  Q Intersection006. CR-CounterpartyQ103103   Q Intersection006. 
CR-CounterpartyQ103103   Q Intersection006. CR-CounterpartyQ103103   Q 
Intersection006. CR-CounterpartyQ104104   Q Intersection006. CR-CounterpartyQ104104   
Q  Intersection006. CR-CounterpartyQ104104   Q Intersection006. CR-CounterpartyQ104104 
  Q Intersection006. CR-CounterpartyQ104104   Q Intersection006. 
CR-CounterpartyQ104104   Q Intersection006. CR-CounterpartyQ104104   Q 
Intersection006. CR-CounterpartyQ104104   Q Intersection006. CR-CounterpartyQ104104   
Q Intersection006. CR-CounterpartyQ105105   Q Intersection006. CR-CounterpartyQ105105  
 Q Intersection006. CR-CounterpartyQ105105   Q Intersection006. CR-CounterpartyQ105105 
  Q Intersection006. CR-CounterpartyQ105105   Q Intersection006. 
CR-CounterpartyQ105105   Q Intersection006. CR-CounterpartyQ105105   Q 
Intersection006. CR-CounterpartyQ105105   Q Intersection006. CR-CounterpartyQ105105   
Q Intersection006. CR-CounterpartyQ106106   Q Intersection006. CR-CounterpartyQ106106  
 Q Intersection006. CR-CounterpartyQ106106   Q Intersection006. CR-CounterpartyQ106106 
  Q Intersection006. CR-CounterpartyQ106106   Q Intersection006. 
CR-CounterpartyQ106106   Q Intersection006. CR-CounterpartyQ106106   Q 
Intersection006. CR-CounterpartyQ106106   Q Intersection006. CR-CounterpartyQ106106   
Q Intersection006. CR-CounterpartyQ107107   Q Intersection006. CR-CounterpartyQ107107  
 Q Intersection006. CR-CounterpartyQ107107   Q Intersection006. CR-CounterpartyQ107107 
  Q Intersection006. CR-CounterpartyQ107107   Q Intersection006. 
CR-CounterpartyQ107107   Q Intersection006. CR-CounterpartyQ107107   Q 
Intersection006. CR-CounterpartyQ107107   Q Intersection006. CR-CounterpartyQ107107   



Q Intersection006. CR-CounterpartyQ108108   Q Intersection006. CR-CounterpartyQ108108  
 Q Intersection006. CR-CounterpartyQ108108   Q Intersection006. CR-CounterpartyQ108108 
  Q Intersection006. CR-CounterpartyQ108108   Q Intersection006. 
CR-CounterpartyQ108108   Q Intersection006. CR-CounterpartyQ108108   Q 
Intersection006. CR-CounterpartyQ108108   Q  Intersection006. CR-CounterpartyQ108108   
Q Intersection006. CR-CounterpartyQ109109   Q Intersection006. CR-CounterpartyQ109109  
 Q Intersection006. CR-CounterpartyQ109109   Q Intersection006. CR-CounterpartyQ109109 
  Q Intersection006. CR-CounterpartyQ109109   Q Intersection006. 
CR-CounterpartyQ109109   Q Intersection006. CR-CounterpartyQ109109   Q 
Intersection006. CR-CounterpartyQ109109   Q Intersection006. CR-CounterpartyQ109109   
Q Intersection006. CR-CounterpartyQ110110   Q Intersection006. CR-CounterpartyQ110110  
 Q Intersection006. CR-CounterpartyQ110110   Q Intersection006. CR-CounterpartyQ110110 
  Q Intersection006. CR-CounterpartyQ110110   Q Intersection006. 
CR-CounterpartyQ110110   Q Intersection006. CR-CounterpartyQ110110   Q 
Intersection006. CR-CounterpartyQ110110   Q Intersection006. CR-CounterpartyQ110110   
Q Intersection006. CR-CounterpartyQ111111   Q Intersection006. CR-CounterpartyQ111111  
 Q Intersection006. CR-CounterpartyQ111111   Q Intersection006. CR-CounterpartyQ111111 
  Q Intersection006. CR-CounterpartyQ111111   Q Intersection006. 
CR-CounterpartyQ111111   Q Intersection006. CR-CounterpartyQ111111   Q 
Intersection006. CR-CounterpartyQ111111   Q Intersection006. CR-CounterpartyQ111111   
Q Intersection006. CR-CounterpartyQ115115   Q Intersection006. CR-CounterpartyQ115115  
 Q Intersection006. CR-CounterpartyQ115115   Q Intersection006. CR-CounterpartyQ115115 
  Q Intersection006. CR-CounterpartyQ115115   Q Intersection006. 
CR-CounterpartyQ115115   Q Intersection006. CR-CounterpartyQ115115   Q 
Intersection006. CR-CounterpartyQ115115   Q Intersection006. CR-CounterpartyQ115115   
Q Intersection006. CR-CounterpartyQ115115   Q Intersection006. CR-CounterpartyQ116116  
 Q Intersection006. CR-CounterpartyQ116116   Q Intersection006. CR-CounterpartyQ116116 
  Q Intersection006. CR-CounterpartyQ116116   Q Intersection006. 
CR-CounterpartyQ116116   Q  Intersection006. CR-CounterpartyQ116116   Q 
Intersection006. CR-CounterpartyQ116116   Q Intersection006. CR-CounterpartyQ116116   
Q Intersection006. CR-CounterpartyQ116116   Q Intersection006. CR-CounterpartyQ116116  
 Q Intersection006. CR-CounterpartyQ117117   Q Intersection006. CR-CounterpartyQ117117 
  Q Intersection006. CR-CounterpartyQ117117   Q Intersection006. 
CR-CounterpartyQ117117   Q Intersection006. CR-CounterpartyQ117117   Q 
Intersection006. CR-CounterpartyQ117117   Q Intersection006. CR-CounterpartyQ117117   
Q Intersection006. CR-CounterpartyQ117117   Q Intersection006. CR-CounterpartyQ117117  
 Q Intersection006. CR-CounterpartyQ117117   Q Intersection006. CR-CounterpartyQ118118 
  Q Intersection006. CR-CounterpartyQ118118   Q Intersection006. 
CR-CounterpartyQ118118   Q Intersection006. CR-CounterpartyQ118118   Q 
Intersection006. CR-CounterpartyQ118118   Q Intersection006. CR-CounterpartyQ118118   
Q Intersection006. CR-CounterpartyQ118118   Q Intersection006. CR-CounterpartyQ118118  
 Q Intersection006. CR-CounterpartyQ118118   Q Intersection006. CR-CounterpartyQ118118 
  Q Intersection006. CR-CounterpartyQ119119   Q Intersection006. 
CR-CounterpartyQ119119   Q Intersection006. CR-CounterpartyQ119119   Q 
Intersection006. CR-CounterpartyQ119119   Q Intersection006. CR-CounterpartyQ119119   
Q Intersection006. CR-CounterpartyQ119119   Q Intersection006. CR-CounterpartyQ119119  
 Q Intersection006. CR-CounterpartyQ119119   Q Intersection006. CR-CounterpartyQ119119 



  Q Intersection006. CR-CounterpartyQ119119   Q Intersection006. 
CR-CounterpartyQ120120   Q Intersection006. CR-CounterpartyQ120120   Q 
Intersection006. CR-CounterpartyQ120120   Q Intersection006. CR-CounterpartyQ120120   
Q Intersection006. CR-CounterpartyQ120120   Q Intersection006. CR-CounterpartyQ120120  
 Q Intersection006. CR-CounterpartyQ120120   Q  Intersection006. 
CR-CounterpartyQ120120   Q Intersection006. CR-CounterpartyQ120120   Q 
Intersection006. CR-CounterpartyQ120120   Q Intersection006. CR-CounterpartyQ121121   
Q Intersection006. CR-CounterpartyQ121121   Q Intersection006. CR-CounterpartyQ121121  
 Q Intersection006. CR-CounterpartyQ121121   Q Intersection006. CR-CounterpartyQ121121 
  Q Intersection006. CR-CounterpartyQ121121   Q Intersection006. 
CR-CounterpartyQ121121   Q Intersection006. CR-CounterpartyQ121121   Q 
Intersection006. CR-CounterpartyQ121121   Q Intersection006. CR-CounterpartyQ121121   
Q Intersection006. CR-CounterpartyQ122122   Q Intersection006. CR-CounterpartyQ122122  
 Q Intersection006. CR-CounterpartyQ122122   Q Intersection006. CR-CounterpartyQ122122 
  Q Intersection006. CR-CounterpartyQ122122   Q Intersection006. 
CR-CounterpartyQ122122   Q Intersection006. CR-CounterpartyQ122122   Q 
Intersection006. CR-CounterpartyQ122122   Q Intersection006. CR-CounterpartyQ122122   
Q Intersection006. CR-CounterpartyQ122122   Q Intersection006. CR-CounterpartyQ123123  
 Q Intersection006. CR-CounterpartyQ123123   Q Intersection006. CR-CounterpartyQ123123 
  Q Intersection006. CR-CounterpartyQ123123   Q Intersection006. 
CR-CounterpartyQ123123   Q Intersection006. CR-CounterpartyQ123123   Q 
Intersection006. CR-CounterpartyQ123123   Q Intersection006. CR-CounterpartyQ123123   
Q Intersection006. CR-CounterpartyQ123123   Q Intersection006. CR-CounterpartyQ123123  
 Q Intersection006. CR-CounterpartyQ124124   Q Intersection006. CR-CounterpartyQ124124 
  Q Intersection006. CR-CounterpartyQ124124   Q Intersection006. 
CR-CounterpartyQ124124   Q Intersection006. CR-CounterpartyQ124124   Q 
Intersection006. CR-CounterpartyQ124124   Q Intersection006. CR-CounterpartyQ124124   
Q Intersection006. CR-CounterpartyQ124124   Q Intersection006. CR-CounterpartyQ124124  
 Q Intersection006. CR-CounterpartyQ124124   Q  Intersection006. 
CR-CounterpartyQ125125   Q Intersection006. CR-CounterpartyQ125125   Q 
Intersection006. CR-CounterpartyQ125125   Q Intersection006. CR-CounterpartyQ125125   
Q Intersection006. CR-CounterpartyQ125125   Q Intersection006. CR-CounterpartyQ125125  
 Q Intersection006. CR-CounterpartyQ125125   Q Intersection006. CR-CounterpartyQ125125 
  Q Intersection006. CR-CounterpartyQ125125   Q Intersection006. 
CR-CounterpartyQ125125   Q Intersection006. CR-CounterpartyQ126126   Q 
Intersection006. CR-CounterpartyQ126126   Q Intersection006. CR-CounterpartyQ126126   
Q Intersection006. CR-CounterpartyQ126126   Q Intersection006. CR-CounterpartyQ126126  
 Q Intersection006. CR-CounterpartyQ126126   Q Intersection006. CR-CounterpartyQ126126 
  Q Intersection006. CR-CounterpartyQ126126   Q Intersection006. 
CR-CounterpartyQ126126   Q Intersection006. CR-CounterpartyQ126126   Q 
Intersection006. CR-CounterpartyQ127127   Q Intersection006. CR-CounterpartyQ127127   
Q Intersection006. CR-CounterpartyQ127127   Q Intersection006. CR-CounterpartyQ127127  
 Q Intersection006. CR-CounterpartyQ127127   Q Intersection006. CR-CounterpartyQ127127 
  Q Intersection006. CR-CounterpartyQ127127   Q Intersection006. 
CR-CounterpartyQ127127   Q Intersection006. CR-CounterpartyQ127127   Q 
Intersection006. CR-CounterpartyQ127127   Q Intersection006. CR-CounterpartyQ128128   
Q Intersection006. CR-CounterpartyQ128128   Q Intersection006. CR-CounterpartyQ128128  



 Q Intersection006. CR-CounterpartyQ128128   Q Intersection006. CR-CounterpartyQ128128 
  Q Intersection006. CR-CounterpartyQ128128   Q Intersection006. 
CR-CounterpartyQ128128   Q Intersection006. CR-CounterpartyQ128128   Q 
Intersection006. CR-CounterpartyQ128128   Q Intersection006. CR-CounterpartyQ128128   
Q Intersection006. CR-CounterpartyQ129129   Q Intersection006. CR-CounterpartyQ129129  
 Q Intersection006. CR-CounterpartyQ129129   Q  Intersection006. 
CR-CounterpartyQ129129   Q Intersection006. CR-CounterpartyQ129129   Q 
Intersection006. CR-CounterpartyQ129129   Q Intersection006. CR-CounterpartyQ129129   
Q Intersection006. CR-CounterpartyQ129129   Q Intersection006. CR-CounterpartyQ129129  
 Q Intersection006. CR-CounterpartyQ129129   Q Intersection006. CR-CounterpartyQ130130 
  Q Intersection006. CR-CounterpartyQ130130   Q Intersection006. 
CR-CounterpartyQ130130   Q Intersection006. CR-CounterpartyQ130130   Q 
Intersection006. CR-CounterpartyQ130130   Q Intersection006. CR-CounterpartyQ130130   
Q Intersection006. CR-CounterpartyQ130130   Q Intersection006. CR-CounterpartyQ130130  
 Q Intersection006. CR-CounterpartyQ130130   Q Intersection006. CR-CounterpartyQ130130 
  Q Intersection006. CR-CounterpartyQ131131   Q Intersection006. 
CR-CounterpartyQ131131   Q Intersection006. CR-CounterpartyQ131131   Q 
Intersection006. CR-CounterpartyQ131131   Q Intersection006. CR-CounterpartyQ131131   
Q Intersection006. CR-CounterpartyQ131131   Q Intersection006. CR-CounterpartyQ131131  
 Q Intersection006. CR-CounterpartyQ131131   Q Intersection006. CR-CounterpartyQ131131 
  Q Intersection006. CR-CounterpartyQ131131   Q Intersection006. 
CR-CounterpartyQ132132   Q Intersection006. CR-CounterpartyQ132132   Q 
Intersection006. CR-CounterpartyQ132132   Q Intersection006. CR-CounterpartyQ132132   
Q Intersection006. CR-CounterpartyQ132132   Q Intersection006. CR-CounterpartyQ132132  
 Q Intersection006. CR-CounterpartyQ132132   Q Intersection006. CR-CounterpartyQ132132 
  Q Intersection006. CR-CounterpartyQ132132   Q Intersection006. 
CR-CounterpartyQ132132   Q Intersection006. CR-CounterpartyQ136136   Q 
Intersection006. CR-CounterpartyQ136136   Q Intersection006. CR-CounterpartyQ136136   
Q Intersection006. CR-CounterpartyQ136136   Q Intersection006. CR-CounterpartyQ136136  
 Q Intersection006. CR-CounterpartyQ136136   Q  Intersection006. 
CR-CounterpartyQ136136   Q Intersection006. CR-CounterpartyQ136136   Q 
Intersection006. CR-CounterpartyQ136136   Q Intersection006. CR-CounterpartyQ136136   
Q Intersection006. CR-CounterpartyQ137137   Q Intersection006. CR-CounterpartyQ137137  
 Q Intersection006. CR-CounterpartyQ137137   Q Intersection006. CR-CounterpartyQ137137 
  Q Intersection006. CR-CounterpartyQ137137   Q Intersection006. 
CR-CounterpartyQ137137   Q Intersection006. CR-CounterpartyQ137137   Q 
Intersection006. CR-CounterpartyQ137137   Q Intersection006. CR-CounterpartyQ137137   
Q Intersection006. CR-CounterpartyQ137137   Q Intersection006. CR-CounterpartyQ138138  
 Q Intersection006. CR-CounterpartyQ138138   Q Intersection006. CR-CounterpartyQ138138 
  Q Intersection006. CR-CounterpartyQ138138   Q Intersection006. 
CR-CounterpartyQ138138   Q Intersection006. CR-CounterpartyQ138138   Q 
Intersection006. CR-CounterpartyQ138138   Q Intersection006. CR-CounterpartyQ138138   
Q Intersection006. CR-CounterpartyQ138138   Q Intersection006. CR-CounterpartyQ138138  
 Q Intersection006. CR-CounterpartyQ139139   Q Intersection006. CR-CounterpartyQ139139 
  Q Intersection006. CR-CounterpartyQ139139   Q Intersection006. 
CR-CounterpartyQ139139   Q Intersection006. CR-CounterpartyQ139139   Q 
Intersection006. CR-CounterpartyQ139139   Q Intersection006. CR-CounterpartyQ139139   



Q Intersection006. CR-CounterpartyQ139139   Q Intersection006. CR-CounterpartyQ139139  
 Q Intersection006. CR-CounterpartyQ139139   Q Intersection006. CR-CounterpartyQ140140 
  Q Intersection006. CR-CounterpartyQ140140   Q Intersection006. 
CR-CounterpartyQ140140   Q Intersection006. CR-CounterpartyQ140140   Q 
Intersection006. CR-CounterpartyQ140140   Q Intersection006. CR-CounterpartyQ140140   
Q Intersection006. CR-CounterpartyQ140140   Q Intersection006. CR-CounterpartyQ140140  
 Q  Intersection006. CR-CounterpartyQ140140   Q Intersection006. 
CR-CounterpartyQ140140   Q Intersection006. CR-CounterpartyQ141141   Q 
Intersection006. CR-CounterpartyQ141141   Q Intersection006. CR-CounterpartyQ141141   
Q Intersection006. CR-CounterpartyQ141141   Q Intersection006. CR-CounterpartyQ141141  
 Q Intersection006. CR-CounterpartyQ141141   Q Intersection006. CR-CounterpartyQ141141 
  Q Intersection006. CR-CounterpartyQ141141   Q Intersection006. 
CR-CounterpartyQ141141   Q Intersection006. CR-CounterpartyQ141141   Q 
Intersection006. CR-CounterpartyQ142142   Q Intersection006. CR-CounterpartyQ142142   
Q Intersection006. CR-CounterpartyQ142142   Q Intersection006. CR-CounterpartyQ142142  
 Q Intersection006. CR-CounterpartyQ142142   Q Intersection006. CR-CounterpartyQ142142 
  Q Intersection006. CR-CounterpartyQ142142   Q Intersection006. 
CR-CounterpartyQ142142   Q Intersection006. CR-CounterpartyQ142142   Q 
Intersection006. CR-CounterpartyQ142142   Q Intersection006. CR-CounterpartyQ143143   
Q Intersection006. CR-CounterpartyQ143143   Q Intersection006. CR-CounterpartyQ143143  
 Q Intersection006. CR-CounterpartyQ143143   Q Intersection006. CR-CounterpartyQ143143 
  Q Intersection006. CR-CounterpartyQ143143   Q Intersection006. 
CR-CounterpartyQ143143   Q Intersection006. CR-CounterpartyQ143143   Q 
Intersection006. CR-CounterpartyQ143143   Q Intersection006. CR-CounterpartyQ143143   
Q Intersection006. CR-CounterpartyQ144144   Q Intersection006. CR-CounterpartyQ144144  
 Q Intersection006. CR-CounterpartyQ144144   Q Intersection006. CR-CounterpartyQ144144 
  Q Intersection006. CR-CounterpartyQ144144   Q Intersection006. 
CR-CounterpartyQ144144   Q Intersection006. CR-CounterpartyQ144144   Q 
Intersection006. CR-CounterpartyQ144144   Q Intersection006. CR-CounterpartyQ144144   
Q Intersection006. CR-CounterpartyQ144144   Q Intersection006. CR-CounterpartyQ145145  
 Q  Intersection006. CR-CounterpartyQ145145   Q Intersection006. 
CR-CounterpartyQ145145   Q Intersection006. CR-CounterpartyQ145145   Q 
Intersection006. CR-CounterpartyQ145145   Q Intersection006. CR-CounterpartyQ145145   
Q Intersection006. CR-CounterpartyQ145145   Q Intersection006. CR-CounterpartyQ145145  
 Q Intersection006. CR-CounterpartyQ145145   Q Intersection006. CR-CounterpartyQ145145 
  Q Intersection006. CR-CounterpartyQ146146   Q Intersection006. 
CR-CounterpartyQ146146   Q Intersection006. CR-CounterpartyQ146146   Q 
Intersection006. CR-CounterpartyQ146146   Q Intersection006. CR-CounterpartyQ146146   
Q Intersection006. CR-CounterpartyQ146146   Q Intersection006. CR-CounterpartyQ146146  
 Q Intersection006. CR-CounterpartyQ146146   Q Intersection006. CR-CounterpartyQ146146 
  Q Intersection006. CR-CounterpartyQ146146   Q Intersection006. 
CR-CounterpartyQ147147   Q Intersection006. CR-CounterpartyQ147147   Q 
Intersection006. CR-CounterpartyQ147147   Q Intersection006. CR-CounterpartyQ147147   
Q Intersection006. CR-CounterpartyQ147147   Q Intersection006. CR-CounterpartyQ147147  
 Q Intersection006. CR-CounterpartyQ147147   Q Intersection006. CR-CounterpartyQ147147 
  Q Intersection006. CR-CounterpartyQ147147   Q Intersection006. 
CR-CounterpartyQ147147   Q Intersection006. CR-CounterpartyQ148148   Q 



Intersection006. CR-CounterpartyQ148148   Q Intersection006. CR-CounterpartyQ148148   
Q Intersection006. CR-CounterpartyQ148148   Q Intersection006. CR-CounterpartyQ148148  
 Q Intersection006. CR-CounterpartyQ148148   Q Intersection006. CR-CounterpartyQ148148 
  Q Intersection006. CR-CounterpartyQ148148   Q Intersection006. 
CR-CounterpartyQ148148   Q Intersection006. CR-CounterpartyQ148148   Q 
Intersection006. CR-CounterpartyQ149149   Q Intersection006. CR-CounterpartyQ149149   
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CR-CounterpartyW1515  W Intersection006. CR-CounterpartyW1515  W Intersection006. 
CR-CounterpartyW1515  W Intersection006. CR-CounterpartyW1515  W Intersection006. 
CR-CounterpartyW1616  W Intersection006. CR-CounterpartyW1616  W Intersection006. 
CR-CounterpartyW1616  W Intersection006. CR-CounterpartyW1616  W Intersection006. 
CR-CounterpartyW1616  W Intersection006. CR-CounterpartyW1616  W Intersection006. 
CR-CounterpartyW1616  W Intersection006. CR-CounterpartyW1616  W Intersection006. 
CR-CounterpartyW1717  W Intersection006. CR-CounterpartyW1717  W Intersection006. 
CR-CounterpartyW1717  W Intersection006. CR-CounterpartyW1717  W Intersection006. 
CR-CounterpartyW1717  W Intersection006. CR-CounterpartyW1717  W Intersection006. 
CR-CounterpartyW1717  W Intersection006. CR-CounterpartyW1717  W Intersection006. 
CR-CounterpartyW1818  W Intersection006. CR-CounterpartyW1818  W Intersection006. 
CR-CounterpartyW1818  W Intersection006. CR-CounterpartyW1818  W Intersection006. 
CR-CounterpartyW1818  W Intersection006. CR-CounterpartyW1818  W Intersection006. 
CR-CounterpartyW1818  W Intersection006. CR-CounterpartyW1818  W Intersection006. 
CR-CounterpartyW1919  W Intersection006. CR-CounterpartyW1919  W Intersection006. 
CR-CounterpartyW1919  W  Intersection006. CR-CounterpartyW1919  W Intersection006. 
CR-CounterpartyW1919  W Intersection006. CR-CounterpartyW1919  W Intersection006. 
CR-CounterpartyW1919  W Intersection006. CR-CounterpartyW1919  W Intersection006. 
CR-CounterpartyW2020  W Intersection006. CR-CounterpartyW2020  W Intersection006. 
CR-CounterpartyW2020  W Intersection006. CR-CounterpartyW2020  W Intersection006. 
CR-CounterpartyW2020  W Intersection006. CR-CounterpartyW2020  W Intersection006. 
CR-CounterpartyW2020  W Intersection006. CR-CounterpartyW2020  W Intersection006. 
CR-CounterpartyW2121  W Intersection006. CR-CounterpartyW2121  W Intersection006. 
CR-CounterpartyW2121  W Intersection006. CR-CounterpartyW2121  W Intersection006. 
CR-CounterpartyW2121  W Intersection006. CR-CounterpartyW2121  W Intersection006. 
CR-CounterpartyW2121  W Intersection006. CR-CounterpartyW2121  W Intersection006. 
CR-CounterpartyW2222  W Intersection006. CR-CounterpartyW2222  W Intersection006. 
CR-CounterpartyW2222  W Intersection006. CR-CounterpartyW2222  W Intersection006. 
CR-CounterpartyW2222  W Intersection006. CR-CounterpartyW2222  W Intersection006. 
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CR-CounterpartyW2323  W Intersection006. CR-CounterpartyW2323  W Intersection006. 
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CR-CounterpartyW2323  W Intersection006. CR-CounterpartyW2323  W Intersection006. 
CR-CounterpartyW2424  W Intersection006. CR-CounterpartyW2424  W Intersection006. 
CR-CounterpartyW2424  W Intersection006. CR-CounterpartyW2424  W Intersection006. 
CR-CounterpartyW2424  W Intersection006. CR-CounterpartyW2424  W Intersection006. 
CR-CounterpartyW2424  W Intersection006. CR-CounterpartyW2424  W Intersection006. 
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CR-CounterpartyW2525  W Intersection006. CR-CounterpartyW2525  W Intersection006. 
CR-CounterpartyW2525  W Intersection006. CR-CounterpartyW2525  W Intersection006. 
CR-CounterpartyW2525  W Intersection006. CR-CounterpartyW2525  W Intersection006. 
CR-CounterpartyW2626  W Intersection006. CR-CounterpartyW2626  W Intersection006. 
CR-CounterpartyW2626  W Intersection006. CR-CounterpartyW2626  W Intersection006. 
CR-CounterpartyW2626  W Intersection006. CR-CounterpartyW2626  W Intersection006. 
CR-CounterpartyW2626  W Intersection006. CR-CounterpartyW2626  W Intersection006. 
CR-CounterpartyW2727  W Intersection006. CR-CounterpartyW2727  W Intersection006. 
CR-CounterpartyW2727  W Intersection006. CR-CounterpartyW2727  W Intersection006. 
CR-CounterpartyW2727  W Intersection006. CR-CounterpartyW2727  W Intersection006. 
CR-CounterpartyW2727  W Intersection006. CR-CounterpartyW2727  W Intersection006. 
CR-CounterpartyW2929  W Intersection006. CR-CounterpartyW2929  W Intersection006. 
CR-CounterpartyW2929  W Intersection006. CR-CounterpartyW2929  W Intersection006. 
CR-CounterpartyW2929  W Intersection006. CR-CounterpartyW3131  W Intersection006. 
CR-CounterpartyW3131  W Intersection006. CR-CounterpartyW3131  W Intersection006. 
CR-CounterpartyW3131  W Intersection006. CR-CounterpartyW3131  W Intersection006. 
CR-CounterpartyW3131  W Intersection006. CR-CounterpartyW3131  W Intersection006. 
CR-CounterpartyW3131  W Intersection006. CR-CounterpartyW3232  W Intersection006. 
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CR-CounterpartyW3535  W Intersection006. CR-CounterpartyW3535  W Intersection006. 
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CR-CounterpartyW3535  W Intersection006. CR-CounterpartyW3636  W Intersection006. 
CR-CounterpartyW3636  W Intersection006. CR-CounterpartyW3636  W Intersection006. 
CR-CounterpartyW3636  W Intersection006. CR-CounterpartyW3636  W Intersection006. 
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CR-CounterpartyW3838  W Intersection006. CR-CounterpartyW3838  W Intersection006. 
CR-CounterpartyW3838  W Intersection006. CR-CounterpartyW3838  W Intersection006. 
CR-CounterpartyW3838  W Intersection006. CR-CounterpartyW3838  W Intersection006. 
CR-CounterpartyW3838  W Intersection006. CR-CounterpartyW3939  W Intersection006. 
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CR-CounterpartyW3939  W Intersection006. CR-CounterpartyW4040  W Intersection006. 
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CR-CounterpartyW4141  W Intersection006. CR-CounterpartyW4141  W Intersection006. 
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CR-CounterpartyW4444  W Intersection006. CR-CounterpartyW4444  W Intersection006. 
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CR-CounterpartyW4646  W Intersection006. CR-CounterpartyW4646  W Intersection006. 
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CR-CounterpartyW4747  W Intersection006. CR-CounterpartyW4747  W Intersection006. 
CR-CounterpartyW4747  W Intersection006. CR-CounterpartyW4747  W Intersection006. 
CR-CounterpartyW4747  W Intersection006. CR-CounterpartyW4747  W Intersection006. 
CR-CounterpartyW4747  W Intersection006. CR-CounterpartyW4848  W Intersection006. 
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CR-CounterpartyW5050  W Intersection006. CR-CounterpartyW5050  W Intersection006. 
CR-CounterpartyW5252  W Intersection006. CR-CounterpartyW5252  W Intersection006. 
CR-CounterpartyW5252  W Intersection006. CR-CounterpartyW5252  W Intersection006. 
CR-CounterpartyW5252  W Intersection006. CR-CounterpartyW5252  W Intersection006. 
CR-CounterpartyW5252  W Intersection006. CR-CounterpartyW5252  W Intersection006. 
CR-CounterpartyW5353  W Intersection006. CR-CounterpartyW5353  W Intersection006. 
CR-CounterpartyW5353  W Intersection006. CR-CounterpartyW5353  W  Intersection006. 
CR-CounterpartyW5353  W Intersection006. CR-CounterpartyW5353  W Intersection006. 
CR-CounterpartyW5353  W Intersection006. CR-CounterpartyW5353  W Intersection006. 
CR-CounterpartyW5454  W Intersection006. CR-CounterpartyW5454  W Intersection006. 
CR-CounterpartyW5454  W Intersection006. CR-CounterpartyW5454  W Intersection006. 
CR-CounterpartyW5454  W Intersection006. CR-CounterpartyW5454  W Intersection006. 
CR-CounterpartyW5454  W Intersection006. CR-CounterpartyW5454  W Intersection006. 
CR-CounterpartyW5555  W Intersection006. CR-CounterpartyW5555  W Intersection006. 
CR-CounterpartyW5555  W Intersection006. CR-CounterpartyW5555  W Intersection006. 
CR-CounterpartyW5555  W Intersection006. CR-CounterpartyW5555  W Intersection006. 
CR-CounterpartyW5555  W Intersection006. CR-CounterpartyW5555  W Intersection006. 
CR-CounterpartyW5656  W Intersection006. CR-CounterpartyW5656  W Intersection006. 
CR-CounterpartyW5656  W Intersection006. CR-CounterpartyW5656  W Intersection006. 
CR-CounterpartyW5656  W Intersection006. CR-CounterpartyW5656  W Intersection006. 
CR-CounterpartyW5656  W Intersection006. CR-CounterpartyW5656  W Intersection006. 
CR-CounterpartyW5757  W Intersection006. CR-CounterpartyW5757  W Intersection006. 
CR-CounterpartyW5757  W Intersection006. CR-CounterpartyW5757  W Intersection006. 
CR-CounterpartyW5757  W Intersection006. CR-CounterpartyW5757  W Intersection006. 
CR-CounterpartyW5757  W Intersection006. CR-CounterpartyW5757  W Intersection006. 
CR-CounterpartyW5858  W Intersection006. CR-CounterpartyW5858  W Intersection006. 
CR-CounterpartyW5858  W Intersection006. CR-CounterpartyW5858  W Intersection006. 
CR-CounterpartyW5858  W Intersection006. CR-CounterpartyW5858  W Intersection006. 
CR-CounterpartyW5858  W Intersection006. CR-CounterpartyW5858  W Intersection006. 
CR-CounterpartyW5959  W Intersection006. CR-CounterpartyW5959  W Intersection006. 
CR-CounterpartyW5959  W  Intersection006. CR-CounterpartyW5959  W Intersection006. 
CR-CounterpartyW5959  W Intersection006. CR-CounterpartyW5959  W Intersection006. 
CR-CounterpartyW5959  W Intersection006. CR-CounterpartyW5959  W Intersection006. 
CR-CounterpartyW6060  W Intersection006. CR-CounterpartyW6060  W Intersection006. 
CR-CounterpartyW6060  W Intersection006. CR-CounterpartyW6060  W Intersection006. 
CR-CounterpartyW6060  W Intersection006. CR-CounterpartyW6060  W Intersection006. 
CR-CounterpartyW6060  W Intersection006. CR-CounterpartyW6060  W Intersection006. 
CR-CounterpartyW6161  W Intersection006. CR-CounterpartyW6161  W Intersection006. 
CR-CounterpartyW6161  W Intersection006. CR-CounterpartyW6161  W Intersection006. 
CR-CounterpartyW6161  W Intersection006. CR-CounterpartyW6161  W Intersection006. 
CR-CounterpartyW6161  W Intersection006. CR-CounterpartyW6161  W Intersection006. 
CR-CounterpartyW6262  W Intersection006. CR-CounterpartyW6262  W Intersection006. 
CR-CounterpartyW6262  W Intersection006. CR-CounterpartyW6262  W Intersection006. 
CR-CounterpartyW6262  W Intersection006. CR-CounterpartyW6262  W Intersection006. 
CR-CounterpartyW6262  W Intersection006. CR-CounterpartyW6262  W Intersection006. 
CR-CounterpartyW6363  W Intersection006. CR-CounterpartyW6363  W Intersection006. 



CR-CounterpartyW6363  W Intersection006. CR-CounterpartyW6363  W Intersection006. 
CR-CounterpartyW6363  W Intersection006. CR-CounterpartyW6363  W Intersection006. 
CR-CounterpartyW6363  W Intersection006. CR-CounterpartyW6363  W Intersection006. 
CR-CounterpartyW6464  W Intersection006. CR-CounterpartyW6464  W Intersection006. 
CR-CounterpartyW6464  W Intersection006. CR-CounterpartyW6464  W Intersection006. 
CR-CounterpartyW6464  W Intersection006. CR-CounterpartyW6464  W Intersection006. 
CR-CounterpartyW6464  W Intersection006. CR-CounterpartyW6464  W Intersection006. 
CR-CounterpartyW6565  W Intersection006. CR-CounterpartyW6565  W  Intersection006. 
CR-CounterpartyW6565  W Intersection006. CR-CounterpartyW6565  W Intersection006. 
CR-CounterpartyW6565  W Intersection006. CR-CounterpartyW6565  W Intersection006. 
CR-CounterpartyW6565  W Intersection006. CR-CounterpartyW6565  W Intersection006. 
CR-CounterpartyW6666  W Intersection006. CR-CounterpartyW6666  W Intersection006. 
CR-CounterpartyW6666  W Intersection006. CR-CounterpartyW6666  W Intersection006. 
CR-CounterpartyW6666  W Intersection006. CR-CounterpartyW6666  W Intersection006. 
CR-CounterpartyW6666  W Intersection006. CR-CounterpartyW6666  W Intersection006. 
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CR-CounterpartyW6767  W Intersection006. CR-CounterpartyW6767  W Intersection006. 
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CR-CounterpartyW6969  W Intersection006. CR-CounterpartyW6969  W Intersection006. 
CR-CounterpartyW6969  W Intersection006. CR-CounterpartyW6969  W Intersection006. 
CR-CounterpartyW6969  W Intersection006. CR-CounterpartyW6969  W Intersection006. 
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CR-CounterpartyW7171  W Intersection006. CR-CounterpartyW7171  W Intersection006. 
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CR-CounterpartyW7373  W Intersection006. CR-CounterpartyW7474  W Intersection006. 
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CR-CounterpartyW7474  W Intersection006. CR-CounterpartyW7474  W Intersection006. 
CR-CounterpartyW7474  W Intersection006. CR-CounterpartyW7474  W Intersection006. 
CR-CounterpartyW7474  W Intersection006. CR-CounterpartyW7575  W Intersection006. 
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CR-CounterpartyW7575  W Intersection006. CR-CounterpartyW7575  W Intersection006. 
CR-CounterpartyW7575  W Intersection006. CR-CounterpartyW7575  W Intersection006. 
CR-CounterpartyW7575  W Intersection006. CR-CounterpartyW7676  W Intersection006. 
CR-CounterpartyW7676  W Intersection006. CR-CounterpartyW7676  W Intersection006. 
CR-CounterpartyW7676  W Intersection006. CR-CounterpartyW7676  W Intersection006. 
CR-CounterpartyW7676  W Intersection006. CR-CounterpartyW7676  W Intersection006. 
CR-CounterpartyW7676  W Intersection006. CR-CounterpartyW7777  W Intersection006. 
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CR-CounterpartyW7878  W Intersection006. CR-CounterpartyW7878  W Intersection006. 
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CR-CounterpartyW7878  W Intersection006. CR-CounterpartyW7979  W Intersection006. 
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CR-CounterpartyW7979  W Intersection006. CR-CounterpartyW7979  W Intersection006. 
CR-CounterpartyW7979  W Intersection006. CR-CounterpartyW8080  W Intersection006. 
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CR-CounterpartyW9494  W Intersection006. CR-CounterpartyW9494  W Intersection006. 
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CR-CounterpartyW9696  W Intersection006. CR-CounterpartyW9696  W Intersection006. 
CR-CounterpartyW9696  W Intersection006. CR-CounterpartyW9696  W Intersection006. 
CR-CounterpartyW9696  W Intersection006. CR-CounterpartyW9696  W Intersection006. 
CR-CounterpartyW9696  W Intersection006. CR-CounterpartyW9696  W Intersection006. 
CR-CounterpartyW9797  W Intersection006. CR-CounterpartyW9797  W Intersection006. 
CR-CounterpartyW9797  W Intersection006. CR-CounterpartyW9797  W Intersection006. 
CR-CounterpartyW9797  W Intersection006. CR-CounterpartyW9797  W Intersection006. 
CR-CounterpartyW9797  W Intersection006. CR-CounterpartyW9797  W Intersection006. 
CR-CounterpartyW9898  W Intersection006. CR-CounterpartyW9898  W Intersection006. 
CR-CounterpartyW9898  W Intersection006. CR-CounterpartyW9898  W Intersection006. 
CR-CounterpartyW9898  W Intersection006. CR-CounterpartyW9898  W Intersection006. 
CR-CounterpartyW9898  W Intersection006. CR-CounterpartyW9898  W Intersection006. 
CR-CounterpartyW9999  W Intersection006. CR-CounterpartyW9999  W Intersection006. 
CR-CounterpartyW9999  W  Intersection006. CR-CounterpartyW9999  W Intersection006. 
CR-CounterpartyW9999  W Intersection006. CR-CounterpartyW9999  W Intersection006. 
CR-CounterpartyW9999  W Intersection006. CR-CounterpartyW9999  W Intersection006. 
CR-CounterpartyW100100   W Intersection006. CR-CounterpartyW100100   W 
Intersection006. CR-CounterpartyW100100   W Intersection006. CR-CounterpartyW100100   
W Intersection006. CR-CounterpartyW100100   W Intersection006. 
CR-CounterpartyW100100   W Intersection006. CR-CounterpartyW100100   W 
Intersection006. CR-CounterpartyW100100   W Intersection006. CR-CounterpartyW101101   
W Intersection006. CR-CounterpartyW101101   W Intersection006. 
CR-CounterpartyW101101   W Intersection006. CR-CounterpartyW101101   W 
Intersection006. CR-CounterpartyW101101   W Intersection006. CR-CounterpartyW101101   
W Intersection006. CR-CounterpartyW101101   W Intersection006. 
CR-CounterpartyW101101   W Intersection006. CR-CounterpartyW102102   W 
Intersection006. CR-CounterpartyW102102   W Intersection006. CR-CounterpartyW102102   
W Intersection006. CR-CounterpartyW102102   W Intersection006. 
CR-CounterpartyW102102   W Intersection006. CR-CounterpartyW102102   W 



Intersection006. CR-CounterpartyW102102   W Intersection006. CR-CounterpartyW102102   
W Intersection006. CR-CounterpartyW103103   W Intersection006. 
CR-CounterpartyW103103   W Intersection006. CR-CounterpartyW103103   W 
Intersection006. CR-CounterpartyW103103   W Intersection006. CR-CounterpartyW103103   
W Intersection006. CR-CounterpartyW103103   W Intersection006. 
CR-CounterpartyW103103   W Intersection006. CR-CounterpartyW103103   W 
Intersection006. CR-CounterpartyW104104   W Intersection006. CR-CounterpartyW104104   
W Intersection006. CR-CounterpartyW104104   W Intersection006. 
CR-CounterpartyW104104   W Intersection006. CR-CounterpartyW104104   W 
Intersection006. CR-CounterpartyW104104   W Intersection006. CR-CounterpartyW104104   
W Intersection006. CR-CounterpartyW104104   W Intersection006. 
CR-CounterpartyW105105   W Intersection006. CR-CounterpartyW105105   W  
Intersection006. CR-CounterpartyW105105   W Intersection006. CR-CounterpartyW105105   
W Intersection006. CR-CounterpartyW105105   W Intersection006. 
CR-CounterpartyW105105   W Intersection006. CR-CounterpartyW105105   W 
Intersection006. CR-CounterpartyW105105   W Intersection006. CR-CounterpartyW106106   
W Intersection006. CR-CounterpartyW106106   W Intersection006. 
CR-CounterpartyW106106   W Intersection006. CR-CounterpartyW106106   W 
Intersection006. CR-CounterpartyW106106   W Intersection006. CR-CounterpartyW106106   
W Intersection006. CR-CounterpartyW106106   W Intersection006. 
CR-CounterpartyW106106   W Intersection006. CR-CounterpartyW107107   W 
Intersection006. CR-CounterpartyW107107   W Intersection006. CR-CounterpartyW107107   
W Intersection006. CR-CounterpartyW107107   W Intersection006. 
CR-CounterpartyW107107   W Intersection006. CR-CounterpartyW107107   W 
Intersection006. CR-CounterpartyW107107   W Intersection006. CR-CounterpartyW107107   
W Intersection006. CR-CounterpartyW108108   W Intersection006. 
CR-CounterpartyW108108   W Intersection006. CR-CounterpartyW108108   W 
Intersection006. CR-CounterpartyW108108   W Intersection006. CR-CounterpartyW108108   
W Intersection006. CR-CounterpartyW108108   W Intersection006. 
CR-CounterpartyW108108   W Intersection006. CR-CounterpartyW108108   W 
Intersection006. CR-CounterpartyW109109   W Intersection006. CR-CounterpartyW109109   
W Intersection006. CR-CounterpartyW109109   W Intersection006. 
CR-CounterpartyW109109   W Intersection006. CR-CounterpartyW109109   W 
Intersection006. CR-CounterpartyW109109   W Intersection006. CR-CounterpartyW109109   
W Intersection006. CR-CounterpartyW109109   W Intersection006. 
CR-CounterpartyW110110   W Intersection006. CR-CounterpartyW110110   W 
Intersection006. CR-CounterpartyW110110   W Intersection006. CR-CounterpartyW110110   
W Intersection006. CR-CounterpartyW110110   W Intersection006. 
CR-CounterpartyW110110   W Intersection006. CR-CounterpartyW110110   W 
Intersection006. CR-CounterpartyW110110   W Intersection006. CR-CounterpartyW111111   
W  Intersection006. CR-CounterpartyW111111   W Intersection006. 
CR-CounterpartyW111111   W Intersection006. CR-CounterpartyW111111   W 
Intersection006. CR-CounterpartyW111111   W Intersection006. CR-CounterpartyW111111   
W Intersection006. CR-CounterpartyW111111   W Intersection006. 
CR-CounterpartyW111111   W Intersection006. CR-CounterpartyW113113   W 
Intersection006. CR-CounterpartyW113113   W Intersection006. CR-CounterpartyW113113   
W Intersection006. CR-CounterpartyW113113   W Intersection006. 



CR-CounterpartyW113113   W Intersection006. CR-CounterpartyW115115   W 
Intersection006. CR-CounterpartyW115115   W Intersection006. CR-CounterpartyW115115   
W Intersection006. CR-CounterpartyW115115   W Intersection006. 
CR-CounterpartyW115115   W Intersection006. CR-CounterpartyW115115   W 
Intersection006. CR-CounterpartyW115115   W Intersection006. CR-CounterpartyW115115   
W Intersection006. CR-CounterpartyW115115   W Intersection006. 
CR-CounterpartyW116116   W Intersection006. CR-CounterpartyW116116   W 
Intersection006. CR-CounterpartyW116116   W Intersection006. CR-CounterpartyW116116   
W Intersection006. CR-CounterpartyW116116   W Intersection006. 
CR-CounterpartyW116116   W Intersection006. CR-CounterpartyW116116   W 
Intersection006. CR-CounterpartyW116116   W Intersection006. CR-CounterpartyW116116   
W Intersection006. CR-CounterpartyW117117   W Intersection006. 
CR-CounterpartyW117117   W Intersection006. CR-CounterpartyW117117   W 
Intersection006. CR-CounterpartyW117117   W Intersection006. CR-CounterpartyW117117   
W Intersection006. CR-CounterpartyW117117   W Intersection006. 
CR-CounterpartyW117117   W Intersection006. CR-CounterpartyW117117   W 
Intersection006. CR-CounterpartyW117117   W Intersection006. CR-CounterpartyW118118   
W Intersection006. CR-CounterpartyW118118   W Intersection006. 
CR-CounterpartyW118118   W Intersection006. CR-CounterpartyW118118   W 
Intersection006. CR-CounterpartyW118118   W Intersection006. CR-CounterpartyW118118   
W Intersection006. CR-CounterpartyW118118   W Intersection006. 
CR-CounterpartyW118118   W  Intersection006. CR-CounterpartyW118118   W 
Intersection006. CR-CounterpartyW119119   W Intersection006. CR-CounterpartyW119119   
W Intersection006. CR-CounterpartyW119119   W Intersection006. 
CR-CounterpartyW119119   W Intersection006. CR-CounterpartyW119119   W 
Intersection006. CR-CounterpartyW119119   W Intersection006. CR-CounterpartyW119119   
W Intersection006. CR-CounterpartyW119119   W Intersection006. 
CR-CounterpartyW119119   W Intersection006. CR-CounterpartyW120120   W 
Intersection006. CR-CounterpartyW120120   W Intersection006. CR-CounterpartyW120120   
W Intersection006. CR-CounterpartyW120120   W Intersection006. 
CR-CounterpartyW120120   W Intersection006. CR-CounterpartyW120120   W 
Intersection006. CR-CounterpartyW120120   W Intersection006. CR-CounterpartyW120120   
W Intersection006. CR-CounterpartyW120120   W Intersection006. 
CR-CounterpartyW121121   W Intersection006. CR-CounterpartyW121121   W 
Intersection006. CR-CounterpartyW121121   W Intersection006. CR-CounterpartyW121121   
W Intersection006. CR-CounterpartyW121121   W Intersection006. 
CR-CounterpartyW121121   W Intersection006. CR-CounterpartyW121121   W 
Intersection006. CR-CounterpartyW121121   W Intersection006. CR-CounterpartyW121121   
W Intersection006. CR-CounterpartyW122122   W Intersection006. 
CR-CounterpartyW122122   W Intersection006. CR-CounterpartyW122122   W 
Intersection006. CR-CounterpartyW122122   W Intersection006. CR-CounterpartyW122122   
W Intersection006. CR-CounterpartyW122122   W Intersection006. 
CR-CounterpartyW122122   W Intersection006. CR-CounterpartyW122122   W 
Intersection006. CR-CounterpartyW122122   W Intersection006. CR-CounterpartyW123123   
W Intersection006. CR-CounterpartyW123123   W Intersection006. 
CR-CounterpartyW123123   W Intersection006. CR-CounterpartyW123123   W 
Intersection006. CR-CounterpartyW123123   W Intersection006. CR-CounterpartyW123123   



W Intersection006. CR-CounterpartyW123123   W Intersection006. 
CR-CounterpartyW123123   W Intersection006. CR-CounterpartyW123123   W 
Intersection006. CR-CounterpartyW124124   W  Intersection006. CR-CounterpartyW124124   
W Intersection006. CR-CounterpartyW124124   W Intersection006. 
CR-CounterpartyW124124   W Intersection006. CR-CounterpartyW124124   W 
Intersection006. CR-CounterpartyW124124   W Intersection006. CR-CounterpartyW124124   
W Intersection006. CR-CounterpartyW124124   W Intersection006. 
CR-CounterpartyW124124   W Intersection006. CR-CounterpartyW125125   W 
Intersection006. CR-CounterpartyW125125   W Intersection006. CR-CounterpartyW125125   
W Intersection006. CR-CounterpartyW125125   W Intersection006. 
CR-CounterpartyW125125   W Intersection006. CR-CounterpartyW125125   W 
Intersection006. CR-CounterpartyW125125   W Intersection006. CR-CounterpartyW125125   
W Intersection006. CR-CounterpartyW125125   W Intersection006. 
CR-CounterpartyW126126   W Intersection006. CR-CounterpartyW126126   W 
Intersection006. CR-CounterpartyW126126   W Intersection006. CR-CounterpartyW126126   
W Intersection006. CR-CounterpartyW126126   W Intersection006. 
CR-CounterpartyW126126   W Intersection006. CR-CounterpartyW126126   W 
Intersection006. CR-CounterpartyW126126   W Intersection006. CR-CounterpartyW126126   
W Intersection006. CR-CounterpartyW127127   W Intersection006. 
CR-CounterpartyW127127   W Intersection006. CR-CounterpartyW127127   W 
Intersection006. CR-CounterpartyW127127   W Intersection006. CR-CounterpartyW127127   
W Intersection006. CR-CounterpartyW127127   W Intersection006. 
CR-CounterpartyW127127   W Intersection006. CR-CounterpartyW127127   W 
Intersection006. CR-CounterpartyW127127   W Intersection006. CR-CounterpartyW128128   
W Intersection006. CR-CounterpartyW128128   W Intersection006. 
CR-CounterpartyW128128   W Intersection006. CR-CounterpartyW128128   W 
Intersection006. CR-CounterpartyW128128   W Intersection006. CR-CounterpartyW128128   
W Intersection006. CR-CounterpartyW128128   W Intersection006. 
CR-CounterpartyW128128   W Intersection006. CR-CounterpartyW128128   W 
Intersection006. CR-CounterpartyW129129   W Intersection006. CR-CounterpartyW129129   
W Intersection006. CR-CounterpartyW129129   W  Intersection006. 
CR-CounterpartyW129129   W Intersection006. CR-CounterpartyW129129   W 
Intersection006. CR-CounterpartyW129129   W Intersection006. CR-CounterpartyW129129   
W Intersection006. CR-CounterpartyW129129   W Intersection006. 
CR-CounterpartyW129129   W Intersection006. CR-CounterpartyW130130   W 
Intersection006. CR-CounterpartyW130130   W Intersection006. CR-CounterpartyW130130   
W Intersection006. CR-CounterpartyW130130   W Intersection006. 
CR-CounterpartyW130130   W Intersection006. CR-CounterpartyW130130   W 
Intersection006. CR-CounterpartyW130130   W Intersection006. CR-CounterpartyW130130   
W Intersection006. CR-CounterpartyW130130   W Intersection006. 
CR-CounterpartyW131131   W Intersection006. CR-CounterpartyW131131   W 
Intersection006. CR-CounterpartyW131131   W Intersection006. CR-CounterpartyW131131   
W Intersection006. CR-CounterpartyW131131   W Intersection006. 
CR-CounterpartyW131131   W Intersection006. CR-CounterpartyW131131   W 
Intersection006. CR-CounterpartyW131131   W Intersection006. CR-CounterpartyW131131   
W Intersection006. CR-CounterpartyW132132   W Intersection006. 
CR-CounterpartyW132132   W Intersection006. CR-CounterpartyW132132   W 



Intersection006. CR-CounterpartyW132132   W Intersection006. CR-CounterpartyW132132   
W Intersection006. CR-CounterpartyW132132   W Intersection006. 
CR-CounterpartyW132132   W Intersection006. CR-CounterpartyW132132   W 
Intersection006. CR-CounterpartyW132132   W Intersection006. CR-CounterpartyW134134   
W Intersection006. CR-CounterpartyW134134   W Intersection006. 
CR-CounterpartyW134134   W Intersection006. CR-CounterpartyW134134   W 
Intersection006. CR-CounterpartyW134134   W Intersection006. CR-CounterpartyW134134   
W Intersection006. CR-CounterpartyW136136   W Intersection006. 
CR-CounterpartyW136136   W Intersection006. CR-CounterpartyW136136   W 
Intersection006. CR-CounterpartyW136136   W Intersection006. CR-CounterpartyW136136   
W Intersection006. CR-CounterpartyW136136   W Intersection006. 
CR-CounterpartyW136136   W Intersection006. CR-CounterpartyW136136   W  
Intersection006. CR-CounterpartyW136136   W Intersection006. CR-CounterpartyW137137   
W Intersection006. CR-CounterpartyW137137   W Intersection006. 
CR-CounterpartyW137137   W Intersection006. CR-CounterpartyW137137   W 
Intersection006. CR-CounterpartyW137137   W Intersection006. CR-CounterpartyW137137   
W Intersection006. CR-CounterpartyW137137   W Intersection006. 
CR-CounterpartyW137137   W Intersection006. CR-CounterpartyW137137   W 
Intersection006. CR-CounterpartyW138138   W Intersection006. CR-CounterpartyW138138   
W Intersection006. CR-CounterpartyW138138   W Intersection006. 
CR-CounterpartyW138138   W Intersection006. CR-CounterpartyW138138   W 
Intersection006. CR-CounterpartyW138138   W Intersection006. CR-CounterpartyW138138   
W Intersection006. CR-CounterpartyW138138   W Intersection006. 
CR-CounterpartyW138138   W Intersection006. CR-CounterpartyW139139   W 
Intersection006. CR-CounterpartyW139139   W Intersection006. CR-CounterpartyW139139   
W Intersection006. CR-CounterpartyW139139   W Intersection006. 
CR-CounterpartyW139139   W Intersection006. CR-CounterpartyW139139   W 
Intersection006. CR-CounterpartyW139139   W Intersection006. CR-CounterpartyW139139   
W Intersection006. CR-CounterpartyW139139   W Intersection006. 
CR-CounterpartyW140140   W Intersection006. CR-CounterpartyW140140   W 
Intersection006. CR-CounterpartyW140140   W Intersection006. CR-CounterpartyW140140   
W Intersection006. CR-CounterpartyW140140   W Intersection006. 
CR-CounterpartyW140140   W Intersection006. CR-CounterpartyW140140   W 
Intersection006. CR-CounterpartyW140140   W Intersection006. CR-CounterpartyW140140   
W Intersection006. CR-CounterpartyW141141   W Intersection006. 
CR-CounterpartyW141141   W Intersection006. CR-CounterpartyW141141   W 
Intersection006. CR-CounterpartyW141141   W Intersection006. CR-CounterpartyW141141   
W Intersection006. CR-CounterpartyW141141   W Intersection006. 
CR-CounterpartyW141141   W Intersection006. CR-CounterpartyW141141   W 
Intersection006. CR-CounterpartyW141141   W Intersection006. CR-CounterpartyW142142   
W  Intersection006. CR-CounterpartyW142142   W Intersection006. 
CR-CounterpartyW142142   W Intersection006. CR-CounterpartyW142142   W 
Intersection006. CR-CounterpartyW142142   W Intersection006. CR-CounterpartyW142142   
W Intersection006. CR-CounterpartyW142142   W Intersection006. 
CR-CounterpartyW142142   W Intersection006. CR-CounterpartyW142142   W 
Intersection006. CR-CounterpartyW143143   W Intersection006. CR-CounterpartyW143143   
W Intersection006. CR-CounterpartyW143143   W Intersection006. 



CR-CounterpartyW143143   W Intersection006. CR-CounterpartyW143143   W 
Intersection006. CR-CounterpartyW143143   W Intersection006. CR-CounterpartyW143143   
W Intersection006. CR-CounterpartyW143143   W Intersection006. 
CR-CounterpartyW143143   W Intersection006. CR-CounterpartyW144144   W 
Intersection006. CR-CounterpartyW144144   W Intersection006. CR-CounterpartyW144144   
W Intersection006. CR-CounterpartyW144144   W Intersection006. 
CR-CounterpartyW144144   W Intersection006. CR-CounterpartyW144144   W 
Intersection006. CR-CounterpartyW144144   W Intersection006. CR-CounterpartyW144144   
W Intersection006. CR-CounterpartyW144144   W Intersection006. 
CR-CounterpartyW145145   W Intersection006. CR-CounterpartyW145145   W 
Intersection006. CR-CounterpartyW145145   W Intersection006. CR-CounterpartyW145145   
W Intersection006. CR-CounterpartyW145145   W Intersection006. 
CR-CounterpartyW145145   W Intersection006. CR-CounterpartyW145145   W 
Intersection006. CR-CounterpartyW145145   W Intersection006. CR-CounterpartyW145145   
W Intersection006. CR-CounterpartyW146146   W Intersection006. 
CR-CounterpartyW146146   W Intersection006. CR-CounterpartyW146146   W 
Intersection006. CR-CounterpartyW146146   W Intersection006. CR-CounterpartyW146146   
W Intersection006. CR-CounterpartyW146146   W Intersection006. 
CR-CounterpartyW146146   W Intersection006. CR-CounterpartyW146146   W 
Intersection006. CR-CounterpartyW146146   W Intersection006. CR-CounterpartyW147147   
W Intersection006. CR-CounterpartyW147147   W Intersection006. 
CR-CounterpartyW147147   W  Intersection006. CR-CounterpartyW147147   W 
Intersection006. CR-CounterpartyW147147   W Intersection006. CR-CounterpartyW147147   
W Intersection006. CR-CounterpartyW147147   W Intersection006. 
CR-CounterpartyW147147   W Intersection006. CR-CounterpartyW147147   W 
Intersection006. CR-CounterpartyW148148   W Intersection006. CR-CounterpartyW148148   
W Intersection006. CR-CounterpartyW148148   W Intersection006. 
CR-CounterpartyW148148   W Intersection006. CR-CounterpartyW148148   W 
Intersection006. CR-CounterpartyW148148   W Intersection006. CR-CounterpartyW148148   
W Intersection006. CR-CounterpartyW148148   W Intersection006. 
CR-CounterpartyW148148   W Intersection006. CR-CounterpartyW149149   W 
Intersection006. CR-CounterpartyW149149   W Intersection006. CR-CounterpartyW149149   
W Intersection006. CR-CounterpartyW149149   W Intersection006. 
CR-CounterpartyW149149   W Intersection006. CR-CounterpartyW149149   W 
Intersection006. CR-CounterpartyW149149   W Intersection006. CR-CounterpartyW149149   
W Intersection006. CR-CounterpartyW149149   W Intersection006. 
CR-CounterpartyW150150   W Intersection006. CR-CounterpartyW150150   W 
Intersection006. CR-CounterpartyW150150   W Intersection006. CR-CounterpartyW150150   
W Intersection006. CR-CounterpartyW150150   W Intersection006. 
CR-CounterpartyW150150   W Intersection006. CR-CounterpartyW150150   W 
Intersection006. CR-CounterpartyW150150   W Intersection006. CR-CounterpartyW150150   
W Intersection006. CR-CounterpartyW151151   W Intersection006. 
CR-CounterpartyW151151   W Intersection006. CR-CounterpartyW151151   W 
Intersection006. CR-CounterpartyW151151   W Intersection006. CR-CounterpartyW151151   
W Intersection006. CR-CounterpartyW151151   W Intersection006. 
CR-CounterpartyW151151   W Intersection006. CR-CounterpartyW151151   W 
Intersection006. CR-CounterpartyW151151   W Intersection006. CR-CounterpartyW152152   



W Intersection006. CR-CounterpartyW152152   W Intersection006. 
CR-CounterpartyW152152   W Intersection006. CR-CounterpartyW152152   W 
Intersection006. CR-CounterpartyW152152   W  Intersection006. CR-CounterpartyW152152   
W Intersection006. CR-CounterpartyW152152   W Intersection006. 
CR-CounterpartyW152152   W Intersection006. CR-CounterpartyW152152   W 
Intersection006. CR-CounterpartyW153153   W Intersection006. CR-CounterpartyW153153   
W Intersection006. CR-CounterpartyW153153   W Intersection006. 
CR-CounterpartyW153153   W Intersection006. CR-CounterpartyW153153   W 
Intersection006. CR-CounterpartyW153153   W Intersection006. CR-CounterpartyW153153   
W Intersection006. CR-CounterpartyW153153   W Intersection006. 
CR-CounterpartyW153153   W Intersection006. CR-CounterpartyW155155   W 
Intersection006. CR-CounterpartyW155155   W Intersection006. CR-CounterpartyW155155   
W Intersection006. CR-CounterpartyW155155   W Intersection006. 
CR-CounterpartyW155155   W Intersection006. CR-CounterpartyW155155   W 
Intersection006. CR-CounterpartyW157157   W Intersection006. CR-CounterpartyW157157   
W Intersection006. CR-CounterpartyW157157   W Intersection006. 
CR-CounterpartyW157157   W Intersection007. CR-SettlementsD88 D Intersection007. 
CR-SettlementsD88 D Intersection007. CR-SettlementsD88 D Intersection007. 
CR-SettlementsD88 D Intersection007. CR-SettlementsD88 D  Intersection007. 
CR-SettlementsD99 D Intersection007. CR-SettlementsD99 D Intersection007. 
CR-SettlementsD99 D Intersection007. CR-SettlementsD99 D Intersection007. 
CR-SettlementsD99 D Intersection007. CR-SettlementsD1010  D Intersection007. 
CR-SettlementsD1010  D Intersection007. CR-SettlementsD1010  D Intersection007. 
CR-SettlementsD1010  D Intersection007. CR-SettlementsD1010  D Intersection007. 
CR-SettlementsD1111  D Intersection007. CR-SettlementsD1111  D Intersection007. 
CR-SettlementsD1111  D Intersection007. CR-SettlementsD1111  D Intersection007. 
CR-SettlementsD1111  D Intersection007. CR-SettlementsD1313  D Intersection007. 
CR-SettlementsD1313  D Intersection007. CR-SettlementsD1313  D Intersection007. 
CR-SettlementsD1616  D Intersection007. CR-SettlementsD1616  D Intersection007. 
CR-SettlementsD1616  D Intersection007. CR-SettlementsD1616  D Intersection007. 
CR-SettlementsD1616  D Intersection007. CR-SettlementsD1919  D Intersection007. 
CR-SettlementsD1919  D Intersection007. CR-SettlementsH88 H Intersection007. 
CR-SettlementsH88 H Intersection007. CR-SettlementsH88 H Intersection007. 
CR-SettlementsH88 H Intersection007. CR-SettlementsH88 H Intersection007. 
CR-SettlementsH99 H Intersection007. CR-SettlementsH99 H Intersection007. 
CR-SettlementsH99 H Intersection007. CR-SettlementsH99 H Intersection007. 
CR-SettlementsH99 H Intersection007. CR-SettlementsH1010  H Intersection007. 
CR-SettlementsH1010  H Intersection007. CR-SettlementsH1010  H Intersection007. 
CR-SettlementsH1010  H Intersection007. CR-SettlementsH1010  H Intersection007. 
CR-SettlementsH1111  H Intersection007. CR-SettlementsH1111  H Intersection007. 
CR-SettlementsH1111  H Intersection007. CR-SettlementsH1111  H Intersection007. 
CR-SettlementsH1111  H Intersection007. CR-SettlementsH1313  H Intersection007. 
CR-SettlementsH1313  H  Intersection007. CR-SettlementsH1313  H Intersection007. 
CR-SettlementsH1616  H Intersection007. CR-SettlementsH1616  H Intersection007. 
CR-SettlementsH1616  H Intersection007. CR-SettlementsH1616  H Intersection007. 
CR-SettlementsH1616  H Intersection007. CR-SettlementsH1919  H Intersection007. 
CR-SettlementsH1919  H Intersection007. CR-SettlementsJ1717  J Intersection007. 



CR-SettlementsJ1717  J Intersection007. CR-SettlementsJ1717  J Intersection007. 
CR-SettlementsJ1717  J Intersection008. CR-SecuritisationD1010  D Intersection008. 
CR-SecuritisationD1010  D Intersection008. CR-SecuritisationD1010  D Intersection008. 
CR-SecuritisationD1010  D Intersection008. CR-SecuritisationD1010  D Intersection008. 
CR-SecuritisationD1010  D Intersection008. CR-SecuritisationD1111  D Intersection008. 
CR-SecuritisationD1111  D Intersection008. CR-SecuritisationD1111  D Intersection008. 
CR-SecuritisationD1111  D Intersection008. CR-SecuritisationD1111  D Intersection008. 
CR-SecuritisationD1111  D Intersection008. CR-SecuritisationD1212  D Intersection008. 
CR-SecuritisationD1212  D Intersection008. CR-SecuritisationD1212  D Intersection008. 
CR-SecuritisationD1212  D Intersection008. CR-SecuritisationD1212  D Intersection008. 
CR-SecuritisationD1212  D Intersection008. CR-SecuritisationD1414  D Intersection008. 
CR-SecuritisationD1414  D Intersection008. CR-SecuritisationD1414  D Intersection008. 
CR-SecuritisationD1414  D Intersection008. CR-SecuritisationD1414  D Intersection008. 
CR-SecuritisationD1414  D Intersection008. CR-SecuritisationD1515  D Intersection008. 
CR-SecuritisationD1515  D Intersection008. CR-SecuritisationD1515  D Intersection008. 
CR-SecuritisationD1515  D Intersection008. CR-SecuritisationD1515  D Intersection008. 
CR-SecuritisationD1515  D Intersection008. CR-SecuritisationD1616  D Intersection008. 
CR-SecuritisationD1616  D Intersection008. CR-SecuritisationD1616  D  Intersection008. 
CR-SecuritisationD1616  D Intersection008. CR-SecuritisationD1616  D Intersection008. 
CR-SecuritisationD1616  D Intersection008. CR-SecuritisationD1717  D Intersection008. 
CR-SecuritisationD1717  D Intersection008. CR-SecuritisationD1717  D Intersection008. 
CR-SecuritisationD1717  D Intersection008. CR-SecuritisationD1717  D Intersection008. 
CR-SecuritisationD1717  D Intersection008. CR-SecuritisationD1818  D Intersection008. 
CR-SecuritisationD1818  D Intersection008. CR-SecuritisationD1818  D Intersection008. 
CR-SecuritisationD1818  D Intersection008. CR-SecuritisationD1818  D Intersection008. 
CR-SecuritisationD1818  D Intersection008. CR-SecuritisationD1919  D Intersection008. 
CR-SecuritisationD1919  D Intersection008. CR-SecuritisationD1919  D Intersection008. 
CR-SecuritisationD1919  D Intersection008. CR-SecuritisationD1919  D Intersection008. 
CR-SecuritisationD1919  D Intersection008. CR-SecuritisationD2020  D Intersection008. 
CR-SecuritisationD2020  D Intersection008. CR-SecuritisationD2020  D Intersection008. 
CR-SecuritisationD2020  D Intersection008. CR-SecuritisationD2020  D Intersection008. 
CR-SecuritisationD2020  D Intersection008. CR-SecuritisationD2424  D Intersection008. 
CR-SecuritisationD2424  D Intersection008. CR-SecuritisationD2424  D Intersection008. 
CR-SecuritisationD2424  D Intersection008. CR-SecuritisationD2424  D Intersection008. 
CR-SecuritisationD2424  D Intersection008. CR-SecuritisationD2525  D Intersection008. 
CR-SecuritisationD2525  D Intersection008. CR-SecuritisationD2525  D Intersection008. 
CR-SecuritisationD2525  D Intersection008. CR-SecuritisationD2525  D Intersection008. 
CR-SecuritisationD2525  D Intersection008. CR-SecuritisationD2626  D Intersection008. 
CR-SecuritisationD2626  D Intersection008. CR-SecuritisationD2626  D Intersection008. 
CR-SecuritisationD2626  D Intersection008. CR-SecuritisationD2626  D Intersection008. 
CR-SecuritisationD2626  D  Intersection008. CR-SecuritisationD2828  D Intersection008. 
CR-SecuritisationD2828  D Intersection008. CR-SecuritisationD2828  D Intersection008. 
CR-SecuritisationD2828  D Intersection008. CR-SecuritisationD2828  D Intersection008. 
CR-SecuritisationD2828  D Intersection008. CR-SecuritisationD2929  D Intersection008. 
CR-SecuritisationD2929  D Intersection008. CR-SecuritisationD2929  D Intersection008. 
CR-SecuritisationD2929  D Intersection008. CR-SecuritisationD2929  D Intersection008. 
CR-SecuritisationD2929  D Intersection008. CR-SecuritisationD3030  D Intersection008. 



CR-SecuritisationD3030  D Intersection008. CR-SecuritisationD3030  D Intersection008. 
CR-SecuritisationD3030  D Intersection008. CR-SecuritisationD3030  D Intersection008. 
CR-SecuritisationD3030  D Intersection008. CR-SecuritisationD3131  D Intersection008. 
CR-SecuritisationD3131  D Intersection008. CR-SecuritisationD3131  D Intersection008. 
CR-SecuritisationD3131  D Intersection008. CR-SecuritisationD3131  D Intersection008. 
CR-SecuritisationD3131  D Intersection008. CR-SecuritisationD3232  D Intersection008. 
CR-SecuritisationD3232  D Intersection008. CR-SecuritisationD3232  D Intersection008. 
CR-SecuritisationD3232  D Intersection008. CR-SecuritisationD3232  D Intersection008. 
CR-SecuritisationD3232  D Intersection008. CR-SecuritisationD3333  D Intersection008. 
CR-SecuritisationD3333  D Intersection008. CR-SecuritisationD3333  D Intersection008. 
CR-SecuritisationD3333  D Intersection008. CR-SecuritisationD3333  D Intersection008. 
CR-SecuritisationD3333  D Intersection008. CR-SecuritisationD3434  D Intersection008. 
CR-SecuritisationD3434  D Intersection008. CR-SecuritisationD3434  D Intersection008. 
CR-SecuritisationD3434  D Intersection008. CR-SecuritisationD3434  D Intersection008. 
CR-SecuritisationD3434  D Intersection008. CR-SecuritisationD3535  D Intersection008. 
CR-SecuritisationD3535  D  Intersection008. CR-SecuritisationD3535  D Intersection008. 
CR-SecuritisationD4545  D Intersection008. CR-SecuritisationD4545  D Intersection008. 
CR-SecuritisationD4545  D Intersection008. CR-SecuritisationD4545  D Intersection008. 
CR-SecuritisationD4545  D Intersection008. CR-SecuritisationD4545  D Intersection008. 
CR-SecuritisationD4747  D Intersection008. CR-SecuritisationD4747  D Intersection008. 
CR-SecuritisationD4747  D Intersection008. CR-SecuritisationD4747  D Intersection008. 
CR-SecuritisationD4747  D Intersection008. CR-SecuritisationD4747  D Intersection008. 
CR-SecuritisationD4949  D Intersection008. CR-SecuritisationD4949  D Intersection008. 
CR-SecuritisationD4949  D Intersection008. CR-SecuritisationD4949  D Intersection008. 
CR-SecuritisationD4949  D Intersection008. CR-SecuritisationD4949  D Intersection008. 
CR-SecuritisationD5050  D Intersection008. CR-SecuritisationD5050  D Intersection008. 
CR-SecuritisationD5050  D Intersection008. CR-SecuritisationD5050  D Intersection008. 
CR-SecuritisationD5050  D Intersection008. CR-SecuritisationD5050  D Intersection008. 
CR-SecuritisationD5151  D Intersection008. CR-SecuritisationD5151  D Intersection008. 
CR-SecuritisationD5151  D Intersection008. CR-SecuritisationD5151  D Intersection008. 
CR-SecuritisationD5151  D Intersection008. CR-SecuritisationD5151  D Intersection008. 
CR-SecuritisationD5252  D Intersection008. CR-SecuritisationD5252  D Intersection008. 
CR-SecuritisationD5252  D Intersection008. CR-SecuritisationD5252  D Intersection008. 
CR-SecuritisationD5252  D Intersection008. CR-SecuritisationD5252  D Intersection008. 
CR-SecuritisationD5353  D Intersection008. CR-SecuritisationD5353  D Intersection008. 
CR-SecuritisationD5353  D Intersection008. CR-SecuritisationD5353  D Intersection008. 
CR-SecuritisationD5353  D Intersection008. CR-SecuritisationD5353  D Intersection008. 
CR-SecuritisationD5454  D  Intersection008. CR-SecuritisationD5454  D Intersection008. 
CR-SecuritisationD5454  D Intersection008. CR-SecuritisationD5454  D Intersection008. 
CR-SecuritisationD5454  D Intersection008. CR-SecuritisationD5454  D Intersection008. 
CR-SecuritisationD5555  D Intersection008. CR-SecuritisationD5555  D Intersection008. 
CR-SecuritisationD5555  D Intersection008. CR-SecuritisationD5555  D Intersection008. 
CR-SecuritisationD5555  D Intersection008. CR-SecuritisationD5555  D Intersection008. 
CR-SecuritisationD5656  D Intersection008. CR-SecuritisationD5656  D Intersection008. 
CR-SecuritisationD5656  D Intersection008. CR-SecuritisationD5656  D Intersection008. 
CR-SecuritisationD5656  D Intersection008. CR-SecuritisationD5656  D Intersection008. 
CR-SecuritisationD6161  D Intersection008. CR-SecuritisationD6161  D Intersection008. 



CR-SecuritisationD6161  D Intersection008. CR-SecuritisationD6161  D Intersection008. 
CR-SecuritisationD6161  D Intersection008. CR-SecuritisationD6161  D Intersection008. 
CR-SecuritisationD6363  D Intersection008. CR-SecuritisationD6363  D Intersection008. 
CR-SecuritisationD6363  D Intersection008. CR-SecuritisationD6363  D Intersection008. 
CR-SecuritisationD6363  D Intersection008. CR-SecuritisationD6363  D Intersection008. 
CR-SecuritisationD6565  D Intersection008. CR-SecuritisationD6565  D Intersection008. 
CR-SecuritisationD6565  D Intersection008. CR-SecuritisationD6565  D Intersection008. 
CR-SecuritisationD6565  D Intersection008. CR-SecuritisationD6565  D Intersection008. 
CR-SecuritisationD6666  D Intersection008. CR-SecuritisationD6666  D Intersection008. 
CR-SecuritisationD6666  D Intersection008. CR-SecuritisationD6666  D Intersection008. 
CR-SecuritisationD6666  D Intersection008. CR-SecuritisationD6666  D Intersection008. 
CR-SecuritisationD6767  D Intersection008. CR-SecuritisationD6767  D Intersection008. 
CR-SecuritisationD6767  D Intersection008. CR-SecuritisationD6767  D Intersection008. 
CR-SecuritisationD6767  D  Intersection008. CR-SecuritisationD6767  D Intersection008. 
CR-SecuritisationD6868  D Intersection008. CR-SecuritisationD6868  D Intersection008. 
CR-SecuritisationD6868  D Intersection008. CR-SecuritisationD6868  D Intersection008. 
CR-SecuritisationD6868  D Intersection008. CR-SecuritisationD6868  D Intersection008. 
CR-SecuritisationD6969  D Intersection008. CR-SecuritisationD6969  D Intersection008. 
CR-SecuritisationD6969  D Intersection008. CR-SecuritisationD6969  D Intersection008. 
CR-SecuritisationD6969  D Intersection008. CR-SecuritisationD6969  D Intersection008. 
CR-SecuritisationD7070  D Intersection008. CR-SecuritisationD7070  D Intersection008. 
CR-SecuritisationD7070  D Intersection008. CR-SecuritisationD7070  D Intersection008. 
CR-SecuritisationD7070  D Intersection008. CR-SecuritisationD7070  D Intersection008. 
CR-SecuritisationD7171  D Intersection008. CR-SecuritisationD7171  D Intersection008. 
CR-SecuritisationD7171  D Intersection008. CR-SecuritisationD7171  D Intersection008. 
CR-SecuritisationD7171  D Intersection008. CR-SecuritisationD7171  D Intersection008. 
CR-SecuritisationD7272  D Intersection008. CR-SecuritisationD7272  D Intersection008. 
CR-SecuritisationD7272  D Intersection008. CR-SecuritisationD7272  D Intersection008. 
CR-SecuritisationD7272  D Intersection008. CR-SecuritisationD7272  D Intersection008. 
CR-SecuritisationD7373  D Intersection008. CR-SecuritisationD7373  D Intersection008. 
CR-SecuritisationD7373  D Intersection008. CR-SecuritisationD8080  D Intersection008. 
CR-SecuritisationD8080  D Intersection008. CR-SecuritisationD8080  D Intersection008. 
CR-SecuritisationD8080  D Intersection008. CR-SecuritisationD8080  D Intersection008. 
CR-SecuritisationD8282  D Intersection008. CR-SecuritisationD8282  D Intersection008. 
CR-SecuritisationD8282  D Intersection008. CR-SecuritisationD8282  D  Intersection008. 
CR-SecuritisationD8282  D Intersection008. CR-SecuritisationD8383  D Intersection008. 
CR-SecuritisationD8383  D Intersection008. CR-SecuritisationD8383  D Intersection008. 
CR-SecuritisationD8383  D Intersection008. CR-SecuritisationD8383  D Intersection008. 
CR-SecuritisationD8484  D Intersection008. CR-SecuritisationD8484  D Intersection008. 
CR-SecuritisationD8484  D Intersection008. CR-SecuritisationD8484  D Intersection008. 
CR-SecuritisationD8484  D Intersection008. CR-SecuritisationD8585  D Intersection008. 
CR-SecuritisationD8585  D Intersection008. CR-SecuritisationD8585  D Intersection008. 
CR-SecuritisationD8585  D Intersection008. CR-SecuritisationD8585  D Intersection008. 
CR-SecuritisationD8787  D Intersection008. CR-SecuritisationD8787  D Intersection008. 
CR-SecuritisationD8787  D Intersection008. CR-SecuritisationD8787  D Intersection008. 
CR-SecuritisationD8787  D Intersection008. CR-SecuritisationD8989  D Intersection008. 
CR-SecuritisationD8989  D Intersection008. CR-SecuritisationD8989  D Intersection008. 



CR-SecuritisationD8989  D Intersection008. CR-SecuritisationD8989  D Intersection008. 
CR-SecuritisationD9090  D Intersection008. CR-SecuritisationD9090  D Intersection008. 
CR-SecuritisationD9090  D Intersection008. CR-SecuritisationD9090  D Intersection008. 
CR-SecuritisationD9090  D Intersection008. CR-SecuritisationD9191  D Intersection008. 
CR-SecuritisationD9191  D Intersection008. CR-SecuritisationD9191  D Intersection008. 
CR-SecuritisationD9191  D Intersection008. CR-SecuritisationD9191  D Intersection008. 
CR-SecuritisationD9292  D Intersection008. CR-SecuritisationD9292  D Intersection008. 
CR-SecuritisationD9292  D Intersection008. CR-SecuritisationD9292  D Intersection008. 
CR-SecuritisationD9292  D Intersection008. CR-SecuritisationD9393  D Intersection008. 
CR-SecuritisationD9393  D Intersection008. CR-SecuritisationD9393  D  Intersection008. 
CR-SecuritisationD101101   D Intersection008. CR-SecuritisationD101101   D 
Intersection008. CR-SecuritisationD101101   D Intersection008. CR-SecuritisationD101101   
D Intersection008. CR-SecuritisationD101101   D Intersection008. CR-SecuritisationD101101 
  D Intersection008. CR-SecuritisationD101101   D Intersection008. 
CR-SecuritisationD102102   D Intersection008. CR-SecuritisationD102102   D 
Intersection008. CR-SecuritisationD102102   D Intersection008. CR-SecuritisationD102102   
D Intersection008. CR-SecuritisationD102102   D Intersection008. CR-SecuritisationD102102 
  D Intersection008. CR-SecuritisationD102102   D Intersection008. 
CR-SecuritisationD104104   D Intersection008. CR-SecuritisationD104104   D 
Intersection008. CR-SecuritisationD104104   D Intersection008. CR-SecuritisationD104104   
D Intersection008. CR-SecuritisationD104104   D Intersection008. CR-SecuritisationD104104 
  D Intersection008. CR-SecuritisationD104104   D Intersection008. 
CR-SecuritisationD105105   D Intersection008. CR-SecuritisationD105105   D 
Intersection008. CR-SecuritisationD105105   D Intersection008. CR-SecuritisationD105105   
D Intersection008. CR-SecuritisationD105105   D Intersection008. CR-SecuritisationD105105 
  D Intersection008. CR-SecuritisationD105105   D Intersection008. 
CR-SecuritisationD106106   D Intersection008. CR-SecuritisationD106106   D 
Intersection008. CR-SecuritisationD106106   D Intersection008. CR-SecuritisationD106106   
D Intersection008. CR-SecuritisationD106106   D Intersection008. CR-SecuritisationD112112 
  D Intersection008. CR-SecuritisationD112112   D Intersection008. 
CR-SecuritisationD112112   D Intersection008. CR-SecuritisationD113113   D 
Intersection008. CR-SecuritisationD113113   D Intersection008. CR-SecuritisationD113113   
D Intersection008. CR-SecuritisationD114114   D Intersection008. CR-SecuritisationD114114 
  D Intersection008. CR-SecuritisationD114114   D Intersection008. 
CR-SecuritisationD115115   D Intersection008. CR-SecuritisationD115115   D 
Intersection008. CR-SecuritisationD115115   D Intersection008. CR-SecuritisationE1010  E  
Intersection008. CR-SecuritisationE1010  E Intersection008. CR-SecuritisationE1010  E 
Intersection008. CR-SecuritisationE1010  E Intersection008. CR-SecuritisationE1010  E 
Intersection008. CR-SecuritisationE1010  E Intersection008. CR-SecuritisationE1111  E 
Intersection008. CR-SecuritisationE1111  E Intersection008. CR-SecuritisationE1111  E 
Intersection008. CR-SecuritisationE1111  E Intersection008. CR-SecuritisationE1111  E 
Intersection008. CR-SecuritisationE1111  E Intersection008. CR-SecuritisationE1212  E 
Intersection008. CR-SecuritisationE1212  E Intersection008. CR-SecuritisationE1212  E 
Intersection008. CR-SecuritisationE1212  E Intersection008. CR-SecuritisationE1212  E 
Intersection008. CR-SecuritisationE1212  E Intersection008. CR-SecuritisationE1414  E 
Intersection008. CR-SecuritisationE1414  E Intersection008. CR-SecuritisationE1414  E 
Intersection008. CR-SecuritisationE1414  E Intersection008. CR-SecuritisationE1414  E 



Intersection008. CR-SecuritisationE1414  E Intersection008. CR-SecuritisationE1515  E 
Intersection008. CR-SecuritisationE1515  E  Intersection008. CR-SecuritisationE1515  E 
Intersection008. CR-SecuritisationE1515  E Intersection008. CR-SecuritisationE1515  E 
Intersection008. CR-SecuritisationE1515  E Intersection008. CR-SecuritisationE1616  E 
Intersection008. CR-SecuritisationE1616  E Intersection008. CR-SecuritisationE1616  E 
Intersection008. CR-SecuritisationE1616  E Intersection008. CR-SecuritisationE1616  E 
Intersection008. CR-SecuritisationE1616  E Intersection008. CR-SecuritisationE1717  E 
Intersection008. CR-SecuritisationE1717  E Intersection008. CR-SecuritisationE1717  E 
Intersection008. CR-SecuritisationE1717  E Intersection008. CR-SecuritisationE1717  E 
Intersection008. CR-SecuritisationE1717  E Intersection008. CR-SecuritisationE1818  E 
Intersection008. CR-SecuritisationE1818  E Intersection008. CR-SecuritisationE1818  E 
Intersection008. CR-SecuritisationE1818  E Intersection008. CR-SecuritisationE1818  E 
Intersection008. CR-SecuritisationE1818  E Intersection008. CR-SecuritisationE1919  E 
Intersection008. CR-SecuritisationE1919  E Intersection008. CR-SecuritisationE1919  E  
Intersection008. CR-SecuritisationE1919  E Intersection008. CR-SecuritisationE1919  E 
Intersection008. CR-SecuritisationE1919  E Intersection008. CR-SecuritisationE2020  E 
Intersection008. CR-SecuritisationE2020  E Intersection008. CR-SecuritisationE2020  E 
Intersection008. CR-SecuritisationE2020  E Intersection008. CR-SecuritisationE2020  E 
Intersection008. CR-SecuritisationE2020  E Intersection008. CR-SecuritisationE2424  E 
Intersection008. CR-SecuritisationE2424  E Intersection008. CR-SecuritisationE2424  E 
Intersection008. CR-SecuritisationE2424  E Intersection008. CR-SecuritisationE2424  E 
Intersection008. CR-SecuritisationE2424  E Intersection008. CR-SecuritisationE2525  E 
Intersection008. CR-SecuritisationE2525  E Intersection008. CR-SecuritisationE2525  E 
Intersection008. CR-SecuritisationE2525  E Intersection008. CR-SecuritisationE2525  E 
Intersection008. CR-SecuritisationE2525  E Intersection008. CR-SecuritisationE2626  E 
Intersection008. CR-SecuritisationE2626  E Intersection008. CR-SecuritisationE2626  E 
Intersection008. CR-SecuritisationE2626  E  Intersection008. CR-SecuritisationE2626  E 
Intersection008. CR-SecuritisationE2626  E Intersection008. CR-SecuritisationE2828  E 
Intersection008. CR-SecuritisationE2828  E Intersection008. CR-SecuritisationE2828  E 
Intersection008. CR-SecuritisationE2828  E Intersection008. CR-SecuritisationE2828  E 
Intersection008. CR-SecuritisationE2828  E Intersection008. CR-SecuritisationE2929  E 
Intersection008. CR-SecuritisationE2929  E Intersection008. CR-SecuritisationE2929  E 
Intersection008. CR-SecuritisationE2929  E Intersection008. CR-SecuritisationE2929  E 
Intersection008. CR-SecuritisationE2929  E Intersection008. CR-SecuritisationE3030  E 
Intersection008. CR-SecuritisationE3030  E Intersection008. CR-SecuritisationE3030  E 
Intersection008. CR-SecuritisationE3030  E Intersection008. CR-SecuritisationE3030  E 
Intersection008. CR-SecuritisationE3030  E Intersection008. CR-SecuritisationE3131  E 
Intersection008. CR-SecuritisationE3131  E Intersection008. CR-SecuritisationE3131  E 
Intersection008. CR-SecuritisationE3131  E Intersection008. CR-SecuritisationE3131  E  
Intersection008. CR-SecuritisationE3131  E Intersection008. CR-SecuritisationE3232  E 
Intersection008. CR-SecuritisationE3232  E Intersection008. CR-SecuritisationE3232  E 
Intersection008. CR-SecuritisationE3232  E Intersection008. CR-SecuritisationE3232  E 
Intersection008. CR-SecuritisationE3232  E Intersection008. CR-SecuritisationE3333  E 
Intersection008. CR-SecuritisationE3333  E Intersection008. CR-SecuritisationE3333  E 
Intersection008. CR-SecuritisationE3333  E Intersection008. CR-SecuritisationE3333  E 
Intersection008. CR-SecuritisationE3333  E Intersection008. CR-SecuritisationE3434  E 
Intersection008. CR-SecuritisationE3434  E Intersection008. CR-SecuritisationE3434  E 



Intersection008. CR-SecuritisationE3434  E Intersection008. CR-SecuritisationE3434  E 
Intersection008. CR-SecuritisationE3434  E Intersection008. CR-SecuritisationE3535  E 
Intersection008. CR-SecuritisationE3535  E Intersection008. CR-SecuritisationE3535  E 
Intersection008. CR-SecuritisationE4545  E Intersection008. CR-SecuritisationE4545  E 
Intersection008. CR-SecuritisationE4545  E Intersection008. CR-SecuritisationE4545  E  
Intersection008. CR-SecuritisationE4545  E Intersection008. CR-SecuritisationE4545  E 
Intersection008. CR-SecuritisationE4747  E Intersection008. CR-SecuritisationE4747  E 
Intersection008. CR-SecuritisationE4747  E Intersection008. CR-SecuritisationE4747  E 
Intersection008. CR-SecuritisationE4747  E Intersection008. CR-SecuritisationE4747  E 
Intersection008. CR-SecuritisationE4949  E Intersection008. CR-SecuritisationE4949  E 
Intersection008. CR-SecuritisationE4949  E Intersection008. CR-SecuritisationE4949  E 
Intersection008. CR-SecuritisationE4949  E Intersection008. CR-SecuritisationE4949  E 
Intersection008. CR-SecuritisationE5050  E Intersection008. CR-SecuritisationE5050  E 
Intersection008. CR-SecuritisationE5050  E Intersection008. CR-SecuritisationE5050  E 
Intersection008. CR-SecuritisationE5050  E Intersection008. CR-SecuritisationE5050  E 
Intersection008. CR-SecuritisationE5151  E Intersection008. CR-SecuritisationE5151  E 
Intersection008. CR-SecuritisationE5151  E Intersection008. CR-SecuritisationE5151  E 
Intersection008. CR-SecuritisationE5151  E  Intersection008. CR-SecuritisationE5151  E 
Intersection008. CR-SecuritisationE5252  E Intersection008. CR-SecuritisationE5252  E 
Intersection008. CR-SecuritisationE5252  E Intersection008. CR-SecuritisationE5252  E 
Intersection008. CR-SecuritisationE5252  E Intersection008. CR-SecuritisationE5252  E 
Intersection008. CR-SecuritisationE5353  E Intersection008. CR-SecuritisationE5353  E 
Intersection008. CR-SecuritisationE5353  E Intersection008. CR-SecuritisationE5353  E 
Intersection008. CR-SecuritisationE5353  E Intersection008. CR-SecuritisationE5353  E 
Intersection008. CR-SecuritisationE5454  E Intersection008. CR-SecuritisationE5454  E 
Intersection008. CR-SecuritisationE5454  E Intersection008. CR-SecuritisationE5454  E 
Intersection008. CR-SecuritisationE5454  E Intersection008. CR-SecuritisationE5454  E 
Intersection008. CR-SecuritisationE5555  E Intersection008. CR-SecuritisationE5555  E 
Intersection008. CR-SecuritisationE5555  E Intersection008. CR-SecuritisationE5555  E 
Intersection008. CR-SecuritisationE5555  E Intersection008. CR-SecuritisationE5555  E 
Intersection008. CR-SecuritisationE5656  E  Intersection008. CR-SecuritisationE5656  E 
Intersection008. CR-SecuritisationE5656  E Intersection008. CR-SecuritisationE5656  E 
Intersection008. CR-SecuritisationE5656  E Intersection008. CR-SecuritisationE5656  E 
Intersection008. CR-SecuritisationE6161  E Intersection008. CR-SecuritisationE6161  E 
Intersection008. CR-SecuritisationE6161  E Intersection008. CR-SecuritisationE6161  E 
Intersection008. CR-SecuritisationE6161  E Intersection008. CR-SecuritisationE6161  E 
Intersection008. CR-SecuritisationE6363  E Intersection008. CR-SecuritisationE6363  E 
Intersection008. CR-SecuritisationE6363  E Intersection008. CR-SecuritisationE6363  E 
Intersection008. CR-SecuritisationE6363  E Intersection008. CR-SecuritisationE6363  E 
Intersection008. CR-SecuritisationE6565  E Intersection008. CR-SecuritisationE6565  E 
Intersection008. CR-SecuritisationE6565  E Intersection008. CR-SecuritisationE6565  E 
Intersection008. CR-SecuritisationE6565  E Intersection008. CR-SecuritisationE6565  E 
Intersection008. CR-SecuritisationE6666  E Intersection008. CR-SecuritisationE6666  E  
Intersection008. CR-SecuritisationE6666  E Intersection008. CR-SecuritisationE6666  E 
Intersection008. CR-SecuritisationE6666  E Intersection008. CR-SecuritisationE6666  E 
Intersection008. CR-SecuritisationE6767  E Intersection008. CR-SecuritisationE6767  E 
Intersection008. CR-SecuritisationE6767  E Intersection008. CR-SecuritisationE6767  E 



Intersection008. CR-SecuritisationE6767  E Intersection008. CR-SecuritisationE6767  E 
Intersection008. CR-SecuritisationE6868  E Intersection008. CR-SecuritisationE6868  E 
Intersection008. CR-SecuritisationE6868  E Intersection008. CR-SecuritisationE6868  E 
Intersection008. CR-SecuritisationE6868  E Intersection008. CR-SecuritisationE6868  E 
Intersection008. CR-SecuritisationE6969  E Intersection008. CR-SecuritisationE6969  E 
Intersection008. CR-SecuritisationE6969  E Intersection008. CR-SecuritisationE6969  E 
Intersection008. CR-SecuritisationE6969  E Intersection008. CR-SecuritisationE6969  E 
Intersection008. CR-SecuritisationE7070  E Intersection008. CR-SecuritisationE7070  E 
Intersection008. CR-SecuritisationE7070  E  Intersection008. CR-SecuritisationE7070  E 
Intersection008. CR-SecuritisationE7070  E Intersection008. CR-SecuritisationE7070  E 
Intersection008. CR-SecuritisationE7171  E Intersection008. CR-SecuritisationE7171  E 
Intersection008. CR-SecuritisationE7171  E Intersection008. CR-SecuritisationE7171  E 
Intersection008. CR-SecuritisationE7171  E Intersection008. CR-SecuritisationE7171  E 
Intersection008. CR-SecuritisationE7272  E Intersection008. CR-SecuritisationE7272  E 
Intersection008. CR-SecuritisationE7272  E Intersection008. CR-SecuritisationE7272  E 
Intersection008. CR-SecuritisationE7272  E Intersection008. CR-SecuritisationE7272  E 
Intersection008. CR-SecuritisationE7373  E Intersection008. CR-SecuritisationE7373  E 
Intersection008. CR-SecuritisationE7373  E Intersection008. CR-SecuritisationE8080  E 
Intersection008. CR-SecuritisationE8080  E Intersection008. CR-SecuritisationE8080  E 
Intersection008. CR-SecuritisationE8080  E Intersection008. CR-SecuritisationE8080  E 
Intersection008. CR-SecuritisationE8282  E Intersection008. CR-SecuritisationE8282  E 
Intersection008. CR-SecuritisationE8282  E  Intersection008. CR-SecuritisationE8282  E 
Intersection008. CR-SecuritisationE8282  E Intersection008. CR-SecuritisationE8383  E 
Intersection008. CR-SecuritisationE8383  E Intersection008. CR-SecuritisationE8383  E 
Intersection008. CR-SecuritisationE8383  E Intersection008. CR-SecuritisationE8383  E 
Intersection008. CR-SecuritisationE8484  E Intersection008. CR-SecuritisationE8484  E 
Intersection008. CR-SecuritisationE8484  E Intersection008. CR-SecuritisationE8484  E 
Intersection008. CR-SecuritisationE8484  E Intersection008. CR-SecuritisationE8585  E 
Intersection008. CR-SecuritisationE8585  E Intersection008. CR-SecuritisationE8585  E 
Intersection008. CR-SecuritisationE8585  E Intersection008. CR-SecuritisationE8585  E 
Intersection008. CR-SecuritisationE8787  E Intersection008. CR-SecuritisationE8787  E 
Intersection008. CR-SecuritisationE8787  E Intersection008. CR-SecuritisationE8787  E 
Intersection008. CR-SecuritisationE8787  E Intersection008. CR-SecuritisationE8989  E 
Intersection008. CR-SecuritisationE8989  E Intersection008. CR-SecuritisationE8989  E 
Intersection008. CR-SecuritisationE8989  E  Intersection008. CR-SecuritisationE8989  E 
Intersection008. CR-SecuritisationE9090  E Intersection008. CR-SecuritisationE9090  E 
Intersection008. CR-SecuritisationE9090  E Intersection008. CR-SecuritisationE9090  E 
Intersection008. CR-SecuritisationE9090  E Intersection008. CR-SecuritisationE9191  E 
Intersection008. CR-SecuritisationE9191  E Intersection008. CR-SecuritisationE9191  E 
Intersection008. CR-SecuritisationE9191  E Intersection008. CR-SecuritisationE9191  E 
Intersection008. CR-SecuritisationE9292  E Intersection008. CR-SecuritisationE9292  E 
Intersection008. CR-SecuritisationE9292  E Intersection008. CR-SecuritisationE9292  E 
Intersection008. CR-SecuritisationE9292  E Intersection008. CR-SecuritisationE9393  E 
Intersection008. CR-SecuritisationE9393  E Intersection008. CR-SecuritisationE9393  E 
Intersection008. CR-SecuritisationE101101   E Intersection008. CR-SecuritisationE101101   
E Intersection008. CR-SecuritisationE101101   E Intersection008. CR-SecuritisationE101101  
 E Intersection008. CR-SecuritisationE101101   E Intersection008. CR-SecuritisationE101101 



  E Intersection008. CR-SecuritisationE101101   E Intersection008. 
CR-SecuritisationE102102   E Intersection008. CR-SecuritisationE102102   E 
Intersection008. CR-SecuritisationE102102   E Intersection008. CR-SecuritisationE102102   
E Intersection008. CR-SecuritisationE102102   E Intersection008. CR-SecuritisationE102102  
 E  Intersection008. CR-SecuritisationE102102   E Intersection008. 
CR-SecuritisationE104104   E Intersection008. CR-SecuritisationE104104   E 
Intersection008. CR-SecuritisationE104104   E Intersection008. CR-SecuritisationE104104   
E Intersection008. CR-SecuritisationE104104   E Intersection008. CR-SecuritisationE104104  
 E Intersection008. CR-SecuritisationE104104   E Intersection008. CR-SecuritisationE105105 
  E Intersection008. CR-SecuritisationE105105   E Intersection008. 
CR-SecuritisationE105105   E Intersection008. CR-SecuritisationE105105   E 
Intersection008. CR-SecuritisationE105105   E Intersection008. CR-SecuritisationE105105   
E Intersection008. CR-SecuritisationE105105   E Intersection008. CR-SecuritisationE106106  
 E Intersection008. CR-SecuritisationE106106   E Intersection008. CR-SecuritisationE106106 
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CR-SecuritisationE106106   E Intersection008. CR-SecuritisationE117117   E 
Intersection008. CR-SecuritisationE117117   E Intersection008. CR-SecuritisationE117117   
E Intersection008. CR-SecuritisationF1010  F Intersection008. CR-SecuritisationF1010  F 
Intersection008. CR-SecuritisationF1010  F Intersection008. CR-SecuritisationF1010  F 
Intersection008. CR-SecuritisationF1010  F Intersection008. CR-SecuritisationF1010  F 
Intersection008. CR-SecuritisationF1111  F Intersection008. CR-SecuritisationF1111  F 
Intersection008. CR-SecuritisationF1111  F Intersection008. CR-SecuritisationF1111  F 
Intersection008. CR-SecuritisationF1111  F Intersection008. CR-SecuritisationF1111  F 
Intersection008. CR-SecuritisationF1212  F  Intersection008. CR-SecuritisationF1212  F 
Intersection008. CR-SecuritisationF1212  F Intersection008. CR-SecuritisationF1212  F 
Intersection008. CR-SecuritisationF1212  F Intersection008. CR-SecuritisationF1212  F 
Intersection008. CR-SecuritisationF1414  F Intersection008. CR-SecuritisationF1414  F 
Intersection008. CR-SecuritisationF1414  F Intersection008. CR-SecuritisationF1414  F 
Intersection008. CR-SecuritisationF1414  F Intersection008. CR-SecuritisationF1414  F 
Intersection008. CR-SecuritisationF1515  F Intersection008. CR-SecuritisationF1515  F 
Intersection008. CR-SecuritisationF1515  F Intersection008. CR-SecuritisationF1515  F 
Intersection008. CR-SecuritisationF1515  F Intersection008. CR-SecuritisationF1515  F 
Intersection008. CR-SecuritisationF1616  F Intersection008. CR-SecuritisationF1616  F 
Intersection008. CR-SecuritisationF1616  F Intersection008. CR-SecuritisationF1616  F 
Intersection008. CR-SecuritisationF1616  F Intersection008. CR-SecuritisationF1616  F 
Intersection008. CR-SecuritisationF1717  F Intersection008. CR-SecuritisationF1717  F  
Intersection008. CR-SecuritisationF1717  F Intersection008. CR-SecuritisationF1717  F 
Intersection008. CR-SecuritisationF1717  F Intersection008. CR-SecuritisationF1717  F 
Intersection008. CR-SecuritisationF1818  F Intersection008. CR-SecuritisationF1818  F 
Intersection008. CR-SecuritisationF1818  F Intersection008. CR-SecuritisationF1818  F 
Intersection008. CR-SecuritisationF1818  F Intersection008. CR-SecuritisationF1818  F 
Intersection008. CR-SecuritisationF1919  F Intersection008. CR-SecuritisationF1919  F 
Intersection008. CR-SecuritisationF1919  F Intersection008. CR-SecuritisationF1919  F 
Intersection008. CR-SecuritisationF1919  F Intersection008. CR-SecuritisationF1919  F 
Intersection008. CR-SecuritisationF2020  F Intersection008. CR-SecuritisationF2020  F 
Intersection008. CR-SecuritisationF2020  F Intersection008. CR-SecuritisationF2020  F 
Intersection008. CR-SecuritisationF2020  F Intersection008. CR-SecuritisationF2020  F 



Intersection008. CR-SecuritisationF2424  F Intersection008. CR-SecuritisationF2424  F 
Intersection008. CR-SecuritisationF2424  F  Intersection008. CR-SecuritisationF2424  F 
Intersection008. CR-SecuritisationF2424  F Intersection008. CR-SecuritisationF2424  F 
Intersection008. CR-SecuritisationF2525  F Intersection008. CR-SecuritisationF2525  F 
Intersection008. CR-SecuritisationF2525  F Intersection008. CR-SecuritisationF2525  F 
Intersection008. CR-SecuritisationF2525  F Intersection008. CR-SecuritisationF2525  F 
Intersection008. CR-SecuritisationF2626  F Intersection008. CR-SecuritisationF2626  F 
Intersection008. CR-SecuritisationF2626  F Intersection008. CR-SecuritisationF2626  F 
Intersection008. CR-SecuritisationF2626  F Intersection008. CR-SecuritisationF2626  F 
Intersection008. CR-SecuritisationF2828  F Intersection008. CR-SecuritisationF2828  F 
Intersection008. CR-SecuritisationF2828  F Intersection008. CR-SecuritisationF2828  F 
Intersection008. CR-SecuritisationF2828  F Intersection008. CR-SecuritisationF2828  F 
Intersection008. CR-SecuritisationF2929  F Intersection008. CR-SecuritisationF2929  F 
Intersection008. CR-SecuritisationF2929  F Intersection008. CR-SecuritisationF2929  F  
Intersection008. CR-SecuritisationF2929  F Intersection008. CR-SecuritisationF2929  F 
Intersection008. CR-SecuritisationF3030  F Intersection008. CR-SecuritisationF3030  F 
Intersection008. CR-SecuritisationF3030  F Intersection008. CR-SecuritisationF3030  F 
Intersection008. CR-SecuritisationF3030  F Intersection008. CR-SecuritisationF3030  F 
Intersection008. CR-SecuritisationF3131  F Intersection008. CR-SecuritisationF3131  F 
Intersection008. CR-SecuritisationF3131  F Intersection008. CR-SecuritisationF3131  F 
Intersection008. CR-SecuritisationF3131  F Intersection008. CR-SecuritisationF3131  F 
Intersection008. CR-SecuritisationF3232  F Intersection008. CR-SecuritisationF3232  F 
Intersection008. CR-SecuritisationF3232  F Intersection008. CR-SecuritisationF3232  F 
Intersection008. CR-SecuritisationF3232  F Intersection008. CR-SecuritisationF3232  F 
Intersection008. CR-SecuritisationF3333  F Intersection008. CR-SecuritisationF3333  F 
Intersection008. CR-SecuritisationF3333  F Intersection008. CR-SecuritisationF3333  F 
Intersection008. CR-SecuritisationF3333  F  Intersection008. CR-SecuritisationF3333  F 
Intersection008. CR-SecuritisationF3434  F Intersection008. CR-SecuritisationF3434  F 
Intersection008. CR-SecuritisationF3434  F Intersection008. CR-SecuritisationF3434  F 
Intersection008. CR-SecuritisationF3434  F Intersection008. CR-SecuritisationF3434  F 
Intersection008. CR-SecuritisationF3535  F Intersection008. CR-SecuritisationF3535  F 
Intersection008. CR-SecuritisationF3535  F Intersection008. CR-SecuritisationF4545  F 
Intersection008. CR-SecuritisationF4545  F Intersection008. CR-SecuritisationF4545  F 
Intersection008. CR-SecuritisationF4545  F Intersection008. CR-SecuritisationF4545  F 
Intersection008. CR-SecuritisationF4545  F Intersection008. CR-SecuritisationF4747  F 
Intersection008. CR-SecuritisationF4747  F Intersection008. CR-SecuritisationF4747  F 
Intersection008. CR-SecuritisationF4747  F Intersection008. CR-SecuritisationF4747  F 
Intersection008. CR-SecuritisationF4747  F Intersection008. CR-SecuritisationF4949  F 
Intersection008. CR-SecuritisationF4949  F Intersection008. CR-SecuritisationF4949  F 
Intersection008. CR-SecuritisationF4949  F  Intersection008. CR-SecuritisationF4949  F 
Intersection008. CR-SecuritisationF4949  F Intersection008. CR-SecuritisationF5050  F 
Intersection008. CR-SecuritisationF5050  F Intersection008. CR-SecuritisationF5050  F 
Intersection008. CR-SecuritisationF5050  F Intersection008. CR-SecuritisationF5050  F 
Intersection008. CR-SecuritisationF5050  F Intersection008. CR-SecuritisationF5151  F 
Intersection008. CR-SecuritisationF5151  F Intersection008. CR-SecuritisationF5151  F 
Intersection008. CR-SecuritisationF5151  F Intersection008. CR-SecuritisationF5151  F 
Intersection008. CR-SecuritisationF5151  F Intersection008. CR-SecuritisationF5252  F 



Intersection008. CR-SecuritisationF5252  F Intersection008. CR-SecuritisationF5252  F 
Intersection008. CR-SecuritisationF5252  F Intersection008. CR-SecuritisationF5252  F 
Intersection008. CR-SecuritisationF5252  F Intersection008. CR-SecuritisationF5353  F 
Intersection008. CR-SecuritisationF5353  F Intersection008. CR-SecuritisationF5353  F 
Intersection008. CR-SecuritisationF5353  F Intersection008. CR-SecuritisationF5353  F  
Intersection008. CR-SecuritisationF5353  F Intersection008. CR-SecuritisationF5454  F 
Intersection008. CR-SecuritisationF5454  F Intersection008. CR-SecuritisationF5454  F 
Intersection008. CR-SecuritisationF5454  F Intersection008. CR-SecuritisationF5454  F 
Intersection008. CR-SecuritisationF5454  F Intersection008. CR-SecuritisationF5555  F 
Intersection008. CR-SecuritisationF5555  F Intersection008. CR-SecuritisationF5555  F 
Intersection008. CR-SecuritisationF5555  F Intersection008. CR-SecuritisationF5555  F 
Intersection008. CR-SecuritisationF5555  F Intersection008. CR-SecuritisationF5656  F 
Intersection008. CR-SecuritisationF5656  F Intersection008. CR-SecuritisationF5656  F 
Intersection008. CR-SecuritisationF5656  F Intersection008. CR-SecuritisationF5656  F 
Intersection008. CR-SecuritisationF5656  F Intersection008. CR-SecuritisationF6161  F 
Intersection008. CR-SecuritisationF6161  F Intersection008. CR-SecuritisationF6161  F 
Intersection008. CR-SecuritisationF6161  F Intersection008. CR-SecuritisationF6161  F 
Intersection008. CR-SecuritisationF6161  F Intersection008. CR-SecuritisationF6363  F  
Intersection008. CR-SecuritisationF6363  F Intersection008. CR-SecuritisationF6363  F 
Intersection008. CR-SecuritisationF6363  F Intersection008. CR-SecuritisationF6363  F 
Intersection008. CR-SecuritisationF6363  F Intersection008. CR-SecuritisationF6565  F 
Intersection008. CR-SecuritisationF6565  F Intersection008. CR-SecuritisationF6565  F 
Intersection008. CR-SecuritisationF6565  F Intersection008. CR-SecuritisationF6565  F 
Intersection008. CR-SecuritisationF6565  F Intersection008. CR-SecuritisationF6666  F 
Intersection008. CR-SecuritisationF6666  F Intersection008. CR-SecuritisationF6666  F 
Intersection008. CR-SecuritisationF6666  F Intersection008. CR-SecuritisationF6666  F 
Intersection008. CR-SecuritisationF6666  F Intersection008. CR-SecuritisationF6767  F 
Intersection008. CR-SecuritisationF6767  F Intersection008. CR-SecuritisationF6767  F 
Intersection008. CR-SecuritisationF6767  F Intersection008. CR-SecuritisationF6767  F 
Intersection008. CR-SecuritisationF6767  F Intersection008. CR-SecuritisationF6868  F 
Intersection008. CR-SecuritisationF6868  F  Intersection008. CR-SecuritisationF6868  F 
Intersection008. CR-SecuritisationF6868  F Intersection008. CR-SecuritisationF6868  F 
Intersection008. CR-SecuritisationF6868  F Intersection008. CR-SecuritisationF6969  F 
Intersection008. CR-SecuritisationF6969  F Intersection008. CR-SecuritisationF6969  F 
Intersection008. CR-SecuritisationF6969  F Intersection008. CR-SecuritisationF6969  F 
Intersection008. CR-SecuritisationF6969  F Intersection008. CR-SecuritisationF7070  F 
Intersection008. CR-SecuritisationF7070  F Intersection008. CR-SecuritisationF7070  F 
Intersection008. CR-SecuritisationF7070  F Intersection008. CR-SecuritisationF7070  F 
Intersection008. CR-SecuritisationF7070  F Intersection008. CR-SecuritisationF7171  F 
Intersection008. CR-SecuritisationF7171  F Intersection008. CR-SecuritisationF7171  F 
Intersection008. CR-SecuritisationF7171  F Intersection008. CR-SecuritisationF7171  F 
Intersection008. CR-SecuritisationF7171  F Intersection008. CR-SecuritisationF7272  F 
Intersection008. CR-SecuritisationF7272  F Intersection008. CR-SecuritisationF7272  F  
Intersection008. CR-SecuritisationF7272  F Intersection008. CR-SecuritisationF7272  F 
Intersection008. CR-SecuritisationF7272  F Intersection008. CR-SecuritisationF7373  F 
Intersection008. CR-SecuritisationF7373  F Intersection008. CR-SecuritisationF7373  F 
Intersection008. CR-SecuritisationF8080  F Intersection008. CR-SecuritisationF8080  F 



Intersection008. CR-SecuritisationF8080  F Intersection008. CR-SecuritisationF8080  F 
Intersection008. CR-SecuritisationF8080  F Intersection008. CR-SecuritisationF8282  F 
Intersection008. CR-SecuritisationF8282  F Intersection008. CR-SecuritisationF8282  F 
Intersection008. CR-SecuritisationF8282  F Intersection008. CR-SecuritisationF8282  F 
Intersection008. CR-SecuritisationF8383  F Intersection008. CR-SecuritisationF8383  F 
Intersection008. CR-SecuritisationF8383  F Intersection008. CR-SecuritisationF8383  F 
Intersection008. CR-SecuritisationF8383  F Intersection008. CR-SecuritisationF8484  F 
Intersection008. CR-SecuritisationF8484  F Intersection008. CR-SecuritisationF8484  F 
Intersection008. CR-SecuritisationF8484  F Intersection008. CR-SecuritisationF8484  F  
Intersection008. CR-SecuritisationF8585  F Intersection008. CR-SecuritisationF8585  F 
Intersection008. CR-SecuritisationF8585  F Intersection008. CR-SecuritisationF8585  F 
Intersection008. CR-SecuritisationF8585  F Intersection008. CR-SecuritisationF8787  F 
Intersection008. CR-SecuritisationF8787  F Intersection008. CR-SecuritisationF8787  F 
Intersection008. CR-SecuritisationF8787  F Intersection008. CR-SecuritisationF8787  F 
Intersection008. CR-SecuritisationF8989  F Intersection008. CR-SecuritisationF8989  F 
Intersection008. CR-SecuritisationF8989  F Intersection008. CR-SecuritisationF8989  F 
Intersection008. CR-SecuritisationF8989  F Intersection008. CR-SecuritisationF9090  F 
Intersection008. CR-SecuritisationF9090  F Intersection008. CR-SecuritisationF9090  F 
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Intersection008. CR-SecuritisationF9191  F Intersection008. CR-SecuritisationF9191  F 
Intersection008. CR-SecuritisationF9191  F Intersection008. CR-SecuritisationF9191  F 
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Intersection008. CR-SecuritisationF102102   F Intersection008. CR-SecuritisationF102102   F 
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Intersection008. CR-SecuritisationF106106   F Intersection008. CR-SecuritisationF106106   F 
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Intersection009. Operational RiskK5353  K Intersection009. Operational RiskK5353  K 
Intersection009. Operational RiskK5353  K Intersection009. Operational RiskK5353  K 
Intersection009. Operational RiskK5353  K  Intersection009. Operational RiskK5454  K 
Intersection009. Operational RiskK5454  K Intersection009. Operational RiskK5454  K 
Intersection009. Operational RiskK5454  K Intersection009. Operational RiskK5454  K 
Intersection009. Operational RiskK5454  K Intersection009. Operational RiskK5454  K 
Intersection009. Operational RiskK5555  K Intersection009. Operational RiskK5555  K 
Intersection009. Operational RiskK5555  K Intersection009. Operational RiskK5555  K 
Intersection009. Operational RiskK5555  K Intersection009. Operational RiskK5555  K 
Intersection009. Operational RiskK5555  K Intersection009. Operational RiskK5757  K 
Intersection009. Operational RiskK5757  K Intersection009. Operational RiskK5757  K 
Intersection009. Operational RiskK5757  K Intersection009. Operational RiskK5757  K 
Intersection009. Operational RiskK6161  K Intersection009. Operational RiskK6161  K 
Intersection009. Operational RiskK6161  K Intersection009. Operational RiskK6161  K 
Intersection009. Operational RiskK6161  K Intersection009. Operational RiskK6161  K 
Intersection009. Operational RiskK6161  K Intersection009. Operational RiskK6363  K 
Intersection009. Operational RiskK6363  K Intersection009. Operational RiskK6363  K 
Intersection009. Operational RiskK6363  K Intersection009. Operational RiskK6969  K 
Intersection009. Operational RiskK6969  K Intersection009. Operational RiskK6969  K 
Intersection009. Operational RiskK6969  K Intersection009. Operational RiskK6969  K 
Intersection009. Operational RiskK6969  K Intersection009. Operational RiskK6969  K 
Intersection009. Operational RiskK7171  K Intersection009. Operational RiskK7171  K 
Intersection009. Operational RiskK7171  K Intersection009. Operational RiskK7171  K 
Intersection009. Operational RiskK7171  K Intersection009. Operational RiskK7575  K 
Intersection009. Operational RiskK7575  K  Intersection009. Operational RiskK7575  K 
Intersection009. Operational RiskK7575  K Intersection009. Operational RiskK7575  K 
Intersection009. Operational RiskK7575  K Intersection009. Operational RiskK7575  K 
Intersection009. Operational RiskK7676  K Intersection009. Operational RiskK7676  K 
Intersection009. Operational RiskK7676  K Intersection009. Operational RiskK7676  K 
Intersection009. Operational RiskK7676  K Intersection009. Operational RiskK7676  K 
Intersection009. Operational RiskK7676  K Intersection009. Operational RiskK7878  K 
Intersection009. Operational RiskK7878  K Intersection009. Operational RiskK7878  K 
Intersection009. Operational RiskK7878  K Intersection009. Operational RiskK8484  K 
Intersection009. Operational RiskK8484  K Intersection009. Operational RiskK8484  K 
Intersection009. Operational RiskK8484  K Intersection009. Operational RiskK8484  K 
Intersection009. Operational RiskK8484  K Intersection009. Operational RiskK8484  K 
Intersection009. Operational RiskK8686  K Intersection009. Operational RiskK8686  K 
Intersection009. Operational RiskK8686  K Intersection009. Operational RiskK8686  K 
Intersection009. Operational RiskK8686  K Intersection009. Operational RiskK9090  K 
Intersection009. Operational RiskK9090  K Intersection009. Operational RiskK9090  K 
Intersection009. Operational RiskK9090  K Intersection009. Operational RiskK9090  K 
Intersection009. Operational RiskK9090  K Intersection009. Operational RiskK9090  K 
Intersection009. Operational RiskK9292  K Intersection009. Operational RiskK9292  K 
Intersection009. Operational RiskK9292  K Intersection009. Operational RiskK9292  K 
Intersection009. Operational RiskL88 L Intersection009. Operational RiskL88 L 
Intersection009. Operational RiskL88 L Intersection009. Operational RiskL1515  L 
Intersection009. Operational RiskL1515  L  Intersection009. Operational RiskL1515  L 



Intersection009. Operational RiskL1515  L Intersection009. Operational RiskL1515  L 
Intersection009. Operational RiskL1515  L Intersection009. Operational RiskL1616  L 
Intersection009. Operational RiskL1616  L Intersection009. Operational RiskL1616  L 
Intersection009. Operational RiskL1616  L Intersection009. Operational RiskL1616  L 
Intersection009. Operational RiskL1616  L Intersection009. Operational RiskL1717  L 
Intersection009. Operational RiskL1717  L Intersection009. Operational RiskL1717  L 
Intersection009. Operational RiskL1717  L Intersection009. Operational RiskL1717  L 
Intersection009. Operational RiskL1717  L Intersection009. Operational RiskL1818  L 
Intersection009. Operational RiskL1818  L Intersection009. Operational RiskL1818  L 
Intersection009. Operational RiskL1818  L Intersection009. Operational RiskL1818  L 
Intersection009. Operational RiskL1818  L Intersection009. Operational RiskL1919  L 
Intersection009. Operational RiskL1919  L Intersection009. Operational RiskL1919  L 
Intersection009. Operational RiskL1919  L Intersection009. Operational RiskL1919  L 
Intersection009. Operational RiskL1919  L Intersection009. Operational RiskL2020  L 
Intersection009. Operational RiskL2020  L Intersection009. Operational RiskL2020  L 
Intersection009. Operational RiskL2020  L Intersection009. Operational RiskL2020  L 
Intersection009. Operational RiskL2020  L Intersection009. Operational RiskL2121  L 
Intersection009. Operational RiskL2121  L Intersection009. Operational RiskL2121  L 
Intersection009. Operational RiskL2121  L Intersection009. Operational RiskL2121  L 
Intersection009. Operational RiskL2121  L Intersection009. Operational RiskL2222  L 
Intersection009. Operational RiskL2222  L Intersection009. Operational RiskL2222  L 
Intersection009. Operational RiskL2222  L Intersection009. Operational RiskL2222  L 
Intersection009. Operational RiskL2222  L Intersection009. Operational RiskL2323  L  
Intersection009. Operational RiskL2323  L Intersection009. Operational RiskL2323  L 
Intersection009. Operational RiskL3030  L Intersection009. Operational RiskL3030  L 
Intersection009. Operational RiskL3030  L Intersection009. Operational RiskL3030  L 
Intersection009. Operational RiskL3030  L Intersection009. Operational RiskL3030  L 
Intersection009. Operational RiskL3030  L Intersection009. Operational RiskL3131  L 
Intersection009. Operational RiskL3131  L Intersection009. Operational RiskL3131  L 
Intersection009. Operational RiskL3131  L Intersection009. Operational RiskL3131  L 
Intersection009. Operational RiskL3131  L Intersection009. Operational RiskL3131  L 
Intersection009. Operational RiskL3232  L Intersection009. Operational RiskL3232  L 
Intersection009. Operational RiskL3232  L Intersection009. Operational RiskL3232  L 
Intersection009. Operational RiskL3232  L Intersection009. Operational RiskL3232  L 
Intersection009. Operational RiskL3232  L Intersection009. Operational RiskL3333  L 
Intersection009. Operational RiskL3333  L Intersection009. Operational RiskL3333  L 
Intersection009. Operational RiskL3333  L Intersection009. Operational RiskL3333  L 
Intersection009. Operational RiskL3333  L Intersection009. Operational RiskL3333  L 
Intersection009. Operational RiskL3434  L Intersection009. Operational RiskL3434  L 
Intersection009. Operational RiskL3434  L Intersection009. Operational RiskL3434  L 
Intersection009. Operational RiskL3434  L Intersection009. Operational RiskL3434  L 
Intersection009. Operational RiskL3434  L Intersection009. Operational RiskL3535  L 
Intersection009. Operational RiskL3535  L Intersection009. Operational RiskL3535  L 
Intersection009. Operational RiskL3535  L Intersection009. Operational RiskL3535  L 
Intersection009. Operational RiskL3535  L Intersection009. Operational RiskL3535  L 
Intersection009. Operational RiskL3737  L Intersection009. Operational RiskL3737  L  
Intersection009. Operational RiskL3737  L Intersection009. Operational RiskL3737  L 



Intersection009. Operational RiskL3737  L Intersection009. Operational RiskL4141  L 
Intersection009. Operational RiskL4141  L Intersection009. Operational RiskL4141  L 
Intersection009. Operational RiskL4141  L Intersection009. Operational RiskL4141  L 
Intersection009. Operational RiskL4141  L Intersection009. Operational RiskL4141  L 
Intersection009. Operational RiskL4242  L Intersection009. Operational RiskL4242  L 
Intersection009. Operational RiskL4242  L Intersection009. Operational RiskL4242  L 
Intersection009. Operational RiskL4242  L Intersection009. Operational RiskL4242  L 
Intersection009. Operational RiskL4242  L Intersection009. Operational RiskL4444  L 
Intersection009. Operational RiskL4444  L Intersection009. Operational RiskL4444  L 
Intersection009. Operational RiskL4444  L Intersection009. Operational RiskL5050  L 
Intersection009. Operational RiskL5050  L Intersection009. Operational RiskL5050  L 
Intersection009. Operational RiskL5050  L Intersection009. Operational RiskL5050  L 
Intersection009. Operational RiskL5050  L Intersection009. Operational RiskL5050  L 
Intersection009. Operational RiskL5151  L Intersection009. Operational RiskL5151  L 
Intersection009. Operational RiskL5151  L Intersection009. Operational RiskL5151  L 
Intersection009. Operational RiskL5151  L Intersection009. Operational RiskL5151  L 
Intersection009. Operational RiskL5151  L Intersection009. Operational RiskL5252  L 
Intersection009. Operational RiskL5252  L Intersection009. Operational RiskL5252  L 
Intersection009. Operational RiskL5252  L Intersection009. Operational RiskL5252  L 
Intersection009. Operational RiskL5252  L Intersection009. Operational RiskL5252  L 
Intersection009. Operational RiskL5353  L Intersection009. Operational RiskL5353  L 
Intersection009. Operational RiskL5353  L Intersection009. Operational RiskL5353  L  
Intersection009. Operational RiskL5353  L Intersection009. Operational RiskL5353  L 
Intersection009. Operational RiskL5353  L Intersection009. Operational RiskL5454  L 
Intersection009. Operational RiskL5454  L Intersection009. Operational RiskL5454  L 
Intersection009. Operational RiskL5454  L Intersection009. Operational RiskL5454  L 
Intersection009. Operational RiskL5454  L Intersection009. Operational RiskL5454  L 
Intersection009. Operational RiskL5555  L Intersection009. Operational RiskL5555  L 
Intersection009. Operational RiskL5555  L Intersection009. Operational RiskL5555  L 
Intersection009. Operational RiskL5555  L Intersection009. Operational RiskL5555  L 
Intersection009. Operational RiskL5555  L Intersection009. Operational RiskL5757  L 
Intersection009. Operational RiskL5757  L Intersection009. Operational RiskL5757  L 
Intersection009. Operational RiskL5757  L Intersection009. Operational RiskL5757  L 
Intersection009. Operational RiskL6161  L Intersection009. Operational RiskL6161  L 
Intersection009. Operational RiskL6161  L Intersection009. Operational RiskL6161  L 
Intersection009. Operational RiskL6161  L Intersection009. Operational RiskL6161  L 
Intersection009. Operational RiskL6161  L Intersection009. Operational RiskL6363  L 
Intersection009. Operational RiskL6363  L Intersection009. Operational RiskL6363  L 
Intersection009. Operational RiskL6363  L Intersection009. Operational RiskL6969  L 
Intersection009. Operational RiskL6969  L Intersection009. Operational RiskL6969  L 
Intersection009. Operational RiskL6969  L Intersection009. Operational RiskL6969  L 
Intersection009. Operational RiskL6969  L Intersection009. Operational RiskL6969  L 
Intersection009. Operational RiskL7171  L Intersection009. Operational RiskL7171  L 
Intersection009. Operational RiskL7171  L Intersection009. Operational RiskL7171  L  
Intersection009. Operational RiskL7171  L Intersection009. Operational RiskL7575  L 
Intersection009. Operational RiskL7575  L Intersection009. Operational RiskL7575  L 
Intersection009. Operational RiskL7575  L Intersection009. Operational RiskL7575  L 



Intersection009. Operational RiskL7575  L Intersection009. Operational RiskL7575  L 
Intersection009. Operational RiskL7676  L Intersection009. Operational RiskL7676  L 
Intersection009. Operational RiskL7676  L Intersection009. Operational RiskL7676  L 
Intersection009. Operational RiskL7676  L Intersection009. Operational RiskL7676  L 
Intersection009. Operational RiskL7676  L Intersection009. Operational RiskL7878  L 
Intersection009. Operational RiskL7878  L Intersection009. Operational RiskL7878  L 
Intersection009. Operational RiskL7878  L Intersection009. Operational RiskL8484  L 
Intersection009. Operational RiskL8484  L Intersection009. Operational RiskL8484  L 
Intersection009. Operational RiskL8484  L Intersection009. Operational RiskL8484  L 
Intersection009. Operational RiskL8484  L Intersection009. Operational RiskL8484  L 
Intersection009. Operational RiskL8686  L Intersection009. Operational RiskL8686  L 
Intersection009. Operational RiskL8686  L Intersection009. Operational RiskL8686  L 
Intersection009. Operational RiskL8686  L Intersection009. Operational RiskL9090  L 
Intersection009. Operational RiskL9090  L Intersection009. Operational RiskL9090  L 
Intersection009. Operational RiskL9090  L Intersection009. Operational RiskL9090  L 
Intersection009. Operational RiskL9090  L Intersection009. Operational RiskL9090  L 
Intersection009. Operational RiskL9292  L Intersection009. Operational RiskL9292  L 
Intersection009. Operational RiskL9292  L Intersection009. Operational RiskL9292  L 
Intersection009. Operational RiskN88 N  Intersection009. Operational RiskN88 N 
Intersection009. Operational RiskN2323  N Intersection009. Operational RiskN2323  N 
Intersection009. Operational RiskN4444  N Intersection009. Operational RiskN4444  N 
Intersection009. Operational RiskN4444  N Intersection009. Operational RiskN6363  N 
Intersection009. Operational RiskN6363  N Intersection009. Operational RiskN6363  N 
Intersection009. Operational RiskN7878  N Intersection009. Operational RiskN7878  N 
Intersection009. Operational RiskN7878  N Intersection009. Operational RiskN9292  N 
Intersection009. Operational RiskN9292  N Intersection009. Operational RiskN9292  N 
Intersection010. MR-Data IRRB6767  B Intersection010. MR-Data IRRB6767  B 
Intersection010. MR-Data IRRB6767  B Intersection010. MR-Data IRRB6767  B 
Intersection010. MR-Data IRRB6767  B Intersection010. MR-Data IRRB6767  B 
Intersection010. MR-Data IRRB6767  B Intersection010. MR-Data IRRB6767  B 
Intersection010. MR-Data IRRB6767  B Intersection010. MR-Data IRRC3030  C 
Intersection010. MR-Data IRRC3030  C Intersection010. MR-Data IRRC3030  C 
Intersection010. MR-Data IRRC3030  C Intersection010. MR-Data IRRC3030  C 
Intersection010. MR-Data IRRC3030  C Intersection010. MR-Data IRRC3030  C 
Intersection010. MR-Data IRRC3030  C Intersection010. MR-Data IRRC3737  C 
Intersection010. MR-Data IRRC3737  C Intersection010. MR-Data IRRC3737  C 
Intersection010. MR-Data IRRC3737  C Intersection010. MR-Data IRRC3737  C 
Intersection010. MR-Data IRRC3737  C Intersection010. MR-Data IRRC3737  C 
Intersection010. MR-Data IRRC3737  C Intersection010. MR-Data IRRD2323  D  
Intersection010. MR-Data IRRD2323  D Intersection010. MR-Data IRRD2323  D 
Intersection010. MR-Data IRRD2323  D Intersection010. MR-Data IRRD2323  D 
Intersection010. MR-Data IRRD2323  D Intersection010. MR-Data IRRD2323  D 
Intersection010. MR-Data IRRD2323  D Intersection010. MR-Data IRRD2323  D 
Intersection010. MR-Data IRRD2323  D Intersection010. MR-Data IRRD2323  D 
Intersection010. MR-Data IRRD2323  D Intersection010. MR-Data IRRD2323  D 
Intersection010. MR-Data IRRD2323  D Intersection010. MR-Data IRRD2323  D 
Intersection010. MR-Data IRRD2323  D Intersection010. MR-Data IRRD2323  D 



Intersection010. MR-Data IRRD2323  D Intersection010. MR-Data IRRD2323  D 
Intersection010. MR-Data IRRD2323  D Intersection010. MR-Data IRRD3030  D 
Intersection010. MR-Data IRRD3030  D Intersection010. MR-Data IRRD3030  D 
Intersection010. MR-Data IRRD3030  D Intersection010. MR-Data IRRD3030  D 
Intersection010. MR-Data IRRD3030  D Intersection010. MR-Data IRRD3030  D 
Intersection010. MR-Data IRRD3030  D Intersection010. MR-Data IRRD3737  D 
Intersection010. MR-Data IRRD3737  D Intersection010. MR-Data IRRD3737  D 
Intersection010. MR-Data IRRD3737  D Intersection010. MR-Data IRRD3737  D 
Intersection010. MR-Data IRRD3737  D Intersection010. MR-Data IRRD3737  D 
Intersection010. MR-Data IRRD3737  D Intersection010. MR-Data IRRE3030  E 
Intersection010. MR-Data IRRE3030  E Intersection010. MR-Data IRRE3030  E 
Intersection010. MR-Data IRRE3030  E Intersection010. MR-Data IRRE3030  E 
Intersection010. MR-Data IRRE3030  E Intersection010. MR-Data IRRE3030  E 
Intersection010. MR-Data IRRE3030  E Intersection010. MR-Data IRRE3737  E 
Intersection010. MR-Data IRRE3737  E Intersection010. MR-Data IRRE3737  E  
Intersection010. MR-Data IRRE3737  E Intersection010. MR-Data IRRE3737  E 
Intersection010. MR-Data IRRE3737  E Intersection010. MR-Data IRRE3737  E 
Intersection010. MR-Data IRRE3737  E Intersection010. MR-Data IRRF2323  F 
Intersection010. MR-Data IRRF2323  F Intersection010. MR-Data IRRF2323  F 
Intersection010. MR-Data IRRF2323  F Intersection010. MR-Data IRRF2323  F 
Intersection010. MR-Data IRRF2323  F Intersection010. MR-Data IRRF2323  F 
Intersection010. MR-Data IRRF2323  F Intersection010. MR-Data IRRF2323  F 
Intersection010. MR-Data IRRF2323  F Intersection010. MR-Data IRRF2323  F 
Intersection010. MR-Data IRRF2323  F Intersection010. MR-Data IRRF2323  F 
Intersection010. MR-Data IRRF2323  F Intersection010. MR-Data IRRF2323  F 
Intersection010. MR-Data IRRF2323  F Intersection010. MR-Data IRRF2323  F 
Intersection010. MR-Data IRRF2323  F Intersection010. MR-Data IRRF2323  F 
Intersection010. MR-Data IRRF2323  F Intersection010. MR-Data IRRF3030  F 
Intersection010. MR-Data IRRF3030  F Intersection010. MR-Data IRRF3030  F 
Intersection010. MR-Data IRRF3030  F Intersection010. MR-Data IRRF3030  F 
Intersection010. MR-Data IRRF3030  F Intersection010. MR-Data IRRF3030  F 
Intersection010. MR-Data IRRF3030  F Intersection010. MR-Data IRRF3737  F 
Intersection010. MR-Data IRRF3737  F Intersection010. MR-Data IRRF3737  F 
Intersection010. MR-Data IRRF3737  F Intersection010. MR-Data IRRF3737  F 
Intersection010. MR-Data IRRF3737  F Intersection010. MR-Data IRRF3737  F 
Intersection010. MR-Data IRRF3737  F Intersection010. MR-Data IRRF6767  F 
Intersection010. MR-Data IRRF6767  F Intersection010. MR-Data IRRF6767  F 
Intersection010. MR-Data IRRF6767  F  Intersection010. MR-Data IRRF6767  F 
Intersection010. MR-Data IRRF6767  F Intersection010. MR-Data IRRF6767  F 
Intersection010. MR-Data IRRF6767  F Intersection010. MR-Data IRRF6767  F 
Intersection010. MR-Data IRRG3030  G Intersection010. MR-Data IRRG3030  G 
Intersection010. MR-Data IRRG3030  G Intersection010. MR-Data IRRG3030  G 
Intersection010. MR-Data IRRG3030  G Intersection010. MR-Data IRRG3030  G 
Intersection010. MR-Data IRRG3030  G Intersection010. MR-Data IRRG3030  G 
Intersection010. MR-Data IRRG3737  G Intersection010. MR-Data IRRG3737  G 
Intersection010. MR-Data IRRG3737  G Intersection010. MR-Data IRRG3737  G 
Intersection010. MR-Data IRRG3737  G Intersection010. MR-Data IRRG3737  G 



Intersection010. MR-Data IRRG3737  G Intersection010. MR-Data IRRG3737  G 
Intersection010. MR-Data IRRG5353  G Intersection010. MR-Data IRRG5353  G 
Intersection010. MR-Data IRRG5353  G Intersection010. MR-Data IRRG5353  G 
Intersection010. MR-Data IRRG5353  G Intersection010. MR-Data IRRG5353  G 
Intersection010. MR-Data IRRG5353  G Intersection010. MR-Data IRRG5353  G 
Intersection010. MR-Data IRRG5353  G Intersection010. MR-Data IRRG5353  G 
Intersection010. MR-Data IRRG5353  G Intersection010. MR-Data IRRG5353  G 
Intersection010. MR-Data IRRG5353  G  Intersection010. MR-Data IRRG5353  G 
Intersection010. MR-Data IRRG6060  G Intersection010. MR-Data IRRG6060  G 
Intersection010. MR-Data IRRG6060  G Intersection010. MR-Data IRRG6060  G 
Intersection010. MR-Data IRRG6060  G Intersection010. MR-Data IRRG6060  G 
Intersection010. MR-Data IRRG6060  G Intersection010. MR-Data IRRG6060  G 
Intersection010. MR-Data IRRG6060  G Intersection010. MR-Data IRRG6060  G 
Intersection010. MR-Data IRRG6060  G Intersection010. MR-Data IRRG6060  G 
Intersection010. MR-Data IRRG6060  G Intersection010. MR-Data IRRG6060  G 
Intersection010. MR-Data IRRG6060  G Intersection010. MR-Data IRRH3030  H 
Intersection010. MR-Data IRRH3030  H Intersection010. MR-Data IRRH3030  H 
Intersection010. MR-Data IRRH3030  H Intersection010. MR-Data IRRH3030  H 
Intersection010. MR-Data IRRH3030  H Intersection010. MR-Data IRRH3030  H 
Intersection010. MR-Data IRRH3030  H Intersection010. MR-Data IRRH3737  H 
Intersection010. MR-Data IRRH3737  H Intersection010. MR-Data IRRH3737  H 
Intersection010. MR-Data IRRH3737  H Intersection010. MR-Data IRRH3737  H 
Intersection010. MR-Data IRRH3737  H Intersection010. MR-Data IRRH3737  H 
Intersection010. MR-Data IRRH3737  H  Intersection010. MR-Data IRRH4444  H 
Intersection010. MR-Data IRRH4444  H Intersection010. MR-Data IRRH4444  H 
Intersection010. MR-Data IRRH4444  H Intersection010. MR-Data IRRH4444  H 
Intersection010. MR-Data IRRH4444  H Intersection010. MR-Data IRRH4444  H 
Intersection010. MR-Data IRRH4444  H Intersection010. MR-Data IRRH4444  H 
Intersection010. MR-Data IRRH4444  H Intersection010. MR-Data IRRH4444  H 
Intersection010. MR-Data IRRH5353  H Intersection010. MR-Data IRRH5353  H 
Intersection010. MR-Data IRRH5353  H Intersection010. MR-Data IRRH5353  H 
Intersection010. MR-Data IRRH5353  H Intersection010. MR-Data IRRH5353  H 
Intersection010. MR-Data IRRH5353  H Intersection010. MR-Data IRRH5353  H 
Intersection010. MR-Data IRRH5353  H Intersection010. MR-Data IRRH5353  H 
Intersection010. MR-Data IRRH5353  H Intersection010. MR-Data IRRH5353  H 
Intersection010. MR-Data IRRH5353  H  Intersection010. MR-Data IRRH5353  H 
Intersection010. MR-Data IRRH6060  H Intersection010. MR-Data IRRH6060  H 
Intersection010. MR-Data IRRH6060  H Intersection010. MR-Data IRRH6060  H 
Intersection010. MR-Data IRRH6060  H Intersection010. MR-Data IRRH6060  H 
Intersection010. MR-Data IRRH6060  H Intersection010. MR-Data IRRH6060  H 
Intersection010. MR-Data IRRH6060  H Intersection010. MR-Data IRRH6060  H 
Intersection010. MR-Data IRRH6060  H Intersection010. MR-Data IRRH6060  H 
Intersection010. MR-Data IRRH6060  H Intersection010. MR-Data IRRH6060  H 
Intersection010. MR-Data IRRH6060  H Intersection010. MR-Data IRRI6060  I 
Intersection010. MR-Data IRRI6060  I Intersection010. MR-Data IRRI6060  I Intersection010. 
MR-Data IRRI6060  I Intersection010. MR-Data IRRI6060  I Intersection010. MR-Data 
IRRI6060  I Intersection010. MR-Data IRRI6060  I Intersection010. MR-Data IRRI6060  I  



Intersection010. MR-Data IRRI6060  I Intersection010. MR-Data IRRI6060  I Intersection010. 
MR-Data IRRI6060  I Intersection010. MR-Data IRRI6060  I Intersection010. MR-Data 
IRRI6060  I Intersection010. MR-Data IRRI6060  I Intersection010. MR-Data IRRI6060  I 
Intersection010. MR-Data IRRJ99 J Intersection010. MR-Data IRRJ99 J Intersection010. 
MR-Data IRRJ99 J Intersection010. MR-Data IRRJ99 J Intersection010. MR-Data IRRJ99 J 
Intersection010. MR-Data IRRJ99 J Intersection010. MR-Data IRRJ99 J Intersection010. 
MR-Data IRRJ99 J Intersection010. MR-Data IRRJ99 J Intersection010. MR-Data IRRJ99 J 
Intersection010. MR-Data IRRJ99 J Intersection010. MR-Data IRRJ99 J Intersection010. 
MR-Data IRRJ99 J Intersection010. MR-Data IRRJ99 J Intersection010. MR-Data IRRJ99 J 
Intersection010. MR-Data IRRJ99 J Intersection010. MR-Data IRRJ99 J  Intersection010. 
MR-Data IRRJ99 J Intersection010. MR-Data IRRJ1616  J Intersection010. MR-Data 
IRRJ1616  J Intersection010. MR-Data IRRJ1616  J Intersection010. MR-Data IRRJ1616  J 
Intersection010. MR-Data IRRJ1616  J Intersection010. MR-Data IRRJ1616  J 
Intersection010. MR-Data IRRJ1616  J Intersection010. MR-Data IRRJ1616  J 
Intersection010. MR-Data IRRJ1616  J Intersection010. MR-Data IRRJ1616  J 
Intersection010. MR-Data IRRJ1616  J Intersection010. MR-Data IRRJ1616  J 
Intersection010. MR-Data IRRJ1616  J Intersection010. MR-Data IRRJ1616  J 
Intersection010. MR-Data IRRJ1616  J Intersection010. MR-Data IRRJ1616  J 
Intersection010. MR-Data IRRJ1616  J Intersection010. MR-Data IRRJ1616  J 
Intersection010. MR-Data IRRJ3030  J Intersection010. MR-Data IRRJ3030  J 
Intersection010. MR-Data IRRJ3030  J Intersection010. MR-Data IRRJ3030  J 
Intersection010. MR-Data IRRJ3030  J Intersection010. MR-Data IRRJ3030  J 
Intersection010. MR-Data IRRJ3030  J Intersection010. MR-Data IRRJ3030  J 
Intersection010. MR-Data IRRJ3737  J Intersection010. MR-Data IRRJ3737  J  
Intersection010. MR-Data IRRJ3737  J Intersection010. MR-Data IRRJ3737  J 
Intersection010. MR-Data IRRJ3737  J Intersection010. MR-Data IRRJ3737  J 
Intersection010. MR-Data IRRJ3737  J Intersection010. MR-Data IRRJ3737  J 
Intersection010. MR-Data IRRJ4444  J Intersection010. MR-Data IRRJ4444  J 
Intersection010. MR-Data IRRJ4444  J Intersection010. MR-Data IRRJ4444  J 
Intersection010. MR-Data IRRJ4444  J Intersection010. MR-Data IRRJ4444  J 
Intersection010. MR-Data IRRJ4444  J Intersection010. MR-Data IRRJ4444  J 
Intersection010. MR-Data IRRJ4444  J Intersection010. MR-Data IRRJ4444  J 
Intersection010. MR-Data IRRJ4444  J Intersection010. MR-Data IRRJ5353  J 
Intersection010. MR-Data IRRJ5353  J Intersection010. MR-Data IRRJ5353  J 
Intersection010. MR-Data IRRJ5353  J Intersection010. MR-Data IRRJ5353  J 
Intersection010. MR-Data IRRJ5353  J Intersection010. MR-Data IRRJ5353  J 
Intersection010. MR-Data IRRJ5353  J Intersection010. MR-Data IRRJ5353  J 
Intersection010. MR-Data IRRJ5353  J  Intersection010. MR-Data IRRJ5353  J 
Intersection010. MR-Data IRRJ5353  J Intersection010. MR-Data IRRJ5353  J 
Intersection010. MR-Data IRRJ5353  J Intersection010. MR-Data IRRJ6060  J 
Intersection010. MR-Data IRRJ6060  J Intersection010. MR-Data IRRJ6060  J 
Intersection010. MR-Data IRRJ6060  J Intersection010. MR-Data IRRJ6060  J 
Intersection010. MR-Data IRRJ6060  J Intersection010. MR-Data IRRJ6060  J 
Intersection010. MR-Data IRRJ6060  J Intersection010. MR-Data IRRJ6060  J 
Intersection010. MR-Data IRRJ6060  J Intersection010. MR-Data IRRJ6060  J 
Intersection010. MR-Data IRRJ6060  J Intersection010. MR-Data IRRJ6060  J 
Intersection010. MR-Data IRRJ6060  J Intersection010. MR-Data IRRJ6060  J 



Intersection010. MR-Data IRRK3030  K Intersection010. MR-Data IRRK3030  K 
Intersection010. MR-Data IRRK3030  K Intersection010. MR-Data IRRK3030  K 
Intersection010. MR-Data IRRK3030  K Intersection010. MR-Data IRRK3030  K 
Intersection010. MR-Data IRRK3030  K Intersection010. MR-Data IRRK3030  K 
Intersection010. MR-Data IRRK3737  K  Intersection010. MR-Data IRRK3737  K 
Intersection010. MR-Data IRRK3737  K Intersection010. MR-Data IRRK3737  K 
Intersection010. MR-Data IRRK3737  K Intersection010. MR-Data IRRK3737  K 
Intersection010. MR-Data IRRK3737  K Intersection010. MR-Data IRRK3737  K 
Intersection010. MR-Data IRRK4444  K Intersection010. MR-Data IRRK4444  K 
Intersection010. MR-Data IRRK4444  K Intersection010. MR-Data IRRK4444  K 
Intersection010. MR-Data IRRK4444  K Intersection010. MR-Data IRRK4444  K 
Intersection010. MR-Data IRRK4444  K Intersection010. MR-Data IRRK4444  K 
Intersection010. MR-Data IRRK4444  K Intersection010. MR-Data IRRK4444  K 
Intersection010. MR-Data IRRK4444  K Intersection010. MR-Data IRRK5353  K 
Intersection010. MR-Data IRRK5353  K Intersection010. MR-Data IRRK5353  K 
Intersection010. MR-Data IRRK5353  K Intersection010. MR-Data IRRK5353  K 
Intersection010. MR-Data IRRK5353  K Intersection010. MR-Data IRRK5353  K 
Intersection010. MR-Data IRRK5353  K Intersection010. MR-Data IRRK5353  K 
Intersection010. MR-Data IRRK5353  K  Intersection010. MR-Data IRRK5353  K 
Intersection010. MR-Data IRRK5353  K Intersection010. MR-Data IRRK5353  K 
Intersection010. MR-Data IRRK5353  K Intersection010. MR-Data IRRK6767  K 
Intersection010. MR-Data IRRK6767  K Intersection010. MR-Data IRRK6767  K 
Intersection010. MR-Data IRRK6767  K Intersection010. MR-Data IRRK6767  K 
Intersection010. MR-Data IRRK6767  K Intersection010. MR-Data IRRK6767  K 
Intersection010. MR-Data IRRK6767  K Intersection010. MR-Data IRRK6767  K 
Intersection010. MR-Data IRRL4444  L Intersection010. MR-Data IRRL4444  L 
Intersection010. MR-Data IRRL4444  L Intersection010. MR-Data IRRL4444  L 
Intersection010. MR-Data IRRL4444  L Intersection010. MR-Data IRRL4444  L 
Intersection010. MR-Data IRRL4444  L Intersection010. MR-Data IRRL4444  L 
Intersection010. MR-Data IRRL4444  L Intersection010. MR-Data IRRL4444  L 
Intersection010. MR-Data IRRL4444  L Intersection010. MR-Data IRRL6767  L 
Intersection010. MR-Data IRRL6767  L Intersection010. MR-Data IRRL6767  L 
Intersection010. MR-Data IRRL6767  L Intersection010. MR-Data IRRL6767  L 
Intersection010. MR-Data IRRL6767  L Intersection010. MR-Data IRRL6767  L  
Intersection010. MR-Data IRRL6767  L Intersection010. MR-Data IRRL6767  L 
Intersection010. MR-Data IRRM99 M Intersection010. MR-Data IRRM99 M Intersection010. 
MR-Data IRRM99 M Intersection010. MR-Data IRRM99 M Intersection010. MR-Data IRRM99 
M Intersection010. MR-Data IRRM99 M Intersection010. MR-Data IRRM99 M 
Intersection010. MR-Data IRRM99 M Intersection010. MR-Data IRRM99 M Intersection010. 
MR-Data IRRM99 M Intersection010. MR-Data IRRM99 M Intersection010. MR-Data IRRM99 
M Intersection010. MR-Data IRRM99 M Intersection010. MR-Data IRRM99 M 
Intersection010. MR-Data IRRM99 M Intersection010. MR-Data IRRM99 M Intersection010. 
MR-Data IRRM99 M Intersection010. MR-Data IRRM99 M Intersection010. MR-Data 
IRRM1616  M Intersection010. MR-Data IRRM1616  M Intersection010. MR-Data IRRM1616  
M Intersection010. MR-Data IRRM1616  M Intersection010. MR-Data IRRM1616  M  
Intersection010. MR-Data IRRM1616  M Intersection010. MR-Data IRRM1616  M 
Intersection010. MR-Data IRRM1616  M Intersection010. MR-Data IRRM1616  M 



Intersection010. MR-Data IRRM1616  M Intersection010. MR-Data IRRM1616  M 
Intersection010. MR-Data IRRM1616  M Intersection010. MR-Data IRRM1616  M 
Intersection010. MR-Data IRRM1616  M Intersection010. MR-Data IRRM1616  M 
Intersection010. MR-Data IRRM1616  M Intersection010. MR-Data IRRM1616  M 
Intersection010. MR-Data IRRM1616  M Intersection010. MR-Data IRRN99 N 
Intersection010. MR-Data IRRN99 N Intersection010. MR-Data IRRN99 N Intersection010. 
MR-Data IRRN99 N Intersection010. MR-Data IRRN99 N Intersection010. MR-Data IRRN99 
N Intersection010. MR-Data IRRN99 N Intersection010. MR-Data IRRN99 N Intersection010. 
MR-Data IRRN99 N Intersection010. MR-Data IRRN99 N Intersection010. MR-Data IRRN99 
N  Intersection010. MR-Data IRRN99 N Intersection010. MR-Data IRRN99 N Intersection010. 
MR-Data IRRN99 N Intersection010. MR-Data IRRN99 N Intersection010. MR-Data IRRN99 
N Intersection010. MR-Data IRRN99 N Intersection010. MR-Data IRRN99 N Intersection010. 
MR-Data IRRN1616  N Intersection010. MR-Data IRRN1616  N Intersection010. MR-Data 
IRRN1616  N Intersection010. MR-Data IRRN1616  N Intersection010. MR-Data IRRN1616  
N Intersection010. MR-Data IRRN1616  N Intersection010. MR-Data IRRN1616  N 
Intersection010. MR-Data IRRN1616  N Intersection010. MR-Data IRRN1616  N 
Intersection010. MR-Data IRRN1616  N Intersection010. MR-Data IRRN1616  N 
Intersection010. MR-Data IRRN1616  N Intersection010. MR-Data IRRN1616  N 
Intersection010. MR-Data IRRN1616  N Intersection010. MR-Data IRRN1616  N 
Intersection010. MR-Data IRRN1616  N Intersection010. MR-Data IRRN1616  N  
Intersection010. MR-Data IRRN1616  N Intersection010. MR-Data IRRO99 O 
Intersection010. MR-Data IRRO99 O Intersection010. MR-Data IRRO99 O Intersection010. 
MR-Data IRRO99 O Intersection010. MR-Data IRRO99 O Intersection010. MR-Data IRRO99 
O Intersection010. MR-Data IRRO99 O Intersection010. MR-Data IRRO99 O Intersection010. 
MR-Data IRRO99 O Intersection010. MR-Data IRRO99 O Intersection010. MR-Data IRRO99 
O Intersection010. MR-Data IRRO99 O Intersection010. MR-Data IRRO99 O Intersection010. 
MR-Data IRRO99 O Intersection010. MR-Data IRRO99 O Intersection010. MR-Data IRRO99 
O Intersection010. MR-Data IRRO99 O Intersection010. MR-Data IRRO99 O Intersection010. 
MR-Data IRRO1616  O Intersection010. MR-Data IRRO1616  O Intersection010. MR-Data 
IRRO1616  O Intersection010. MR-Data IRRO1616  O Intersection010. MR-Data IRRO1616  
O  Intersection010. MR-Data IRRO1616  O Intersection010. MR-Data IRRO1616  O 
Intersection010. MR-Data IRRO1616  O Intersection010. MR-Data IRRO1616  O 
Intersection010. MR-Data IRRO1616  O Intersection010. MR-Data IRRO1616  O 
Intersection010. MR-Data IRRO1616  O Intersection010. MR-Data IRRO1616  O 
Intersection010. MR-Data IRRO1616  O Intersection010. MR-Data IRRO1616  O 
Intersection010. MR-Data IRRO1616  O Intersection010. MR-Data IRRO1616  O 
Intersection010. MR-Data IRRO1616  O Intersection010. MR-Data IRRO2323  O 
Intersection010. MR-Data IRRO2323  O Intersection010. MR-Data IRRO2323  O 
Intersection010. MR-Data IRRO2323  O Intersection010. MR-Data IRRO2323  O 
Intersection010. MR-Data IRRO2323  O Intersection010. MR-Data IRRO2323  O 
Intersection010. MR-Data IRRO2323  O Intersection010. MR-Data IRRO2323  O 
Intersection010. MR-Data IRRO2323  O Intersection010. MR-Data IRRO2323  O 
Intersection010. MR-Data IRRO2323  O Intersection010. MR-Data IRRO2323  O 
Intersection010. MR-Data IRRO2323  O Intersection010. MR-Data IRRO2323  O 
Intersection010. MR-Data IRRO2323  O Intersection010. MR-Data IRRO2323  O 
Intersection010. MR-Data IRRO2323  O Intersection010. MR-Data IRRO2323  O 
Intersection010. MR-Data IRRO2323  O  Intersection010. MR-Data IRRO3030  O 



Intersection010. MR-Data IRRO3030  O Intersection010. MR-Data IRRO3030  O 
Intersection010. MR-Data IRRO3030  O Intersection010. MR-Data IRRO3030  O 
Intersection010. MR-Data IRRO3030  O Intersection010. MR-Data IRRO3030  O 
Intersection010. MR-Data IRRO3030  O Intersection010. MR-Data IRRO3737  O 
Intersection010. MR-Data IRRO3737  O Intersection010. MR-Data IRRO3737  O 
Intersection010. MR-Data IRRO3737  O Intersection010. MR-Data IRRO3737  O 
Intersection010. MR-Data IRRO3737  O Intersection010. MR-Data IRRO3737  O 
Intersection010. MR-Data IRRO3737  O Intersection010. MR-Data IRRO4444  O 
Intersection010. MR-Data IRRO4444  O Intersection010. MR-Data IRRO4444  O 
Intersection010. MR-Data IRRO4444  O Intersection010. MR-Data IRRO4444  O 
Intersection010. MR-Data IRRO4444  O Intersection010. MR-Data IRRO4444  O 
Intersection010. MR-Data IRRO4444  O Intersection010. MR-Data IRRO4444  O 
Intersection010. MR-Data IRRO4444  O Intersection010. MR-Data IRRO4444  O 
Intersection010. MR-Data IRRO5353  O Intersection010. MR-Data IRRO5353  O 
Intersection010. MR-Data IRRO5353  O Intersection010. MR-Data IRRO5353  O 
Intersection010. MR-Data IRRO5353  O  Intersection010. MR-Data IRRO5353  O 
Intersection010. MR-Data IRRO5353  O Intersection010. MR-Data IRRO5353  O 
Intersection010. MR-Data IRRO5353  O Intersection010. MR-Data IRRO5353  O 
Intersection010. MR-Data IRRO5353  O Intersection010. MR-Data IRRO5353  O 
Intersection010. MR-Data IRRO5353  O Intersection010. MR-Data IRRO5353  O 
Intersection010. MR-Data IRRO6060  O Intersection010. MR-Data IRRO6060  O 
Intersection010. MR-Data IRRO6060  O Intersection010. MR-Data IRRO6060  O 
Intersection010. MR-Data IRRO6060  O Intersection010. MR-Data IRRO6060  O 
Intersection010. MR-Data IRRO6060  O Intersection010. MR-Data IRRO6060  O 
Intersection010. MR-Data IRRO6060  O Intersection010. MR-Data IRRO6060  O 
Intersection010. MR-Data IRRO6060  O Intersection010. MR-Data IRRO6060  O 
Intersection010. MR-Data IRRO6060  O Intersection010. MR-Data IRRO6060  O 
Intersection010. MR-Data IRRO6060  O  Intersection010. MR-Data IRRP99 P 
Intersection010. MR-Data IRRP99 P Intersection010. MR-Data IRRP99 P Intersection010. 
MR-Data IRRP99 P Intersection010. MR-Data IRRP99 P Intersection010. MR-Data IRRP99 
P Intersection010. MR-Data IRRP99 P Intersection010. MR-Data IRRP99 P Intersection010. 
MR-Data IRRP99 P Intersection010. MR-Data IRRP99 P Intersection010. MR-Data IRRP99 
P Intersection010. MR-Data IRRP99 P Intersection010. MR-Data IRRP99 P Intersection010. 
MR-Data IRRP99 P Intersection010. MR-Data IRRP99 P Intersection010. MR-Data IRRP99 
P Intersection010. MR-Data IRRP99 P Intersection010. MR-Data IRRP99 P Intersection010. 
MR-Data IRRP1616  P Intersection010. MR-Data IRRP1616  P Intersection010. MR-Data 
IRRP1616  P Intersection010. MR-Data IRRP1616  P Intersection010. MR-Data IRRP1616  P 
Intersection010. MR-Data IRRP1616  P  Intersection010. MR-Data IRRP1616  P 
Intersection010. MR-Data IRRP1616  P Intersection010. MR-Data IRRP1616  P 
Intersection010. MR-Data IRRP1616  P Intersection010. MR-Data IRRP1616  P 
Intersection010. MR-Data IRRP1616  P Intersection010. MR-Data IRRP1616  P 
Intersection010. MR-Data IRRP1616  P Intersection010. MR-Data IRRP1616  P 
Intersection010. MR-Data IRRP1616  P Intersection010. MR-Data IRRP1616  P 
Intersection010. MR-Data IRRP1616  P Intersection010. MR-Data IRRP5353  P 
Intersection010. MR-Data IRRP5353  P Intersection010. MR-Data IRRP5353  P 
Intersection010. MR-Data IRRP5353  P Intersection010. MR-Data IRRP5353  P 
Intersection010. MR-Data IRRP5353  P Intersection010. MR-Data IRRP5353  P 



Intersection010. MR-Data IRRP5353  P Intersection010. MR-Data IRRP5353  P 
Intersection010. MR-Data IRRP5353  P Intersection010. MR-Data IRRP5353  P 
Intersection010. MR-Data IRRP5353  P  Intersection010. MR-Data IRRP5353  P 
Intersection010. MR-Data IRRP5353  P Intersection010. MR-Data IRRQ99 Q Intersection010. 
MR-Data IRRQ99 Q Intersection010. MR-Data IRRQ99 Q Intersection010. MR-Data IRRQ99 
Q Intersection010. MR-Data IRRQ99 Q Intersection010. MR-Data IRRQ99 Q Intersection010. 
MR-Data IRRQ99 Q Intersection010. MR-Data IRRQ99 Q Intersection010. MR-Data IRRQ99 
Q Intersection010. MR-Data IRRQ99 Q Intersection010. MR-Data IRRQ99 Q Intersection010. 
MR-Data IRRQ99 Q Intersection010. MR-Data IRRQ99 Q Intersection010. MR-Data IRRQ99 
Q Intersection010. MR-Data IRRQ99 Q Intersection010. MR-Data IRRQ99 Q Intersection010. 
MR-Data IRRQ99 Q Intersection010. MR-Data IRRQ99 Q Intersection010. MR-Data 
IRRQ1616  Q Intersection010. MR-Data IRRQ1616  Q Intersection010. MR-Data IRRQ1616  
Q Intersection010. MR-Data IRRQ1616  Q  Intersection010. MR-Data IRRQ1616  Q 
Intersection010. MR-Data IRRQ1616  Q Intersection010. MR-Data IRRQ1616  Q 
Intersection010. MR-Data IRRQ1616  Q Intersection010. MR-Data IRRQ1616  Q 
Intersection010. MR-Data IRRQ1616  Q Intersection010. MR-Data IRRQ1616  Q 
Intersection010. MR-Data IRRQ1616  Q Intersection010. MR-Data IRRQ1616  Q 
Intersection010. MR-Data IRRQ1616  Q Intersection010. MR-Data IRRQ1616  Q 
Intersection010. MR-Data IRRQ1616  Q Intersection010. MR-Data IRRQ1616  Q 
Intersection010. MR-Data IRRQ1616  Q Intersection010. MR-Data IRRQ4444  Q 
Intersection010. MR-Data IRRQ4444  Q Intersection010. MR-Data IRRQ4444  Q 
Intersection010. MR-Data IRRQ4444  Q Intersection010. MR-Data IRRQ4444  Q 
Intersection010. MR-Data IRRQ4444  Q Intersection010. MR-Data IRRQ4444  Q 
Intersection010. MR-Data IRRQ4444  Q Intersection010. MR-Data IRRQ4444  Q 
Intersection010. MR-Data IRRQ4444  Q  Intersection010. MR-Data IRRQ4444  Q 
Intersection010. MR-Data IRRQ5353  Q Intersection010. MR-Data IRRQ5353  Q 
Intersection010. MR-Data IRRQ5353  Q Intersection010. MR-Data IRRQ5353  Q 
Intersection010. MR-Data IRRQ5353  Q Intersection010. MR-Data IRRQ5353  Q 
Intersection010. MR-Data IRRQ5353  Q Intersection010. MR-Data IRRQ5353  Q 
Intersection010. MR-Data IRRQ5353  Q Intersection010. MR-Data IRRQ5353  Q 
Intersection010. MR-Data IRRQ5353  Q Intersection010. MR-Data IRRQ5353  Q 
Intersection010. MR-Data IRRQ5353  Q Intersection010. MR-Data IRRQ5353  Q 
Intersection010. MR-Data IRRR2323  R Intersection010. MR-Data IRRR2323  R 
Intersection010. MR-Data IRRR2323  R Intersection010. MR-Data IRRR2323  R 
Intersection010. MR-Data IRRR2323  R Intersection010. MR-Data IRRR2323  R 
Intersection010. MR-Data IRRR2323  R Intersection010. MR-Data IRRR2323  R 
Intersection010. MR-Data IRRR2323  R Intersection010. MR-Data IRRR2323  R 
Intersection010. MR-Data IRRR2323  R Intersection010. MR-Data IRRR2323  R 
Intersection010. MR-Data IRRR2323  R Intersection010. MR-Data IRRR2323  R 
Intersection010. MR-Data IRRR2323  R Intersection010. MR-Data IRRR2323  R 
Intersection010. MR-Data IRRR2323  R  Intersection010. MR-Data IRRR2323  R 
Intersection010. MR-Data IRRR2323  R Intersection010. MR-Data IRRR2323  R 
Intersection010. MR-Data IRRR4444  R Intersection010. MR-Data IRRR4444  R 
Intersection010. MR-Data IRRR4444  R Intersection010. MR-Data IRRR4444  R 
Intersection010. MR-Data IRRR4444  R Intersection010. MR-Data IRRR4444  R 
Intersection010. MR-Data IRRR4444  R Intersection010. MR-Data IRRR4444  R 
Intersection010. MR-Data IRRR4444  R Intersection010. MR-Data IRRR4444  R 



Intersection010. MR-Data IRRR4444  R Intersection010. MR-Data IRRR5353  R 
Intersection010. MR-Data IRRR5353  R Intersection010. MR-Data IRRR5353  R 
Intersection010. MR-Data IRRR5353  R Intersection010. MR-Data IRRR5353  R 
Intersection010. MR-Data IRRR5353  R Intersection010. MR-Data IRRR5353  R 
Intersection010. MR-Data IRRR5353  R Intersection010. MR-Data IRRR5353  R 
Intersection010. MR-Data IRRR5353  R Intersection010. MR-Data IRRR5353  R 
Intersection010. MR-Data IRRR5353  R  Intersection010. MR-Data IRRR5353  R 
Intersection010. MR-Data IRRR5353  R Intersection010. MR-Data IRRR6060  R 
Intersection010. MR-Data IRRR6060  R Intersection010. MR-Data IRRR6060  R 
Intersection010. MR-Data IRRR6060  R Intersection010. MR-Data IRRR6060  R 
Intersection010. MR-Data IRRR6060  R Intersection010. MR-Data IRRR6060  R 
Intersection010. MR-Data IRRR6060  R Intersection010. MR-Data IRRR6060  R 
Intersection010. MR-Data IRRR6060  R Intersection010. MR-Data IRRR6060  R 
Intersection010. MR-Data IRRR6060  R Intersection010. MR-Data IRRR6060  R 
Intersection010. MR-Data IRRR6060  R Intersection010. MR-Data IRRR6060  R 
Intersection010. MR-Data IRRS99 S Intersection010. MR-Data IRRS99 S Intersection010. 
MR-Data IRRS99 S Intersection010. MR-Data IRRS99 S Intersection010. MR-Data IRRS99 
S Intersection010. MR-Data IRRS99 S Intersection010. MR-Data IRRS99 S  Intersection010. 
MR-Data IRRS99 S Intersection010. MR-Data IRRS99 S Intersection010. MR-Data IRRS99 
S Intersection010. MR-Data IRRS99 S Intersection010. MR-Data IRRS99 S Intersection010. 
MR-Data IRRS99 S Intersection010. MR-Data IRRS99 S Intersection010. MR-Data IRRS99 
S Intersection010. MR-Data IRRS99 S Intersection010. MR-Data IRRS99 S Intersection010. 
MR-Data IRRS99 S Intersection010. MR-Data IRRS1616  S Intersection010. MR-Data 
IRRS1616  S Intersection010. MR-Data IRRS1616  S Intersection010. MR-Data IRRS1616  S 
Intersection010. MR-Data IRRS1616  S Intersection010. MR-Data IRRS1616  S 
Intersection010. MR-Data IRRS1616  S Intersection010. MR-Data IRRS1616  S 
Intersection010. MR-Data IRRS1616  S Intersection010. MR-Data IRRS1616  S 
Intersection010. MR-Data IRRS1616  S Intersection010. MR-Data IRRS1616  S 
Intersection010. MR-Data IRRS1616  S  Intersection010. MR-Data IRRS1616  S 
Intersection010. MR-Data IRRS1616  S Intersection010. MR-Data IRRS1616  S 
Intersection010. MR-Data IRRS1616  S Intersection010. MR-Data IRRS1616  S 
Intersection010. MR-Data IRRS2323  S Intersection010. MR-Data IRRS2323  S 
Intersection010. MR-Data IRRS2323  S Intersection010. MR-Data IRRS2323  S 
Intersection010. MR-Data IRRS2323  S Intersection010. MR-Data IRRS2323  S 
Intersection010. MR-Data IRRS2323  S Intersection010. MR-Data IRRS2323  S 
Intersection010. MR-Data IRRS2323  S Intersection010. MR-Data IRRS2323  S 
Intersection010. MR-Data IRRS2323  S Intersection010. MR-Data IRRS2323  S 
Intersection010. MR-Data IRRS2323  S Intersection010. MR-Data IRRS2323  S 
Intersection010. MR-Data IRRS2323  S Intersection010. MR-Data IRRS2323  S 
Intersection010. MR-Data IRRS2323  S Intersection010. MR-Data IRRS2323  S 
Intersection010. MR-Data IRRS2323  S Intersection010. MR-Data IRRS2323  S 
Intersection010. MR-Data IRRS4444  S Intersection010. MR-Data IRRS4444  S 
Intersection010. MR-Data IRRS4444  S Intersection010. MR-Data IRRS4444  S 
Intersection010. MR-Data IRRS4444  S Intersection010. MR-Data IRRS4444  S 
Intersection010. MR-Data IRRS4444  S Intersection010. MR-Data IRRS4444  S  
Intersection010. MR-Data IRRS4444  S Intersection010. MR-Data IRRS4444  S 
Intersection010. MR-Data IRRS4444  S Intersection010. MR-Data IRRS6060  S 



Intersection010. MR-Data IRRS6060  S Intersection010. MR-Data IRRS6060  S 
Intersection010. MR-Data IRRS6060  S Intersection010. MR-Data IRRS6060  S 
Intersection010. MR-Data IRRS6060  S Intersection010. MR-Data IRRS6060  S 
Intersection010. MR-Data IRRS6060  S Intersection010. MR-Data IRRS6060  S 
Intersection010. MR-Data IRRS6060  S Intersection010. MR-Data IRRS6060  S 
Intersection010. MR-Data IRRS6060  S Intersection010. MR-Data IRRS6060  S 
Intersection010. MR-Data IRRS6060  S Intersection010. MR-Data IRRS6060  S 
Intersection010. MR-Data IRRT99 T Intersection010. MR-Data IRRT99 T Intersection010. 
MR-Data IRRT99 T Intersection010. MR-Data IRRT99 T Intersection010. MR-Data IRRT99 T 
Intersection010. MR-Data IRRT99 T  Intersection010. MR-Data IRRT99 T Intersection010. 
MR-Data IRRT99 T Intersection010. MR-Data IRRT99 T Intersection010. MR-Data IRRT99 T 
Intersection010. MR-Data IRRT99 T Intersection010. MR-Data IRRT99 T Intersection010. 
MR-Data IRRT99 T Intersection010. MR-Data IRRT99 T Intersection010. MR-Data IRRT99 T 
Intersection010. MR-Data IRRT99 T Intersection010. MR-Data IRRT99 T Intersection010. 
MR-Data IRRT99 T Intersection010. MR-Data IRRT1616  T Intersection010. MR-Data 
IRRT1616  T Intersection010. MR-Data IRRT1616  T Intersection010. MR-Data IRRT1616  T 
Intersection010. MR-Data IRRT1616  T Intersection010. MR-Data IRRT1616  T 
Intersection010. MR-Data IRRT1616  T Intersection010. MR-Data IRRT1616  T 
Intersection010. MR-Data IRRT1616  T Intersection010. MR-Data IRRT1616  T 
Intersection010. MR-Data IRRT1616  T Intersection010. MR-Data IRRT1616  T  
Intersection010. MR-Data IRRT1616  T Intersection010. MR-Data IRRT1616  T 
Intersection010. MR-Data IRRT1616  T Intersection010. MR-Data IRRT1616  T 
Intersection010. MR-Data IRRT1616  T Intersection010. MR-Data IRRT1616  T 
Intersection010. MR-Data IRRT2323  T Intersection010. MR-Data IRRT2323  T 
Intersection010. MR-Data IRRT2323  T Intersection010. MR-Data IRRT2323  T 
Intersection010. MR-Data IRRT2323  T Intersection010. MR-Data IRRT2323  T 
Intersection010. MR-Data IRRT2323  T Intersection010. MR-Data IRRT2323  T 
Intersection010. MR-Data IRRT2323  T Intersection010. MR-Data IRRT2323  T 
Intersection010. MR-Data IRRT2323  T Intersection010. MR-Data IRRT2323  T 
Intersection010. MR-Data IRRT2323  T Intersection010. MR-Data IRRT2323  T 
Intersection010. MR-Data IRRT2323  T Intersection010. MR-Data IRRT2323  T 
Intersection010. MR-Data IRRT2323  T Intersection010. MR-Data IRRT2323  T 
Intersection010. MR-Data IRRT2323  T Intersection010. MR-Data IRRT2323  T 
Intersection010. MR-Data IRRT4444  T Intersection010. MR-Data IRRT4444  T 
Intersection010. MR-Data IRRT4444  T Intersection010. MR-Data IRRT4444  T 
Intersection010. MR-Data IRRT4444  T Intersection010. MR-Data IRRT4444  T 
Intersection010. MR-Data IRRT4444  T  Intersection010. MR-Data IRRT5353  T 
Intersection010. MR-Data IRRT5353  T Intersection010. MR-Data IRRT5353  T 
Intersection010. MR-Data IRRT5353  T Intersection010. MR-Data IRRT5353  T 
Intersection010. MR-Data IRRT5353  T Intersection010. MR-Data IRRT5353  T 
Intersection010. MR-Data IRRT5353  T Intersection010. MR-Data IRRT5353  T 
Intersection010. MR-Data IRRT5353  T Intersection010. MR-Data IRRT5353  T 
Intersection010. MR-Data IRRT5353  T Intersection010. MR-Data IRRT5353  T 
Intersection010. MR-Data IRRT5353  T Intersection010. MR-Data IRRT6060  T 
Intersection010. MR-Data IRRT6060  T Intersection010. MR-Data IRRT6060  T 
Intersection010. MR-Data IRRT6060  T Intersection010. MR-Data IRRT6060  T 
Intersection010. MR-Data IRRT6060  T Intersection010. MR-Data IRRT6060  T 



Intersection010. MR-Data IRRT6060  T Intersection010. MR-Data IRRT6060  T  
Intersection010. MR-Data IRRT6060  T Intersection010. MR-Data IRRT6060  T 
Intersection010. MR-Data IRRT6060  T Intersection010. MR-Data IRRT6060  T 
Intersection010. MR-Data IRRT6060  T Intersection010. MR-Data IRRT6060  T 
Intersection010. MR-Data IRRU99 U Intersection010. MR-Data IRRU99 U Intersection010. 
MR-Data IRRU99 U Intersection010. MR-Data IRRU99 U Intersection010. MR-Data IRRU99 
U Intersection010. MR-Data IRRU99 U Intersection010. MR-Data IRRU99 U Intersection010. 
MR-Data IRRU99 U Intersection010. MR-Data IRRU99 U Intersection010. MR-Data IRRU99 
U Intersection010. MR-Data IRRU99 U Intersection010. MR-Data IRRU99 U Intersection010. 
MR-Data IRRU99 U Intersection010. MR-Data IRRU99 U Intersection010. MR-Data IRRU99 
U Intersection010. MR-Data IRRU99 U Intersection010. MR-Data IRRU99 U Intersection010. 
MR-Data IRRU99 U  Intersection010. MR-Data IRRU1616  U Intersection010. MR-Data 
IRRU1616  U Intersection010. MR-Data IRRU1616  U Intersection010. MR-Data IRRU1616  
U Intersection010. MR-Data IRRU1616  U Intersection010. MR-Data IRRU1616  U 
Intersection010. MR-Data IRRU1616  U Intersection010. MR-Data IRRU1616  U 
Intersection010. MR-Data IRRU1616  U Intersection010. MR-Data IRRU1616  U 
Intersection010. MR-Data IRRU1616  U Intersection010. MR-Data IRRU1616  U 
Intersection010. MR-Data IRRU1616  U Intersection010. MR-Data IRRU1616  U 
Intersection010. MR-Data IRRU1616  U Intersection010. MR-Data IRRU1616  U 
Intersection010. MR-Data IRRU1616  U Intersection010. MR-Data IRRU1616  U 
Intersection010. MR-Data IRRU6060  U Intersection010. MR-Data IRRU6060  U 
Intersection010. MR-Data IRRU6060  U Intersection010. MR-Data IRRU6060  U 
Intersection010. MR-Data IRRU6060  U Intersection010. MR-Data IRRU6060  U  
Intersection010. MR-Data IRRU6060  U Intersection010. MR-Data IRRU6060  U 
Intersection010. MR-Data IRRU6060  U Intersection010. MR-Data IRRU6060  U 
Intersection010. MR-Data IRRU6060  U Intersection010. MR-Data IRRU6060  U 
Intersection010. MR-Data IRRU6060  U Intersection010. MR-Data IRRU6060  U 
Intersection010. MR-Data IRRU6060  U Intersection010. MR-Data IRRV2323  V 
Intersection010. MR-Data IRRV2323  V Intersection010. MR-Data IRRV2323  V 
Intersection010. MR-Data IRRV2323  V Intersection010. MR-Data IRRV2323  V 
Intersection010. MR-Data IRRV2323  V Intersection010. MR-Data IRRV2323  V 
Intersection010. MR-Data IRRV2323  V Intersection010. MR-Data IRRV2323  V 
Intersection010. MR-Data IRRV2323  V Intersection010. MR-Data IRRV2323  V 
Intersection010. MR-Data IRRV2323  V Intersection010. MR-Data IRRV2323  V 
Intersection010. MR-Data IRRV2323  V Intersection010. MR-Data IRRV2323  V 
Intersection010. MR-Data IRRV2323  V Intersection010. MR-Data IRRV2323  V 
Intersection010. MR-Data IRRV2323  V Intersection010. MR-Data IRRV2323  V 
Intersection010. MR-Data IRRV2323  V Intersection010. MR-Data IRRV6060  V 
Intersection010. MR-Data IRRV6060  V Intersection010. MR-Data IRRV6060  V 
Intersection010. MR-Data IRRV6060  V  Intersection010. MR-Data IRRV6060  V 
Intersection010. MR-Data IRRV6060  V Intersection010. MR-Data IRRV6060  V 
Intersection010. MR-Data IRRV6060  V Intersection010. MR-Data IRRV6060  V 
Intersection010. MR-Data IRRV6060  V Intersection010. MR-Data IRRV6060  V 
Intersection010. MR-Data IRRV6060  V Intersection010. MR-Data IRRV6060  V 
Intersection010. MR-Data IRRV6060  V Intersection010. MR-Data IRRV6060  V 
Intersection010. MR-Data IRRW99 W Intersection010. MR-Data IRRW99 W Intersection010. 
MR-Data IRRW99 W Intersection010. MR-Data IRRW99 W Intersection010. MR-Data 



IRRW99 W Intersection010. MR-Data IRRW99 W Intersection010. MR-Data IRRW99 W 
Intersection010. MR-Data IRRW99 W Intersection010. MR-Data IRRW99 W Intersection010. 
MR-Data IRRW99 W Intersection010. MR-Data IRRW99 W Intersection010. MR-Data 
IRRW99 W Intersection010. MR-Data IRRW99 W  Intersection010. MR-Data IRRW99 W 
Intersection010. MR-Data IRRW99 W Intersection010. MR-Data IRRW99 W Intersection010. 
MR-Data IRRW99 W Intersection010. MR-Data IRRW99 W Intersection010. MR-Data 
IRRW2323  W Intersection010. MR-Data IRRW2323  W Intersection010. MR-Data IRRW2323 
 W Intersection010. MR-Data IRRW2323  W Intersection010. MR-Data IRRW2323  W 
Intersection010. MR-Data IRRW2323  W Intersection010. MR-Data IRRW2323  W 
Intersection010. MR-Data IRRW2323  W Intersection010. MR-Data IRRW2323  W 
Intersection010. MR-Data IRRW2323  W Intersection010. MR-Data IRRW2323  W 
Intersection010. MR-Data IRRW2323  W Intersection010. MR-Data IRRW2323  W 
Intersection010. MR-Data IRRW2323  W Intersection010. MR-Data IRRW2323  W 
Intersection010. MR-Data IRRW2323  W Intersection010. MR-Data IRRW2323  W 
Intersection010. MR-Data IRRW2323  W Intersection010. MR-Data IRRW2323  W 
Intersection010. MR-Data IRRW2323  W Intersection010. MR-Data IRRX2323  X 
Intersection010. MR-Data IRRX2323  X Intersection010. MR-Data IRRX2323  X 
Intersection010. MR-Data IRRX2323  X Intersection010. MR-Data IRRX2323  X 
Intersection010. MR-Data IRRX2323  X Intersection010. MR-Data IRRX2323  X 
Intersection010. MR-Data IRRX2323  X Intersection010. MR-Data IRRX2323  X 
Intersection010. MR-Data IRRX2323  X Intersection010. MR-Data IRRX2323  X 
Intersection010. MR-Data IRRX2323  X Intersection010. MR-Data IRRX2323  X 
Intersection010. MR-Data IRRX2323  X Intersection010. MR-Data IRRX2323  X  
Intersection010. MR-Data IRRX2323  X Intersection010. MR-Data IRRX2323  X 
Intersection010. MR-Data IRRX2323  X Intersection010. MR-Data IRRX2323  X 
Intersection010. MR-Data IRRX2323  X Intersection011. MR-Data EquityB5454  B 
Intersection011. MR-Data EquityB5454  B Intersection011. MR-Data EquityB5454  B 
Intersection011. MR-Data EquityB5454  B Intersection011. MR-Data EquityB5454  B 
Intersection011. MR-Data EquityB5454  B Intersection011. MR-Data EquityE2323  E 
Intersection011. MR-Data EquityE2323  E Intersection011. MR-Data EquityE2323  E 
Intersection011. MR-Data EquityE2323  E Intersection011. MR-Data EquityE2323  E 
Intersection011. MR-Data EquityE2323  E Intersection011. MR-Data EquityE2323  E 
Intersection011. MR-Data EquityE2323  E Intersection011. MR-Data EquityE2323  E 
Intersection011. MR-Data EquityE2323  E Intersection011. MR-Data EquityE2323  E 
Intersection011. MR-Data EquityE2323  E Intersection011. MR-Data EquityE2323  E 
Intersection011. MR-Data EquityF5454  F Intersection011. MR-Data EquityF5454  F 
Intersection011. MR-Data EquityF5454  F Intersection011. MR-Data EquityF5454  F 
Intersection011. MR-Data EquityF5454  F Intersection011. MR-Data EquityF5454  F 
Intersection011. MR-Data EquityG99 G Intersection011. MR-Data EquityG99 G 
Intersection011. MR-Data EquityG99 G Intersection011. MR-Data EquityG99 G 
Intersection011. MR-Data EquityG99 G Intersection011. MR-Data EquityG99 G 
Intersection011. MR-Data EquityG99 G Intersection011. MR-Data EquityG99 G 
Intersection011. MR-Data EquityG99 G Intersection011. MR-Data EquityG99 G 
Intersection011. MR-Data EquityG99 G Intersection011. MR-Data EquityG1616  G 
Intersection011. MR-Data EquityG1616  G Intersection011. MR-Data EquityG1616  G 
Intersection011. MR-Data EquityG1616  G  Intersection011. MR-Data EquityG1616  G 
Intersection011. MR-Data EquityG1616  G Intersection011. MR-Data EquityG1616  G 



Intersection011. MR-Data EquityG1616  G Intersection011. MR-Data EquityG1616  G 
Intersection011. MR-Data EquityG1616  G Intersection011. MR-Data EquityG1616  G 
Intersection011. MR-Data EquityH99 H Intersection011. MR-Data EquityH99 H 
Intersection011. MR-Data EquityH99 H Intersection011. MR-Data EquityH99 H 
Intersection011. MR-Data EquityH99 H Intersection011. MR-Data EquityH99 H 
Intersection011. MR-Data EquityH99 H Intersection011. MR-Data EquityH99 H 
Intersection011. MR-Data EquityH99 H Intersection011. MR-Data EquityH99 H 
Intersection011. MR-Data EquityH99 H Intersection011. MR-Data EquityH1616  H 
Intersection011. MR-Data EquityH1616  H Intersection011. MR-Data EquityH1616  H 
Intersection011. MR-Data EquityH1616  H Intersection011. MR-Data EquityH1616  H 
Intersection011. MR-Data EquityH1616  H Intersection011. MR-Data EquityH1616  H 
Intersection011. MR-Data EquityH1616  H Intersection011. MR-Data EquityH1616  H 
Intersection011. MR-Data EquityH1616  H Intersection011. MR-Data EquityH1616  H 
Intersection011. MR-Data EquityH4040  H Intersection011. MR-Data EquityH4040  H 
Intersection011. MR-Data EquityH4040  H Intersection011. MR-Data EquityH4040  H 
Intersection011. MR-Data EquityH4040  H Intersection011. MR-Data EquityH4040  H 
Intersection011. MR-Data EquityH4040  H Intersection011. MR-Data EquityH4040  H 
Intersection011. MR-Data EquityH4040  H Intersection011. MR-Data EquityH4040  H 
Intersection011. MR-Data EquityH4040  H Intersection011. MR-Data EquityH4040  H 
Intersection011. MR-Data EquityH4040  H Intersection011. MR-Data EquityH4040  H 
Intersection011. MR-Data EquityH4040  H Intersection011. MR-Data EquityH4040  H 
Intersection011. MR-Data EquityH5454  H Intersection011. MR-Data EquityH5454  H  
Intersection011. MR-Data EquityH5454  H Intersection011. MR-Data EquityH5454  H 
Intersection011. MR-Data EquityH5454  H Intersection011. MR-Data EquityH5454  H 
Intersection011. MR-Data EquityH5454  H Intersection011. MR-Data EquityI99 I 
Intersection011. MR-Data EquityI99 I Intersection011. MR-Data EquityI99 I Intersection011. 
MR-Data EquityI99 I Intersection011. MR-Data EquityI99 I Intersection011. MR-Data 
EquityI99 I Intersection011. MR-Data EquityI99 I Intersection011. MR-Data EquityI99 I 
Intersection011. MR-Data EquityI99 I Intersection011. MR-Data EquityI99 I Intersection011. 
MR-Data EquityI99 I Intersection011. MR-Data EquityI1616  I Intersection011. MR-Data 
EquityI1616  I Intersection011. MR-Data EquityI1616  I Intersection011. MR-Data EquityI1616 
 I Intersection011. MR-Data EquityI1616  I Intersection011. MR-Data EquityI1616  I 
Intersection011. MR-Data EquityI1616  I Intersection011. MR-Data EquityI1616  I 
Intersection011. MR-Data EquityI1616  I Intersection011. MR-Data EquityI1616  I 
Intersection011. MR-Data EquityI1616  I Intersection011. MR-Data EquityI4040  I 
Intersection011. MR-Data EquityI4040  I Intersection011. MR-Data EquityI4040  I 
Intersection011. MR-Data EquityI4040  I Intersection011. MR-Data EquityI4040  I 
Intersection011. MR-Data EquityI4040  I Intersection011. MR-Data EquityI4040  I 
Intersection011. MR-Data EquityI4040  I Intersection011. MR-Data EquityI4040  I 
Intersection011. MR-Data EquityI4040  I Intersection011. MR-Data EquityI4040  I 
Intersection011. MR-Data EquityI4040  I Intersection011. MR-Data EquityI4040  I 
Intersection011. MR-Data EquityI4040  I Intersection011. MR-Data EquityI4040  I 
Intersection011. MR-Data EquityI4040  I Intersection011. MR-Data EquityI4747  I 
Intersection011. MR-Data EquityI4747  I Intersection011. MR-Data EquityI4747  I  
Intersection011. MR-Data EquityI4747  I Intersection011. MR-Data EquityI4747  I 
Intersection011. MR-Data EquityI4747  I Intersection011. MR-Data EquityI4747  I 
Intersection011. MR-Data EquityI4747  I Intersection011. MR-Data EquityI4747  I 



Intersection011. MR-Data EquityI4747  I Intersection011. MR-Data EquityI4747  I 
Intersection011. MR-Data EquityI4747  I Intersection011. MR-Data EquityI4747  I 
Intersection011. MR-Data EquityI4747  I Intersection011. MR-Data EquityI5454  I 
Intersection011. MR-Data EquityI5454  I Intersection011. MR-Data EquityI5454  I 
Intersection011. MR-Data EquityI5454  I Intersection011. MR-Data EquityI5454  I 
Intersection011. MR-Data EquityI5454  I Intersection011. MR-Data EquityI5454  I 
Intersection011. MR-Data EquityJ99 J Intersection011. MR-Data EquityJ99 J Intersection011. 
MR-Data EquityJ99 J Intersection011. MR-Data EquityJ99 J Intersection011. MR-Data 
EquityJ99 J Intersection011. MR-Data EquityJ99 J Intersection011. MR-Data EquityJ99 J 
Intersection011. MR-Data EquityJ99 J Intersection011. MR-Data EquityJ99 J Intersection011. 
MR-Data EquityJ99 J Intersection011. MR-Data EquityJ99 J Intersection011. MR-Data 
EquityJ1616  J Intersection011. MR-Data EquityJ1616  J Intersection011. MR-Data 
EquityJ1616  J Intersection011. MR-Data EquityJ1616  J Intersection011. MR-Data 
EquityJ1616  J Intersection011. MR-Data EquityJ1616  J Intersection011. MR-Data 
EquityJ1616  J Intersection011. MR-Data EquityJ1616  J Intersection011. MR-Data 
EquityJ1616  J Intersection011. MR-Data EquityJ1616  J Intersection011. MR-Data 
EquityJ1616  J Intersection011. MR-Data EquityJ4040  J Intersection011. MR-Data 
EquityJ4040  J Intersection011. MR-Data EquityJ4040  J Intersection011. MR-Data 
EquityJ4040  J Intersection011. MR-Data EquityJ4040  J Intersection011. MR-Data 
EquityJ4040  J  Intersection011. MR-Data EquityJ4040  J Intersection011. MR-Data 
EquityJ4040  J Intersection011. MR-Data EquityJ4040  J Intersection011. MR-Data 
EquityJ4040  J Intersection011. MR-Data EquityJ4040  J Intersection011. MR-Data 
EquityJ4040  J Intersection011. MR-Data EquityJ4040  J Intersection011. MR-Data 
EquityJ4040  J Intersection011. MR-Data EquityJ4040  J Intersection011. MR-Data 
EquityJ4040  J Intersection011. MR-Data EquityJ4747  J Intersection011. MR-Data 
EquityJ4747  J Intersection011. MR-Data EquityJ4747  J Intersection011. MR-Data 
EquityJ4747  J Intersection011. MR-Data EquityJ4747  J Intersection011. MR-Data 
EquityJ4747  J Intersection011. MR-Data EquityJ4747  J Intersection011. MR-Data 
EquityJ4747  J Intersection011. MR-Data EquityJ4747  J Intersection011. MR-Data 
EquityJ4747  J Intersection011. MR-Data EquityJ4747  J Intersection011. MR-Data 
EquityJ4747  J Intersection011. MR-Data EquityJ4747  J Intersection011. MR-Data 
EquityJ4747  J Intersection011. MR-Data EquityJ5454  J Intersection011. MR-Data 
EquityJ5454  J Intersection011. MR-Data EquityJ5454  J Intersection011. MR-Data 
EquityJ5454  J Intersection011. MR-Data EquityJ5454  J Intersection011. MR-Data 
EquityJ5454  J Intersection011. MR-Data EquityK99 K Intersection011. MR-Data EquityK99 K 
Intersection011. MR-Data EquityK99 K Intersection011. MR-Data EquityK99 K 
Intersection011. MR-Data EquityK99 K Intersection011. MR-Data EquityK99 K 
Intersection011. MR-Data EquityK99 K Intersection011. MR-Data EquityK99 K 
Intersection011. MR-Data EquityK99 K Intersection011. MR-Data EquityK99 K 
Intersection011. MR-Data EquityK99 K Intersection011. MR-Data EquityK1616  K 
Intersection011. MR-Data EquityK1616  K Intersection011. MR-Data EquityK1616  K 
Intersection011. MR-Data EquityK1616  K Intersection011. MR-Data EquityK1616  K  
Intersection011. MR-Data EquityK1616  K Intersection011. MR-Data EquityK1616  K 
Intersection011. MR-Data EquityK1616  K Intersection011. MR-Data EquityK1616  K 
Intersection011. MR-Data EquityK1616  K Intersection011. MR-Data EquityK1616  K 
Intersection011. MR-Data EquityK2323  K Intersection011. MR-Data EquityK2323  K 
Intersection011. MR-Data EquityK2323  K Intersection011. MR-Data EquityK2323  K 



Intersection011. MR-Data EquityK2323  K Intersection011. MR-Data EquityK2323  K 
Intersection011. MR-Data EquityK2323  K Intersection011. MR-Data EquityK2323  K 
Intersection011. MR-Data EquityK2323  K Intersection011. MR-Data EquityK2323  K 
Intersection011. MR-Data EquityK2323  K Intersection011. MR-Data EquityK2323  K 
Intersection011. MR-Data EquityK2323  K Intersection011. MR-Data EquityK3131  K 
Intersection011. MR-Data EquityK3131  K Intersection011. MR-Data EquityK3131  K 
Intersection011. MR-Data EquityK3131  K Intersection011. MR-Data EquityK3131  K 
Intersection011. MR-Data EquityK3131  K Intersection011. MR-Data EquityK3131  K 
Intersection011. MR-Data EquityK3131  K Intersection011. MR-Data EquityK3131  K 
Intersection011. MR-Data EquityK3131  K Intersection011. MR-Data EquityK3131  K 
Intersection011. MR-Data EquityK3131  K Intersection011. MR-Data EquityK3131  K 
Intersection011. MR-Data EquityK3131  K Intersection011. MR-Data EquityK3131  K 
Intersection011. MR-Data EquityK4040  K Intersection011. MR-Data EquityK4040  K 
Intersection011. MR-Data EquityK4040  K Intersection011. MR-Data EquityK4040  K 
Intersection011. MR-Data EquityK4040  K Intersection011. MR-Data EquityK4040  K 
Intersection011. MR-Data EquityK4040  K Intersection011. MR-Data EquityK4040  K 
Intersection011. MR-Data EquityK4040  K Intersection011. MR-Data EquityK4040  K 
Intersection011. MR-Data EquityK4040  K Intersection011. MR-Data EquityK4040  K 
Intersection011. MR-Data EquityK4040  K  Intersection011. MR-Data EquityK4040  K 
Intersection011. MR-Data EquityK4040  K Intersection011. MR-Data EquityK4040  K 
Intersection011. MR-Data EquityK4747  K Intersection011. MR-Data EquityK4747  K 
Intersection011. MR-Data EquityK4747  K Intersection011. MR-Data EquityK4747  K 
Intersection011. MR-Data EquityK4747  K Intersection011. MR-Data EquityK4747  K 
Intersection011. MR-Data EquityK4747  K Intersection011. MR-Data EquityK4747  K 
Intersection011. MR-Data EquityK4747  K Intersection011. MR-Data EquityK4747  K 
Intersection011. MR-Data EquityK4747  K Intersection011. MR-Data EquityK4747  K 
Intersection011. MR-Data EquityK4747  K Intersection011. MR-Data EquityK4747  K 
Intersection011. MR-Data EquityL2323  L Intersection011. MR-Data EquityL2323  L 
Intersection011. MR-Data EquityL2323  L Intersection011. MR-Data EquityL2323  L 
Intersection011. MR-Data EquityL2323  L Intersection011. MR-Data EquityL2323  L 
Intersection011. MR-Data EquityL2323  L Intersection011. MR-Data EquityL2323  L 
Intersection011. MR-Data EquityL2323  L Intersection011. MR-Data EquityL2323  L 
Intersection011. MR-Data EquityL2323  L Intersection011. MR-Data EquityL2323  L 
Intersection011. MR-Data EquityL2323  L Intersection011. MR-Data EquityL3131  L 
Intersection011. MR-Data EquityL3131  L Intersection011. MR-Data EquityL3131  L 
Intersection011. MR-Data EquityL3131  L Intersection011. MR-Data EquityL3131  L 
Intersection011. MR-Data EquityL3131  L Intersection011. MR-Data EquityL3131  L 
Intersection011. MR-Data EquityL3131  L Intersection011. MR-Data EquityL3131  L 
Intersection011. MR-Data EquityL3131  L Intersection011. MR-Data EquityL3131  L 
Intersection011. MR-Data EquityL3131  L Intersection011. MR-Data EquityL3131  L 
Intersection011. MR-Data EquityL3131  L Intersection011. MR-Data EquityL3131  L 
Intersection011. MR-Data EquityL4747  L  Intersection011. MR-Data EquityL4747  L 
Intersection011. MR-Data EquityL4747  L Intersection011. MR-Data EquityL4747  L 
Intersection011. MR-Data EquityL4747  L Intersection011. MR-Data EquityL4747  L 
Intersection011. MR-Data EquityL4747  L Intersection011. MR-Data EquityL4747  L 
Intersection011. MR-Data EquityL4747  L Intersection011. MR-Data EquityL4747  L 
Intersection011. MR-Data EquityL4747  L Intersection011. MR-Data EquityL4747  L 



Intersection011. MR-Data EquityL4747  L Intersection011. MR-Data EquityL4747  L 
Intersection011. MR-Data EquityM99 M Intersection011. MR-Data EquityM99 M 
Intersection011. MR-Data EquityM99 M Intersection011. MR-Data EquityM99 M 
Intersection011. MR-Data EquityM99 M Intersection011. MR-Data EquityM99 M 
Intersection011. MR-Data EquityM99 M Intersection011. MR-Data EquityM99 M 
Intersection011. MR-Data EquityM99 M Intersection011. MR-Data EquityM99 M 
Intersection011. MR-Data EquityM99 M Intersection011. MR-Data EquityM2323  M 
Intersection011. MR-Data EquityM2323  M Intersection011. MR-Data EquityM2323  M 
Intersection011. MR-Data EquityM2323  M Intersection011. MR-Data EquityM2323  M 
Intersection011. MR-Data EquityM2323  M Intersection011. MR-Data EquityM2323  M 
Intersection011. MR-Data EquityM2323  M Intersection011. MR-Data EquityM2323  M 
Intersection011. MR-Data EquityM2323  M Intersection011. MR-Data EquityM2323  M 
Intersection011. MR-Data EquityM2323  M Intersection011. MR-Data EquityM2323  M 
Intersection011. MR-Data EquityM3131  M Intersection011. MR-Data EquityM3131  M 
Intersection011. MR-Data EquityM3131  M Intersection011. MR-Data EquityM3131  M 
Intersection011. MR-Data EquityM3131  M Intersection011. MR-Data EquityM3131  M 
Intersection011. MR-Data EquityM3131  M Intersection011. MR-Data EquityM3131  M 
Intersection011. MR-Data EquityM3131  M Intersection011. MR-Data EquityM3131  M  
Intersection011. MR-Data EquityM3131  M Intersection011. MR-Data EquityM3131  M 
Intersection011. MR-Data EquityM3131  M Intersection011. MR-Data EquityM3131  M 
Intersection011. MR-Data EquityM3131  M Intersection011. MR-Data EquityN1616  N 
Intersection011. MR-Data EquityN1616  N Intersection011. MR-Data EquityN1616  N 
Intersection011. MR-Data EquityN1616  N Intersection011. MR-Data EquityN1616  N 
Intersection011. MR-Data EquityN1616  N Intersection011. MR-Data EquityN1616  N 
Intersection011. MR-Data EquityN1616  N Intersection011. MR-Data EquityN1616  N 
Intersection011. MR-Data EquityN1616  N Intersection011. MR-Data EquityN1616  N 
Intersection011. MR-Data EquityN1616  N Intersection011. MR-Data EquityN2323  N 
Intersection011. MR-Data EquityN2323  N Intersection011. MR-Data EquityN2323  N 
Intersection011. MR-Data EquityN2323  N Intersection011. MR-Data EquityN2323  N 
Intersection011. MR-Data EquityN2323  N Intersection011. MR-Data EquityN2323  N 
Intersection011. MR-Data EquityN2323  N Intersection011. MR-Data EquityN2323  N 
Intersection011. MR-Data EquityN2323  N Intersection011. MR-Data EquityN2323  N 
Intersection011. MR-Data EquityN2323  N Intersection011. MR-Data EquityN2323  N 
Intersection011. MR-Data EquityN3131  N Intersection011. MR-Data EquityN3131  N 
Intersection011. MR-Data EquityN3131  N Intersection011. MR-Data EquityN3131  N 
Intersection011. MR-Data EquityN3131  N Intersection011. MR-Data EquityN3131  N 
Intersection011. MR-Data EquityN3131  N Intersection011. MR-Data EquityN3131  N 
Intersection011. MR-Data EquityN3131  N Intersection011. MR-Data EquityN3131  N 
Intersection011. MR-Data EquityN3131  N Intersection011. MR-Data EquityN3131  N 
Intersection011. MR-Data EquityN3131  N Intersection011. MR-Data EquityN3131  N 
Intersection011. MR-Data EquityN3131  N Intersection011. MR-Data EquityN4040  N 
Intersection011. MR-Data EquityN4040  N  Intersection011. MR-Data EquityN4040  N 
Intersection011. MR-Data EquityN4040  N Intersection011. MR-Data EquityN4040  N 
Intersection011. MR-Data EquityN4040  N Intersection011. MR-Data EquityN4040  N 
Intersection011. MR-Data EquityN4040  N Intersection011. MR-Data EquityN4040  N 
Intersection011. MR-Data EquityN4040  N Intersection011. MR-Data EquityN4040  N 
Intersection011. MR-Data EquityN4040  N Intersection011. MR-Data EquityN4040  N 



Intersection011. MR-Data EquityN4040  N Intersection011. MR-Data EquityN4040  N 
Intersection011. MR-Data EquityN4040  N Intersection011. MR-Data EquityN4747  N 
Intersection011. MR-Data EquityN4747  N Intersection011. MR-Data EquityN4747  N 
Intersection011. MR-Data EquityN4747  N Intersection011. MR-Data EquityN4747  N 
Intersection011. MR-Data EquityN4747  N Intersection011. MR-Data EquityN4747  N 
Intersection011. MR-Data EquityN4747  N Intersection011. MR-Data EquityN4747  N 
Intersection011. MR-Data EquityN4747  N Intersection011. MR-Data EquityN4747  N 
Intersection011. MR-Data EquityN4747  N Intersection011. MR-Data EquityN4747  N 
Intersection011. MR-Data EquityN4747  N Intersection011. MR-Data EquityN4747  N 
Intersection011. MR-Data EquityO99 O Intersection011. MR-Data EquityO99 O 
Intersection011. MR-Data EquityO99 O Intersection011. MR-Data EquityO99 O 
Intersection011. MR-Data EquityO99 O Intersection011. MR-Data EquityO99 O 
Intersection011. MR-Data EquityO99 O Intersection011. MR-Data EquityO99 O 
Intersection011. MR-Data EquityO99 O Intersection011. MR-Data EquityO99 O 
Intersection011. MR-Data EquityO99 O Intersection011. MR-Data EquityO99 O 
Intersection011. MR-Data EquityO1616  O Intersection011. MR-Data EquityO1616  O 
Intersection011. MR-Data EquityO1616  O Intersection011. MR-Data EquityO1616  O 
Intersection011. MR-Data EquityO1616  O Intersection011. MR-Data EquityO1616  O  
Intersection011. MR-Data EquityO1616  O Intersection011. MR-Data EquityO1616  O 
Intersection011. MR-Data EquityO1616  O Intersection011. MR-Data EquityO1616  O 
Intersection011. MR-Data EquityO1616  O Intersection011. MR-Data EquityO1616  O 
Intersection011. MR-Data EquityO4040  O Intersection011. MR-Data EquityO4040  O 
Intersection011. MR-Data EquityO4040  O Intersection011. MR-Data EquityO4040  O 
Intersection011. MR-Data EquityO4040  O Intersection011. MR-Data EquityO4040  O 
Intersection011. MR-Data EquityO4040  O Intersection011. MR-Data EquityO4040  O 
Intersection011. MR-Data EquityO4040  O Intersection011. MR-Data EquityO4040  O 
Intersection011. MR-Data EquityO4040  O Intersection011. MR-Data EquityO4040  O 
Intersection011. MR-Data EquityO4040  O Intersection011. MR-Data EquityO4040  O 
Intersection011. MR-Data EquityO4040  O Intersection011. MR-Data EquityO4040  O 
Intersection011. MR-Data EquityO4747  O Intersection011. MR-Data EquityO4747  O 
Intersection011. MR-Data EquityO4747  O Intersection011. MR-Data EquityO4747  O 
Intersection011. MR-Data EquityO4747  O Intersection011. MR-Data EquityO4747  O 
Intersection011. MR-Data EquityO4747  O Intersection011. MR-Data EquityO4747  O 
Intersection011. MR-Data EquityO4747  O Intersection011. MR-Data EquityO4747  O 
Intersection011. MR-Data EquityO4747  O Intersection011. MR-Data EquityO4747  O 
Intersection011. MR-Data EquityO4747  O Intersection011. MR-Data EquityO4747  O 
Intersection011. MR-Data EquityO4747  O Intersection011. MR-Data EquityP99 P 
Intersection011. MR-Data EquityP99 P Intersection011. MR-Data EquityP99 P 
Intersection011. MR-Data EquityP99 P Intersection011. MR-Data EquityP99 P 
Intersection011. MR-Data EquityP99 P Intersection011. MR-Data EquityP99 P 
Intersection011. MR-Data EquityP99 P Intersection011. MR-Data EquityP99 P 
Intersection011. MR-Data EquityP99 P  Intersection011. MR-Data EquityP99 P 
Intersection011. MR-Data EquityP99 P Intersection011. MR-Data EquityP4040  P 
Intersection011. MR-Data EquityP4040  P Intersection011. MR-Data EquityP4040  P 
Intersection011. MR-Data EquityP4040  P Intersection011. MR-Data EquityP4040  P 
Intersection011. MR-Data EquityP4040  P Intersection011. MR-Data EquityP4040  P 
Intersection011. MR-Data EquityP4040  P Intersection011. MR-Data EquityP4040  P 



Intersection011. MR-Data EquityP4040  P Intersection011. MR-Data EquityP4040  P 
Intersection011. MR-Data EquityP4040  P Intersection011. MR-Data EquityP4040  P 
Intersection011. MR-Data EquityP4040  P Intersection011. MR-Data EquityP4040  P 
Intersection011. MR-Data EquityP4040  P Intersection011. MR-Data EquityQ2323  Q 
Intersection011. MR-Data EquityQ2323  Q Intersection011. MR-Data EquityQ2323  Q 
Intersection011. MR-Data EquityQ2323  Q Intersection011. MR-Data EquityQ2323  Q 
Intersection011. MR-Data EquityQ2323  Q Intersection011. MR-Data EquityQ2323  Q 
Intersection011. MR-Data EquityQ2323  Q Intersection011. MR-Data EquityQ2323  Q 
Intersection011. MR-Data EquityQ2323  Q Intersection011. MR-Data EquityQ2323  Q 
Intersection011. MR-Data EquityQ2323  Q Intersection011. MR-Data EquityQ2323  Q 
Intersection011. MR-Data EquityQ2323  Q Intersection011. MR-Data EquityQ3131  Q 
Intersection011. MR-Data EquityQ3131  Q Intersection011. MR-Data EquityQ3131  Q 
Intersection011. MR-Data EquityQ3131  Q Intersection011. MR-Data EquityQ3131  Q 
Intersection011. MR-Data EquityQ3131  Q Intersection011. MR-Data EquityQ3131  Q 
Intersection011. MR-Data EquityQ3131  Q Intersection011. MR-Data EquityQ3131  Q 
Intersection011. MR-Data EquityQ3131  Q Intersection011. MR-Data EquityQ3131  Q 
Intersection011. MR-Data EquityQ3131  Q Intersection011. MR-Data EquityQ3131  Q 
Intersection011. MR-Data EquityQ3131  Q Intersection011. MR-Data EquityQ3131  Q  
Intersection011. MR-Data EquityQ3131  Q Intersection011. MR-Data EquityR2323  R 
Intersection011. MR-Data EquityR2323  R Intersection011. MR-Data EquityR2323  R 
Intersection011. MR-Data EquityR2323  R Intersection011. MR-Data EquityR2323  R 
Intersection011. MR-Data EquityR2323  R Intersection011. MR-Data EquityR2323  R 
Intersection011. MR-Data EquityR2323  R Intersection011. MR-Data EquityR2323  R 
Intersection011. MR-Data EquityR2323  R Intersection011. MR-Data EquityR2323  R 
Intersection011. MR-Data EquityR2323  R Intersection011. MR-Data EquityR2323  R 
Intersection011. MR-Data EquityR2323  R Intersection011. MR-Data EquityR3131  R 
Intersection011. MR-Data EquityR3131  R Intersection011. MR-Data EquityR3131  R 
Intersection011. MR-Data EquityR3131  R Intersection011. MR-Data EquityR3131  R 
Intersection011. MR-Data EquityR3131  R Intersection011. MR-Data EquityR3131  R 
Intersection011. MR-Data EquityR3131  R Intersection011. MR-Data EquityR3131  R 
Intersection011. MR-Data EquityR3131  R Intersection011. MR-Data EquityR3131  R 
Intersection011. MR-Data EquityR3131  R Intersection011. MR-Data EquityR3131  R 
Intersection011. MR-Data EquityR3131  R Intersection011. MR-Data EquityR3131  R 
Intersection011. MR-Data EquityR3131  R Intersection011. MR-Data EquityR4747  R 
Intersection011. MR-Data EquityR4747  R Intersection011. MR-Data EquityR4747  R 
Intersection011. MR-Data EquityR4747  R Intersection011. MR-Data EquityR4747  R 
Intersection011. MR-Data EquityR4747  R Intersection011. MR-Data EquityR4747  R 
Intersection011. MR-Data EquityR4747  R Intersection011. MR-Data EquityR4747  R 
Intersection011. MR-Data EquityR4747  R Intersection011. MR-Data EquityR4747  R 
Intersection011. MR-Data EquityR4747  R Intersection011. MR-Data EquityR4747  R 
Intersection011. MR-Data EquityR4747  R Intersection011. MR-Data EquityS4747  S 
Intersection011. MR-Data EquityS4747  S  Intersection011. MR-Data EquityS4747  S 
Intersection011. MR-Data EquityS4747  S Intersection011. MR-Data EquityS4747  S 
Intersection011. MR-Data EquityS4747  S Intersection011. MR-Data EquityS4747  S 
Intersection011. MR-Data EquityS4747  S Intersection011. MR-Data EquityS4747  S 
Intersection011. MR-Data EquityS4747  S Intersection011. MR-Data EquityS4747  S 
Intersection011. MR-Data EquityS4747  S Intersection011. MR-Data EquityS4747  S 



Intersection011. MR-Data EquityS4747  S Intersection011. MR-Data EquityT4040  T 
Intersection011. MR-Data EquityT4040  T Intersection011. MR-Data EquityT4040  T 
Intersection011. MR-Data EquityT4040  T Intersection011. MR-Data EquityT4040  T 
Intersection011. MR-Data EquityT4040  T Intersection011. MR-Data EquityT4040  T 
Intersection011. MR-Data EquityT4040  T Intersection011. MR-Data EquityT4040  T 
Intersection011. MR-Data EquityT4040  T Intersection011. MR-Data EquityT4040  T 
Intersection011. MR-Data EquityT4040  T Intersection011. MR-Data EquityT4040  T 
Intersection011. MR-Data EquityT4040  T Intersection011. MR-Data EquityT4040  T 
Intersection011. MR-Data EquityT4040  T Intersection011. MR-Data EquityT4747  T 
Intersection011. MR-Data EquityT4747  T Intersection011. MR-Data EquityT4747  T 
Intersection011. MR-Data EquityT4747  T Intersection011. MR-Data EquityT4747  T 
Intersection011. MR-Data EquityT4747  T Intersection011. MR-Data EquityT4747  T 
Intersection011. MR-Data EquityT4747  T Intersection011. MR-Data EquityT4747  T 
Intersection011. MR-Data EquityT4747  T Intersection011. MR-Data EquityT4747  T 
Intersection011. MR-Data EquityT4747  T Intersection011. MR-Data EquityT4747  T 
Intersection011. MR-Data EquityT4747  T Intersection011. MR-Data EquityU4040  U 
Intersection011. MR-Data EquityU4040  U Intersection011. MR-Data EquityU4040  U 
Intersection011. MR-Data EquityU4040  U Intersection011. MR-Data EquityU4040  U  
Intersection011. MR-Data EquityU4040  U Intersection011. MR-Data EquityU4040  U 
Intersection011. MR-Data EquityU4040  U Intersection011. MR-Data EquityU4040  U 
Intersection011. MR-Data EquityU4040  U Intersection011. MR-Data EquityU4040  U 
Intersection011. MR-Data EquityU4040  U Intersection011. MR-Data EquityU4040  U 
Intersection011. MR-Data EquityU4040  U Intersection011. MR-Data EquityU4040  U 
Intersection011. MR-Data EquityU4040  U Intersection011. MR-Data EquityU4747  U 
Intersection011. MR-Data EquityU4747  U Intersection011. MR-Data EquityU4747  U 
Intersection011. MR-Data EquityU4747  U Intersection011. MR-Data EquityU4747  U 
Intersection011. MR-Data EquityU4747  U Intersection011. MR-Data EquityU4747  U 
Intersection011. MR-Data EquityU4747  U Intersection011. MR-Data EquityU4747  U 
Intersection011. MR-Data EquityU4747  U Intersection011. MR-Data EquityU4747  U 
Intersection011. MR-Data EquityU4747  U Intersection011. MR-Data EquityU4747  U 
Intersection011. MR-Data EquityU4747  U Intersection011. MR-Data EquityV4040  V 
Intersection011. MR-Data EquityV4040  V Intersection011. MR-Data EquityV4040  V 
Intersection011. MR-Data EquityV4040  V Intersection011. MR-Data EquityV4040  V 
Intersection011. MR-Data EquityV4040  V Intersection011. MR-Data EquityV4040  V 
Intersection011. MR-Data EquityV4040  V Intersection011. MR-Data EquityV4040  V 
Intersection011. MR-Data EquityV4040  V Intersection011. MR-Data EquityV4040  V 
Intersection011. MR-Data EquityV4040  V Intersection011. MR-Data EquityV4040  V 
Intersection011. MR-Data EquityV4040  V Intersection011. MR-Data EquityV4040  V 
Intersection011. MR-Data EquityV4040  V Intersection011. MR-Data EquityV4747  V 
Intersection011. MR-Data EquityV4747  V Intersection011. MR-Data EquityV4747  V 
Intersection011. MR-Data EquityV4747  V Intersection011. MR-Data EquityV4747  V 
Intersection011. MR-Data EquityV4747  V  Intersection011. MR-Data EquityV4747  V 
Intersection011. MR-Data EquityV4747  V Intersection011. MR-Data EquityV4747  V 
Intersection011. MR-Data EquityV4747  V Intersection011. MR-Data EquityV4747  V 
Intersection011. MR-Data EquityV4747  V Intersection011. MR-Data EquityV4747  V 
Intersection011. MR-Data EquityV4747  V Intersection011. MR-Data EquityW4040  W 
Intersection011. MR-Data EquityW4040  W Intersection011. MR-Data EquityW4040  W 



Intersection011. MR-Data EquityW4040  W Intersection011. MR-Data EquityW4040  W 
Intersection011. MR-Data EquityW4040  W Intersection011. MR-Data EquityW4040  W 
Intersection011. MR-Data EquityW4040  W Intersection011. MR-Data EquityW4040  W 
Intersection011. MR-Data EquityW4040  W Intersection011. MR-Data EquityW4040  W 
Intersection011. MR-Data EquityW4040  W Intersection011. MR-Data EquityW4040  W 
Intersection011. MR-Data EquityW4040  W Intersection011. MR-Data EquityW4040  W 
Intersection011. MR-Data EquityW4040  W Intersection011. MR-Data EquityX3131  X 
Intersection011. MR-Data EquityX3131  X Intersection011. MR-Data EquityX3131  X 
Intersection011. MR-Data EquityX3131  X Intersection011. MR-Data EquityX3131  X 
Intersection011. MR-Data EquityX3131  X Intersection011. MR-Data EquityX3131  X 
Intersection011. MR-Data EquityX3131  X Intersection011. MR-Data EquityX3131  X 
Intersection011. MR-Data EquityX3131  X Intersection011. MR-Data EquityX3131  X 
Intersection011. MR-Data EquityX3131  X Intersection011. MR-Data EquityX3131  X 
Intersection011. MR-Data EquityX3131  X Intersection011. MR-Data EquityX3131  X 
Intersection011. MR-Data EquityY3131  Y Intersection011. MR-Data EquityY3131  Y 
Intersection011. MR-Data EquityY3131  Y Intersection011. MR-Data EquityY3131  Y 
Intersection011. MR-Data EquityY3131  Y Intersection011. MR-Data EquityY3131  Y 
Intersection011. MR-Data EquityY3131  Y Intersection011. MR-Data EquityY3131  Y  
Intersection011. MR-Data EquityY3131  Y Intersection011. MR-Data EquityY3131  Y 
Intersection011. MR-Data EquityY3131  Y Intersection011. MR-Data EquityY3131  Y 
Intersection011. MR-Data EquityY3131  Y Intersection011. MR-Data EquityY3131  Y 
Intersection011. MR-Data EquityY3131  Y Intersection011. MR-Data EquityY4040  Y 
Intersection011. MR-Data EquityY4040  Y Intersection011. MR-Data EquityY4040  Y 
Intersection011. MR-Data EquityY4040  Y Intersection011. MR-Data EquityY4040  Y 
Intersection011. MR-Data EquityY4040  Y Intersection011. MR-Data EquityY4040  Y 
Intersection011. MR-Data EquityY4040  Y Intersection011. MR-Data EquityY4040  Y 
Intersection011. MR-Data EquityY4040  Y Intersection011. MR-Data EquityY4040  Y 
Intersection011. MR-Data EquityY4040  Y Intersection011. MR-Data EquityY4040  Y 
Intersection011. MR-Data EquityY4040  Y Intersection011. MR-Data EquityY4040  Y 
Intersection011. MR-Data EquityY4040  Y Intersection011. MR-Data EquityZ3131  Z 
Intersection011. MR-Data EquityZ3131  Z Intersection011. MR-Data EquityZ3131  Z 
Intersection011. MR-Data EquityZ3131  Z Intersection011. MR-Data EquityZ3131  Z 
Intersection011. MR-Data EquityZ3131  Z Intersection011. MR-Data EquityZ3131  Z 
Intersection011. MR-Data EquityZ3131  Z Intersection011. MR-Data EquityZ3131  Z 
Intersection011. MR-Data EquityZ3131  Z Intersection011. MR-Data EquityZ3131  Z 
Intersection011. MR-Data EquityZ3131  Z Intersection011. MR-Data EquityZ3131  Z 
Intersection011. MR-Data EquityZ3131  Z Intersection011. MR-Data EquityZ3131  Z 
Intersection011. MR-Data EquityAA3131  ZAA Intersection011. MR-Data EquityAA3131  ZAA 
Intersection011. MR-Data EquityAA3131  ZAA Intersection011. MR-Data EquityAA3131  ZAA 
Intersection011. MR-Data EquityAA3131  ZAA Intersection011. MR-Data EquityAA3131  ZAA 
 Intersection011. MR-Data EquityAA3131  ZAA Intersection011. MR-Data EquityAA3131  
ZAA Intersection011. MR-Data EquityAA3131  ZAA Intersection011. MR-Data EquityAA3131  
ZAA Intersection011. MR-Data EquityAA3131  ZAA Intersection011. MR-Data EquityAA3131  
ZAA Intersection011. MR-Data EquityAA3131  ZAA Intersection011. MR-Data EquityAA3131  
ZAA Intersection011. MR-Data EquityAA3131  ZAA Intersection011. MR-Data EquityAD3131  
ZAD Intersection011. MR-Data EquityAD3131  ZAD Intersection011. MR-Data EquityAD3131 
 ZAD Intersection011. MR-Data EquityAD3131  ZAD Intersection011. MR-Data 



EquityAD3131  ZAD Intersection011. MR-Data EquityAD3131  ZAD Intersection011. 
MR-Data EquityAD3131  ZAD Intersection011. MR-Data EquityAD3131  ZAD 
Intersection011. MR-Data EquityAD3131  ZAD Intersection011. MR-Data EquityAD3131  
ZAD Intersection011. MR-Data EquityAD3131  ZAD Intersection011. MR-Data EquityAD3131 
 ZAD Intersection011. MR-Data EquityAD3131  ZAD Intersection011. MR-Data 
EquityAD3131  ZAD Intersection011. MR-Data EquityAD3131  ZAD Intersection011. 
MR-Data EquityAD3131  ZAD Intersection011. MR-Data EquityAE3131  ZAE Intersection011. 
MR-Data EquityAE3131  ZAE Intersection011. MR-Data EquityAE3131  ZAE Intersection011. 
MR-Data EquityAE3131  ZAE Intersection011. MR-Data EquityAE3131  ZAE Intersection011. 
MR-Data EquityAE3131  ZAE Intersection011. MR-Data EquityAE3131  ZAE Intersection011. 
MR-Data EquityAE3131  ZAE Intersection011. MR-Data EquityAE3131  ZAE Intersection011. 
MR-Data EquityAE3131  ZAE Intersection011. MR-Data EquityAE3131  ZAE Intersection011. 
MR-Data EquityAE3131  ZAE Intersection011. MR-Data EquityAE3131  ZAE Intersection011. 
MR-Data EquityAE3131  ZAE Intersection011. MR-Data EquityAE3131  ZAE Intersection011. 
MR-Data EquityAE3131  ZAE Intersection012. MR-Data CommB5454  B Intersection012. 
MR-Data CommB5454  B Intersection012. MR-Data CommB5454  B Intersection012. 
MR-Data CommB5454  B Intersection012. MR-Data CommB5454  B  Intersection012. 
MR-Data CommB5454  B Intersection012. MR-Data CommC99 C Intersection012. MR-Data 
CommC99 C Intersection012. MR-Data CommC99 C Intersection012. MR-Data CommC99 C 
Intersection012. MR-Data CommC99 C Intersection012. MR-Data CommC99 C 
Intersection012. MR-Data CommC1616  C Intersection012. MR-Data CommC1616  C 
Intersection012. MR-Data CommC1616  C Intersection012. MR-Data CommC1616  C 
Intersection012. MR-Data CommC1616  C Intersection012. MR-Data CommC1616  C 
Intersection012. MR-Data CommD99 D Intersection012. MR-Data CommD99 D 
Intersection012. MR-Data CommD99 D Intersection012. MR-Data CommD99 D 
Intersection012. MR-Data CommD99 D Intersection012. MR-Data CommD99 D 
Intersection012. MR-Data CommD1616  D Intersection012. MR-Data CommD1616  D 
Intersection012. MR-Data CommD1616  D Intersection012. MR-Data CommD1616  D 
Intersection012. MR-Data CommD1616  D Intersection012. MR-Data CommD1616  D 
Intersection012. MR-Data CommD4040  D Intersection012. MR-Data CommD4040  D 
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ResultG1515  G Intersection013. MR-IRR Maturity ResultG1515  G Intersection013. MR-IRR 
Maturity ResultG1616  G Intersection013. MR-IRR Maturity ResultG1616  G  Intersection013. 
MR-IRR Maturity ResultG1616  G Intersection013. MR-IRR Maturity ResultG1616  G 
Intersection013. MR-IRR Maturity ResultG1616  G Intersection013. MR-IRR Maturity 
ResultG1616  G Intersection013. MR-IRR Maturity ResultG1616  G Intersection013. MR-IRR 
Maturity ResultG1717  G Intersection013. MR-IRR Maturity ResultG1717  G Intersection013. 
MR-IRR Maturity ResultG1717  G Intersection013. MR-IRR Maturity ResultG1717  G 
Intersection013. MR-IRR Maturity ResultG1717  G Intersection013. MR-IRR Maturity 
ResultG1717  G Intersection013. MR-IRR Maturity ResultG1717  G Intersection013. MR-IRR 
Maturity ResultG1818  G Intersection013. MR-IRR Maturity ResultG1818  G Intersection013. 
MR-IRR Maturity ResultG1818  G Intersection013. MR-IRR Maturity ResultG1818  G 
Intersection013. MR-IRR Maturity ResultG1818  G Intersection013. MR-IRR Maturity 



ResultG1818  G Intersection013. MR-IRR Maturity ResultG1818  G Intersection013. MR-IRR 
Maturity ResultG1919  G Intersection013. MR-IRR Maturity ResultG1919  G Intersection013. 
MR-IRR Maturity ResultG1919  G Intersection013. MR-IRR Maturity ResultG1919  G 
Intersection013. MR-IRR Maturity ResultG1919  G Intersection013. MR-IRR Maturity 
ResultG1919  G Intersection013. MR-IRR Maturity ResultG1919  G Intersection013. MR-IRR 
Maturity ResultG2020  G Intersection013. MR-IRR Maturity ResultG2020  G Intersection013. 
MR-IRR Maturity ResultG2020  G Intersection013. MR-IRR Maturity ResultG2020  G 
Intersection013. MR-IRR Maturity ResultG2020  G Intersection013. MR-IRR Maturity 
ResultG2020  G Intersection013. MR-IRR Maturity ResultG2020  G Intersection013. MR-IRR 
Maturity ResultG2121  G Intersection013. MR-IRR Maturity ResultG2121  G Intersection013. 
MR-IRR Maturity ResultG2121  G Intersection013. MR-IRR Maturity ResultG2121  G 
Intersection013. MR-IRR Maturity ResultG2121  G Intersection013. MR-IRR Maturity 
ResultG2121  G Intersection013. MR-IRR Maturity ResultG2121  G Intersection013. MR-IRR 
Maturity ResultG2222  G Intersection013. MR-IRR Maturity ResultG2222  G Intersection013. 
MR-IRR Maturity ResultG2222  G Intersection013. MR-IRR Maturity ResultG2222  G 
Intersection013. MR-IRR Maturity ResultG8888  G  Intersection013. MR-IRR Maturity 
ResultG8889  G Intersection013. MR-IRR Maturity ResultG8889  G Intersection013. MR-IRR 
Maturity ResultG8889  G Intersection013. MR-IRR Maturity ResultG8889  G Intersection013. 
MR-IRR Maturity ResultG8889  G Intersection013. MR-IRR Maturity ResultG8889  G 
Intersection013. MR-IRR Maturity ResultG8989  G Intersection013. MR-IRR Maturity 
ResultG8990  G Intersection013. MR-IRR Maturity ResultG8990  G Intersection013. MR-IRR 
Maturity ResultG8990  G Intersection013. MR-IRR Maturity ResultG8990  G Intersection013. 
MR-IRR Maturity ResultG8990  G Intersection013. MR-IRR Maturity ResultH3030  H 
Intersection013. MR-IRR Maturity ResultH3030  H Intersection013. MR-IRR Maturity 
ResultH3030  H Intersection013. MR-IRR Maturity ResultH3030  H Intersection013. MR-IRR 
Maturity ResultH3030  H Intersection013. MR-IRR Maturity ResultH3030  H Intersection013. 
MR-IRR Maturity ResultH3030  H Intersection013. MR-IRR Maturity ResultH3030  H 
Intersection013. MR-IRR Maturity ResultH3030  H Intersection013. MR-IRR Maturity 
ResultH3131  H Intersection013. MR-IRR Maturity ResultH3131  H Intersection013. MR-IRR 
Maturity ResultH3131  H Intersection013. MR-IRR Maturity ResultH3131  H Intersection013. 
MR-IRR Maturity ResultH3131  H Intersection013. MR-IRR Maturity ResultH3131  H 
Intersection013. MR-IRR Maturity ResultH3131  H Intersection013. MR-IRR Maturity 
ResultH3131  H Intersection013. MR-IRR Maturity ResultH3131  H Intersection013. MR-IRR 
Maturity ResultH3232  H Intersection013. MR-IRR Maturity ResultH3232  H Intersection013. 
MR-IRR Maturity ResultH3232  H Intersection013. MR-IRR Maturity ResultH3232  H 
Intersection013. MR-IRR Maturity ResultH3232  H Intersection013. MR-IRR Maturity 
ResultH3232  H Intersection013. MR-IRR Maturity ResultH3232  H Intersection013. MR-IRR 
Maturity ResultH3232  H Intersection013. MR-IRR Maturity ResultH3232  H Intersection013. 
MR-IRR Maturity ResultH3333  H Intersection013. MR-IRR Maturity ResultH3333  H 
Intersection013. MR-IRR Maturity ResultH3333  H Intersection013. MR-IRR Maturity 
ResultH3333  H Intersection013. MR-IRR Maturity ResultH3333  H Intersection013. MR-IRR 
Maturity ResultH3333  H Intersection013. MR-IRR Maturity ResultH3333  H Intersection013. 
MR-IRR Maturity ResultH3333  H  Intersection013. MR-IRR Maturity ResultH3333  H 
Intersection013. MR-IRR Maturity ResultH3434  H Intersection013. MR-IRR Maturity 
ResultH3434  H Intersection013. MR-IRR Maturity ResultH3434  H Intersection013. MR-IRR 
Maturity ResultH3434  H Intersection013. MR-IRR Maturity ResultH3434  H Intersection013. 
MR-IRR Maturity ResultH3434  H Intersection013. MR-IRR Maturity ResultH3434  H 



Intersection013. MR-IRR Maturity ResultH3434  H Intersection013. MR-IRR Maturity 
ResultH3434  H Intersection013. MR-IRR Maturity ResultH3535  H Intersection013. MR-IRR 
Maturity ResultH3535  H Intersection013. MR-IRR Maturity ResultH3535  H Intersection013. 
MR-IRR Maturity ResultH3535  H Intersection013. MR-IRR Maturity ResultH3535  H 
Intersection013. MR-IRR Maturity ResultH3535  H Intersection013. MR-IRR Maturity 
ResultH3535  H Intersection013. MR-IRR Maturity ResultH3535  H Intersection013. MR-IRR 
Maturity ResultH3535  H Intersection013. MR-IRR Maturity ResultH3636  H Intersection013. 
MR-IRR Maturity ResultH3636  H Intersection013. MR-IRR Maturity ResultH3636  H 
Intersection013. MR-IRR Maturity ResultH3636  H Intersection013. MR-IRR Maturity 
ResultH3636  H Intersection013. MR-IRR Maturity ResultH3636  H Intersection013. MR-IRR 
Maturity ResultH3636  H Intersection013. MR-IRR Maturity ResultH3636  H Intersection013. 
MR-IRR Maturity ResultH3636  H Intersection013. MR-IRR Maturity ResultH3737  H 
Intersection013. MR-IRR Maturity ResultH3737  H Intersection013. MR-IRR Maturity 
ResultH3737  H Intersection013. MR-IRR Maturity ResultH3737  H Intersection013. MR-IRR 
Maturity ResultH3737  H Intersection013. MR-IRR Maturity ResultH3737  H Intersection013. 
MR-IRR Maturity ResultH3737  H Intersection013. MR-IRR Maturity ResultH3737  H 
Intersection013. MR-IRR Maturity ResultH3737  H Intersection013. MR-IRR Maturity 
ResultH3838  H Intersection013. MR-IRR Maturity ResultH3838  H Intersection013. MR-IRR 
Maturity ResultH3838  H Intersection013. MR-IRR Maturity ResultH3838  H Intersection013. 
MR-IRR Maturity ResultH3838  H Intersection013. MR-IRR Maturity ResultH3838  H 
Intersection013. MR-IRR Maturity ResultH3838  H Intersection013. MR-IRR Maturity 
ResultH3838  H Intersection013. MR-IRR Maturity ResultH3838  H Intersection013. MR-IRR 
Maturity ResultH3939  H  Intersection013. MR-IRR Maturity ResultH3939  H Intersection013. 
MR-IRR Maturity ResultH3939  H Intersection013. MR-IRR Maturity ResultH3939  H 
Intersection013. MR-IRR Maturity ResultH3939  H Intersection013. MR-IRR Maturity 
ResultH3939  H Intersection013. MR-IRR Maturity ResultH3939  H Intersection013. MR-IRR 
Maturity ResultH3939  H Intersection013. MR-IRR Maturity ResultH3939  H Intersection013. 
MR-IRR Maturity ResultH4040  H Intersection013. MR-IRR Maturity ResultH4040  H 
Intersection013. MR-IRR Maturity ResultH4040  H Intersection013. MR-IRR Maturity 
ResultH4040  H Intersection013. MR-IRR Maturity ResultH4040  H Intersection013. MR-IRR 
Maturity ResultH4040  H Intersection013. MR-IRR Maturity ResultH4040  H Intersection013. 
MR-IRR Maturity ResultH4040  H Intersection013. MR-IRR Maturity ResultH4040  H 
Intersection013. MR-IRR Maturity ResultH4141  H Intersection013. MR-IRR Maturity 
ResultH4141  H Intersection013. MR-IRR Maturity ResultH4141  H Intersection013. MR-IRR 
Maturity ResultH4141  H Intersection013. MR-IRR Maturity ResultH4141  H Intersection013. 
MR-IRR Maturity ResultH4141  H Intersection013. MR-IRR Maturity ResultH4141  H 
Intersection013. MR-IRR Maturity ResultH4141  H Intersection013. MR-IRR Maturity 
ResultH4141  H Intersection013. MR-IRR Maturity ResultH4242  H Intersection013. MR-IRR 
Maturity ResultH4242  H Intersection013. MR-IRR Maturity ResultH4242  H Intersection013. 
MR-IRR Maturity ResultH4242  H Intersection013. MR-IRR Maturity ResultH4242  H 
Intersection013. MR-IRR Maturity ResultH4242  H Intersection013. MR-IRR Maturity 
ResultH4242  H Intersection013. MR-IRR Maturity ResultH4242  H Intersection013. MR-IRR 
Maturity ResultH4242  H Intersection013. MR-IRR Maturity ResultH4343  H Intersection013. 
MR-IRR Maturity ResultH4343  H Intersection013. MR-IRR Maturity ResultH4343  H 
Intersection013. MR-IRR Maturity ResultH4343  H Intersection013. MR-IRR Maturity 
ResultH4343  H Intersection013. MR-IRR Maturity ResultH4343  H Intersection013. MR-IRR 
Maturity ResultH4343  H Intersection013. MR-IRR Maturity ResultH4343  H Intersection013. 



MR-IRR Maturity ResultH4343  H Intersection013. MR-IRR Maturity ResultH4444  H 
Intersection013. MR-IRR Maturity ResultH4444  H Intersection013. MR-IRR Maturity 
ResultH4444  H  Intersection013. MR-IRR Maturity ResultH4444  H Intersection013. MR-IRR 
Maturity ResultH4444  H Intersection013. MR-IRR Maturity ResultH4444  H Intersection013. 
MR-IRR Maturity ResultH4444  H Intersection013. MR-IRR Maturity ResultH4444  H 
Intersection013. MR-IRR Maturity ResultH4444  H Intersection013. MR-IRR Maturity 
ResultH4545  H Intersection013. MR-IRR Maturity ResultH4545  H Intersection013. MR-IRR 
Maturity ResultH4545  H Intersection013. MR-IRR Maturity ResultH4545  H Intersection013. 
MR-IRR Maturity ResultH4545  H Intersection013. MR-IRR Maturity ResultH4545  H 
Intersection013. MR-IRR Maturity ResultH5454  H Intersection013. MR-IRR Maturity 
ResultH5454  H Intersection013. MR-IRR Maturity ResultH5454  H Intersection013. MR-IRR 
Maturity ResultH5454  H Intersection013. MR-IRR Maturity ResultH5454  H Intersection013. 
MR-IRR Maturity ResultH5454  H Intersection013. MR-IRR Maturity ResultH5454  H 
Intersection013. MR-IRR Maturity ResultI3030  I Intersection013. MR-IRR Maturity 
ResultI3030  I Intersection013. MR-IRR Maturity ResultI3030  I Intersection013. MR-IRR 
Maturity ResultI3030  I Intersection013. MR-IRR Maturity ResultI3030  I Intersection013. 
MR-IRR Maturity ResultI3030  I Intersection013. MR-IRR Maturity ResultI3030  I 
Intersection013. MR-IRR Maturity ResultI3030  I Intersection013. MR-IRR Maturity 
ResultI3030  I Intersection013. MR-IRR Maturity ResultI3131  I Intersection013. MR-IRR 
Maturity ResultI3131  I Intersection013. MR-IRR Maturity ResultI3131  I Intersection013. 
MR-IRR Maturity ResultI3131  I Intersection013. MR-IRR Maturity ResultI3131  I 
Intersection013. MR-IRR Maturity ResultI3131  I Intersection013. MR-IRR Maturity 
ResultI3131  I Intersection013. MR-IRR Maturity ResultI3131  I Intersection013. MR-IRR 
Maturity ResultI3131  I Intersection013. MR-IRR Maturity ResultI3232  I Intersection013. 
MR-IRR Maturity ResultI3232  I Intersection013. MR-IRR Maturity ResultI3232  I 
Intersection013. MR-IRR Maturity ResultI3232  I  Intersection013. MR-IRR Maturity 
ResultI3232  I Intersection013. MR-IRR Maturity ResultI3232  I Intersection013. MR-IRR 
Maturity ResultI3232  I Intersection013. MR-IRR Maturity ResultI3232  I Intersection013. 
MR-IRR Maturity ResultI3232  I Intersection013. MR-IRR Maturity ResultI3333  I 
Intersection013. MR-IRR Maturity ResultI3333  I Intersection013. MR-IRR Maturity 
ResultI3333  I Intersection013. MR-IRR Maturity ResultI3333  I Intersection013. MR-IRR 
Maturity ResultI3333  I Intersection013. MR-IRR Maturity ResultI3333  I Intersection013. 
MR-IRR Maturity ResultI3333  I Intersection013. MR-IRR Maturity ResultI3333  I 
Intersection013. MR-IRR Maturity ResultI3333  I Intersection013. MR-IRR Maturity 
ResultI3434  I Intersection013. MR-IRR Maturity ResultI3434  I Intersection013. MR-IRR 
Maturity ResultI3434  I Intersection013. MR-IRR Maturity ResultI3434  I Intersection013. 
MR-IRR Maturity ResultI3434  I Intersection013. MR-IRR Maturity ResultI3434  I 
Intersection013. MR-IRR Maturity ResultI3434  I Intersection013. MR-IRR Maturity 
ResultI3434  I Intersection013. MR-IRR Maturity ResultI3434  I Intersection013. MR-IRR 
Maturity ResultI3535  I Intersection013. MR-IRR Maturity ResultI3535  I Intersection013. 
MR-IRR Maturity ResultI3535  I Intersection013. MR-IRR Maturity ResultI3535  I 
Intersection013. MR-IRR Maturity ResultI3535  I Intersection013. MR-IRR Maturity 
ResultI3535  I Intersection013. MR-IRR Maturity ResultI3535  I Intersection013. MR-IRR 
Maturity ResultI3535  I Intersection013. MR-IRR Maturity ResultI3535  I Intersection013. 
MR-IRR Maturity ResultI3636  I Intersection013. MR-IRR Maturity ResultI3636  I 
Intersection013. MR-IRR Maturity ResultI3636  I Intersection013. MR-IRR Maturity 
ResultI3636  I Intersection013. MR-IRR Maturity ResultI3636  I Intersection013. MR-IRR 



Maturity ResultI3636  I Intersection013. MR-IRR Maturity ResultI3636  I Intersection013. 
MR-IRR Maturity ResultI3636  I Intersection013. MR-IRR Maturity ResultI3636  I 
Intersection013. MR-IRR Maturity ResultI3737  I Intersection013. MR-IRR Maturity 
ResultI3737  I Intersection013. MR-IRR Maturity ResultI3737  I Intersection013. MR-IRR 
Maturity ResultI3737  I Intersection013. MR-IRR Maturity ResultI3737  I Intersection013. 
MR-IRR Maturity ResultI3737  I  Intersection013. MR-IRR Maturity ResultI3737  I 
Intersection013. MR-IRR Maturity ResultI3737  I Intersection013. MR-IRR Maturity 
ResultI3737  I Intersection013. MR-IRR Maturity ResultI3838  I Intersection013. MR-IRR 
Maturity ResultI3838  I Intersection013. MR-IRR Maturity ResultI3838  I Intersection013. 
MR-IRR Maturity ResultI3838  I Intersection013. MR-IRR Maturity ResultI3838  I 
Intersection013. MR-IRR Maturity ResultI3838  I Intersection013. MR-IRR Maturity 
ResultI3838  I Intersection013. MR-IRR Maturity ResultI3838  I Intersection013. MR-IRR 
Maturity ResultI3838  I Intersection013. MR-IRR Maturity ResultI3939  I Intersection013. 
MR-IRR Maturity ResultI3939  I Intersection013. MR-IRR Maturity ResultI3939  I 
Intersection013. MR-IRR Maturity ResultI3939  I Intersection013. MR-IRR Maturity 
ResultI3939  I Intersection013. MR-IRR Maturity ResultI3939  I Intersection013. MR-IRR 
Maturity ResultI3939  I Intersection013. MR-IRR Maturity ResultI3939  I Intersection013. 
MR-IRR Maturity ResultI3939  I Intersection013. MR-IRR Maturity ResultI4040  I 
Intersection013. MR-IRR Maturity ResultI4040  I Intersection013. MR-IRR Maturity 
ResultI4040  I Intersection013. MR-IRR Maturity ResultI4040  I Intersection013. MR-IRR 
Maturity ResultI4040  I Intersection013. MR-IRR Maturity ResultI4040  I Intersection013. 
MR-IRR Maturity ResultI4040  I Intersection013. MR-IRR Maturity ResultI4040  I 
Intersection013. MR-IRR Maturity ResultI4040  I Intersection013. MR-IRR Maturity 
ResultI4141  I Intersection013. MR-IRR Maturity ResultI4141  I Intersection013. MR-IRR 
Maturity ResultI4141  I Intersection013. MR-IRR Maturity ResultI4141  I Intersection013. 
MR-IRR Maturity ResultI4141  I Intersection013. MR-IRR Maturity ResultI4141  I 
Intersection013. MR-IRR Maturity ResultI4141  I Intersection013. MR-IRR Maturity 
ResultI4141  I Intersection013. MR-IRR Maturity ResultI4141  I Intersection013. MR-IRR 
Maturity ResultI4242  I Intersection013. MR-IRR Maturity ResultI4242  I Intersection013. 
MR-IRR Maturity ResultI4242  I Intersection013. MR-IRR Maturity ResultI4242  I 
Intersection013. MR-IRR Maturity ResultI4242  I Intersection013. MR-IRR Maturity 
ResultI4242  I Intersection013. MR-IRR Maturity ResultI4242  I Intersection013. MR-IRR 
Maturity ResultI4242  I  Intersection013. MR-IRR Maturity ResultI4242  I Intersection013. 
MR-IRR Maturity ResultI4343  I Intersection013. MR-IRR Maturity ResultI4343  I 
Intersection013. MR-IRR Maturity ResultI4343  I Intersection013. MR-IRR Maturity 
ResultI4343  I Intersection013. MR-IRR Maturity ResultI4343  I Intersection013. MR-IRR 
Maturity ResultI4343  I Intersection013. MR-IRR Maturity ResultI4343  I Intersection013. 
MR-IRR Maturity ResultI4343  I Intersection013. MR-IRR Maturity ResultI4343  I 
Intersection013. MR-IRR Maturity ResultI4444  I Intersection013. MR-IRR Maturity 
ResultI4444  I Intersection013. MR-IRR Maturity ResultI4444  I Intersection013. MR-IRR 
Maturity ResultI4444  I Intersection013. MR-IRR Maturity ResultI4444  I Intersection013. 
MR-IRR Maturity ResultI4444  I Intersection013. MR-IRR Maturity ResultI4444  I 
Intersection013. MR-IRR Maturity ResultI4444  I Intersection013. MR-IRR Maturity 
ResultI4444  I Intersection013. MR-IRR Maturity ResultI4545  I Intersection013. MR-IRR 
Maturity ResultI4545  I Intersection013. MR-IRR Maturity ResultI4545  I Intersection013. 
MR-IRR Maturity ResultI4545  I Intersection013. MR-IRR Maturity ResultI4545  I 
Intersection013. MR-IRR Maturity ResultI4545  I Intersection013. MR-IRR Maturity 



ResultJ3030  J Intersection013. MR-IRR Maturity ResultJ3030  J Intersection013. MR-IRR 
Maturity ResultJ3030  J Intersection013. MR-IRR Maturity ResultJ3030  J Intersection013. 
MR-IRR Maturity ResultJ3030  J Intersection013. MR-IRR Maturity ResultJ3030  J 
Intersection013. MR-IRR Maturity ResultJ3030  J Intersection013. MR-IRR Maturity 
ResultJ3030  J Intersection013. MR-IRR Maturity ResultJ3131  J Intersection013. MR-IRR 
Maturity ResultJ3131  J Intersection013. MR-IRR Maturity ResultJ3131  J Intersection013. 
MR-IRR Maturity ResultJ3131  J Intersection013. MR-IRR Maturity ResultJ3131  J 
Intersection013. MR-IRR Maturity ResultJ3131  J Intersection013. MR-IRR Maturity 
ResultJ3131  J Intersection013. MR-IRR Maturity ResultJ3131  J Intersection013. MR-IRR 
Maturity ResultJ3232  J Intersection013. MR-IRR Maturity ResultJ3232  J Intersection013. 
MR-IRR Maturity ResultJ3232  J Intersection013. MR-IRR Maturity ResultJ3232  J 
Intersection013. MR-IRR Maturity ResultJ3232  J Intersection013. MR-IRR Maturity 
ResultJ3232  J  Intersection013. MR-IRR Maturity ResultJ3232  J Intersection013. MR-IRR 
Maturity ResultJ3232  J Intersection013. MR-IRR Maturity ResultJ3333  J Intersection013. 
MR-IRR Maturity ResultJ3333  J Intersection013. MR-IRR Maturity ResultJ3333  J 
Intersection013. MR-IRR Maturity ResultJ3333  J Intersection013. MR-IRR Maturity 
ResultJ3333  J Intersection013. MR-IRR Maturity ResultJ3333  J Intersection013. MR-IRR 
Maturity ResultJ3333  J Intersection013. MR-IRR Maturity ResultJ3333  J Intersection013. 
MR-IRR Maturity ResultJ3434  J Intersection013. MR-IRR Maturity ResultJ3434  J 
Intersection013. MR-IRR Maturity ResultJ3434  J Intersection013. MR-IRR Maturity 
ResultJ3434  J Intersection013. MR-IRR Maturity ResultJ3434  J Intersection013. MR-IRR 
Maturity ResultJ3434  J Intersection013. MR-IRR Maturity ResultJ3434  J Intersection013. 
MR-IRR Maturity ResultJ3434  J Intersection013. MR-IRR Maturity ResultJ3535  J 
Intersection013. MR-IRR Maturity ResultJ3535  J Intersection013. MR-IRR Maturity 
ResultJ3535  J Intersection013. MR-IRR Maturity ResultJ3535  J Intersection013. MR-IRR 
Maturity ResultJ3535  J Intersection013. MR-IRR Maturity ResultJ3535  J Intersection013. 
MR-IRR Maturity ResultJ3535  J Intersection013. MR-IRR Maturity ResultJ3535  J 
Intersection013. MR-IRR Maturity ResultJ3636  J Intersection013. MR-IRR Maturity 
ResultJ3636  J Intersection013. MR-IRR Maturity ResultJ3636  J Intersection013. MR-IRR 
Maturity ResultJ3636  J Intersection013. MR-IRR Maturity ResultJ3636  J Intersection013. 
MR-IRR Maturity ResultJ3636  J Intersection013. MR-IRR Maturity ResultJ3636  J 
Intersection013. MR-IRR Maturity ResultJ3636  J Intersection013. MR-IRR Maturity 
ResultJ3737  J Intersection013. MR-IRR Maturity ResultJ3737  J Intersection013. MR-IRR 
Maturity ResultJ3737  J Intersection013. MR-IRR Maturity ResultJ3737  J Intersection013. 
MR-IRR Maturity ResultJ3737  J Intersection013. MR-IRR Maturity ResultJ3737  J 
Intersection013. MR-IRR Maturity ResultJ3737  J Intersection013. MR-IRR Maturity 
ResultJ3737  J Intersection013. MR-IRR Maturity ResultJ3838  J Intersection013. MR-IRR 
Maturity ResultJ3838  J Intersection013. MR-IRR Maturity ResultJ3838  J Intersection013. 
MR-IRR Maturity ResultJ3838  J Intersection013. MR-IRR Maturity ResultJ3838  J  
Intersection013. MR-IRR Maturity ResultJ3838  J Intersection013. MR-IRR Maturity 
ResultJ3838  J Intersection013. MR-IRR Maturity ResultJ3838  J Intersection013. MR-IRR 
Maturity ResultJ3939  J Intersection013. MR-IRR Maturity ResultJ3939  J Intersection013. 
MR-IRR Maturity ResultJ3939  J Intersection013. MR-IRR Maturity ResultJ3939  J 
Intersection013. MR-IRR Maturity ResultJ3939  J Intersection013. MR-IRR Maturity 
ResultJ3939  J Intersection013. MR-IRR Maturity ResultJ3939  J Intersection013. MR-IRR 
Maturity ResultJ3939  J Intersection013. MR-IRR Maturity ResultJ4040  J Intersection013. 
MR-IRR Maturity ResultJ4040  J Intersection013. MR-IRR Maturity ResultJ4040  J 



Intersection013. MR-IRR Maturity ResultJ4040  J Intersection013. MR-IRR Maturity 
ResultJ4040  J Intersection013. MR-IRR Maturity ResultJ4040  J Intersection013. MR-IRR 
Maturity ResultJ4040  J Intersection013. MR-IRR Maturity ResultJ4040  J Intersection013. 
MR-IRR Maturity ResultJ4141  J Intersection013. MR-IRR Maturity ResultJ4141  J 
Intersection013. MR-IRR Maturity ResultJ4141  J Intersection013. MR-IRR Maturity 
ResultJ4141  J Intersection013. MR-IRR Maturity ResultJ4141  J Intersection013. MR-IRR 
Maturity ResultJ4141  J Intersection013. MR-IRR Maturity ResultJ4141  J Intersection013. 
MR-IRR Maturity ResultJ4141  J Intersection013. MR-IRR Maturity ResultJ4242  J 
Intersection013. MR-IRR Maturity ResultJ4242  J Intersection013. MR-IRR Maturity 
ResultJ4242  J Intersection013. MR-IRR Maturity ResultJ4242  J Intersection013. MR-IRR 
Maturity ResultJ4242  J Intersection013. MR-IRR Maturity ResultJ4242  J Intersection013. 
MR-IRR Maturity ResultJ4242  J Intersection013. MR-IRR Maturity ResultJ4242  J 
Intersection013. MR-IRR Maturity ResultJ4343  J Intersection013. MR-IRR Maturity 
ResultJ4343  J Intersection013. MR-IRR Maturity ResultJ4343  J Intersection013. MR-IRR 
Maturity ResultJ4343  J Intersection013. MR-IRR Maturity ResultJ4343  J Intersection013. 
MR-IRR Maturity ResultJ4343  J Intersection013. MR-IRR Maturity ResultJ4343  J 
Intersection013. MR-IRR Maturity ResultJ4343  J Intersection013. MR-IRR Maturity 
ResultJ4444  J Intersection013. MR-IRR Maturity ResultJ4444  J Intersection013. MR-IRR 
Maturity ResultJ4444  J Intersection013. MR-IRR Maturity ResultJ4444  J  Intersection013. 
MR-IRR Maturity ResultJ4444  J Intersection013. MR-IRR Maturity ResultJ4444  J 
Intersection013. MR-IRR Maturity ResultJ4444  J Intersection013. MR-IRR Maturity 
ResultJ4444  J Intersection013. MR-IRR Maturity ResultJ4545  J Intersection013. MR-IRR 
Maturity ResultJ4545  J Intersection013. MR-IRR Maturity ResultJ4545  J Intersection013. 
MR-IRR Maturity ResultJ4545  J Intersection013. MR-IRR Maturity ResultJ4545  J 
Intersection013. MR-IRR Maturity ResultJ8888  J Intersection013. MR-IRR Maturity 
ResultJ8889  J Intersection013. MR-IRR Maturity ResultJ8889  J Intersection013. MR-IRR 
Maturity ResultJ8889  J Intersection013. MR-IRR Maturity ResultJ8889  J Intersection013. 
MR-IRR Maturity ResultJ8889  J Intersection013. MR-IRR Maturity ResultJ8989  J 
Intersection013. MR-IRR Maturity ResultJ8990  J Intersection013. MR-IRR Maturity 
ResultJ8990  J Intersection013. MR-IRR Maturity ResultJ8990  J Intersection013. MR-IRR 
Maturity ResultJ8990  J Intersection013. MR-IRR Maturity ResultJ9292  J Intersection013. 
MR-IRR Maturity ResultJ9293  J Intersection013. MR-IRR Maturity ResultJ9293  J 
Intersection013. MR-IRR Maturity ResultK3030  K Intersection013. MR-IRR Maturity 
ResultK3030  K Intersection013. MR-IRR Maturity ResultK3030  K Intersection013. MR-IRR 
Maturity ResultK3030  K Intersection013. MR-IRR Maturity ResultK3030  K Intersection013. 
MR-IRR Maturity ResultK3030  K Intersection013. MR-IRR Maturity ResultK3030  K 
Intersection013. MR-IRR Maturity ResultK3030  K Intersection013. MR-IRR Maturity 
ResultK3030  K Intersection013. MR-IRR Maturity ResultK3131  K Intersection013. MR-IRR 
Maturity ResultK3131  K Intersection013. MR-IRR Maturity ResultK3131  K Intersection013. 
MR-IRR Maturity ResultK3131  K Intersection013. MR-IRR Maturity ResultK3131  K 
Intersection013. MR-IRR Maturity ResultK3131  K Intersection013. MR-IRR Maturity 
ResultK3131  K Intersection013. MR-IRR Maturity ResultK3131  K Intersection013. MR-IRR 
Maturity ResultK3131  K Intersection013. MR-IRR Maturity ResultK3232  K Intersection013. 
MR-IRR Maturity ResultK3232  K Intersection013. MR-IRR Maturity ResultK3232  K  
Intersection013. MR-IRR Maturity ResultK3232  K Intersection013. MR-IRR Maturity 
ResultK3232  K Intersection013. MR-IRR Maturity ResultK3232  K Intersection013. MR-IRR 
Maturity ResultK3232  K Intersection013. MR-IRR Maturity ResultK3232  K Intersection013. 



MR-IRR Maturity ResultK3232  K Intersection013. MR-IRR Maturity ResultK3333  K 
Intersection013. MR-IRR Maturity ResultK3333  K Intersection013. MR-IRR Maturity 
ResultK3333  K Intersection013. MR-IRR Maturity ResultK3333  K Intersection013. MR-IRR 
Maturity ResultK3333  K Intersection013. MR-IRR Maturity ResultK3333  K Intersection013. 
MR-IRR Maturity ResultK3333  K Intersection013. MR-IRR Maturity ResultK3333  K 
Intersection013. MR-IRR Maturity ResultK3333  K Intersection013. MR-IRR Maturity 
ResultK3434  K Intersection013. MR-IRR Maturity ResultK3434  K Intersection013. MR-IRR 
Maturity ResultK3434  K Intersection013. MR-IRR Maturity ResultK3434  K Intersection013. 
MR-IRR Maturity ResultK3434  K Intersection013. MR-IRR Maturity ResultK3434  K 
Intersection013. MR-IRR Maturity ResultK3434  K Intersection013. MR-IRR Maturity 
ResultK3434  K Intersection013. MR-IRR Maturity ResultK3434  K Intersection013. MR-IRR 
Maturity ResultK3535  K Intersection013. MR-IRR Maturity ResultK3535  K Intersection013. 
MR-IRR Maturity ResultK3535  K Intersection013. MR-IRR Maturity ResultK3535  K 
Intersection013. MR-IRR Maturity ResultK3535  K Intersection013. MR-IRR Maturity 
ResultK3535  K Intersection013. MR-IRR Maturity ResultK3535  K Intersection013. MR-IRR 
Maturity ResultK3535  K Intersection013. MR-IRR Maturity ResultK3535  K Intersection013. 
MR-IRR Maturity ResultK3636  K Intersection013. MR-IRR Maturity ResultK3636  K 
Intersection013. MR-IRR Maturity ResultK3636  K Intersection013. MR-IRR Maturity 
ResultK3636  K Intersection013. MR-IRR Maturity ResultK3636  K Intersection013. MR-IRR 
Maturity ResultK3636  K Intersection013. MR-IRR Maturity ResultK3636  K Intersection013. 
MR-IRR Maturity ResultK3636  K Intersection013. MR-IRR Maturity ResultK3636  K 
Intersection013. MR-IRR Maturity ResultK3737  K Intersection013. MR-IRR Maturity 
ResultK3737  K Intersection013. MR-IRR Maturity ResultK3737  K Intersection013. MR-IRR 
Maturity ResultK3737  K Intersection013. MR-IRR Maturity ResultK3737  K  Intersection013. 
MR-IRR Maturity ResultK3737  K Intersection013. MR-IRR Maturity ResultK3737  K 
Intersection013. MR-IRR Maturity ResultK3737  K Intersection013. MR-IRR Maturity 
ResultK3737  K Intersection013. MR-IRR Maturity ResultK3838  K Intersection013. MR-IRR 
Maturity ResultK3838  K Intersection013. MR-IRR Maturity ResultK3838  K Intersection013. 
MR-IRR Maturity ResultK3838  K Intersection013. MR-IRR Maturity ResultK3838  K 
Intersection013. MR-IRR Maturity ResultK3838  K Intersection013. MR-IRR Maturity 
ResultK3838  K Intersection013. MR-IRR Maturity ResultK3838  K Intersection013. MR-IRR 
Maturity ResultK3838  K Intersection013. MR-IRR Maturity ResultK3939  K Intersection013. 
MR-IRR Maturity ResultK3939  K Intersection013. MR-IRR Maturity ResultK3939  K 
Intersection013. MR-IRR Maturity ResultK3939  K Intersection013. MR-IRR Maturity 
ResultK3939  K Intersection013. MR-IRR Maturity ResultK3939  K Intersection013. MR-IRR 
Maturity ResultK3939  K Intersection013. MR-IRR Maturity ResultK3939  K Intersection013. 
MR-IRR Maturity ResultK3939  K Intersection013. MR-IRR Maturity ResultK4040  K 
Intersection013. MR-IRR Maturity ResultK4040  K Intersection013. MR-IRR Maturity 
ResultK4040  K Intersection013. MR-IRR Maturity ResultK4040  K Intersection013. MR-IRR 
Maturity ResultK4040  K Intersection013. MR-IRR Maturity ResultK4040  K Intersection013. 
MR-IRR Maturity ResultK4040  K Intersection013. MR-IRR Maturity ResultK4040  K 
Intersection013. MR-IRR Maturity ResultK4040  K Intersection013. MR-IRR Maturity 
ResultK4141  K Intersection013. MR-IRR Maturity ResultK4141  K Intersection013. MR-IRR 
Maturity ResultK4141  K Intersection013. MR-IRR Maturity ResultK4141  K Intersection013. 
MR-IRR Maturity ResultK4141  K Intersection013. MR-IRR Maturity ResultK4141  K 
Intersection013. MR-IRR Maturity ResultK4141  K Intersection013. MR-IRR Maturity 
ResultK4141  K Intersection013. MR-IRR Maturity ResultK4141  K Intersection013. MR-IRR 



Maturity ResultK4242  K Intersection013. MR-IRR Maturity ResultK4242  K Intersection013. 
MR-IRR Maturity ResultK4242  K Intersection013. MR-IRR Maturity ResultK4242  K 
Intersection013. MR-IRR Maturity ResultK4242  K Intersection013. MR-IRR Maturity 
ResultK4242  K Intersection013. MR-IRR Maturity ResultK4242  K  Intersection013. MR-IRR 
Maturity ResultK4242  K Intersection013. MR-IRR Maturity ResultK4242  K Intersection013. 
MR-IRR Maturity ResultK4343  K Intersection013. MR-IRR Maturity ResultK4343  K 
Intersection013. MR-IRR Maturity ResultK4343  K Intersection013. MR-IRR Maturity 
ResultK4343  K Intersection013. MR-IRR Maturity ResultK4343  K Intersection013. MR-IRR 
Maturity ResultK4343  K Intersection013. MR-IRR Maturity ResultK4343  K Intersection013. 
MR-IRR Maturity ResultK4343  K Intersection013. MR-IRR Maturity ResultK4343  K 
Intersection013. MR-IRR Maturity ResultK4444  K Intersection013. MR-IRR Maturity 
ResultK4444  K Intersection013. MR-IRR Maturity ResultK4444  K Intersection013. MR-IRR 
Maturity ResultK4444  K Intersection013. MR-IRR Maturity ResultK4444  K Intersection013. 
MR-IRR Maturity ResultK4444  K Intersection013. MR-IRR Maturity ResultK4444  K 
Intersection013. MR-IRR Maturity ResultK4444  K Intersection013. MR-IRR Maturity 
ResultK4444  K Intersection013. MR-IRR Maturity ResultL3030  L Intersection013. MR-IRR 
Maturity ResultL3030  L Intersection013. MR-IRR Maturity ResultL3030  L Intersection013. 
MR-IRR Maturity ResultL3030  L Intersection013. MR-IRR Maturity ResultL3030  L 
Intersection013. MR-IRR Maturity ResultL3030  L Intersection013. MR-IRR Maturity 
ResultL3030  L Intersection013. MR-IRR Maturity ResultL3030  L Intersection013. MR-IRR 
Maturity ResultL3030  L Intersection013. MR-IRR Maturity ResultL3131  L Intersection013. 
MR-IRR Maturity ResultL3131  L Intersection013. MR-IRR Maturity ResultL3131  L 
Intersection013. MR-IRR Maturity ResultL3131  L Intersection013. MR-IRR Maturity 
ResultL3131  L Intersection013. MR-IRR Maturity ResultL3131  L Intersection013. MR-IRR 
Maturity ResultL3131  L Intersection013. MR-IRR Maturity ResultL3131  L Intersection013. 
MR-IRR Maturity ResultL3131  L Intersection013. MR-IRR Maturity ResultL3232  L 
Intersection013. MR-IRR Maturity ResultL3232  L Intersection013. MR-IRR Maturity 
ResultL3232  L Intersection013. MR-IRR Maturity ResultL3232  L Intersection013. MR-IRR 
Maturity ResultL3232  L Intersection013. MR-IRR Maturity ResultL3232  L Intersection013. 
MR-IRR Maturity ResultL3232  L Intersection013. MR-IRR Maturity ResultL3232  L 
Intersection013. MR-IRR Maturity ResultL3232  L  Intersection013. MR-IRR Maturity 
ResultL3333  L Intersection013. MR-IRR Maturity ResultL3333  L Intersection013. MR-IRR 
Maturity ResultL3333  L Intersection013. MR-IRR Maturity ResultL3333  L Intersection013. 
MR-IRR Maturity ResultL3333  L Intersection013. MR-IRR Maturity ResultL3333  L 
Intersection013. MR-IRR Maturity ResultL3333  L Intersection013. MR-IRR Maturity 
ResultL3333  L Intersection013. MR-IRR Maturity ResultL3333  L Intersection013. MR-IRR 
Maturity ResultL3434  L Intersection013. MR-IRR Maturity ResultL3434  L Intersection013. 
MR-IRR Maturity ResultL3434  L Intersection013. MR-IRR Maturity ResultL3434  L 
Intersection013. MR-IRR Maturity ResultL3434  L Intersection013. MR-IRR Maturity 
ResultL3434  L Intersection013. MR-IRR Maturity ResultL3434  L Intersection013. MR-IRR 
Maturity ResultL3434  L Intersection013. MR-IRR Maturity ResultL3434  L Intersection013. 
MR-IRR Maturity ResultL3535  L Intersection013. MR-IRR Maturity ResultL3535  L 
Intersection013. MR-IRR Maturity ResultL3535  L Intersection013. MR-IRR Maturity 
ResultL3535  L Intersection013. MR-IRR Maturity ResultL3535  L Intersection013. MR-IRR 
Maturity ResultL3535  L Intersection013. MR-IRR Maturity ResultL3535  L Intersection013. 
MR-IRR Maturity ResultL3535  L Intersection013. MR-IRR Maturity ResultL3535  L 
Intersection013. MR-IRR Maturity ResultL3636  L Intersection013. MR-IRR Maturity 



ResultL3636  L Intersection013. MR-IRR Maturity ResultL3636  L Intersection013. MR-IRR 
Maturity ResultL3636  L Intersection013. MR-IRR Maturity ResultL3636  L Intersection013. 
MR-IRR Maturity ResultL3636  L Intersection013. MR-IRR Maturity ResultL3636  L 
Intersection013. MR-IRR Maturity ResultL3636  L Intersection013. MR-IRR Maturity 
ResultL3636  L Intersection013. MR-IRR Maturity ResultL3737  L Intersection013. MR-IRR 
Maturity ResultL3737  L Intersection013. MR-IRR Maturity ResultL3737  L Intersection013. 
MR-IRR Maturity ResultL3737  L Intersection013. MR-IRR Maturity ResultL3737  L 
Intersection013. MR-IRR Maturity ResultL3737  L Intersection013. MR-IRR Maturity 
ResultL3737  L Intersection013. MR-IRR Maturity ResultL3737  L Intersection013. MR-IRR 
Maturity ResultL3737  L Intersection013. MR-IRR Maturity ResultL3838  L Intersection013. 
MR-IRR Maturity ResultL3838  L  Intersection013. MR-IRR Maturity ResultL3838  L 
Intersection013. MR-IRR Maturity ResultL3838  L Intersection013. MR-IRR Maturity 
ResultL3838  L Intersection013. MR-IRR Maturity ResultL3838  L Intersection013. MR-IRR 
Maturity ResultL3838  L Intersection013. MR-IRR Maturity ResultL3838  L Intersection013. 
MR-IRR Maturity ResultL3838  L Intersection013. MR-IRR Maturity ResultL3939  L 
Intersection013. MR-IRR Maturity ResultL3939  L Intersection013. MR-IRR Maturity 
ResultL3939  L Intersection013. MR-IRR Maturity ResultL3939  L Intersection013. MR-IRR 
Maturity ResultL3939  L Intersection013. MR-IRR Maturity ResultL3939  L Intersection013. 
MR-IRR Maturity ResultL3939  L Intersection013. MR-IRR Maturity ResultL3939  L 
Intersection013. MR-IRR Maturity ResultL3939  L Intersection013. MR-IRR Maturity 
ResultL4040  L Intersection013. MR-IRR Maturity ResultL4040  L Intersection013. MR-IRR 
Maturity ResultL4040  L Intersection013. MR-IRR Maturity ResultL4040  L Intersection013. 
MR-IRR Maturity ResultL4040  L Intersection013. MR-IRR Maturity ResultL4040  L 
Intersection013. MR-IRR Maturity ResultL4040  L Intersection013. MR-IRR Maturity 
ResultL4040  L Intersection013. MR-IRR Maturity ResultL4040  L Intersection013. MR-IRR 
Maturity ResultL4141  L Intersection013. MR-IRR Maturity ResultL4141  L Intersection013. 
MR-IRR Maturity ResultL4141  L Intersection013. MR-IRR Maturity ResultL4141  L 
Intersection013. MR-IRR Maturity ResultL4141  L Intersection013. MR-IRR Maturity 
ResultL4141  L Intersection013. MR-IRR Maturity ResultL4141  L Intersection013. MR-IRR 
Maturity ResultL4141  L Intersection013. MR-IRR Maturity ResultL4141  L Intersection013. 
MR-IRR Maturity ResultL4242  L Intersection013. MR-IRR Maturity ResultL4242  L 
Intersection013. MR-IRR Maturity ResultL4242  L Intersection013. MR-IRR Maturity 
ResultL4242  L Intersection013. MR-IRR Maturity ResultL4242  L Intersection013. MR-IRR 
Maturity ResultL4242  L Intersection013. MR-IRR Maturity ResultL4242  L Intersection013. 
MR-IRR Maturity ResultL4242  L Intersection013. MR-IRR Maturity ResultL4242  L 
Intersection013. MR-IRR Maturity ResultL4343  L Intersection013. MR-IRR Maturity 
ResultL4343  L Intersection013. MR-IRR Maturity ResultL4343  L Intersection013. MR-IRR 
Maturity ResultL4343  L  Intersection013. MR-IRR Maturity ResultL4343  L Intersection013. 
MR-IRR Maturity ResultL4343  L Intersection013. MR-IRR Maturity ResultL4343  L 
Intersection013. MR-IRR Maturity ResultL4343  L Intersection013. MR-IRR Maturity 
ResultL4343  L Intersection013. MR-IRR Maturity ResultL4444  L Intersection013. MR-IRR 
Maturity ResultL4444  L Intersection013. MR-IRR Maturity ResultL4444  L Intersection013. 
MR-IRR Maturity ResultL4444  L Intersection013. MR-IRR Maturity ResultL4444  L 
Intersection013. MR-IRR Maturity ResultL4444  L Intersection013. MR-IRR Maturity 
ResultL4444  L Intersection013. MR-IRR Maturity ResultL4444  L Intersection013. MR-IRR 
Maturity ResultL4444  L Intersection014. MR-IRR Duration ResultC8888  C Intersection014. 
MR-IRR Duration ResultC8888  C Intersection014. MR-IRR Duration ResultC8888  C 



Intersection014. MR-IRR Duration ResultC8888  C Intersection014. MR-IRR Duration 
ResultC8888  C Intersection014. MR-IRR Duration ResultC8888  C Intersection014. MR-IRR 
Duration ResultC8989  C Intersection014. MR-IRR Duration ResultC8989  C Intersection014. 
MR-IRR Duration ResultC8989  C Intersection014. MR-IRR Duration ResultC8989  C 
Intersection014. MR-IRR Duration ResultC8989  C  Intersection014. MR-IRR Duration 
ResultD3030  D Intersection014. MR-IRR Duration ResultD3030  D Intersection014. MR-IRR 
Duration ResultD3030  D Intersection014. MR-IRR Duration ResultD3030  D Intersection014. 
MR-IRR Duration ResultD3030  D Intersection014. MR-IRR Duration ResultD3030  D 
Intersection014. MR-IRR Duration ResultD3030  D Intersection014. MR-IRR Duration 
ResultD3030  D Intersection014. MR-IRR Duration ResultD3030  D  Intersection014. MR-IRR 
Duration ResultD3131  D Intersection014. MR-IRR Duration ResultD3131  D Intersection014. 
MR-IRR Duration ResultD3131  D Intersection014. MR-IRR Duration ResultD3131  D 
Intersection014. MR-IRR Duration ResultD3131  D Intersection014. MR-IRR Duration 
ResultD3131  D Intersection014. MR-IRR Duration ResultD3131  D Intersection014. MR-IRR 
Duration ResultD3131  D Intersection014. MR-IRR Duration ResultD3131  D  Intersection014. 
MR-IRR Duration ResultD3232  D Intersection014. MR-IRR Duration ResultD3232  D 
Intersection014. MR-IRR Duration ResultD3232  D Intersection014. MR-IRR Duration 
ResultD3232  D Intersection014. MR-IRR Duration ResultD3232  D Intersection014. MR-IRR 
Duration ResultD3232  D Intersection014. MR-IRR Duration ResultD3232  D Intersection014. 
MR-IRR Duration ResultD3232  D Intersection014. MR-IRR Duration ResultD3232  D  
Intersection014. MR-IRR Duration ResultD3333  D Intersection014. MR-IRR Duration 
ResultD3333  D Intersection014. MR-IRR Duration ResultD3333  D Intersection014. MR-IRR 
Duration ResultD3333  D Intersection014. MR-IRR Duration ResultD3333  D Intersection014. 
MR-IRR Duration ResultD3333  D Intersection014. MR-IRR Duration ResultD3333  D 
Intersection014. MR-IRR Duration ResultD3333  D Intersection014. MR-IRR Duration 
ResultD3333  D  Intersection014. MR-IRR Duration ResultD3434  D Intersection014. MR-IRR 
Duration ResultD3434  D Intersection014. MR-IRR Duration ResultD3434  D Intersection014. 
MR-IRR Duration ResultD3434  D Intersection014. MR-IRR Duration ResultD3434  D 
Intersection014. MR-IRR Duration ResultD3434  D Intersection014. MR-IRR Duration 
ResultD3434  D Intersection014. MR-IRR Duration ResultD3434  D Intersection014. MR-IRR 
Duration ResultD3434  D  Intersection014. MR-IRR Duration ResultD3535  D Intersection014. 
MR-IRR Duration ResultD3535  D Intersection014. MR-IRR Duration ResultD3535  D 
Intersection014. MR-IRR Duration ResultD3535  D Intersection014. MR-IRR Duration 
ResultD3535  D Intersection014. MR-IRR Duration ResultD3535  D Intersection014. MR-IRR 
Duration ResultD3535  D Intersection014. MR-IRR Duration ResultD3535  D Intersection014. 
MR-IRR Duration ResultD3535  D  Intersection014. MR-IRR Duration ResultD3636  D 
Intersection014. MR-IRR Duration ResultD3636  D Intersection014. MR-IRR Duration 
ResultD3636  D Intersection014. MR-IRR Duration ResultD3636  D Intersection014. MR-IRR 
Duration ResultD3636  D Intersection014. MR-IRR Duration ResultD3636  D Intersection014. 
MR-IRR Duration ResultD3636  D Intersection014. MR-IRR Duration ResultD3636  D 
Intersection014. MR-IRR Duration ResultD3636  D  Intersection014. MR-IRR Duration 
ResultD3737  D Intersection014. MR-IRR Duration ResultD3737  D Intersection014. MR-IRR 
Duration ResultD3737  D Intersection014. MR-IRR Duration ResultD3737  D Intersection014. 
MR-IRR Duration ResultD3737  D Intersection014. MR-IRR Duration ResultD3737  D 
Intersection014. MR-IRR Duration ResultD3737  D Intersection014. MR-IRR Duration 
ResultD3737  D Intersection014. MR-IRR Duration ResultD3737  D  Intersection014. MR-IRR 
Duration ResultD3838  D Intersection014. MR-IRR Duration ResultD3838  D Intersection014. 



MR-IRR Duration ResultD3838  D Intersection014. MR-IRR Duration ResultD3838  D 
Intersection014. MR-IRR Duration ResultD3838  D Intersection014. MR-IRR Duration 
ResultD3838  D Intersection014. MR-IRR Duration ResultD3838  D Intersection014. MR-IRR 
Duration ResultD3838  D Intersection014. MR-IRR Duration ResultD3838  D  Intersection014. 
MR-IRR Duration ResultD3939  D Intersection014. MR-IRR Duration ResultD3939  D 
Intersection014. MR-IRR Duration ResultD3939  D Intersection014. MR-IRR Duration 
ResultD3939  D Intersection014. MR-IRR Duration ResultD3939  D Intersection014. MR-IRR 
Duration ResultD3939  D Intersection014. MR-IRR Duration ResultD3939  D Intersection014. 
MR-IRR Duration ResultD3939  D Intersection014. MR-IRR Duration ResultD3939  D  
Intersection014. MR-IRR Duration ResultD4040  D Intersection014. MR-IRR Duration 
ResultD4040  D Intersection014. MR-IRR Duration ResultD4040  D Intersection014. MR-IRR 
Duration ResultD4040  D Intersection014. MR-IRR Duration ResultD4040  D Intersection014. 
MR-IRR Duration ResultD4040  D Intersection014. MR-IRR Duration ResultD4040  D 
Intersection014. MR-IRR Duration ResultD4040  D Intersection014. MR-IRR Duration 
ResultD4040  D  Intersection014. MR-IRR Duration ResultD4141  D Intersection014. MR-IRR 
Duration ResultD4141  D Intersection014. MR-IRR Duration ResultD4141  D Intersection014. 
MR-IRR Duration ResultD4141  D Intersection014. MR-IRR Duration ResultD4141  D 
Intersection014. MR-IRR Duration ResultD4141  D Intersection014. MR-IRR Duration 
ResultD4141  D Intersection014. MR-IRR Duration ResultD4141  D Intersection014. MR-IRR 
Duration ResultD4141  D  Intersection014. MR-IRR Duration ResultD4242  D Intersection014. 
MR-IRR Duration ResultD4242  D Intersection014. MR-IRR Duration ResultD4242  D 
Intersection014. MR-IRR Duration ResultD4242  D Intersection014. MR-IRR Duration 
ResultD4242  D Intersection014. MR-IRR Duration ResultD4242  D Intersection014. MR-IRR 
Duration ResultD4242  D Intersection014. MR-IRR Duration ResultD4242  D Intersection014. 
MR-IRR Duration ResultD4242  D  Intersection014. MR-IRR Duration ResultD4343  D 
Intersection014. MR-IRR Duration ResultD4343  D Intersection014. MR-IRR Duration 
ResultD4343  D Intersection014. MR-IRR Duration ResultD4343  D Intersection014. MR-IRR 
Duration ResultD4343  D Intersection014. MR-IRR Duration ResultD4343  D Intersection014. 
MR-IRR Duration ResultD4343  D Intersection014. MR-IRR Duration ResultD4343  D 
Intersection014. MR-IRR Duration ResultD4343  D  Intersection014. MR-IRR Duration 
ResultD4444  D Intersection014. MR-IRR Duration ResultD4444  D Intersection014. MR-IRR 
Duration ResultD4444  D Intersection014. MR-IRR Duration ResultD4444  D Intersection014. 
MR-IRR Duration ResultD4444  D Intersection014. MR-IRR Duration ResultD4444  D 
Intersection014. MR-IRR Duration ResultD4444  D Intersection014. MR-IRR Duration 
ResultD4444  D Intersection014. MR-IRR Duration ResultD4444  D Intersection014. MR-IRR 
Duration ResultD5959  D Intersection014. MR-IRR Duration ResultD5959  D Intersection014. 
MR-IRR Duration ResultD5959  D Intersection014. MR-IRR Duration ResultD5959  D 
Intersection014. MR-IRR Duration ResultD5959  D Intersection014. MR-IRR Duration 
ResultD5959  D Intersection014. MR-IRR Duration ResultD5959  D Intersection014. MR-IRR 
Duration ResultD5959  D  Intersection014. MR-IRR Duration ResultD6060  D Intersection014. 
MR-IRR Duration ResultD6060  D Intersection014. MR-IRR Duration ResultD6060  D 
Intersection014. MR-IRR Duration ResultD6060  D Intersection014. MR-IRR Duration 
ResultD6060  D Intersection014. MR-IRR Duration ResultD6060  D Intersection014. MR-IRR 
Duration ResultD6060  D Intersection014. MR-IRR Duration ResultD6060  D Intersection014. 
MR-IRR Duration ResultD6161  D Intersection014. MR-IRR Duration ResultD6161  D 
Intersection014. MR-IRR Duration ResultD6161  D Intersection014. MR-IRR Duration 
ResultD6161  D Intersection014. MR-IRR Duration ResultD6161  D Intersection014. MR-IRR 



Duration ResultD6161  D Intersection014. MR-IRR Duration ResultD6161  D Intersection014. 
MR-IRR Duration ResultD6161  D Intersection014. MR-IRR Duration ResultD6767  D 
Intersection014. MR-IRR Duration ResultD6767  D Intersection014. MR-IRR Duration 
ResultD6767  D Intersection014. MR-IRR Duration ResultD6767  D Intersection014. MR-IRR 
Duration ResultD6767  D Intersection014. MR-IRR Duration ResultD6767  D Intersection014. 
MR-IRR Duration ResultD6767  D  Intersection014. MR-IRR Duration ResultD6767  D 
Intersection014. MR-IRR Duration ResultD6868  D Intersection014. MR-IRR Duration 
ResultD6868  D Intersection014. MR-IRR Duration ResultD6868  D Intersection014. MR-IRR 
Duration ResultD6868  D Intersection014. MR-IRR Duration ResultD6868  D Intersection014. 
MR-IRR Duration ResultD6868  D Intersection014. MR-IRR Duration ResultD6868  D 
Intersection014. MR-IRR Duration ResultD6868  D Intersection014. MR-IRR Duration 
ResultD6969  D Intersection014. MR-IRR Duration ResultD6969  D Intersection014. MR-IRR 
Duration ResultD6969  D Intersection014. MR-IRR Duration ResultD6969  D Intersection014. 
MR-IRR Duration ResultD6969  D Intersection014. MR-IRR Duration ResultD6969  D 
Intersection014. MR-IRR Duration ResultD6969  D Intersection014. MR-IRR Duration 
ResultD6969  D Intersection014. MR-IRR Duration ResultD7373  D Intersection014. MR-IRR 
Duration ResultD7373  D Intersection014. MR-IRR Duration ResultD7373  D Intersection014. 
MR-IRR Duration ResultD7373  D  Intersection014. MR-IRR Duration ResultD7373  D 
Intersection014. MR-IRR Duration ResultD7373  D Intersection014. MR-IRR Duration 
ResultD7373  D Intersection014. MR-IRR Duration ResultD7373  D Intersection014. MR-IRR 
Duration ResultD7474  D Intersection014. MR-IRR Duration ResultD7474  D Intersection014. 
MR-IRR Duration ResultD7474  D Intersection014. MR-IRR Duration ResultD7474  D 
Intersection014. MR-IRR Duration ResultD7474  D Intersection014. MR-IRR Duration 
ResultD7474  D Intersection014. MR-IRR Duration ResultD7474  D Intersection014. MR-IRR 
Duration ResultD7474  D  Intersection014. MR-IRR Duration ResultE3030  E Intersection014. 
MR-IRR Duration ResultE3030  E Intersection014. MR-IRR Duration ResultE3030  E 
Intersection014. MR-IRR Duration ResultE3030  E Intersection014. MR-IRR Duration 
ResultE3030  E Intersection014. MR-IRR Duration ResultE3030  E Intersection014. MR-IRR 
Duration ResultE3030  E Intersection014. MR-IRR Duration ResultE3030  E Intersection014. 
MR-IRR Duration ResultE3030  E  Intersection014. MR-IRR Duration ResultE3131  E 
Intersection014. MR-IRR Duration ResultE3131  E Intersection014. MR-IRR Duration 
ResultE3131  E Intersection014. MR-IRR Duration ResultE3131  E Intersection014. MR-IRR 
Duration ResultE3131  E Intersection014. MR-IRR Duration ResultE3131  E Intersection014. 
MR-IRR Duration ResultE3131  E Intersection014. MR-IRR Duration ResultE3131  E 
Intersection014. MR-IRR Duration ResultE3131  E  Intersection014. MR-IRR Duration 
ResultE3232  E Intersection014. MR-IRR Duration ResultE3232  E Intersection014. MR-IRR 
Duration ResultE3232  E Intersection014. MR-IRR Duration ResultE3232  E Intersection014. 
MR-IRR Duration ResultE3232  E Intersection014. MR-IRR Duration ResultE3232  E 
Intersection014. MR-IRR Duration ResultE3232  E Intersection014. MR-IRR Duration 
ResultE3232  E Intersection014. MR-IRR Duration ResultE3232  E  Intersection014. MR-IRR 
Duration ResultE3333  E Intersection014. MR-IRR Duration ResultE3333  E Intersection014. 
MR-IRR Duration ResultE3333  E Intersection014. MR-IRR Duration ResultE3333  E 
Intersection014. MR-IRR Duration ResultE3333  E Intersection014. MR-IRR Duration 
ResultE3333  E Intersection014. MR-IRR Duration ResultE3333  E Intersection014. MR-IRR 
Duration ResultE3333  E Intersection014. MR-IRR Duration ResultE3333  E  Intersection014. 
MR-IRR Duration ResultE3434  E Intersection014. MR-IRR Duration ResultE3434  E 
Intersection014. MR-IRR Duration ResultE3434  E Intersection014. MR-IRR Duration 



ResultE3434  E Intersection014. MR-IRR Duration ResultE3434  E Intersection014. MR-IRR 
Duration ResultE3434  E Intersection014. MR-IRR Duration ResultE3434  E Intersection014. 
MR-IRR Duration ResultE3434  E Intersection014. MR-IRR Duration ResultE3434  E  
Intersection014. MR-IRR Duration ResultE3535  E Intersection014. MR-IRR Duration 
ResultE3535  E Intersection014. MR-IRR Duration ResultE3535  E Intersection014. MR-IRR 
Duration ResultE3535  E Intersection014. MR-IRR Duration ResultE3535  E Intersection014. 
MR-IRR Duration ResultE3535  E Intersection014. MR-IRR Duration ResultE3535  E 
Intersection014. MR-IRR Duration ResultE3535  E Intersection014. MR-IRR Duration 
ResultE3535  E  Intersection014. MR-IRR Duration ResultE3636  E Intersection014. MR-IRR 
Duration ResultE3636  E Intersection014. MR-IRR Duration ResultE3636  E Intersection014. 
MR-IRR Duration ResultE3636  E Intersection014. MR-IRR Duration ResultE3636  E 
Intersection014. MR-IRR Duration ResultE3636  E Intersection014. MR-IRR Duration 
ResultE3636  E Intersection014. MR-IRR Duration ResultE3636  E Intersection014. MR-IRR 
Duration ResultE3636  E  Intersection014. MR-IRR Duration ResultE3737  E Intersection014. 
MR-IRR Duration ResultE3737  E Intersection014. MR-IRR Duration ResultE3737  E 
Intersection014. MR-IRR Duration ResultE3737  E Intersection014. MR-IRR Duration 
ResultE3737  E Intersection014. MR-IRR Duration ResultE3737  E Intersection014. MR-IRR 
Duration ResultE3737  E Intersection014. MR-IRR Duration ResultE3737  E Intersection014. 
MR-IRR Duration ResultE3737  E  Intersection014. MR-IRR Duration ResultE3838  E 
Intersection014. MR-IRR Duration ResultE3838  E Intersection014. MR-IRR Duration 
ResultE3838  E Intersection014. MR-IRR Duration ResultE3838  E Intersection014. MR-IRR 
Duration ResultE3838  E Intersection014. MR-IRR Duration ResultE3838  E Intersection014. 
MR-IRR Duration ResultE3838  E Intersection014. MR-IRR Duration ResultE3838  E 
Intersection014. MR-IRR Duration ResultE3838  E  Intersection014. MR-IRR Duration 
ResultE3939  E Intersection014. MR-IRR Duration ResultE3939  E Intersection014. MR-IRR 
Duration ResultE3939  E Intersection014. MR-IRR Duration ResultE3939  E Intersection014. 
MR-IRR Duration ResultE3939  E Intersection014. MR-IRR Duration ResultE3939  E 
Intersection014. MR-IRR Duration ResultE3939  E Intersection014. MR-IRR Duration 
ResultE3939  E Intersection014. MR-IRR Duration ResultE3939  E  Intersection014. MR-IRR 
Duration ResultE4040  E Intersection014. MR-IRR Duration ResultE4040  E Intersection014. 
MR-IRR Duration ResultE4040  E Intersection014. MR-IRR Duration ResultE4040  E 
Intersection014. MR-IRR Duration ResultE4040  E Intersection014. MR-IRR Duration 
ResultE4040  E Intersection014. MR-IRR Duration ResultE4040  E Intersection014. MR-IRR 
Duration ResultE4040  E Intersection014. MR-IRR Duration ResultE4040  E  Intersection014. 
MR-IRR Duration ResultE4141  E Intersection014. MR-IRR Duration ResultE4141  E 
Intersection014. MR-IRR Duration ResultE4141  E Intersection014. MR-IRR Duration 
ResultE4141  E Intersection014. MR-IRR Duration ResultE4141  E Intersection014. MR-IRR 
Duration ResultE4141  E Intersection014. MR-IRR Duration ResultE4141  E Intersection014. 
MR-IRR Duration ResultE4141  E Intersection014. MR-IRR Duration ResultE4141  E  
Intersection014. MR-IRR Duration ResultE4242  E Intersection014. MR-IRR Duration 
ResultE4242  E Intersection014. MR-IRR Duration ResultE4242  E Intersection014. MR-IRR 
Duration ResultE4242  E Intersection014. MR-IRR Duration ResultE4242  E Intersection014. 
MR-IRR Duration ResultE4242  E Intersection014. MR-IRR Duration ResultE4242  E 
Intersection014. MR-IRR Duration ResultE4242  E Intersection014. MR-IRR Duration 
ResultE4242  E  Intersection014. MR-IRR Duration ResultE4343  E Intersection014. MR-IRR 
Duration ResultE4343  E Intersection014. MR-IRR Duration ResultE4343  E Intersection014. 
MR-IRR Duration ResultE4343  E Intersection014. MR-IRR Duration ResultE4343  E 



Intersection014. MR-IRR Duration ResultE4343  E Intersection014. MR-IRR Duration 
ResultE4343  E Intersection014. MR-IRR Duration ResultE4343  E Intersection014. MR-IRR 
Duration ResultE4343  E  Intersection014. MR-IRR Duration ResultE4444  E Intersection014. 
MR-IRR Duration ResultE4444  E Intersection014. MR-IRR Duration ResultE4444  E 
Intersection014. MR-IRR Duration ResultE4444  E Intersection014. MR-IRR Duration 
ResultE4444  E Intersection014. MR-IRR Duration ResultE4444  E Intersection014. MR-IRR 
Duration ResultE4444  E Intersection014. MR-IRR Duration ResultE4444  E Intersection014. 
MR-IRR Duration ResultE4444  E Intersection014. MR-IRR Duration ResultE6767  E 
Intersection014. MR-IRR Duration ResultE6767  E Intersection014. MR-IRR Duration 
ResultE6767  E Intersection014. MR-IRR Duration ResultE6767  E Intersection014. MR-IRR 
Duration ResultE6767  E Intersection014. MR-IRR Duration ResultE6767  E Intersection014. 
MR-IRR Duration ResultE6767  E Intersection014. MR-IRR Duration ResultE6767  E  
Intersection014. MR-IRR Duration ResultE6868  E Intersection014. MR-IRR Duration 
ResultE6868  E Intersection014. MR-IRR Duration ResultE6868  E Intersection014. MR-IRR 
Duration ResultE6868  E Intersection014. MR-IRR Duration ResultE6868  E Intersection014. 
MR-IRR Duration ResultE6868  E Intersection014. MR-IRR Duration ResultE6868  E 
Intersection014. MR-IRR Duration ResultE6868  E Intersection014. MR-IRR Duration 
ResultE6969  E Intersection014. MR-IRR Duration ResultE6969  E Intersection014. MR-IRR 
Duration ResultE6969  E Intersection014. MR-IRR Duration ResultE6969  E Intersection014. 
MR-IRR Duration ResultE6969  E Intersection014. MR-IRR Duration ResultE6969  E 
Intersection014. MR-IRR Duration ResultE6969  E Intersection014. MR-IRR Duration 
ResultE6969  E Intersection014. MR-IRR Duration ResultF99 F Intersection014. MR-IRR 
Duration ResultF99 F Intersection014. MR-IRR Duration ResultF99 F Intersection014. 
MR-IRR Duration ResultF99 F  Intersection014. MR-IRR Duration ResultF99 F 
Intersection014. MR-IRR Duration ResultF99 F Intersection014. MR-IRR Duration ResultF99 
F Intersection014. MR-IRR Duration ResultF1010  F Intersection014. MR-IRR Duration 
ResultF1010  F Intersection014. MR-IRR Duration ResultF1010  F Intersection014. MR-IRR 
Duration ResultF1010  F Intersection014. MR-IRR Duration ResultF1010  F Intersection014. 
MR-IRR Duration ResultF1010  F Intersection014. MR-IRR Duration ResultF1010  F 
Intersection014. MR-IRR Duration ResultF1010  F Intersection014. MR-IRR Duration 
ResultF1111  F Intersection014. MR-IRR Duration ResultF1111  F Intersection014. MR-IRR 
Duration ResultF1111  F Intersection014. MR-IRR Duration ResultF1111  F  Intersection014. 
MR-IRR Duration ResultF1111  F Intersection014. MR-IRR Duration ResultF1111  F 
Intersection014. MR-IRR Duration ResultF1111  F Intersection014. MR-IRR Duration 
ResultF1111  F Intersection014. MR-IRR Duration ResultF1212  F Intersection014. MR-IRR 
Duration ResultF1212  F Intersection014. MR-IRR Duration ResultF1212  F Intersection014. 
MR-IRR Duration ResultF1212  F Intersection014. MR-IRR Duration ResultF1212  F 
Intersection014. MR-IRR Duration ResultF1212  F Intersection014. MR-IRR Duration 
ResultF1212  F Intersection014. MR-IRR Duration ResultF1212  F Intersection014. MR-IRR 
Duration ResultF1313  F Intersection014. MR-IRR Duration ResultF1313  F Intersection014. 
MR-IRR Duration ResultF1313  F Intersection014. MR-IRR Duration ResultF1313  F 
Intersection014. MR-IRR Duration ResultF1313  F Intersection014. MR-IRR Duration 
ResultF1313  F  Intersection014. MR-IRR Duration ResultF1313  F Intersection014. MR-IRR 
Duration ResultF1414  F Intersection014. MR-IRR Duration ResultF1414  F Intersection014. 
MR-IRR Duration ResultF1414  F Intersection014. MR-IRR Duration ResultF1414  F 
Intersection014. MR-IRR Duration ResultF1414  F Intersection014. MR-IRR Duration 
ResultF1414  F Intersection014. MR-IRR Duration ResultF1414  F Intersection014. MR-IRR 



Duration ResultF1515  F Intersection014. MR-IRR Duration ResultF1515  F Intersection014. 
MR-IRR Duration ResultF1515  F Intersection014. MR-IRR Duration ResultF1515  F 
Intersection014. MR-IRR Duration ResultF1515  F Intersection014. MR-IRR Duration 
ResultF1515  F Intersection014. MR-IRR Duration ResultF1515  F Intersection014. MR-IRR 
Duration ResultF1616  F Intersection014. MR-IRR Duration ResultF1616  F Intersection014. 
MR-IRR Duration ResultF1616  F  Intersection014. MR-IRR Duration ResultF1616  F 
Intersection014. MR-IRR Duration ResultF1616  F Intersection014. MR-IRR Duration 
ResultF1616  F Intersection014. MR-IRR Duration ResultF1616  F Intersection014. MR-IRR 
Duration ResultF1717  F Intersection014. MR-IRR Duration ResultF1717  F Intersection014. 
MR-IRR Duration ResultF1717  F Intersection014. MR-IRR Duration ResultF1717  F 
Intersection014. MR-IRR Duration ResultF1717  F Intersection014. MR-IRR Duration 
ResultF1717  F Intersection014. MR-IRR Duration ResultF1717  F Intersection014. MR-IRR 
Duration ResultF1818  F Intersection014. MR-IRR Duration ResultF1818  F Intersection014. 
MR-IRR Duration ResultF1818  F Intersection014. MR-IRR Duration ResultF1818  F 
Intersection014. MR-IRR Duration ResultF1818  F Intersection014. MR-IRR Duration 
ResultF1818  F Intersection014. MR-IRR Duration ResultF1818  F Intersection014. MR-IRR 
Duration ResultF1919  F Intersection014. MR-IRR Duration ResultF1919  F Intersection014. 
MR-IRR Duration ResultF1919  F Intersection014. MR-IRR Duration ResultF1919  F 
Intersection014. MR-IRR Duration ResultF1919  F  Intersection014. MR-IRR Duration 
ResultF1919  F Intersection014. MR-IRR Duration ResultF1919  F Intersection014. MR-IRR 
Duration ResultF2020  F Intersection014. MR-IRR Duration ResultF2020  F Intersection014. 
MR-IRR Duration ResultF2020  F Intersection014. MR-IRR Duration ResultF2020  F 
Intersection014. MR-IRR Duration ResultF2020  F Intersection014. MR-IRR Duration 
ResultF2020  F Intersection014. MR-IRR Duration ResultF2020  F Intersection014. MR-IRR 
Duration ResultF2121  F Intersection014. MR-IRR Duration ResultF2121  F Intersection014. 
MR-IRR Duration ResultF2121  F Intersection014. MR-IRR Duration ResultF2121  F 
Intersection014. MR-IRR Duration ResultF2121  F Intersection014. MR-IRR Duration 
ResultF2121  F Intersection014. MR-IRR Duration ResultF2121  F Intersection014. MR-IRR 
Duration ResultF2222  F Intersection014. MR-IRR Duration ResultF2222  F Intersection014. 
MR-IRR Duration ResultF2222  F Intersection014. MR-IRR Duration ResultF2222  F 
Intersection014. MR-IRR Duration ResultF5050  F  Intersection014. MR-IRR Duration 
ResultF5050  F Intersection014. MR-IRR Duration ResultF5050  F Intersection014. MR-IRR 
Duration ResultF5050  F Intersection014. MR-IRR Duration ResultF5050  F Intersection014. 
MR-IRR Duration ResultF5050  F Intersection014. MR-IRR Duration ResultF5454  F 
Intersection014. MR-IRR Duration ResultF5454  F Intersection014. MR-IRR Duration 
ResultF5454  F Intersection014. MR-IRR Duration ResultF5454  F Intersection014. MR-IRR 
Duration ResultF5454  F Intersection014. MR-IRR Duration ResultF5454  F Intersection014. 
MR-IRR Duration ResultF5454  F Intersection014. MR-IRR Duration ResultF5959  F 
Intersection014. MR-IRR Duration ResultF5959  F Intersection014. MR-IRR Duration 
ResultF5959  F Intersection014. MR-IRR Duration ResultF5959  F Intersection014. MR-IRR 
Duration ResultF5959  F Intersection014. MR-IRR Duration ResultF5959  F Intersection014. 
MR-IRR Duration ResultF5959  F Intersection014. MR-IRR Duration ResultF5959  F 
Intersection014. MR-IRR Duration ResultF6060  F Intersection014. MR-IRR Duration 
ResultF6060  F Intersection014. MR-IRR Duration ResultF6060  F Intersection014. MR-IRR 
Duration ResultF6060  F Intersection014. MR-IRR Duration ResultF6060  F  Intersection014. 
MR-IRR Duration ResultF6060  F Intersection014. MR-IRR Duration ResultF6060  F 
Intersection014. MR-IRR Duration ResultF6060  F Intersection014. MR-IRR Duration 



ResultF6161  F Intersection014. MR-IRR Duration ResultF6161  F Intersection014. MR-IRR 
Duration ResultF6161  F Intersection014. MR-IRR Duration ResultF6161  F Intersection014. 
MR-IRR Duration ResultF6161  F Intersection014. MR-IRR Duration ResultF6161  F 
Intersection014. MR-IRR Duration ResultF6161  F Intersection014. MR-IRR Duration 
ResultF6161  F Intersection014. MR-IRR Duration ResultF6262  F Intersection014. MR-IRR 
Duration ResultF6262  F Intersection014. MR-IRR Duration ResultF6262  F Intersection014. 
MR-IRR Duration ResultF6262  F Intersection014. MR-IRR Duration ResultF6262  F 
Intersection014. MR-IRR Duration ResultF6262  F Intersection014. MR-IRR Duration 
ResultF7373  F Intersection014. MR-IRR Duration ResultF7373  F Intersection014. MR-IRR 
Duration ResultF7373  F Intersection014. MR-IRR Duration ResultF7373  F Intersection014. 
MR-IRR Duration ResultF7373  F Intersection014. MR-IRR Duration ResultF7373  F 
Intersection014. MR-IRR Duration ResultF7373  F Intersection014. MR-IRR Duration 
ResultF7373  F  Intersection014. MR-IRR Duration ResultF7474  F Intersection014. MR-IRR 
Duration ResultF7474  F Intersection014. MR-IRR Duration ResultF7474  F Intersection014. 
MR-IRR Duration ResultF7474  F Intersection014. MR-IRR Duration ResultF7474  F 
Intersection014. MR-IRR Duration ResultF7474  F Intersection014. MR-IRR Duration 
ResultF7474  F Intersection014. MR-IRR Duration ResultF7474  F Intersection014. MR-IRR 
Duration ResultF7575  F Intersection014. MR-IRR Duration ResultF7575  F Intersection014. 
MR-IRR Duration ResultF7575  F Intersection014. MR-IRR Duration ResultF7575  F 
Intersection014. MR-IRR Duration ResultF7575  F Intersection014. MR-IRR Duration 
ResultF7575  F Intersection014. MR-IRR Duration ResultF7878  F Intersection014. MR-IRR 
Duration ResultF7878  F Intersection014. MR-IRR Duration ResultF7878  F Intersection014. 
MR-IRR Duration ResultF7878  F Intersection014. MR-IRR Duration ResultF7878  F 
Intersection014. MR-IRR Duration ResultF8080  F Intersection014. MR-IRR Duration 
ResultF8080  F Intersection014. MR-IRR Duration ResultF8080  F Intersection014. MR-IRR 
Duration ResultF8080  F Intersection014. MR-IRR Duration ResultF8888  F Intersection014. 
MR-IRR Duration ResultF8888  F Intersection014. MR-IRR Duration ResultF8888  F 
Intersection014. MR-IRR Duration ResultF8888  F Intersection014. MR-IRR Duration 
ResultF8888  F  Intersection014. MR-IRR Duration ResultF8888  F Intersection014. MR-IRR 
Duration ResultF8888  F Intersection014. MR-IRR Duration ResultF8989  F Intersection014. 
MR-IRR Duration ResultF8989  F Intersection014. MR-IRR Duration ResultF8989  F 
Intersection014. MR-IRR Duration ResultF8989  F Intersection014. MR-IRR Duration 
ResultF8989  F Intersection014. MR-IRR Duration ResultF8989  F Intersection014. MR-IRR 
Duration ResultG99 G Intersection014. MR-IRR Duration ResultG99 G Intersection014. 
MR-IRR Duration ResultG99 G Intersection014. MR-IRR Duration ResultG99 G 
Intersection014. MR-IRR Duration ResultG99 G Intersection014. MR-IRR Duration ResultG99 
G Intersection014. MR-IRR Duration ResultG99 G Intersection014. MR-IRR Duration 
ResultG1010  G Intersection014. MR-IRR Duration ResultG1010  G Intersection014. MR-IRR 
Duration ResultG1010  G Intersection014. MR-IRR Duration ResultG1010  G Intersection014. 
MR-IRR Duration ResultG1010  G Intersection014. MR-IRR Duration ResultG1010  G 
Intersection014. MR-IRR Duration ResultG1010  G Intersection014. MR-IRR Duration 
ResultG1010  G Intersection014. MR-IRR Duration ResultG1111  G Intersection014. MR-IRR 
Duration ResultG1111  G Intersection014. MR-IRR Duration ResultG1111  G Intersection014. 
MR-IRR Duration ResultG1111  G Intersection014. MR-IRR Duration ResultG1111  G 
Intersection014. MR-IRR Duration ResultG1111  G Intersection014. MR-IRR Duration 
ResultG1111  G Intersection014. MR-IRR Duration ResultG1111  G Intersection014. MR-IRR 
Duration ResultG1212  G Intersection014. MR-IRR Duration ResultG1212  G Intersection014. 



MR-IRR Duration ResultG1212  G Intersection014. MR-IRR Duration ResultG1212  G 
Intersection014. MR-IRR Duration ResultG1212  G Intersection014. MR-IRR Duration 
ResultG1212  G Intersection014. MR-IRR Duration ResultG1212  G Intersection014. MR-IRR 
Duration ResultG1212  G Intersection014. MR-IRR Duration ResultG1313  G Intersection014. 
MR-IRR Duration ResultG1313  G Intersection014. MR-IRR Duration ResultG1313  G 
Intersection014. MR-IRR Duration ResultG1313  G Intersection014. MR-IRR Duration 
ResultG1313  G Intersection014. MR-IRR Duration ResultG1313  G Intersection014. MR-IRR 
Duration ResultG1313  G Intersection014. MR-IRR Duration ResultG1414  G  
Intersection014. MR-IRR Duration ResultG1414  G Intersection014. MR-IRR Duration 
ResultG1414  G Intersection014. MR-IRR Duration ResultG1414  G Intersection014. MR-IRR 
Duration ResultG1414  G Intersection014. MR-IRR Duration ResultG1414  G Intersection014. 
MR-IRR Duration ResultG1414  G Intersection014. MR-IRR Duration ResultG1515  G 
Intersection014. MR-IRR Duration ResultG1515  G Intersection014. MR-IRR Duration 
ResultG1515  G Intersection014. MR-IRR Duration ResultG1515  G Intersection014. MR-IRR 
Duration ResultG1515  G Intersection014. MR-IRR Duration ResultG1515  G Intersection014. 
MR-IRR Duration ResultG1515  G Intersection014. MR-IRR Duration ResultG1616  G 
Intersection014. MR-IRR Duration ResultG1616  G Intersection014. MR-IRR Duration 
ResultG1616  G Intersection014. MR-IRR Duration ResultG1616  G Intersection014. MR-IRR 
Duration ResultG1616  G Intersection014. MR-IRR Duration ResultG1616  G Intersection014. 
MR-IRR Duration ResultG1616  G Intersection014. MR-IRR Duration ResultG1717  G 
Intersection014. MR-IRR Duration ResultG1717  G Intersection014. MR-IRR Duration 
ResultG1717  G Intersection014. MR-IRR Duration ResultG1717  G Intersection014. MR-IRR 
Duration ResultG1717  G Intersection014. MR-IRR Duration ResultG1717  G Intersection014. 
MR-IRR Duration ResultG1717  G Intersection014. MR-IRR Duration ResultG1818  G 
Intersection014. MR-IRR Duration ResultG1818  G Intersection014. MR-IRR Duration 
ResultG1818  G Intersection014. MR-IRR Duration ResultG1818  G Intersection014. MR-IRR 
Duration ResultG1818  G Intersection014. MR-IRR Duration ResultG1818  G Intersection014. 
MR-IRR Duration ResultG1818  G Intersection014. MR-IRR Duration ResultG1919  G 
Intersection014. MR-IRR Duration ResultG1919  G Intersection014. MR-IRR Duration 
ResultG1919  G Intersection014. MR-IRR Duration ResultG1919  G Intersection014. MR-IRR 
Duration ResultG1919  G Intersection014. MR-IRR Duration ResultG1919  G Intersection014. 
MR-IRR Duration ResultG1919  G Intersection014. MR-IRR Duration ResultG2020  G 
Intersection014. MR-IRR Duration ResultG2020  G Intersection014. MR-IRR Duration 
ResultG2020  G Intersection014. MR-IRR Duration ResultG2020  G Intersection014. MR-IRR 
Duration ResultG2020  G Intersection014. MR-IRR Duration ResultG2020  G  
Intersection014. MR-IRR Duration ResultG2020  G Intersection014. MR-IRR Duration 
ResultG2121  G Intersection014. MR-IRR Duration ResultG2121  G Intersection014. MR-IRR 
Duration ResultG2121  G Intersection014. MR-IRR Duration ResultG2121  G Intersection014. 
MR-IRR Duration ResultG2121  G Intersection014. MR-IRR Duration ResultG2121  G 
Intersection014. MR-IRR Duration ResultG2121  G Intersection014. MR-IRR Duration 
ResultG2222  G Intersection014. MR-IRR Duration ResultG2222  G Intersection014. MR-IRR 
Duration ResultG2222  G Intersection014. MR-IRR Duration ResultG2222  G Intersection014. 
MR-IRR Duration ResultG3030  G Intersection014. MR-IRR Duration ResultG3030  G 
Intersection014. MR-IRR Duration ResultG3030  G Intersection014. MR-IRR Duration 
ResultG3030  G Intersection014. MR-IRR Duration ResultG3030  G Intersection014. MR-IRR 
Duration ResultG3030  G Intersection014. MR-IRR Duration ResultG3030  G Intersection014. 
MR-IRR Duration ResultG3030  G Intersection014. MR-IRR Duration ResultG3030  G 



Intersection014. MR-IRR Duration ResultG3131  G Intersection014. MR-IRR Duration 
ResultG3131  G Intersection014. MR-IRR Duration ResultG3131  G Intersection014. MR-IRR 
Duration ResultG3131  G Intersection014. MR-IRR Duration ResultG3131  G Intersection014. 
MR-IRR Duration ResultG3131  G Intersection014. MR-IRR Duration ResultG3131  G 
Intersection014. MR-IRR Duration ResultG3131  G Intersection014. MR-IRR Duration 
ResultG3131  G Intersection014. MR-IRR Duration ResultG3232  G Intersection014. MR-IRR 
Duration ResultG3232  G Intersection014. MR-IRR Duration ResultG3232  G Intersection014. 
MR-IRR Duration ResultG3232  G Intersection014. MR-IRR Duration ResultG3232  G 
Intersection014. MR-IRR Duration ResultG3232  G Intersection014. MR-IRR Duration 
ResultG3232  G Intersection014. MR-IRR Duration ResultG3232  G Intersection014. MR-IRR 
Duration ResultG3232  G Intersection014. MR-IRR Duration ResultG3333  G Intersection014. 
MR-IRR Duration ResultG3333  G Intersection014. MR-IRR Duration ResultG3333  G 
Intersection014. MR-IRR Duration ResultG3333  G Intersection014. MR-IRR Duration 
ResultG3333  G Intersection014. MR-IRR Duration ResultG3333  G Intersection014. MR-IRR 
Duration ResultG3333  G Intersection014. MR-IRR Duration ResultG3333  G  
Intersection014. MR-IRR Duration ResultG3333  G Intersection014. MR-IRR Duration 
ResultG3434  G Intersection014. MR-IRR Duration ResultG3434  G Intersection014. MR-IRR 
Duration ResultG3434  G Intersection014. MR-IRR Duration ResultG3434  G Intersection014. 
MR-IRR Duration ResultG3434  G Intersection014. MR-IRR Duration ResultG3434  G 
Intersection014. MR-IRR Duration ResultG3434  G Intersection014. MR-IRR Duration 
ResultG3434  G Intersection014. MR-IRR Duration ResultG3434  G Intersection014. MR-IRR 
Duration ResultG3535  G Intersection014. MR-IRR Duration ResultG3535  G Intersection014. 
MR-IRR Duration ResultG3535  G Intersection014. MR-IRR Duration ResultG3535  G 
Intersection014. MR-IRR Duration ResultG3535  G Intersection014. MR-IRR Duration 
ResultG3535  G Intersection014. MR-IRR Duration ResultG3535  G Intersection014. MR-IRR 
Duration ResultG3535  G Intersection014. MR-IRR Duration ResultG3535  G Intersection014. 
MR-IRR Duration ResultG3636  G Intersection014. MR-IRR Duration ResultG3636  G 
Intersection014. MR-IRR Duration ResultG3636  G Intersection014. MR-IRR Duration 
ResultG3636  G Intersection014. MR-IRR Duration ResultG3636  G Intersection014. MR-IRR 
Duration ResultG3636  G Intersection014. MR-IRR Duration ResultG3636  G Intersection014. 
MR-IRR Duration ResultG3636  G Intersection014. MR-IRR Duration ResultG3636  G 
Intersection014. MR-IRR Duration ResultG3737  G Intersection014. MR-IRR Duration 
ResultG3737  G Intersection014. MR-IRR Duration ResultG3737  G Intersection014. MR-IRR 
Duration ResultG3737  G Intersection014. MR-IRR Duration ResultG3737  G Intersection014. 
MR-IRR Duration ResultG3737  G Intersection014. MR-IRR Duration ResultG3737  G 
Intersection014. MR-IRR Duration ResultG3737  G Intersection014. MR-IRR Duration 
ResultG3737  G Intersection014. MR-IRR Duration ResultG3838  G Intersection014. MR-IRR 
Duration ResultG3838  G Intersection014. MR-IRR Duration ResultG3838  G Intersection014. 
MR-IRR Duration ResultG3838  G Intersection014. MR-IRR Duration ResultG3838  G 
Intersection014. MR-IRR Duration ResultG3838  G Intersection014. MR-IRR Duration 
ResultG3838  G Intersection014. MR-IRR Duration ResultG3838  G Intersection014. MR-IRR 
Duration ResultG3838  G Intersection014. MR-IRR Duration ResultG3939  G  
Intersection014. MR-IRR Duration ResultG3939  G Intersection014. MR-IRR Duration 
ResultG3939  G Intersection014. MR-IRR Duration ResultG3939  G Intersection014. MR-IRR 
Duration ResultG3939  G Intersection014. MR-IRR Duration ResultG3939  G Intersection014. 
MR-IRR Duration ResultG3939  G Intersection014. MR-IRR Duration ResultG3939  G 
Intersection014. MR-IRR Duration ResultG3939  G Intersection014. MR-IRR Duration 



ResultG4040  G Intersection014. MR-IRR Duration ResultG4040  G Intersection014. MR-IRR 
Duration ResultG4040  G Intersection014. MR-IRR Duration ResultG4040  G Intersection014. 
MR-IRR Duration ResultG4040  G Intersection014. MR-IRR Duration ResultG4040  G 
Intersection014. MR-IRR Duration ResultG4040  G Intersection014. MR-IRR Duration 
ResultG4040  G Intersection014. MR-IRR Duration ResultG4040  G Intersection014. MR-IRR 
Duration ResultG4141  G Intersection014. MR-IRR Duration ResultG4141  G Intersection014. 
MR-IRR Duration ResultG4141  G Intersection014. MR-IRR Duration ResultG4141  G 
Intersection014. MR-IRR Duration ResultG4141  G Intersection014. MR-IRR Duration 
ResultG4141  G Intersection014. MR-IRR Duration ResultG4141  G Intersection014. MR-IRR 
Duration ResultG4141  G Intersection014. MR-IRR Duration ResultG4141  G Intersection014. 
MR-IRR Duration ResultG4242  G Intersection014. MR-IRR Duration ResultG4242  G 
Intersection014. MR-IRR Duration ResultG4242  G Intersection014. MR-IRR Duration 
ResultG4242  G Intersection014. MR-IRR Duration ResultG4242  G Intersection014. MR-IRR 
Duration ResultG4242  G Intersection014. MR-IRR Duration ResultG4242  G Intersection014. 
MR-IRR Duration ResultG4242  G Intersection014. MR-IRR Duration ResultG4242  G 
Intersection014. MR-IRR Duration ResultG4343  G Intersection014. MR-IRR Duration 
ResultG4343  G Intersection014. MR-IRR Duration ResultG4343  G Intersection014. MR-IRR 
Duration ResultG4343  G Intersection014. MR-IRR Duration ResultG4343  G Intersection014. 
MR-IRR Duration ResultG4343  G Intersection014. MR-IRR Duration ResultG4343  G 
Intersection014. MR-IRR Duration ResultG4343  G Intersection014. MR-IRR Duration 
ResultG4343  G Intersection014. MR-IRR Duration ResultG4444  G Intersection014. MR-IRR 
Duration ResultG4444  G Intersection014. MR-IRR Duration ResultG4444  G  
Intersection014. MR-IRR Duration ResultG4444  G Intersection014. MR-IRR Duration 
ResultG4444  G Intersection014. MR-IRR Duration ResultG4444  G Intersection014. MR-IRR 
Duration ResultG4444  G Intersection014. MR-IRR Duration ResultG4444  G Intersection014. 
MR-IRR Duration ResultG4444  G Intersection014. MR-IRR Duration ResultG4545  G 
Intersection014. MR-IRR Duration ResultG4545  G Intersection014. MR-IRR Duration 
ResultG4545  G Intersection014. MR-IRR Duration ResultG4545  G Intersection014. MR-IRR 
Duration ResultG4545  G Intersection014. MR-IRR Duration ResultG4545  G Intersection014. 
MR-IRR Duration ResultG8888  G Intersection014. MR-IRR Duration ResultG8888  G 
Intersection014. MR-IRR Duration ResultG8888  G Intersection014. MR-IRR Duration 
ResultG8888  G Intersection014. MR-IRR Duration ResultG8888  G Intersection014. MR-IRR 
Duration ResultG8888  G Intersection014. MR-IRR Duration ResultG8888  G Intersection014. 
MR-IRR Duration ResultG8989  G Intersection014. MR-IRR Duration ResultG8989  G 
Intersection014. MR-IRR Duration ResultG8989  G Intersection014. MR-IRR Duration 
ResultG8989  G Intersection014. MR-IRR Duration ResultG8989  G Intersection014. MR-IRR 
Duration ResultG8989  G Intersection014. MR-IRR Duration ResultH3030  H Intersection014. 
MR-IRR Duration ResultH3030  H Intersection014. MR-IRR Duration ResultH3030  H 
Intersection014. MR-IRR Duration ResultH3030  H Intersection014. MR-IRR Duration 
ResultH3030  H Intersection014. MR-IRR Duration ResultH3030  H Intersection014. MR-IRR 
Duration ResultH3030  H Intersection014. MR-IRR Duration ResultH3030  H Intersection014. 
MR-IRR Duration ResultH3030  H Intersection014. MR-IRR Duration ResultH3131  H 
Intersection014. MR-IRR Duration ResultH3131  H Intersection014. MR-IRR Duration 
ResultH3131  H Intersection014. MR-IRR Duration ResultH3131  H Intersection014. MR-IRR 
Duration ResultH3131  H Intersection014. MR-IRR Duration ResultH3131  H Intersection014. 
MR-IRR Duration ResultH3131  H Intersection014. MR-IRR Duration ResultH3131  H 
Intersection014. MR-IRR Duration ResultH3131  H Intersection014. MR-IRR Duration 



ResultH3232  H Intersection014. MR-IRR Duration ResultH3232  H  Intersection014. MR-IRR 
Duration ResultH3232  H Intersection014. MR-IRR Duration ResultH3232  H Intersection014. 
MR-IRR Duration ResultH3232  H Intersection014. MR-IRR Duration ResultH3232  H 
Intersection014. MR-IRR Duration ResultH3232  H Intersection014. MR-IRR Duration 
ResultH3232  H Intersection014. MR-IRR Duration ResultH3232  H Intersection014. MR-IRR 
Duration ResultH3333  H Intersection014. MR-IRR Duration ResultH3333  H Intersection014. 
MR-IRR Duration ResultH3333  H Intersection014. MR-IRR Duration ResultH3333  H 
Intersection014. MR-IRR Duration ResultH3333  H Intersection014. MR-IRR Duration 
ResultH3333  H Intersection014. MR-IRR Duration ResultH3333  H Intersection014. MR-IRR 
Duration ResultH3333  H Intersection014. MR-IRR Duration ResultH3333  H Intersection014. 
MR-IRR Duration ResultH3434  H Intersection014. MR-IRR Duration ResultH3434  H 
Intersection014. MR-IRR Duration ResultH3434  H Intersection014. MR-IRR Duration 
ResultH3434  H Intersection014. MR-IRR Duration ResultH3434  H Intersection014. MR-IRR 
Duration ResultH3434  H Intersection014. MR-IRR Duration ResultH3434  H Intersection014. 
MR-IRR Duration ResultH3434  H Intersection014. MR-IRR Duration ResultH3434  H 
Intersection014. MR-IRR Duration ResultH3535  H Intersection014. MR-IRR Duration 
ResultH3535  H Intersection014. MR-IRR Duration ResultH3535  H Intersection014. MR-IRR 
Duration ResultH3535  H Intersection014. MR-IRR Duration ResultH3535  H Intersection014. 
MR-IRR Duration ResultH3535  H Intersection014. MR-IRR Duration ResultH3535  H 
Intersection014. MR-IRR Duration ResultH3535  H Intersection014. MR-IRR Duration 
ResultH3535  H Intersection014. MR-IRR Duration ResultH3636  H Intersection014. MR-IRR 
Duration ResultH3636  H Intersection014. MR-IRR Duration ResultH3636  H Intersection014. 
MR-IRR Duration ResultH3636  H Intersection014. MR-IRR Duration ResultH3636  H 
Intersection014. MR-IRR Duration ResultH3636  H Intersection014. MR-IRR Duration 
ResultH3636  H Intersection014. MR-IRR Duration ResultH3636  H Intersection014. MR-IRR 
Duration ResultH3636  H Intersection014. MR-IRR Duration ResultH3737  H Intersection014. 
MR-IRR Duration ResultH3737  H Intersection014. MR-IRR Duration ResultH3737  H 
Intersection014. MR-IRR Duration ResultH3737  H  Intersection014. MR-IRR Duration 
ResultH3737  H Intersection014. MR-IRR Duration ResultH3737  H Intersection014. MR-IRR 
Duration ResultH3737  H Intersection014. MR-IRR Duration ResultH3737  H Intersection014. 
MR-IRR Duration ResultH3737  H Intersection014. MR-IRR Duration ResultH3838  H 
Intersection014. MR-IRR Duration ResultH3838  H Intersection014. MR-IRR Duration 
ResultH3838  H Intersection014. MR-IRR Duration ResultH3838  H Intersection014. MR-IRR 
Duration ResultH3838  H Intersection014. MR-IRR Duration ResultH3838  H Intersection014. 
MR-IRR Duration ResultH3838  H Intersection014. MR-IRR Duration ResultH3838  H 
Intersection014. MR-IRR Duration ResultH3838  H Intersection014. MR-IRR Duration 
ResultH3939  H Intersection014. MR-IRR Duration ResultH3939  H Intersection014. MR-IRR 
Duration ResultH3939  H Intersection014. MR-IRR Duration ResultH3939  H Intersection014. 
MR-IRR Duration ResultH3939  H Intersection014. MR-IRR Duration ResultH3939  H 
Intersection014. MR-IRR Duration ResultH3939  H Intersection014. MR-IRR Duration 
ResultH3939  H Intersection014. MR-IRR Duration ResultH3939  H Intersection014. MR-IRR 
Duration ResultH4040  H Intersection014. MR-IRR Duration ResultH4040  H Intersection014. 
MR-IRR Duration ResultH4040  H Intersection014. MR-IRR Duration ResultH4040  H 
Intersection014. MR-IRR Duration ResultH4040  H Intersection014. MR-IRR Duration 
ResultH4040  H Intersection014. MR-IRR Duration ResultH4040  H Intersection014. MR-IRR 
Duration ResultH4040  H Intersection014. MR-IRR Duration ResultH4040  H Intersection014. 
MR-IRR Duration ResultH4141  H Intersection014. MR-IRR Duration ResultH4141  H 



Intersection014. MR-IRR Duration ResultH4141  H Intersection014. MR-IRR Duration 
ResultH4141  H Intersection014. MR-IRR Duration ResultH4141  H Intersection014. MR-IRR 
Duration ResultH4141  H Intersection014. MR-IRR Duration ResultH4141  H Intersection014. 
MR-IRR Duration ResultH4141  H Intersection014. MR-IRR Duration ResultH4141  H 
Intersection014. MR-IRR Duration ResultH4242  H Intersection014. MR-IRR Duration 
ResultH4242  H Intersection014. MR-IRR Duration ResultH4242  H Intersection014. MR-IRR 
Duration ResultH4242  H Intersection014. MR-IRR Duration ResultH4242  H Intersection014. 
MR-IRR Duration ResultH4242  H  Intersection014. MR-IRR Duration ResultH4242  H 
Intersection014. MR-IRR Duration ResultH4242  H Intersection014. MR-IRR Duration 
ResultH4242  H Intersection014. MR-IRR Duration ResultH4343  H Intersection014. MR-IRR 
Duration ResultH4343  H Intersection014. MR-IRR Duration ResultH4343  H Intersection014. 
MR-IRR Duration ResultH4343  H Intersection014. MR-IRR Duration ResultH4343  H 
Intersection014. MR-IRR Duration ResultH4343  H Intersection014. MR-IRR Duration 
ResultH4343  H Intersection014. MR-IRR Duration ResultH4343  H Intersection014. MR-IRR 
Duration ResultH4343  H Intersection014. MR-IRR Duration ResultH4444  H Intersection014. 
MR-IRR Duration ResultH4444  H Intersection014. MR-IRR Duration ResultH4444  H 
Intersection014. MR-IRR Duration ResultH4444  H Intersection014. MR-IRR Duration 
ResultH4444  H Intersection014. MR-IRR Duration ResultH4444  H Intersection014. MR-IRR 
Duration ResultH4444  H Intersection014. MR-IRR Duration ResultH4444  H Intersection014. 
MR-IRR Duration ResultH4444  H Intersection014. MR-IRR Duration ResultH4545  H 
Intersection014. MR-IRR Duration ResultH4545  H Intersection014. MR-IRR Duration 
ResultH4545  H Intersection014. MR-IRR Duration ResultH4545  H Intersection014. MR-IRR 
Duration ResultH4545  H Intersection014. MR-IRR Duration ResultH4545  H Intersection014. 
MR-IRR Duration ResultH5454  H Intersection014. MR-IRR Duration ResultH5454  H 
Intersection014. MR-IRR Duration ResultH5454  H Intersection014. MR-IRR Duration 
ResultH5454  H Intersection014. MR-IRR Duration ResultH5454  H Intersection014. MR-IRR 
Duration ResultH5454  H Intersection014. MR-IRR Duration ResultH5454  H Intersection014. 
MR-IRR Duration ResultI3030  I Intersection014. MR-IRR Duration ResultI3030  I 
Intersection014. MR-IRR Duration ResultI3030  I Intersection014. MR-IRR Duration 
ResultI3030  I Intersection014. MR-IRR Duration ResultI3030  I Intersection014. MR-IRR 
Duration ResultI3030  I Intersection014. MR-IRR Duration ResultI3030  I  Intersection014. 
MR-IRR Duration ResultI3030  I Intersection014. MR-IRR Duration ResultI3131  I 
Intersection014. MR-IRR Duration ResultI3131  I Intersection014. MR-IRR Duration 
ResultI3131  I Intersection014. MR-IRR Duration ResultI3131  I Intersection014. MR-IRR 
Duration ResultI3131  I Intersection014. MR-IRR Duration ResultI3131  I Intersection014. 
MR-IRR Duration ResultI3131  I Intersection014. MR-IRR Duration ResultI3131  I 
Intersection014. MR-IRR Duration ResultI3232  I Intersection014. MR-IRR Duration 
ResultI3232  I Intersection014. MR-IRR Duration ResultI3232  I Intersection014. MR-IRR 
Duration ResultI3232  I Intersection014. MR-IRR Duration ResultI3232  I Intersection014. 
MR-IRR Duration ResultI3232  I Intersection014. MR-IRR Duration ResultI3232  I 
Intersection014. MR-IRR Duration ResultI3232  I Intersection014. MR-IRR Duration 
ResultI3333  I Intersection014. MR-IRR Duration ResultI3333  I Intersection014. MR-IRR 
Duration ResultI3333  I Intersection014. MR-IRR Duration ResultI3333  I Intersection014. 
MR-IRR Duration ResultI3333  I Intersection014. MR-IRR Duration ResultI3333  I 
Intersection014. MR-IRR Duration ResultI3333  I Intersection014. MR-IRR Duration 
ResultI3333  I Intersection014. MR-IRR Duration ResultI3434  I Intersection014. MR-IRR 
Duration ResultI3434  I Intersection014. MR-IRR Duration ResultI3434  I Intersection014. 



MR-IRR Duration ResultI3434  I Intersection014. MR-IRR Duration ResultI3434  I 
Intersection014. MR-IRR Duration ResultI3434  I Intersection014. MR-IRR Duration 
ResultI3434  I Intersection014. MR-IRR Duration ResultI3434  I Intersection014. MR-IRR 
Duration ResultI3535  I Intersection014. MR-IRR Duration ResultI3535  I Intersection014. 
MR-IRR Duration ResultI3535  I Intersection014. MR-IRR Duration ResultI3535  I 
Intersection014. MR-IRR Duration ResultI3535  I Intersection014. MR-IRR Duration 
ResultI3535  I Intersection014. MR-IRR Duration ResultI3535  I Intersection014. MR-IRR 
Duration ResultI3535  I Intersection014. MR-IRR Duration ResultI3636  I Intersection014. 
MR-IRR Duration ResultI3636  I Intersection014. MR-IRR Duration ResultI3636  I 
Intersection014. MR-IRR Duration ResultI3636  I Intersection014. MR-IRR Duration 
ResultI3636  I Intersection014. MR-IRR Duration ResultI3636  I  Intersection014. MR-IRR 
Duration ResultI3636  I Intersection014. MR-IRR Duration ResultI3636  I Intersection014. 
MR-IRR Duration ResultI3737  I Intersection014. MR-IRR Duration ResultI3737  I 
Intersection014. MR-IRR Duration ResultI3737  I Intersection014. MR-IRR Duration 
ResultI3737  I Intersection014. MR-IRR Duration ResultI3737  I Intersection014. MR-IRR 
Duration ResultI3737  I Intersection014. MR-IRR Duration ResultI3737  I Intersection014. 
MR-IRR Duration ResultI3737  I Intersection014. MR-IRR Duration ResultI3838  I 
Intersection014. MR-IRR Duration ResultI3838  I Intersection014. MR-IRR Duration 
ResultI3838  I Intersection014. MR-IRR Duration ResultI3838  I Intersection014. MR-IRR 
Duration ResultI3838  I Intersection014. MR-IRR Duration ResultI3838  I Intersection014. 
MR-IRR Duration ResultI3838  I Intersection014. MR-IRR Duration ResultI3838  I 
Intersection014. MR-IRR Duration ResultI3939  I Intersection014. MR-IRR Duration 
ResultI3939  I Intersection014. MR-IRR Duration ResultI3939  I Intersection014. MR-IRR 
Duration ResultI3939  I Intersection014. MR-IRR Duration ResultI3939  I Intersection014. 
MR-IRR Duration ResultI3939  I Intersection014. MR-IRR Duration ResultI3939  I 
Intersection014. MR-IRR Duration ResultI3939  I Intersection014. MR-IRR Duration 
ResultI4040  I Intersection014. MR-IRR Duration ResultI4040  I Intersection014. MR-IRR 
Duration ResultI4040  I Intersection014. MR-IRR Duration ResultI4040  I Intersection014. 
MR-IRR Duration ResultI4040  I Intersection014. MR-IRR Duration ResultI4040  I 
Intersection014. MR-IRR Duration ResultI4040  I Intersection014. MR-IRR Duration 
ResultI4040  I Intersection014. MR-IRR Duration ResultI4141  I Intersection014. MR-IRR 
Duration ResultI4141  I Intersection014. MR-IRR Duration ResultI4141  I Intersection014. 
MR-IRR Duration ResultI4141  I Intersection014. MR-IRR Duration ResultI4141  I 
Intersection014. MR-IRR Duration ResultI4141  I Intersection014. MR-IRR Duration 
ResultI4141  I Intersection014. MR-IRR Duration ResultI4141  I Intersection014. MR-IRR 
Duration ResultI4242  I Intersection014. MR-IRR Duration ResultI4242  I Intersection014. 
MR-IRR Duration ResultI4242  I Intersection014. MR-IRR Duration ResultI4242  I 
Intersection014. MR-IRR Duration ResultI4242  I  Intersection014. MR-IRR Duration 
ResultI4242  I Intersection014. MR-IRR Duration ResultI4242  I Intersection014. MR-IRR 
Duration ResultI4242  I Intersection014. MR-IRR Duration ResultI4343  I Intersection014. 
MR-IRR Duration ResultI4343  I Intersection014. MR-IRR Duration ResultI4343  I 
Intersection014. MR-IRR Duration ResultI4343  I Intersection014. MR-IRR Duration 
ResultI4343  I Intersection014. MR-IRR Duration ResultI4343  I Intersection014. MR-IRR 
Duration ResultI4343  I Intersection014. MR-IRR Duration ResultI4343  I Intersection014. 
MR-IRR Duration ResultI4444  I Intersection014. MR-IRR Duration ResultI4444  I 
Intersection014. MR-IRR Duration ResultI4444  I Intersection014. MR-IRR Duration 
ResultI4444  I Intersection014. MR-IRR Duration ResultI4444  I Intersection014. MR-IRR 



Duration ResultI4444  I Intersection014. MR-IRR Duration ResultI4444  I Intersection014. 
MR-IRR Duration ResultI4444  I Intersection014. MR-IRR Duration ResultI4545  I 
Intersection014. MR-IRR Duration ResultI4545  I Intersection014. MR-IRR Duration 
ResultI4545  I Intersection014. MR-IRR Duration ResultI4545  I Intersection014. MR-IRR 
Duration ResultI4545  I Intersection014. MR-IRR Duration ResultJ3030  J Intersection014. 
MR-IRR Duration ResultJ3030  J Intersection014. MR-IRR Duration ResultJ3030  J 
Intersection014. MR-IRR Duration ResultJ3030  J Intersection014. MR-IRR Duration 
ResultJ3030  J Intersection014. MR-IRR Duration ResultJ3030  J Intersection014. MR-IRR 
Duration ResultJ3030  J Intersection014. MR-IRR Duration ResultJ3030  J Intersection014. 
MR-IRR Duration ResultJ3030  J Intersection014. MR-IRR Duration ResultJ3131  J 
Intersection014. MR-IRR Duration ResultJ3131  J Intersection014. MR-IRR Duration 
ResultJ3131  J Intersection014. MR-IRR Duration ResultJ3131  J Intersection014. MR-IRR 
Duration ResultJ3131  J Intersection014. MR-IRR Duration ResultJ3131  J Intersection014. 
MR-IRR Duration ResultJ3131  J Intersection014. MR-IRR Duration ResultJ3131  J 
Intersection014. MR-IRR Duration ResultJ3131  J Intersection014. MR-IRR Duration 
ResultJ3232  J Intersection014. MR-IRR Duration ResultJ3232  J Intersection014. MR-IRR 
Duration ResultJ3232  J Intersection014. MR-IRR Duration ResultJ3232  J Intersection014. 
MR-IRR Duration ResultJ3232  J  Intersection014. MR-IRR Duration ResultJ3232  J 
Intersection014. MR-IRR Duration ResultJ3232  J Intersection014. MR-IRR Duration 
ResultJ3232  J Intersection014. MR-IRR Duration ResultJ3232  J Intersection014. MR-IRR 
Duration ResultJ3333  J Intersection014. MR-IRR Duration ResultJ3333  J Intersection014. 
MR-IRR Duration ResultJ3333  J Intersection014. MR-IRR Duration ResultJ3333  J 
Intersection014. MR-IRR Duration ResultJ3333  J Intersection014. MR-IRR Duration 
ResultJ3333  J Intersection014. MR-IRR Duration ResultJ3333  J Intersection014. MR-IRR 
Duration ResultJ3333  J Intersection014. MR-IRR Duration ResultJ3333  J Intersection014. 
MR-IRR Duration ResultJ3434  J Intersection014. MR-IRR Duration ResultJ3434  J 
Intersection014. MR-IRR Duration ResultJ3434  J Intersection014. MR-IRR Duration 
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Intersection018.Correlation Trade PortfolioH1010  H Intersection018.Correlation Trade 
PortfolioH1010  H Intersection018.Correlation Trade PortfolioH1010  H 
Intersection018.Correlation Trade PortfolioH1010  H Intersection018.Correlation Trade 
PortfolioH1010  H Intersection018.Correlation Trade PortfolioH1111  H 
Intersection018.Correlation Trade PortfolioH1111  H Intersection018.Correlation Trade 
PortfolioH1111  H Intersection018.Correlation Trade PortfolioH1111  H 
Intersection018.Correlation Trade PortfolioH1111  H Intersection018.Correlation Trade 
PortfolioH1111  H Intersection018.Correlation Trade PortfolioH1111  H 
Intersection018.Correlation Trade PortfolioH1414  H Intersection018.Correlation Trade 
PortfolioH1414  H Intersection018.Correlation Trade PortfolioH1414  H 
Intersection018.Correlation Trade PortfolioH1414  H Intersection018.Correlation Trade 
PortfolioH1414  H Intersection018.Correlation Trade PortfolioH1414  H 
Intersection018.Correlation Trade PortfolioH1414  H  Intersection018.Correlation Trade 
PortfolioH1515  H Intersection018.Correlation Trade PortfolioH1515  H 
Intersection018.Correlation Trade PortfolioH1515  H Intersection018.Correlation Trade 
PortfolioH1515  H Intersection018.Correlation Trade PortfolioH1515  H 
Intersection018.Correlation Trade PortfolioH1515  H Intersection018.Correlation Trade 
PortfolioH1515  H Intersection018.Correlation Trade PortfolioH1616  H 
Intersection018.Correlation Trade PortfolioH1616  H Intersection018.Correlation Trade 
PortfolioH1616  H Intersection018.Correlation Trade PortfolioH1616  H 
Intersection018.Correlation Trade PortfolioH1616  H Intersection018.Correlation Trade 
PortfolioH1616  H Intersection018.Correlation Trade PortfolioH1616  H 
Intersection018.Correlation Trade PortfolioH1919  H Intersection018.Correlation Trade 
PortfolioH1919  H Intersection018.Correlation Trade PortfolioH1919  H 
Intersection018.Correlation Trade PortfolioH1919  H Intersection018.Correlation Trade 
PortfolioH1919  H Intersection018.Correlation Trade PortfolioH1919  H 
Intersection018.Correlation Trade PortfolioH1919  H Intersection018.Correlation Trade 
PortfolioH2020  H Intersection018.Correlation Trade PortfolioH2020  H 
Intersection018.Correlation Trade PortfolioH2020  H Intersection018.Correlation Trade 



PortfolioH2020  H Intersection018.Correlation Trade PortfolioH2020  H 
Intersection018.Correlation Trade PortfolioH2626  H Intersection018.Correlation Trade 
PortfolioH2626  H Intersection018.Correlation Trade PortfolioH2626  H 
Intersection018.Correlation Trade PortfolioH2626  H Intersection018.Correlation Trade 
PortfolioH2626  H Intersection018.Correlation Trade PortfolioH2626  H 
Intersection018.Correlation Trade PortfolioH2626  H Intersection018.Correlation Trade 
PortfolioH2727  H Intersection018.Correlation Trade PortfolioH2727  H 
Intersection018.Correlation Trade PortfolioH2727  H Intersection018.Correlation Trade 
PortfolioH2727  H Intersection018.Correlation Trade PortfolioH2727  H 
Intersection018.Correlation Trade PortfolioH2727  H Intersection018.Correlation Trade 
PortfolioH2727  H Intersection018.Correlation Trade PortfolioH2828  H  
Intersection018.Correlation Trade PortfolioH2828  H Intersection018.Correlation Trade 
PortfolioH2828  H Intersection018.Correlation Trade PortfolioH2828  H 
Intersection018.Correlation Trade PortfolioH2828  H Intersection018.Correlation Trade 
PortfolioH2828  H Intersection018.Correlation Trade PortfolioH2828  H 
Intersection018.Correlation Trade PortfolioH2929  H Intersection018.Correlation Trade 
PortfolioH2929  H Intersection018.Correlation Trade PortfolioH2929  H 
Intersection018.Correlation Trade PortfolioH2929  H Intersection018.Correlation Trade 
PortfolioH2929  H Intersection018.Correlation Trade PortfolioH2929  H 
Intersection018.Correlation Trade PortfolioH2929  H Intersection018.Correlation Trade 
PortfolioH3232  H Intersection018.Correlation Trade PortfolioH3232  H 
Intersection018.Correlation Trade PortfolioH3232  H Intersection018.Correlation Trade 
PortfolioH3232  H Intersection018.Correlation Trade PortfolioH3232  H 
Intersection018.Correlation Trade PortfolioH3232  H Intersection018.Correlation Trade 
PortfolioH3232  H Intersection018.Correlation Trade PortfolioH3333  H 
Intersection018.Correlation Trade PortfolioH3333  H Intersection018.Correlation Trade 
PortfolioH3333  H Intersection018.Correlation Trade PortfolioH3333  H 
Intersection018.Correlation Trade PortfolioH3333  H Intersection018.Correlation Trade 
PortfolioH3333  H Intersection018.Correlation Trade PortfolioH3333  H 
Intersection018.Correlation Trade PortfolioH3434  H Intersection018.Correlation Trade 
PortfolioH3434  H Intersection018.Correlation Trade PortfolioH3434  H 
Intersection018.Correlation Trade PortfolioH3434  H Intersection018.Correlation Trade 
PortfolioH3434  H Intersection018.Correlation Trade PortfolioH3434  H 
Intersection018.Correlation Trade PortfolioH3434  H Intersection018.Correlation Trade 
PortfolioH3737  H Intersection018.Correlation Trade PortfolioH3737  H 
Intersection018.Correlation Trade PortfolioH3737  H Intersection018.Correlation Trade 
PortfolioH3737  H Intersection018.Correlation Trade PortfolioH3737  H 
Intersection018.Correlation Trade PortfolioH3737  H Intersection018.Correlation Trade 
PortfolioH3737  H  Intersection018.Correlation Trade PortfolioH3838  H 
Intersection018.Correlation Trade PortfolioH3838  H Intersection018.Correlation Trade 
PortfolioH3838  H Intersection018.Correlation Trade PortfolioH3838  H 
Intersection018.Correlation Trade PortfolioH3838  H Intersection018.Correlation Trade 
PortfolioI1212  I Intersection018.Correlation Trade PortfolioI1212  I 
Intersection018.Correlation Trade PortfolioI1212  I Intersection018.Correlation Trade 
PortfolioI1212  I Intersection018.Correlation Trade PortfolioI1212  I 
Intersection018.Correlation Trade PortfolioI1313  I Intersection018.Correlation Trade 
PortfolioI1313  I Intersection018.Correlation Trade PortfolioI1313  I 



Intersection018.Correlation Trade PortfolioI1313  I Intersection018.Correlation Trade 
PortfolioI1313  I Intersection018.Correlation Trade PortfolioI1717  I 
Intersection018.Correlation Trade PortfolioI1717  I Intersection018.Correlation Trade 
PortfolioI1717  I Intersection018.Correlation Trade PortfolioI1717  I 
Intersection018.Correlation Trade PortfolioI1717  I Intersection018.Correlation Trade 
PortfolioI1818  I Intersection018.Correlation Trade PortfolioI1818  I 
Intersection018.Correlation Trade PortfolioI1818  I Intersection018.Correlation Trade 
PortfolioI1818  I Intersection018.Correlation Trade PortfolioI1818  I 
Intersection018.Correlation Trade PortfolioI2020  I Intersection018.Correlation Trade 
PortfolioI2020  I Intersection018.Correlation Trade PortfolioI2020  I 
Intersection018.Correlation Trade PortfolioI2020  I Intersection018.Correlation Trade 
PortfolioI3030  I Intersection018.Correlation Trade PortfolioI3030  I 
Intersection018.Correlation Trade PortfolioI3030  I Intersection018.Correlation Trade 
PortfolioI3030  I Intersection018.Correlation Trade PortfolioI3030  I 
Intersection018.Correlation Trade PortfolioI3131  I Intersection018.Correlation Trade 
PortfolioI3131  I Intersection018.Correlation Trade PortfolioI3131  I 
Intersection018.Correlation Trade PortfolioI3131  I Intersection018.Correlation Trade 
PortfolioI3131  I  Intersection018.Correlation Trade PortfolioI3535  I 
Intersection018.Correlation Trade PortfolioI3535  I Intersection018.Correlation Trade 
PortfolioI3535  I Intersection018.Correlation Trade PortfolioI3535  I 
Intersection018.Correlation Trade PortfolioI3535  I Intersection018.Correlation Trade 
PortfolioI3636  I Intersection018.Correlation Trade PortfolioI3636  I 
Intersection018.Correlation Trade PortfolioI3636  I Intersection018.Correlation Trade 
PortfolioI3636  I Intersection018.Correlation Trade PortfolioI3636  I 
Intersection018.Correlation Trade PortfolioI3838  I Intersection018.Correlation Trade 
PortfolioI3838  I Intersection018.Correlation Trade PortfolioI3838  I 
Intersection018.Correlation Trade PortfolioI3838  I Intersection050. QPR-Statement of Fin 
PosJ77 J Intersection050. QPR-Statement of Fin PosJ77 J Intersection050. QPR-Statement 
of Fin PosJ77 J Intersection050. QPR-Statement of Fin PosJ77 J Intersection050. 
QPR-Statement of Fin PosJ77 J Intersection050. QPR-Statement of Fin PosJ88 J 
Intersection050. QPR-Statement of Fin PosJ88 J Intersection050. QPR-Statement of Fin 
PosJ88 J Intersection050. QPR-Statement of Fin PosJ88 J Intersection050. QPR-Statement 
of Fin PosJ88 J Intersection050. QPR-Statement of Fin PosJ99 J Intersection050. 
QPR-Statement of Fin PosJ99 J Intersection050. QPR-Statement of Fin PosJ99 J 
Intersection050. QPR-Statement of Fin PosJ99 J Intersection050. QPR-Statement of Fin 
PosJ99 J Intersection050. QPR-Statement of Fin PosJ1010  J Intersection050. 
QPR-Statement of Fin PosJ1010  J Intersection050. QPR-Statement of Fin PosJ1010  J 
Intersection050. QPR-Statement of Fin PosJ1010  J Intersection050. QPR-Statement of Fin 
PosJ1010  J Intersection050. QPR-Statement of Fin PosJ1111  J Intersection050. 
QPR-Statement of Fin PosJ1111  J Intersection050. QPR-Statement of Fin PosJ1111  J 
Intersection050. QPR-Statement of Fin PosJ1111  J Intersection050. QPR-Statement of Fin 
PosJ1111  J Intersection050. QPR-Statement of Fin PosJ1111  J Intersection050. 
QPR-Statement of Fin PosJ1212  J  Intersection050. QPR-Statement of Fin PosJ1212  J 
Intersection050. QPR-Statement of Fin PosJ1212  J Intersection050. QPR-Statement of Fin 
PosJ1212  J Intersection050. QPR-Statement of Fin PosJ1212  J Intersection050. 
QPR-Statement of Fin PosJ1212  J Intersection050. QPR-Statement of Fin PosJ1313  J 
Intersection050. QPR-Statement of Fin PosJ1313  J Intersection050. QPR-Statement of Fin 



PosJ1313  J Intersection050. QPR-Statement of Fin PosJ1313  J Intersection050. 
QPR-Statement of Fin PosJ1313  J Intersection050. QPR-Statement of Fin PosJ1313  J 
Intersection050. QPR-Statement of Fin PosJ1414  J Intersection050. QPR-Statement of Fin 
PosJ1414  J Intersection050. QPR-Statement of Fin PosJ1414  J Intersection050. 
QPR-Statement of Fin PosJ1414  J Intersection050. QPR-Statement of Fin PosJ1414  J 
Intersection050. QPR-Statement of Fin PosJ1515  J Intersection050. QPR-Statement of Fin 
PosJ1515  J Intersection050. QPR-Statement of Fin PosJ1515  J Intersection050. 
QPR-Statement of Fin PosJ1515  J Intersection050. QPR-Statement of Fin PosJ1818  J 
Intersection050. QPR-Statement of Fin PosJ1818  J Intersection050. QPR-Statement of Fin 
PosJ1818  J Intersection050. QPR-Statement of Fin PosJ1818  J Intersection050. 
QPR-Statement of Fin PosJ1818  J Intersection050. QPR-Statement of Fin PosJ1919  J 
Intersection050. QPR-Statement of Fin PosJ1919  J Intersection050. QPR-Statement of Fin 
PosJ1919  J Intersection050. QPR-Statement of Fin PosJ1919  J Intersection050. 
QPR-Statement of Fin PosJ1919  J Intersection050. QPR-Statement of Fin PosJ2020  J 
Intersection050. QPR-Statement of Fin PosJ2020  J Intersection050. QPR-Statement of Fin 
PosJ2020  J Intersection050. QPR-Statement of Fin PosJ2020  J Intersection050. 
QPR-Statement of Fin PosJ2020  J Intersection050. QPR-Statement of Fin PosJ2121  J 
Intersection050. QPR-Statement of Fin PosJ2121  J Intersection050. QPR-Statement of Fin 
PosJ2121  J Intersection050. QPR-Statement of Fin PosJ2121  J  Intersection050. 
QPR-Statement of Fin PosJ2121  J Intersection050. QPR-Statement of Fin PosJ2222  J 
Intersection050. QPR-Statement of Fin PosJ2222  J Intersection050. QPR-Statement of Fin 
PosJ2222  J Intersection050. QPR-Statement of Fin PosJ2222  J Intersection050. 
QPR-Statement of Fin PosJ2222  J Intersection050. QPR-Statement of Fin PosJ2323  J 
Intersection050. QPR-Statement of Fin PosJ2323  J Intersection050. QPR-Statement of Fin 
PosJ2323  J Intersection050. QPR-Statement of Fin PosJ2323  J Intersection050. 
QPR-Statement of Fin PosJ2323  J Intersection050. QPR-Statement of Fin PosJ2424  J 
Intersection050. QPR-Statement of Fin PosJ2424  J Intersection050. QPR-Statement of Fin 
PosJ2424  J Intersection050. QPR-Statement of Fin PosJ2424  J Intersection050. 
QPR-Statement of Fin PosJ2424  J Intersection050. QPR-Statement of Fin PosJ2525  J 
Intersection050. QPR-Statement of Fin PosJ2525  J Intersection050. QPR-Statement of Fin 
PosJ2525  J Intersection050. QPR-Statement of Fin PosJ2525  J Intersection050. 
QPR-Statement of Fin PosJ2525  J Intersection050. QPR-Statement of Fin PosJ2626  J 
Intersection050. QPR-Statement of Fin PosJ2626  J Intersection050. QPR-Statement of Fin 
PosJ2626  J Intersection050. QPR-Statement of Fin PosJ2626  J Intersection050. 
QPR-Statement of Fin PosJ2626  J Intersection050. QPR-Statement of Fin PosJ2727  J 
Intersection050. QPR-Statement of Fin PosJ2727  J Intersection050. QPR-Statement of Fin 
PosJ2727  J Intersection050. QPR-Statement of Fin PosJ2727  J Intersection050. 
QPR-Statement of Fin PosJ3030  J Intersection050. QPR-Statement of Fin PosJ3030  J 
Intersection050. QPR-Statement of Fin PosJ3030  J Intersection050. QPR-Statement of Fin 
PosJ3030  J Intersection050. QPR-Statement of Fin PosJ3030  J Intersection050. 
QPR-Statement of Fin PosJ3131  J Intersection050. QPR-Statement of Fin PosJ3131  J  
Intersection050. QPR-Statement of Fin PosJ3131  J Intersection050. QPR-Statement of Fin 
PosJ3131  J Intersection050. QPR-Statement of Fin PosJ3131  J Intersection050. 
QPR-Statement of Fin PosJ3232  J Intersection050. QPR-Statement of Fin PosJ3232  J 
Intersection050. QPR-Statement of Fin PosJ3232  J Intersection050. QPR-Statement of Fin 
PosJ3232  J Intersection050. QPR-Statement of Fin PosJ3232  J Intersection050. 
QPR-Statement of Fin PosJ3333  J Intersection050. QPR-Statement of Fin PosJ3333  J 



Intersection050. QPR-Statement of Fin PosJ3333  J Intersection050. QPR-Statement of Fin 
PosJ3333  J Intersection050. QPR-Statement of Fin PosJ3333  J Intersection050. 
QPR-Statement of Fin PosJ3434  J Intersection050. QPR-Statement of Fin PosJ3434  J 
Intersection050. QPR-Statement of Fin PosJ3434  J Intersection050. QPR-Statement of Fin 
PosJ3434  J Intersection050. QPR-Statement of Fin PosJ3434  J Intersection050. 
QPR-Statement of Fin PosJ3535  J Intersection050. QPR-Statement of Fin PosJ3535  J 
Intersection050. QPR-Statement of Fin PosJ3535  J Intersection050. QPR-Statement of Fin 
PosJ3535  J Intersection050. QPR-Statement of Fin PosJ3535  J Intersection050. 
QPR-Statement of Fin PosJ3636  J Intersection050. QPR-Statement of Fin PosJ3636  J 
Intersection050. QPR-Statement of Fin PosJ3636  J Intersection050. QPR-Statement of Fin 
PosJ3636  J Intersection050. QPR-Statement of Fin PosJ3636  J Intersection050. 
QPR-Statement of Fin PosJ3737  J Intersection050. QPR-Statement of Fin PosJ3737  J 
Intersection050. QPR-Statement of Fin PosJ3737  J Intersection050. QPR-Statement of Fin 
PosJ3737  J Intersection050. QPR-Statement of Fin PosJ3737  J Intersection050. 
QPR-Statement of Fin PosJ3838  J Intersection050. QPR-Statement of Fin PosJ3838  J 
Intersection050. QPR-Statement of Fin PosJ3838  J Intersection050. QPR-Statement of Fin 
PosJ3838  J Intersection050. QPR-Statement of Fin PosJ3838  J Intersection050. 
QPR-Statement of Fin PosJ3939  J Intersection050. QPR-Statement of Fin PosJ3939  J 
Intersection050. QPR-Statement of Fin PosJ3939  J  Intersection050. QPR-Statement of Fin 
PosJ3939  J Intersection050. QPR-Statement of Fin PosJ4242  J Intersection050. 
QPR-Statement of Fin PosJ4242  J Intersection050. QPR-Statement of Fin PosJ4242  J 
Intersection050. QPR-Statement of Fin PosJ4242  J Intersection050. QPR-Statement of Fin 
PosJ4242  J Intersection050. QPR-Statement of Fin PosJ4343  J Intersection050. 
QPR-Statement of Fin PosJ4343  J Intersection050. QPR-Statement of Fin PosJ4343  J 
Intersection050. QPR-Statement of Fin PosJ4343  J Intersection050. QPR-Statement of Fin 
PosJ4343  J Intersection050. QPR-Statement of Fin PosJ4444  J Intersection050. 
QPR-Statement of Fin PosJ4444  J Intersection050. QPR-Statement of Fin PosJ4444  J 
Intersection050. QPR-Statement of Fin PosJ4444  J Intersection050. QPR-Statement of Fin 
PosJ4444  J Intersection050. QPR-Statement of Fin PosJ4545  J Intersection050. 
QPR-Statement of Fin PosJ4545  J Intersection050. QPR-Statement of Fin PosJ4545  J 
Intersection050. QPR-Statement of Fin PosJ4545  J Intersection050. QPR-Statement of Fin 
PosJ4545  J Intersection050. QPR-Statement of Fin PosJ4646  J Intersection050. 
QPR-Statement of Fin PosJ4646  J Intersection050. QPR-Statement of Fin PosJ4646  J 
Intersection050. QPR-Statement of Fin PosJ4646  J Intersection050. QPR-Statement of Fin 
PosJ4646  J Intersection050. QPR-Statement of Fin PosJ4747  J Intersection050. 
QPR-Statement of Fin PosJ4747  J Intersection050. QPR-Statement of Fin PosJ4747  J 
Intersection050. QPR-Statement of Fin PosJ4747  J Intersection050. QPR-Statement of Fin 
PosJ4747  J Intersection050. QPR-Statement of Fin PosJ4848  J Intersection050. 
QPR-Statement of Fin PosJ4848  J Intersection050. QPR-Statement of Fin PosJ4848  J 
Intersection050. QPR-Statement of Fin PosJ4848  J Intersection050. QPR-Statement of Fin 
PosJ4848  J Intersection050. QPR-Statement of Fin PosJ4949  J Intersection050. 
QPR-Statement of Fin PosJ4949  J Intersection050. QPR-Statement of Fin PosJ4949  J 
Intersection050. QPR-Statement of Fin PosJ4949  J Intersection050. QPR-Statement of Fin 
PosJ4949  J Intersection050. QPR-Statement of Fin PosJ5050  J  Intersection050. 
QPR-Statement of Fin PosJ5050  J Intersection050. QPR-Statement of Fin PosJ5050  J 
Intersection050. QPR-Statement of Fin PosJ5050  J Intersection050. QPR-Statement of Fin 
PosJ5050  J Intersection050. QPR-Statement of Fin PosJ5151  J Intersection050. 



QPR-Statement of Fin PosJ5151  J Intersection050. QPR-Statement of Fin PosJ5151  J 
Intersection050. QPR-Statement of Fin PosJ5151  J Intersection050. QPR-Statement of Fin 
PosJ5454  J Intersection050. QPR-Statement of Fin PosJ5454  J Intersection050. 
QPR-Statement of Fin PosJ5454  J Intersection050. QPR-Statement of Fin PosJ5454  J 
Intersection050. QPR-Statement of Fin PosJ5454  J Intersection050. QPR-Statement of Fin 
PosJ5555  J Intersection050. QPR-Statement of Fin PosJ5555  J Intersection050. 
QPR-Statement of Fin PosJ5555  J Intersection050. QPR-Statement of Fin PosJ5555  J 
Intersection050. QPR-Statement of Fin PosJ5555  J Intersection050. QPR-Statement of Fin 
PosJ5656  J Intersection050. QPR-Statement of Fin PosJ5656  J Intersection050. 
QPR-Statement of Fin PosJ5656  J Intersection050. QPR-Statement of Fin PosJ5656  J 
Intersection050. QPR-Statement of Fin PosJ5656  J Intersection050. QPR-Statement of Fin 
PosJ5757  J Intersection050. QPR-Statement of Fin PosJ5757  J Intersection050. 
QPR-Statement of Fin PosJ5757  J Intersection050. QPR-Statement of Fin PosJ5757  J 
Intersection050. QPR-Statement of Fin PosJ5757  J Intersection050. QPR-Statement of Fin 
PosJ5858  J Intersection050. QPR-Statement of Fin PosJ5858  J Intersection050. 
QPR-Statement of Fin PosJ5858  J Intersection050. QPR-Statement of Fin PosJ5858  J 
Intersection050. QPR-Statement of Fin PosJ5858  J Intersection050. QPR-Statement of Fin 
PosJ5959  J Intersection050. QPR-Statement of Fin PosJ5959  J Intersection050. 
QPR-Statement of Fin PosJ5959  J Intersection050. QPR-Statement of Fin PosJ5959  J 
Intersection050. QPR-Statement of Fin PosJ5959  J Intersection050. QPR-Statement of Fin 
PosJ6060  J Intersection050. QPR-Statement of Fin PosJ6060  J Intersection050. 
QPR-Statement of Fin PosJ6060  J Intersection050. QPR-Statement of Fin PosJ6060  J  
Intersection050. QPR-Statement of Fin PosJ6060  J Intersection050. QPR-Statement of Fin 
PosJ6161  J Intersection050. QPR-Statement of Fin PosJ6161  J Intersection050. 
QPR-Statement of Fin PosJ6161  J Intersection050. QPR-Statement of Fin PosJ6161  J 
Intersection050. QPR-Statement of Fin PosJ6161  J Intersection050. QPR-Statement of Fin 
PosJ6262  J Intersection050. QPR-Statement of Fin PosJ6262  J Intersection050. 
QPR-Statement of Fin PosJ6262  J Intersection050. QPR-Statement of Fin PosJ6262  J 
Intersection050. QPR-Statement of Fin PosJ6262  J Intersection050. QPR-Statement of Fin 
PosJ6363  J Intersection050. QPR-Statement of Fin PosJ6363  J Intersection050. 
QPR-Statement of Fin PosJ6363  J Intersection050. QPR-Statement of Fin PosJ6363  J 
Intersection050. QPR-Statement of Fin PosJ6666  J Intersection050. QPR-Statement of Fin 
PosJ6666  J Intersection050. QPR-Statement of Fin PosJ6666  J Intersection050. 
QPR-Statement of Fin PosJ6666  J Intersection050. QPR-Statement of Fin PosJ6666  J 
Intersection050. QPR-Statement of Fin PosJ6767  J Intersection050. QPR-Statement of Fin 
PosJ6767  J Intersection050. QPR-Statement of Fin PosJ6767  J Intersection050. 
QPR-Statement of Fin PosJ6767  J Intersection050. QPR-Statement of Fin PosJ6767  J 
Intersection050. QPR-Statement of Fin PosJ6868  J Intersection050. QPR-Statement of Fin 
PosJ6868  J Intersection050. QPR-Statement of Fin PosJ6868  J Intersection050. 
QPR-Statement of Fin PosJ6868  J Intersection050. QPR-Statement of Fin PosJ6868  J 
Intersection050. QPR-Statement of Fin PosJ6969  J Intersection050. QPR-Statement of Fin 
PosJ6969  J Intersection050. QPR-Statement of Fin PosJ6969  J Intersection050. 
QPR-Statement of Fin PosJ6969  J Intersection050. QPR-Statement of Fin PosJ6969  J 
Intersection050. QPR-Statement of Fin PosJ7070  J Intersection050. QPR-Statement of Fin 
PosJ7070  J Intersection050. QPR-Statement of Fin PosJ7070  J Intersection050. 
QPR-Statement of Fin PosJ7070  J Intersection050. QPR-Statement of Fin PosJ7070  J 
Intersection050. QPR-Statement of Fin PosJ7171  J Intersection050. QPR-Statement of Fin 



PosJ7171  J  Intersection050. QPR-Statement of Fin PosJ7171  J Intersection050. 
QPR-Statement of Fin PosJ7171  J Intersection050. QPR-Statement of Fin PosJ7171  J 
Intersection050. QPR-Statement of Fin PosJ7272  J Intersection050. QPR-Statement of Fin 
PosJ7272  J Intersection050. QPR-Statement of Fin PosJ7272  J Intersection050. 
QPR-Statement of Fin PosJ7272  J Intersection050. QPR-Statement of Fin PosJ7272  J 
Intersection050. QPR-Statement of Fin PosJ7373  J Intersection050. QPR-Statement of Fin 
PosJ7373  J Intersection050. QPR-Statement of Fin PosJ7373  J Intersection050. 
QPR-Statement of Fin PosJ7373  J Intersection050. QPR-Statement of Fin PosJ7373  J 
Intersection050. QPR-Statement of Fin PosJ7474  J Intersection050. QPR-Statement of Fin 
PosJ7474  J Intersection050. QPR-Statement of Fin PosJ7474  J Intersection050. 
QPR-Statement of Fin PosJ7474  J Intersection050. QPR-Statement of Fin PosJ7474  J 
Intersection050. QPR-Statement of Fin PosJ7575  J Intersection050. QPR-Statement of Fin 
PosJ7575  J Intersection050. QPR-Statement of Fin PosJ7575  J Intersection050. 
QPR-Statement of Fin PosJ7575  J Intersection050. QPR-Statement of Fin PosJ7575  J 
Intersection050. QPR-Statement of Fin PosJ7676  J Intersection050. QPR-Statement of Fin 
PosJ7676  J Intersection050. QPR-Statement of Fin PosJ7676  J Intersection050. 
QPR-Statement of Fin PosJ7676  J Intersection050. QPR-Statement of Fin PosJ7676  J 
Intersection050. QPR-Statement of Fin PosJ7777  J Intersection050. QPR-Statement of Fin 
PosJ7777  J Intersection050. QPR-Statement of Fin PosJ7777  J Intersection050. 
QPR-Statement of Fin PosJ7777  J Intersection050. QPR-Statement of Fin PosJ7777  J 
Intersection050. QPR-Statement of Fin PosJ7878  J Intersection050. QPR-Statement of Fin 
PosJ7878  J Intersection050. QPR-Statement of Fin PosJ7878  J Intersection050. 
QPR-Statement of Fin PosJ7878  J Intersection050. QPR-Statement of Fin PosJ8181  J 
Intersection050. QPR-Statement of Fin PosJ8181  J Intersection050. QPR-Statement of Fin 
PosJ8181  J Intersection050. QPR-Statement of Fin PosJ8181  J Intersection050. 
QPR-Statement of Fin PosJ8181  J Intersection050. QPR-Statement of Fin PosJ8282  J  
Intersection050. QPR-Statement of Fin PosJ8282  J Intersection050. QPR-Statement of Fin 
PosJ8282  J Intersection050. QPR-Statement of Fin PosJ8282  J Intersection050. 
QPR-Statement of Fin PosJ8282  J Intersection050. QPR-Statement of Fin PosJ8383  J 
Intersection050. QPR-Statement of Fin PosJ8383  J Intersection050. QPR-Statement of Fin 
PosJ8383  J Intersection050. QPR-Statement of Fin PosJ8383  J Intersection050. 
QPR-Statement of Fin PosJ8484  J Intersection050. QPR-Statement of Fin PosJ8484  J 
Intersection050. QPR-Statement of Fin PosJ8484  J Intersection050. QPR-Statement of Fin 
PosJ8484  J Intersection050. QPR-Statement of Fin PosJ8888  J Intersection050. 
QPR-Statement of Fin PosJ8888  J Intersection050. QPR-Statement of Fin PosJ8888  J 
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Largest depositsD99 D Intersection052. QPR-Ten Largest depositsD99 D Intersection052. 
QPR-Ten Largest depositsD1010  D Intersection052. QPR-Ten Largest depositsD1010  D 
Intersection052. QPR-Ten Largest depositsD1010  D  Intersection052. QPR-Ten Largest 
depositsD1010  D Intersection052. QPR-Ten Largest depositsD1010  D Intersection052. 
QPR-Ten Largest depositsD1010  D Intersection052. QPR-Ten Largest depositsD1111  D 
Intersection052. QPR-Ten Largest depositsD1111  D Intersection052. QPR-Ten Largest 
depositsD1111  D Intersection052. QPR-Ten Largest depositsD1111  D Intersection052. 
QPR-Ten Largest depositsD1111  D Intersection052. QPR-Ten Largest depositsD1111  D 
Intersection052. QPR-Ten Largest depositsD1212  D Intersection052. QPR-Ten Largest 
depositsD1212  D Intersection052. QPR-Ten Largest depositsD1212  D Intersection052. 



QPR-Ten Largest depositsD1212  D Intersection052. QPR-Ten Largest depositsD1212  D 
Intersection052. QPR-Ten Largest depositsD1212  D Intersection052. QPR-Ten Largest 
depositsD1313  D Intersection052. QPR-Ten Largest depositsD1313  D Intersection052. 
QPR-Ten Largest depositsD1313  D Intersection052. QPR-Ten Largest depositsD1313  D 
Intersection052. QPR-Ten Largest depositsD1313  D Intersection052. QPR-Ten Largest 
depositsD1313  D Intersection052. QPR-Ten Largest depositsD1414  D Intersection052. 
QPR-Ten Largest depositsD1414  D Intersection052. QPR-Ten Largest depositsD1414  D 
Intersection052. QPR-Ten Largest depositsD1414  D Intersection052. QPR-Ten Largest 
depositsD1414  D Intersection052. QPR-Ten Largest depositsD1414  D Intersection052. 
QPR-Ten Largest depositsD1515  D Intersection052. QPR-Ten Largest depositsD1515  D 
Intersection052. QPR-Ten Largest depositsD1515  D Intersection052. QPR-Ten Largest 
depositsD1515  D Intersection052. QPR-Ten Largest depositsD1515  D Intersection052. 
QPR-Ten Largest depositsD1515  D Intersection052. QPR-Ten Largest depositsD1616  D 
Intersection052. QPR-Ten Largest depositsD1616  D Intersection052. QPR-Ten Largest 
depositsD1616  D Intersection052. QPR-Ten Largest depositsD1616  D Intersection052. 
QPR-Ten Largest depositsD1616  D Intersection052. QPR-Ten Largest depositsD1616  D 
Intersection052. QPR-Ten Largest depositsD1717  D  Intersection052. QPR-Ten Largest 
depositsD1717  D Intersection052. QPR-Ten Largest depositsD2222  D Intersection052. 
QPR-Ten Largest depositsD2222  D Intersection052. QPR-Ten Largest depositsD2222  D 
Intersection052. QPR-Ten Largest depositsD2222  D Intersection052. QPR-Ten Largest 
depositsD2222  D Intersection052. QPR-Ten Largest depositsD2222  D Intersection052. 
QPR-Ten Largest depositsD2323  D Intersection052. QPR-Ten Largest depositsD2323  D 
Intersection052. QPR-Ten Largest depositsD2323  D Intersection052. QPR-Ten Largest 
depositsD2323  D Intersection052. QPR-Ten Largest depositsD2323  D Intersection052. 
QPR-Ten Largest depositsD2323  D Intersection052. QPR-Ten Largest depositsD2424  D 
Intersection052. QPR-Ten Largest depositsD2424  D Intersection052. QPR-Ten Largest 
depositsD2424  D Intersection052. QPR-Ten Largest depositsD2424  D Intersection052. 
QPR-Ten Largest depositsD2424  D Intersection052. QPR-Ten Largest depositsD2424  D 
Intersection052. QPR-Ten Largest depositsD2525  D Intersection052. QPR-Ten Largest 
depositsD2525  D Intersection052. QPR-Ten Largest depositsD2525  D Intersection052. 
QPR-Ten Largest depositsD2525  D Intersection052. QPR-Ten Largest depositsD2525  D 
Intersection052. QPR-Ten Largest depositsD2525  D Intersection052. QPR-Ten Largest 
depositsD2626  D Intersection052. QPR-Ten Largest depositsD2626  D Intersection052. 
QPR-Ten Largest depositsD2626  D Intersection052. QPR-Ten Largest depositsD2626  D 
Intersection052. QPR-Ten Largest depositsD2626  D Intersection052. QPR-Ten Largest 
depositsD2626  D Intersection052. QPR-Ten Largest depositsD2727  D Intersection052. 
QPR-Ten Largest depositsD2727  D Intersection052. QPR-Ten Largest depositsD2727  D 
Intersection052. QPR-Ten Largest depositsD2727  D Intersection052. QPR-Ten Largest 
depositsD2727  D Intersection052. QPR-Ten Largest depositsD2727  D Intersection052. 
QPR-Ten Largest depositsD2828  D Intersection052. QPR-Ten Largest depositsD2828  D 
Intersection052. QPR-Ten Largest depositsD2828  D Intersection052. QPR-Ten Largest 
depositsD2828  D Intersection052. QPR-Ten Largest depositsD2828  D Intersection052. 
QPR-Ten Largest depositsD2828  D Intersection052. QPR-Ten Largest depositsD2929  D 
Intersection052. QPR-Ten Largest depositsD2929  D Intersection052. QPR-Ten Largest 
depositsD2929  D  Intersection052. QPR-Ten Largest depositsD2929  D Intersection052. 
QPR-Ten Largest depositsD2929  D Intersection052. QPR-Ten Largest depositsD2929  D 
Intersection052. QPR-Ten Largest depositsD3030  D Intersection052. QPR-Ten Largest 



depositsD3030  D Intersection052. QPR-Ten Largest depositsD3030  D Intersection052. 
QPR-Ten Largest depositsD3030  D Intersection052. QPR-Ten Largest depositsD3030  D 
Intersection052. QPR-Ten Largest depositsD3030  D Intersection052. QPR-Ten Largest 
depositsD3131  D Intersection052. QPR-Ten Largest depositsD3131  D Intersection052. 
QPR-Ten Largest depositsD3131  D Intersection052. QPR-Ten Largest depositsD3131  D 
Intersection052. QPR-Ten Largest depositsD3131  D Intersection052. QPR-Ten Largest 
depositsD3131  D Intersection052. QPR-Ten Largest depositsD3232  D Intersection052. 
QPR-Ten Largest depositsD3232  D Intersection053. QPR-Large exposuresC77 C 
Intersection053. QPR-Large exposuresC77 C Intersection053. QPR-Large exposuresC77 C 
Intersection053. QPR-Large exposuresC77 C Intersection053. QPR-Large exposuresC77 C 
Concept053. QPR-Large exposuresC99 C Intersection053. QPR-Large exposuresD77 D 
Intersection053. QPR-Large exposuresD77 D Intersection053. QPR-Large exposuresD77 D 
Intersection053. QPR-Large exposuresD77 D Intersection053. QPR-Large exposuresD77 D 
Concept053. QPR-Large exposuresD99 D Intersection053. QPR-Large exposuresE77 E 
Intersection053. QPR-Large exposuresE77 E Intersection053. QPR-Large exposuresE77 E 
Intersection053. QPR-Large exposuresE77 E Intersection053. QPR-Large exposuresE77 E 
Concept053. QPR-Large exposuresE99 E Intersection053. QPR-Large exposuresF77 F 
Intersection053. QPR-Large exposuresF77 F Intersection053. QPR-Large exposuresF77 F 
Intersection053. QPR-Large exposuresF77 F Intersection053. QPR-Large exposuresF77 F 
Concept053. QPR-Large exposuresF99 F Intersection053. QPR-Large exposuresG77 G 
Intersection053. QPR-Large exposuresG77 G Intersection053. QPR-Large exposuresG77 G 
Intersection053. QPR-Large exposuresG77 G Intersection053. QPR-Large exposuresG77 G 
Concept053. QPR-Large exposuresG99 G  Intersection053. QPR-Large exposuresH77 H 
Intersection053. QPR-Large exposuresH77 H Intersection053. QPR-Large exposuresH77 H 
Intersection053. QPR-Large exposuresH77 H Intersection053. QPR-Large exposuresH77 H 
Concept053. QPR-Large exposuresH99 H Intersection053. QPR-Large exposuresI77 I 
Intersection053. QPR-Large exposuresI77 I Intersection053. QPR-Large exposuresI77 I 
Intersection053. QPR-Large exposuresI77 I Intersection053. QPR-Large exposuresI77 I 
Intersection053. QPR-Large exposuresJ77 J Intersection053. QPR-Large exposuresJ77 J 
Intersection053. QPR-Large exposuresJ77 J Intersection053. QPR-Large exposuresJ77 J 
Intersection053. QPR-Large exposuresJ77 J Concept053. QPR-Large exposuresJ99 J 
Intersection053. QPR-Large exposuresN77 N Intersection053. QPR-Large exposuresN77 N 
Intersection053. QPR-Large exposuresN77 N Intersection053. QPR-Large exposuresN77 N 
Intersection053. QPR-Large exposuresN77 N Concept053. QPR-Large exposuresN99 N 
Intersection054. QPR-Asset QualityF88 F Intersection054. QPR-Asset QualityF88 F 
Intersection054. QPR-Asset QualityF88 F Intersection054. QPR-Asset QualityF88 F 
Intersection054. QPR-Asset QualityF88 F Intersection054. QPR-Asset QualityF88 F 
Intersection054. QPR-Asset QualityF99 F Intersection054. QPR-Asset QualityF99 F 
Intersection054. QPR-Asset QualityF99 F Intersection054. QPR-Asset QualityF99 F 
Intersection054. QPR-Asset QualityF99 F Intersection054. QPR-Asset QualityF99 F 
Intersection054. QPR-Asset QualityF1010  F Intersection054. QPR-Asset QualityF1010  F 
Intersection054. QPR-Asset QualityF1010  F Intersection054. QPR-Asset QualityF1010  F 
Intersection054. QPR-Asset QualityF1010  F Intersection054. QPR-Asset QualityF1010  F 
Intersection054. QPR-Asset QualityF1111  F Intersection054. QPR-Asset QualityF1111  F 
Intersection054. QPR-Asset QualityF1111  F Intersection054. QPR-Asset QualityF1111  F 
Intersection054. QPR-Asset QualityF1111  F  Intersection054. QPR-Asset QualityF1111  F 
Intersection054. QPR-Asset QualityF1212  F Intersection054. QPR-Asset QualityF1212  F 



Intersection054. QPR-Asset QualityF1212  F Intersection054. QPR-Asset QualityF1212  F 
Intersection054. QPR-Asset QualityF1212  F Intersection054. QPR-Asset QualityF1212  F 
Intersection054. QPR-Asset QualityF1313  F Intersection054. QPR-Asset QualityF1313  F 
Intersection054. QPR-Asset QualityF1313  F Intersection054. QPR-Asset QualityF1313  F 
Intersection054. QPR-Asset QualityF1313  F Intersection054. QPR-Asset QualityF1313  F 
Intersection054. QPR-Asset QualityF1414  F Intersection054. QPR-Asset QualityF1414  F 
Intersection054. QPR-Asset QualityF1414  F Intersection054. QPR-Asset QualityF1414  F 
Intersection054. QPR-Asset QualityF1414  F Intersection054. QPR-Asset QualityF1414  F 
Intersection054. QPR-Asset QualityF1616  F Intersection054. QPR-Asset QualityF1616  F 
Intersection054. QPR-Asset QualityF1616  F Intersection054. QPR-Asset QualityF1616  F 
Intersection054. QPR-Asset QualityF1616  F Intersection054. QPR-Asset QualityF1616  F 
Intersection054. QPR-Asset QualityF1717  F Intersection054. QPR-Asset QualityF1717  F 
Intersection054. QPR-Asset QualityF1717  F Intersection054. QPR-Asset QualityF1717  F 
Intersection054. QPR-Asset QualityF1717  F Intersection054. QPR-Asset QualityF1717  F 
Intersection054. QPR-Asset QualityF1818  F Intersection054. QPR-Asset QualityF1818  F 
Intersection054. QPR-Asset QualityF1818  F Intersection054. QPR-Asset QualityF1818  F 
Intersection054. QPR-Asset QualityF1818  F Intersection054. QPR-Asset QualityF1818  F 
Intersection054. QPR-Asset QualityF1919  F Intersection054. QPR-Asset QualityF1919  F 
Intersection054. QPR-Asset QualityF1919  F Intersection054. QPR-Asset QualityF1919  F 
Intersection054. QPR-Asset QualityF1919  F Intersection054. QPR-Asset QualityF1919  F  
Intersection054. QPR-Asset QualityF2020  F Intersection054. QPR-Asset QualityF2020  F 
Intersection054. QPR-Asset QualityF2020  F Intersection054. QPR-Asset QualityF2020  F 
Intersection054. QPR-Asset QualityF2020  F Intersection054. QPR-Asset QualityF2020  F 
Intersection054. QPR-Asset QualityF2121  F Intersection054. QPR-Asset QualityF2121  F 
Intersection054. QPR-Asset QualityF2121  F Intersection054. QPR-Asset QualityF2121  F 
Intersection054. QPR-Asset QualityF2121  F Intersection054. QPR-Asset QualityF2121  F 
Intersection054. QPR-Asset QualityF2222  F Intersection054. QPR-Asset QualityF2222  F 
Intersection054. QPR-Asset QualityF2222  F Intersection054. QPR-Asset QualityF2222  F 
Intersection054. QPR-Asset QualityF2222  F Intersection054. QPR-Asset QualityF2222  F 
Intersection054. QPR-Asset QualityF2424  F Intersection054. QPR-Asset QualityF2424  F 
Intersection054. QPR-Asset QualityF2424  F Intersection054. QPR-Asset QualityF2424  F 
Intersection054. QPR-Asset QualityF2424  F Intersection054. QPR-Asset QualityF2424  F 
Intersection054. QPR-Asset QualityF2525  F Intersection054. QPR-Asset QualityF2525  F 
Intersection054. QPR-Asset QualityF2525  F Intersection054. QPR-Asset QualityF2525  F 
Intersection054. QPR-Asset QualityF2525  F Intersection054. QPR-Asset QualityF2525  F 
Intersection054. QPR-Asset QualityF2626  F Intersection054. QPR-Asset QualityF2626  F 
Intersection054. QPR-Asset QualityF2626  F Intersection054. QPR-Asset QualityF2626  F 
Intersection054. QPR-Asset QualityF2626  F Intersection054. QPR-Asset QualityF2626  F 
Intersection054. QPR-Asset QualityF2727  F Intersection054. QPR-Asset QualityF2727  F 
Intersection054. QPR-Asset QualityF2727  F Intersection054. QPR-Asset QualityF2727  F  
Intersection054. QPR-Asset QualityF2727  F Intersection054. QPR-Asset QualityF2727  F 
Intersection054. QPR-Asset QualityF2828  F Intersection054. QPR-Asset QualityF2828  F 
Intersection054. QPR-Asset QualityF2828  F Intersection054. QPR-Asset QualityF2828  F 
Intersection054. QPR-Asset QualityF2828  F Intersection054. QPR-Asset QualityF2828  F 
Intersection054. QPR-Asset QualityF2929  F Intersection054. QPR-Asset QualityF2929  F 
Intersection054. QPR-Asset QualityF2929  F Intersection054. QPR-Asset QualityF2929  F 
Intersection054. QPR-Asset QualityF2929  F Intersection054. QPR-Asset QualityF2929  F 



Intersection054. QPR-Asset QualityF3030  F Intersection054. QPR-Asset QualityF3030  F 
Intersection054. QPR-Asset QualityF3030  F Intersection054. QPR-Asset QualityF3030  F 
Intersection054. QPR-Asset QualityF3030  F Intersection054. QPR-Asset QualityF3030  F 
Intersection054. QPR-Asset QualityF3232  F Intersection054. QPR-Asset QualityF3232  F 
Intersection054. QPR-Asset QualityF3232  F Intersection054. QPR-Asset QualityF3232  F 
Intersection054. QPR-Asset QualityF3232  F Intersection054. QPR-Asset QualityF3232  F 
Intersection054. QPR-Asset QualityF3333  F Intersection054. QPR-Asset QualityF3333  F 
Intersection054. QPR-Asset QualityF3333  F Intersection054. QPR-Asset QualityF3333  F 
Intersection054. QPR-Asset QualityF3333  F Intersection054. QPR-Asset QualityF3333  F 
Intersection054. QPR-Asset QualityF3434  F Intersection054. QPR-Asset QualityF3434  F 
Intersection054. QPR-Asset QualityF3434  F Intersection054. QPR-Asset QualityF3434  F 
Intersection054. QPR-Asset QualityF3434  F Intersection054. QPR-Asset QualityF3434  F 
Intersection054. QPR-Asset QualityF3535  F Intersection054. QPR-Asset QualityF3535  F  
Intersection054. QPR-Asset QualityF3535  F Intersection054. QPR-Asset QualityF3535  F 
Intersection054. QPR-Asset QualityF3535  F Intersection054. QPR-Asset QualityF3535  F 
Intersection054. QPR-Asset QualityF3636  F Intersection054. QPR-Asset QualityF3636  F 
Intersection054. QPR-Asset QualityF3636  F Intersection054. QPR-Asset QualityF3636  F 
Intersection054. QPR-Asset QualityF3636  F Intersection054. QPR-Asset QualityF3636  F 
Intersection054. QPR-Asset QualityF3737  F Intersection054. QPR-Asset QualityF3737  F 
Intersection054. QPR-Asset QualityF3737  F Intersection054. QPR-Asset QualityF3737  F 
Intersection054. QPR-Asset QualityF3737  F Intersection054. QPR-Asset QualityF3737  F 
Intersection054. QPR-Asset QualityF3838  F Intersection054. QPR-Asset QualityF3838  F 
Intersection054. QPR-Asset QualityF3838  F Intersection054. QPR-Asset QualityF3838  F 
Intersection054. QPR-Asset QualityF3838  F Intersection054. QPR-Asset QualityF3838  F 
Intersection054. QPR-Asset QualityF4040  F Intersection054. QPR-Asset QualityF4040  F 
Intersection054. QPR-Asset QualityF4040  F Intersection054. QPR-Asset QualityF4040  F 
Intersection054. QPR-Asset QualityF4040  F Intersection054. QPR-Asset QualityF4040  F 
Intersection054. QPR-Asset QualityF4141  F Intersection054. QPR-Asset QualityF4141  F 
Intersection054. QPR-Asset QualityF4141  F Intersection054. QPR-Asset QualityF4141  F 
Intersection054. QPR-Asset QualityF4141  F Intersection054. QPR-Asset QualityF4141  F 
Intersection054. QPR-Asset QualityF4242  F Intersection054. QPR-Asset QualityF4242  F 
Intersection054. QPR-Asset QualityF4242  F Intersection054. QPR-Asset QualityF4242  F 
Intersection054. QPR-Asset QualityF4242  F Intersection054. QPR-Asset QualityF4242  F 
Intersection054. QPR-Asset QualityF4343  F Intersection054. QPR-Asset QualityF4343  F 
Intersection054. QPR-Asset QualityF4343  F  Intersection054. QPR-Asset QualityF4343  F 
Intersection054. QPR-Asset QualityF4343  F Intersection054. QPR-Asset QualityF4343  F 
Intersection054. QPR-Asset QualityF4444  F Intersection054. QPR-Asset QualityF4444  F 
Intersection054. QPR-Asset QualityF4444  F Intersection054. QPR-Asset QualityF4444  F 
Intersection054. QPR-Asset QualityF4444  F Intersection054. QPR-Asset QualityF4444  F 
Intersection054. QPR-Asset QualityF4545  F Intersection054. QPR-Asset QualityF4545  F 
Intersection054. QPR-Asset QualityF4545  F Intersection054. QPR-Asset QualityF4545  F 
Intersection054. QPR-Asset QualityF4545  F Intersection054. QPR-Asset QualityF4545  F 
Intersection054. QPR-Asset QualityF4646  F Intersection054. QPR-Asset QualityF4646  F 
Intersection054. QPR-Asset QualityF4646  F Intersection054. QPR-Asset QualityF4646  F 
Intersection054. QPR-Asset QualityF4646  F Intersection054. QPR-Asset QualityF4646  F 
Intersection054. QPR-Asset QualityF4848  F Intersection054. QPR-Asset QualityF4848  F 
Intersection054. QPR-Asset QualityF4848  F Intersection054. QPR-Asset QualityF4848  F 



Intersection054. QPR-Asset QualityF4848  F Intersection054. QPR-Asset QualityF4848  F 
Intersection054. QPR-Asset QualityF4949  F Intersection054. QPR-Asset QualityF4949  F 
Intersection054. QPR-Asset QualityF4949  F Intersection054. QPR-Asset QualityF4949  F 
Intersection054. QPR-Asset QualityF4949  F Intersection054. QPR-Asset QualityF4949  F 
Intersection054. QPR-Asset QualityF5050  F Intersection054. QPR-Asset QualityF5050  F 
Intersection054. QPR-Asset QualityF5050  F Intersection054. QPR-Asset QualityF5050  F 
Intersection054. QPR-Asset QualityF5050  F Intersection054. QPR-Asset QualityF5050  F 
Intersection054. QPR-Asset QualityF5151  F Intersection054. QPR-Asset QualityF5151  F 
Intersection054. QPR-Asset QualityF5151  F Intersection054. QPR-Asset QualityF5151  F 
Intersection054. QPR-Asset QualityF5151  F Intersection054. QPR-Asset QualityF5151  F 
Intersection054. QPR-Asset QualityF5252  F Intersection054. QPR-Asset QualityF5252  F  
Intersection054. QPR-Asset QualityF5252  F Intersection054. QPR-Asset QualityF5252  F 
Intersection054. QPR-Asset QualityF5252  F Intersection054. QPR-Asset QualityF5252  F 
Intersection054. QPR-Asset QualityF5353  F Intersection054. QPR-Asset QualityF5353  F 
Intersection054. QPR-Asset QualityF5353  F Intersection054. QPR-Asset QualityF5353  F 
Intersection054. QPR-Asset QualityF5353  F Intersection054. QPR-Asset QualityF5353  F 
Intersection054. QPR-Asset QualityF5454  F Intersection054. QPR-Asset QualityF5454  F 
Intersection054. QPR-Asset QualityF5454  F Intersection054. QPR-Asset QualityF5454  F 
Intersection054. QPR-Asset QualityF5454  F Intersection054. QPR-Asset QualityF5454  F 
Intersection054. QPR-Asset QualityF5656  F Intersection054. QPR-Asset QualityF5656  F 
Intersection054. QPR-Asset QualityF5656  F Intersection054. QPR-Asset QualityF5656  F 
Intersection054. QPR-Asset QualityF5656  F Intersection054. QPR-Asset QualityF5656  F 
Intersection054. QPR-Asset QualityF5757  F Intersection054. QPR-Asset QualityF5757  F 
Intersection054. QPR-Asset QualityF5757  F Intersection054. QPR-Asset QualityF5757  F 
Intersection054. QPR-Asset QualityF5757  F Intersection054. QPR-Asset QualityF5757  F 
Intersection054. QPR-Asset QualityF5858  F Intersection054. QPR-Asset QualityF5858  F 
Intersection054. QPR-Asset QualityF5858  F Intersection054. QPR-Asset QualityF5858  F 
Intersection054. QPR-Asset QualityF5858  F Intersection054. QPR-Asset QualityF5858  F 
Intersection054. QPR-Asset QualityF5959  F Intersection054. QPR-Asset QualityF5959  F 
Intersection054. QPR-Asset QualityF5959  F Intersection054. QPR-Asset QualityF5959  F 
Intersection054. QPR-Asset QualityF5959  F Intersection054. QPR-Asset QualityF5959  F 
Intersection054. QPR-Asset QualityF6060  F Intersection054. QPR-Asset QualityF6060  F 
Intersection054. QPR-Asset QualityF6060  F  Intersection054. QPR-Asset QualityF6060  F 
Intersection054. QPR-Asset QualityF6060  F Intersection054. QPR-Asset QualityF6060  F 
Intersection054. QPR-Asset QualityF6161  F Intersection054. QPR-Asset QualityF6161  F 
Intersection054. QPR-Asset QualityF6161  F Intersection054. QPR-Asset QualityF6161  F 
Intersection054. QPR-Asset QualityF6161  F Intersection054. QPR-Asset QualityF6161  F 
Intersection054. QPR-Asset QualityF6262  F Intersection054. QPR-Asset QualityF6262  F 
Intersection054. QPR-Asset QualityF6262  F Intersection054. QPR-Asset QualityF6262  F 
Intersection054. QPR-Asset QualityF6262  F Intersection054. QPR-Asset QualityF6262  F 
Intersection054. QPR-Asset QualityF6464  F Intersection054. QPR-Asset QualityF6464  F 
Intersection054. QPR-Asset QualityF6464  F Intersection054. QPR-Asset QualityF6464  F 
Intersection054. QPR-Asset QualityF6464  F Intersection054. QPR-Asset QualityF6666  F 
Intersection054. QPR-Asset QualityF6666  F Intersection054. QPR-Asset QualityF6666  F 
Intersection054. QPR-Asset QualityF6666  F Intersection054. QPR-Asset QualityF6666  F 
Intersection054. QPR-Asset QualityF6666  F Intersection054. QPR-Asset QualityF6767  F 
Intersection054. QPR-Asset QualityF6767  F Intersection054. QPR-Asset QualityF6767  F 



Intersection054. QPR-Asset QualityF6767  F Intersection054. QPR-Asset QualityF6767  F 
Intersection054. QPR-Asset QualityF6767  F Intersection054. QPR-Asset QualityF6868  F 
Intersection054. QPR-Asset QualityF6868  F Intersection054. QPR-Asset QualityF6868  F 
Intersection054. QPR-Asset QualityF6868  F Intersection054. QPR-Asset QualityF6868  F 
Intersection054. QPR-Asset QualityF6868  F Intersection054. QPR-Asset QualityF6969  F 
Intersection054. QPR-Asset QualityF6969  F  Intersection054. QPR-Asset QualityF6969  F 
Intersection054. QPR-Asset QualityF6969  F Intersection054. QPR-Asset QualityF6969  F 
Intersection054. QPR-Asset QualityF6969  F Intersection054. QPR-Asset QualityF7070  F 
Intersection054. QPR-Asset QualityF7070  F Intersection054. QPR-Asset QualityF7070  F 
Intersection054. QPR-Asset QualityF7070  F Intersection054. QPR-Asset QualityF7070  F 
Intersection054. QPR-Asset QualityF7070  F Intersection054. QPR-Asset QualityF7171  F 
Intersection054. QPR-Asset QualityF7171  F Intersection054. QPR-Asset QualityF7171  F 
Intersection054. QPR-Asset QualityF7171  F Intersection054. QPR-Asset QualityF7171  F 
Intersection054. QPR-Asset QualityF7171  F Intersection054. QPR-Asset QualityF7272  F 
Intersection054. QPR-Asset QualityF7272  F Intersection054. QPR-Asset QualityF7272  F 
Intersection054. QPR-Asset QualityF7272  F Intersection054. QPR-Asset QualityF7272  F 
Intersection054. QPR-Asset QualityF7272  F Intersection054. QPR-Asset QualityF7474  F 
Intersection054. QPR-Asset QualityF7474  F Intersection054. QPR-Asset QualityF7474  F 
Intersection054. QPR-Asset QualityF7474  F Intersection054. QPR-Asset QualityF7474  F 
Intersection054. QPR-Asset QualityF7474  F Intersection054. QPR-Asset QualityF7575  F 
Intersection054. QPR-Asset QualityF7575  F Intersection054. QPR-Asset QualityF7575  F 
Intersection054. QPR-Asset QualityF7575  F Intersection054. QPR-Asset QualityF7575  F 
Intersection054. QPR-Asset QualityF7575  F Intersection054. QPR-Asset QualityF7676  F 
Intersection054. QPR-Asset QualityF7676  F Intersection054. QPR-Asset QualityF7676  F 
Intersection054. QPR-Asset QualityF7676  F Intersection054. QPR-Asset QualityF7676  F 
Intersection054. QPR-Asset QualityF7676  F  Intersection054. QPR-Asset QualityF7777  F 
Intersection054. QPR-Asset QualityF7777  F Intersection054. QPR-Asset QualityF7777  F 
Intersection054. QPR-Asset QualityF7777  F Intersection054. QPR-Asset QualityF7777  F 
Intersection054. QPR-Asset QualityF7777  F Intersection054. QPR-Asset QualityF7878  F 
Intersection054. QPR-Asset QualityF7878  F Intersection054. QPR-Asset QualityF7878  F 
Intersection054. QPR-Asset QualityF7878  F Intersection054. QPR-Asset QualityF7878  F 
Intersection054. QPR-Asset QualityF7878  F Intersection054. QPR-Asset QualityF7979  F 
Intersection054. QPR-Asset QualityF7979  F Intersection054. QPR-Asset QualityF7979  F 
Intersection054. QPR-Asset QualityF7979  F Intersection054. QPR-Asset QualityF7979  F 
Intersection054. QPR-Asset QualityF7979  F Intersection054. QPR-Asset QualityF8080  F 
Intersection054. QPR-Asset QualityF8080  F Intersection054. QPR-Asset QualityF8080  F 
Intersection054. QPR-Asset QualityF8080  F Intersection054. QPR-Asset QualityF8080  F 
Intersection054. QPR-Asset QualityF8080  F Intersection054. QPR-Asset QualityF8282  F 
Intersection054. QPR-Asset QualityF8282  F Intersection054. QPR-Asset QualityF8282  F 
Intersection054. QPR-Asset QualityF8282  F Intersection054. QPR-Asset QualityF8282  F 
Intersection054. QPR-Asset QualityF8484  F Intersection054. QPR-Asset QualityF8484  F 
Intersection054. QPR-Asset QualityF8484  F Intersection054. QPR-Asset QualityF8484  F 
Intersection054. QPR-Asset QualityF8484  F Intersection054. QPR-Asset QualityF8686  F 
Intersection054. QPR-Asset QualityF8686  F Intersection054. QPR-Asset QualityF8686  F 
Intersection054. QPR-Asset QualityF8686  F Intersection054. QPR-Asset QualityF8686  F 
Intersection054. QPR-Asset QualityF8686  F Intersection054. QPR-Asset QualityF8787  F 
Intersection054. QPR-Asset QualityF8787  F  Intersection054. QPR-Asset QualityF8787  F 



Intersection054. QPR-Asset QualityF8787  F Intersection054. QPR-Asset QualityF8787  F 
Intersection054. QPR-Asset QualityF8787  F Intersection054. QPR-Asset QualityF8888  F 
Intersection054. QPR-Asset QualityF8888  F Intersection054. QPR-Asset QualityF8888  F 
Intersection054. QPR-Asset QualityF8888  F Intersection054. QPR-Asset QualityF8888  F 
Intersection054. QPR-Asset QualityF8888  F Intersection054. QPR-Asset QualityF8989  F 
Intersection054. QPR-Asset QualityF8989  F Intersection054. QPR-Asset QualityF8989  F 
Intersection054. QPR-Asset QualityF8989  F Intersection054. QPR-Asset QualityF8989  F 
Intersection054. QPR-Asset QualityF8989  F Intersection054. QPR-Asset QualityF9090  F 
Intersection054. QPR-Asset QualityF9090  F Intersection054. QPR-Asset QualityF9090  F 
Intersection054. QPR-Asset QualityF9090  F Intersection054. QPR-Asset QualityF9090  F 
Intersection054. QPR-Asset QualityF9090  F Intersection054. QPR-Asset QualityF9191  F 
Intersection054. QPR-Asset QualityF9191  F Intersection054. QPR-Asset QualityF9191  F 
Intersection054. QPR-Asset QualityF9191  F Intersection054. QPR-Asset QualityF9191  F 
Intersection054. QPR-Asset QualityF9191  F Intersection054. QPR-Asset QualityF9292  F 
Intersection054. QPR-Asset QualityF9292  F Intersection054. QPR-Asset QualityF9292  F 
Intersection054. QPR-Asset QualityF9292  F Intersection054. QPR-Asset QualityF9292  F 
Intersection054. QPR-Asset QualityF9292  F Intersection054. QPR-Asset QualityF9494  F 
Intersection054. QPR-Asset QualityF9494  F Intersection054. QPR-Asset QualityF9494  F 
Intersection054. QPR-Asset QualityF9494  F Intersection054. QPR-Asset QualityF9696  F 
Intersection054. QPR-Asset QualityF9696  F Intersection054. QPR-Asset QualityF9696  F 
Intersection054. QPR-Asset QualityF9696  F Intersection054. QPR-Asset QualityF9999  F 
Intersection054. QPR-Asset QualityF9999  F Intersection054. QPR-Asset QualityF9999  F 
Intersection054. QPR-Asset QualityF9999  F Intersection054. QPR-Asset QualityF9999  F  
Intersection054. QPR-Asset QualityF100100   F Intersection054. QPR-Asset QualityF100100  
 F Intersection054. QPR-Asset QualityF100100   F Intersection054. QPR-Asset 
QualityF100100   F Intersection054. QPR-Asset QualityF100100   F Intersection054. 
QPR-Asset QualityF101101   F Intersection054. QPR-Asset QualityF101101   F 
Intersection054. QPR-Asset QualityF101101   F Intersection054. QPR-Asset QualityF101101  
 F Intersection054. QPR-Asset QualityF101101   F Intersection054. QPR-Asset 
QualityF102102   F Intersection054. QPR-Asset QualityF102102   F Intersection054. 
QPR-Asset QualityF102102   F Intersection054. QPR-Asset QualityF102102   F 
Intersection054. QPR-Asset QualityF102102   F Intersection054. QPR-Asset QualityF103103  
 F Intersection054. QPR-Asset QualityF103103   F Intersection054. QPR-Asset 
QualityF103103   F Intersection054. QPR-Asset QualityF103103   F Intersection054. 
QPR-Asset QualityF103103   F Intersection054. QPR-Asset QualityF104104   F 
Intersection054. QPR-Asset QualityF104104   F Intersection054. QPR-Asset QualityF104104  
 F Intersection054. QPR-Asset QualityF104104   F Intersection054. QPR-Asset 
QualityF104104   F Intersection054. QPR-Asset QualityF105105   F Intersection054. 
QPR-Asset QualityF105105   F Intersection054. QPR-Asset QualityF105105   F 
Intersection054. QPR-Asset QualityF105105   F Intersection054. QPR-Asset QualityF105105  
 F Intersection054. QPR-Asset QualityF108108   F Intersection054. QPR-Asset 
QualityF108108   F Intersection054. QPR-Asset QualityF108108   F Intersection054. 
QPR-Asset QualityF108108   F Intersection054. QPR-Asset QualityF108108   F 
Intersection054. QPR-Asset QualityF109109   F Intersection054. QPR-Asset QualityF109109  
 F Intersection054. QPR-Asset QualityF109109   F Intersection054. QPR-Asset 
QualityF109109   F Intersection054. QPR-Asset QualityF109109   F Intersection054. 
QPR-Asset QualityF110110   F Intersection054. QPR-Asset QualityF110110   F 



Intersection054. QPR-Asset QualityF110110   F Intersection054. QPR-Asset QualityF110110  
 F Intersection054. QPR-Asset QualityF110110   F Intersection054. QPR-Asset 
QualityF111111   F Intersection054. QPR-Asset QualityF111111   F  Intersection054. 
QPR-Asset QualityF111111   F Intersection054. QPR-Asset QualityF111111   F 
Intersection054. QPR-Asset QualityF111111   F Intersection054. QPR-Asset QualityF112112  
 F Intersection054. QPR-Asset QualityF112112   F Intersection054. QPR-Asset 
QualityF112112   F Intersection054. QPR-Asset QualityF112112   F Intersection054. 
QPR-Asset QualityF112112   F Intersection054. QPR-Asset QualityF113113   F 
Intersection054. QPR-Asset QualityF113113   F Intersection054. QPR-Asset QualityF113113  
 F Intersection054. QPR-Asset QualityF113113   F Intersection054. QPR-Asset 
QualityF113113   F Intersection054. QPR-Asset QualityF114114   F Intersection054. 
QPR-Asset QualityF114114   F Intersection054. QPR-Asset QualityF114114   F 
Intersection054. QPR-Asset QualityF114114   F Intersection054. QPR-Asset QualityF114114  
 F Intersection054. QPR-Asset QualityF116116   F Intersection054. QPR-Asset 
QualityF116116   F Intersection054. QPR-Asset QualityF116116   F Intersection054. 
QPR-Asset QualityF116116   F Intersection054. QPR-Asset QualityF116116   F 
Intersection054. QPR-Asset QualityF117117   F Intersection054. QPR-Asset QualityF117117  
 F Intersection054. QPR-Asset QualityF117117   F Intersection054. QPR-Asset 
QualityF117117   F Intersection054. QPR-Asset QualityF117117   F Intersection054. 
QPR-Asset QualityF118118   F Intersection054. QPR-Asset QualityF118118   F 
Intersection054. QPR-Asset QualityF118118   F Intersection054. QPR-Asset QualityF118118  
 F Intersection054. QPR-Asset QualityF118118   F Intersection054. QPR-Asset 
QualityF119119   F Intersection054. QPR-Asset QualityF119119   F Intersection054. 
QPR-Asset QualityF119119   F Intersection054. QPR-Asset QualityF119119   F 
Intersection054. QPR-Asset QualityF119119   F Intersection054. QPR-Asset QualityF120120  
 F Intersection054. QPR-Asset QualityF120120   F Intersection054. QPR-Asset 
QualityF120120   F Intersection054. QPR-Asset QualityF120120   F  Intersection054. 
QPR-Asset QualityF120120   F Intersection054. QPR-Asset QualityF121121   F 
Intersection054. QPR-Asset QualityF121121   F Intersection054. QPR-Asset QualityF121121  
 F Intersection054. QPR-Asset QualityF121121   F Intersection054. QPR-Asset 
QualityF121121   F Intersection054. QPR-Asset QualityF122122   F Intersection054. 
QPR-Asset QualityF122122   F Intersection054. QPR-Asset QualityF122122   F 
Intersection054. QPR-Asset QualityF122122   F Intersection054. QPR-Asset QualityF122122  
 F Intersection054. QPR-Asset QualityG88 G Intersection054. QPR-Asset QualityG88 G 
Intersection054. QPR-Asset QualityG88 G Intersection054. QPR-Asset QualityG88 G 
Intersection054. QPR-Asset QualityG88 G Intersection054. QPR-Asset QualityG88 G 
Intersection054. QPR-Asset QualityG99 G Intersection054. QPR-Asset QualityG99 G 
Intersection054. QPR-Asset QualityG99 G Intersection054. QPR-Asset QualityG99 G 
Intersection054. QPR-Asset QualityG99 G Intersection054. QPR-Asset QualityG99 G 
Intersection054. QPR-Asset QualityG1010  G Intersection054. QPR-Asset QualityG1010  G 
Intersection054. QPR-Asset QualityG1010  G Intersection054. QPR-Asset QualityG1010  G 
Intersection054. QPR-Asset QualityG1010  G Intersection054. QPR-Asset QualityG1010  G 
Intersection054. QPR-Asset QualityG1111  G Intersection054. QPR-Asset QualityG1111  G 
Intersection054. QPR-Asset QualityG1111  G Intersection054. QPR-Asset QualityG1111  G 
Intersection054. QPR-Asset QualityG1111  G Intersection054. QPR-Asset QualityG1111  G 
Intersection054. QPR-Asset QualityG1212  G Intersection054. QPR-Asset QualityG1212  G 
Intersection054. QPR-Asset QualityG1212  G Intersection054. QPR-Asset QualityG1212  G 



Intersection054. QPR-Asset QualityG1212  G Intersection054. QPR-Asset QualityG1212  G 
Intersection054. QPR-Asset QualityG1313  G Intersection054. QPR-Asset QualityG1313  G 
Intersection054. QPR-Asset QualityG1313  G Intersection054. QPR-Asset QualityG1313  G  
Intersection054. QPR-Asset QualityG1313  G Intersection054. QPR-Asset QualityG1313  G 
Intersection054. QPR-Asset QualityG1414  G Intersection054. QPR-Asset QualityG1414  G 
Intersection054. QPR-Asset QualityG1414  G Intersection054. QPR-Asset QualityG1414  G 
Intersection054. QPR-Asset QualityG1414  G Intersection054. QPR-Asset QualityG1414  G 
Intersection054. QPR-Asset QualityG1616  G Intersection054. QPR-Asset QualityG1616  G 
Intersection054. QPR-Asset QualityG1616  G Intersection054. QPR-Asset QualityG1616  G 
Intersection054. QPR-Asset QualityG1616  G Intersection054. QPR-Asset QualityG1616  G 
Intersection054. QPR-Asset QualityG1717  G Intersection054. QPR-Asset QualityG1717  G 
Intersection054. QPR-Asset QualityG1717  G Intersection054. QPR-Asset QualityG1717  G 
Intersection054. QPR-Asset QualityG1717  G Intersection054. QPR-Asset QualityG1717  G 
Intersection054. QPR-Asset QualityG1818  G Intersection054. QPR-Asset QualityG1818  G 
Intersection054. QPR-Asset QualityG1818  G Intersection054. QPR-Asset QualityG1818  G 
Intersection054. QPR-Asset QualityG1818  G Intersection054. QPR-Asset QualityG1818  G 
Intersection054. QPR-Asset QualityG1919  G Intersection054. QPR-Asset QualityG1919  G 
Intersection054. QPR-Asset QualityG1919  G Intersection054. QPR-Asset QualityG1919  G 
Intersection054. QPR-Asset QualityG1919  G Intersection054. QPR-Asset QualityG1919  G 
Intersection054. QPR-Asset QualityG2020  G Intersection054. QPR-Asset QualityG2020  G 
Intersection054. QPR-Asset QualityG2020  G Intersection054. QPR-Asset QualityG2020  G 
Intersection054. QPR-Asset QualityG2020  G Intersection054. QPR-Asset QualityG2020  G 
Intersection054. QPR-Asset QualityG2121  G Intersection054. QPR-Asset QualityG2121  G 
Intersection054. QPR-Asset QualityG2121  G Intersection054. QPR-Asset QualityG2121  G  
Intersection054. QPR-Asset QualityG2121  G Intersection054. QPR-Asset QualityG2121  G 
Intersection054. QPR-Asset QualityG2222  G Intersection054. QPR-Asset QualityG2222  G 
Intersection054. QPR-Asset QualityG2222  G Intersection054. QPR-Asset QualityG2222  G 
Intersection054. QPR-Asset QualityG2222  G Intersection054. QPR-Asset QualityG2222  G 
Intersection054. QPR-Asset QualityG2424  G Intersection054. QPR-Asset QualityG2424  G 
Intersection054. QPR-Asset QualityG2424  G Intersection054. QPR-Asset QualityG2424  G 
Intersection054. QPR-Asset QualityG2424  G Intersection054. QPR-Asset QualityG2424  G 
Intersection054. QPR-Asset QualityG2525  G Intersection054. QPR-Asset QualityG2525  G 
Intersection054. QPR-Asset QualityG2525  G Intersection054. QPR-Asset QualityG2525  G 
Intersection054. QPR-Asset QualityG2525  G Intersection054. QPR-Asset QualityG2525  G 
Intersection054. QPR-Asset QualityG2626  G Intersection054. QPR-Asset QualityG2626  G 
Intersection054. QPR-Asset QualityG2626  G Intersection054. QPR-Asset QualityG2626  G 
Intersection054. QPR-Asset QualityG2626  G Intersection054. QPR-Asset QualityG2626  G 
Intersection054. QPR-Asset QualityG2727  G Intersection054. QPR-Asset QualityG2727  G 
Intersection054. QPR-Asset QualityG2727  G Intersection054. QPR-Asset QualityG2727  G 
Intersection054. QPR-Asset QualityG2727  G Intersection054. QPR-Asset QualityG2727  G 
Intersection054. QPR-Asset QualityG2828  G Intersection054. QPR-Asset QualityG2828  G 
Intersection054. QPR-Asset QualityG2828  G Intersection054. QPR-Asset QualityG2828  G 
Intersection054. QPR-Asset QualityG2828  G Intersection054. QPR-Asset QualityG2828  G 
Intersection054. QPR-Asset QualityG2929  G Intersection054. QPR-Asset QualityG2929  G  
Intersection054. QPR-Asset QualityG2929  G Intersection054. QPR-Asset QualityG2929  G 
Intersection054. QPR-Asset QualityG2929  G Intersection054. QPR-Asset QualityG2929  G 
Intersection054. QPR-Asset QualityG3030  G Intersection054. QPR-Asset QualityG3030  G 



Intersection054. QPR-Asset QualityG3030  G Intersection054. QPR-Asset QualityG3030  G 
Intersection054. QPR-Asset QualityG3030  G Intersection054. QPR-Asset QualityG3030  G 
Intersection054. QPR-Asset QualityG3232  G Intersection054. QPR-Asset QualityG3232  G 
Intersection054. QPR-Asset QualityG3232  G Intersection054. QPR-Asset QualityG3232  G 
Intersection054. QPR-Asset QualityG3232  G Intersection054. QPR-Asset QualityG3232  G 
Intersection054. QPR-Asset QualityG3333  G Intersection054. QPR-Asset QualityG3333  G 
Intersection054. QPR-Asset QualityG3333  G Intersection054. QPR-Asset QualityG3333  G 
Intersection054. QPR-Asset QualityG3333  G Intersection054. QPR-Asset QualityG3333  G 
Intersection054. QPR-Asset QualityG3434  G Intersection054. QPR-Asset QualityG3434  G 
Intersection054. QPR-Asset QualityG3434  G Intersection054. QPR-Asset QualityG3434  G 
Intersection054. QPR-Asset QualityG3434  G Intersection054. QPR-Asset QualityG3434  G 
Intersection054. QPR-Asset QualityG3535  G Intersection054. QPR-Asset QualityG3535  G 
Intersection054. QPR-Asset QualityG3535  G Intersection054. QPR-Asset QualityG3535  G 
Intersection054. QPR-Asset QualityG3535  G Intersection054. QPR-Asset QualityG3535  G 
Intersection054. QPR-Asset QualityG3636  G Intersection054. QPR-Asset QualityG3636  G 
Intersection054. QPR-Asset QualityG3636  G Intersection054. QPR-Asset QualityG3636  G 
Intersection054. QPR-Asset QualityG3636  G Intersection054. QPR-Asset QualityG3636  G  
Intersection054. QPR-Asset QualityG3737  G Intersection054. QPR-Asset QualityG3737  G 
Intersection054. QPR-Asset QualityG3737  G Intersection054. QPR-Asset QualityG3737  G 
Intersection054. QPR-Asset QualityG3737  G Intersection054. QPR-Asset QualityG3737  G 
Intersection054. QPR-Asset QualityG3838  G Intersection054. QPR-Asset QualityG3838  G 
Intersection054. QPR-Asset QualityG3838  G Intersection054. QPR-Asset QualityG3838  G 
Intersection054. QPR-Asset QualityG3838  G Intersection054. QPR-Asset QualityG3838  G 
Intersection054. QPR-Asset QualityG4040  G Intersection054. QPR-Asset QualityG4040  G 
Intersection054. QPR-Asset QualityG4040  G Intersection054. QPR-Asset QualityG4040  G 
Intersection054. QPR-Asset QualityG4040  G Intersection054. QPR-Asset QualityG4040  G 
Intersection054. QPR-Asset QualityG4141  G Intersection054. QPR-Asset QualityG4141  G 
Intersection054. QPR-Asset QualityG4141  G Intersection054. QPR-Asset QualityG4141  G 
Intersection054. QPR-Asset QualityG4141  G Intersection054. QPR-Asset QualityG4141  G 
Intersection054. QPR-Asset QualityG4242  G Intersection054. QPR-Asset QualityG4242  G 
Intersection054. QPR-Asset QualityG4242  G Intersection054. QPR-Asset QualityG4242  G 
Intersection054. QPR-Asset QualityG4242  G Intersection054. QPR-Asset QualityG4242  G 
Intersection054. QPR-Asset QualityG4343  G Intersection054. QPR-Asset QualityG4343  G 
Intersection054. QPR-Asset QualityG4343  G Intersection054. QPR-Asset QualityG4343  G 
Intersection054. QPR-Asset QualityG4343  G Intersection054. QPR-Asset QualityG4343  G 
Intersection054. QPR-Asset QualityG4444  G Intersection054. QPR-Asset QualityG4444  G 
Intersection054. QPR-Asset QualityG4444  G Intersection054. QPR-Asset QualityG4444  G 
Intersection054. QPR-Asset QualityG4444  G Intersection054. QPR-Asset QualityG4444  G 
Intersection054. QPR-Asset QualityG4545  G Intersection054. QPR-Asset QualityG4545  G 
Intersection054. QPR-Asset QualityG4545  G  Intersection054. QPR-Asset QualityG4545  G 
Intersection054. QPR-Asset QualityG4545  G Intersection054. QPR-Asset QualityG4545  G 
Intersection054. QPR-Asset QualityG4646  G Intersection054. QPR-Asset QualityG4646  G 
Intersection054. QPR-Asset QualityG4646  G Intersection054. QPR-Asset QualityG4646  G 
Intersection054. QPR-Asset QualityG4646  G Intersection054. QPR-Asset QualityG4646  G 
Intersection054. QPR-Asset QualityG4848  G Intersection054. QPR-Asset QualityG4848  G 
Intersection054. QPR-Asset QualityG4848  G Intersection054. QPR-Asset QualityG4848  G 
Intersection054. QPR-Asset QualityG4848  G Intersection054. QPR-Asset QualityG4848  G 



Intersection054. QPR-Asset QualityG4949  G Intersection054. QPR-Asset QualityG4949  G 
Intersection054. QPR-Asset QualityG4949  G Intersection054. QPR-Asset QualityG4949  G 
Intersection054. QPR-Asset QualityG4949  G Intersection054. QPR-Asset QualityG4949  G 
Intersection054. QPR-Asset QualityG5050  G Intersection054. QPR-Asset QualityG5050  G 
Intersection054. QPR-Asset QualityG5050  G Intersection054. QPR-Asset QualityG5050  G 
Intersection054. QPR-Asset QualityG5050  G Intersection054. QPR-Asset QualityG5050  G 
Intersection054. QPR-Asset QualityG5151  G Intersection054. QPR-Asset QualityG5151  G 
Intersection054. QPR-Asset QualityG5151  G Intersection054. QPR-Asset QualityG5151  G 
Intersection054. QPR-Asset QualityG5151  G Intersection054. QPR-Asset QualityG5151  G 
Intersection054. QPR-Asset QualityG5252  G Intersection054. QPR-Asset QualityG5252  G 
Intersection054. QPR-Asset QualityG5252  G Intersection054. QPR-Asset QualityG5252  G 
Intersection054. QPR-Asset QualityG5252  G Intersection054. QPR-Asset QualityG5252  G 
Intersection054. QPR-Asset QualityG5353  G Intersection054. QPR-Asset QualityG5353  G 
Intersection054. QPR-Asset QualityG5353  G Intersection054. QPR-Asset QualityG5353  G 
Intersection054. QPR-Asset QualityG5353  G Intersection054. QPR-Asset QualityG5353  G 
Intersection054. QPR-Asset QualityG5454  G Intersection054. QPR-Asset QualityG5454  G  
Intersection054. QPR-Asset QualityG5454  G Intersection054. QPR-Asset QualityG5454  G 
Intersection054. QPR-Asset QualityG5454  G Intersection054. QPR-Asset QualityG5454  G 
Intersection054. QPR-Asset QualityG5656  G Intersection054. QPR-Asset QualityG5656  G 
Intersection054. QPR-Asset QualityG5656  G Intersection054. QPR-Asset QualityG5656  G 
Intersection054. QPR-Asset QualityG5656  G Intersection054. QPR-Asset QualityG5656  G 
Intersection054. QPR-Asset QualityG5757  G Intersection054. QPR-Asset QualityG5757  G 
Intersection054. QPR-Asset QualityG5757  G Intersection054. QPR-Asset QualityG5757  G 
Intersection054. QPR-Asset QualityG5757  G Intersection054. QPR-Asset QualityG5757  G 
Intersection054. QPR-Asset QualityG5858  G Intersection054. QPR-Asset QualityG5858  G 
Intersection054. QPR-Asset QualityG5858  G Intersection054. QPR-Asset QualityG5858  G 
Intersection054. QPR-Asset QualityG5858  G Intersection054. QPR-Asset QualityG5858  G 
Intersection054. QPR-Asset QualityG5959  G Intersection054. QPR-Asset QualityG5959  G 
Intersection054. QPR-Asset QualityG5959  G Intersection054. QPR-Asset QualityG5959  G 
Intersection054. QPR-Asset QualityG5959  G Intersection054. QPR-Asset QualityG5959  G 
Intersection054. QPR-Asset QualityG6060  G Intersection054. QPR-Asset QualityG6060  G 
Intersection054. QPR-Asset QualityG6060  G Intersection054. QPR-Asset QualityG6060  G 
Intersection054. QPR-Asset QualityG6060  G Intersection054. QPR-Asset QualityG6060  G 
Intersection054. QPR-Asset QualityG6161  G Intersection054. QPR-Asset QualityG6161  G 
Intersection054. QPR-Asset QualityG6161  G Intersection054. QPR-Asset QualityG6161  G 
Intersection054. QPR-Asset QualityG6161  G Intersection054. QPR-Asset QualityG6161  G 
Intersection054. QPR-Asset QualityG6262  G  Intersection054. QPR-Asset QualityG6262  G 
Intersection054. QPR-Asset QualityG6262  G Intersection054. QPR-Asset QualityG6262  G 
Intersection054. QPR-Asset QualityG6262  G Intersection054. QPR-Asset QualityG6262  G 
Intersection054. QPR-Asset QualityG6464  G Intersection054. QPR-Asset QualityG6464  G 
Intersection054. QPR-Asset QualityG6464  G Intersection054. QPR-Asset QualityG6464  G 
Intersection054. QPR-Asset QualityG6464  G Intersection054. QPR-Asset QualityG6666  G 
Intersection054. QPR-Asset QualityG6666  G Intersection054. QPR-Asset QualityG6666  G 
Intersection054. QPR-Asset QualityG6666  G Intersection054. QPR-Asset QualityG6666  G 
Intersection054. QPR-Asset QualityG6666  G Intersection054. QPR-Asset QualityG6767  G 
Intersection054. QPR-Asset QualityG6767  G Intersection054. QPR-Asset QualityG6767  G 
Intersection054. QPR-Asset QualityG6767  G Intersection054. QPR-Asset QualityG6767  G 



Intersection054. QPR-Asset QualityG6767  G Intersection054. QPR-Asset QualityG6868  G 
Intersection054. QPR-Asset QualityG6868  G Intersection054. QPR-Asset QualityG6868  G 
Intersection054. QPR-Asset QualityG6868  G Intersection054. QPR-Asset QualityG6868  G 
Intersection054. QPR-Asset QualityG6868  G Intersection054. QPR-Asset QualityG6969  G 
Intersection054. QPR-Asset QualityG6969  G Intersection054. QPR-Asset QualityG6969  G 
Intersection054. QPR-Asset QualityG6969  G Intersection054. QPR-Asset QualityG6969  G 
Intersection054. QPR-Asset QualityG6969  G Intersection054. QPR-Asset QualityG7070  G 
Intersection054. QPR-Asset QualityG7070  G Intersection054. QPR-Asset QualityG7070  G 
Intersection054. QPR-Asset QualityG7070  G Intersection054. QPR-Asset QualityG7070  G 
Intersection054. QPR-Asset QualityG7070  G  Intersection054. QPR-Asset QualityG7171  G 
Intersection054. QPR-Asset QualityG7171  G Intersection054. QPR-Asset QualityG7171  G 
Intersection054. QPR-Asset QualityG7171  G Intersection054. QPR-Asset QualityG7171  G 
Intersection054. QPR-Asset QualityG7171  G Intersection054. QPR-Asset QualityG7272  G 
Intersection054. QPR-Asset QualityG7272  G Intersection054. QPR-Asset QualityG7272  G 
Intersection054. QPR-Asset QualityG7272  G Intersection054. QPR-Asset QualityG7272  G 
Intersection054. QPR-Asset QualityG7272  G Intersection054. QPR-Asset QualityG7474  G 
Intersection054. QPR-Asset QualityG7474  G Intersection054. QPR-Asset QualityG7474  G 
Intersection054. QPR-Asset QualityG7474  G Intersection054. QPR-Asset QualityG7474  G 
Intersection054. QPR-Asset QualityG7474  G Intersection054. QPR-Asset QualityG7575  G 
Intersection054. QPR-Asset QualityG7575  G Intersection054. QPR-Asset QualityG7575  G 
Intersection054. QPR-Asset QualityG7575  G Intersection054. QPR-Asset QualityG7575  G 
Intersection054. QPR-Asset QualityG7575  G Intersection054. QPR-Asset QualityG7676  G 
Intersection054. QPR-Asset QualityG7676  G Intersection054. QPR-Asset QualityG7676  G 
Intersection054. QPR-Asset QualityG7676  G Intersection054. QPR-Asset QualityG7676  G 
Intersection054. QPR-Asset QualityG7676  G Intersection054. QPR-Asset QualityG7777  G 
Intersection054. QPR-Asset QualityG7777  G Intersection054. QPR-Asset QualityG7777  G 
Intersection054. QPR-Asset QualityG7777  G Intersection054. QPR-Asset QualityG7777  G 
Intersection054. QPR-Asset QualityG7777  G Intersection054. QPR-Asset QualityG7878  G 
Intersection054. QPR-Asset QualityG7878  G Intersection054. QPR-Asset QualityG7878  G 
Intersection054. QPR-Asset QualityG7878  G  Intersection054. QPR-Asset QualityG7878  G 
Intersection054. QPR-Asset QualityG7878  G Intersection054. QPR-Asset QualityG7979  G 
Intersection054. QPR-Asset QualityG7979  G Intersection054. QPR-Asset QualityG7979  G 
Intersection054. QPR-Asset QualityG7979  G Intersection054. QPR-Asset QualityG7979  G 
Intersection054. QPR-Asset QualityG7979  G Intersection054. QPR-Asset QualityG8080  G 
Intersection054. QPR-Asset QualityG8080  G Intersection054. QPR-Asset QualityG8080  G 
Intersection054. QPR-Asset QualityG8080  G Intersection054. QPR-Asset QualityG8080  G 
Intersection054. QPR-Asset QualityG8080  G Intersection054. QPR-Asset QualityG8282  G 
Intersection054. QPR-Asset QualityG8282  G Intersection054. QPR-Asset QualityG8282  G 
Intersection054. QPR-Asset QualityG8282  G Intersection054. QPR-Asset QualityG8282  G 
Intersection054. QPR-Asset QualityG8484  G Intersection054. QPR-Asset QualityG8484  G 
Intersection054. QPR-Asset QualityG8484  G Intersection054. QPR-Asset QualityG8484  G 
Intersection054. QPR-Asset QualityG8484  G Intersection054. QPR-Asset QualityG8686  G 
Intersection054. QPR-Asset QualityG8686  G Intersection054. QPR-Asset QualityG8686  G 
Intersection054. QPR-Asset QualityG8686  G Intersection054. QPR-Asset QualityG8686  G 
Intersection054. QPR-Asset QualityG8686  G Intersection054. QPR-Asset QualityG8787  G 
Intersection054. QPR-Asset QualityG8787  G Intersection054. QPR-Asset QualityG8787  G 
Intersection054. QPR-Asset QualityG8787  G Intersection054. QPR-Asset QualityG8787  G 



Intersection054. QPR-Asset QualityG8787  G Intersection054. QPR-Asset QualityG8888  G 
Intersection054. QPR-Asset QualityG8888  G Intersection054. QPR-Asset QualityG8888  G 
Intersection054. QPR-Asset QualityG8888  G Intersection054. QPR-Asset QualityG8888  G 
Intersection054. QPR-Asset QualityG8888  G Intersection054. QPR-Asset QualityG8989  G  
Intersection054. QPR-Asset QualityG8989  G Intersection054. QPR-Asset QualityG8989  G 
Intersection054. QPR-Asset QualityG8989  G Intersection054. QPR-Asset QualityG8989  G 
Intersection054. QPR-Asset QualityG8989  G Intersection054. QPR-Asset QualityG9090  G 
Intersection054. QPR-Asset QualityG9090  G Intersection054. QPR-Asset QualityG9090  G 
Intersection054. QPR-Asset QualityG9090  G Intersection054. QPR-Asset QualityG9090  G 
Intersection054. QPR-Asset QualityG9090  G Intersection054. QPR-Asset QualityG9191  G 
Intersection054. QPR-Asset QualityG9191  G Intersection054. QPR-Asset QualityG9191  G 
Intersection054. QPR-Asset QualityG9191  G Intersection054. QPR-Asset QualityG9191  G 
Intersection054. QPR-Asset QualityG9191  G Intersection054. QPR-Asset QualityG9292  G 
Intersection054. QPR-Asset QualityG9292  G Intersection054. QPR-Asset QualityG9292  G 
Intersection054. QPR-Asset QualityG9292  G Intersection054. QPR-Asset QualityG9292  G 
Intersection054. QPR-Asset QualityG9292  G Intersection054. QPR-Asset QualityG9494  G 
Intersection054. QPR-Asset QualityG9494  G Intersection054. QPR-Asset QualityG9494  G 
Intersection054. QPR-Asset QualityG9494  G Intersection054. QPR-Asset QualityG9696  G 
Intersection054. QPR-Asset QualityG9696  G Intersection054. QPR-Asset QualityG9696  G 
Intersection054. QPR-Asset QualityG9696  G Intersection054. QPR-Asset QualityG9999  G 
Intersection054. QPR-Asset QualityG9999  G Intersection054. QPR-Asset QualityG9999  G 
Intersection054. QPR-Asset QualityG9999  G Intersection054. QPR-Asset QualityG9999  G 
Intersection054. QPR-Asset QualityG100100   G Intersection054. QPR-Asset 
QualityG100100   G Intersection054. QPR-Asset QualityG100100   G Intersection054. 
QPR-Asset QualityG100100   G Intersection054. QPR-Asset QualityG100100   G 
Intersection054. QPR-Asset QualityG101101   G Intersection054. QPR-Asset 
QualityG101101   G Intersection054. QPR-Asset QualityG101101   G Intersection054. 
QPR-Asset QualityG101101   G Intersection054. QPR-Asset QualityG101101   G 
Intersection054. QPR-Asset QualityG102102   G  Intersection054. QPR-Asset 
QualityG102102   G Intersection054. QPR-Asset QualityG102102   G Intersection054. 
QPR-Asset QualityG102102   G Intersection054. QPR-Asset QualityG102102   G 
Intersection054. QPR-Asset QualityG103103   G Intersection054. QPR-Asset 
QualityG103103   G Intersection054. QPR-Asset QualityG103103   G Intersection054. 
QPR-Asset QualityG103103   G Intersection054. QPR-Asset QualityG103103   G 
Intersection054. QPR-Asset QualityG104104   G Intersection054. QPR-Asset 
QualityG104104   G Intersection054. QPR-Asset QualityG104104   G Intersection054. 
QPR-Asset QualityG104104   G Intersection054. QPR-Asset QualityG104104   G 
Intersection054. QPR-Asset QualityG105105   G Intersection054. QPR-Asset 
QualityG105105   G Intersection054. QPR-Asset QualityG105105   G Intersection054. 
QPR-Asset QualityG105105   G Intersection054. QPR-Asset QualityG105105   G 
Intersection054. QPR-Asset QualityG108108   G Intersection054. QPR-Asset 
QualityG108108   G Intersection054. QPR-Asset QualityG108108   G Intersection054. 
QPR-Asset QualityG108108   G Intersection054. QPR-Asset QualityG108108   G 
Intersection054. QPR-Asset QualityG109109   G Intersection054. QPR-Asset 
QualityG109109   G Intersection054. QPR-Asset QualityG109109   G Intersection054. 
QPR-Asset QualityG109109   G Intersection054. QPR-Asset QualityG109109   G 
Intersection054. QPR-Asset QualityG110110   G Intersection054. QPR-Asset 



QualityG110110   G Intersection054. QPR-Asset QualityG110110   G Intersection054. 
QPR-Asset QualityG110110   G Intersection054. QPR-Asset QualityG110110   G 
Intersection054. QPR-Asset QualityG111111   G Intersection054. QPR-Asset 
QualityG111111   G Intersection054. QPR-Asset QualityG111111   G Intersection054. 
QPR-Asset QualityG111111   G Intersection054. QPR-Asset QualityG111111   G 
Intersection054. QPR-Asset QualityG112112   G Intersection054. QPR-Asset 
QualityG112112   G Intersection054. QPR-Asset QualityG112112   G Intersection054. 
QPR-Asset QualityG112112   G Intersection054. QPR-Asset QualityG112112   G 
Intersection054. QPR-Asset QualityG113113   G Intersection054. QPR-Asset 
QualityG113113   G Intersection054. QPR-Asset QualityG113113   G  Intersection054. 
QPR-Asset QualityG113113   G Intersection054. QPR-Asset QualityG113113   G 
Intersection054. QPR-Asset QualityG114114   G Intersection054. QPR-Asset 
QualityG114114   G Intersection054. QPR-Asset QualityG114114   G Intersection054. 
QPR-Asset QualityG114114   G Intersection054. QPR-Asset QualityG114114   G 
Intersection054. QPR-Asset QualityG116116   G Intersection054. QPR-Asset 
QualityG116116   G Intersection054. QPR-Asset QualityG116116   G Intersection054. 
QPR-Asset QualityG116116   G Intersection054. QPR-Asset QualityG116116   G 
Intersection054. QPR-Asset QualityG117117   G Intersection054. QPR-Asset 
QualityG117117   G Intersection054. QPR-Asset QualityG117117   G Intersection054. 
QPR-Asset QualityG117117   G Intersection054. QPR-Asset QualityG117117   G 
Intersection054. QPR-Asset QualityG118118   G Intersection054. QPR-Asset 
QualityG118118   G Intersection054. QPR-Asset QualityG118118   G Intersection054. 
QPR-Asset QualityG118118   G Intersection054. QPR-Asset QualityG118118   G 
Intersection054. QPR-Asset QualityG119119   G Intersection054. QPR-Asset 
QualityG119119   G Intersection054. QPR-Asset QualityG119119   G Intersection054. 
QPR-Asset QualityG119119   G Intersection054. QPR-Asset QualityG119119   G 
Intersection054. QPR-Asset QualityG120120   G Intersection054. QPR-Asset 
QualityG120120   G Intersection054. QPR-Asset QualityG120120   G Intersection054. 
QPR-Asset QualityG120120   G Intersection054. QPR-Asset QualityG120120   G 
Intersection054. QPR-Asset QualityG121121   G Intersection054. QPR-Asset 
QualityG121121   G Intersection054. QPR-Asset QualityG121121   G Intersection054. 
QPR-Asset QualityG121121   G Intersection054. QPR-Asset QualityG121121   G 
Intersection054. QPR-Asset QualityG122122   G Intersection054. QPR-Asset 
QualityG122122   G Intersection054. QPR-Asset QualityG122122   G  Intersection054. 
QPR-Asset QualityG122122   G Intersection054. QPR-Asset QualityG122122   G 
Intersection054. QPR-Asset QualityH88 H Intersection054. QPR-Asset QualityH88 H 
Intersection054. QPR-Asset QualityH88 H Intersection054. QPR-Asset QualityH88 H 
Intersection054. QPR-Asset QualityH88 H Intersection054. QPR-Asset QualityH88 H 
Intersection054. QPR-Asset QualityH99 H Intersection054. QPR-Asset QualityH99 H 
Intersection054. QPR-Asset QualityH99 H Intersection054. QPR-Asset QualityH99 H 
Intersection054. QPR-Asset QualityH99 H Intersection054. QPR-Asset QualityH99 H 
Intersection054. QPR-Asset QualityH1010  H Intersection054. QPR-Asset QualityH1010  H 
Intersection054. QPR-Asset QualityH1010  H Intersection054. QPR-Asset QualityH1010  H 
Intersection054. QPR-Asset QualityH1010  H Intersection054. QPR-Asset QualityH1010  H 
Intersection054. QPR-Asset QualityH1111  H Intersection054. QPR-Asset QualityH1111  H 
Intersection054. QPR-Asset QualityH1111  H Intersection054. QPR-Asset QualityH1111  H 
Intersection054. QPR-Asset QualityH1111  H Intersection054. QPR-Asset QualityH1111  H 



Intersection054. QPR-Asset QualityH1212  H Intersection054. QPR-Asset QualityH1212  H 
Intersection054. QPR-Asset QualityH1212  H Intersection054. QPR-Asset QualityH1212  H 
Intersection054. QPR-Asset QualityH1212  H Intersection054. QPR-Asset QualityH1212  H 
Intersection054. QPR-Asset QualityH1313  H Intersection054. QPR-Asset QualityH1313  H 
Intersection054. QPR-Asset QualityH1313  H Intersection054. QPR-Asset QualityH1313  H 
Intersection054. QPR-Asset QualityH1313  H Intersection054. QPR-Asset QualityH1313  H 
Intersection054. QPR-Asset QualityH1414  H Intersection054. QPR-Asset QualityH1414  H 
Intersection054. QPR-Asset QualityH1414  H Intersection054. QPR-Asset QualityH1414  H 
Intersection054. QPR-Asset QualityH1414  H Intersection054. QPR-Asset QualityH1414  H 
Intersection054. QPR-Asset QualityH1616  H Intersection054. QPR-Asset QualityH1616  H  
Intersection054. QPR-Asset QualityH1616  H Intersection054. QPR-Asset QualityH1616  H 
Intersection054. QPR-Asset QualityH1616  H Intersection054. QPR-Asset QualityH1616  H 
Intersection054. QPR-Asset QualityH1717  H Intersection054. QPR-Asset QualityH1717  H 
Intersection054. QPR-Asset QualityH1717  H Intersection054. QPR-Asset QualityH1717  H 
Intersection054. QPR-Asset QualityH1717  H Intersection054. QPR-Asset QualityH1717  H 
Intersection054. QPR-Asset QualityH1818  H Intersection054. QPR-Asset QualityH1818  H 
Intersection054. QPR-Asset QualityH1818  H Intersection054. QPR-Asset QualityH1818  H 
Intersection054. QPR-Asset QualityH1818  H Intersection054. QPR-Asset QualityH1818  H 
Intersection054. QPR-Asset QualityH1919  H Intersection054. QPR-Asset QualityH1919  H 
Intersection054. QPR-Asset QualityH1919  H Intersection054. QPR-Asset QualityH1919  H 
Intersection054. QPR-Asset QualityH1919  H Intersection054. QPR-Asset QualityH1919  H 
Intersection054. QPR-Asset QualityH2020  H Intersection054. QPR-Asset QualityH2020  H 
Intersection054. QPR-Asset QualityH2020  H Intersection054. QPR-Asset QualityH2020  H 
Intersection054. QPR-Asset QualityH2020  H Intersection054. QPR-Asset QualityH2020  H 
Intersection054. QPR-Asset QualityH2121  H Intersection054. QPR-Asset QualityH2121  H 
Intersection054. QPR-Asset QualityH2121  H Intersection054. QPR-Asset QualityH2121  H 
Intersection054. QPR-Asset QualityH2121  H Intersection054. QPR-Asset QualityH2121  H 
Intersection054. QPR-Asset QualityH2222  H Intersection054. QPR-Asset QualityH2222  H 
Intersection054. QPR-Asset QualityH2222  H Intersection054. QPR-Asset QualityH2222  H 
Intersection054. QPR-Asset QualityH2222  H Intersection054. QPR-Asset QualityH2222  H  
Intersection054. QPR-Asset QualityH2424  H Intersection054. QPR-Asset QualityH2424  H 
Intersection054. QPR-Asset QualityH2424  H Intersection054. QPR-Asset QualityH2424  H 
Intersection054. QPR-Asset QualityH2424  H Intersection054. QPR-Asset QualityH2424  H 
Intersection054. QPR-Asset QualityH2525  H Intersection054. QPR-Asset QualityH2525  H 
Intersection054. QPR-Asset QualityH2525  H Intersection054. QPR-Asset QualityH2525  H 
Intersection054. QPR-Asset QualityH2525  H Intersection054. QPR-Asset QualityH2525  H 
Intersection054. QPR-Asset QualityH2626  H Intersection054. QPR-Asset QualityH2626  H 
Intersection054. QPR-Asset QualityH2626  H Intersection054. QPR-Asset QualityH2626  H 
Intersection054. QPR-Asset QualityH2626  H Intersection054. QPR-Asset QualityH2626  H 
Intersection054. QPR-Asset QualityH2727  H Intersection054. QPR-Asset QualityH2727  H 
Intersection054. QPR-Asset QualityH2727  H Intersection054. QPR-Asset QualityH2727  H 
Intersection054. QPR-Asset QualityH2727  H Intersection054. QPR-Asset QualityH2727  H 
Intersection054. QPR-Asset QualityH2828  H Intersection054. QPR-Asset QualityH2828  H 
Intersection054. QPR-Asset QualityH2828  H Intersection054. QPR-Asset QualityH2828  H 
Intersection054. QPR-Asset QualityH2828  H Intersection054. QPR-Asset QualityH2828  H 
Intersection054. QPR-Asset QualityH2929  H Intersection054. QPR-Asset QualityH2929  H 
Intersection054. QPR-Asset QualityH2929  H Intersection054. QPR-Asset QualityH2929  H 



Intersection054. QPR-Asset QualityH2929  H Intersection054. QPR-Asset QualityH2929  H 
Intersection054. QPR-Asset QualityH3030  H Intersection054. QPR-Asset QualityH3030  H 
Intersection054. QPR-Asset QualityH3030  H Intersection054. QPR-Asset QualityH3030  H  
Intersection054. QPR-Asset QualityH3030  H Intersection054. QPR-Asset QualityH3030  H 
Intersection054. QPR-Asset QualityH3232  H Intersection054. QPR-Asset QualityH3232  H 
Intersection054. QPR-Asset QualityH3232  H Intersection054. QPR-Asset QualityH3232  H 
Intersection054. QPR-Asset QualityH3232  H Intersection054. QPR-Asset QualityH3232  H 
Intersection054. QPR-Asset QualityH3333  H Intersection054. QPR-Asset QualityH3333  H 
Intersection054. QPR-Asset QualityH3333  H Intersection054. QPR-Asset QualityH3333  H 
Intersection054. QPR-Asset QualityH3333  H Intersection054. QPR-Asset QualityH3333  H 
Intersection054. QPR-Asset QualityH3434  H Intersection054. QPR-Asset QualityH3434  H 
Intersection054. QPR-Asset QualityH3434  H Intersection054. QPR-Asset QualityH3434  H 
Intersection054. QPR-Asset QualityH3434  H Intersection054. QPR-Asset QualityH3434  H 
Intersection054. QPR-Asset QualityH3535  H Intersection054. QPR-Asset QualityH3535  H 
Intersection054. QPR-Asset QualityH3535  H Intersection054. QPR-Asset QualityH3535  H 
Intersection054. QPR-Asset QualityH3535  H Intersection054. QPR-Asset QualityH3535  H 
Intersection054. QPR-Asset QualityH3636  H Intersection054. QPR-Asset QualityH3636  H 
Intersection054. QPR-Asset QualityH3636  H Intersection054. QPR-Asset QualityH3636  H 
Intersection054. QPR-Asset QualityH3636  H Intersection054. QPR-Asset QualityH3636  H 
Intersection054. QPR-Asset QualityH3737  H Intersection054. QPR-Asset QualityH3737  H 
Intersection054. QPR-Asset QualityH3737  H Intersection054. QPR-Asset QualityH3737  H 
Intersection054. QPR-Asset QualityH3737  H Intersection054. QPR-Asset QualityH3737  H 
Intersection054. QPR-Asset QualityH3838  H Intersection054. QPR-Asset QualityH3838  H  
Intersection054. QPR-Asset QualityH3838  H Intersection054. QPR-Asset QualityH3838  H 
Intersection054. QPR-Asset QualityH3838  H Intersection054. QPR-Asset QualityH3838  H 
Intersection054. QPR-Asset QualityH4040  H Intersection054. QPR-Asset QualityH4040  H 
Intersection054. QPR-Asset QualityH4040  H Intersection054. QPR-Asset QualityH4040  H 
Intersection054. QPR-Asset QualityH4040  H Intersection054. QPR-Asset QualityH4040  H 
Intersection054. QPR-Asset QualityH4141  H Intersection054. QPR-Asset QualityH4141  H 
Intersection054. QPR-Asset QualityH4141  H Intersection054. QPR-Asset QualityH4141  H 
Intersection054. QPR-Asset QualityH4141  H Intersection054. QPR-Asset QualityH4141  H 
Intersection054. QPR-Asset QualityH4242  H Intersection054. QPR-Asset QualityH4242  H 
Intersection054. QPR-Asset QualityH4242  H Intersection054. QPR-Asset QualityH4242  H 
Intersection054. QPR-Asset QualityH4242  H Intersection054. QPR-Asset QualityH4242  H 
Intersection054. QPR-Asset QualityH4343  H Intersection054. QPR-Asset QualityH4343  H 
Intersection054. QPR-Asset QualityH4343  H Intersection054. QPR-Asset QualityH4343  H 
Intersection054. QPR-Asset QualityH4343  H Intersection054. QPR-Asset QualityH4343  H 
Intersection054. QPR-Asset QualityH4444  H Intersection054. QPR-Asset QualityH4444  H 
Intersection054. QPR-Asset QualityH4444  H Intersection054. QPR-Asset QualityH4444  H 
Intersection054. QPR-Asset QualityH4444  H Intersection054. QPR-Asset QualityH4444  H 
Intersection054. QPR-Asset QualityH4545  H Intersection054. QPR-Asset QualityH4545  H 
Intersection054. QPR-Asset QualityH4545  H Intersection054. QPR-Asset QualityH4545  H 
Intersection054. QPR-Asset QualityH4545  H Intersection054. QPR-Asset QualityH4545  H 
Intersection054. QPR-Asset QualityH4646  H Intersection054. QPR-Asset QualityH4646  H 
Intersection054. QPR-Asset QualityH4646  H Intersection054. QPR-Asset QualityH4646  H 
Intersection054. QPR-Asset QualityH4646  H Intersection054. QPR-Asset QualityH4646  H  
Intersection054. QPR-Asset QualityH4848  H Intersection054. QPR-Asset QualityH4848  H 



Intersection054. QPR-Asset QualityH4848  H Intersection054. QPR-Asset QualityH4848  H 
Intersection054. QPR-Asset QualityH4848  H Intersection054. QPR-Asset QualityH4848  H 
Intersection054. QPR-Asset QualityH4949  H Intersection054. QPR-Asset QualityH4949  H 
Intersection054. QPR-Asset QualityH4949  H Intersection054. QPR-Asset QualityH4949  H 
Intersection054. QPR-Asset QualityH4949  H Intersection054. QPR-Asset QualityH4949  H 
Intersection054. QPR-Asset QualityH5050  H Intersection054. QPR-Asset QualityH5050  H 
Intersection054. QPR-Asset QualityH5050  H Intersection054. QPR-Asset QualityH5050  H 
Intersection054. QPR-Asset QualityH5050  H Intersection054. QPR-Asset QualityH5050  H 
Intersection054. QPR-Asset QualityH5151  H Intersection054. QPR-Asset QualityH5151  H 
Intersection054. QPR-Asset QualityH5151  H Intersection054. QPR-Asset QualityH5151  H 
Intersection054. QPR-Asset QualityH5151  H Intersection054. QPR-Asset QualityH5151  H 
Intersection054. QPR-Asset QualityH5252  H Intersection054. QPR-Asset QualityH5252  H 
Intersection054. QPR-Asset QualityH5252  H Intersection054. QPR-Asset QualityH5252  H 
Intersection054. QPR-Asset QualityH5252  H Intersection054. QPR-Asset QualityH5252  H 
Intersection054. QPR-Asset QualityH5353  H Intersection054. QPR-Asset QualityH5353  H 
Intersection054. QPR-Asset QualityH5353  H Intersection054. QPR-Asset QualityH5353  H 
Intersection054. QPR-Asset QualityH5353  H Intersection054. QPR-Asset QualityH5353  H 
Intersection054. QPR-Asset QualityH5454  H Intersection054. QPR-Asset QualityH5454  H 
Intersection054. QPR-Asset QualityH5454  H Intersection054. QPR-Asset QualityH5454  H 
Intersection054. QPR-Asset QualityH5454  H Intersection054. QPR-Asset QualityH5454  H 
Intersection054. QPR-Asset QualityH5656  H Intersection054. QPR-Asset QualityH5656  H 
Intersection054. QPR-Asset QualityH5656  H Intersection054. QPR-Asset QualityH5656  H  
Intersection054. QPR-Asset QualityH5656  H Intersection054. QPR-Asset QualityH5656  H 
Intersection054. QPR-Asset QualityH5757  H Intersection054. QPR-Asset QualityH5757  H 
Intersection054. QPR-Asset QualityH5757  H Intersection054. QPR-Asset QualityH5757  H 
Intersection054. QPR-Asset QualityH5757  H Intersection054. QPR-Asset QualityH5757  H 
Intersection054. QPR-Asset QualityH5858  H Intersection054. QPR-Asset QualityH5858  H 
Intersection054. QPR-Asset QualityH5858  H Intersection054. QPR-Asset QualityH5858  H 
Intersection054. QPR-Asset QualityH5858  H Intersection054. QPR-Asset QualityH5858  H 
Intersection054. QPR-Asset QualityH5959  H Intersection054. QPR-Asset QualityH5959  H 
Intersection054. QPR-Asset QualityH5959  H Intersection054. QPR-Asset QualityH5959  H 
Intersection054. QPR-Asset QualityH5959  H Intersection054. QPR-Asset QualityH5959  H 
Intersection054. QPR-Asset QualityH6060  H Intersection054. QPR-Asset QualityH6060  H 
Intersection054. QPR-Asset QualityH6060  H Intersection054. QPR-Asset QualityH6060  H 
Intersection054. QPR-Asset QualityH6060  H Intersection054. QPR-Asset QualityH6060  H 
Intersection054. QPR-Asset QualityH6161  H Intersection054. QPR-Asset QualityH6161  H 
Intersection054. QPR-Asset QualityH6161  H Intersection054. QPR-Asset QualityH6161  H 
Intersection054. QPR-Asset QualityH6161  H Intersection054. QPR-Asset QualityH6161  H 
Intersection054. QPR-Asset QualityH6262  H Intersection054. QPR-Asset QualityH6262  H 
Intersection054. QPR-Asset QualityH6262  H Intersection054. QPR-Asset QualityH6262  H 
Intersection054. QPR-Asset QualityH6262  H Intersection054. QPR-Asset QualityH6262  H 
Intersection054. QPR-Asset QualityH6464  H Intersection054. QPR-Asset QualityH6464  H  
Intersection054. QPR-Asset QualityH6464  H Intersection054. QPR-Asset QualityH6464  H 
Intersection054. QPR-Asset QualityH6464  H Intersection054. QPR-Asset QualityH6666  H 
Intersection054. QPR-Asset QualityH6666  H Intersection054. QPR-Asset QualityH6666  H 
Intersection054. QPR-Asset QualityH6666  H Intersection054. QPR-Asset QualityH6666  H 
Intersection054. QPR-Asset QualityH6666  H Intersection054. QPR-Asset QualityH6767  H 



Intersection054. QPR-Asset QualityH6767  H Intersection054. QPR-Asset QualityH6767  H 
Intersection054. QPR-Asset QualityH6767  H Intersection054. QPR-Asset QualityH6767  H 
Intersection054. QPR-Asset QualityH6767  H Intersection054. QPR-Asset QualityH6868  H 
Intersection054. QPR-Asset QualityH6868  H Intersection054. QPR-Asset QualityH6868  H 
Intersection054. QPR-Asset QualityH6868  H Intersection054. QPR-Asset QualityH6868  H 
Intersection054. QPR-Asset QualityH6868  H Intersection054. QPR-Asset QualityH6969  H 
Intersection054. QPR-Asset QualityH6969  H Intersection054. QPR-Asset QualityH6969  H 
Intersection054. QPR-Asset QualityH6969  H Intersection054. QPR-Asset QualityH6969  H 
Intersection054. QPR-Asset QualityH6969  H Intersection054. QPR-Asset QualityH7070  H 
Intersection054. QPR-Asset QualityH7070  H Intersection054. QPR-Asset QualityH7070  H 
Intersection054. QPR-Asset QualityH7070  H Intersection054. QPR-Asset QualityH7070  H 
Intersection054. QPR-Asset QualityH7070  H Intersection054. QPR-Asset QualityH7171  H 
Intersection054. QPR-Asset QualityH7171  H Intersection054. QPR-Asset QualityH7171  H 
Intersection054. QPR-Asset QualityH7171  H Intersection054. QPR-Asset QualityH7171  H 
Intersection054. QPR-Asset QualityH7171  H Intersection054. QPR-Asset QualityH7272  H  
Intersection054. QPR-Asset QualityH7272  H Intersection054. QPR-Asset QualityH7272  H 
Intersection054. QPR-Asset QualityH7272  H Intersection054. QPR-Asset QualityH7272  H 
Intersection054. QPR-Asset QualityH7272  H Intersection054. QPR-Asset QualityH7474  H 
Intersection054. QPR-Asset QualityH7474  H Intersection054. QPR-Asset QualityH7474  H 
Intersection054. QPR-Asset QualityH7474  H Intersection054. QPR-Asset QualityH7474  H 
Intersection054. QPR-Asset QualityH7474  H Intersection054. QPR-Asset QualityH7575  H 
Intersection054. QPR-Asset QualityH7575  H Intersection054. QPR-Asset QualityH7575  H 
Intersection054. QPR-Asset QualityH7575  H Intersection054. QPR-Asset QualityH7575  H 
Intersection054. QPR-Asset QualityH7575  H Intersection054. QPR-Asset QualityH7676  H 
Intersection054. QPR-Asset QualityH7676  H Intersection054. QPR-Asset QualityH7676  H 
Intersection054. QPR-Asset QualityH7676  H Intersection054. QPR-Asset QualityH7676  H 
Intersection054. QPR-Asset QualityH7676  H Intersection054. QPR-Asset QualityH7777  H 
Intersection054. QPR-Asset QualityH7777  H Intersection054. QPR-Asset QualityH7777  H 
Intersection054. QPR-Asset QualityH7777  H Intersection054. QPR-Asset QualityH7777  H 
Intersection054. QPR-Asset QualityH7777  H Intersection054. QPR-Asset QualityH7878  H 
Intersection054. QPR-Asset QualityH7878  H Intersection054. QPR-Asset QualityH7878  H 
Intersection054. QPR-Asset QualityH7878  H Intersection054. QPR-Asset QualityH7878  H 
Intersection054. QPR-Asset QualityH7878  H Intersection054. QPR-Asset QualityH7979  H 
Intersection054. QPR-Asset QualityH7979  H Intersection054. QPR-Asset QualityH7979  H 
Intersection054. QPR-Asset QualityH7979  H Intersection054. QPR-Asset QualityH7979  H  
Intersection054. QPR-Asset QualityH7979  H Intersection054. QPR-Asset QualityH8080  H 
Intersection054. QPR-Asset QualityH8080  H Intersection054. QPR-Asset QualityH8080  H 
Intersection054. QPR-Asset QualityH8080  H Intersection054. QPR-Asset QualityH8080  H 
Intersection054. QPR-Asset QualityH8080  H Intersection054. QPR-Asset QualityH8282  H 
Intersection054. QPR-Asset QualityH8282  H Intersection054. QPR-Asset QualityH8282  H 
Intersection054. QPR-Asset QualityH8282  H Intersection054. QPR-Asset QualityH8282  H 
Intersection054. QPR-Asset QualityH8484  H Intersection054. QPR-Asset QualityH8484  H 
Intersection054. QPR-Asset QualityH8484  H Intersection054. QPR-Asset QualityH8484  H 
Intersection054. QPR-Asset QualityH8484  H Intersection054. QPR-Asset QualityH8686  H 
Intersection054. QPR-Asset QualityH8686  H Intersection054. QPR-Asset QualityH8686  H 
Intersection054. QPR-Asset QualityH8686  H Intersection054. QPR-Asset QualityH8686  H 
Intersection054. QPR-Asset QualityH8686  H Intersection054. QPR-Asset QualityH8787  H 



Intersection054. QPR-Asset QualityH8787  H Intersection054. QPR-Asset QualityH8787  H 
Intersection054. QPR-Asset QualityH8787  H Intersection054. QPR-Asset QualityH8787  H 
Intersection054. QPR-Asset QualityH8787  H Intersection054. QPR-Asset QualityH8888  H 
Intersection054. QPR-Asset QualityH8888  H Intersection054. QPR-Asset QualityH8888  H 
Intersection054. QPR-Asset QualityH8888  H Intersection054. QPR-Asset QualityH8888  H 
Intersection054. QPR-Asset QualityH8888  H Intersection054. QPR-Asset QualityH8989  H 
Intersection054. QPR-Asset QualityH8989  H Intersection054. QPR-Asset QualityH8989  H 
Intersection054. QPR-Asset QualityH8989  H Intersection054. QPR-Asset QualityH8989  H 
Intersection054. QPR-Asset QualityH8989  H Intersection054. QPR-Asset QualityH9090  H 
Intersection054. QPR-Asset QualityH9090  H Intersection054. QPR-Asset QualityH9090  H 
Intersection054. QPR-Asset QualityH9090  H  Intersection054. QPR-Asset QualityH9090  H 
Intersection054. QPR-Asset QualityH9090  H Intersection054. QPR-Asset QualityH9191  H 
Intersection054. QPR-Asset QualityH9191  H Intersection054. QPR-Asset QualityH9191  H 
Intersection054. QPR-Asset QualityH9191  H Intersection054. QPR-Asset QualityH9191  H 
Intersection054. QPR-Asset QualityH9191  H Intersection054. QPR-Asset QualityH9292  H 
Intersection054. QPR-Asset QualityH9292  H Intersection054. QPR-Asset QualityH9292  H 
Intersection054. QPR-Asset QualityH9292  H Intersection054. QPR-Asset QualityH9292  H 
Intersection054. QPR-Asset QualityH9292  H Intersection054. QPR-Asset QualityH9494  H 
Intersection054. QPR-Asset QualityH9494  H Intersection054. QPR-Asset QualityH9494  H 
Intersection054. QPR-Asset QualityH9494  H Intersection054. QPR-Asset QualityH9696  H 
Intersection054. QPR-Asset QualityH9696  H Intersection054. QPR-Asset QualityH9696  H 
Intersection054. QPR-Asset QualityH9696  H Intersection054. QPR-Asset QualityH9999  H 
Intersection054. QPR-Asset QualityH9999  H Intersection054. QPR-Asset QualityH9999  H 
Intersection054. QPR-Asset QualityH9999  H Intersection054. QPR-Asset QualityH9999  H 
Intersection054. QPR-Asset QualityH100100   H Intersection054. QPR-Asset 
QualityH100100   H Intersection054. QPR-Asset QualityH100100   H Intersection054. 
QPR-Asset QualityH100100   H Intersection054. QPR-Asset QualityH100100   H 
Intersection054. QPR-Asset QualityH101101   H Intersection054. QPR-Asset 
QualityH101101   H Intersection054. QPR-Asset QualityH101101   H Intersection054. 
QPR-Asset QualityH101101   H Intersection054. QPR-Asset QualityH101101   H 
Intersection054. QPR-Asset QualityH102102   H Intersection054. QPR-Asset 
QualityH102102   H Intersection054. QPR-Asset QualityH102102   H Intersection054. 
QPR-Asset QualityH102102   H Intersection054. QPR-Asset QualityH102102   H 
Intersection054. QPR-Asset QualityH103103   H Intersection054. QPR-Asset 
QualityH103103   H Intersection054. QPR-Asset QualityH103103   H Intersection054. 
QPR-Asset QualityH103103   H Intersection054. QPR-Asset QualityH103103   H  
Intersection054. QPR-Asset QualityH104104   H Intersection054. QPR-Asset 
QualityH104104   H Intersection054. QPR-Asset QualityH104104   H Intersection054. 
QPR-Asset QualityH104104   H Intersection054. QPR-Asset QualityH104104   H 
Intersection054. QPR-Asset QualityH105105   H Intersection054. QPR-Asset 
QualityH105105   H Intersection054. QPR-Asset QualityH105105   H Intersection054. 
QPR-Asset QualityH105105   H Intersection054. QPR-Asset QualityH105105   H 
Intersection054. QPR-Asset QualityH108108   H Intersection054. QPR-Asset 
QualityH108108   H Intersection054. QPR-Asset QualityH108108   H Intersection054. 
QPR-Asset QualityH108108   H Intersection054. QPR-Asset QualityH108108   H 
Intersection054. QPR-Asset QualityH109109   H Intersection054. QPR-Asset 
QualityH109109   H Intersection054. QPR-Asset QualityH109109   H Intersection054. 



QPR-Asset QualityH109109   H Intersection054. QPR-Asset QualityH109109   H 
Intersection054. QPR-Asset QualityH110110   H Intersection054. QPR-Asset 
QualityH110110   H Intersection054. QPR-Asset QualityH110110   H Intersection054. 
QPR-Asset QualityH110110   H Intersection054. QPR-Asset QualityH110110   H 
Intersection054. QPR-Asset QualityH111111   H Intersection054. QPR-Asset 
QualityH111111   H Intersection054. QPR-Asset QualityH111111   H Intersection054. 
QPR-Asset QualityH111111   H Intersection054. QPR-Asset QualityH111111   H 
Intersection054. QPR-Asset QualityH112112   H Intersection054. QPR-Asset 
QualityH112112   H Intersection054. QPR-Asset QualityH112112   H Intersection054. 
QPR-Asset QualityH112112   H Intersection054. QPR-Asset QualityH112112   H 
Intersection054. QPR-Asset QualityH113113   H Intersection054. QPR-Asset 
QualityH113113   H Intersection054. QPR-Asset QualityH113113   H Intersection054. 
QPR-Asset QualityH113113   H Intersection054. QPR-Asset QualityH113113   H 
Intersection054. QPR-Asset QualityH114114   H Intersection054. QPR-Asset 
QualityH114114   H Intersection054. QPR-Asset QualityH114114   H Intersection054. 
QPR-Asset QualityH114114   H Intersection054. QPR-Asset QualityH114114   H 
Intersection054. QPR-Asset QualityH116116   H Intersection054. QPR-Asset 
QualityH116116   H  Intersection054. QPR-Asset QualityH116116   H Intersection054. 
QPR-Asset QualityH116116   H Intersection054. QPR-Asset QualityH116116   H 
Intersection054. QPR-Asset QualityH117117   H Intersection054. QPR-Asset 
QualityH117117   H Intersection054. QPR-Asset QualityH117117   H Intersection054. 
QPR-Asset QualityH117117   H Intersection054. QPR-Asset QualityH117117   H 
Intersection054. QPR-Asset QualityH118118   H Intersection054. QPR-Asset 
QualityH118118   H Intersection054. QPR-Asset QualityH118118   H Intersection054. 
QPR-Asset QualityH118118   H Intersection054. QPR-Asset QualityH118118   H 
Intersection054. QPR-Asset QualityH119119   H Intersection054. QPR-Asset 
QualityH119119   H Intersection054. QPR-Asset QualityH119119   H Intersection054. 
QPR-Asset QualityH119119   H Intersection054. QPR-Asset QualityH119119   H 
Intersection054. QPR-Asset QualityH120120   H Intersection054. QPR-Asset 
QualityH120120   H Intersection054. QPR-Asset QualityH120120   H Intersection054. 
QPR-Asset QualityH120120   H Intersection054. QPR-Asset QualityH120120   H 
Intersection054. QPR-Asset QualityH121121   H Intersection054. QPR-Asset 
QualityH121121   H Intersection054. QPR-Asset QualityH121121   H Intersection054. 
QPR-Asset QualityH121121   H Intersection054. QPR-Asset QualityH121121   H 
Intersection054. QPR-Asset QualityH122122   H Intersection054. QPR-Asset 
QualityH122122   H Intersection054. QPR-Asset QualityH122122   H Intersection054. 
QPR-Asset QualityH122122   H Intersection054. QPR-Asset QualityH122122   H 
Intersection054. QPR-Asset QualityI88 I Intersection054. QPR-Asset QualityI88 I 
Intersection054. QPR-Asset QualityI88 I Intersection054. QPR-Asset QualityI88 I 
Intersection054. QPR-Asset QualityI88 I Intersection054. QPR-Asset QualityI88 I 
Intersection054. QPR-Asset QualityI99 I  Intersection054. QPR-Asset QualityI99 I 
Intersection054. QPR-Asset QualityI99 I Intersection054. QPR-Asset QualityI99 I 
Intersection054. QPR-Asset QualityI99 I Intersection054. QPR-Asset QualityI99 I 
Intersection054. QPR-Asset QualityI1010  I Intersection054. QPR-Asset QualityI1010  I 
Intersection054. QPR-Asset QualityI1010  I Intersection054. QPR-Asset QualityI1010  I 
Intersection054. QPR-Asset QualityI1010  I Intersection054. QPR-Asset QualityI1010  I 
Intersection054. QPR-Asset QualityI1111  I Intersection054. QPR-Asset QualityI1111  I 



Intersection054. QPR-Asset QualityI1111  I Intersection054. QPR-Asset QualityI1111  I 
Intersection054. QPR-Asset QualityI1111  I Intersection054. QPR-Asset QualityI1111  I 
Intersection054. QPR-Asset QualityI1212  I Intersection054. QPR-Asset QualityI1212  I 
Intersection054. QPR-Asset QualityI1212  I Intersection054. QPR-Asset QualityI1212  I 
Intersection054. QPR-Asset QualityI1212  I Intersection054. QPR-Asset QualityI1212  I 
Intersection054. QPR-Asset QualityI1313  I Intersection054. QPR-Asset QualityI1313  I 
Intersection054. QPR-Asset QualityI1313  I Intersection054. QPR-Asset QualityI1313  I 
Intersection054. QPR-Asset QualityI1313  I Intersection054. QPR-Asset QualityI1313  I 
Intersection054. QPR-Asset QualityI1414  I Intersection054. QPR-Asset QualityI1414  I 
Intersection054. QPR-Asset QualityI1414  I Intersection054. QPR-Asset QualityI1414  I 
Intersection054. QPR-Asset QualityI1414  I Intersection054. QPR-Asset QualityI1414  I 
Intersection054. QPR-Asset QualityI1616  I Intersection054. QPR-Asset QualityI1616  I 
Intersection054. QPR-Asset QualityI1616  I Intersection054. QPR-Asset QualityI1616  I 
Intersection054. QPR-Asset QualityI1616  I Intersection054. QPR-Asset QualityI1616  I 
Intersection054. QPR-Asset QualityI1717  I Intersection054. QPR-Asset QualityI1717  I 
Intersection054. QPR-Asset QualityI1717  I Intersection054. QPR-Asset QualityI1717  I  
Intersection054. QPR-Asset QualityI1717  I Intersection054. QPR-Asset QualityI1717  I 
Intersection054. QPR-Asset QualityI1818  I Intersection054. QPR-Asset QualityI1818  I 
Intersection054. QPR-Asset QualityI1818  I Intersection054. QPR-Asset QualityI1818  I 
Intersection054. QPR-Asset QualityI1818  I Intersection054. QPR-Asset QualityI1818  I 
Intersection054. QPR-Asset QualityI1919  I Intersection054. QPR-Asset QualityI1919  I 
Intersection054. QPR-Asset QualityI1919  I Intersection054. QPR-Asset QualityI1919  I 
Intersection054. QPR-Asset QualityI1919  I Intersection054. QPR-Asset QualityI1919  I 
Intersection054. QPR-Asset QualityI2020  I Intersection054. QPR-Asset QualityI2020  I 
Intersection054. QPR-Asset QualityI2020  I Intersection054. QPR-Asset QualityI2020  I 
Intersection054. QPR-Asset QualityI2020  I Intersection054. QPR-Asset QualityI2020  I 
Intersection054. QPR-Asset QualityI2121  I Intersection054. QPR-Asset QualityI2121  I 
Intersection054. QPR-Asset QualityI2121  I Intersection054. QPR-Asset QualityI2121  I 
Intersection054. QPR-Asset QualityI2121  I Intersection054. QPR-Asset QualityI2121  I 
Intersection054. QPR-Asset QualityI2222  I Intersection054. QPR-Asset QualityI2222  I 
Intersection054. QPR-Asset QualityI2222  I Intersection054. QPR-Asset QualityI2222  I 
Intersection054. QPR-Asset QualityI2222  I Intersection054. QPR-Asset QualityI2222  I 
Intersection054. QPR-Asset QualityI2424  I Intersection054. QPR-Asset QualityI2424  I 
Intersection054. QPR-Asset QualityI2424  I Intersection054. QPR-Asset QualityI2424  I 
Intersection054. QPR-Asset QualityI2424  I Intersection054. QPR-Asset QualityI2424  I 
Intersection054. QPR-Asset QualityI2525  I Intersection054. QPR-Asset QualityI2525  I  
Intersection054. QPR-Asset QualityI2525  I Intersection054. QPR-Asset QualityI2525  I 
Intersection054. QPR-Asset QualityI2525  I Intersection054. QPR-Asset QualityI2525  I 
Intersection054. QPR-Asset QualityI2626  I Intersection054. QPR-Asset QualityI2626  I 
Intersection054. QPR-Asset QualityI2626  I Intersection054. QPR-Asset QualityI2626  I 
Intersection054. QPR-Asset QualityI2626  I Intersection054. QPR-Asset QualityI2626  I 
Intersection054. QPR-Asset QualityI2727  I Intersection054. QPR-Asset QualityI2727  I 
Intersection054. QPR-Asset QualityI2727  I Intersection054. QPR-Asset QualityI2727  I 
Intersection054. QPR-Asset QualityI2727  I Intersection054. QPR-Asset QualityI2727  I 
Intersection054. QPR-Asset QualityI2828  I Intersection054. QPR-Asset QualityI2828  I 
Intersection054. QPR-Asset QualityI2828  I Intersection054. QPR-Asset QualityI2828  I 
Intersection054. QPR-Asset QualityI2828  I Intersection054. QPR-Asset QualityI2828  I 



Intersection054. QPR-Asset QualityI2929  I Intersection054. QPR-Asset QualityI2929  I 
Intersection054. QPR-Asset QualityI2929  I Intersection054. QPR-Asset QualityI2929  I 
Intersection054. QPR-Asset QualityI2929  I Intersection054. QPR-Asset QualityI2929  I 
Intersection054. QPR-Asset QualityI3030  I Intersection054. QPR-Asset QualityI3030  I 
Intersection054. QPR-Asset QualityI3030  I Intersection054. QPR-Asset QualityI3030  I 
Intersection054. QPR-Asset QualityI3030  I Intersection054. QPR-Asset QualityI3030  I 
Intersection054. QPR-Asset QualityI3232  I Intersection054. QPR-Asset QualityI3232  I 
Intersection054. QPR-Asset QualityI3232  I Intersection054. QPR-Asset QualityI3232  I 
Intersection054. QPR-Asset QualityI3232  I Intersection054. QPR-Asset QualityI3232  I  
Intersection054. QPR-Asset QualityI3333  I Intersection054. QPR-Asset QualityI3333  I 
Intersection054. QPR-Asset QualityI3333  I Intersection054. QPR-Asset QualityI3333  I 
Intersection054. QPR-Asset QualityI3333  I Intersection054. QPR-Asset QualityI3333  I 
Intersection054. QPR-Asset QualityI3434  I Intersection054. QPR-Asset QualityI3434  I 
Intersection054. QPR-Asset QualityI3434  I Intersection054. QPR-Asset QualityI3434  I 
Intersection054. QPR-Asset QualityI3434  I Intersection054. QPR-Asset QualityI3434  I 
Intersection054. QPR-Asset QualityI3535  I Intersection054. QPR-Asset QualityI3535  I 
Intersection054. QPR-Asset QualityI3535  I Intersection054. QPR-Asset QualityI3535  I 
Intersection054. QPR-Asset QualityI3535  I Intersection054. QPR-Asset QualityI3535  I 
Intersection054. QPR-Asset QualityI3636  I Intersection054. QPR-Asset QualityI3636  I 
Intersection054. QPR-Asset QualityI3636  I Intersection054. QPR-Asset QualityI3636  I 
Intersection054. QPR-Asset QualityI3636  I Intersection054. QPR-Asset QualityI3636  I 
Intersection054. QPR-Asset QualityI3737  I Intersection054. QPR-Asset QualityI3737  I 
Intersection054. QPR-Asset QualityI3737  I Intersection054. QPR-Asset QualityI3737  I 
Intersection054. QPR-Asset QualityI3737  I Intersection054. QPR-Asset QualityI3737  I 
Intersection054. QPR-Asset QualityI3838  I Intersection054. QPR-Asset QualityI3838  I 
Intersection054. QPR-Asset QualityI3838  I Intersection054. QPR-Asset QualityI3838  I 
Intersection054. QPR-Asset QualityI3838  I Intersection054. QPR-Asset QualityI3838  I 
Intersection054. QPR-Asset QualityI4040  I Intersection054. QPR-Asset QualityI4040  I 
Intersection054. QPR-Asset QualityI4040  I Intersection054. QPR-Asset QualityI4040  I 
Intersection054. QPR-Asset QualityI4040  I  Intersection054. QPR-Asset QualityI4040  I 
Intersection054. QPR-Asset QualityI4141  I Intersection054. QPR-Asset QualityI4141  I 
Intersection054. QPR-Asset QualityI4141  I Intersection054. QPR-Asset QualityI4141  I 
Intersection054. QPR-Asset QualityI4141  I Intersection054. QPR-Asset QualityI4141  I 
Intersection054. QPR-Asset QualityI4242  I Intersection054. QPR-Asset QualityI4242  I 
Intersection054. QPR-Asset QualityI4242  I Intersection054. QPR-Asset QualityI4242  I 
Intersection054. QPR-Asset QualityI4242  I Intersection054. QPR-Asset QualityI4242  I 
Intersection054. QPR-Asset QualityI4343  I Intersection054. QPR-Asset QualityI4343  I 
Intersection054. QPR-Asset QualityI4343  I Intersection054. QPR-Asset QualityI4343  I 
Intersection054. QPR-Asset QualityI4343  I Intersection054. QPR-Asset QualityI4343  I 
Intersection054. QPR-Asset QualityI4444  I Intersection054. QPR-Asset QualityI4444  I 
Intersection054. QPR-Asset QualityI4444  I Intersection054. QPR-Asset QualityI4444  I 
Intersection054. QPR-Asset QualityI4444  I Intersection054. QPR-Asset QualityI4444  I 
Intersection054. QPR-Asset QualityI4545  I Intersection054. QPR-Asset QualityI4545  I 
Intersection054. QPR-Asset QualityI4545  I Intersection054. QPR-Asset QualityI4545  I 
Intersection054. QPR-Asset QualityI4545  I Intersection054. QPR-Asset QualityI4545  I 
Intersection054. QPR-Asset QualityI4646  I Intersection054. QPR-Asset QualityI4646  I 
Intersection054. QPR-Asset QualityI4646  I Intersection054. QPR-Asset QualityI4646  I 



Intersection054. QPR-Asset QualityI4646  I Intersection054. QPR-Asset QualityI4646  I 
Intersection054. QPR-Asset QualityI4848  I Intersection054. QPR-Asset QualityI4848  I 
Intersection054. QPR-Asset QualityI4848  I Intersection054. QPR-Asset QualityI4848  I 
Intersection054. QPR-Asset QualityI4848  I Intersection054. QPR-Asset QualityI4848  I 
Intersection054. QPR-Asset QualityI4949  I Intersection054. QPR-Asset QualityI4949  I 
Intersection054. QPR-Asset QualityI4949  I Intersection054. QPR-Asset QualityI4949  I  
Intersection054. QPR-Asset QualityI4949  I Intersection054. QPR-Asset QualityI4949  I 
Intersection054. QPR-Asset QualityI5050  I Intersection054. QPR-Asset QualityI5050  I 
Intersection054. QPR-Asset QualityI5050  I Intersection054. QPR-Asset QualityI5050  I 
Intersection054. QPR-Asset QualityI5050  I Intersection054. QPR-Asset QualityI5050  I 
Intersection054. QPR-Asset QualityI5151  I Intersection054. QPR-Asset QualityI5151  I 
Intersection054. QPR-Asset QualityI5151  I Intersection054. QPR-Asset QualityI5151  I 
Intersection054. QPR-Asset QualityI5151  I Intersection054. QPR-Asset QualityI5151  I 
Intersection054. QPR-Asset QualityI5252  I Intersection054. QPR-Asset QualityI5252  I 
Intersection054. QPR-Asset QualityI5252  I Intersection054. QPR-Asset QualityI5252  I 
Intersection054. QPR-Asset QualityI5252  I Intersection054. QPR-Asset QualityI5252  I 
Intersection054. QPR-Asset QualityI5353  I Intersection054. QPR-Asset QualityI5353  I 
Intersection054. QPR-Asset QualityI5353  I Intersection054. QPR-Asset QualityI5353  I 
Intersection054. QPR-Asset QualityI5353  I Intersection054. QPR-Asset QualityI5353  I 
Intersection054. QPR-Asset QualityI5454  I Intersection054. QPR-Asset QualityI5454  I 
Intersection054. QPR-Asset QualityI5454  I Intersection054. QPR-Asset QualityI5454  I 
Intersection054. QPR-Asset QualityI5454  I Intersection054. QPR-Asset QualityI5454  I 
Intersection054. QPR-Asset QualityI5656  I Intersection054. QPR-Asset QualityI5656  I 
Intersection054. QPR-Asset QualityI5656  I Intersection054. QPR-Asset QualityI5656  I 
Intersection054. QPR-Asset QualityI5656  I Intersection054. QPR-Asset QualityI5656  I 
Intersection054. QPR-Asset QualityI5757  I Intersection054. QPR-Asset QualityI5757  I 
Intersection054. QPR-Asset QualityI5757  I Intersection054. QPR-Asset QualityI5757  I 
Intersection054. QPR-Asset QualityI5757  I Intersection054. QPR-Asset QualityI5757  I 
Intersection054. QPR-Asset QualityI5858  I  Intersection054. QPR-Asset QualityI5858  I 
Intersection054. QPR-Asset QualityI5858  I Intersection054. QPR-Asset QualityI5858  I 
Intersection054. QPR-Asset QualityI5858  I Intersection054. QPR-Asset QualityI5858  I 
Intersection054. QPR-Asset QualityI5959  I Intersection054. QPR-Asset QualityI5959  I 
Intersection054. QPR-Asset QualityI5959  I Intersection054. QPR-Asset QualityI5959  I 
Intersection054. QPR-Asset QualityI5959  I Intersection054. QPR-Asset QualityI5959  I 
Intersection054. QPR-Asset QualityI6060  I Intersection054. QPR-Asset QualityI6060  I 
Intersection054. QPR-Asset QualityI6060  I Intersection054. QPR-Asset QualityI6060  I 
Intersection054. QPR-Asset QualityI6060  I Intersection054. QPR-Asset QualityI6060  I 
Intersection054. QPR-Asset QualityI6161  I Intersection054. QPR-Asset QualityI6161  I 
Intersection054. QPR-Asset QualityI6161  I Intersection054. QPR-Asset QualityI6161  I 
Intersection054. QPR-Asset QualityI6161  I Intersection054. QPR-Asset QualityI6161  I 
Intersection054. QPR-Asset QualityI6262  I Intersection054. QPR-Asset QualityI6262  I 
Intersection054. QPR-Asset QualityI6262  I Intersection054. QPR-Asset QualityI6262  I 
Intersection054. QPR-Asset QualityI6262  I Intersection054. QPR-Asset QualityI6262  I 
Intersection054. QPR-Asset QualityI6464  I Intersection054. QPR-Asset QualityI6464  I 
Intersection054. QPR-Asset QualityI6464  I Intersection054. QPR-Asset QualityI6464  I 
Intersection054. QPR-Asset QualityI6464  I Intersection054. QPR-Asset QualityI6666  I 
Intersection054. QPR-Asset QualityI6666  I Intersection054. QPR-Asset QualityI6666  I 



Intersection054. QPR-Asset QualityI6666  I Intersection054. QPR-Asset QualityI6666  I 
Intersection054. QPR-Asset QualityI6666  I  Intersection054. QPR-Asset QualityI6767  I 
Intersection054. QPR-Asset QualityI6767  I Intersection054. QPR-Asset QualityI6767  I 
Intersection054. QPR-Asset QualityI6767  I Intersection054. QPR-Asset QualityI6767  I 
Intersection054. QPR-Asset QualityI6767  I Intersection054. QPR-Asset QualityI6868  I 
Intersection054. QPR-Asset QualityI6868  I Intersection054. QPR-Asset QualityI6868  I 
Intersection054. QPR-Asset QualityI6868  I Intersection054. QPR-Asset QualityI6868  I 
Intersection054. QPR-Asset QualityI6868  I Intersection054. QPR-Asset QualityI6969  I 
Intersection054. QPR-Asset QualityI6969  I Intersection054. QPR-Asset QualityI6969  I 
Intersection054. QPR-Asset QualityI6969  I Intersection054. QPR-Asset QualityI6969  I 
Intersection054. QPR-Asset QualityI6969  I Intersection054. QPR-Asset QualityI7070  I 
Intersection054. QPR-Asset QualityI7070  I Intersection054. QPR-Asset QualityI7070  I 
Intersection054. QPR-Asset QualityI7070  I Intersection054. QPR-Asset QualityI7070  I 
Intersection054. QPR-Asset QualityI7070  I Intersection054. QPR-Asset QualityI7171  I 
Intersection054. QPR-Asset QualityI7171  I Intersection054. QPR-Asset QualityI7171  I 
Intersection054. QPR-Asset QualityI7171  I Intersection054. QPR-Asset QualityI7171  I 
Intersection054. QPR-Asset QualityI7171  I Intersection054. QPR-Asset QualityI7272  I 
Intersection054. QPR-Asset QualityI7272  I Intersection054. QPR-Asset QualityI7272  I 
Intersection054. QPR-Asset QualityI7272  I Intersection054. QPR-Asset QualityI7272  I 
Intersection054. QPR-Asset QualityI7272  I Intersection054. QPR-Asset QualityI7474  I 
Intersection054. QPR-Asset QualityI7474  I Intersection054. QPR-Asset QualityI7474  I 
Intersection054. QPR-Asset QualityI7474  I  Intersection054. QPR-Asset QualityI7474  I 
Intersection054. QPR-Asset QualityI7474  I Intersection054. QPR-Asset QualityI7575  I 
Intersection054. QPR-Asset QualityI7575  I Intersection054. QPR-Asset QualityI7575  I 
Intersection054. QPR-Asset QualityI7575  I Intersection054. QPR-Asset QualityI7575  I 
Intersection054. QPR-Asset QualityI7575  I Intersection054. QPR-Asset QualityI7676  I 
Intersection054. QPR-Asset QualityI7676  I Intersection054. QPR-Asset QualityI7676  I 
Intersection054. QPR-Asset QualityI7676  I Intersection054. QPR-Asset QualityI7676  I 
Intersection054. QPR-Asset QualityI7676  I Intersection054. QPR-Asset QualityI7777  I 
Intersection054. QPR-Asset QualityI7777  I Intersection054. QPR-Asset QualityI7777  I 
Intersection054. QPR-Asset QualityI7777  I Intersection054. QPR-Asset QualityI7777  I 
Intersection054. QPR-Asset QualityI7777  I Intersection054. QPR-Asset QualityI7878  I 
Intersection054. QPR-Asset QualityI7878  I Intersection054. QPR-Asset QualityI7878  I 
Intersection054. QPR-Asset QualityI7878  I Intersection054. QPR-Asset QualityI7878  I 
Intersection054. QPR-Asset QualityI7878  I Intersection054. QPR-Asset QualityI7979  I 
Intersection054. QPR-Asset QualityI7979  I Intersection054. QPR-Asset QualityI7979  I 
Intersection054. QPR-Asset QualityI7979  I Intersection054. QPR-Asset QualityI7979  I 
Intersection054. QPR-Asset QualityI7979  I Intersection054. QPR-Asset QualityI8080  I 
Intersection054. QPR-Asset QualityI8080  I Intersection054. QPR-Asset QualityI8080  I 
Intersection054. QPR-Asset QualityI8080  I Intersection054. QPR-Asset QualityI8080  I 
Intersection054. QPR-Asset QualityI8080  I Intersection054. QPR-Asset QualityI8282  I 
Intersection054. QPR-Asset QualityI8282  I  Intersection054. QPR-Asset QualityI8282  I 
Intersection054. QPR-Asset QualityI8282  I Intersection054. QPR-Asset QualityI8282  I 
Intersection054. QPR-Asset QualityI8484  I Intersection054. QPR-Asset QualityI8484  I 
Intersection054. QPR-Asset QualityI8484  I Intersection054. QPR-Asset QualityI8484  I 
Intersection054. QPR-Asset QualityI8484  I Intersection054. QPR-Asset QualityI8686  I 
Intersection054. QPR-Asset QualityI8686  I Intersection054. QPR-Asset QualityI8686  I 



Intersection054. QPR-Asset QualityI8686  I Intersection054. QPR-Asset QualityI8686  I 
Intersection054. QPR-Asset QualityI8686  I Intersection054. QPR-Asset QualityI8787  I 
Intersection054. QPR-Asset QualityI8787  I Intersection054. QPR-Asset QualityI8787  I 
Intersection054. QPR-Asset QualityI8787  I Intersection054. QPR-Asset QualityI8787  I 
Intersection054. QPR-Asset QualityI8787  I Intersection054. QPR-Asset QualityI8888  I 
Intersection054. QPR-Asset QualityI8888  I Intersection054. QPR-Asset QualityI8888  I 
Intersection054. QPR-Asset QualityI8888  I Intersection054. QPR-Asset QualityI8888  I 
Intersection054. QPR-Asset QualityI8888  I Intersection054. QPR-Asset QualityI8989  I 
Intersection054. QPR-Asset QualityI8989  I Intersection054. QPR-Asset QualityI8989  I 
Intersection054. QPR-Asset QualityI8989  I Intersection054. QPR-Asset QualityI8989  I 
Intersection054. QPR-Asset QualityI8989  I Intersection054. QPR-Asset QualityI9090  I 
Intersection054. QPR-Asset QualityI9090  I Intersection054. QPR-Asset QualityI9090  I 
Intersection054. QPR-Asset QualityI9090  I Intersection054. QPR-Asset QualityI9090  I 
Intersection054. QPR-Asset QualityI9090  I Intersection054. QPR-Asset QualityI9191  I 
Intersection054. QPR-Asset QualityI9191  I Intersection054. QPR-Asset QualityI9191  I 
Intersection054. QPR-Asset QualityI9191  I Intersection054. QPR-Asset QualityI9191  I 
Intersection054. QPR-Asset QualityI9191  I Intersection054. QPR-Asset QualityI9292  I 
Intersection054. QPR-Asset QualityI9292  I  Intersection054. QPR-Asset QualityI9292  I 
Intersection054. QPR-Asset QualityI9292  I Intersection054. QPR-Asset QualityI9292  I 
Intersection054. QPR-Asset QualityI9292  I Intersection054. QPR-Asset QualityI9494  I 
Intersection054. QPR-Asset QualityI9494  I Intersection054. QPR-Asset QualityI9494  I 
Intersection054. QPR-Asset QualityI9494  I Intersection054. QPR-Asset QualityI9696  I 
Intersection054. QPR-Asset QualityI9696  I Intersection054. QPR-Asset QualityI9696  I 
Intersection054. QPR-Asset QualityI9696  I Intersection054. QPR-Asset QualityI9999  I 
Intersection054. QPR-Asset QualityI9999  I Intersection054. QPR-Asset QualityI9999  I 
Intersection054. QPR-Asset QualityI9999  I Intersection054. QPR-Asset QualityI9999  I 
Intersection054. QPR-Asset QualityI100100   I Intersection054. QPR-Asset QualityI100100   I 
Intersection054. QPR-Asset QualityI100100   I Intersection054. QPR-Asset QualityI100100   I 
Intersection054. QPR-Asset QualityI100100   I Intersection054. QPR-Asset QualityI101101   I 
Intersection054. QPR-Asset QualityI101101   I Intersection054. QPR-Asset QualityI101101   I 
Intersection054. QPR-Asset QualityI101101   I Intersection054. QPR-Asset QualityI101101   I 
Intersection054. QPR-Asset QualityI102102   I Intersection054. QPR-Asset QualityI102102   I 
Intersection054. QPR-Asset QualityI102102   I Intersection054. QPR-Asset QualityI102102   I 
Intersection054. QPR-Asset QualityI102102   I Intersection054. QPR-Asset QualityI103103   I 
Intersection054. QPR-Asset QualityI103103   I Intersection054. QPR-Asset QualityI103103   I 
Intersection054. QPR-Asset QualityI103103   I Intersection054. QPR-Asset QualityI103103   I 
Intersection054. QPR-Asset QualityI104104   I Intersection054. QPR-Asset QualityI104104   I 
Intersection054. QPR-Asset QualityI104104   I Intersection054. QPR-Asset QualityI104104   I 
Intersection054. QPR-Asset QualityI104104   I Intersection054. QPR-Asset QualityI105105   I 
Intersection054. QPR-Asset QualityI105105   I Intersection054. QPR-Asset QualityI105105   I 
Intersection054. QPR-Asset QualityI105105   I Intersection054. QPR-Asset QualityI105105   I 
 Intersection054. QPR-Asset QualityI108108   I Intersection054. QPR-Asset QualityI108108   
I Intersection054. QPR-Asset QualityI108108   I Intersection054. QPR-Asset QualityI108108   
I Intersection054. QPR-Asset QualityI108108   I Intersection054. QPR-Asset QualityI109109   
I Intersection054. QPR-Asset QualityI109109   I Intersection054. QPR-Asset QualityI109109   
I Intersection054. QPR-Asset QualityI109109   I Intersection054. QPR-Asset QualityI109109   
I Intersection054. QPR-Asset QualityI110110   I Intersection054. QPR-Asset QualityI110110   



I Intersection054. QPR-Asset QualityI110110   I Intersection054. QPR-Asset QualityI110110   
I Intersection054. QPR-Asset QualityI110110   I Intersection054. QPR-Asset QualityI111111   
I Intersection054. QPR-Asset QualityI111111   I Intersection054. QPR-Asset QualityI111111   
I Intersection054. QPR-Asset QualityI111111   I Intersection054. QPR-Asset QualityI111111   
I Intersection054. QPR-Asset QualityI112112   I Intersection054. QPR-Asset QualityI112112   
I Intersection054. QPR-Asset QualityI112112   I Intersection054. QPR-Asset QualityI112112   
I Intersection054. QPR-Asset QualityI112112   I Intersection054. QPR-Asset QualityI113113   
I Intersection054. QPR-Asset QualityI113113   I Intersection054. QPR-Asset QualityI113113   
I Intersection054. QPR-Asset QualityI113113   I Intersection054. QPR-Asset QualityI113113   
I Intersection054. QPR-Asset QualityI114114   I Intersection054. QPR-Asset QualityI114114   
I Intersection054. QPR-Asset QualityI114114   I Intersection054. QPR-Asset QualityI114114   
I Intersection054. QPR-Asset QualityI114114   I Intersection054. QPR-Asset QualityI116116   
I Intersection054. QPR-Asset QualityI116116   I Intersection054. QPR-Asset QualityI116116   
I Intersection054. QPR-Asset QualityI116116   I Intersection054. QPR-Asset QualityI116116   
I Intersection054. QPR-Asset QualityI117117   I Intersection054. QPR-Asset QualityI117117   
I Intersection054. QPR-Asset QualityI117117   I Intersection054. QPR-Asset QualityI117117   
I Intersection054. QPR-Asset QualityI117117   I  Intersection054. QPR-Asset QualityI118118  
 I Intersection054. QPR-Asset QualityI118118   I Intersection054. QPR-Asset QualityI118118  
 I Intersection054. QPR-Asset QualityI118118   I Intersection054. QPR-Asset QualityI118118  
 I Intersection054. QPR-Asset QualityI119119   I Intersection054. QPR-Asset QualityI119119  
 I Intersection054. QPR-Asset QualityI119119   I Intersection054. QPR-Asset QualityI119119  
 I Intersection054. QPR-Asset QualityI119119   I Intersection054. QPR-Asset QualityI120120  
 I Intersection054. QPR-Asset QualityI120120   I Intersection054. QPR-Asset QualityI120120  
 I Intersection054. QPR-Asset QualityI120120   I Intersection054. QPR-Asset QualityI120120  
 I Intersection054. QPR-Asset QualityI121121   I Intersection054. QPR-Asset QualityI121121  
 I Intersection054. QPR-Asset QualityI121121   I Intersection054. QPR-Asset QualityI121121  
 I Intersection054. QPR-Asset QualityI121121   I Intersection054. QPR-Asset QualityI122122  
 I Intersection054. QPR-Asset QualityI122122   I Intersection054. QPR-Asset QualityI122122  
 I Intersection054. QPR-Asset QualityI122122   I Intersection054. QPR-Asset QualityI122122  
 I Intersection054. QPR-Asset QualityJ88 J Intersection054. QPR-Asset QualityJ88 J 
Intersection054. QPR-Asset QualityJ88 J Intersection054. QPR-Asset QualityJ88 J 
Intersection054. QPR-Asset QualityJ88 J Intersection054. QPR-Asset QualityJ88 J 
Intersection054. QPR-Asset QualityJ99 J Intersection054. QPR-Asset QualityJ99 J 
Intersection054. QPR-Asset QualityJ99 J Intersection054. QPR-Asset QualityJ99 J 
Intersection054. QPR-Asset QualityJ99 J Intersection054. QPR-Asset QualityJ99 J 
Intersection054. QPR-Asset QualityJ1010  J Intersection054. QPR-Asset QualityJ1010  J 
Intersection054. QPR-Asset QualityJ1010  J Intersection054. QPR-Asset QualityJ1010  J 
Intersection054. QPR-Asset QualityJ1010  J  Intersection054. QPR-Asset QualityJ1010  J 
Intersection054. QPR-Asset QualityJ1111  J Intersection054. QPR-Asset QualityJ1111  J 
Intersection054. QPR-Asset QualityJ1111  J Intersection054. QPR-Asset QualityJ1111  J 
Intersection054. QPR-Asset QualityJ1111  J Intersection054. QPR-Asset QualityJ1111  J 
Intersection054. QPR-Asset QualityJ1212  J Intersection054. QPR-Asset QualityJ1212  J 
Intersection054. QPR-Asset QualityJ1212  J Intersection054. QPR-Asset QualityJ1212  J 
Intersection054. QPR-Asset QualityJ1212  J Intersection054. QPR-Asset QualityJ1212  J 
Intersection054. QPR-Asset QualityJ1313  J Intersection054. QPR-Asset QualityJ1313  J 
Intersection054. QPR-Asset QualityJ1313  J Intersection054. QPR-Asset QualityJ1313  J 
Intersection054. QPR-Asset QualityJ1313  J Intersection054. QPR-Asset QualityJ1313  J 



Intersection054. QPR-Asset QualityJ1414  J Intersection054. QPR-Asset QualityJ1414  J 
Intersection054. QPR-Asset QualityJ1414  J Intersection054. QPR-Asset QualityJ1414  J 
Intersection054. QPR-Asset QualityJ1414  J Intersection054. QPR-Asset QualityJ1414  J 
Intersection054. QPR-Asset QualityJ1616  J Intersection054. QPR-Asset QualityJ1616  J 
Intersection054. QPR-Asset QualityJ1616  J Intersection054. QPR-Asset QualityJ1616  J 
Intersection054. QPR-Asset QualityJ1616  J Intersection054. QPR-Asset QualityJ1616  J 
Intersection054. QPR-Asset QualityJ1717  J Intersection054. QPR-Asset QualityJ1717  J 
Intersection054. QPR-Asset QualityJ1717  J Intersection054. QPR-Asset QualityJ1717  J 
Intersection054. QPR-Asset QualityJ1717  J Intersection054. QPR-Asset QualityJ1717  J 
Intersection054. QPR-Asset QualityJ1818  J Intersection054. QPR-Asset QualityJ1818  J 
Intersection054. QPR-Asset QualityJ1818  J Intersection054. QPR-Asset QualityJ1818  J 
Intersection054. QPR-Asset QualityJ1818  J Intersection054. QPR-Asset QualityJ1818  J 
Intersection054. QPR-Asset QualityJ1919  J  Intersection054. QPR-Asset QualityJ1919  J 
Intersection054. QPR-Asset QualityJ1919  J Intersection054. QPR-Asset QualityJ1919  J 
Intersection054. QPR-Asset QualityJ1919  J Intersection054. QPR-Asset QualityJ1919  J 
Intersection054. QPR-Asset QualityJ2020  J Intersection054. QPR-Asset QualityJ2020  J 
Intersection054. QPR-Asset QualityJ2020  J Intersection054. QPR-Asset QualityJ2020  J 
Intersection054. QPR-Asset QualityJ2020  J Intersection054. QPR-Asset QualityJ2020  J 
Intersection054. QPR-Asset QualityJ2121  J Intersection054. QPR-Asset QualityJ2121  J 
Intersection054. QPR-Asset QualityJ2121  J Intersection054. QPR-Asset QualityJ2121  J 
Intersection054. QPR-Asset QualityJ2121  J Intersection054. QPR-Asset QualityJ2121  J 
Intersection054. QPR-Asset QualityJ2222  J Intersection054. QPR-Asset QualityJ2222  J 
Intersection054. QPR-Asset QualityJ2222  J Intersection054. QPR-Asset QualityJ2222  J 
Intersection054. QPR-Asset QualityJ2222  J Intersection054. QPR-Asset QualityJ2222  J 
Intersection054. QPR-Asset QualityJ2424  J Intersection054. QPR-Asset QualityJ2424  J 
Intersection054. QPR-Asset QualityJ2424  J Intersection054. QPR-Asset QualityJ2424  J 
Intersection054. QPR-Asset QualityJ2424  J Intersection054. QPR-Asset QualityJ2424  J 
Intersection054. QPR-Asset QualityJ2525  J Intersection054. QPR-Asset QualityJ2525  J 
Intersection054. QPR-Asset QualityJ2525  J Intersection054. QPR-Asset QualityJ2525  J 
Intersection054. QPR-Asset QualityJ2525  J Intersection054. QPR-Asset QualityJ2525  J 
Intersection054. QPR-Asset QualityJ2626  J Intersection054. QPR-Asset QualityJ2626  J 
Intersection054. QPR-Asset QualityJ2626  J Intersection054. QPR-Asset QualityJ2626  J 
Intersection054. QPR-Asset QualityJ2626  J  Intersection054. QPR-Asset QualityJ2626  J 
Intersection054. QPR-Asset QualityJ2727  J Intersection054. QPR-Asset QualityJ2727  J 
Intersection054. QPR-Asset QualityJ2727  J Intersection054. QPR-Asset QualityJ2727  J 
Intersection054. QPR-Asset QualityJ2727  J Intersection054. QPR-Asset QualityJ2727  J 
Intersection054. QPR-Asset QualityJ2828  J Intersection054. QPR-Asset QualityJ2828  J 
Intersection054. QPR-Asset QualityJ2828  J Intersection054. QPR-Asset QualityJ2828  J 
Intersection054. QPR-Asset QualityJ2828  J Intersection054. QPR-Asset QualityJ2828  J 
Intersection054. QPR-Asset QualityJ2929  J Intersection054. QPR-Asset QualityJ2929  J 
Intersection054. QPR-Asset QualityJ2929  J Intersection054. QPR-Asset QualityJ2929  J 
Intersection054. QPR-Asset QualityJ2929  J Intersection054. QPR-Asset QualityJ2929  J 
Intersection054. QPR-Asset QualityJ3030  J Intersection054. QPR-Asset QualityJ3030  J 
Intersection054. QPR-Asset QualityJ3030  J Intersection054. QPR-Asset QualityJ3030  J 
Intersection054. QPR-Asset QualityJ3030  J Intersection054. QPR-Asset QualityJ3030  J 
Intersection054. QPR-Asset QualityJ3232  J Intersection054. QPR-Asset QualityJ3232  J 
Intersection054. QPR-Asset QualityJ3232  J Intersection054. QPR-Asset QualityJ3232  J 



Intersection054. QPR-Asset QualityJ3232  J Intersection054. QPR-Asset QualityJ3232  J 
Intersection054. QPR-Asset QualityJ3333  J Intersection054. QPR-Asset QualityJ3333  J 
Intersection054. QPR-Asset QualityJ3333  J Intersection054. QPR-Asset QualityJ3333  J 
Intersection054. QPR-Asset QualityJ3333  J Intersection054. QPR-Asset QualityJ3333  J 
Intersection054. QPR-Asset QualityJ3434  J Intersection054. QPR-Asset QualityJ3434  J 
Intersection054. QPR-Asset QualityJ3434  J Intersection054. QPR-Asset QualityJ3434  J  
Intersection054. QPR-Asset QualityJ3434  J Intersection054. QPR-Asset QualityJ3434  J 
Intersection054. QPR-Asset QualityJ3535  J Intersection054. QPR-Asset QualityJ3535  J 
Intersection054. QPR-Asset QualityJ3535  J Intersection054. QPR-Asset QualityJ3535  J 
Intersection054. QPR-Asset QualityJ3535  J Intersection054. QPR-Asset QualityJ3535  J 
Intersection054. QPR-Asset QualityJ3636  J Intersection054. QPR-Asset QualityJ3636  J 
Intersection054. QPR-Asset QualityJ3636  J Intersection054. QPR-Asset QualityJ3636  J 
Intersection054. QPR-Asset QualityJ3636  J Intersection054. QPR-Asset QualityJ3636  J 
Intersection054. QPR-Asset QualityJ3737  J Intersection054. QPR-Asset QualityJ3737  J 
Intersection054. QPR-Asset QualityJ3737  J Intersection054. QPR-Asset QualityJ3737  J 
Intersection054. QPR-Asset QualityJ3737  J Intersection054. QPR-Asset QualityJ3737  J 
Intersection054. QPR-Asset QualityJ3838  J Intersection054. QPR-Asset QualityJ3838  J 
Intersection054. QPR-Asset QualityJ3838  J Intersection054. QPR-Asset QualityJ3838  J 
Intersection054. QPR-Asset QualityJ3838  J Intersection054. QPR-Asset QualityJ3838  J 
Intersection054. QPR-Asset QualityJ4040  J Intersection054. QPR-Asset QualityJ4040  J 
Intersection054. QPR-Asset QualityJ4040  J Intersection054. QPR-Asset QualityJ4040  J 
Intersection054. QPR-Asset QualityJ4040  J Intersection054. QPR-Asset QualityJ4040  J 
Intersection054. QPR-Asset QualityJ4141  J Intersection054. QPR-Asset QualityJ4141  J 
Intersection054. QPR-Asset QualityJ4141  J Intersection054. QPR-Asset QualityJ4141  J 
Intersection054. QPR-Asset QualityJ4141  J Intersection054. QPR-Asset QualityJ4141  J 
Intersection054. QPR-Asset QualityJ4242  J Intersection054. QPR-Asset QualityJ4242  J 
Intersection054. QPR-Asset QualityJ4242  J Intersection054. QPR-Asset QualityJ4242  J  
Intersection054. QPR-Asset QualityJ4242  J Intersection054. QPR-Asset QualityJ4242  J 
Intersection054. QPR-Asset QualityJ4343  J Intersection054. QPR-Asset QualityJ4343  J 
Intersection054. QPR-Asset QualityJ4343  J Intersection054. QPR-Asset QualityJ4343  J 
Intersection054. QPR-Asset QualityJ4343  J Intersection054. QPR-Asset QualityJ4343  J 
Intersection054. QPR-Asset QualityJ4444  J Intersection054. QPR-Asset QualityJ4444  J 
Intersection054. QPR-Asset QualityJ4444  J Intersection054. QPR-Asset QualityJ4444  J 
Intersection054. QPR-Asset QualityJ4444  J Intersection054. QPR-Asset QualityJ4444  J 
Intersection054. QPR-Asset QualityJ4545  J Intersection054. QPR-Asset QualityJ4545  J 
Intersection054. QPR-Asset QualityJ4545  J Intersection054. QPR-Asset QualityJ4545  J 
Intersection054. QPR-Asset QualityJ4545  J Intersection054. QPR-Asset QualityJ4545  J 
Intersection054. QPR-Asset QualityJ4646  J Intersection054. QPR-Asset QualityJ4646  J 
Intersection054. QPR-Asset QualityJ4646  J Intersection054. QPR-Asset QualityJ4646  J 
Intersection054. QPR-Asset QualityJ4646  J Intersection054. QPR-Asset QualityJ4646  J 
Intersection054. QPR-Asset QualityJ4848  J Intersection054. QPR-Asset QualityJ4848  J 
Intersection054. QPR-Asset QualityJ4848  J Intersection054. QPR-Asset QualityJ4848  J 
Intersection054. QPR-Asset QualityJ4848  J Intersection054. QPR-Asset QualityJ4848  J 
Intersection054. QPR-Asset QualityJ4949  J Intersection054. QPR-Asset QualityJ4949  J 
Intersection054. QPR-Asset QualityJ4949  J Intersection054. QPR-Asset QualityJ4949  J 
Intersection054. QPR-Asset QualityJ4949  J Intersection054. QPR-Asset QualityJ4949  J 
Intersection054. QPR-Asset QualityJ5050  J Intersection054. QPR-Asset QualityJ5050  J 



Intersection054. QPR-Asset QualityJ5050  J Intersection054. QPR-Asset QualityJ5050  J 
Intersection054. QPR-Asset QualityJ5050  J Intersection054. QPR-Asset QualityJ5050  J 
Intersection054. QPR-Asset QualityJ5151  J Intersection054. QPR-Asset QualityJ5151  J 
Intersection054. QPR-Asset QualityJ5151  J  Intersection054. QPR-Asset QualityJ5151  J 
Intersection054. QPR-Asset QualityJ5151  J Intersection054. QPR-Asset QualityJ5151  J 
Intersection054. QPR-Asset QualityJ5252  J Intersection054. QPR-Asset QualityJ5252  J 
Intersection054. QPR-Asset QualityJ5252  J Intersection054. QPR-Asset QualityJ5252  J 
Intersection054. QPR-Asset QualityJ5252  J Intersection054. QPR-Asset QualityJ5252  J 
Intersection054. QPR-Asset QualityJ5353  J Intersection054. QPR-Asset QualityJ5353  J 
Intersection054. QPR-Asset QualityJ5353  J Intersection054. QPR-Asset QualityJ5353  J 
Intersection054. QPR-Asset QualityJ5353  J Intersection054. QPR-Asset QualityJ5353  J 
Intersection054. QPR-Asset QualityJ5454  J Intersection054. QPR-Asset QualityJ5454  J 
Intersection054. QPR-Asset QualityJ5454  J Intersection054. QPR-Asset QualityJ5454  J 
Intersection054. QPR-Asset QualityJ5454  J Intersection054. QPR-Asset QualityJ5454  J 
Intersection054. QPR-Asset QualityJ5656  J Intersection054. QPR-Asset QualityJ5656  J 
Intersection054. QPR-Asset QualityJ5656  J Intersection054. QPR-Asset QualityJ5656  J 
Intersection054. QPR-Asset QualityJ5656  J Intersection054. QPR-Asset QualityJ5656  J 
Intersection054. QPR-Asset QualityJ5757  J Intersection054. QPR-Asset QualityJ5757  J 
Intersection054. QPR-Asset QualityJ5757  J Intersection054. QPR-Asset QualityJ5757  J 
Intersection054. QPR-Asset QualityJ5757  J Intersection054. QPR-Asset QualityJ5757  J 
Intersection054. QPR-Asset QualityJ5858  J Intersection054. QPR-Asset QualityJ5858  J 
Intersection054. QPR-Asset QualityJ5858  J Intersection054. QPR-Asset QualityJ5858  J 
Intersection054. QPR-Asset QualityJ5858  J Intersection054. QPR-Asset QualityJ5858  J 
Intersection054. QPR-Asset QualityJ5959  J Intersection054. QPR-Asset QualityJ5959  J 
Intersection054. QPR-Asset QualityJ5959  J Intersection054. QPR-Asset QualityJ5959  J  
Intersection054. QPR-Asset QualityJ5959  J Intersection054. QPR-Asset QualityJ5959  J 
Intersection054. QPR-Asset QualityJ6060  J Intersection054. QPR-Asset QualityJ6060  J 
Intersection054. QPR-Asset QualityJ6060  J Intersection054. QPR-Asset QualityJ6060  J 
Intersection054. QPR-Asset QualityJ6060  J Intersection054. QPR-Asset QualityJ6060  J 
Intersection054. QPR-Asset QualityJ6161  J Intersection054. QPR-Asset QualityJ6161  J 
Intersection054. QPR-Asset QualityJ6161  J Intersection054. QPR-Asset QualityJ6161  J 
Intersection054. QPR-Asset QualityJ6161  J Intersection054. QPR-Asset QualityJ6161  J 
Intersection054. QPR-Asset QualityJ6262  J Intersection054. QPR-Asset QualityJ6262  J 
Intersection054. QPR-Asset QualityJ6262  J Intersection054. QPR-Asset QualityJ6262  J 
Intersection054. QPR-Asset QualityJ6262  J Intersection054. QPR-Asset QualityJ6262  J 
Intersection054. QPR-Asset QualityJ6464  J Intersection054. QPR-Asset QualityJ6464  J 
Intersection054. QPR-Asset QualityJ6464  J Intersection054. QPR-Asset QualityJ6464  J 
Intersection054. QPR-Asset QualityJ6464  J Intersection054. QPR-Asset QualityJ6666  J 
Intersection054. QPR-Asset QualityJ6666  J Intersection054. QPR-Asset QualityJ6666  J 
Intersection054. QPR-Asset QualityJ6666  J Intersection054. QPR-Asset QualityJ6666  J 
Intersection054. QPR-Asset QualityJ6666  J Intersection054. QPR-Asset QualityJ6767  J 
Intersection054. QPR-Asset QualityJ6767  J Intersection054. QPR-Asset QualityJ6767  J 
Intersection054. QPR-Asset QualityJ6767  J Intersection054. QPR-Asset QualityJ6767  J 
Intersection054. QPR-Asset QualityJ6767  J Intersection054. QPR-Asset QualityJ6868  J 
Intersection054. QPR-Asset QualityJ6868  J Intersection054. QPR-Asset QualityJ6868  J  
Intersection054. QPR-Asset QualityJ6868  J Intersection054. QPR-Asset QualityJ6868  J 
Intersection054. QPR-Asset QualityJ6868  J Intersection054. QPR-Asset QualityJ6969  J 



Intersection054. QPR-Asset QualityJ6969  J Intersection054. QPR-Asset QualityJ6969  J 
Intersection054. QPR-Asset QualityJ6969  J Intersection054. QPR-Asset QualityJ6969  J 
Intersection054. QPR-Asset QualityJ6969  J Intersection054. QPR-Asset QualityJ7070  J 
Intersection054. QPR-Asset QualityJ7070  J Intersection054. QPR-Asset QualityJ7070  J 
Intersection054. QPR-Asset QualityJ7070  J Intersection054. QPR-Asset QualityJ7070  J 
Intersection054. QPR-Asset QualityJ7070  J Intersection054. QPR-Asset QualityJ7171  J 
Intersection054. QPR-Asset QualityJ7171  J Intersection054. QPR-Asset QualityJ7171  J 
Intersection054. QPR-Asset QualityJ7171  J Intersection054. QPR-Asset QualityJ7171  J 
Intersection054. QPR-Asset QualityJ7171  J Intersection054. QPR-Asset QualityJ7272  J 
Intersection054. QPR-Asset QualityJ7272  J Intersection054. QPR-Asset QualityJ7272  J 
Intersection054. QPR-Asset QualityJ7272  J Intersection054. QPR-Asset QualityJ7272  J 
Intersection054. QPR-Asset QualityJ7272  J Intersection054. QPR-Asset QualityJ7474  J 
Intersection054. QPR-Asset QualityJ7474  J Intersection054. QPR-Asset QualityJ7474  J 
Intersection054. QPR-Asset QualityJ7474  J Intersection054. QPR-Asset QualityJ7474  J 
Intersection054. QPR-Asset QualityJ7474  J Intersection054. QPR-Asset QualityJ7575  J 
Intersection054. QPR-Asset QualityJ7575  J Intersection054. QPR-Asset QualityJ7575  J 
Intersection054. QPR-Asset QualityJ7575  J Intersection054. QPR-Asset QualityJ7575  J 
Intersection054. QPR-Asset QualityJ7575  J Intersection054. QPR-Asset QualityJ7676  J  
Intersection054. QPR-Asset QualityJ7676  J Intersection054. QPR-Asset QualityJ7676  J 
Intersection054. QPR-Asset QualityJ7676  J Intersection054. QPR-Asset QualityJ7676  J 
Intersection054. QPR-Asset QualityJ7676  J Intersection054. QPR-Asset QualityJ7777  J 
Intersection054. QPR-Asset QualityJ7777  J Intersection054. QPR-Asset QualityJ7777  J 
Intersection054. QPR-Asset QualityJ7777  J Intersection054. QPR-Asset QualityJ7777  J 
Intersection054. QPR-Asset QualityJ7777  J Intersection054. QPR-Asset QualityJ7878  J 
Intersection054. QPR-Asset QualityJ7878  J Intersection054. QPR-Asset QualityJ7878  J 
Intersection054. QPR-Asset QualityJ7878  J Intersection054. QPR-Asset QualityJ7878  J 
Intersection054. QPR-Asset QualityJ7878  J Intersection054. QPR-Asset QualityJ7979  J 
Intersection054. QPR-Asset QualityJ7979  J Intersection054. QPR-Asset QualityJ7979  J 
Intersection054. QPR-Asset QualityJ7979  J Intersection054. QPR-Asset QualityJ7979  J 
Intersection054. QPR-Asset QualityJ7979  J Intersection054. QPR-Asset QualityJ8080  J 
Intersection054. QPR-Asset QualityJ8080  J Intersection054. QPR-Asset QualityJ8080  J 
Intersection054. QPR-Asset QualityJ8080  J Intersection054. QPR-Asset QualityJ8080  J 
Intersection054. QPR-Asset QualityJ8080  J Intersection054. QPR-Asset QualityJ8282  J 
Intersection054. QPR-Asset QualityJ8282  J Intersection054. QPR-Asset QualityJ8282  J 
Intersection054. QPR-Asset QualityJ8282  J Intersection054. QPR-Asset QualityJ8282  J 
Intersection054. QPR-Asset QualityJ8484  J Intersection054. QPR-Asset QualityJ8484  J 
Intersection054. QPR-Asset QualityJ8484  J Intersection054. QPR-Asset QualityJ8484  J 
Intersection054. QPR-Asset QualityJ8484  J Intersection054. QPR-Asset QualityJ8686  J 
Intersection054. QPR-Asset QualityJ8686  J  Intersection054. QPR-Asset QualityJ8686  J 
Intersection054. QPR-Asset QualityJ8686  J Intersection054. QPR-Asset QualityJ8686  J 
Intersection054. QPR-Asset QualityJ8686  J Intersection054. QPR-Asset QualityJ8787  J 
Intersection054. QPR-Asset QualityJ8787  J Intersection054. QPR-Asset QualityJ8787  J 
Intersection054. QPR-Asset QualityJ8787  J Intersection054. QPR-Asset QualityJ8787  J 
Intersection054. QPR-Asset QualityJ8787  J Intersection054. QPR-Asset QualityJ8888  J 
Intersection054. QPR-Asset QualityJ8888  J Intersection054. QPR-Asset QualityJ8888  J 
Intersection054. QPR-Asset QualityJ8888  J Intersection054. QPR-Asset QualityJ8888  J 
Intersection054. QPR-Asset QualityJ8888  J Intersection054. QPR-Asset QualityJ8989  J 



Intersection054. QPR-Asset QualityJ8989  J Intersection054. QPR-Asset QualityJ8989  J 
Intersection054. QPR-Asset QualityJ8989  J Intersection054. QPR-Asset QualityJ8989  J 
Intersection054. QPR-Asset QualityJ8989  J Intersection054. QPR-Asset QualityJ9090  J 
Intersection054. QPR-Asset QualityJ9090  J Intersection054. QPR-Asset QualityJ9090  J 
Intersection054. QPR-Asset QualityJ9090  J Intersection054. QPR-Asset QualityJ9090  J 
Intersection054. QPR-Asset QualityJ9090  J Intersection054. QPR-Asset QualityJ9191  J 
Intersection054. QPR-Asset QualityJ9191  J Intersection054. QPR-Asset QualityJ9191  J 
Intersection054. QPR-Asset QualityJ9191  J Intersection054. QPR-Asset QualityJ9191  J 
Intersection054. QPR-Asset QualityJ9191  J Intersection054. QPR-Asset QualityJ9292  J 
Intersection054. QPR-Asset QualityJ9292  J Intersection054. QPR-Asset QualityJ9292  J 
Intersection054. QPR-Asset QualityJ9292  J Intersection054. QPR-Asset QualityJ9292  J 
Intersection054. QPR-Asset QualityJ9292  J Intersection054. QPR-Asset QualityJ9494  J 
Intersection054. QPR-Asset QualityJ9494  J Intersection054. QPR-Asset QualityJ9494  J 
Intersection054. QPR-Asset QualityJ9494  J Intersection054. QPR-Asset QualityJ9696  J 
Intersection054. QPR-Asset QualityJ9696  J Intersection054. QPR-Asset QualityJ9696  J  
Intersection054. QPR-Asset QualityJ9696  J Intersection054. QPR-Asset QualityJ9999  J 
Intersection054. QPR-Asset QualityJ9999  J Intersection054. QPR-Asset QualityJ9999  J 
Intersection054. QPR-Asset QualityJ9999  J Intersection054. QPR-Asset QualityJ9999  J 
Intersection054. QPR-Asset QualityJ100100   J Intersection054. QPR-Asset QualityJ100100   
J Intersection054. QPR-Asset QualityJ100100   J Intersection054. QPR-Asset 
QualityJ100100   J Intersection054. QPR-Asset QualityJ100100   J Intersection054. 
QPR-Asset QualityJ101101   J Intersection054. QPR-Asset QualityJ101101   J 
Intersection054. QPR-Asset QualityJ101101   J Intersection054. QPR-Asset QualityJ101101   
J Intersection054. QPR-Asset QualityJ101101   J Intersection054. QPR-Asset 
QualityJ102102   J Intersection054. QPR-Asset QualityJ102102   J Intersection054. 
QPR-Asset QualityJ102102   J Intersection054. QPR-Asset QualityJ102102   J 
Intersection054. QPR-Asset QualityJ102102   J Intersection054. QPR-Asset QualityJ103103   
J Intersection054. QPR-Asset QualityJ103103   J Intersection054. QPR-Asset 
QualityJ103103   J Intersection054. QPR-Asset QualityJ103103   J Intersection054. 
QPR-Asset QualityJ103103   J Intersection054. QPR-Asset QualityJ104104   J 
Intersection054. QPR-Asset QualityJ104104   J Intersection054. QPR-Asset QualityJ104104   
J Intersection054. QPR-Asset QualityJ104104   J Intersection054. QPR-Asset 
QualityJ104104   J Intersection054. QPR-Asset QualityJ105105   J Intersection054. 
QPR-Asset QualityJ105105   J Intersection054. QPR-Asset QualityJ105105   J 
Intersection054. QPR-Asset QualityJ105105   J Intersection054. QPR-Asset QualityJ105105   
J Intersection054. QPR-Asset QualityJ108108   J Intersection054. QPR-Asset 
QualityJ108108   J Intersection054. QPR-Asset QualityJ108108   J Intersection054. 
QPR-Asset QualityJ108108   J Intersection054. QPR-Asset QualityJ108108   J 
Intersection054. QPR-Asset QualityJ109109   J Intersection054. QPR-Asset QualityJ109109   
J Intersection054. QPR-Asset QualityJ109109   J Intersection054. QPR-Asset 
QualityJ109109   J Intersection054. QPR-Asset QualityJ109109   J Intersection054. 
QPR-Asset QualityJ110110   J  Intersection054. QPR-Asset QualityJ110110   J 
Intersection054. QPR-Asset QualityJ110110   J Intersection054. QPR-Asset QualityJ110110   
J Intersection054. QPR-Asset QualityJ110110   J Intersection054. QPR-Asset 
QualityJ111111   J Intersection054. QPR-Asset QualityJ111111   J Intersection054. 
QPR-Asset QualityJ111111   J Intersection054. QPR-Asset QualityJ111111   J 
Intersection054. QPR-Asset QualityJ111111   J Intersection054. QPR-Asset QualityJ112112   



J Intersection054. QPR-Asset QualityJ112112   J Intersection054. QPR-Asset 
QualityJ112112   J Intersection054. QPR-Asset QualityJ112112   J Intersection054. 
QPR-Asset QualityJ112112   J Intersection054. QPR-Asset QualityJ113113   J 
Intersection054. QPR-Asset QualityJ113113   J Intersection054. QPR-Asset QualityJ113113   
J Intersection054. QPR-Asset QualityJ113113   J Intersection054. QPR-Asset 
QualityJ113113   J Intersection054. QPR-Asset QualityJ114114   J Intersection054. 
QPR-Asset QualityJ114114   J Intersection054. QPR-Asset QualityJ114114   J 
Intersection054. QPR-Asset QualityJ114114   J Intersection054. QPR-Asset QualityJ114114   
J Intersection054. QPR-Asset QualityJ116116   J Intersection054. QPR-Asset 
QualityJ116116   J Intersection054. QPR-Asset QualityJ116116   J Intersection054. 
QPR-Asset QualityJ116116   J Intersection054. QPR-Asset QualityJ116116   J 
Intersection054. QPR-Asset QualityJ117117   J Intersection054. QPR-Asset QualityJ117117   
J Intersection054. QPR-Asset QualityJ117117   J Intersection054. QPR-Asset 
QualityJ117117   J Intersection054. QPR-Asset QualityJ117117   J Intersection054. 
QPR-Asset QualityJ118118   J Intersection054. QPR-Asset QualityJ118118   J 
Intersection054. QPR-Asset QualityJ118118   J Intersection054. QPR-Asset QualityJ118118   
J Intersection054. QPR-Asset QualityJ118118   J Intersection054. QPR-Asset 
QualityJ119119   J Intersection054. QPR-Asset QualityJ119119   J Intersection054. 
QPR-Asset QualityJ119119   J Intersection054. QPR-Asset QualityJ119119   J  
Intersection054. QPR-Asset QualityJ119119   J Intersection054. QPR-Asset QualityJ120120   
J Intersection054. QPR-Asset QualityJ120120   J Intersection054. QPR-Asset 
QualityJ120120   J Intersection054. QPR-Asset QualityJ120120   J Intersection054. 
QPR-Asset QualityJ120120   J Intersection054. QPR-Asset QualityJ121121   J 
Intersection054. QPR-Asset QualityJ121121   J Intersection054. QPR-Asset QualityJ121121   
J Intersection054. QPR-Asset QualityJ121121   J Intersection054. QPR-Asset 
QualityJ121121   J Intersection054. QPR-Asset QualityJ122122   J Intersection054. 
QPR-Asset QualityJ122122   J Intersection054. QPR-Asset QualityJ122122   J 
Intersection054. QPR-Asset QualityJ122122   J Intersection054. QPR-Asset QualityJ122122   
J Intersection054. QPR-Asset QualityK88 K Intersection054. QPR-Asset QualityK88 K 
Intersection054. QPR-Asset QualityK88 K Intersection054. QPR-Asset QualityK88 K 
Intersection054. QPR-Asset QualityK88 K Intersection054. QPR-Asset QualityK88 K 
Intersection054. QPR-Asset QualityK99 K Intersection054. QPR-Asset QualityK99 K 
Intersection054. QPR-Asset QualityK99 K Intersection054. QPR-Asset QualityK99 K 
Intersection054. QPR-Asset QualityK99 K Intersection054. QPR-Asset QualityK99 K 
Intersection054. QPR-Asset QualityK1010  K Intersection054. QPR-Asset QualityK1010  K 
Intersection054. QPR-Asset QualityK1010  K Intersection054. QPR-Asset QualityK1010  K 
Intersection054. QPR-Asset QualityK1010  K Intersection054. QPR-Asset QualityK1010  K 
Intersection054. QPR-Asset QualityK1111  K Intersection054. QPR-Asset QualityK1111  K 
Intersection054. QPR-Asset QualityK1111  K Intersection054. QPR-Asset QualityK1111  K 
Intersection054. QPR-Asset QualityK1111  K Intersection054. QPR-Asset QualityK1111  K 
Intersection054. QPR-Asset QualityK1212  K Intersection054. QPR-Asset QualityK1212  K 
Intersection054. QPR-Asset QualityK1212  K Intersection054. QPR-Asset QualityK1212  K  
Intersection054. QPR-Asset QualityK1212  K Intersection054. QPR-Asset QualityK1212  K 
Intersection054. QPR-Asset QualityK1313  K Intersection054. QPR-Asset QualityK1313  K 
Intersection054. QPR-Asset QualityK1313  K Intersection054. QPR-Asset QualityK1313  K 
Intersection054. QPR-Asset QualityK1313  K Intersection054. QPR-Asset QualityK1313  K 
Intersection054. QPR-Asset QualityK1414  K Intersection054. QPR-Asset QualityK1414  K 



Intersection054. QPR-Asset QualityK1414  K Intersection054. QPR-Asset QualityK1414  K 
Intersection054. QPR-Asset QualityK1414  K Intersection054. QPR-Asset QualityK1414  K 
Intersection054. QPR-Asset QualityK1616  K Intersection054. QPR-Asset QualityK1616  K 
Intersection054. QPR-Asset QualityK1616  K Intersection054. QPR-Asset QualityK1616  K 
Intersection054. QPR-Asset QualityK1616  K Intersection054. QPR-Asset QualityK1616  K 
Intersection054. QPR-Asset QualityK1717  K Intersection054. QPR-Asset QualityK1717  K 
Intersection054. QPR-Asset QualityK1717  K Intersection054. QPR-Asset QualityK1717  K 
Intersection054. QPR-Asset QualityK1717  K Intersection054. QPR-Asset QualityK1717  K 
Intersection054. QPR-Asset QualityK1818  K Intersection054. QPR-Asset QualityK1818  K 
Intersection054. QPR-Asset QualityK1818  K Intersection054. QPR-Asset QualityK1818  K 
Intersection054. QPR-Asset QualityK1818  K Intersection054. QPR-Asset QualityK1818  K 
Intersection054. QPR-Asset QualityK1919  K Intersection054. QPR-Asset QualityK1919  K 
Intersection054. QPR-Asset QualityK1919  K Intersection054. QPR-Asset QualityK1919  K 
Intersection054. QPR-Asset QualityK1919  K Intersection054. QPR-Asset QualityK1919  K 
Intersection054. QPR-Asset QualityK2020  K Intersection054. QPR-Asset QualityK2020  K 
Intersection054. QPR-Asset QualityK2020  K Intersection054. QPR-Asset QualityK2020  K  
Intersection054. QPR-Asset QualityK2020  K Intersection054. QPR-Asset QualityK2020  K 
Intersection054. QPR-Asset QualityK2121  K Intersection054. QPR-Asset QualityK2121  K 
Intersection054. QPR-Asset QualityK2121  K Intersection054. QPR-Asset QualityK2121  K 
Intersection054. QPR-Asset QualityK2121  K Intersection054. QPR-Asset QualityK2121  K 
Intersection054. QPR-Asset QualityK2222  K Intersection054. QPR-Asset QualityK2222  K 
Intersection054. QPR-Asset QualityK2222  K Intersection054. QPR-Asset QualityK2222  K 
Intersection054. QPR-Asset QualityK2222  K Intersection054. QPR-Asset QualityK2222  K 
Intersection054. QPR-Asset QualityK2424  K Intersection054. QPR-Asset QualityK2424  K 
Intersection054. QPR-Asset QualityK2424  K Intersection054. QPR-Asset QualityK2424  K 
Intersection054. QPR-Asset QualityK2424  K Intersection054. QPR-Asset QualityK2424  K 
Intersection054. QPR-Asset QualityK2525  K Intersection054. QPR-Asset QualityK2525  K 
Intersection054. QPR-Asset QualityK2525  K Intersection054. QPR-Asset QualityK2525  K 
Intersection054. QPR-Asset QualityK2525  K Intersection054. QPR-Asset QualityK2525  K 
Intersection054. QPR-Asset QualityK2626  K Intersection054. QPR-Asset QualityK2626  K 
Intersection054. QPR-Asset QualityK2626  K Intersection054. QPR-Asset QualityK2626  K 
Intersection054. QPR-Asset QualityK2626  K Intersection054. QPR-Asset QualityK2626  K 
Intersection054. QPR-Asset QualityK2727  K Intersection054. QPR-Asset QualityK2727  K 
Intersection054. QPR-Asset QualityK2727  K Intersection054. QPR-Asset QualityK2727  K 
Intersection054. QPR-Asset QualityK2727  K Intersection054. QPR-Asset QualityK2727  K 
Intersection054. QPR-Asset QualityK2828  K Intersection054. QPR-Asset QualityK2828  K  
Intersection054. QPR-Asset QualityK2828  K Intersection054. QPR-Asset QualityK2828  K 
Intersection054. QPR-Asset QualityK2828  K Intersection054. QPR-Asset QualityK2828  K 
Intersection054. QPR-Asset QualityK2929  K Intersection054. QPR-Asset QualityK2929  K 
Intersection054. QPR-Asset QualityK2929  K Intersection054. QPR-Asset QualityK2929  K 
Intersection054. QPR-Asset QualityK2929  K Intersection054. QPR-Asset QualityK2929  K 
Intersection054. QPR-Asset QualityK3030  K Intersection054. QPR-Asset QualityK3030  K 
Intersection054. QPR-Asset QualityK3030  K Intersection054. QPR-Asset QualityK3030  K 
Intersection054. QPR-Asset QualityK3030  K Intersection054. QPR-Asset QualityK3030  K 
Intersection054. QPR-Asset QualityK3232  K Intersection054. QPR-Asset QualityK3232  K 
Intersection054. QPR-Asset QualityK3232  K Intersection054. QPR-Asset QualityK3232  K 
Intersection054. QPR-Asset QualityK3232  K Intersection054. QPR-Asset QualityK3232  K 



Intersection054. QPR-Asset QualityK3333  K Intersection054. QPR-Asset QualityK3333  K 
Intersection054. QPR-Asset QualityK3333  K Intersection054. QPR-Asset QualityK3333  K 
Intersection054. QPR-Asset QualityK3333  K Intersection054. QPR-Asset QualityK3333  K 
Intersection054. QPR-Asset QualityK3434  K Intersection054. QPR-Asset QualityK3434  K 
Intersection054. QPR-Asset QualityK3434  K Intersection054. QPR-Asset QualityK3434  K 
Intersection054. QPR-Asset QualityK3434  K Intersection054. QPR-Asset QualityK3434  K 
Intersection054. QPR-Asset QualityK3535  K Intersection054. QPR-Asset QualityK3535  K 
Intersection054. QPR-Asset QualityK3535  K Intersection054. QPR-Asset QualityK3535  K 
Intersection054. QPR-Asset QualityK3535  K Intersection054. QPR-Asset QualityK3535  K  
Intersection054. QPR-Asset QualityK3636  K Intersection054. QPR-Asset QualityK3636  K 
Intersection054. QPR-Asset QualityK3636  K Intersection054. QPR-Asset QualityK3636  K 
Intersection054. QPR-Asset QualityK3636  K Intersection054. QPR-Asset QualityK3636  K 
Intersection054. QPR-Asset QualityK3737  K Intersection054. QPR-Asset QualityK3737  K 
Intersection054. QPR-Asset QualityK3737  K Intersection054. QPR-Asset QualityK3737  K 
Intersection054. QPR-Asset QualityK3737  K Intersection054. QPR-Asset QualityK3737  K 
Intersection054. QPR-Asset QualityK3838  K Intersection054. QPR-Asset QualityK3838  K 
Intersection054. QPR-Asset QualityK3838  K Intersection054. QPR-Asset QualityK3838  K 
Intersection054. QPR-Asset QualityK3838  K Intersection054. QPR-Asset QualityK3838  K 
Intersection054. QPR-Asset QualityK4040  K Intersection054. QPR-Asset QualityK4040  K 
Intersection054. QPR-Asset QualityK4040  K Intersection054. QPR-Asset QualityK4040  K 
Intersection054. QPR-Asset QualityK4040  K Intersection054. QPR-Asset QualityK4040  K 
Intersection054. QPR-Asset QualityK4141  K Intersection054. QPR-Asset QualityK4141  K 
Intersection054. QPR-Asset QualityK4141  K Intersection054. QPR-Asset QualityK4141  K 
Intersection054. QPR-Asset QualityK4141  K Intersection054. QPR-Asset QualityK4141  K 
Intersection054. QPR-Asset QualityK4242  K Intersection054. QPR-Asset QualityK4242  K 
Intersection054. QPR-Asset QualityK4242  K Intersection054. QPR-Asset QualityK4242  K 
Intersection054. QPR-Asset QualityK4242  K Intersection054. QPR-Asset QualityK4242  K 
Intersection054. QPR-Asset QualityK4343  K Intersection054. QPR-Asset QualityK4343  K 
Intersection054. QPR-Asset QualityK4343  K Intersection054. QPR-Asset QualityK4343  K 
Intersection054. QPR-Asset QualityK4343  K Intersection054. QPR-Asset QualityK4343  K 
Intersection054. QPR-Asset QualityK4444  K Intersection054. QPR-Asset QualityK4444  K  
Intersection054. QPR-Asset QualityK4444  K Intersection054. QPR-Asset QualityK4444  K 
Intersection054. QPR-Asset QualityK4444  K Intersection054. QPR-Asset QualityK4444  K 
Intersection054. QPR-Asset QualityK4545  K Intersection054. QPR-Asset QualityK4545  K 
Intersection054. QPR-Asset QualityK4545  K Intersection054. QPR-Asset QualityK4545  K 
Intersection054. QPR-Asset QualityK4545  K Intersection054. QPR-Asset QualityK4545  K 
Intersection054. QPR-Asset QualityK4646  K Intersection054. QPR-Asset QualityK4646  K 
Intersection054. QPR-Asset QualityK4646  K Intersection054. QPR-Asset QualityK4646  K 
Intersection054. QPR-Asset QualityK4646  K Intersection054. QPR-Asset QualityK4646  K 
Intersection054. QPR-Asset QualityK4848  K Intersection054. QPR-Asset QualityK4848  K 
Intersection054. QPR-Asset QualityK4848  K Intersection054. QPR-Asset QualityK4848  K 
Intersection054. QPR-Asset QualityK4848  K Intersection054. QPR-Asset QualityK4848  K 
Intersection054. QPR-Asset QualityK4949  K Intersection054. QPR-Asset QualityK4949  K 
Intersection054. QPR-Asset QualityK4949  K Intersection054. QPR-Asset QualityK4949  K 
Intersection054. QPR-Asset QualityK4949  K Intersection054. QPR-Asset QualityK4949  K 
Intersection054. QPR-Asset QualityK5050  K Intersection054. QPR-Asset QualityK5050  K 
Intersection054. QPR-Asset QualityK5050  K Intersection054. QPR-Asset QualityK5050  K 



Intersection054. QPR-Asset QualityK5050  K Intersection054. QPR-Asset QualityK5050  K 
Intersection054. QPR-Asset QualityK5151  K Intersection054. QPR-Asset QualityK5151  K 
Intersection054. QPR-Asset QualityK5151  K Intersection054. QPR-Asset QualityK5151  K 
Intersection054. QPR-Asset QualityK5151  K Intersection054. QPR-Asset QualityK5151  K 
Intersection054. QPR-Asset QualityK5252  K Intersection054. QPR-Asset QualityK5252  K 
Intersection054. QPR-Asset QualityK5252  K Intersection054. QPR-Asset QualityK5252  K 
Intersection054. QPR-Asset QualityK5252  K Intersection054. QPR-Asset QualityK5252  K 
Intersection054. QPR-Asset QualityK5353  K  Intersection054. QPR-Asset QualityK5353  K 
Intersection054. QPR-Asset QualityK5353  K Intersection054. QPR-Asset QualityK5353  K 
Intersection054. QPR-Asset QualityK5353  K Intersection054. QPR-Asset QualityK5353  K 
Intersection054. QPR-Asset QualityK5454  K Intersection054. QPR-Asset QualityK5454  K 
Intersection054. QPR-Asset QualityK5454  K Intersection054. QPR-Asset QualityK5454  K 
Intersection054. QPR-Asset QualityK5454  K Intersection054. QPR-Asset QualityK5454  K 
Intersection054. QPR-Asset QualityK5656  K Intersection054. QPR-Asset QualityK5656  K 
Intersection054. QPR-Asset QualityK5656  K Intersection054. QPR-Asset QualityK5656  K 
Intersection054. QPR-Asset QualityK5656  K Intersection054. QPR-Asset QualityK5656  K 
Intersection054. QPR-Asset QualityK5757  K Intersection054. QPR-Asset QualityK5757  K 
Intersection054. QPR-Asset QualityK5757  K Intersection054. QPR-Asset QualityK5757  K 
Intersection054. QPR-Asset QualityK5757  K Intersection054. QPR-Asset QualityK5757  K 
Intersection054. QPR-Asset QualityK5858  K Intersection054. QPR-Asset QualityK5858  K 
Intersection054. QPR-Asset QualityK5858  K Intersection054. QPR-Asset QualityK5858  K 
Intersection054. QPR-Asset QualityK5858  K Intersection054. QPR-Asset QualityK5858  K 
Intersection054. QPR-Asset QualityK5959  K Intersection054. QPR-Asset QualityK5959  K 
Intersection054. QPR-Asset QualityK5959  K Intersection054. QPR-Asset QualityK5959  K 
Intersection054. QPR-Asset QualityK5959  K Intersection054. QPR-Asset QualityK5959  K 
Intersection054. QPR-Asset QualityK6060  K Intersection054. QPR-Asset QualityK6060  K 
Intersection054. QPR-Asset QualityK6060  K Intersection054. QPR-Asset QualityK6060  K 
Intersection054. QPR-Asset QualityK6060  K Intersection054. QPR-Asset QualityK6060  K 
Intersection054. QPR-Asset QualityK6161  K  Intersection054. QPR-Asset QualityK6161  K 
Intersection054. QPR-Asset QualityK6161  K Intersection054. QPR-Asset QualityK6161  K 
Intersection054. QPR-Asset QualityK6161  K Intersection054. QPR-Asset QualityK6161  K 
Intersection054. QPR-Asset QualityK6262  K Intersection054. QPR-Asset QualityK6262  K 
Intersection054. QPR-Asset QualityK6262  K Intersection054. QPR-Asset QualityK6262  K 
Intersection054. QPR-Asset QualityK6262  K Intersection054. QPR-Asset QualityK6262  K 
Intersection054. QPR-Asset QualityK6464  K Intersection054. QPR-Asset QualityK6464  K 
Intersection054. QPR-Asset QualityK6464  K Intersection054. QPR-Asset QualityK6464  K 
Intersection054. QPR-Asset QualityK6464  K Intersection054. QPR-Asset QualityK6666  K 
Intersection054. QPR-Asset QualityK6666  K Intersection054. QPR-Asset QualityK6666  K 
Intersection054. QPR-Asset QualityK6666  K Intersection054. QPR-Asset QualityK6666  K 
Intersection054. QPR-Asset QualityK6666  K Intersection054. QPR-Asset QualityK6767  K 
Intersection054. QPR-Asset QualityK6767  K Intersection054. QPR-Asset QualityK6767  K 
Intersection054. QPR-Asset QualityK6767  K Intersection054. QPR-Asset QualityK6767  K 
Intersection054. QPR-Asset QualityK6767  K Intersection054. QPR-Asset QualityK6868  K 
Intersection054. QPR-Asset QualityK6868  K Intersection054. QPR-Asset QualityK6868  K 
Intersection054. QPR-Asset QualityK6868  K Intersection054. QPR-Asset QualityK6868  K 
Intersection054. QPR-Asset QualityK6868  K Intersection054. QPR-Asset QualityK6969  K 
Intersection054. QPR-Asset QualityK6969  K Intersection054. QPR-Asset QualityK6969  K 



Intersection054. QPR-Asset QualityK6969  K Intersection054. QPR-Asset QualityK6969  K 
Intersection054. QPR-Asset QualityK6969  K  Intersection054. QPR-Asset QualityK7070  K 
Intersection054. QPR-Asset QualityK7070  K Intersection054. QPR-Asset QualityK7070  K 
Intersection054. QPR-Asset QualityK7070  K Intersection054. QPR-Asset QualityK7070  K 
Intersection054. QPR-Asset QualityK7070  K Intersection054. QPR-Asset QualityK7171  K 
Intersection054. QPR-Asset QualityK7171  K Intersection054. QPR-Asset QualityK7171  K 
Intersection054. QPR-Asset QualityK7171  K Intersection054. QPR-Asset QualityK7171  K 
Intersection054. QPR-Asset QualityK7171  K Intersection054. QPR-Asset QualityK7272  K 
Intersection054. QPR-Asset QualityK7272  K Intersection054. QPR-Asset QualityK7272  K 
Intersection054. QPR-Asset QualityK7272  K Intersection054. QPR-Asset QualityK7272  K 
Intersection054. QPR-Asset QualityK7272  K Intersection054. QPR-Asset QualityK7474  K 
Intersection054. QPR-Asset QualityK7474  K Intersection054. QPR-Asset QualityK7474  K 
Intersection054. QPR-Asset QualityK7474  K Intersection054. QPR-Asset QualityK7474  K 
Intersection054. QPR-Asset QualityK7474  K Intersection054. QPR-Asset QualityK7575  K 
Intersection054. QPR-Asset QualityK7575  K Intersection054. QPR-Asset QualityK7575  K 
Intersection054. QPR-Asset QualityK7575  K Intersection054. QPR-Asset QualityK7575  K 
Intersection054. QPR-Asset QualityK7575  K Intersection054. QPR-Asset QualityK7676  K 
Intersection054. QPR-Asset QualityK7676  K Intersection054. QPR-Asset QualityK7676  K 
Intersection054. QPR-Asset QualityK7676  K Intersection054. QPR-Asset QualityK7676  K 
Intersection054. QPR-Asset QualityK7676  K Intersection054. QPR-Asset QualityK7777  K 
Intersection054. QPR-Asset QualityK7777  K Intersection054. QPR-Asset QualityK7777  K 
Intersection054. QPR-Asset QualityK7777  K  Intersection054. QPR-Asset QualityK7777  K 
Intersection054. QPR-Asset QualityK7777  K Intersection054. QPR-Asset QualityK7878  K 
Intersection054. QPR-Asset QualityK7878  K Intersection054. QPR-Asset QualityK7878  K 
Intersection054. QPR-Asset QualityK7878  K Intersection054. QPR-Asset QualityK7878  K 
Intersection054. QPR-Asset QualityK7878  K Intersection054. QPR-Asset QualityK7979  K 
Intersection054. QPR-Asset QualityK7979  K Intersection054. QPR-Asset QualityK7979  K 
Intersection054. QPR-Asset QualityK7979  K Intersection054. QPR-Asset QualityK7979  K 
Intersection054. QPR-Asset QualityK7979  K Intersection054. QPR-Asset QualityK8080  K 
Intersection054. QPR-Asset QualityK8080  K Intersection054. QPR-Asset QualityK8080  K 
Intersection054. QPR-Asset QualityK8080  K Intersection054. QPR-Asset QualityK8080  K 
Intersection054. QPR-Asset QualityK8080  K Intersection054. QPR-Asset QualityK8282  K 
Intersection054. QPR-Asset QualityK8282  K Intersection054. QPR-Asset QualityK8282  K 
Intersection054. QPR-Asset QualityK8282  K Intersection054. QPR-Asset QualityK8282  K 
Intersection054. QPR-Asset QualityK8484  K Intersection054. QPR-Asset QualityK8484  K 
Intersection054. QPR-Asset QualityK8484  K Intersection054. QPR-Asset QualityK8484  K 
Intersection054. QPR-Asset QualityK8484  K Intersection054. QPR-Asset QualityK8686  K 
Intersection054. QPR-Asset QualityK8686  K Intersection054. QPR-Asset QualityK8686  K 
Intersection054. QPR-Asset QualityK8686  K Intersection054. QPR-Asset QualityK8686  K 
Intersection054. QPR-Asset QualityK8686  K Intersection054. QPR-Asset QualityK8787  K 
Intersection054. QPR-Asset QualityK8787  K Intersection054. QPR-Asset QualityK8787  K 
Intersection054. QPR-Asset QualityK8787  K Intersection054. QPR-Asset QualityK8787  K 
Intersection054. QPR-Asset QualityK8787  K  Intersection054. QPR-Asset QualityK8888  K 
Intersection054. QPR-Asset QualityK8888  K Intersection054. QPR-Asset QualityK8888  K 
Intersection054. QPR-Asset QualityK8888  K Intersection054. QPR-Asset QualityK8888  K 
Intersection054. QPR-Asset QualityK8888  K Intersection054. QPR-Asset QualityK8989  K 
Intersection054. QPR-Asset QualityK8989  K Intersection054. QPR-Asset QualityK8989  K 



Intersection054. QPR-Asset QualityK8989  K Intersection054. QPR-Asset QualityK8989  K 
Intersection054. QPR-Asset QualityK8989  K Intersection054. QPR-Asset QualityK9090  K 
Intersection054. QPR-Asset QualityK9090  K Intersection054. QPR-Asset QualityK9090  K 
Intersection054. QPR-Asset QualityK9090  K Intersection054. QPR-Asset QualityK9090  K 
Intersection054. QPR-Asset QualityK9090  K Intersection054. QPR-Asset QualityK9191  K 
Intersection054. QPR-Asset QualityK9191  K Intersection054. QPR-Asset QualityK9191  K 
Intersection054. QPR-Asset QualityK9191  K Intersection054. QPR-Asset QualityK9191  K 
Intersection054. QPR-Asset QualityK9191  K Intersection054. QPR-Asset QualityK9292  K 
Intersection054. QPR-Asset QualityK9292  K Intersection054. QPR-Asset QualityK9292  K 
Intersection054. QPR-Asset QualityK9292  K Intersection054. QPR-Asset QualityK9292  K 
Intersection054. QPR-Asset QualityK9292  K Intersection054. QPR-Asset QualityK9494  K 
Intersection054. QPR-Asset QualityK9494  K Intersection054. QPR-Asset QualityK9494  K 
Intersection054. QPR-Asset QualityK9494  K Intersection054. QPR-Asset QualityK9696  K 
Intersection054. QPR-Asset QualityK9696  K Intersection054. QPR-Asset QualityK9696  K 
Intersection054. QPR-Asset QualityK9696  K Intersection054. QPR-Asset QualityK108108   K 
Intersection054. QPR-Asset QualityK108108   K Intersection054. QPR-Asset QualityK108108 
  K Intersection054. QPR-Asset QualityK108108   K Intersection054. QPR-Asset 
QualityK108108   K Intersection054. QPR-Asset QualityK109109   K Intersection054. 
QPR-Asset QualityK109109   K Intersection054. QPR-Asset QualityK109109   K 
Intersection054. QPR-Asset QualityK109109   K  Intersection054. QPR-Asset 
QualityK109109   K Intersection054. QPR-Asset QualityK110110   K Intersection054. 
QPR-Asset QualityK110110   K Intersection054. QPR-Asset QualityK110110   K 
Intersection054. QPR-Asset QualityK110110   K Intersection054. QPR-Asset QualityK110110 
  K Intersection054. QPR-Asset QualityK111111   K Intersection054. QPR-Asset 
QualityK111111   K Intersection054. QPR-Asset QualityK111111   K Intersection054. 
QPR-Asset QualityK111111   K Intersection054. QPR-Asset QualityK111111   K 
Intersection054. QPR-Asset QualityK112112   K Intersection054. QPR-Asset QualityK112112 
  K Intersection054. QPR-Asset QualityK112112   K Intersection054. QPR-Asset 
QualityK112112   K Intersection054. QPR-Asset QualityK112112   K Intersection054. 
QPR-Asset QualityK113113   K Intersection054. QPR-Asset QualityK113113   K 
Intersection054. QPR-Asset QualityK113113   K Intersection054. QPR-Asset QualityK113113 
  K Intersection054. QPR-Asset QualityK113113   K Intersection054. QPR-Asset 
QualityK114114   K Intersection054. QPR-Asset QualityK114114   K Intersection054. 
QPR-Asset QualityK114114   K Intersection054. QPR-Asset QualityK114114   K 
Intersection054. QPR-Asset QualityK114114   K Intersection054. QPR-Asset QualityK116116 
  K Intersection054. QPR-Asset QualityK116116   K Intersection054. QPR-Asset 
QualityK116116   K Intersection054. QPR-Asset QualityK116116   K Intersection054. 
QPR-Asset QualityK116116   K Intersection054. QPR-Asset QualityK117117   K 
Intersection054. QPR-Asset QualityK117117   K Intersection054. QPR-Asset QualityK117117 
  K Intersection054. QPR-Asset QualityK117117   K Intersection054. QPR-Asset 
QualityK117117   K Intersection054. QPR-Asset QualityK118118   K Intersection054. 
QPR-Asset QualityK118118   K Intersection054. QPR-Asset QualityK118118   K 
Intersection054. QPR-Asset QualityK118118   K Intersection054. QPR-Asset QualityK118118 
  K Intersection054. QPR-Asset QualityK119119   K Intersection054. QPR-Asset 
QualityK119119   K Intersection054. QPR-Asset QualityK119119   K  Intersection054. 
QPR-Asset QualityK119119   K Intersection054. QPR-Asset QualityK119119   K 
Intersection054. QPR-Asset QualityK120120   K Intersection054. QPR-Asset QualityK120120 



  K Intersection054. QPR-Asset QualityK120120   K Intersection054. QPR-Asset 
QualityK120120   K Intersection054. QPR-Asset QualityK120120   K Intersection054. 
QPR-Asset QualityK121121   K Intersection054. QPR-Asset QualityK121121   K 
Intersection054. QPR-Asset QualityK121121   K Intersection054. QPR-Asset QualityK121121 
  K Intersection054. QPR-Asset QualityK121121   K Intersection054. QPR-Asset 
QualityK122122   K Intersection054. QPR-Asset QualityK122122   K Intersection054. 
QPR-Asset QualityK122122   K Intersection054. QPR-Asset QualityK122122   K 
Intersection054. QPR-Asset QualityK122122   K Intersection054. QPR-Asset QualityL88 L 
Intersection054. QPR-Asset QualityL88 L Intersection054. QPR-Asset QualityL88 L 
Intersection054. QPR-Asset QualityL88 L Intersection054. QPR-Asset QualityL88 L 
Intersection054. QPR-Asset QualityL88 L Intersection054. QPR-Asset QualityL99 L 
Intersection054. QPR-Asset QualityL99 L Intersection054. QPR-Asset QualityL99 L 
Intersection054. QPR-Asset QualityL99 L Intersection054. QPR-Asset QualityL99 L 
Intersection054. QPR-Asset QualityL99 L Intersection054. QPR-Asset QualityL1010  L 
Intersection054. QPR-Asset QualityL1010  L Intersection054. QPR-Asset QualityL1010  L 
Intersection054. QPR-Asset QualityL1010  L Intersection054. QPR-Asset QualityL1010  L 
Intersection054. QPR-Asset QualityL1010  L Intersection054. QPR-Asset QualityL1111  L 
Intersection054. QPR-Asset QualityL1111  L Intersection054. QPR-Asset QualityL1111  L 
Intersection054. QPR-Asset QualityL1111  L Intersection054. QPR-Asset QualityL1111  L 
Intersection054. QPR-Asset QualityL1111  L Intersection054. QPR-Asset QualityL1212  L 
Intersection054. QPR-Asset QualityL1212  L  Intersection054. QPR-Asset QualityL1212  L 
Intersection054. QPR-Asset QualityL1212  L Intersection054. QPR-Asset QualityL1212  L 
Intersection054. QPR-Asset QualityL1212  L Intersection054. QPR-Asset QualityL1313  L 
Intersection054. QPR-Asset QualityL1313  L Intersection054. QPR-Asset QualityL1313  L 
Intersection054. QPR-Asset QualityL1313  L Intersection054. QPR-Asset QualityL1313  L 
Intersection054. QPR-Asset QualityL1313  L Intersection054. QPR-Asset QualityL1414  L 
Intersection054. QPR-Asset QualityL1414  L Intersection054. QPR-Asset QualityL1414  L 
Intersection054. QPR-Asset QualityL1414  L Intersection054. QPR-Asset QualityL1414  L 
Intersection054. QPR-Asset QualityL1414  L Intersection054. QPR-Asset QualityL1616  L 
Intersection054. QPR-Asset QualityL1616  L Intersection054. QPR-Asset QualityL1616  L 
Intersection054. QPR-Asset QualityL1616  L Intersection054. QPR-Asset QualityL1616  L 
Intersection054. QPR-Asset QualityL1616  L Intersection054. QPR-Asset QualityL1717  L 
Intersection054. QPR-Asset QualityL1717  L Intersection054. QPR-Asset QualityL1717  L 
Intersection054. QPR-Asset QualityL1717  L Intersection054. QPR-Asset QualityL1717  L 
Intersection054. QPR-Asset QualityL1717  L Intersection054. QPR-Asset QualityL1818  L 
Intersection054. QPR-Asset QualityL1818  L Intersection054. QPR-Asset QualityL1818  L 
Intersection054. QPR-Asset QualityL1818  L Intersection054. QPR-Asset QualityL1818  L 
Intersection054. QPR-Asset QualityL1818  L Intersection054. QPR-Asset QualityL1919  L 
Intersection054. QPR-Asset QualityL1919  L Intersection054. QPR-Asset QualityL1919  L 
Intersection054. QPR-Asset QualityL1919  L Intersection054. QPR-Asset QualityL1919  L 
Intersection054. QPR-Asset QualityL1919  L Intersection054. QPR-Asset QualityL2020  L 
Intersection054. QPR-Asset QualityL2020  L Intersection054. QPR-Asset QualityL2020  L  
Intersection054. QPR-Asset QualityL2020  L Intersection054. QPR-Asset QualityL2020  L 
Intersection054. QPR-Asset QualityL2020  L Intersection054. QPR-Asset QualityL2121  L 
Intersection054. QPR-Asset QualityL2121  L Intersection054. QPR-Asset QualityL2121  L 
Intersection054. QPR-Asset QualityL2121  L Intersection054. QPR-Asset QualityL2121  L 
Intersection054. QPR-Asset QualityL2121  L Intersection054. QPR-Asset QualityL2222  L 



Intersection054. QPR-Asset QualityL2222  L Intersection054. QPR-Asset QualityL2222  L 
Intersection054. QPR-Asset QualityL2222  L Intersection054. QPR-Asset QualityL2222  L 
Intersection054. QPR-Asset QualityL2222  L Intersection054. QPR-Asset QualityL2424  L 
Intersection054. QPR-Asset QualityL2424  L Intersection054. QPR-Asset QualityL2424  L 
Intersection054. QPR-Asset QualityL2424  L Intersection054. QPR-Asset QualityL2424  L 
Intersection054. QPR-Asset QualityL2424  L Intersection054. QPR-Asset QualityL2525  L 
Intersection054. QPR-Asset QualityL2525  L Intersection054. QPR-Asset QualityL2525  L 
Intersection054. QPR-Asset QualityL2525  L Intersection054. QPR-Asset QualityL2525  L 
Intersection054. QPR-Asset QualityL2525  L Intersection054. QPR-Asset QualityL2626  L 
Intersection054. QPR-Asset QualityL2626  L Intersection054. QPR-Asset QualityL2626  L 
Intersection054. QPR-Asset QualityL2626  L Intersection054. QPR-Asset QualityL2626  L 
Intersection054. QPR-Asset QualityL2626  L Intersection054. QPR-Asset QualityL2727  L 
Intersection054. QPR-Asset QualityL2727  L Intersection054. QPR-Asset QualityL2727  L 
Intersection054. QPR-Asset QualityL2727  L Intersection054. QPR-Asset QualityL2727  L 
Intersection054. QPR-Asset QualityL2727  L Intersection054. QPR-Asset QualityL2828  L  
Intersection054. QPR-Asset QualityL2828  L Intersection054. QPR-Asset QualityL2828  L 
Intersection054. QPR-Asset QualityL2828  L Intersection054. QPR-Asset QualityL2828  L 
Intersection054. QPR-Asset QualityL2828  L Intersection054. QPR-Asset QualityL2929  L 
Intersection054. QPR-Asset QualityL2929  L Intersection054. QPR-Asset QualityL2929  L 
Intersection054. QPR-Asset QualityL2929  L Intersection054. QPR-Asset QualityL2929  L 
Intersection054. QPR-Asset QualityL2929  L Intersection054. QPR-Asset QualityL3030  L 
Intersection054. QPR-Asset QualityL3030  L Intersection054. QPR-Asset QualityL3030  L 
Intersection054. QPR-Asset QualityL3030  L Intersection054. QPR-Asset QualityL3030  L 
Intersection054. QPR-Asset QualityL3030  L Intersection054. QPR-Asset QualityL3232  L 
Intersection054. QPR-Asset QualityL3232  L Intersection054. QPR-Asset QualityL3232  L 
Intersection054. QPR-Asset QualityL3232  L Intersection054. QPR-Asset QualityL3232  L 
Intersection054. QPR-Asset QualityL3232  L Intersection054. QPR-Asset QualityL3333  L 
Intersection054. QPR-Asset QualityL3333  L Intersection054. QPR-Asset QualityL3333  L 
Intersection054. QPR-Asset QualityL3333  L Intersection054. QPR-Asset QualityL3333  L 
Intersection054. QPR-Asset QualityL3333  L Intersection054. QPR-Asset QualityL3434  L 
Intersection054. QPR-Asset QualityL3434  L Intersection054. QPR-Asset QualityL3434  L 
Intersection054. QPR-Asset QualityL3434  L Intersection054. QPR-Asset QualityL3434  L 
Intersection054. QPR-Asset QualityL3434  L Intersection054. QPR-Asset QualityL3535  L 
Intersection054. QPR-Asset QualityL3535  L Intersection054. QPR-Asset QualityL3535  L 
Intersection054. QPR-Asset QualityL3535  L Intersection054. QPR-Asset QualityL3535  L  
Intersection054. QPR-Asset QualityL3535  L Intersection054. QPR-Asset QualityL3636  L 
Intersection054. QPR-Asset QualityL3636  L Intersection054. QPR-Asset QualityL3636  L 
Intersection054. QPR-Asset QualityL3636  L Intersection054. QPR-Asset QualityL3636  L 
Intersection054. QPR-Asset QualityL3636  L Intersection054. QPR-Asset QualityL3737  L 
Intersection054. QPR-Asset QualityL3737  L Intersection054. QPR-Asset QualityL3737  L 
Intersection054. QPR-Asset QualityL3737  L Intersection054. QPR-Asset QualityL3737  L 
Intersection054. QPR-Asset QualityL3737  L Intersection054. QPR-Asset QualityL3838  L 
Intersection054. QPR-Asset QualityL3838  L Intersection054. QPR-Asset QualityL3838  L 
Intersection054. QPR-Asset QualityL3838  L Intersection054. QPR-Asset QualityL3838  L 
Intersection054. QPR-Asset QualityL3838  L Intersection054. QPR-Asset QualityL4040  L 
Intersection054. QPR-Asset QualityL4040  L Intersection054. QPR-Asset QualityL4040  L 
Intersection054. QPR-Asset QualityL4040  L Intersection054. QPR-Asset QualityL4040  L 



Intersection054. QPR-Asset QualityL4040  L Intersection054. QPR-Asset QualityL4141  L 
Intersection054. QPR-Asset QualityL4141  L Intersection054. QPR-Asset QualityL4141  L 
Intersection054. QPR-Asset QualityL4141  L Intersection054. QPR-Asset QualityL4141  L 
Intersection054. QPR-Asset QualityL4141  L Intersection054. QPR-Asset QualityL4242  L 
Intersection054. QPR-Asset QualityL4242  L Intersection054. QPR-Asset QualityL4242  L 
Intersection054. QPR-Asset QualityL4242  L Intersection054. QPR-Asset QualityL4242  L 
Intersection054. QPR-Asset QualityL4242  L Intersection054. QPR-Asset QualityL4343  L 
Intersection054. QPR-Asset QualityL4343  L Intersection054. QPR-Asset QualityL4343  L 
Intersection054. QPR-Asset QualityL4343  L Intersection054. QPR-Asset QualityL4343  L 
Intersection054. QPR-Asset QualityL4343  L Intersection054. QPR-Asset QualityL4444  L  
Intersection054. QPR-Asset QualityL4444  L Intersection054. QPR-Asset QualityL4444  L 
Intersection054. QPR-Asset QualityL4444  L Intersection054. QPR-Asset QualityL4444  L 
Intersection054. QPR-Asset QualityL4444  L Intersection054. QPR-Asset QualityL4545  L 
Intersection054. QPR-Asset QualityL4545  L Intersection054. QPR-Asset QualityL4545  L 
Intersection054. QPR-Asset QualityL4545  L Intersection054. QPR-Asset QualityL4545  L 
Intersection054. QPR-Asset QualityL4545  L Intersection054. QPR-Asset QualityL4646  L 
Intersection054. QPR-Asset QualityL4646  L Intersection054. QPR-Asset QualityL4646  L 
Intersection054. QPR-Asset QualityL4646  L Intersection054. QPR-Asset QualityL4646  L 
Intersection054. QPR-Asset QualityL4646  L Intersection054. QPR-Asset QualityL4848  L 
Intersection054. QPR-Asset QualityL4848  L Intersection054. QPR-Asset QualityL4848  L 
Intersection054. QPR-Asset QualityL4848  L Intersection054. QPR-Asset QualityL4848  L 
Intersection054. QPR-Asset QualityL4848  L Intersection054. QPR-Asset QualityL4949  L 
Intersection054. QPR-Asset QualityL4949  L Intersection054. QPR-Asset QualityL4949  L 
Intersection054. QPR-Asset QualityL4949  L Intersection054. QPR-Asset QualityL4949  L 
Intersection054. QPR-Asset QualityL4949  L Intersection054. QPR-Asset QualityL5050  L 
Intersection054. QPR-Asset QualityL5050  L Intersection054. QPR-Asset QualityL5050  L 
Intersection054. QPR-Asset QualityL5050  L Intersection054. QPR-Asset QualityL5050  L 
Intersection054. QPR-Asset QualityL5050  L Intersection054. QPR-Asset QualityL5151  L 
Intersection054. QPR-Asset QualityL5151  L Intersection054. QPR-Asset QualityL5151  L 
Intersection054. QPR-Asset QualityL5151  L Intersection054. QPR-Asset QualityL5151  L 
Intersection054. QPR-Asset QualityL5151  L Intersection054. QPR-Asset QualityL5252  L 
Intersection054. QPR-Asset QualityL5252  L Intersection054. QPR-Asset QualityL5252  L 
Intersection054. QPR-Asset QualityL5252  L Intersection054. QPR-Asset QualityL5252  L 
Intersection054. QPR-Asset QualityL5252  L  Intersection054. QPR-Asset QualityL5353  L 
Intersection054. QPR-Asset QualityL5353  L Intersection054. QPR-Asset QualityL5353  L 
Intersection054. QPR-Asset QualityL5353  L Intersection054. QPR-Asset QualityL5353  L 
Intersection054. QPR-Asset QualityL5353  L Intersection054. QPR-Asset QualityL5454  L 
Intersection054. QPR-Asset QualityL5454  L Intersection054. QPR-Asset QualityL5454  L 
Intersection054. QPR-Asset QualityL5454  L Intersection054. QPR-Asset QualityL5454  L 
Intersection054. QPR-Asset QualityL5454  L Intersection054. QPR-Asset QualityL5656  L 
Intersection054. QPR-Asset QualityL5656  L Intersection054. QPR-Asset QualityL5656  L 
Intersection054. QPR-Asset QualityL5656  L Intersection054. QPR-Asset QualityL5656  L 
Intersection054. QPR-Asset QualityL5656  L Intersection054. QPR-Asset QualityL5757  L 
Intersection054. QPR-Asset QualityL5757  L Intersection054. QPR-Asset QualityL5757  L 
Intersection054. QPR-Asset QualityL5757  L Intersection054. QPR-Asset QualityL5757  L 
Intersection054. QPR-Asset QualityL5757  L Intersection054. QPR-Asset QualityL5858  L 
Intersection054. QPR-Asset QualityL5858  L Intersection054. QPR-Asset QualityL5858  L 



Intersection054. QPR-Asset QualityL5858  L Intersection054. QPR-Asset QualityL5858  L 
Intersection054. QPR-Asset QualityL5858  L Intersection054. QPR-Asset QualityL5959  L 
Intersection054. QPR-Asset QualityL5959  L Intersection054. QPR-Asset QualityL5959  L 
Intersection054. QPR-Asset QualityL5959  L Intersection054. QPR-Asset QualityL5959  L 
Intersection054. QPR-Asset QualityL5959  L Intersection054. QPR-Asset QualityL6060  L 
Intersection054. QPR-Asset QualityL6060  L Intersection054. QPR-Asset QualityL6060  L 
Intersection054. QPR-Asset QualityL6060  L Intersection054. QPR-Asset QualityL6060  L 
Intersection054. QPR-Asset QualityL6060  L  Intersection054. QPR-Asset QualityL6161  L 
Intersection054. QPR-Asset QualityL6161  L Intersection054. QPR-Asset QualityL6161  L 
Intersection054. QPR-Asset QualityL6161  L Intersection054. QPR-Asset QualityL6161  L 
Intersection054. QPR-Asset QualityL6161  L Intersection054. QPR-Asset QualityL6262  L 
Intersection054. QPR-Asset QualityL6262  L Intersection054. QPR-Asset QualityL6262  L 
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Intersection058. QPR-OTC & ETCF1414  F Intersection058. QPR-OTC & ETCF1414  F 
Intersection058. QPR-OTC & ETCF1414  F Intersection058. QPR-OTC & ETCF1414  F 
Intersection058. QPR-OTC & ETCF1515  F Intersection058. QPR-OTC & ETCF1515  F 
Intersection058. QPR-OTC & ETCF1515  F Intersection058. QPR-OTC & ETCF1515  F 
Intersection058. QPR-OTC & ETCF1515  F  Intersection058. QPR-OTC & ETCF1616  F 
Intersection058. QPR-OTC & ETCF1616  F Intersection058. QPR-OTC & ETCF1616  F 
Intersection058. QPR-OTC & ETCG66 G Intersection058. QPR-OTC & ETCG66 G 
Intersection058. QPR-OTC & ETCG66 G Intersection058. QPR-OTC & ETCG66 G 
Intersection058. QPR-OTC & ETCG77 G Intersection058. QPR-OTC & ETCG77 G 
Intersection058. QPR-OTC & ETCG77 G Intersection058. QPR-OTC & ETCG77 G 
Intersection058. QPR-OTC & ETCG88 G Intersection058. QPR-OTC & ETCG88 G 



Intersection058. QPR-OTC & ETCG88 G Intersection058. QPR-OTC & ETCG88 G 
Intersection058. QPR-OTC & ETCG88 G Intersection058. QPR-OTC & ETCG99 G 
Intersection058. QPR-OTC & ETCG99 G Intersection058. QPR-OTC & ETCG99 G 
Intersection058. QPR-OTC & ETCG99 G Intersection058. QPR-OTC & ETCG99 G 
Intersection058. QPR-OTC & ETCG1010  G Intersection058. QPR-OTC & ETCG1010  G 
Intersection058. QPR-OTC & ETCG1010  G Intersection058. QPR-OTC & ETCG1212  G 
Intersection058. QPR-OTC & ETCG1212  G Intersection058. QPR-OTC & ETCG1212  G  
Intersection058. QPR-OTC & ETCG1212  G Intersection058. QPR-OTC & ETCG1212  G 
Intersection058. QPR-OTC & ETCG1313  G Intersection058. QPR-OTC & ETCG1313  G 
Intersection058. QPR-OTC & ETCG1313  G Intersection058. QPR-OTC & ETCG1313  G 
Intersection058. QPR-OTC & ETCG1313  G Intersection058. QPR-OTC & ETCG1414  G 
Intersection058. QPR-OTC & ETCG1414  G Intersection058. QPR-OTC & ETCG1414  G 
Intersection058. QPR-OTC & ETCG1414  G Intersection058. QPR-OTC & ETCG1414  G 
Intersection058. QPR-OTC & ETCG1515  G Intersection058. QPR-OTC & ETCG1515  G 
Intersection058. QPR-OTC & ETCG1515  G Intersection058. QPR-OTC & ETCG1515  G 
Intersection058. QPR-OTC & ETCG1515  G Intersection058. QPR-OTC & ETCG1616  G 
Intersection058. QPR-OTC & ETCG1616  G Intersection058. QPR-OTC & ETCG1616  G 
Intersection058. QPR-OTC & ETCH66 H Intersection058. QPR-OTC & ETCH66 H 
Intersection058. QPR-OTC & ETCH66 H Intersection058. QPR-OTC & ETCH66 H 
Intersection058. QPR-OTC & ETCH77 H Intersection058. QPR-OTC & ETCH77 H  
Intersection058. QPR-OTC & ETCH77 H Intersection058. QPR-OTC & ETCH77 H 
Intersection058. QPR-OTC & ETCH88 H Intersection058. QPR-OTC & ETCH88 H 
Intersection058. QPR-OTC & ETCH88 H Intersection058. QPR-OTC & ETCH88 H 
Intersection058. QPR-OTC & ETCH88 H Intersection058. QPR-OTC & ETCH99 H 
Intersection058. QPR-OTC & ETCH99 H Intersection058. QPR-OTC & ETCH99 H 
Intersection058. QPR-OTC & ETCH99 H Intersection058. QPR-OTC & ETCH99 H 
Intersection058. QPR-OTC & ETCH1010  H Intersection058. QPR-OTC & ETCH1010  H 
Intersection058. QPR-OTC & ETCH1010  H Intersection058. QPR-OTC & ETCH1212  H 
Intersection058. QPR-OTC & ETCH1212  H Intersection058. QPR-OTC & ETCH1212  H 
Intersection058. QPR-OTC & ETCH1212  H Intersection058. QPR-OTC & ETCH1212  H 
Intersection058. QPR-OTC & ETCH1313  H Intersection058. QPR-OTC & ETCH1313  H 
Intersection058. QPR-OTC & ETCH1313  H Intersection058. QPR-OTC & ETCH1313  H 
Intersection058. QPR-OTC & ETCH1313  H Intersection058. QPR-OTC & ETCH1414  H  
Intersection058. QPR-OTC & ETCH1414  H Intersection058. QPR-OTC & ETCH1414  H 
Intersection058. QPR-OTC & ETCH1414  H Intersection058. QPR-OTC & ETCH1414  H 
Intersection058. QPR-OTC & ETCH1515  H Intersection058. QPR-OTC & ETCH1515  H 
Intersection058. QPR-OTC & ETCH1515  H Intersection058. QPR-OTC & ETCH1515  H 
Intersection058. QPR-OTC & ETCH1515  H Intersection058. QPR-OTC & ETCH1616  H 
Intersection058. QPR-OTC & ETCH1616  H Intersection058. QPR-OTC & ETCH1616  H 
Intersection058. QPR-OTC & ETCI66 I Intersection058. QPR-OTC & ETCI66 I 
Intersection058. QPR-OTC & ETCI66 I Intersection058. QPR-OTC & ETCI66 I 
Intersection058. QPR-OTC & ETCI77 I Intersection058. QPR-OTC & ETCI77 I 
Intersection058. QPR-OTC & ETCI77 I Intersection058. QPR-OTC & ETCI77 I 
Intersection058. QPR-OTC & ETCI88 I Intersection058. QPR-OTC & ETCI88 I 
Intersection058. QPR-OTC & ETCI88 I Intersection058. QPR-OTC & ETCI88 I 
Intersection058. QPR-OTC & ETCI88 I Intersection058. QPR-OTC & ETCI99 I  
Intersection058. QPR-OTC & ETCI99 I Intersection058. QPR-OTC & ETCI99 I 



Intersection058. QPR-OTC & ETCI99 I Intersection058. QPR-OTC & ETCI99 I 
Intersection058. QPR-OTC & ETCI1010  I Intersection058. QPR-OTC & ETCI1010  I 
Intersection058. QPR-OTC & ETCI1010  I Intersection058. QPR-OTC & ETCI1212  I 
Intersection058. QPR-OTC & ETCI1212  I Intersection058. QPR-OTC & ETCI1212  I 
Intersection058. QPR-OTC & ETCI1212  I Intersection058. QPR-OTC & ETCI1212  I 
Intersection058. QPR-OTC & ETCI1313  I Intersection058. QPR-OTC & ETCI1313  I 
Intersection058. QPR-OTC & ETCI1313  I Intersection058. QPR-OTC & ETCI1313  I 
Intersection058. QPR-OTC & ETCI1313  I Intersection058. QPR-OTC & ETCI1414  I 
Intersection058. QPR-OTC & ETCI1414  I Intersection058. QPR-OTC & ETCI1414  I 
Intersection058. QPR-OTC & ETCI1414  I Intersection058. QPR-OTC & ETCI1414  I 
Intersection058. QPR-OTC & ETCI1515  I Intersection058. QPR-OTC & ETCI1515  I 
Intersection058. QPR-OTC & ETCI1515  I Intersection058. QPR-OTC & ETCI1515  I  
Intersection058. QPR-OTC & ETCI1515  I Intersection058. QPR-OTC & ETCI1616  I 
Intersection058. QPR-OTC & ETCI1616  I Intersection058. QPR-OTC & ETCI1616  I 
Intersection058. QPR-OTC & ETCJ66 J Intersection058. QPR-OTC & ETCJ66 J 
Intersection058. QPR-OTC & ETCJ66 J Intersection058. QPR-OTC & ETCJ77 J 
Intersection058. QPR-OTC & ETCJ77 J Intersection058. QPR-OTC & ETCJ77 J 
Intersection058. QPR-OTC & ETCJ88 J Intersection058. QPR-OTC & ETCJ88 J 
Intersection058. QPR-OTC & ETCJ88 J Intersection058. QPR-OTC & ETCJ88 J 
Intersection058. QPR-OTC & ETCJ99 J Intersection058. QPR-OTC & ETCJ99 J 
Intersection058. QPR-OTC & ETCJ99 J Intersection058. QPR-OTC & ETCJ99 J 
Intersection058. QPR-OTC & ETCJ1010  J Intersection058. QPR-OTC & ETCJ1010  J 
Intersection058. QPR-OTC & ETCJ1212  J Intersection058. QPR-OTC & ETCJ1212  J 
Intersection058. QPR-OTC & ETCJ1212  J Intersection058. QPR-OTC & ETCJ1212  J 
Intersection058. QPR-OTC & ETCJ1313  J Intersection058. QPR-OTC & ETCJ1313  J 
Intersection058. QPR-OTC & ETCJ1313  J  Intersection058. QPR-OTC & ETCJ1313  J 
Intersection058. QPR-OTC & ETCJ1414  J Intersection058. QPR-OTC & ETCJ1414  J 
Intersection058. QPR-OTC & ETCJ1414  J Intersection058. QPR-OTC & ETCJ1414  J 
Intersection058. QPR-OTC & ETCJ1515  J Intersection058. QPR-OTC & ETCJ1515  J 
Intersection058. QPR-OTC & ETCJ1515  J Intersection058. QPR-OTC & ETCJ1515  J 
Intersection058. QPR-OTC & ETCJ1616  J Intersection058. QPR-OTC & ETCJ1616  J 
Intersection059. QPR-Off Balance SheetE88 E Intersection059. QPR-Off Balance SheetE88 
E Intersection059. QPR-Off Balance SheetE88 E Intersection059. QPR-Off Balance 
SheetE99 E Intersection059. QPR-Off Balance SheetE99 E Intersection059. QPR-Off 
Balance SheetE99 E Intersection059. QPR-Off Balance SheetE1010  E Intersection059. 
QPR-Off Balance SheetE1010  E Intersection059. QPR-Off Balance SheetE1010  E 
Intersection059. QPR-Off Balance SheetE1111  E Intersection059. QPR-Off Balance 
SheetE1111  E Intersection059. QPR-Off Balance SheetE1414  E Intersection059. QPR-Off 
Balance SheetE1414  E Intersection059. QPR-Off Balance SheetE1414  E Intersection059. 
QPR-Off Balance SheetE1515  E Intersection059. QPR-Off Balance SheetE1515  E 
Intersection059. QPR-Off Balance SheetE1515  E Intersection059. QPR-Off Balance 
SheetE1616  E Intersection059. QPR-Off Balance SheetE1616  E Intersection059. QPR-Off 
Balance SheetE1616  E Intersection059. QPR-Off Balance SheetE1717  E Intersection059. 
QPR-Off Balance SheetE1717  E Intersection059. QPR-Off Balance SheetE2020  E 
Intersection059. QPR-Off Balance SheetE2020  E Intersection059. QPR-Off Balance 
SheetE2020  E  Intersection059. QPR-Off Balance SheetE2121  E Intersection059. QPR-Off 
Balance SheetE2121  E Intersection059. QPR-Off Balance SheetE2121  E Intersection059. 



QPR-Off Balance SheetE2222  E Intersection059. QPR-Off Balance SheetE2222  E 
Intersection059. QPR-Off Balance SheetE2222  E Intersection059. QPR-Off Balance 
SheetE2323  E Intersection059. QPR-Off Balance SheetE2323  E Intersection059. QPR-Off 
Balance SheetE2323  E Intersection059. QPR-Off Balance SheetE2424  E Intersection059. 
QPR-Off Balance SheetE2424  E Intersection059. QPR-Off Balance SheetE2424  E 
Intersection059. QPR-Off Balance SheetE2525  E Intersection059. QPR-Off Balance 
SheetE2525  E Intersection059. QPR-Off Balance SheetE2525  E Intersection059. QPR-Off 
Balance SheetE2626  E Intersection059. QPR-Off Balance SheetE2626  E Intersection059. 
QPR-Off Balance SheetE2626  E Intersection059. QPR-Off Balance SheetE2727  E 
Intersection059. QPR-Off Balance SheetE2727  E Intersection059. QPR-Off Balance 
SheetE2727  E Intersection059. QPR-Off Balance SheetE2828  E Intersection059. QPR-Off 
Balance SheetE2828  E Concept059. QPR-Off Balance SheetE3030  E Intersection060. 
QPR-Interest RateE88 E Intersection060. QPR-Interest RateE88 E Intersection060. 
QPR-Interest RateE88 E Intersection060. QPR-Interest RateE88 E Intersection060. 
QPR-Interest RateE88 E Intersection060. QPR-Interest RateE88 E Intersection060. 
QPR-Interest RateE99 E Intersection060. QPR-Interest RateE99 E Intersection060. 
QPR-Interest RateE99 E Intersection060. QPR-Interest RateE99 E Intersection060. 
QPR-Interest RateE99 E Intersection060. QPR-Interest RateE99 E Intersection060. 
QPR-Interest RateE1010  E Intersection060. QPR-Interest RateE1010  E Intersection060. 
QPR-Interest RateE1010  E Intersection060. QPR-Interest RateE1010  E Intersection060. 
QPR-Interest RateE1010  E Intersection060. QPR-Interest RateE1010  E Intersection060. 
QPR-Interest RateE1111  E Intersection060. QPR-Interest RateE1111  E Intersection060. 
QPR-Interest RateE1111  E Intersection060. QPR-Interest RateE1111  E  Intersection060. 
QPR-Interest RateE1111  E Intersection060. QPR-Interest RateE1111  E Intersection060. 
QPR-Interest RateE1212  E Intersection060. QPR-Interest RateE1212  E Intersection060. 
QPR-Interest RateE1212  E Intersection060. QPR-Interest RateE1212  E Intersection060. 
QPR-Interest RateE1212  E Intersection060. QPR-Interest RateE1515  E Intersection060. 
QPR-Interest RateE1515  E Intersection060. QPR-Interest RateE1515  E Intersection060. 
QPR-Interest RateE1515  E Intersection060. QPR-Interest RateE1515  E Intersection060. 
QPR-Interest RateE1515  E Intersection060. QPR-Interest RateE1616  E Intersection060. 
QPR-Interest RateE1616  E Intersection060. QPR-Interest RateE1616  E Intersection060. 
QPR-Interest RateE1616  E Intersection060. QPR-Interest RateE1616  E Intersection060. 
QPR-Interest RateE1616  E Intersection060. QPR-Interest RateE1717  E Intersection060. 
QPR-Interest RateE1717  E Intersection060. QPR-Interest RateE1717  E Intersection060. 
QPR-Interest RateE1717  E Intersection060. QPR-Interest RateE1717  E Intersection060. 
QPR-Interest RateE1717  E Intersection060. QPR-Interest RateE1818  E Intersection060. 
QPR-Interest RateE1818  E Intersection060. QPR-Interest RateE1818  E Intersection060. 
QPR-Interest RateE1818  E Intersection060. QPR-Interest RateE1818  E Intersection060. 
QPR-Interest RateE1818  E Intersection060. QPR-Interest RateE1919  E Intersection060. 
QPR-Interest RateE1919  E Intersection060. QPR-Interest RateE1919  E Intersection060. 
QPR-Interest RateE1919  E Intersection060. QPR-Interest RateE1919  E Intersection060. 
QPR-Interest RateE1919  E Intersection060. QPR-Interest RateE2020  E Intersection060. 
QPR-Interest RateE2020  E Intersection060. QPR-Interest RateE2020  E Intersection060. 
QPR-Interest RateE2020  E Intersection060. QPR-Interest RateE2020  E Intersection060. 
QPR-Interest RateE2222  E Intersection060. QPR-Interest RateE2222  E Intersection060. 
QPR-Interest RateE2222  E Intersection060. QPR-Interest RateE2222  E  Intersection060. 
QPR-Interest RateE2727  E Intersection060. QPR-Interest RateE2727  E Intersection060. 



QPR-Interest RateE2727  E Intersection060. QPR-Interest RateE2727  E Intersection060. 
QPR-Interest RateE2727  E Intersection060. QPR-Interest RateE2727  E Intersection060. 
QPR-Interest RateE2828  E Intersection060. QPR-Interest RateE2828  E Intersection060. 
QPR-Interest RateE2828  E Intersection060. QPR-Interest RateE2828  E Intersection060. 
QPR-Interest RateE2828  E Intersection060. QPR-Interest RateE2828  E Intersection060. 
QPR-Interest RateE2929  E Intersection060. QPR-Interest RateE2929  E Intersection060. 
QPR-Interest RateE2929  E Intersection060. QPR-Interest RateE2929  E Intersection060. 
QPR-Interest RateE2929  E Intersection060. QPR-Interest RateE2929  E Intersection060. 
QPR-Interest RateE3030  E Intersection060. QPR-Interest RateE3030  E Intersection060. 
QPR-Interest RateE3030  E Intersection060. QPR-Interest RateE3030  E Intersection060. 
QPR-Interest RateE3030  E Intersection060. QPR-Interest RateE3030  E Intersection060. 
QPR-Interest RateE3131  E Intersection060. QPR-Interest RateE3131  E Intersection060. 
QPR-Interest RateE3131  E Intersection060. QPR-Interest RateE3131  E Intersection060. 
QPR-Interest RateE3131  E Intersection060. QPR-Interest RateE3434  E Intersection060. 
QPR-Interest RateE3434  E Intersection060. QPR-Interest RateE3434  E Intersection060. 
QPR-Interest RateE3434  E Intersection060. QPR-Interest RateE3434  E Intersection060. 
QPR-Interest RateE3434  E Intersection060. QPR-Interest RateE3535  E Intersection060. 
QPR-Interest RateE3535  E Intersection060. QPR-Interest RateE3535  E Intersection060. 
QPR-Interest RateE3535  E Intersection060. QPR-Interest RateE3535  E Intersection060. 
QPR-Interest RateE3535  E Intersection060. QPR-Interest RateE3636  E Intersection060. 
QPR-Interest RateE3636  E Intersection060. QPR-Interest RateE3636  E Intersection060. 
QPR-Interest RateE3636  E Intersection060. QPR-Interest RateE3636  E  Intersection060. 
QPR-Interest RateE3636  E Intersection060. QPR-Interest RateE3737  E Intersection060. 
QPR-Interest RateE3737  E Intersection060. QPR-Interest RateE3737  E Intersection060. 
QPR-Interest RateE3737  E Intersection060. QPR-Interest RateE3737  E Intersection060. 
QPR-Interest RateE3737  E Intersection060. QPR-Interest RateE3838  E Intersection060. 
QPR-Interest RateE3838  E Intersection060. QPR-Interest RateE3838  E Intersection060. 
QPR-Interest RateE3838  E Intersection060. QPR-Interest RateE3838  E Intersection060. 
QPR-Interest RateE3838  E Intersection060. QPR-Interest RateE3939  E Intersection060. 
QPR-Interest RateE3939  E Intersection060. QPR-Interest RateE3939  E Intersection060. 
QPR-Interest RateE3939  E Intersection060. QPR-Interest RateE3939  E Intersection060. 
QPR-Interest RateE4141  E Intersection060. QPR-Interest RateE4141  E Intersection060. 
QPR-Interest RateE4141  E Intersection060. QPR-Interest RateE4141  E Intersection060. 
QPR-Interest RateF88 F Intersection060. QPR-Interest RateF88 F Intersection060. 
QPR-Interest RateF88 F Intersection060. QPR-Interest RateF88 F Intersection060. 
QPR-Interest RateF88 F Intersection060. QPR-Interest RateF88 F Intersection060. 
QPR-Interest RateF99 F Intersection060. QPR-Interest RateF99 F Intersection060. 
QPR-Interest RateF99 F Intersection060. QPR-Interest RateF99 F Intersection060. 
QPR-Interest RateF99 F Intersection060. QPR-Interest RateF99 F Intersection060. 
QPR-Interest RateF1010  F Intersection060. QPR-Interest RateF1010  F Intersection060. 
QPR-Interest RateF1010  F Intersection060. QPR-Interest RateF1010  F Intersection060. 
QPR-Interest RateF1010  F Intersection060. QPR-Interest RateF1010  F Intersection060. 
QPR-Interest RateF1111  F Intersection060. QPR-Interest RateF1111  F Intersection060. 
QPR-Interest RateF1111  F Intersection060. QPR-Interest RateF1111  F Intersection060. 
QPR-Interest RateF1111  F Intersection060. QPR-Interest RateF1111  F Intersection060. 
QPR-Interest RateF1212  F  Intersection060. QPR-Interest RateF1212  F Intersection060. 
QPR-Interest RateF1212  F Intersection060. QPR-Interest RateF1212  F Intersection060. 



QPR-Interest RateF1212  F Intersection060. QPR-Interest RateF1515  F Intersection060. 
QPR-Interest RateF1515  F Intersection060. QPR-Interest RateF1515  F Intersection060. 
QPR-Interest RateF1515  F Intersection060. QPR-Interest RateF1515  F Intersection060. 
QPR-Interest RateF1515  F Intersection060. QPR-Interest RateF1616  F Intersection060. 
QPR-Interest RateF1616  F Intersection060. QPR-Interest RateF1616  F Intersection060. 
QPR-Interest RateF1616  F Intersection060. QPR-Interest RateF1616  F Intersection060. 
QPR-Interest RateF1616  F Intersection060. QPR-Interest RateF1717  F Intersection060. 
QPR-Interest RateF1717  F Intersection060. QPR-Interest RateF1717  F Intersection060. 
QPR-Interest RateF1717  F Intersection060. QPR-Interest RateF1717  F Intersection060. 
QPR-Interest RateF1717  F Intersection060. QPR-Interest RateF1818  F Intersection060. 
QPR-Interest RateF1818  F Intersection060. QPR-Interest RateF1818  F Intersection060. 
QPR-Interest RateF1818  F Intersection060. QPR-Interest RateF1818  F Intersection060. 
QPR-Interest RateF1818  F Intersection060. QPR-Interest RateF1919  F Intersection060. 
QPR-Interest RateF1919  F Intersection060. QPR-Interest RateF1919  F Intersection060. 
QPR-Interest RateF1919  F Intersection060. QPR-Interest RateF1919  F Intersection060. 
QPR-Interest RateF1919  F Intersection060. QPR-Interest RateF2020  F Intersection060. 
QPR-Interest RateF2020  F Intersection060. QPR-Interest RateF2020  F Intersection060. 
QPR-Interest RateF2020  F Intersection060. QPR-Interest RateF2020  F Intersection060. 
QPR-Interest RateF2222  F Intersection060. QPR-Interest RateF2222  F Intersection060. 
QPR-Interest RateF2222  F Intersection060. QPR-Interest RateF2222  F Intersection060. 
QPR-Interest RateF2727  F Intersection060. QPR-Interest RateF2727  F Intersection060. 
QPR-Interest RateF2727  F  Intersection060. QPR-Interest RateF2727  F Intersection060. 
QPR-Interest RateF2727  F Intersection060. QPR-Interest RateF2727  F Intersection060. 
QPR-Interest RateF2828  F Intersection060. QPR-Interest RateF2828  F Intersection060. 
QPR-Interest RateF2828  F Intersection060. QPR-Interest RateF2828  F Intersection060. 
QPR-Interest RateF2828  F Intersection060. QPR-Interest RateF2828  F Intersection060. 
QPR-Interest RateF2929  F Intersection060. QPR-Interest RateF2929  F Intersection060. 
QPR-Interest RateF2929  F Intersection060. QPR-Interest RateF2929  F Intersection060. 
QPR-Interest RateF2929  F Intersection060. QPR-Interest RateF2929  F Intersection060. 
QPR-Interest RateF3030  F Intersection060. QPR-Interest RateF3030  F Intersection060. 
QPR-Interest RateF3030  F Intersection060. QPR-Interest RateF3030  F Intersection060. 
QPR-Interest RateF3030  F Intersection060. QPR-Interest RateF3030  F Intersection060. 
QPR-Interest RateF3131  F Intersection060. QPR-Interest RateF3131  F Intersection060. 
QPR-Interest RateF3131  F Intersection060. QPR-Interest RateF3131  F Intersection060. 
QPR-Interest RateF3131  F Intersection060. QPR-Interest RateF3434  F Intersection060. 
QPR-Interest RateF3434  F Intersection060. QPR-Interest RateF3434  F Intersection060. 
QPR-Interest RateF3434  F Intersection060. QPR-Interest RateF3434  F Intersection060. 
QPR-Interest RateF3434  F Intersection060. QPR-Interest RateF3535  F Intersection060. 
QPR-Interest RateF3535  F Intersection060. QPR-Interest RateF3535  F Intersection060. 
QPR-Interest RateF3535  F Intersection060. QPR-Interest RateF3535  F Intersection060. 
QPR-Interest RateF3535  F Intersection060. QPR-Interest RateF3636  F Intersection060. 
QPR-Interest RateF3636  F Intersection060. QPR-Interest RateF3636  F Intersection060. 
QPR-Interest RateF3636  F Intersection060. QPR-Interest RateF3636  F Intersection060. 
QPR-Interest RateF3636  F Intersection060. QPR-Interest RateF3737  F Intersection060. 
QPR-Interest RateF3737  F  Intersection060. QPR-Interest RateF3737  F Intersection060. 
QPR-Interest RateF3737  F Intersection060. QPR-Interest RateF3737  F Intersection060. 
QPR-Interest RateF3737  F Intersection060. QPR-Interest RateF3838  F Intersection060. 



QPR-Interest RateF3838  F Intersection060. QPR-Interest RateF3838  F Intersection060. 
QPR-Interest RateF3838  F Intersection060. QPR-Interest RateF3838  F Intersection060. 
QPR-Interest RateF3838  F Intersection060. QPR-Interest RateF3939  F Intersection060. 
QPR-Interest RateF3939  F Intersection060. QPR-Interest RateF3939  F Intersection060. 
QPR-Interest RateF3939  F Intersection060. QPR-Interest RateF3939  F Intersection060. 
QPR-Interest RateF4141  F Intersection060. QPR-Interest RateF4141  F Intersection060. 
QPR-Interest RateF4141  F Intersection060. QPR-Interest RateF4141  F Intersection060. 
QPR-Interest RateG88 G Intersection060. QPR-Interest RateG88 G Intersection060. 
QPR-Interest RateG88 G Intersection060. QPR-Interest RateG88 G Intersection060. 
QPR-Interest RateG88 G Intersection060. QPR-Interest RateG88 G Intersection060. 
QPR-Interest RateG99 G Intersection060. QPR-Interest RateG99 G Intersection060. 
QPR-Interest RateG99 G Intersection060. QPR-Interest RateG99 G Intersection060. 
QPR-Interest RateG99 G Intersection060. QPR-Interest RateG99 G Intersection060. 
QPR-Interest RateG1010  G Intersection060. QPR-Interest RateG1010  G Intersection060. 
QPR-Interest RateG1010  G Intersection060. QPR-Interest RateG1010  G Intersection060. 
QPR-Interest RateG1010  G Intersection060. QPR-Interest RateG1010  G Intersection060. 
QPR-Interest RateG1111  G Intersection060. QPR-Interest RateG1111  G Intersection060. 
QPR-Interest RateG1111  G Intersection060. QPR-Interest RateG1111  G Intersection060. 
QPR-Interest RateG1111  G Intersection060. QPR-Interest RateG1111  G Intersection060. 
QPR-Interest RateG1212  G Intersection060. QPR-Interest RateG1212  G Intersection060. 
QPR-Interest RateG1212  G Intersection060. QPR-Interest RateG1212  G  Intersection060. 
QPR-Interest RateG1212  G Intersection060. QPR-Interest RateG1515  G Intersection060. 
QPR-Interest RateG1515  G Intersection060. QPR-Interest RateG1515  G Intersection060. 
QPR-Interest RateG1515  G Intersection060. QPR-Interest RateG1515  G Intersection060. 
QPR-Interest RateG1515  G Intersection060. QPR-Interest RateG1616  G Intersection060. 
QPR-Interest RateG1616  G Intersection060. QPR-Interest RateG1616  G Intersection060. 
QPR-Interest RateG1616  G Intersection060. QPR-Interest RateG1616  G Intersection060. 
QPR-Interest RateG1616  G Intersection060. QPR-Interest RateG1717  G Intersection060. 
QPR-Interest RateG1717  G Intersection060. QPR-Interest RateG1717  G Intersection060. 
QPR-Interest RateG1717  G Intersection060. QPR-Interest RateG1717  G Intersection060. 
QPR-Interest RateG1717  G Intersection060. QPR-Interest RateG1818  G Intersection060. 
QPR-Interest RateG1818  G Intersection060. QPR-Interest RateG1818  G Intersection060. 
QPR-Interest RateG1818  G Intersection060. QPR-Interest RateG1818  G Intersection060. 
QPR-Interest RateG1818  G Intersection060. QPR-Interest RateG1919  G Intersection060. 
QPR-Interest RateG1919  G Intersection060. QPR-Interest RateG1919  G Intersection060. 
QPR-Interest RateG1919  G Intersection060. QPR-Interest RateG1919  G Intersection060. 
QPR-Interest RateG1919  G Intersection060. QPR-Interest RateG2020  G Intersection060. 
QPR-Interest RateG2020  G Intersection060. QPR-Interest RateG2020  G Intersection060. 
QPR-Interest RateG2020  G Intersection060. QPR-Interest RateG2020  G Intersection060. 
QPR-Interest RateG2222  G Intersection060. QPR-Interest RateG2222  G Intersection060. 
QPR-Interest RateG2222  G Intersection060. QPR-Interest RateG2222  G Intersection060. 
QPR-Interest RateG2727  G Intersection060. QPR-Interest RateG2727  G Intersection060. 
QPR-Interest RateG2727  G Intersection060. QPR-Interest RateG2727  G Intersection060. 
QPR-Interest RateG2727  G Intersection060. QPR-Interest RateG2727  G  Intersection060. 
QPR-Interest RateG2828  G Intersection060. QPR-Interest RateG2828  G Intersection060. 
QPR-Interest RateG2828  G Intersection060. QPR-Interest RateG2828  G Intersection060. 
QPR-Interest RateG2828  G Intersection060. QPR-Interest RateG2828  G Intersection060. 



QPR-Interest RateG2929  G Intersection060. QPR-Interest RateG2929  G Intersection060. 
QPR-Interest RateG2929  G Intersection060. QPR-Interest RateG2929  G Intersection060. 
QPR-Interest RateG2929  G Intersection060. QPR-Interest RateG2929  G Intersection060. 
QPR-Interest RateG3030  G Intersection060. QPR-Interest RateG3030  G Intersection060. 
QPR-Interest RateG3030  G Intersection060. QPR-Interest RateG3030  G Intersection060. 
QPR-Interest RateG3030  G Intersection060. QPR-Interest RateG3030  G Intersection060. 
QPR-Interest RateG3131  G Intersection060. QPR-Interest RateG3131  G Intersection060. 
QPR-Interest RateG3131  G Intersection060. QPR-Interest RateG3131  G Intersection060. 
QPR-Interest RateG3131  G Intersection060. QPR-Interest RateG3434  G Intersection060. 
QPR-Interest RateG3434  G Intersection060. QPR-Interest RateG3434  G Intersection060. 
QPR-Interest RateG3434  G Intersection060. QPR-Interest RateG3434  G Intersection060. 
QPR-Interest RateG3434  G Intersection060. QPR-Interest RateG3535  G Intersection060. 
QPR-Interest RateG3535  G Intersection060. QPR-Interest RateG3535  G Intersection060. 
QPR-Interest RateG3535  G Intersection060. QPR-Interest RateG3535  G Intersection060. 
QPR-Interest RateG3535  G Intersection060. QPR-Interest RateG3636  G Intersection060. 
QPR-Interest RateG3636  G Intersection060. QPR-Interest RateG3636  G Intersection060. 
QPR-Interest RateG3636  G Intersection060. QPR-Interest RateG3636  G Intersection060. 
QPR-Interest RateG3636  G Intersection060. QPR-Interest RateG3737  G Intersection060. 
QPR-Interest RateG3737  G Intersection060. QPR-Interest RateG3737  G Intersection060. 
QPR-Interest RateG3737  G Intersection060. QPR-Interest RateG3737  G  Intersection060. 
QPR-Interest RateG3737  G Intersection060. QPR-Interest RateG3838  G Intersection060. 
QPR-Interest RateG3838  G Intersection060. QPR-Interest RateG3838  G Intersection060. 
QPR-Interest RateG3838  G Intersection060. QPR-Interest RateG3838  G Intersection060. 
QPR-Interest RateG3838  G Intersection060. QPR-Interest RateG3939  G Intersection060. 
QPR-Interest RateG3939  G Intersection060. QPR-Interest RateG3939  G Intersection060. 
QPR-Interest RateG3939  G Intersection060. QPR-Interest RateG3939  G Intersection060. 
QPR-Interest RateG4141  G Intersection060. QPR-Interest RateG4141  G Intersection060. 
QPR-Interest RateG4141  G Intersection060. QPR-Interest RateG4141  G Intersection060. 
QPR-Interest RateH88 H Intersection060. QPR-Interest RateH88 H Intersection060. 
QPR-Interest RateH88 H Intersection060. QPR-Interest RateH88 H Intersection060. 
QPR-Interest RateH88 H Intersection060. QPR-Interest RateH88 H Intersection060. 
QPR-Interest RateH99 H Intersection060. QPR-Interest RateH99 H Intersection060. 
QPR-Interest RateH99 H Intersection060. QPR-Interest RateH99 H Intersection060. 
QPR-Interest RateH99 H Intersection060. QPR-Interest RateH99 H Intersection060. 
QPR-Interest RateH1010  H Intersection060. QPR-Interest RateH1010  H Intersection060. 
QPR-Interest RateH1010  H Intersection060. QPR-Interest RateH1010  H Intersection060. 
QPR-Interest RateH1010  H Intersection060. QPR-Interest RateH1010  H Intersection060. 
QPR-Interest RateH1111  H Intersection060. QPR-Interest RateH1111  H Intersection060. 
QPR-Interest RateH1111  H Intersection060. QPR-Interest RateH1111  H Intersection060. 
QPR-Interest RateH1111  H Intersection060. QPR-Interest RateH1111  H Intersection060. 
QPR-Interest RateH1212  H Intersection060. QPR-Interest RateH1212  H Intersection060. 
QPR-Interest RateH1212  H Intersection060. QPR-Interest RateH1212  H Intersection060. 
QPR-Interest RateH1212  H Intersection060. QPR-Interest RateH1515  H Intersection060. 
QPR-Interest RateH1515  H  Intersection060. QPR-Interest RateH1515  H Intersection060. 
QPR-Interest RateH1515  H Intersection060. QPR-Interest RateH1515  H Intersection060. 
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QPR-Interest RateH1818  H Intersection060. QPR-Interest RateH1818  H Intersection060. 
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QPR-Interest RateH1919  H Intersection060. QPR-Interest RateH1919  H Intersection060. 
QPR-Interest RateH1919  H Intersection060. QPR-Interest RateH1919  H Intersection060. 
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QPR-Interest RateH2929  H Intersection060. QPR-Interest RateH2929  H Intersection060. 
QPR-Interest RateH2929  H Intersection060. QPR-Interest RateH2929  H Intersection060. 
QPR-Interest RateH3030  H Intersection060. QPR-Interest RateH3030  H Intersection060. 
QPR-Interest RateH3030  H Intersection060. QPR-Interest RateH3030  H Intersection060. 
QPR-Interest RateH3030  H Intersection060. QPR-Interest RateH3030  H Intersection060. 
QPR-Interest RateH3131  H Intersection060. QPR-Interest RateH3131  H Intersection060. 
QPR-Interest RateH3131  H Intersection060. QPR-Interest RateH3131  H Intersection060. 
QPR-Interest RateH3131  H Intersection060. QPR-Interest RateH3434  H Intersection060. 
QPR-Interest RateH3434  H Intersection060. QPR-Interest RateH3434  H Intersection060. 
QPR-Interest RateH3434  H Intersection060. QPR-Interest RateH3434  H Intersection060. 
QPR-Interest RateH3434  H Intersection060. QPR-Interest RateH3535  H Intersection060. 
QPR-Interest RateH3535  H Intersection060. QPR-Interest RateH3535  H Intersection060. 
QPR-Interest RateH3535  H Intersection060. QPR-Interest RateH3535  H Intersection060. 
QPR-Interest RateH3535  H Intersection060. QPR-Interest RateH3636  H Intersection060. 
QPR-Interest RateH3636  H Intersection060. QPR-Interest RateH3636  H Intersection060. 
QPR-Interest RateH3636  H Intersection060. QPR-Interest RateH3636  H Intersection060. 
QPR-Interest RateH3636  H Intersection060. QPR-Interest RateH3737  H Intersection060. 
QPR-Interest RateH3737  H Intersection060. QPR-Interest RateH3737  H Intersection060. 
QPR-Interest RateH3737  H Intersection060. QPR-Interest RateH3737  H Intersection060. 
QPR-Interest RateH3737  H Intersection060. QPR-Interest RateH3838  H Intersection060. 
QPR-Interest RateH3838  H  Intersection060. QPR-Interest RateH3838  H Intersection060. 
QPR-Interest RateH3838  H Intersection060. QPR-Interest RateH3838  H Intersection060. 
QPR-Interest RateH3838  H Intersection060. QPR-Interest RateH3939  H Intersection060. 
QPR-Interest RateH3939  H Intersection060. QPR-Interest RateH3939  H Intersection060. 
QPR-Interest RateH3939  H Intersection060. QPR-Interest RateH3939  H Intersection060. 



QPR-Interest RateH4141  H Intersection060. QPR-Interest RateH4141  H Intersection060. 
QPR-Interest RateH4141  H Intersection060. QPR-Interest RateH4141  H Intersection060. 
QPR-Interest RateI88 I Intersection060. QPR-Interest RateI88 I Intersection060. 
QPR-Interest RateI88 I Intersection060. QPR-Interest RateI88 I Intersection060. 
QPR-Interest RateI88 I Intersection060. QPR-Interest RateI88 I Intersection060. 
QPR-Interest RateI99 I Intersection060. QPR-Interest RateI99 I Intersection060. 
QPR-Interest RateI99 I Intersection060. QPR-Interest RateI99 I Intersection060. 
QPR-Interest RateI99 I Intersection060. QPR-Interest RateI99 I Intersection060. 
QPR-Interest RateI1010  I Intersection060. QPR-Interest RateI1010  I Intersection060. 
QPR-Interest RateI1010  I Intersection060. QPR-Interest RateI1010  I Intersection060. 
QPR-Interest RateI1010  I Intersection060. QPR-Interest RateI1010  I Intersection060. 
QPR-Interest RateI1111  I Intersection060. QPR-Interest RateI1111  I Intersection060. 
QPR-Interest RateI1111  I Intersection060. QPR-Interest RateI1111  I Intersection060. 
QPR-Interest RateI1111  I Intersection060. QPR-Interest RateI1111  I Intersection060. 
QPR-Interest RateI1212  I Intersection060. QPR-Interest RateI1212  I Intersection060. 
QPR-Interest RateI1212  I Intersection060. QPR-Interest RateI1212  I Intersection060. 
QPR-Interest RateI1212  I Intersection060. QPR-Interest RateI1515  I Intersection060. 
QPR-Interest RateI1515  I Intersection060. QPR-Interest RateI1515  I Intersection060. 
QPR-Interest RateI1515  I Intersection060. QPR-Interest RateI1515  I  Intersection060. 
QPR-Interest RateI1515  I Intersection060. QPR-Interest RateI1616  I Intersection060. 
QPR-Interest RateI1616  I Intersection060. QPR-Interest RateI1616  I Intersection060. 
QPR-Interest RateI1616  I Intersection060. QPR-Interest RateI1616  I Intersection060. 
QPR-Interest RateI1616  I Intersection060. QPR-Interest RateI1717  I Intersection060. 
QPR-Interest RateI1717  I Intersection060. QPR-Interest RateI1717  I Intersection060. 
QPR-Interest RateI1717  I Intersection060. QPR-Interest RateI1717  I Intersection060. 
QPR-Interest RateI1717  I Intersection060. QPR-Interest RateI1818  I Intersection060. 
QPR-Interest RateI1818  I Intersection060. QPR-Interest RateI1818  I Intersection060. 
QPR-Interest RateI1818  I Intersection060. QPR-Interest RateI1818  I Intersection060. 
QPR-Interest RateI1818  I Intersection060. QPR-Interest RateI1919  I Intersection060. 
QPR-Interest RateI1919  I Intersection060. QPR-Interest RateI1919  I Intersection060. 
QPR-Interest RateI1919  I Intersection060. QPR-Interest RateI1919  I Intersection060. 
QPR-Interest RateI1919  I Intersection060. QPR-Interest RateI2020  I Intersection060. 
QPR-Interest RateI2020  I Intersection060. QPR-Interest RateI2020  I Intersection060. 
QPR-Interest RateI2020  I Intersection060. QPR-Interest RateI2020  I Intersection060. 
QPR-Interest RateI2222  I Intersection060. QPR-Interest RateI2222  I Intersection060. 
QPR-Interest RateI2222  I Intersection060. QPR-Interest RateI2222  I Intersection060. 
QPR-Interest RateI2727  I Intersection060. QPR-Interest RateI2727  I Intersection060. 
QPR-Interest RateI2727  I Intersection060. QPR-Interest RateI2727  I Intersection060. 
QPR-Interest RateI2727  I Intersection060. QPR-Interest RateI2727  I Intersection060. 
QPR-Interest RateI2828  I Intersection060. QPR-Interest RateI2828  I Intersection060. 
QPR-Interest RateI2828  I Intersection060. QPR-Interest RateI2828  I Intersection060. 
QPR-Interest RateI2828  I Intersection060. QPR-Interest RateI2828  I  Intersection060. 
QPR-Interest RateI2929  I Intersection060. QPR-Interest RateI2929  I Intersection060. 
QPR-Interest RateI2929  I Intersection060. QPR-Interest RateI2929  I Intersection060. 
QPR-Interest RateI2929  I Intersection060. QPR-Interest RateI2929  I Intersection060. 
QPR-Interest RateI3030  I Intersection060. QPR-Interest RateI3030  I Intersection060. 
QPR-Interest RateI3030  I Intersection060. QPR-Interest RateI3030  I Intersection060. 



QPR-Interest RateI3030  I Intersection060. QPR-Interest RateI3030  I Intersection060. 
QPR-Interest RateI3131  I Intersection060. QPR-Interest RateI3131  I Intersection060. 
QPR-Interest RateI3131  I Intersection060. QPR-Interest RateI3131  I Intersection060. 
QPR-Interest RateI3131  I Intersection060. QPR-Interest RateI3434  I Intersection060. 
QPR-Interest RateI3434  I Intersection060. QPR-Interest RateI3434  I Intersection060. 
QPR-Interest RateI3434  I Intersection060. QPR-Interest RateI3434  I Intersection060. 
QPR-Interest RateI3434  I Intersection060. QPR-Interest RateI3535  I Intersection060. 
QPR-Interest RateI3535  I Intersection060. QPR-Interest RateI3535  I Intersection060. 
QPR-Interest RateI3535  I Intersection060. QPR-Interest RateI3535  I Intersection060. 
QPR-Interest RateI3535  I Intersection060. QPR-Interest RateI3636  I Intersection060. 
QPR-Interest RateI3636  I Intersection060. QPR-Interest RateI3636  I Intersection060. 
QPR-Interest RateI3636  I Intersection060. QPR-Interest RateI3636  I Intersection060. 
QPR-Interest RateI3636  I Intersection060. QPR-Interest RateI3737  I Intersection060. 
QPR-Interest RateI3737  I Intersection060. QPR-Interest RateI3737  I Intersection060. 
QPR-Interest RateI3737  I Intersection060. QPR-Interest RateI3737  I Intersection060. 
QPR-Interest RateI3737  I Intersection060. QPR-Interest RateI3838  I Intersection060. 
QPR-Interest RateI3838  I Intersection060. QPR-Interest RateI3838  I Intersection060. 
QPR-Interest RateI3838  I Intersection060. QPR-Interest RateI3838  I  Intersection060. 
QPR-Interest RateI3838  I Intersection060. QPR-Interest RateI3939  I Intersection060. 
QPR-Interest RateI3939  I Intersection060. QPR-Interest RateI3939  I Intersection060. 
QPR-Interest RateI3939  I Intersection060. QPR-Interest RateI3939  I Intersection060. 
QPR-Interest RateI4141  I Intersection060. QPR-Interest RateI4141  I Intersection060. 
QPR-Interest RateI4141  I Intersection060. QPR-Interest RateI4141  I Intersection060. 
QPR-Interest RateJ88 J Intersection060. QPR-Interest RateJ88 J Intersection060. 
QPR-Interest RateJ88 J Intersection060. QPR-Interest RateJ88 J Intersection060. 
QPR-Interest RateJ88 J Intersection060. QPR-Interest RateJ88 J Intersection060. 
QPR-Interest RateJ99 J Intersection060. QPR-Interest RateJ99 J Intersection060. 
QPR-Interest RateJ99 J Intersection060. QPR-Interest RateJ99 J Intersection060. 
QPR-Interest RateJ99 J Intersection060. QPR-Interest RateJ99 J Intersection060. 
QPR-Interest RateJ1010  J Intersection060. QPR-Interest RateJ1010  J Intersection060. 
QPR-Interest RateJ1010  J Intersection060. QPR-Interest RateJ1010  J Intersection060. 
QPR-Interest RateJ1010  J Intersection060. QPR-Interest RateJ1010  J Intersection060. 
QPR-Interest RateJ1111  J Intersection060. QPR-Interest RateJ1111  J Intersection060. 
QPR-Interest RateJ1111  J Intersection060. QPR-Interest RateJ1111  J Intersection060. 
QPR-Interest RateJ1111  J Intersection060. QPR-Interest RateJ1111  J Intersection060. 
QPR-Interest RateJ1212  J Intersection060. QPR-Interest RateJ1212  J Intersection060. 
QPR-Interest RateJ1212  J Intersection060. QPR-Interest RateJ1212  J Intersection060. 
QPR-Interest RateJ1212  J Intersection060. QPR-Interest RateJ1515  J Intersection060. 
QPR-Interest RateJ1515  J Intersection060. QPR-Interest RateJ1515  J Intersection060. 
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QPR-Interest RateJ2727  J Intersection060. QPR-Interest RateJ2727  J Intersection060. 
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QPR-Interest RateJ3131  J Intersection060. QPR-Interest RateJ3131  J Intersection060. 
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QPR-Interest RateJ3131  J Intersection060. QPR-Interest RateJ3434  J Intersection060. 
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QPR-Interest RateK88 K Intersection060. QPR-Interest RateK88 K Intersection060. 
QPR-Interest RateK88 K Intersection060. QPR-Interest RateK88 K Intersection060. 



QPR-Interest RateK99 K Intersection060. QPR-Interest RateK99 K Intersection060. 
QPR-Interest RateK99 K Intersection060. QPR-Interest RateK99 K Intersection060. 
QPR-Interest RateK99 K Intersection060. QPR-Interest RateK99 K Intersection060. 
QPR-Interest RateK1010  K Intersection060. QPR-Interest RateK1010  K Intersection060. 
QPR-Interest RateK1010  K Intersection060. QPR-Interest RateK1010  K Intersection060. 
QPR-Interest RateK1010  K Intersection060. QPR-Interest RateK1010  K Intersection060. 
QPR-Interest RateK1111  K Intersection060. QPR-Interest RateK1111  K Intersection060. 
QPR-Interest RateK1111  K Intersection060. QPR-Interest RateK1111  K Intersection060. 
QPR-Interest RateK1111  K Intersection060. QPR-Interest RateK1111  K Intersection060. 
QPR-Interest RateK1212  K Intersection060. QPR-Interest RateK1212  K Intersection060. 
QPR-Interest RateK1212  K Intersection060. QPR-Interest RateK1212  K Intersection060. 
QPR-Interest RateK1212  K Intersection060. QPR-Interest RateK1515  K Intersection060. 
QPR-Interest RateK1515  K Intersection060. QPR-Interest RateK1515  K Intersection060. 
QPR-Interest RateK1515  K Intersection060. QPR-Interest RateK1515  K Intersection060. 
QPR-Interest RateK1515  K Intersection060. QPR-Interest RateK1616  K Intersection060. 
QPR-Interest RateK1616  K Intersection060. QPR-Interest RateK1616  K Intersection060. 
QPR-Interest RateK1616  K Intersection060. QPR-Interest RateK1616  K  Intersection060. 
QPR-Interest RateK1616  K Intersection060. QPR-Interest RateK1717  K Intersection060. 
QPR-Interest RateK1717  K Intersection060. QPR-Interest RateK1717  K Intersection060. 
QPR-Interest RateK1717  K Intersection060. QPR-Interest RateK1717  K Intersection060. 
QPR-Interest RateK1717  K Intersection060. QPR-Interest RateK1818  K Intersection060. 
QPR-Interest RateK1818  K Intersection060. QPR-Interest RateK1818  K Intersection060. 
QPR-Interest RateK1818  K Intersection060. QPR-Interest RateK1818  K Intersection060. 
QPR-Interest RateK1818  K Intersection060. QPR-Interest RateK1919  K Intersection060. 
QPR-Interest RateK1919  K Intersection060. QPR-Interest RateK1919  K Intersection060. 
QPR-Interest RateK1919  K Intersection060. QPR-Interest RateK1919  K Intersection060. 
QPR-Interest RateK1919  K Intersection060. QPR-Interest RateK2020  K Intersection060. 
QPR-Interest RateK2020  K Intersection060. QPR-Interest RateK2020  K Intersection060. 
QPR-Interest RateK2020  K Intersection060. QPR-Interest RateK2020  K Intersection060. 
QPR-Interest RateK2222  K Intersection060. QPR-Interest RateK2222  K Intersection060. 
QPR-Interest RateK2222  K Intersection060. QPR-Interest RateK2222  K Intersection060. 
QPR-Interest RateK2727  K Intersection060. QPR-Interest RateK2727  K Intersection060. 
QPR-Interest RateK2727  K Intersection060. QPR-Interest RateK2727  K Intersection060. 
QPR-Interest RateK2727  K Intersection060. QPR-Interest RateK2727  K Intersection060. 
QPR-Interest RateK2828  K Intersection060. QPR-Interest RateK2828  K Intersection060. 
QPR-Interest RateK2828  K Intersection060. QPR-Interest RateK2828  K Intersection060. 
QPR-Interest RateK2828  K Intersection060. QPR-Interest RateK2828  K Intersection060. 
QPR-Interest RateK2929  K Intersection060. QPR-Interest RateK2929  K Intersection060. 
QPR-Interest RateK2929  K Intersection060. QPR-Interest RateK2929  K Intersection060. 
QPR-Interest RateK2929  K Intersection060. QPR-Interest RateK2929  K  Intersection060. 
QPR-Interest RateK3030  K Intersection060. QPR-Interest RateK3030  K Intersection060. 
QPR-Interest RateK3030  K Intersection060. QPR-Interest RateK3030  K Intersection060. 
QPR-Interest RateK3030  K Intersection060. QPR-Interest RateK3030  K Intersection060. 
QPR-Interest RateK3131  K Intersection060. QPR-Interest RateK3131  K Intersection060. 
QPR-Interest RateK3131  K Intersection060. QPR-Interest RateK3131  K Intersection060. 
QPR-Interest RateK3131  K Intersection060. QPR-Interest RateK3434  K Intersection060. 
QPR-Interest RateK3434  K Intersection060. QPR-Interest RateK3434  K Intersection060. 



QPR-Interest RateK3434  K Intersection060. QPR-Interest RateK3434  K Intersection060. 
QPR-Interest RateK3434  K Intersection060. QPR-Interest RateK3535  K Intersection060. 
QPR-Interest RateK3535  K Intersection060. QPR-Interest RateK3535  K Intersection060. 
QPR-Interest RateK3535  K Intersection060. QPR-Interest RateK3535  K Intersection060. 
QPR-Interest RateK3535  K Intersection060. QPR-Interest RateK3636  K Intersection060. 
QPR-Interest RateK3636  K Intersection060. QPR-Interest RateK3636  K Intersection060. 
QPR-Interest RateK3636  K Intersection060. QPR-Interest RateK3636  K Intersection060. 
QPR-Interest RateK3636  K Intersection060. QPR-Interest RateK3737  K Intersection060. 
QPR-Interest RateK3737  K Intersection060. QPR-Interest RateK3737  K Intersection060. 
QPR-Interest RateK3737  K Intersection060. QPR-Interest RateK3737  K Intersection060. 
QPR-Interest RateK3737  K Intersection060. QPR-Interest RateK3838  K Intersection060. 
QPR-Interest RateK3838  K Intersection060. QPR-Interest RateK3838  K Intersection060. 
QPR-Interest RateK3838  K Intersection060. QPR-Interest RateK3838  K Intersection060. 
QPR-Interest RateK3838  K Intersection060. QPR-Interest RateK3939  K Intersection060. 
QPR-Interest RateK3939  K Intersection060. QPR-Interest RateK3939  K Intersection060. 
QPR-Interest RateK3939  K Intersection060. QPR-Interest RateK3939  K  Intersection060. 
QPR-Interest RateK4141  K Intersection060. QPR-Interest RateK4141  K Intersection060. 
QPR-Interest RateK4141  K Intersection060. QPR-Interest RateK4141  K Intersection060. 
QPR-Interest RateL88 L Intersection060. QPR-Interest RateL88 L Intersection060. 
QPR-Interest RateL88 L Intersection060. QPR-Interest RateL88 L Intersection060. 
QPR-Interest RateL88 L Intersection060. QPR-Interest RateL88 L Intersection060. 
QPR-Interest RateL99 L Intersection060. QPR-Interest RateL99 L Intersection060. 
QPR-Interest RateL99 L Intersection060. QPR-Interest RateL99 L Intersection060. 
QPR-Interest RateL99 L Intersection060. QPR-Interest RateL99 L Intersection060. 
QPR-Interest RateL1010  L Intersection060. QPR-Interest RateL1010  L Intersection060. 
QPR-Interest RateL1010  L Intersection060. QPR-Interest RateL1010  L Intersection060. 
QPR-Interest RateL1010  L Intersection060. QPR-Interest RateL1010  L Intersection060. 
QPR-Interest RateL1111  L Intersection060. QPR-Interest RateL1111  L Intersection060. 
QPR-Interest RateL1111  L Intersection060. QPR-Interest RateL1111  L Intersection060. 
QPR-Interest RateL1111  L Intersection060. QPR-Interest RateL1111  L Intersection060. 
QPR-Interest RateL1212  L Intersection060. QPR-Interest RateL1212  L Intersection060. 
QPR-Interest RateL1212  L Intersection060. QPR-Interest RateL1212  L Intersection060. 
QPR-Interest RateL1212  L Intersection060. QPR-Interest RateL1515  L Intersection060. 
QPR-Interest RateL1515  L Intersection060. QPR-Interest RateL1515  L Intersection060. 
QPR-Interest RateL1515  L Intersection060. QPR-Interest RateL1515  L Intersection060. 
QPR-Interest RateL1515  L Intersection060. QPR-Interest RateL1616  L Intersection060. 
QPR-Interest RateL1616  L  Intersection060. QPR-Interest RateL1616  L Intersection060. 
QPR-Interest RateL1616  L Intersection060. QPR-Interest RateL1616  L Intersection060. 
QPR-Interest RateL1616  L Intersection060. QPR-Interest RateL1717  L Intersection060. 
QPR-Interest RateL1717  L Intersection060. QPR-Interest RateL1717  L Intersection060. 
QPR-Interest RateL1717  L Intersection060. QPR-Interest RateL1717  L Intersection060. 
QPR-Interest RateL1717  L Intersection060. QPR-Interest RateL1818  L Intersection060. 
QPR-Interest RateL1818  L Intersection060. QPR-Interest RateL1818  L Intersection060. 
QPR-Interest RateL1818  L Intersection060. QPR-Interest RateL1818  L Intersection060. 
QPR-Interest RateL1818  L Intersection060. QPR-Interest RateL1919  L Intersection060. 
QPR-Interest RateL1919  L Intersection060. QPR-Interest RateL1919  L Intersection060. 
QPR-Interest RateL1919  L Intersection060. QPR-Interest RateL1919  L Intersection060. 



QPR-Interest RateL1919  L Intersection060. QPR-Interest RateL2020  L Intersection060. 
QPR-Interest RateL2020  L Intersection060. QPR-Interest RateL2020  L Intersection060. 
QPR-Interest RateL2020  L Intersection060. QPR-Interest RateL2020  L Intersection060. 
QPR-Interest RateL2222  L Intersection060. QPR-Interest RateL2222  L Intersection060. 
QPR-Interest RateL2222  L Intersection060. QPR-Interest RateL2222  L Intersection060. 
QPR-Interest RateL2727  L Intersection060. QPR-Interest RateL2727  L Intersection060. 
QPR-Interest RateL2727  L Intersection060. QPR-Interest RateL2727  L Intersection060. 
QPR-Interest RateL2727  L Intersection060. QPR-Interest RateL2727  L Intersection060. 
QPR-Interest RateL2828  L Intersection060. QPR-Interest RateL2828  L  Intersection060. 
QPR-Interest RateL2828  L Intersection060. QPR-Interest RateL2828  L Intersection060. 
QPR-Interest RateL2828  L Intersection060. QPR-Interest RateL2828  L Intersection060. 
QPR-Interest RateL2929  L Intersection060. QPR-Interest RateL2929  L Intersection060. 
QPR-Interest RateL2929  L Intersection060. QPR-Interest RateL2929  L Intersection060. 
QPR-Interest RateL2929  L Intersection060. QPR-Interest RateL2929  L Intersection060. 
QPR-Interest RateL3030  L Intersection060. QPR-Interest RateL3030  L Intersection060. 
QPR-Interest RateL3030  L Intersection060. QPR-Interest RateL3030  L Intersection060. 
QPR-Interest RateL3030  L Intersection060. QPR-Interest RateL3030  L Intersection060. 
QPR-Interest RateL3131  L Intersection060. QPR-Interest RateL3131  L Intersection060. 
QPR-Interest RateL3131  L Intersection060. QPR-Interest RateL3131  L Intersection060. 
QPR-Interest RateL3131  L Intersection060. QPR-Interest RateL3434  L Intersection060. 
QPR-Interest RateL3434  L Intersection060. QPR-Interest RateL3434  L Intersection060. 
QPR-Interest RateL3434  L Intersection060. QPR-Interest RateL3434  L Intersection060. 
QPR-Interest RateL3434  L Intersection060. QPR-Interest RateL3535  L Intersection060. 
QPR-Interest RateL3535  L Intersection060. QPR-Interest RateL3535  L Intersection060. 
QPR-Interest RateL3535  L Intersection060. QPR-Interest RateL3535  L Intersection060. 
QPR-Interest RateL3535  L Intersection060. QPR-Interest RateL3636  L Intersection060. 
QPR-Interest RateL3636  L Intersection060. QPR-Interest RateL3636  L Intersection060. 
QPR-Interest RateL3636  L Intersection060. QPR-Interest RateL3636  L Intersection060. 
QPR-Interest RateL3636  L  Intersection060. QPR-Interest RateL3737  L Intersection060. 
QPR-Interest RateL3737  L Intersection060. QPR-Interest RateL3737  L Intersection060. 
QPR-Interest RateL3737  L Intersection060. QPR-Interest RateL3737  L Intersection060. 
QPR-Interest RateL3737  L Intersection060. QPR-Interest RateL3838  L Intersection060. 
QPR-Interest RateL3838  L Intersection060. QPR-Interest RateL3838  L Intersection060. 
QPR-Interest RateL3838  L Intersection060. QPR-Interest RateL3838  L Intersection060. 
QPR-Interest RateL3838  L Intersection060. QPR-Interest RateL3939  L Intersection060. 
QPR-Interest RateL3939  L Intersection060. QPR-Interest RateL3939  L Intersection060. 
QPR-Interest RateL3939  L Intersection060. QPR-Interest RateL3939  L Intersection060. 
QPR-Interest RateL4141  L Intersection060. QPR-Interest RateL4141  L Intersection060. 
QPR-Interest RateL4141  L Intersection060. QPR-Interest RateL4141  L Intersection060. 
QPR-Interest RateM88 M Intersection060. QPR-Interest RateM88 M Intersection060. 
QPR-Interest RateM88 M Intersection060. QPR-Interest RateM88 M Intersection060. 
QPR-Interest RateM88 M Intersection060. QPR-Interest RateM99 M Intersection060. 
QPR-Interest RateM99 M Intersection060. QPR-Interest RateM99 M Intersection060. 
QPR-Interest RateM99 M Intersection060. QPR-Interest RateM99 M Intersection060. 
QPR-Interest RateM1010  M Intersection060. QPR-Interest RateM1010  M Intersection060. 
QPR-Interest RateM1010  M Intersection060. QPR-Interest RateM1010  M Intersection060. 
QPR-Interest RateM1010  M Intersection060. QPR-Interest RateM1111  M Intersection060. 



QPR-Interest RateM1111  M Intersection060. QPR-Interest RateM1111  M Intersection060. 
QPR-Interest RateM1111  M Intersection060. QPR-Interest RateM1111  M Intersection060. 
QPR-Interest RateM1212  M Intersection060. QPR-Interest RateM1212  M  Intersection060. 
QPR-Interest RateM1212  M Intersection060. QPR-Interest RateM1212  M Intersection060. 
QPR-Interest RateM1515  M Intersection060. QPR-Interest RateM1515  M Intersection060. 
QPR-Interest RateM1515  M Intersection060. QPR-Interest RateM1515  M Intersection060. 
QPR-Interest RateM1515  M Intersection060. QPR-Interest RateM1616  M Intersection060. 
QPR-Interest RateM1616  M Intersection060. QPR-Interest RateM1616  M Intersection060. 
QPR-Interest RateM1616  M Intersection060. QPR-Interest RateM1616  M Intersection060. 
QPR-Interest RateM1717  M Intersection060. QPR-Interest RateM1717  M Intersection060. 
QPR-Interest RateM1717  M Intersection060. QPR-Interest RateM1717  M Intersection060. 
QPR-Interest RateM1717  M Intersection060. QPR-Interest RateM1818  M Intersection060. 
QPR-Interest RateM1818  M Intersection060. QPR-Interest RateM1818  M Intersection060. 
QPR-Interest RateM1818  M Intersection060. QPR-Interest RateM1818  M Intersection060. 
QPR-Interest RateM1919  M Intersection060. QPR-Interest RateM1919  M Intersection060. 
QPR-Interest RateM1919  M Intersection060. QPR-Interest RateM1919  M Intersection060. 
QPR-Interest RateM1919  M Intersection060. QPR-Interest RateM2020  M Intersection060. 
QPR-Interest RateM2020  M Intersection060. QPR-Interest RateM2020  M Intersection060. 
QPR-Interest RateM2020  M Intersection060. QPR-Interest RateM2222  M Intersection060. 
QPR-Interest RateM2222  M Intersection060. QPR-Interest RateM2222  M Intersection060. 
QPR-Interest RateM2727  M Intersection060. QPR-Interest RateM2727  M Intersection060. 
QPR-Interest RateM2727  M Intersection060. QPR-Interest RateM2727  M Intersection060. 
QPR-Interest RateM2727  M Intersection060. QPR-Interest RateM2828  M Intersection060. 
QPR-Interest RateM2828  M Intersection060. QPR-Interest RateM2828  M Intersection060. 
QPR-Interest RateM2828  M Intersection060. QPR-Interest RateM2828  M Intersection060. 
QPR-Interest RateM2929  M Intersection060. QPR-Interest RateM2929  M  Intersection060. 
QPR-Interest RateM2929  M Intersection060. QPR-Interest RateM2929  M Intersection060. 
QPR-Interest RateM2929  M Intersection060. QPR-Interest RateM3030  M Intersection060. 
QPR-Interest RateM3030  M Intersection060. QPR-Interest RateM3030  M Intersection060. 
QPR-Interest RateM3030  M Intersection060. QPR-Interest RateM3030  M Intersection060. 
QPR-Interest RateM3131  M Intersection060. QPR-Interest RateM3131  M Intersection060. 
QPR-Interest RateM3131  M Intersection060. QPR-Interest RateM3131  M Intersection060. 
QPR-Interest RateM3434  M Intersection060. QPR-Interest RateM3434  M Intersection060. 
QPR-Interest RateM3434  M Intersection060. QPR-Interest RateM3434  M Intersection060. 
QPR-Interest RateM3434  M Intersection060. QPR-Interest RateM3535  M Intersection060. 
QPR-Interest RateM3535  M Intersection060. QPR-Interest RateM3535  M Intersection060. 
QPR-Interest RateM3535  M Intersection060. QPR-Interest RateM3535  M Intersection060. 
QPR-Interest RateM3636  M Intersection060. QPR-Interest RateM3636  M Intersection060. 
QPR-Interest RateM3636  M Intersection060. QPR-Interest RateM3636  M Intersection060. 
QPR-Interest RateM3636  M Intersection060. QPR-Interest RateM3737  M Intersection060. 
QPR-Interest RateM3737  M Intersection060. QPR-Interest RateM3737  M Intersection060. 
QPR-Interest RateM3737  M Intersection060. QPR-Interest RateM3737  M Intersection060. 
QPR-Interest RateM3838  M Intersection060. QPR-Interest RateM3838  M Intersection060. 
QPR-Interest RateM3838  M Intersection060. QPR-Interest RateM3838  M Intersection060. 
QPR-Interest RateM3838  M Intersection060. QPR-Interest RateM3939  M Intersection060. 
QPR-Interest RateM3939  M Intersection060. QPR-Interest RateM3939  M Intersection060. 
QPR-Interest RateM3939  M Intersection060. QPR-Interest RateM4141  M Intersection060. 



QPR-Interest RateM4141  M Intersection060. QPR-Interest RateM4141  M  Validation Rule 
Mandatory field  = "Affiliate", "Branch", "Private" or "Subsidiary"  = "Q1", "Q2", "Q3" or "Q4" 
Mandatory field  = "Consolidated" or "Solo" Mandatory field Mandatory field  = "Collateral 
Simplified Approach" or "Collateral Comprehensive Approach"  = "Current Exposure Method" 
or "Standardised Method"  = "A. Basic Indicator Approach", "B. Standardised Approach", "C. 
Alternative Standardised Approach (i)", "D.  Alternative Standardised Approach (ii)", "E. 
Alternative Standardised Approach (iii)" or "F. Alternative   = "Yes" or "No"  = "Maturity" or 
"Duration" if Trading Book [E35] = "Yes", otherwise blank  = "Simplified" or "Maturity Ladder"  
= "Simplified", "Delta-Plus" or "Scenario"  = "Yes" or "No" Must be Minimum CAR allowed by 
CMRAI  = Total RWA for Credit Risk ['003. RWA'!F40] x Minimum CAR [F5]  = Total RWA for 
Operational Risk ['003. RWA'!F50] x Minimum CAR [F5]  = Total RWA for Market Risk ['003. 
RWA'!F66] x Minimum CAR [F5]  = Sum of Minimum Capital Requirements for Credit, 
Operational and Market Risk   [F6 to F8]  = Net Tier 1 Capital ['002. Capital Constituents'!F27] 
  = Total Net Tier 1 and Net Tier 2 Capital ['002. Capital Constituents'!F54]  = Tier 3 Capital - 
Fully paid, unsecured subordinated debt ['002. Capital Constituents'!F57]  = Sum of Available 
Capital for Net Tier 1 and Net Tier 2 Capital [F16] and Tier 3 Capital [F17]  = (1/3.5) x 
Minimum Capital Requirement for Market Risk [F8]  = Minimum of: Minimum Capital 
Requirement for Market Risk [F8] less Minimum Tier 1 to support trading  book [F24]; and 
Available Tier 3 Capital [F17]      = Minimum Capital Requirement for Market Risk [F8] less 
sum of Minimum Tier 1 to support trading book [F24]   = Sum of Minimum Capital 
Requirements for Credit [F6] and Operational Risk [F7]  = Net Tier 1 Capital ['002. Capital 
Constituents'!F27]  = Minimum of: Net Tier 2 Capital ['002. Capital Constituents'!F52]; and Net 
Tier 1 Capital ['002. Capital   = Minimum of: Minimum Capital Allocation: Eligible Tier 3 Capital 
[F25]; and Net Tier 1 Capital ['002. Capital  Constituents'!F27] less Eligible Capital: Net Tier 2 
Capital (used) [F36]   = Sum of Eligible Capital for Net Tier 1 (used) [F35], Net Tier 2 Capital 
(used) [F36] and Eligible Tier 3 Capital   = Total Eligible Capital [F39] less Total Minimum 
Capital Requirement for Pillar 1 [F10]  = Net Tier 1 Capital ['002. Capital Constituents'!F27] 
divided by Total RWA ['003. RWA'!F68]  = Total Eligible Capital [F39] divided by Total RWA 
['003. RWA'!F68]  = Sum of Tier 1 Capital: Disclosed Reserves [F7 to F11]   = Sum of Tier 1 
Capital Constituents [F5-6 and F12-15]  = Deductions from Tier 1 Capital: Securitisations: 
Gain on Sale ['008. CR-Securitisation'!E117]  = (1/2) x Total Deductions from Tier 1 and Tier 2 
Capital [F72]  = Sum of Deductions from Tier 1 Capital [F19 to F24]  = Total Tier 1 Capital 
[F16] less Total Deductions from Tier 1 Capital [F25]    = Sum of Tier 2 Capital: Upper Tier: 
Asset Revaluation Reserves [F35 to F36]   = Sum of Tier 2 Capital: Upper Tier [F30-34 and 
F37]  = Sum of Tier 2 Capital: Lower Tier [F40 to F42]  = Sum of Tier 2 Capital Constituents 
for Upper [F38] and Lower [F43] tiers  = (1/2) x Total Deductions from Tier 1 and Tier 2 Capital 
[F72]  = Sum of Deductions from Tier 2 Capital [F48 to F49]  = Total Tier 2 Capital [F45] less 
Total Deductions from Tier 1 Capital [F50]  = Sum of Net Tier 1 Capital [F27] and Net Tier 2 
Capital [F52]   = Sum of Total Net Tier 1 and Net Tier 2 Capital [F54] and Tier 3 Capital - Fully 
paid, unsecured subordinated   = Total Deductions from Tier 1 and Tier 2 Capital: Off-Balance 
Sheet Items ['005. CR-Off Balance Sheet'!T144]  = Total Deductions from Tier 1 and Tier 2 
Capital: Counterparty Credit Risk: SFT's ['006. CR-Counterparty'!P208]  = Total Deductions 
from Tier 1 and Tier 2 Capital: Unsettled Transactions: Unsettled Non-DvP ['007. CR-   = Sum 
of Deductions from Tier 1 and Tier 2 Capital for Securitisations: Rated Securitisation 
Exposures ['008. CR- Securitisation'!F112], Rated Resecuritisation Exposures ['008. 
CR-Securitisation'!F113], Unrated Securitisation  Exposures ['008. CR-Securitisation'!F114] 
and Credit Enhancing Interest Only Strips ['008. CR- Securitisation'!F116] plus the sum of 



Deductions from Tier 1 and Tier 2 Capital for Correlation Trading Portfolio:   = Sum of all 
Deductions from Tier 1 and Tier 2 Capital [F62 to F71]  = Total Capital Requirement for 
Operational Risk: Basic Indicator Approach ['009. Operational Risk'!N8]  = Total Capital 
Requirement for Operational Risk: Standardised Approach ['009. Operational Risk'!N23]  = 
Total Capital Requirement for Operational Risk: Alternative Standardised Approach (i) ['009. 
Operational  Risk'!N44], or Alternative Standardised Approach (ii) ['009. Operational 
Risk'!N63], or Alternative Standardised  Approach (iii) ['009. Operational Risk'!N71], or 
Alternative Standardised Approach (iv) ['009. Operational   = Total Capital Requirement for 
Market Risk: Foreign Exchange Risk & Gold ['017. MR-FX Result'!J40]  = Total Capital 
Requirement for Market Risk: Commodity Risk ['016. MR-Commodities Results '!J42]  = Total 
Capital Requirement for Market Risk: Interest Rate Risk: Maturity ['013. MR-IRR Maturity 
Result'!J92] if  Methodology selected for Interest Rate Risk ['000. Cover Sheet'!E36] = 
"Maturity", otherwise blank    = Total Capital Requirement for Market Risk: Interest Rate Risk: 
Duration ['014. MR-IRR Duration Result'!J92] if  Methodology selected for Interest Rate Risk 
['000. Cover Sheet'!E36] = "Duration", otherwise blank   = Total Capital Requirement for 
Market Risk: Equity Risk ['015. MR-Equity Result'!J28] if Trading Book ['000.  Cover 
Sheet'!E35] = "Yes", otherwise blank  = Capital Requirement ("Total Specific Risk") for Market 
Risk: Correlation Trading Portfolio ['018.Correlation  Trade Portfolio'!F62] if Trading Book ['000. 
Cover Sheet'!E35] = "Yes", otherwise blank  = RWA: Balance Sheet Items: Cash Items ['004. 
CR-On Balance Sheet'!E13]  = RWA: Balance Sheet Items: Claims on Sovereigns ['004. 
CR-On Balance Sheet'!P28]  = RWA: Balance Sheet Items: Claims on Non Central 
Government Public Sector Entities (PSEs) ['004. CR-On   = RWA: Balance Sheet Items: 
Claims on Multilateral Development Banks (MDBs) ['004. CR-On Balance   = RWA: Balance 
Sheet Items: Claims on Banks and Security Firms ['004. CR-On Balance Sheet'!P82]  = RWA: 
Balance Sheet Items: Claims on Corporates and Security Firms ['004. CR-On Balance 
Sheet'!P96]  = RWA: Balance Sheet Items: Claims on Short Term Issue Specific ['004. CR-On 
Balance Sheet'!P106]  = RWA: Balance Sheet Items: Claims on Retail Portfolio ['004. CR-On 
Balance Sheet'!P117]  = RWA: Balance Sheet Items: Claims Secured by Residential Property 
['004. CR-On Balance Sheet'!P128]   = RWA: Balance Sheet Items: Claims Secured by 
Commercial Real Estate ['004. CR-On Balance Sheet'!P138]  = RWA: Balance Sheet Items: 
Claims Secured on Higher Risk Categories & Other Assets ['004. CR-On Balance   = RWA: 
Balance Sheet Items: Past Due Exposures ['004. CR-On Balance Sheet'!P166]  = Sum of all 
RWA for Credit Risk: Balance Sheet Items [F6 to F28]  = Total RWA for Credit Risk: 
Off-Balance Sheet Items ['005. CR-Off Balance Sheet'!R144]   = Sum of RWA for 
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Specific Provisions [F35] and CRM Adjustments [H35 to J35]   = Sum of Exposure Net of 
Specific Provisions [F36] and CRM Adjustments [H36 to J36]  = Sum of Exposure Net of 
Specific Provisions [F37] and CRM Adjustments [H37 to J37]  = Sum of Exposure Net of 
Specific Provisions [F38] and CRM Adjustments [H38 to J38]  = Sum of Exposure Net of 
Specific Provisions [F39] and CRM Adjustments [H39 to J39]  = Sum of Exposures After 
CRM for Claims on Non Central Government Public Sector Entities (PSEs) [L32 to L39]  = 
Sum of Exposure Net of Specific Provisions [F45] and CRM Adjustments [H45 to J45]  = Sum 
of Exposure Net of Specific Provisions [F46] and CRM Adjustments [H46 to J46]  = Sum of 
Exposure Net of Specific Provisions [F47] and CRM Adjustments [H47 to J47]   = Sum of 
Exposure Net of Specific Provisions [F48] and CRM Adjustments [H48 to J48]  = Sum of 
Exposure Net of Specific Provisions [F49] and CRM Adjustments [H49 to J49]  = Sum of 
Exposure Net of Specific Provisions [F50] and CRM Adjustments [H50 to J50]  = Sum of 
Exposure Net of Specific Provisions [F51] and CRM Adjustments [H51 to J51]  = Sum of 
Exposure Net of Specific Provisions [F52] and CRM Adjustments [H52 to J52]  = Sum of 
Exposures After CRM for Claims on Multilateral Development Banks (MDBs) [L45 to L52]  = 
Sum of CRM Adjustments [H58 to J58]  = Sum of Exposure Net of Specific Provisions [F59] 
and CRM Adjustments [H59 to J59]   = Sum of Exposure Net of Specific Provisions [F60] and 
CRM Adjustments [H60 to J60]  = Sum of Exposure Net of Specific Provisions [F61] and 



CRM Adjustments [H61 to J61]  = Sum of Exposure Net of Specific Provisions [F62] and 
CRM Adjustments [H62 to J62]  = Sum of Exposure Net of Specific Provisions [F63] and 
CRM Adjustments [H63 to J63]  = Sum of Exposure Net of Specific Provisions [F64] and 
CRM Adjustments [H64 to J64]  = Sum of Exposure Net of Specific Provisions [F65] and 
CRM Adjustments [H65 to J65]  = Sum of Exposures After CRM for Claims on Banks and 
Security Firms: Long Term Claims [L58 to L65]  = Sum of CRM Adjustments [H71 to J71]   = 
Sum of Exposure Net of Specific Provisions [F72] and CRM Adjustments [H72 to J72]  = Sum 
of Exposure Net of Specific Provisions [F73] and CRM Adjustments [H73 to J73]  = Sum of 
Exposure Net of Specific Provisions [F74] and CRM Adjustments [H74 to J74]  = Sum of 
Exposure Net of Specific Provisions [F75] and CRM Adjustments [H75 to J75]  = Sum of 
Exposure Net of Specific Provisions [F76] and CRM Adjustments [H76 to J76]  = Sum of 
CRM Adjustments [H77 to J77]  = Sum of Exposure Net of Specific Provisions [F78] and 
CRM Adjustments [H78 to J78]  = Sum of Exposure Net of Specific Provisions [F79] and 
CRM Adjustments [H79 to J79]   = Sum of Exposures After CRM for Claims on Banks and 
Security Firms: Short Term Claims [L71 to L79]  = Sum of Exposures After CRM for Claims 
on Banks and Security Firms: Long Term Claims [L66] and Short Term   = Sum of CRM 
Adjustments [H87 to J87]  = Sum of Exposure Net of Specific Provisions [F88] and CRM 
Adjustments [H88 to J88]  = Sum of Exposure Net of Specific Provisions [F89] and CRM 
Adjustments [H89 to J89]  = Sum of Exposure Net of Specific Provisions [F90] and CRM 
Adjustments [H90 to J90]  = Sum of Exposure Net of Specific Provisions [F91] and CRM 
Adjustments [H91 to J91]  = Sum of Exposure Net of Specific Provisions [F92] and CRM 
Adjustments [H92 to J92]  = Sum of Exposure Net of Specific Provisions [F93] and CRM 
Adjustments [H93 to J93]   = Sum of Exposure Net of Specific Provisions [F94] and CRM 
Adjustments [H94 to J94]  = Sum of Exposure Net of Specific Provisions [F95] and CRM 
Adjustments [H95 to J95]  = Sum of Exposures After CRM for Claims on Corporates and 
Security Firms [L87 to L95]  = Sum of CRM Adjustments [H101 to J101]  = Sum of Exposure 
Net of Specific Provisions [F102] and CRM Adjustments [H102 to J102]  = Sum of Exposure 
Net of Specific Provisions [F103] and CRM Adjustments [H103 to J103]  = Sum of Exposure 
Net of Specific Provisions [F104] and CRM Adjustments [H104 to J104]  = Sum of Exposure 
Net of Specific Provisions [F105] and CRM Adjustments [H105 to J105]  = Sum of Exposures 
After CRM for Claims on Short Term Issue Specific [L101 to L105]  = Sum of CRM 
Adjustments [H111 to J111]   = Sum of CRM Adjustments [H112 to J112]  = Sum of CRM 
Adjustments [H113 to J113]  = Sum of Exposure Net of Specific Provisions [F114] and CRM 
Adjustments [H114 to J114]  = Sum of Exposure Net of Specific Provisions [F115] and CRM 
Adjustments [H115 to J115]  = Sum of CRM Adjustments [H116 to J116]  = Sum of 
Exposures After CRM for Claims on Retail Portfolio [L111 to L116]  = Sum of CRM 
Adjustments [H122 to J122]  = Sum of CRM Adjustments [H123 to J123]  = Sum of Exposure 
Net of Specific Provisions [F124] and CRM Adjustments [H124 to J124]  = Sum of Exposure 
Net of Specific Provisions [F125] and CRM Adjustments [H125 to J125]  = Sum of Exposure 
Net of Specific Provisions [F126] and CRM Adjustments [H126 to J126]   = Sum of CRM 
Adjustments [H127 to J127]  = Sum of Exposures After CRM for Claims Secured by 
Residential Property [L122 to L127]  = Sum of CRM Adjustments [H133 to J133]  = Sum of 
CRM Adjustments [H134 to J134]  = Sum of CRM Adjustments [H135 to J135]  = Sum of 
Exposure Net of Specific Provisions [F136] and CRM Adjustments [H136 to J136]  = Sum of 
CRM Adjustments [H137 to J137]  = Sum of Exposures After CRM for Claims Secured by 
Commercial Real Estate [L133:L137]  = Sum of Exposure Net of Specific Provisions [F143] 
and CRM Adjustments [H143 to J143]  = Sum of Exposure Net of Specific Provisions [F144] 



and CRM Adjustments [H144 to J144]   = Sum of CRM Adjustments [H145 to J145]  = Sum of 
Exposure Net of Specific Provisions [F146] and CRM Adjustments [H146 to J146]  = Sum of 
Exposure Net of Specific Provisions [F147] and CRM Adjustments [H147 to J147]  = Sum of 
Exposures After CRM for Claims on Higher Risk Categories & Other Assets [L143 to L147]  = 
Sum of Exposure Net of Specific Provisions [F153] and CRM Adjustments [H153 to J153]  = 
Sum of Exposure Net of Specific Provisions [F154] and CRM Adjustments [H154 to J154]  = 
Sum of Exposure Net of Specific Provisions [F155] and CRM Adjustments [H155 to J155]  = 
Sum of Exposure Net of Specific Provisions [F156] and CRM Adjustments [H156 to J156]   = 
Sum of Exposure Net of Specific Provisions [F157] and CRM Adjustments [H157 to J157]  = 
Sum of Exposure Net of Specific Provisions [F158] and CRM Adjustments [H158 to J158]  = 
Sum of Exposure Net of Specific Provisions [F159] and CRM Adjustments [H159 to J159]  = 
Sum of Exposures After CRM for Past Due Exposures: Retail (Non-residential) [L153 to L159] 
 = Sum of Exposure Net of Specific Provisions [F163] and CRM Adjustments [H163 to J163]  
= Sum of Exposures After CRM for Past Due Exposures: Residential Mortgages [L163]  = 
Sum of Exposures After CRM for Past Due Exposures: Retail (Non-residential) [L160] and 
Residential   = Sum of Exposures After CRM for all On Balance Sheet Items: Claims on 
Sovereigns [L28], Claims on Non  Central Government Public Sector Entities (PSEs) [L40], 
Claims on Multilateral Development Banks (MDBs) [L53],  Claims on Banks and Security 
Firms [L82], Claims on Corporates and Securities Firms [L96], Claims on Short Term  Issue 
Specific [L106], Claims on Retail Portfolio [L117], Claims Secured by Residential Property 
[L128], Claims   = Risk Weight (0%) x Exposure After CRM [L21]   = Risk Weight (20%) x 
Exposure After CRM [L22]  = Risk Weight (50%) x Exposure After CRM [L23]  = Risk Weight 
(100%) x Exposure After CRM [L24]  = Risk Weight (100%) x Exposure After CRM [L25]  = 
Risk Weight (150%) x Exposure After CRM [L26]  = Risk Weight (100%) x Exposure After 
CRM [L27]  = Sum of RWA for Claims on Sovereigns [P21 to P27]  = Risk Weight (20%) x 
Exposure After CRM [L32]  = Risk Weight (50%) x Exposure After CRM [L33]  = Risk Weight 
(100%) x Exposure After CRM [L34]   = Risk Weight (100%) x Exposure After CRM [L35]  = 
Risk Weight (100%) x Exposure After CRM [L36]  = Risk Weight (150%) x Exposure After 
CRM [L37]  = Risk Weight (100%) x Exposure After CRM [L38]  = Risk Weight (0%) x 
Exposure After CRM [L39]  = Sum of RWA for Claims on Non Central Government Public 
Sector Entities (PSEs) [P32 to P39]  = Risk Weight (20%) x Exposure After CRM [L45]  = 
Risk Weight (50%) x Exposure After CRM [L46]   = Risk Weight (50%) x Exposure After CRM 
[L47]  = Risk Weight (100%) x Exposure After CRM [L48]  = Risk Weight (100%) x Exposure 
After CRM [L49]  = Risk Weight (150%) x Exposure After CRM [L50]  = Risk Weight (50%) x 
Exposure After CRM [L51]  = Risk Weight (0%) x Exposure After CRM [L52]  = Sum of RWA 
for Claims on Multilateral Development Banks (MDBs) [P45 to P52]  = Risk Weight (0%) x 
Exposure After CRM [L58]   = Risk Weight (20%) x Exposure After CRM [L59]  = Risk Weight 
(50%) x Exposure After CRM [L60]  = Risk Weight (50%) x Exposure After CRM [L61]  = Risk 
Weight (100%) x Exposure After CRM [L62]  = Risk Weight (100%) x Exposure After CRM 
[L63]  = Risk Weight (150%) x Exposure After CRM [L64]  = Risk Weight (50%) x Exposure 
After CRM [L65]  = Sum of RWA for Claims on Banks and Security Firms: Long Term Claims 
[P58 to P65]   = Risk Weight (0%) x Exposure After CRM [L71]  = Risk Weight (20%) x 
Exposure After CRM [L72]  = Risk Weight (20%) x Exposure After CRM [L73]  = Risk Weight 
(20%) x Exposure After CRM [L74]  = Risk Weight (50%) x Exposure After CRM [L75]  = Risk 
Weight (50%) x Exposure After CRM [L76]  = Risk Weight (100%) x Exposure After CRM 
[L77]  = Risk Weight (150%) x Exposure After CRM [L78]   = Risk Weight (20%) x Exposure 
After CRM [L79]  = Sum of RWA for Claims on Banks and Security Firms: Short Term Claims 



[P71 to P79]  = Sum of RWA for Claims on Banks and Security Firms: Long Term Claims 
[P66] and Short Term Claims [P80]  = Risk Weight (0%) x Exposure After CRM [L87]  = Risk 
Weight (20%) x Exposure After CRM [L88]  = Risk Weight (50%) x Exposure After CRM [L89]  
= Risk Weight (100%) x Exposure After CRM [L90]  = Risk Weight (100%) x Exposure After 
CRM [L91]  = Risk Weight (150%) x Exposure After CRM [L92]   = Risk Weight (150%) x 
Exposure After CRM [L93]  = Risk Weight (100%) x Exposure After CRM [L94]  = Risk Weight 
(100%) x Exposure After CRM [L95]  = Sum of RWA for Claims on Corporates and Security 
Firms [P87 to P95]  = Risk Weight (0%) x Exposure After CRM [L101]  = Risk Weight (20%) x 
Exposure After CRM [L102]  = Risk Weight (50%) x Exposure After CRM [L103]  = Risk 
Weight (100%) x Exposure After CRM [L104]  = Risk Weight (150%) x Exposure After CRM 
[L105]   = Sum of RWA for Claims on Short Term Issue Specific [P101 to P105]  = Risk 
Weight (0%) x Exposure After CRM [L111]  = Risk Weight (20%) x Exposure After CRM 
[L112]  = Risk Weight (50%) x Exposure After CRM [L113]  = Risk Weight (75%) x Exposure 
After CRM [L114]  = Risk Weight (100%) x Exposure After CRM [L115]  = Risk Weight (150%) 
x Exposure After CRM [L116]  = Sum of RWA for Claims on Retail Portfolio [P111 to P116]  = 
Risk Weight (0%) x Exposure After CRM [L122]  = Risk Weight (20%) x Exposure After CRM 
[L123]  = Risk Weight (35%) x Exposure After CRM [L124]  = Risk Weight (50%) x Exposure 
After CRM [L125]   = Risk Weight (75%) x Exposure After CRM [L126]  = Risk Weight (100%) 
x Exposure After CRM [L127]  = Sum of RWA for Claims Secured by Residential Property 
[P122 to P127]  = Risk Weight (0%) x Exposure After CRM [L133]  = Risk Weight (20%) x 
Exposure After CRM [L134]  = Risk Weight (50%) x Exposure After CRM [L135]  = Risk 
Weight (100%) x Exposure After CRM [L136]  = Risk Weight (150%) x Exposure After CRM 
[L137]  = Sum of RWA for Claims Secured by Commercial Real Estate [P133:L137]  = Risk 
Weight (0%) x Exposure After CRM [L143]   = Risk Weight (20%) x Exposure After CRM 
[L144]  = Risk Weight (50%) x Exposure After CRM [L145]  = Risk Weight (100%) x Exposure 
After CRM [L146]  = Risk Weight (150%) x Exposure After CRM [L147]  = Sum of RWA for 
Claims on Higher Risk Categories & Other Assets [P143 to P147]  = Risk Weight (0%) x 
Exposure After CRM [L153]  = Risk Weight (20%) x Exposure After CRM [L154]  = Risk 
Weight (35%) x Exposure After CRM [L155]   = Risk Weight (50%) x Exposure After CRM 
[L156]  = Risk Weight (75%) x Exposure After CRM [L157]  = Risk Weight (100%) x Exposure 
After CRM [L158]  = Risk Weight (150%) x Exposure After CRM [L159]  = Sum of RWA for 
Past Due Exposures: Retail (Non-residential) [P153 to P159]  = Risk Weight (100%) x 
Exposure After CRM [L163]  = Sum of RWA for Past Due Exposures: Residential Mortgages 
[P163]  = Sum of RWA for Past Due Exposures: Retail (Non-residential) [P160] and 
Residential Mortgages [P164]  = Sum of RWA for all On Balance Sheet Items: Claims on 
Sovereigns [P28], Claims on Non Central Government  Public Sector Entities (PSEs) [P40], 
Claims on Multilateral Development Banks (MDBs) [P53], Claims on Banks  and Security 
Firms [P82], Claims on Corporates and Securities Firms [P96], Claims on Short Term Issue 
Specific  [P106], Claims on Retail Portfolio [P117], Claims Secured by Residential Property 
[P128], Claims Secured by   Additional Assertions: For each Balance Sheet Item Type, the 
CRM Adjustments: Redistribution of Net Exposures for Guarantees and  Credit Derivatives 
[column H] must sum to zero For each Balance Sheet Item Type, the CRM Adjustments: 
Redistribution of Net Exposure for Collateral (Simple  Approach) [column I] must sum to zero  
 = Sum of Principal Amount in USD for Retail Exposures: Original Maturity One Year and 
Under [D12 to D17]  = Sum of Principal Amount in USD for Retail Exposures: Original 
Maturity Over One Year [D22 to D27]   = Sum of Principal Amount in USD for Retail 
Exposures: Unconditionally Cancellable at Any Time [D9], Original  Maturity One Year and 



Under [D19] and Original Maturity Over One Year [D29]  = Sum of Principal Amount in USD 
for Non-retail Exposures: Original Maturity One Year and Under [D37 to D42]   = Sum of 
Principal Amount in USD for Non-retail Exposures: Original Maturity Over One Year [D47 to 
D52]  = Sum of Principal Amount in USD for Non-retail Exposures: Unconditionally 
Cancellable at Any Time [D34],  Original Maturity One Year and Under [D44] and Original 
Maturity Over One Year [D54]   = Sum of Principal Amount in USD for Other Off-Balance 
Sheet: Short-term Self-liquidating Trade-related    = Sum of Principal Amount in USD for 
Other Off-Balance Sheet: Transaction-related Contingencies [D70 to D75]   = Sum of Principal 
Amount in USD for Other Off-Balance Sheet: NIFs and RUFs [D80 to D85]   = Sum of 
Principal Amount in USD for Other Off-Balance Sheet: Direct Credit Substitutes - Excluding 
Credit    = Sum of Principal Amount in USD for Other Off-Balance Sheet: Asset Sales with 
Recourse [D100 to D106]   = Sum of Principal Amount in USD for Other Off-Balance Sheet: 
Forward Asset Purchases [D111 to D117]   = Sum of Principal Amount in USD for Other 
Off-Balance Sheet: Forward Forward Deposits [D122 to D127]   = Sum of Principal Amount in 
USD for Other Off-Balance Sheet: Partly Paid Shares and Securities [D132 to D138]  = Sum 
of Principal Amount in USD for Other Off-Balance Sheet: Short-term Self-liquidating 
Trade-related  Contingencies [D67], Transaction-related Contingencies [D77], NIFs and RUFs 
[D87], Direct Credit Substitutes -  Excluding Credit Derivatives [D97],  Asset Sales with 
Recourse [D108], Forward Asset Purchases [D119], Forward   = Sum of Principal Amount in 
USD for Retail Exposures [D31], Non-retail Exposures [D56] and Other Off-Balance   = Credit 
Conversion Factor (0%) x Principal Amount in USD [D9]  = Credit Conversion Factor (20%) x 
Principal Amount in USD [D12]  = Credit Conversion Factor (20%) x Principal Amount in USD 
[D13]   = Credit Conversion Factor (20%) x Principal Amount in USD [D14]  = Credit 
Conversion Factor (20%) x Principal Amount in USD [D15]  = Credit Conversion Factor (20%) 
x Principal Amount in USD [D16]  = Credit Conversion Factor (20%) x Principal Amount in 
USD [D17]  = Sum of Credit Equivalent Amount for Retail Exposures: Original Maturity One 
Year and Under [H12 to H17]  = Credit Conversion Factor (50%) x Principal Amount in USD 
[D22]  = Credit Conversion Factor (50%) x Principal Amount in USD [D23]  = Credit 
Conversion Factor (50%) x Principal Amount in USD [D24]   = Credit Conversion Factor 
(50%) x Principal Amount in USD [D25]  = Credit Conversion Factor (50%) x Principal 
Amount in USD [D26]  = Credit Conversion Factor (50%) x Principal Amount in USD [D27]  = 
Sum of Credit Equivalent Amount for Retail Exposures: Original Maturity Over One Year [H22 
to H27]  = Sum of Credit Equivalent Amount for Retail Exposures: Unconditionally 
Cancellable at Any Time [H9], Original  Maturity One Year and Under [H19] and Original 
Maturity Over One Year [H29]  = Credit Conversion Factor (0%) x Principal Amount in USD 
[D34]  = Credit Conversion Factor (20%) x Principal Amount in USD [D37]  = Credit 
Conversion Factor (20%) x Principal Amount in USD [D38]  = Credit Conversion Factor (20%) 
x Principal Amount in USD [D39]   = Credit Conversion Factor (20%) x Principal Amount in 
USD [D40]  = Credit Conversion Factor (20%) x Principal Amount in USD [D41]  = Credit 
Conversion Factor (20%) x Principal Amount in USD [D42]  = Sum of Credit Equivalent 
Amount for Non-retail Exposures: Original Maturity One Year and Under [H37 to   = Credit 
Conversion Factor (50%) x Principal Amount in USD [D47]  = Credit Conversion Factor (50%) 
x Principal Amount in USD [D48]  = Credit Conversion Factor (50%) x Principal Amount in 
USD [D49]  = Credit Conversion Factor (50%) x Principal Amount in USD [D50]   = Credit 
Conversion Factor (50%) x Principal Amount in USD [D51]  = Credit Conversion Factor (50%) 
x Principal Amount in USD [D52]  = Sum of Credit Equivalent Amount for Non-retail 
Exposures: Original Maturity Over One Year [H47 to H52]  = Sum of Credit Equivalent Amount 



for Non-retail Exposures: Unconditionally Cancellable at Any Time [H34],  Original Maturity 
One Year and Under [H44] and Original Maturity Over One Year [H54]  = Credit Conversion 
Factor (20%) x Principal Amount in USD [D60]  = Credit Conversion Factor (20%) x Principal 
Amount in USD [D61]  = Credit Conversion Factor (20%) x Principal Amount in USD [D62]  = 
Credit Conversion Factor (20%) x Principal Amount in USD [D63]   = Credit Conversion 
Factor (20%) x Principal Amount in USD [D64]  = Credit Conversion Factor (20%) x Principal 
Amount in USD [D65]  = Sum of Credit Equivalent Amount for Other Off-Balance Sheet: 
Short-term Self-liquidating Trade-related   = Credit Conversion Factor (50%) x Principal 
Amount in USD [D70]  = Credit Conversion Factor (50%) x Principal Amount in USD [D71]  = 
Credit Conversion Factor (50%) x Principal Amount in USD [D72]  = Credit Conversion Factor 
(50%) x Principal Amount in USD [D73]   = Credit Conversion Factor (50%) x Principal 
Amount in USD [D74]  = Credit Conversion Factor (50%) x Principal Amount in USD [D75]  = 
Sum of Credit Equivalent Amount for Other Off-Balance Sheet: Transaction-related 
Contingencies [H70 to H75]  = Credit Conversion Factor (50%) x Principal Amount in USD 
[D80]  = Credit Conversion Factor (50%) x Principal Amount in USD [D81]  = Credit 
Conversion Factor (50%) x Principal Amount in USD [D82]  = Credit Conversion Factor (50%) 
x Principal Amount in USD [D83]  = Credit Conversion Factor (50%) x Principal Amount in 
USD [D84]  = Credit Conversion Factor (50%) x Principal Amount in USD [D85]   = Sum of 
Credit Equivalent Amount for Other Off-Balance Sheet: NIFs and RUFs [H80 to H85]  = Credit 
Conversion Factor (100%) x Principal Amount in USD [D90]  = Credit Conversion Factor 
(100%) x Principal Amount in USD [D91]  = Credit Conversion Factor (100%) x Principal 
Amount in USD [D92]  = Credit Conversion Factor (100%) x Principal Amount in USD [D93]  = 
Credit Conversion Factor (100%) x Principal Amount in USD [D94]  = Credit Conversion 
Factor (100%) x Principal Amount in USD [D95]   = Sum of Credit Equivalent Amount for 
Other Off-Balance Sheet: Direct Credit Substitutes - Excluding Credit   = Credit Conversion 
Factor (100%) x Principal Amount in USD [D100]  = Credit Conversion Factor (100%) x 
Principal Amount in USD [D101]  = Credit Conversion Factor (100%) x Principal Amount in 
USD [D102]  = Credit Conversion Factor (100%) x Principal Amount in USD [D103]  = Credit 
Conversion Factor (100%) x Principal Amount in USD [D104]  = Credit Conversion Factor 
(100%) x Principal Amount in USD [D105]  = Sum of Credit Equivalent Amount for Other 
Off-Balance Sheet: Asset Sales with Recourse [H100 to H105]   = Credit Conversion Factor 
(100%) x Principal Amount in USD [D111]  = Credit Conversion Factor (100%) x Principal 
Amount in USD [D112]  = Credit Conversion Factor (100%) x Principal Amount in USD [D113] 
 = Credit Conversion Factor (100%) x Principal Amount in USD [D114]  = Credit Conversion 
Factor (100%) x Principal Amount in USD [D115]  = Credit Conversion Factor (100%) x 
Principal Amount in USD [D116]  = Sum of Credit Equivalent Amount for Other Off-Balance 
Sheet: Forward Asset Purchases [H111 to H116]  = Credit Conversion Factor (100%) x 
Principal Amount in USD [D122]   = Credit Conversion Factor (100%) x Principal Amount in 
USD [D123]  = Credit Conversion Factor (100%) x Principal Amount in USD [D124]  = Credit 
Conversion Factor (100%) x Principal Amount in USD [D125]  = Credit Conversion Factor 
(100%) x Principal Amount in USD [D126]  = Credit Conversion Factor (100%) x Principal 
Amount in USD [D127]  = Sum of Credit Equivalent Amount for Other Off-Balance Sheet: 
Forward Forward Deposits [H122 to H127]  = Credit Conversion Factor (100%) x Principal 
Amount in USD [D132]  = Credit Conversion Factor (100%) x Principal Amount in USD [D133] 
  = Credit Conversion Factor (100%) x Principal Amount in USD [D134]  = Credit Conversion 
Factor (100%) x Principal Amount in USD [D135]  = Credit Conversion Factor (100%) x 
Principal Amount in USD [D136]  = Credit Conversion Factor (100%) x Principal Amount in 



USD [D137]  = Sum of Credit Equivalent Amount for Other Off-Balance Sheet: Partly Paid 
Shares and Securities [H132 to   = Sum of Credit Equivalent Amount for Other Off-Balance 
Sheet: Short-term Self-liquidating Trade-related  Contingencies [H67], Transaction-related 
Contingencies [H77], NIFs and RUFs [H87], Direct Credit Substitutes -  Excluding Credit 
Derivatives [H97],  Asset Sales with Recourse [H108], Forward Asset Purchases [H119], 
Forward   = Sum of Credit Equivalent Amount for Retail Exposures [H31], Non-retail 
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and RUFs [R80 to R85]  = Risk Weight (0%) x Credit Equivalent Amount After CRM [N90]  = 
Risk Weight (10%) x Credit Equivalent Amount After CRM [N91]  = Risk Weight (20%) x 
Credit Equivalent Amount After CRM [N92]   = Risk Weight (50%) x Credit Equivalent Amount 
After CRM [N93]  = Risk Weight (100%) x Credit Equivalent Amount After CRM [N94]  = Risk 
Weight (150%) x Credit Equivalent Amount After CRM [N95]  = Sum of RWA for Other 
Off-Balance Sheet: Direct Credit Substitutes - Excluding Credit Derivatives [R90 to R95]  = 
Risk Weight (0%) x Credit Equivalent Amount After CRM [N100]  = Risk Weight (10%) x 
Credit Equivalent Amount After CRM [N101]  = Risk Weight (20%) x Credit Equivalent 
Amount After CRM [N102]  = Risk Weight (50%) x Credit Equivalent Amount After CRM 
[N103]   = Risk Weight (100%) x Credit Equivalent Amount After CRM [N104]  = Risk Weight 
(150%) x Credit Equivalent Amount After CRM [N105]  = Sum of RWA for Other Off-Balance 
Sheet: Asset Sales with Recourse [R100 to R105]  = Risk Weight (0%) x Credit Equivalent 
Amount After CRM [N111]  = Risk Weight (10%) x Credit Equivalent Amount After CRM 
[N112]  = Risk Weight (20%) x Credit Equivalent Amount After CRM [N113]  = Risk Weight 
(50%) x Credit Equivalent Amount After CRM [N114]  = Risk Weight (100%) x Credit 
Equivalent Amount After CRM [N115]   = Risk Weight (150%) x Credit Equivalent Amount 
After CRM [N116]  = Sum of RWA for Other Off-Balance Sheet: Forward Asset Purchases 
[R111 to R116]  = Risk Weight (0%) x Credit Equivalent Amount After CRM [N122]  = Risk 
Weight (10%) x Credit Equivalent Amount After CRM [N123]  = Risk Weight (20%) x Credit 
Equivalent Amount After CRM [N124]  = Risk Weight (50%) x Credit Equivalent Amount After 
CRM [N125]  = Risk Weight (100%) x Credit Equivalent Amount After CRM [N126]  = Risk 
Weight (150%) x Credit Equivalent Amount After CRM [N127]   = Sum of RWA for Other 
Off-Balance Sheet: Forward Forward Deposits [R122 to R127]  = Risk Weight (0%) x Credit 



Equivalent Amount After CRM [N132]  = Risk Weight (10%) x Credit Equivalent Amount After 
CRM [N133]  = Risk Weight (20%) x Credit Equivalent Amount After CRM [N134]  = Risk 
Weight (50%) x Credit Equivalent Amount After CRM [N135]  = Risk Weight (100%) x Credit 
Equivalent Amount After CRM [N136]  = Risk Weight (150%) x Credit Equivalent Amount 
After CRM [N137]  = Sum of RWA for Other Off-Balance Sheet: Partly Paid Shares and 
Securities [R132 to R138]   = Sum of RWA for Other Off-Balance Sheet: Short-term 
Self-liquidating Trade-related Contingencies [R67],  Transaction-related Contingencies [R77], 
NIFs and RUFs [R87], Direct Credit Substitutes - Excluding Credit  Derivatives [R97],  Asset 
Sales with Recourse [R108], Forward Asset Purchases [R119], Forward Forward   = Sum of 
RWA for Retail Exposures [R31], Non-retail Exposures [R56] and Other Off-Balance Sheet 
[R142]  = Principal Amount in USD [D106]  = Principal Amount in USD [D117]  = Principal 
Amount in USD [D138]  = Sum of Deductions From Tier 1 and Tier 2 Capital: Asset Sales with 
Recourse [T106], Forward Asset Purchases  [T117] and Partly Paid Shares and Securities 
[T138] Additional Assertions: The CRM Adjustments: Redistribution of Net Exposures for 
Guarantees and Credit Derivatives must sum to zero  for each Off-Balance Sheet Exposure 
Sub-type The CRM Adjustments: Redistribution of Net Exposure for Collateral (Simple 
Approach) must sum to zero for  each Off-Balance Sheet Exposure Sub-type       = Sum of 
Notional Amounts for Interest Rate Contracts [D10 to D27]       = Sum of Notional Amounts for 
Foreign Exchange Contracts & Gold [D31 to D48]         = Sum of Notional Amounts for Equity 
Contracts [D52 to D69]       = Sum of Notional Amounts for Precious Metal Contracts [D73 to 
D90]       = Sum of Notional Amounts for Other Commodities Contracts [D94 to D111]         = 
Sum of Notional Amounts for Credit Derivatives: Qualified [D115 to D132]       = Sum of 
Notional Amounts for Credit Derivatives: Non-qualified [D136 to D153]  = Sum of Notional 
Amounts for Interest Rate Contracts [D29], Foreign Exchange Contracts & Gold [D50], Equity  
Contracts [D71], Precious Metal Contracts [D92], Other Commodities Contracts [D113], 
Credit Derivatives:    = Sum of Contracts Subject to Current Market Value of the Hedging Sets 
for all Risk Weights [D186 to D191]   = Sum of Principal Amount in USD for SFTs across all 
risk weights [D200 to D206]       = Sum of Exposures for all Risk Weights [E186 to E191]          
                                         = Sum of 'After Add-on' for all Contracts Not Subject to Netting [F10 
to F153]  = Credit Conversion Factor (100%) x Principal Amount in USD [D200]  = Credit 
Conversion Factor (100%) x Principal Amount in USD [D201]  = Credit Conversion Factor 
(100%) x Principal Amount in USD [D202]  = Credit Conversion Factor (100%) x Principal 
Amount in USD [D203]   = Credit Conversion Factor (100%) x Principal Amount in USD 
[D204]  = Credit Conversion Factor (100%) x Principal Amount in USD [D205]  = Sum of 
Credit Equivalent Amounts for SFTs across all risk weights [F200 to F205]                                
                   = Sum of Replacement Costs for all Contracts Not Subject to Netting [G10 to 
G153]  = Risk Weight (0%) x Exposure [E186]  = Risk Weight (10%) x Exposure [E187]  = 
Risk Weight (20%) x Exposure [E188]  = Risk Weight (50%) x Exposure [E189]  = Risk 
Weight (100%) x Exposure [E190]  = Risk Weight (150%) x Exposure [E191]   = Sum of RWA 
for all Risk Weights [G186 to G191]                                                     = Sum of 'After Add-on' 
for all Contracts Subject to Netting [H10 to H153]                                                     = Sum of 
Replacement Costs for all Contracts Subject to Netting [I10 to I153]   = Sum of Credit 
Equivalent Amount [F179] and CRM Adjustments [G200 to I200]  = Sum of Credit Equivalent 
Amount [F180] and CRM Adjustments [G201 to I201]  = Sum of Credit Equivalent Amount 
[F181] and CRM Adjustments [G202 to I202]  = Sum of Credit Equivalent Amount [F182] and 
CRM Adjustments [G203 to I203]  = Sum of Credit Equivalent Amount [F183] and CRM 
Adjustments [G204 to I204]  = Sum of Credit Equivalent Amount [F184] and CRM 



Adjustments [G205 to I205]  = Sum of Credit Equivalent Amounts After CRM for SFTs across 
all risk weights [K200 to K205]   = Sum of 'After Add-on' for Contracts Not Subject to Netting 
[F10], Replacement Cost for Contracts Not Subject  to Netting [G10], 'After Add-on' for 
Contracts Subject to Netting [H10], and Replacement Cost for Contracts   = Sum of 'After 
Add-on' for Contracts Not Subject to Netting [F11], Replacement Cost for Contracts Not 
Subject  to Netting [G11], 'After Add-on' for Contracts Subject to Netting [H11], and 
Replacement Cost for Contracts   = Sum of 'After Add-on' for Contracts Not Subject to Netting 
[F12], Replacement Cost for Contracts Not Subject  to Netting [G12], 'After Add-on' for 
Contracts Subject to Netting [H12], and Replacement Cost for Contracts   = Sum of 'After 
Add-on' for Contracts Not Subject to Netting [F13], Replacement Cost for Contracts Not 
Subject  to Netting [G13], 'After Add-on' for Contracts Subject to Netting [H13], and 
Replacement Cost for Contracts   = Sum of 'After Add-on' for Contracts Not Subject to Netting 
[F14], Replacement Cost for Contracts Not Subject  to Netting [G14], 'After Add-on' for 
Contracts Subject to Netting [H14], and Replacement Cost for Contracts    = Sum of 'After 
Add-on' for Contracts Not Subject to Netting [F15], Replacement Cost for Contracts Not 
Subject  to Netting [G15], 'After Add-on' for Contracts Subject to Netting [H15], and 
Replacement Cost for Contracts   = Sum of 'After Add-on' for Contracts Not Subject to Netting 
[F16], Replacement Cost for Contracts Not Subject  to Netting [G16], 'After Add-on' for 
Contracts Subject to Netting [H16], and Replacement Cost for Contracts   = Sum of 'After 
Add-on' for Contracts Not Subject to Netting [F17], Replacement Cost for Contracts Not 
Subject  to Netting [G17], 'After Add-on' for Contracts Subject to Netting [H17], and 
Replacement Cost for Contracts   = Sum of 'After Add-on' for Contracts Not Subject to Netting 
[F18], Replacement Cost for Contracts Not Subject  to Netting [G18], 'After Add-on' for 
Contracts Subject to Netting [H18], and Replacement Cost for Contracts   = Sum of 'After 
Add-on' for Contracts Not Subject to Netting [F19], Replacement Cost for Contracts Not 
Subject  to Netting [G19], 'After Add-on' for Contracts Subject to Netting [H19], and 
Replacement Cost for Contracts   = Sum of 'After Add-on' for Contracts Not Subject to Netting 
[F20], Replacement Cost for Contracts Not Subject  to Netting [G20], 'After Add-on' for 
Contracts Subject to Netting [H20], and Replacement Cost for Contracts    = Sum of 'After 
Add-on' for Contracts Not Subject to Netting [F21], Replacement Cost for Contracts Not 
Subject  to Netting [G21], 'After Add-on' for Contracts Subject to Netting [H21], and 
Replacement Cost for Contracts   = Sum of 'After Add-on' for Contracts Not Subject to Netting 
[F22], Replacement Cost for Contracts Not Subject  to Netting [G22], 'After Add-on' for 
Contracts Subject to Netting [H22], and Replacement Cost for Contracts   = Sum of 'After 
Add-on' for Contracts Not Subject to Netting [F23], Replacement Cost for Contracts Not 
Subject  to Netting [G23], 'After Add-on' for Contracts Subject to Netting [H23], and 
Replacement Cost for Contracts   = Sum of 'After Add-on' for Contracts Not Subject to Netting 
[F24], Replacement Cost for Contracts Not Subject  to Netting [G24], 'After Add-on' for 
Contracts Subject to Netting [H24], and Replacement Cost for Contracts   = Sum of 'After 
Add-on' for Contracts Not Subject to Netting [F25], Replacement Cost for Contracts Not 
Subject  to Netting [G25], 'After Add-on' for Contracts Subject to Netting [H25], and 
Replacement Cost for Contracts    = Sum of 'After Add-on' for Contracts Not Subject to 
Netting [F26], Replacement Cost for Contracts Not Subject  to Netting [G26], 'After Add-on' 
for Contracts Subject to Netting [H26], and Replacement Cost for Contracts   = Sum of 'After 
Add-on' for Contracts Not Subject to Netting [F27], Replacement Cost for Contracts Not 
Subject  to Netting [G27], 'After Add-on' for Contracts Subject to Netting [H27], and 
Replacement Cost for Contracts   = Sum of Credit Equivalent Amounts for Interest Rate 



Contracts [M10 to M27]  = Sum of 'After Add-on' for Contracts Not Subject to Netting [F31], 
Replacement Cost for Contracts Not Subject  to Netting [G31], 'After Add-on' for Contracts 
Subject to Netting [H31], and Replacement Cost for Contracts   = Sum of 'After Add-on' for 
Contracts Not Subject to Netting [F32], Replacement Cost for Contracts Not Subject  to 
Netting [G32], 'After Add-on' for Contracts Subject to Netting [H32], and Replacement Cost for 
Contracts    = Sum of 'After Add-on' for Contracts Not Subject to Netting [F33], Replacement 
Cost for Contracts Not Subject  to Netting [G33], 'After Add-on' for Contracts Subject to 
Netting [H33], and Replacement Cost for Contracts   = Sum of 'After Add-on' for Contracts 
Not Subject to Netting [F34], Replacement Cost for Contracts Not Subject  to Netting [G34], 
'After Add-on' for Contracts Subject to Netting [H34], and Replacement Cost for Contracts   = 
Sum of 'After Add-on' for Contracts Not Subject to Netting [F35], Replacement Cost for 
Contracts Not Subject  to Netting [G35], 'After Add-on' for Contracts Subject to Netting [H35], 
and Replacement Cost for Contracts   = Sum of 'After Add-on' for Contracts Not Subject to 
Netting [F36], Replacement Cost for Contracts Not Subject  to Netting [G36], 'After Add-on' 
for Contracts Subject to Netting [H36], and Replacement Cost for Contracts   = Sum of 'After 
Add-on' for Contracts Not Subject to Netting [F37], Replacement Cost for Contracts Not 
Subject  to Netting [G37], 'After Add-on' for Contracts Subject to Netting [H37], and 
Replacement Cost for Contracts   = Sum of 'After Add-on' for Contracts Not Subject to Netting 
[F38], Replacement Cost for Contracts Not Subject  to Netting [G38], 'After Add-on' for 
Contracts Subject to Netting [H38], and Replacement Cost for Contracts    = Sum of 'After 
Add-on' for Contracts Not Subject to Netting [F39], Replacement Cost for Contracts Not 
Subject  to Netting [G39], 'After Add-on' for Contracts Subject to Netting [H39], and 
Replacement Cost for Contracts   = Sum of 'After Add-on' for Contracts Not Subject to Netting 
[F40], Replacement Cost for Contracts Not Subject  to Netting [G40], 'After Add-on' for 
Contracts Subject to Netting [H40], and Replacement Cost for Contracts   = Sum of 'After 
Add-on' for Contracts Not Subject to Netting [F41], Replacement Cost for Contracts Not 
Subject  to Netting [G41], 'After Add-on' for Contracts Subject to Netting [H41], and 
Replacement Cost for Contracts   = Sum of 'After Add-on' for Contracts Not Subject to Netting 
[F42], Replacement Cost for Contracts Not Subject  to Netting [G42], 'After Add-on' for 
Contracts Subject to Netting [H42], and Replacement Cost for Contracts   = Sum of 'After 
Add-on' for Contracts Not Subject to Netting [F43], Replacement Cost for Contracts Not 
Subject  to Netting [G43], 'After Add-on' for Contracts Subject to Netting [H43], and 
Replacement Cost for Contracts    = Sum of 'After Add-on' for Contracts Not Subject to 
Netting [F44], Replacement Cost for Contracts Not Subject  to Netting [G44], 'After Add-on' 
for Contracts Subject to Netting [H44], and Replacement Cost for Contracts   = Sum of 'After 
Add-on' for Contracts Not Subject to Netting [F45], Replacement Cost for Contracts Not 
Subject  to Netting [G45], 'After Add-on' for Contracts Subject to Netting [H45], and 
Replacement Cost for Contracts   = Sum of 'After Add-on' for Contracts Not Subject to Netting 
[F46], Replacement Cost for Contracts Not Subject  to Netting [G46], 'After Add-on' for 
Contracts Subject to Netting [H46], and Replacement Cost for Contracts   = Sum of 'After 
Add-on' for Contracts Not Subject to Netting [F47], Replacement Cost for Contracts Not 
Subject  to Netting [G47], 'After Add-on' for Contracts Subject to Netting [H47], and 
Replacement Cost for Contracts   = Sum of 'After Add-on' for Contracts Not Subject to Netting 
[F48], Replacement Cost for Contracts Not Subject  to Netting [G48], 'After Add-on' for 
Contracts Subject to Netting [H48], and Replacement Cost for Contracts    = Sum of Credit 
Equivalent Amounts for Foreign Exchange Contracts & Gold [M31 to M48]  = Sum of 'After 
Add-on' for Contracts Not Subject to Netting [F52], Replacement Cost for Contracts Not 



Subject  to Netting [G52], 'After Add-on' for Contracts Subject to Netting [H52], and 
Replacement Cost for Contracts   = Sum of 'After Add-on' for Contracts Not Subject to Netting 
[F53], Replacement Cost for Contracts Not Subject  to Netting [G53], 'After Add-on' for 
Contracts Subject to Netting [H53], and Replacement Cost for Contracts   = Sum of 'After 
Add-on' for Contracts Not Subject to Netting [F54], Replacement Cost for Contracts Not 
Subject  to Netting [G54], 'After Add-on' for Contracts Subject to Netting [H54], and 
Replacement Cost for Contracts   = Sum of 'After Add-on' for Contracts Not Subject to Netting 
[F55], Replacement Cost for Contracts Not Subject  to Netting [G55], 'After Add-on' for 
Contracts Subject to Netting [H55], and Replacement Cost for Contracts   = Sum of 'After 
Add-on' for Contracts Not Subject to Netting [F56], Replacement Cost for Contracts Not 
Subject  to Netting [G56], 'After Add-on' for Contracts Subject to Netting [H56], and 
Replacement Cost for Contracts    = Sum of 'After Add-on' for Contracts Not Subject to 
Netting [F57], Replacement Cost for Contracts Not Subject  to Netting [G57], 'After Add-on' 
for Contracts Subject to Netting [H57], and Replacement Cost for Contracts   = Sum of 'After 
Add-on' for Contracts Not Subject to Netting [F58], Replacement Cost for Contracts Not 
Subject  to Netting [G58], 'After Add-on' for Contracts Subject to Netting [H58], and 
Replacement Cost for Contracts   = Sum of 'After Add-on' for Contracts Not Subject to Netting 
[F59], Replacement Cost for Contracts Not Subject  to Netting [G59], 'After Add-on' for 
Contracts Subject to Netting [H59], and Replacement Cost for Contracts   = Sum of 'After 
Add-on' for Contracts Not Subject to Netting [F60], Replacement Cost for Contracts Not 
Subject  to Netting [G60], 'After Add-on' for Contracts Subject to Netting [H60], and 
Replacement Cost for Contracts   = Sum of 'After Add-on' for Contracts Not Subject to Netting 
[F61], Replacement Cost for Contracts Not Subject  to Netting [G61], 'After Add-on' for 
Contracts Subject to Netting [H61], and Replacement Cost for Contracts    = Sum of 'After 
Add-on' for Contracts Not Subject to Netting [F62], Replacement Cost for Contracts Not 
Subject  to Netting [G62], 'After Add-on' for Contracts Subject to Netting [H62], and 
Replacement Cost for Contracts   = Sum of 'After Add-on' for Contracts Not Subject to Netting 
[F63], Replacement Cost for Contracts Not Subject  to Netting [G63], 'After Add-on' for 
Contracts Subject to Netting [H63], and Replacement Cost for Contracts   = Sum of 'After 
Add-on' for Contracts Not Subject to Netting [F64], Replacement Cost for Contracts Not 
Subject  to Netting [G64], 'After Add-on' for Contracts Subject to Netting [H64], and 
Replacement Cost for Contracts   = Sum of 'After Add-on' for Contracts Not Subject to Netting 
[F65], Replacement Cost for Contracts Not Subject  to Netting [G65], 'After Add-on' for 
Contracts Subject to Netting [H65], and Replacement Cost for Contracts   = Sum of 'After 
Add-on' for Contracts Not Subject to Netting [F66], Replacement Cost for Contracts Not 
Subject  to Netting [G66], 'After Add-on' for Contracts Subject to Netting [H66], and 
Replacement Cost for Contracts    = Sum of 'After Add-on' for Contracts Not Subject to 
Netting [F67], Replacement Cost for Contracts Not Subject  to Netting [G67], 'After Add-on' 
for Contracts Subject to Netting [H67], and Replacement Cost for Contracts   = Sum of 'After 
Add-on' for Contracts Not Subject to Netting [F68], Replacement Cost for Contracts Not 
Subject  to Netting [G68], 'After Add-on' for Contracts Subject to Netting [H68], and 
Replacement Cost for Contracts   = Sum of 'After Add-on' for Contracts Not Subject to Netting 
[F69], Replacement Cost for Contracts Not Subject  to Netting [G69], 'After Add-on' for 
Contracts Subject to Netting [H69], and Replacement Cost for Contracts   = Sum of Credit 
Equivalent Amounts for Equity Contracts [M52 to M69]  = Sum of 'After Add-on' for Contracts 
Not Subject to Netting [F73], Replacement Cost for Contracts Not Subject  to Netting [G73], 
'After Add-on' for Contracts Subject to Netting [H73], and Replacement Cost for Contracts   = 



Sum of 'After Add-on' for Contracts Not Subject to Netting [F74], Replacement Cost for 
Contracts Not Subject  to Netting [G74], 'After Add-on' for Contracts Subject to Netting [H74], 
and Replacement Cost for Contracts    = Sum of 'After Add-on' for Contracts Not Subject to 
Netting [F75], Replacement Cost for Contracts Not Subject  to Netting [G75], 'After Add-on' 
for Contracts Subject to Netting [H75], and Replacement Cost for Contracts   = Sum of 'After 
Add-on' for Contracts Not Subject to Netting [F76], Replacement Cost for Contracts Not 
Subject  to Netting [G76], 'After Add-on' for Contracts Subject to Netting [H76], and 
Replacement Cost for Contracts   = Sum of 'After Add-on' for Contracts Not Subject to Netting 
[F77], Replacement Cost for Contracts Not Subject  to Netting [G77], 'After Add-on' for 
Contracts Subject to Netting [H77], and Replacement Cost for Contracts   = Sum of 'After 
Add-on' for Contracts Not Subject to Netting [F78], Replacement Cost for Contracts Not 
Subject  to Netting [G78], 'After Add-on' for Contracts Subject to Netting [H78], and 
Replacement Cost for Contracts   = Sum of 'After Add-on' for Contracts Not Subject to Netting 
[F79], Replacement Cost for Contracts Not Subject  to Netting [G79], 'After Add-on' for 
Contracts Subject to Netting [H79], and Replacement Cost for Contracts    = Sum of 'After 
Add-on' for Contracts Not Subject to Netting [F80], Replacement Cost for Contracts Not 
Subject  to Netting [G80], 'After Add-on' for Contracts Subject to Netting [H80], and 
Replacement Cost for Contracts   = Sum of 'After Add-on' for Contracts Not Subject to Netting 
[F81], Replacement Cost for Contracts Not Subject  to Netting [G81], 'After Add-on' for 
Contracts Subject to Netting [H81], and Replacement Cost for Contracts   = Sum of 'After 
Add-on' for Contracts Not Subject to Netting [F82], Replacement Cost for Contracts Not 
Subject  to Netting [G82], 'After Add-on' for Contracts Subject to Netting [H82], and 
Replacement Cost for Contracts   = Sum of 'After Add-on' for Contracts Not Subject to Netting 
[F83], Replacement Cost for Contracts Not Subject  to Netting [G83], 'After Add-on' for 
Contracts Subject to Netting [H83], and Replacement Cost for Contracts   = Sum of 'After 
Add-on' for Contracts Not Subject to Netting [F84], Replacement Cost for Contracts Not 
Subject  to Netting [G84], 'After Add-on' for Contracts Subject to Netting [H84], and 
Replacement Cost for Contracts    = Sum of 'After Add-on' for Contracts Not Subject to 
Netting [F85], Replacement Cost for Contracts Not Subject  to Netting [G85], 'After Add-on' 
for Contracts Subject to Netting [H85], and Replacement Cost for Contracts   = Sum of 'After 
Add-on' for Contracts Not Subject to Netting [F86], Replacement Cost for Contracts Not 
Subject  to Netting [G86], 'After Add-on' for Contracts Subject to Netting [H86], and 
Replacement Cost for Contracts   = Sum of 'After Add-on' for Contracts Not Subject to Netting 
[F87], Replacement Cost for Contracts Not Subject  to Netting [G87], 'After Add-on' for 
Contracts Subject to Netting [H87], and Replacement Cost for Contracts   = Sum of 'After 
Add-on' for Contracts Not Subject to Netting [F88], Replacement Cost for Contracts Not 
Subject  to Netting [G88], 'After Add-on' for Contracts Subject to Netting [H88], and 
Replacement Cost for Contracts   = Sum of 'After Add-on' for Contracts Not Subject to Netting 
[F89], Replacement Cost for Contracts Not Subject  to Netting [G89], 'After Add-on' for 
Contracts Subject to Netting [H89], and Replacement Cost for Contracts    = Sum of 'After 
Add-on' for Contracts Not Subject to Netting [F90], Replacement Cost for Contracts Not 
Subject  to Netting [G90], 'After Add-on' for Contracts Subject to Netting [H90], and 
Replacement Cost for Contracts   = Sum of Credit Equivalent Amounts for Precious Metal 
Contracts [M73 to M90]  = Sum of 'After Add-on' for Contracts Not Subject to Netting [F94], 
Replacement Cost for Contracts Not Subject  to Netting [G94], 'After Add-on' for Contracts 
Subject to Netting [H94], and Replacement Cost for Contracts   = Sum of 'After Add-on' for 
Contracts Not Subject to Netting [F95], Replacement Cost for Contracts Not Subject  to 



Netting [G95], 'After Add-on' for Contracts Subject to Netting [H95], and Replacement Cost for 
Contracts   = Sum of 'After Add-on' for Contracts Not Subject to Netting [F96], Replacement 
Cost for Contracts Not Subject  to Netting [G96], 'After Add-on' for Contracts Subject to 
Netting [H96], and Replacement Cost for Contracts   = Sum of 'After Add-on' for Contracts 
Not Subject to Netting [F97], Replacement Cost for Contracts Not Subject  to Netting [G97], 
'After Add-on' for Contracts Subject to Netting [H97], and Replacement Cost for Contracts    = 
Sum of 'After Add-on' for Contracts Not Subject to Netting [F98], Replacement Cost for 
Contracts Not Subject  to Netting [G98], 'After Add-on' for Contracts Subject to Netting [H98], 
and Replacement Cost for Contracts   = Sum of 'After Add-on' for Contracts Not Subject to 
Netting [F99], Replacement Cost for Contracts Not Subject  to Netting [G99], 'After Add-on' 
for Contracts Subject to Netting [H99], and Replacement Cost for Contracts   = Sum of 'After 
Add-on' for Contracts Not Subject to Netting [F100], Replacement Cost for Contracts Not  
Subject to Netting [G100], 'After Add-on' for Contracts Subject to Netting [H100], and 
Replacement Cost for   = Sum of 'After Add-on' for Contracts Not Subject to Netting [F101], 
Replacement Cost for Contracts Not  Subject to Netting [G101], 'After Add-on' for Contracts 
Subject to Netting [H101], and Replacement Cost for   = Sum of 'After Add-on' for Contracts 
Not Subject to Netting [F102], Replacement Cost for Contracts Not  Subject to Netting 
[G102], 'After Add-on' for Contracts Subject to Netting [H102], and Replacement Cost for    = 
Sum of 'After Add-on' for Contracts Not Subject to Netting [F103], Replacement Cost for 
Contracts Not  Subject to Netting [G103], 'After Add-on' for Contracts Subject to Netting 
[H103], and Replacement Cost for   = Sum of 'After Add-on' for Contracts Not Subject to 
Netting [F104], Replacement Cost for Contracts Not  Subject to Netting [G104], 'After Add-on' 
for Contracts Subject to Netting [H104], and Replacement Cost for   = Sum of 'After Add-on' 
for Contracts Not Subject to Netting [F105], Replacement Cost for Contracts Not  Subject to 
Netting [G105], 'After Add-on' for Contracts Subject to Netting [H105], and Replacement Cost 
for   = Sum of 'After Add-on' for Contracts Not Subject to Netting [F106], Replacement Cost 
for Contracts Not  Subject to Netting [G106], 'After Add-on' for Contracts Subject to Netting 
[H106], and Replacement Cost for   = Sum of 'After Add-on' for Contracts Not Subject to 
Netting [F107], Replacement Cost for Contracts Not  Subject to Netting [G107], 'After Add-on' 
for Contracts Subject to Netting [H107], and Replacement Cost for    = Sum of 'After Add-on' 
for Contracts Not Subject to Netting [F108], Replacement Cost for Contracts Not  Subject to 
Netting [G108], 'After Add-on' for Contracts Subject to Netting [H108], and Replacement Cost 
for   = Sum of 'After Add-on' for Contracts Not Subject to Netting [F109], Replacement Cost 
for Contracts Not  Subject to Netting [G109], 'After Add-on' for Contracts Subject to Netting 
[H109], and Replacement Cost for   = Sum of 'After Add-on' for Contracts Not Subject to 
Netting [F110], Replacement Cost for Contracts Not  Subject to Netting [G110], 'After Add-on' 
for Contracts Subject to Netting [H110], and Replacement Cost for   = Sum of 'After Add-on' 
for Contracts Not Subject to Netting [F111], Replacement Cost for Contracts Not  Subject to 
Netting [G111], 'After Add-on' for Contracts Subject to Netting [H111], and Replacement Cost 
for   = Sum of Credit Equivalent Amounts for Other Commodities Contracts [M94 to M111]  = 
Sum of 'After Add-on' for Contracts Not Subject to Netting [F115], Replacement Cost for 
Contracts Not  Subject to Netting [G115], 'After Add-on' for Contracts Subject to Netting 
[H115], and Replacement Cost for    = Sum of 'After Add-on' for Contracts Not Subject to 
Netting [F116], Replacement Cost for Contracts Not  Subject to Netting [G116], 'After Add-on' 
for Contracts Subject to Netting [H116], and Replacement Cost for   = Sum of 'After Add-on' 
for Contracts Not Subject to Netting [F117], Replacement Cost for Contracts Not  Subject to 
Netting [G117], 'After Add-on' for Contracts Subject to Netting [H117], and Replacement Cost 



for   = Sum of 'After Add-on' for Contracts Not Subject to Netting [F118], Replacement Cost 
for Contracts Not  Subject to Netting [G118], 'After Add-on' for Contracts Subject to Netting 
[H118], and Replacement Cost for   = Sum of 'After Add-on' for Contracts Not Subject to 
Netting [F119], Replacement Cost for Contracts Not  Subject to Netting [G119], 'After Add-on' 
for Contracts Subject to Netting [H119], and Replacement Cost for   = Sum of 'After Add-on' 
for Contracts Not Subject to Netting [F120], Replacement Cost for Contracts Not  Subject to 
Netting [G120], 'After Add-on' for Contracts Subject to Netting [H120], and Replacement Cost 
for    = Sum of 'After Add-on' for Contracts Not Subject to Netting [F121], Replacement Cost 
for Contracts Not  Subject to Netting [G121], 'After Add-on' for Contracts Subject to Netting 
[H121], and Replacement Cost for   = Sum of 'After Add-on' for Contracts Not Subject to 
Netting [F122], Replacement Cost for Contracts Not  Subject to Netting [G122], 'After Add-on' 
for Contracts Subject to Netting [H122], and Replacement Cost for   = Sum of 'After Add-on' 
for Contracts Not Subject to Netting [F123], Replacement Cost for Contracts Not  Subject to 
Netting [G123], 'After Add-on' for Contracts Subject to Netting [H123], and Replacement Cost 
for   = Sum of 'After Add-on' for Contracts Not Subject to Netting [F124], Replacement Cost 
for Contracts Not  Subject to Netting [G124], 'After Add-on' for Contracts Subject to Netting 
[H124], and Replacement Cost for    = Sum of 'After Add-on' for Contracts Not Subject to 
Netting [F125], Replacement Cost for Contracts Not  Subject to Netting [G125], 'After Add-on' 
for Contracts Subject to Netting [H125], and Replacement Cost for   = Sum of 'After Add-on' 
for Contracts Not Subject to Netting [F126], Replacement Cost for Contracts Not  Subject to 
Netting [G126], 'After Add-on' for Contracts Subject to Netting [H126], and Replacement Cost 
for   = Sum of 'After Add-on' for Contracts Not Subject to Netting [F127], Replacement Cost 
for Contracts Not  Subject to Netting [G127], 'After Add-on' for Contracts Subject to Netting 
[H127], and Replacement Cost for   = Sum of 'After Add-on' for Contracts Not Subject to 
Netting [F128], Replacement Cost for Contracts Not  Subject to Netting [G128], 'After Add-on' 
for Contracts Subject to Netting [H128], and Replacement Cost for   = Sum of 'After Add-on' 
for Contracts Not Subject to Netting [F129], Replacement Cost for Contracts Not  Subject to 
Netting [G129], 'After Add-on' for Contracts Subject to Netting [H129], and Replacement Cost 
for    = Sum of 'After Add-on' for Contracts Not Subject to Netting [F130], Replacement Cost 
for Contracts Not  Subject to Netting [G130], 'After Add-on' for Contracts Subject to Netting 
[H130], and Replacement Cost for   = Sum of 'After Add-on' for Contracts Not Subject to 
Netting [F131], Replacement Cost for Contracts Not  Subject to Netting [G131], 'After Add-on' 
for Contracts Subject to Netting [H131], and Replacement Cost for   = Sum of 'After Add-on' 
for Contracts Not Subject to Netting [F132], Replacement Cost for Contracts Not  Subject to 
Netting [G132], 'After Add-on' for Contracts Subject to Netting [H132], and Replacement Cost 
for   = Sum of Credit Equivalent Amounts for Credit Derivatives: Qualified [M115 to M132]  = 
Sum of 'After Add-on' for Contracts Not Subject to Netting [F136], Replacement Cost for 
Contracts Not  Subject to Netting [G136], 'After Add-on' for Contracts Subject to Netting 
[H136], and Replacement Cost for    = Sum of 'After Add-on' for Contracts Not Subject to 
Netting [F137], Replacement Cost for Contracts Not  Subject to Netting [G137], 'After Add-on' 
for Contracts Subject to Netting [H137], and Replacement Cost for   = Sum of 'After Add-on' 
for Contracts Not Subject to Netting [F138], Replacement Cost for Contracts Not  Subject to 
Netting [G138], 'After Add-on' for Contracts Subject to Netting [H138], and Replacement Cost 
for   = Sum of 'After Add-on' for Contracts Not Subject to Netting [F139], Replacement Cost 
for Contracts Not  Subject to Netting [G139], 'After Add-on' for Contracts Subject to Netting 
[H139], and Replacement Cost for   = Sum of 'After Add-on' for Contracts Not Subject to 
Netting [F140], Replacement Cost for Contracts Not  Subject to Netting [G140], 'After Add-on' 



for Contracts Subject to Netting [H140], and Replacement Cost for   = Sum of 'After Add-on' 
for Contracts Not Subject to Netting [F141], Replacement Cost for Contracts Not  Subject to 
Netting [G141], 'After Add-on' for Contracts Subject to Netting [H141], and Replacement Cost 
for    = Sum of 'After Add-on' for Contracts Not Subject to Netting [F142], Replacement Cost 
for Contracts Not  Subject to Netting [G142], 'After Add-on' for Contracts Subject to Netting 
[H142], and Replacement Cost for   = Sum of 'After Add-on' for Contracts Not Subject to 
Netting [F143], Replacement Cost for Contracts Not  Subject to Netting [G143], 'After Add-on' 
for Contracts Subject to Netting [H143], and Replacement Cost for   = Sum of 'After Add-on' 
for Contracts Not Subject to Netting [F144], Replacement Cost for Contracts Not  Subject to 
Netting [G144], 'After Add-on' for Contracts Subject to Netting [H144], and Replacement Cost 
for   = Sum of 'After Add-on' for Contracts Not Subject to Netting [F145], Replacement Cost 
for Contracts Not  Subject to Netting [G145], 'After Add-on' for Contracts Subject to Netting 
[H145], and Replacement Cost for   = Sum of 'After Add-on' for Contracts Not Subject to 
Netting [F146], Replacement Cost for Contracts Not  Subject to Netting [G146], 'After Add-on' 
for Contracts Subject to Netting [H146], and Replacement Cost for    = Sum of 'After Add-on' 
for Contracts Not Subject to Netting [F147], Replacement Cost for Contracts Not  Subject to 
Netting [G147], 'After Add-on' for Contracts Subject to Netting [H147], and Replacement Cost 
for   = Sum of 'After Add-on' for Contracts Not Subject to Netting [F148], Replacement Cost 
for Contracts Not  Subject to Netting [G148], 'After Add-on' for Contracts Subject to Netting 
[H148], and Replacement Cost for   = Sum of 'After Add-on' for Contracts Not Subject to 
Netting [F149], Replacement Cost for Contracts Not  Subject to Netting [G149], 'After Add-on' 
for Contracts Subject to Netting [H149], and Replacement Cost for   = Sum of 'After Add-on' 
for Contracts Not Subject to Netting [F150], Replacement Cost for Contracts Not  Subject to 
Netting [G150], 'After Add-on' for Contracts Subject to Netting [H150], and Replacement Cost 
for    = Sum of 'After Add-on' for Contracts Not Subject to Netting [F151], Replacement Cost 
for Contracts Not  Subject to Netting [G151], 'After Add-on' for Contracts Subject to Netting 
[H151], and Replacement Cost for   = Sum of 'After Add-on' for Contracts Not Subject to 
Netting [F152], Replacement Cost for Contracts Not  Subject to Netting [G152], 'After Add-on' 
for Contracts Subject to Netting [H152], and Replacement Cost for   = Sum of 'After Add-on' 
for Contracts Not Subject to Netting [F153], Replacement Cost for Contracts Not  Subject to 
Netting [G153], 'After Add-on' for Contracts Subject to Netting [H153], and Replacement Cost 
for   = Sum of Credit Equivalent Amounts for Credit Derivatives: Non-qualified [M136 to M153] 
 = Sum of Credit Equivalent Amounts for Interest Rate Contracts [M29], Foreign Exchange 
Contracts & Gold  [M50], Equity Contracts [M71], Precious Metal Contracts [M92], Other 
Commodities Contracts [M113], Credit                                                          = Risk Weight 
(0%) x Credit Equivalent Amount After CRM [K200]  = Risk Weight (10%) x Credit Equivalent 
Amount After CRM [K201]  = Risk Weight (20%) x Credit Equivalent Amount After CRM 
[K202]   = Risk Weight (50%) x Credit Equivalent Amount After CRM [K203]  = Risk Weight 
(100%) x Credit Equivalent Amount After CRM [K204]  = Risk Weight (150%) x Credit 
Equivalent Amount After CRM [K205]  = Sum of RWA for SFTs across all risk weights [O200 
to O205]                                                         = Principal Amount in USD [D206]  = Sum of all 
Deductions from Tier 1 and Tier 2 Capital for SFTs [P206]                                                         
= Sum of Credit Equivalent Amount [M10] and CRM Adjustments [O10 to Q10]  = Sum of 
Credit Equivalent Amount [M11] and CRM Adjustments [O11 to Q11]  = Sum of Credit 
Equivalent Amount [M12] and CRM Adjustments [O12 to Q12]  = Sum of Credit Equivalent 
Amount [M13] and CRM Adjustments [O13 to Q13]  = Sum of Credit Equivalent Amount 
[M14] and CRM Adjustments [O14 to Q14]  = Sum of Credit Equivalent Amount [M15] and 



CRM Adjustments [O15 to Q15]   = Sum of Credit Equivalent Amount [M16] and CRM 
Adjustments [O16 to Q16]  = Sum of Credit Equivalent Amount [M17] and CRM Adjustments 
[O17 to Q17]  = Sum of Credit Equivalent Amount [M18] and CRM Adjustments [O18 to Q18]  
= Sum of Credit Equivalent Amount [M19] and CRM Adjustments [O19 to Q19]  = Sum of 
Credit Equivalent Amount [M20] and CRM Adjustments [O20 to Q20]  = Sum of Credit 
Equivalent Amount [M21] and CRM Adjustments [O21 to Q21]   = Sum of Credit Equivalent 
Amount [M22] and CRM Adjustments [O22 to Q22]  = Sum of Credit Equivalent Amount 
[M23] and CRM Adjustments [O23 to Q23]  = Sum of Credit Equivalent Amount [M24] and 
CRM Adjustments [O24 to Q24]  = Sum of Credit Equivalent Amount [M25] and CRM 
Adjustments [O25 to Q25]  = Sum of Credit Equivalent Amount [M26] and CRM Adjustments 
[O26 to Q26]   = Sum of Credit Equivalent Amount [M27] and CRM Adjustments [O27 to Q27] 
 = Sum of Credit Equivalent Amount [M31] and CRM Adjustments [O31 to Q31]  = Sum of 
Credit Equivalent Amount [M32] and CRM Adjustments [O32 to Q32]  = Sum of Credit 
Equivalent Amount [M33] and CRM Adjustments [O33 to Q33]  = Sum of Credit Equivalent 
Amount [M34] and CRM Adjustments [O34 to Q34]  = Sum of Credit Equivalent Amount 
[M35] and CRM Adjustments [O35 to Q35]   = Sum of Credit Equivalent Amount [M36] and 
CRM Adjustments [O36 to Q36]  = Sum of Credit Equivalent Amount [M37] and CRM 
Adjustments [O37 to Q37]  = Sum of Credit Equivalent Amount [M38] and CRM Adjustments 
[O38 to Q38]  = Sum of Credit Equivalent Amount [M39] and CRM Adjustments [O39 to Q39]  
= Sum of Credit Equivalent Amount [M40] and CRM Adjustments [O40 to Q40]  = Sum of 
Credit Equivalent Amount [M41] and CRM Adjustments [O41 to Q41]   = Sum of Credit 
Equivalent Amount [M42] and CRM Adjustments [O42 to Q42]  = Sum of Credit Equivalent 
Amount [M43] and CRM Adjustments [O43 to Q43]  = Sum of Credit Equivalent Amount 
[M44] and CRM Adjustments [O44 to Q44]  = Sum of Credit Equivalent Amount [M45] and 
CRM Adjustments [O45 to Q45]  = Sum of Credit Equivalent Amount [M46] and CRM 
Adjustments [O46 to Q46]  = Sum of Credit Equivalent Amount [M47] and CRM Adjustments 
[O47 to Q47]   = Sum of Credit Equivalent Amount [M48] and CRM Adjustments [O48 to Q48] 
 = Sum of Credit Equivalent Amount [M52] and CRM Adjustments [O52 to Q52]  = Sum of 
Credit Equivalent Amount [M53] and CRM Adjustments [O53 to Q53]  = Sum of Credit 
Equivalent Amount [M54] and CRM Adjustments [O54 to Q54]  = Sum of Credit Equivalent 
Amount [M55] and CRM Adjustments [O55 to Q55]  = Sum of Credit Equivalent Amount 
[M56] and CRM Adjustments [O56 to Q56]   = Sum of Credit Equivalent Amount [M57] and 
CRM Adjustments [O57 to Q57]  = Sum of Credit Equivalent Amount [M58] and CRM 
Adjustments [O58 to Q58]  = Sum of Credit Equivalent Amount [M59] and CRM Adjustments 
[O59 to Q59]  = Sum of Credit Equivalent Amount [M60] and CRM Adjustments [O60 to Q60]  
= Sum of Credit Equivalent Amount [M61] and CRM Adjustments [O61 to Q61]  = Sum of 
Credit Equivalent Amount [M62] and CRM Adjustments [O62 to Q62]   = Sum of Credit 
Equivalent Amount [M63] and CRM Adjustments [O63 to Q63]  = Sum of Credit Equivalent 
Amount [M64] and CRM Adjustments [O64 to Q64]  = Sum of Credit Equivalent Amount 
[M65] and CRM Adjustments [O65 to Q65]  = Sum of Credit Equivalent Amount [M66] and 
CRM Adjustments [O66 to Q66]  = Sum of Credit Equivalent Amount [M67] and CRM 
Adjustments [O67 to Q67]  = Sum of Credit Equivalent Amount [M68] and CRM Adjustments 
[O68 to Q68]   = Sum of Credit Equivalent Amount [M69] and CRM Adjustments [O69 to Q69] 
 = Sum of Credit Equivalent Amount [M73] and CRM Adjustments [O73 to Q73]  = Sum of 
Credit Equivalent Amount [M74] and CRM Adjustments [O74 to Q74]  = Sum of Credit 
Equivalent Amount [M75] and CRM Adjustments [O75 to Q75]  = Sum of Credit Equivalent 
Amount [M76] and CRM Adjustments [O76 to Q76]  = Sum of Credit Equivalent Amount 



[M77] and CRM Adjustments [O77 to Q77]   = Sum of Credit Equivalent Amount [M78] and 
CRM Adjustments [O78 to Q78]  = Sum of Credit Equivalent Amount [M79] and CRM 
Adjustments [O79 to Q79]  = Sum of Credit Equivalent Amount [M80] and CRM Adjustments 
[O80 to Q80]  = Sum of Credit Equivalent Amount [M81] and CRM Adjustments [O81 to Q81]  
= Sum of Credit Equivalent Amount [M82] and CRM Adjustments [O82 to Q82]   = Sum of 
Credit Equivalent Amount [M83] and CRM Adjustments [O83 to Q83]  = Sum of Credit 
Equivalent Amount [M84] and CRM Adjustments [O84 to Q84]  = Sum of Credit Equivalent 
Amount [M85] and CRM Adjustments [O85 to Q85]  = Sum of Credit Equivalent Amount 
[M86] and CRM Adjustments [O86 to Q86]  = Sum of Credit Equivalent Amount [M87] and 
CRM Adjustments [O87 to Q87]  = Sum of Credit Equivalent Amount [M88] and CRM 
Adjustments [O88 to Q88]   = Sum of Credit Equivalent Amount [M89] and CRM Adjustments 
[O89 to Q89]  = Sum of Credit Equivalent Amount [M90] and CRM Adjustments [O90 to Q90]  
= Sum of Credit Equivalent Amount [M94] and CRM Adjustments [O94 to Q94]  = Sum of 
Credit Equivalent Amount [M95] and CRM Adjustments [O95 to Q95]  = Sum of Credit 
Equivalent Amount [M96] and CRM Adjustments [O96 to Q96]  = Sum of Credit Equivalent 
Amount [M97] and CRM Adjustments [O97 to Q97]   = Sum of Credit Equivalent Amount 
[M98] and CRM Adjustments [O98 to Q98]  = Sum of Credit Equivalent Amount [M99] and 
CRM Adjustments [O99 to Q99]  = Sum of Credit Equivalent Amount [M100] and CRM 
Adjustments [O100 to Q100]  = Sum of Credit Equivalent Amount [M101] and CRM 
Adjustments [O101 to Q101]  = Sum of Credit Equivalent Amount [M102] and CRM 
Adjustments [O102 to Q102]  = Sum of Credit Equivalent Amount [M103] and CRM 
Adjustments [O103 to Q103]   = Sum of Credit Equivalent Amount [M104] and CRM 
Adjustments [O104 to Q104]  = Sum of Credit Equivalent Amount [M105] and CRM 
Adjustments [O105 to Q105]  = Sum of Credit Equivalent Amount [M106] and CRM 
Adjustments [O106 to Q106]  = Sum of Credit Equivalent Amount [M107] and CRM 
Adjustments [O107 to Q107]  = Sum of Credit Equivalent Amount [M108] and CRM 
Adjustments [O108 to Q108]  = Sum of Credit Equivalent Amount [M109] and CRM 
Adjustments [O109 to Q109]   = Sum of Credit Equivalent Amount [M110] and CRM 
Adjustments [O110 to Q110]  = Sum of Credit Equivalent Amount [M111] and CRM 
Adjustments [O111 to Q111]  = Sum of Credit Equivalent Amount [M115] and CRM 
Adjustments [O115 to Q115]  = Sum of Credit Equivalent Amount [M116] and CRM 
Adjustments [O116 to Q116]  = Sum of Credit Equivalent Amount [M117] and CRM 
Adjustments [O117 to Q117]   = Sum of Credit Equivalent Amount [M118] and CRM 
Adjustments [O118 to Q118]  = Sum of Credit Equivalent Amount [M119] and CRM 
Adjustments [O119 to Q119]  = Sum of Credit Equivalent Amount [M120] and CRM 
Adjustments [O120 to Q120]  = Sum of Credit Equivalent Amount [M121] and CRM 
Adjustments [O121 to Q121]  = Sum of Credit Equivalent Amount [M122] and CRM 
Adjustments [O122 to Q122]  = Sum of Credit Equivalent Amount [M123] and CRM 
Adjustments [O123 to Q123]   = Sum of Credit Equivalent Amount [M124] and CRM 
Adjustments [O124 to Q124]  = Sum of Credit Equivalent Amount [M125] and CRM 
Adjustments [O125 to Q125]  = Sum of Credit Equivalent Amount [M126] and CRM 
Adjustments [O126 to Q126]  = Sum of Credit Equivalent Amount [M127] and CRM 
Adjustments [O127 to Q127]  = Sum of Credit Equivalent Amount [M128] and CRM 
Adjustments [O128 to Q128]   = Sum of Credit Equivalent Amount [M129] and CRM 
Adjustments [O129 to Q129]  = Sum of Credit Equivalent Amount [M130] and CRM 
Adjustments [O130 to Q130]  = Sum of Credit Equivalent Amount [M131] and CRM 
Adjustments [O131 to Q131]  = Sum of Credit Equivalent Amount [M132] and CRM 



Adjustments [O132 to Q132]  = Sum of Credit Equivalent Amount [M136] and CRM 
Adjustments [O136 to Q136]   = Sum of Credit Equivalent Amount [M137] and CRM 
Adjustments [O137 to Q137]  = Sum of Credit Equivalent Amount [M138] and CRM 
Adjustments [O138 to Q138]  = Sum of Credit Equivalent Amount [M139] and CRM 
Adjustments [O139 to Q139]  = Sum of Credit Equivalent Amount [M140] and CRM 
Adjustments [O140 to Q140]  = Sum of Credit Equivalent Amount [M141] and CRM 
Adjustments [O141 to Q141]   = Sum of Credit Equivalent Amount [M142] and CRM 
Adjustments [O142 to Q142]  = Sum of Credit Equivalent Amount [M143] and CRM 
Adjustments [O143 to Q143]  = Sum of Credit Equivalent Amount [M144] and CRM 
Adjustments [O144 to Q144]  = Sum of Credit Equivalent Amount [M145] and CRM 
Adjustments [O145 to Q145]  = Sum of Credit Equivalent Amount [M146] and CRM 
Adjustments [O146 to Q146]  = Sum of Credit Equivalent Amount [M147] and CRM 
Adjustments [O147 to Q147]   = Sum of Credit Equivalent Amount [M148] and CRM 
Adjustments [O148 to Q148]  = Sum of Credit Equivalent Amount [M149] and CRM 
Adjustments [O149 to Q149]  = Sum of Credit Equivalent Amount [M150] and CRM 
Adjustments [O150 to Q150]  = Sum of Credit Equivalent Amount [M151] and CRM 
Adjustments [O151 to Q151]  = Sum of Credit Equivalent Amount [M152] and CRM 
Adjustments [O152 to Q152]   = Sum of Credit Equivalent Amount [M153] and CRM 
Adjustments [O153 to Q153]  = Sum of Credit Equivalent Amounts After CRM for all 
Contracts [S10 to S153]  = Risk Weight (0%) x Credit Equivalent Amount After CRM [S10]  = 
Risk Weight (10%) x Credit Equivalent Amount After CRM [S11]  = Risk Weight (20%) x 
Credit Equivalent Amount After CRM [S12]  = Risk Weight (50%) x Credit Equivalent Amount 
After CRM [S13]   = Risk Weight (100%) x Credit Equivalent Amount After CRM [S14]  = Risk 
Weight (150%) x Credit Equivalent Amount After CRM [S15]  = Risk Weight (0%) x Credit 
Equivalent Amount After CRM [S16]  = Risk Weight (10%) x Credit Equivalent Amount After 
CRM [S17]  = Risk Weight (20%) x Credit Equivalent Amount After CRM [S18]  = Risk Weight 
(50%) x Credit Equivalent Amount After CRM [S19]   = Risk Weight (100%) x Credit 
Equivalent Amount After CRM [S20]  = Risk Weight (150%) x Credit Equivalent Amount After 
CRM [S21]  = Risk Weight (0%) x Credit Equivalent Amount After CRM [S22]  = Risk Weight 
(10%) x Credit Equivalent Amount After CRM [S23]  = Risk Weight (20%) x Credit Equivalent 
Amount After CRM [S24]  = Risk Weight (50%) x Credit Equivalent Amount After CRM [S25]   
= Risk Weight (100%) x Credit Equivalent Amount After CRM [S26]  = Risk Weight (150%) x 
Credit Equivalent Amount After CRM [S27]  = Sum of RWA for Interest Rate Contracts [W10 
to W27]  = Risk Weight (0%) x Credit Equivalent Amount After CRM [S31]  = Risk Weight 
(10%) x Credit Equivalent Amount After CRM [S32]  = Risk Weight (20%) x Credit Equivalent 
Amount After CRM [S33]   = Risk Weight (50%) x Credit Equivalent Amount After CRM [S34]  
= Risk Weight (100%) x Credit Equivalent Amount After CRM [S35]  = Risk Weight (150%) x 
Credit Equivalent Amount After CRM [S36]  = Risk Weight (0%) x Credit Equivalent Amount 
After CRM [S37]  = Risk Weight (10%) x Credit Equivalent Amount After CRM [S38]  = Risk 
Weight (20%) x Credit Equivalent Amount After CRM [S39]   = Risk Weight (50%) x Credit 
Equivalent Amount After CRM [S40]  = Risk Weight (100%) x Credit Equivalent Amount After 
CRM [S41]  = Risk Weight (150%) x Credit Equivalent Amount After CRM [S42]  = Risk 
Weight (0%) x Credit Equivalent Amount After CRM [S43]  = Risk Weight (10%) x Credit 
Equivalent Amount After CRM [S44]  = Risk Weight (20%) x Credit Equivalent Amount After 
CRM [S45]   = Risk Weight (50%) x Credit Equivalent Amount After CRM [S46]  = Risk 
Weight (100%) x Credit Equivalent Amount After CRM [S47]  = Risk Weight (150%) x Credit 
Equivalent Amount After CRM [S48]  = Sum of RWA for Foreign Exchange Contracts & Gold 



[W31 to W48]  = Risk Weight (0%) x Credit Equivalent Amount After CRM [S52]  = Risk 
Weight (10%) x Credit Equivalent Amount After CRM [S53]   = Risk Weight (20%) x Credit 
Equivalent Amount After CRM [S54]  = Risk Weight (50%) x Credit Equivalent Amount After 
CRM [S55]  = Risk Weight (100%) x Credit Equivalent Amount After CRM [S56]  = Risk 
Weight (150%) x Credit Equivalent Amount After CRM [S57]  = Risk Weight (0%) x Credit 
Equivalent Amount After CRM [S58]  = Risk Weight (10%) x Credit Equivalent Amount After 
CRM [S59]   = Risk Weight (20%) x Credit Equivalent Amount After CRM [S60]  = Risk 
Weight (50%) x Credit Equivalent Amount After CRM [S61]  = Risk Weight (100%) x Credit 
Equivalent Amount After CRM [S62]  = Risk Weight (150%) x Credit Equivalent Amount After 
CRM [S63]  = Risk Weight (0%) x Credit Equivalent Amount After CRM [S64]  = Risk Weight 
(10%) x Credit Equivalent Amount After CRM [S65]   = Risk Weight (20%) x Credit Equivalent 
Amount After CRM [S66]  = Risk Weight (50%) x Credit Equivalent Amount After CRM [S67]  
= Risk Weight (100%) x Credit Equivalent Amount After CRM [S68]  = Risk Weight (150%) x 
Credit Equivalent Amount After CRM [S69]  = Sum of RWA for Equity Contracts [W52 to W69] 
 = Risk Weight (0%) x Credit Equivalent Amount After CRM [S73]   = Risk Weight (10%) x 
Credit Equivalent Amount After CRM [S74]  = Risk Weight (20%) x Credit Equivalent Amount 
After CRM [S75]  = Risk Weight (50%) x Credit Equivalent Amount After CRM [S76]  = Risk 
Weight (100%) x Credit Equivalent Amount After CRM [S77]  = Risk Weight (150%) x Credit 
Equivalent Amount After CRM [S78]  = Risk Weight (0%) x Credit Equivalent Amount After 
CRM [S79]   = Risk Weight (10%) x Credit Equivalent Amount After CRM [S80]  = Risk 
Weight (20%) x Credit Equivalent Amount After CRM [S81]  = Risk Weight (50%) x Credit 
Equivalent Amount After CRM [S82]  = Risk Weight (100%) x Credit Equivalent Amount After 
CRM [S83]  = Risk Weight (150%) x Credit Equivalent Amount After CRM [S84]  = Risk 
Weight (0%) x Credit Equivalent Amount After CRM [S85]   = Risk Weight (10%) x Credit 
Equivalent Amount After CRM [S86]  = Risk Weight (20%) x Credit Equivalent Amount After 
CRM [S87]  = Risk Weight (50%) x Credit Equivalent Amount After CRM [S88]  = Risk Weight 
(100%) x Credit Equivalent Amount After CRM [S89]  = Risk Weight (150%) x Credit 
Equivalent Amount After CRM [S90]  = Sum of RWA for Precious Metal Contracts [W73 to 
W90]   = Risk Weight (0%) x Credit Equivalent Amount After CRM [S94]  = Risk Weight (10%) 
x Credit Equivalent Amount After CRM [S95]  = Risk Weight (20%) x Credit Equivalent 
Amount After CRM [S96]  = Risk Weight (50%) x Credit Equivalent Amount After CRM [S97]  
= Risk Weight (100%) x Credit Equivalent Amount After CRM [S98]  = Risk Weight (150%) x 
Credit Equivalent Amount After CRM [S99]   = Risk Weight (0%) x Credit Equivalent Amount 
After CRM [S100]  = Risk Weight (10%) x Credit Equivalent Amount After CRM [S101]  = Risk 
Weight (20%) x Credit Equivalent Amount After CRM [S102]  = Risk Weight (50%) x Credit 
Equivalent Amount After CRM [S103]  = Risk Weight (100%) x Credit Equivalent Amount 
After CRM [S104]  = Risk Weight (150%) x Credit Equivalent Amount After CRM [S105]   = 
Risk Weight (0%) x Credit Equivalent Amount After CRM [S106]  = Risk Weight (10%) x 
Credit Equivalent Amount After CRM [S107]  = Risk Weight (20%) x Credit Equivalent 
Amount After CRM [S108]  = Risk Weight (50%) x Credit Equivalent Amount After CRM 
[S109]  = Risk Weight (100%) x Credit Equivalent Amount After CRM [S110]  = Risk Weight 
(150%) x Credit Equivalent Amount After CRM [S111]   = Sum of RWA for Other 
Commodities Contracts [W94 to W111]  = Risk Weight (0%) x Credit Equivalent Amount After 
CRM [S115]  = Risk Weight (10%) x Credit Equivalent Amount After CRM [S116]  = Risk 
Weight (20%) x Credit Equivalent Amount After CRM [S117]  = Risk Weight (50%) x Credit 
Equivalent Amount After CRM [S118]   = Risk Weight (100%) x Credit Equivalent Amount 
After CRM [S119]  = Risk Weight (150%) x Credit Equivalent Amount After CRM [S120]  = 



Risk Weight (0%) x Credit Equivalent Amount After CRM [S121]  = Risk Weight (10%) x 
Credit Equivalent Amount After CRM [S122]  = Risk Weight (20%) x Credit Equivalent 
Amount After CRM [S123]  = Risk Weight (50%) x Credit Equivalent Amount After CRM 
[S124]   = Risk Weight (100%) x Credit Equivalent Amount After CRM [S125]  = Risk Weight 
(150%) x Credit Equivalent Amount After CRM [S126]  = Risk Weight (0%) x Credit 
Equivalent Amount After CRM [S127]  = Risk Weight (10%) x Credit Equivalent Amount After 
CRM [S128]  = Risk Weight (20%) x Credit Equivalent Amount After CRM [S129]   = Risk 
Weight (50%) x Credit Equivalent Amount After CRM [S130]  = Risk Weight (100%) x Credit 
Equivalent Amount After CRM [S131]  = Risk Weight (150%) x Credit Equivalent Amount 
After CRM [S132]  = Sum of RWA for Credit Derivatives: Qualified [W115 to W132]  = Risk 
Weight (0%) x Credit Equivalent Amount After CRM [S136]   = Risk Weight (10%) x Credit 
Equivalent Amount After CRM [S137]  = Risk Weight (20%) x Credit Equivalent Amount After 
CRM [S138]  = Risk Weight (50%) x Credit Equivalent Amount After CRM [S139]  = Risk 
Weight (100%) x Credit Equivalent Amount After CRM [S140]  = Risk Weight (150%) x Credit 
Equivalent Amount After CRM [S141]  = Risk Weight (0%) x Credit Equivalent Amount After 
CRM [S142]   = Risk Weight (10%) x Credit Equivalent Amount After CRM [S143]  = Risk 
Weight (20%) x Credit Equivalent Amount After CRM [S144]  = Risk Weight (50%) x Credit 
Equivalent Amount After CRM [S145]  = Risk Weight (100%) x Credit Equivalent Amount 
After CRM [S146]  = Risk Weight (150%) x Credit Equivalent Amount After CRM [S147]   = 
Risk Weight (0%) x Credit Equivalent Amount After CRM [S148]  = Risk Weight (10%) x 
Credit Equivalent Amount After CRM [S149]  = Risk Weight (20%) x Credit Equivalent 
Amount After CRM [S150]  = Risk Weight (50%) x Credit Equivalent Amount After CRM 
[S151]  = Risk Weight (100%) x Credit Equivalent Amount After CRM [S152]   = Risk Weight 
(150%) x Credit Equivalent Amount After CRM [S153]  = Sum of RWA for Credit Derivatives: 
Non-qualified [W136 to W153]  = Sum of RWA for Interest Rate Contracts [W29], Foreign 
Exchange Contracts & Gold [W50], Equity Contracts  [W71], Precious Metal Contracts [W92], 
Other Commodities Contracts [W113], Credit Derivatives: Qualifed  Additional Assertions: 
Notional Amounts for OTCs [column D] must be non-negative  For the Current Exposure 
Method for OTCs, the CRM Adjustments: Redistribution of Net Exposures for  Guarantees 
and Credit Derivatives must sum to zero for each OTC Item Type: Interest Rate Contracts 
[O10 to  O27], Foreign Exchange Contracts & Gold [O31 to O48], Equity Contracts [O52 to 
O69], Precious Metal Contracts  [O73 to O90], Other Commodities Contracts [O94 to O111], 
Credit Derivatives: Qualified [O115 to O132] and  For the Current Exposure Method for OTCs, 
the CRM Adjustments: Redistribution of Net Exposure for Collateral  (Simple Approach) must 
sum to zero for each OTC Item Type: Interest Rate Contracts [P10 to P27], Foreign  
Exchange Contracts & Gold [P31 to P48], Equity Contracts [P52 to P69], Precious Metal 
Contracts [P73 to P90],  Other Commodities Contracts [P94 to P111], Credit Derivatives: 
Qualified [P115 to P132] and Credit Derivatives:  RWA for OTCs: Current Exposure Method 
[W157] = Blank unless Methodology Selected for Counterparty Credit  Risk ['000. Cover 
Sheet'!E27] = "Current Exposure Method" RWA for OTCs: Standardised Method [G193] = 
Blank unless Methodology Selected for Counterparty Credit Risk  ['000. Cover Sheet'!E27] = 
"Standardised Method" For Securities Financing Transactions (SFTs), the CRM Adjustments: 
Redistribution of Net Exposures for  Guarantees and Credit Derivatives [G200 to G205] must 
sum to zero For Securities Financing Transactions (SFTs), the CRM Adjustments: 
Redistribution of Net Exposure for Collateral  (Simple Approach) [H200 to H205] must sum to 
zero   = Sum of Positive Current Exposures for all Unsettled DvP [D8 to D11]  = Sum of 
Positive Current Exposures for Unsettled DvP [D13] and Unsettled Non-DvP [D16]  = Risk 



Weight (8%) x Positive Current Exposure [D8]  = Risk Weight (50%) x Positive Current 
Exposure [D9]  = Risk Weight (75%) x Positive Current Exposure [D10]  = Risk Weight 
(100%) x Positive Current Exposure [D11]  = Sum of RWA for all Unsettled DvP [H8 to H11]   
= Risk Weight (100%) x Positive Current Exposure [D16]  = Sum of RWA for Unsettled DvP 
[H13] and Unsettled Non-DvP [H16]     = Sum of Notional Amounts for all Securitisation Rated 
Exposures [D9 to D34]       = Sum of Notional Amounts for all Resecuritisation Rated 
Exposures [D45 to D72]   = Sum of Notional Amounts for all Unrated Exposures [D80 to D92]  
 = Sum of "Securitisations - Early Amortisation" for Uncontrolled Amortisation Structures: 
On-Balance Sheet:   = Total RWA for Securitisation Rated Exposures [L35]   = Total RWA for 
Resecuritisation Rated Exposures [L73]   = Total RWA for Unrated Exposures [L93]   = Sum 
of RWA for Uncontrolled Amortisation Structures [H106] and Controlled Amortisation 
Structures [M106]            = Sum of Gross Exposures (Credit Equivalent Amounts for Off 
Balance Sheet) for all Securitisation Rated            = Sum of Gross Exposures (Credit 
Equivalent Amounts for Off Balance Sheet) for all Resecuritisation Rated      = Sum of Gross 
Exposures (Credit Equivalent Amounts for Off Balance Sheet) for all Unrated Exposures [E80 
to    = Sum of "Securitisations - Early Amortisation" for Uncontrolled Amortisation Structures: 
On-Balance Sheet:            = Sum of Net Exposures (Credit Equivalent Amounts for Off 
Balance Sheet) for all Securitisation Rated            = Sum of Net Exposures (Credit Equivalent 
Amounts for Off Balance Sheet) for all Resecuritisation Rated      = Sum of Net Exposures 
(Credit Equivalent Amounts for Off Balance Sheet) for all Unrated Exposures [F80 to   = Sum 
of "Securitisations - Early Amortisation" for Uncontrolled Amortisation Structures: Off-Balance 
Sheet:   = Total Deductions from Tier 1 and Tier 2 Capital for Securitisation Rated Exposures 
[M35]    = Total Deductions from Tier 1 and Tier 2 Capital for Resecuritisation Rated 
Exposures [M73]   = Total Deductions from Tier 1 and Tier 2 Capital for Unrated Exposures 
[M93]                      = Sum of "Securitisations - Early Amortisation" for Uncontrolled 
Amortisation Structures: Off-Balance Sheet:                      = Sum of RWA for Uncontrolled 
Amortisation Structures [H101 to H105]                       = Sum of "Securitisations - Early 
Amortisation" for Controlled Amortisation Structures: On-Balance Sheet:   = Sum of CRM 
Adjustments [G8 to I8]   = Sum of CRM Adjustments [G9 to I9]  = Sum of Net Exposure 
(Credit Equivalent Amount for Off Balance Sheet) [F10] and CRM Adjustments [G10 to   = 
Sum of Net Exposure (Credit Equivalent Amount for Off Balance Sheet) [F11] and CRM 
Adjustments [G11 to   = Sum of Net Exposure (Credit Equivalent Amount for Off Balance 
Sheet) [F12] and CRM Adjustments [G12 to   = Sum of CRM Adjustments [G13 to I13]  = 
Sum of Net Exposure (Credit Equivalent Amount for Off Balance Sheet) [F14] and CRM 
Adjustments [G14 to   = Sum of Net Exposure (Credit Equivalent Amount for Off Balance 
Sheet) [F15] and CRM Adjustments [G15 to   = Sum of Net Exposure (Credit Equivalent 
Amount for Off Balance Sheet) [F16] and CRM Adjustments [G16 to    = Sum of Net 
Exposure (Credit Equivalent Amount for Off Balance Sheet) [F17] and CRM Adjustments 
[G17 to   = Sum of Net Exposure (Credit Equivalent Amount for Off Balance Sheet) [F18] and 
CRM Adjustments [G18 to   = Sum of Net Exposure (Credit Equivalent Amount for Off 
Balance Sheet) [F19] and CRM Adjustments [G19 to   = Sum of Net Exposure (Credit 
Equivalent Amount for Off Balance Sheet) [F20] and CRM Adjustments [G20 to   = Sum of 
CRM Adjustments [G22 to I22]  = Sum of CRM Adjustments [G23 to I23]  = Sum of Net 
Exposure (Credit Equivalent Amount for Off Balance Sheet) [F24] and CRM Adjustments 
[G24 to    = Sum of Net Exposure (Credit Equivalent Amount for Off Balance Sheet) [F25] and 
CRM Adjustments [G25 to   = Sum of Net Exposure (Credit Equivalent Amount for Off 
Balance Sheet) [F26] and CRM Adjustments [G26 to   = Sum of CRM Adjustments [G27 to 



I27]  = Sum of Net Exposure (Credit Equivalent Amount for Off Balance Sheet) [F28] and 
CRM Adjustments [G28 to   = Sum of Net Exposure (Credit Equivalent Amount for Off 
Balance Sheet) [F29] and CRM Adjustments [G29 to   = Sum of Net Exposure (Credit 
Equivalent Amount for Off Balance Sheet) [F30] and CRM Adjustments [G30 to   = Sum of 
Net Exposure (Credit Equivalent Amount for Off Balance Sheet) [F31] and CRM Adjustments 
[G31 to   = Sum of Net Exposure (Credit Equivalent Amount for Off Balance Sheet) [F32] and 
CRM Adjustments [G32 to    = Sum of Net Exposure (Credit Equivalent Amount for Off 
Balance Sheet) [F33] and CRM Adjustments [G33 to   = Sum of Net Exposure (Credit 
Equivalent Amount for Off Balance Sheet) [F34] and CRM Adjustments [G34 to   = Sum of 
Exposures After CRM for all Securitisation Rated Exposures [J8 to J34]  = Sum of CRM 
Adjustments [G42 to I42]  = Sum of CRM Adjustments [G43 to I43]  = Sum of CRM 
Adjustments [G44 to I44]  = Sum of Net Exposure (Credit Equivalent Amount for Off Balance 
Sheet) [F45] and CRM Adjustments [G45 to   = Sum of CRM Adjustments [G46 to I46]  = 
Sum of Net Exposure (Credit Equivalent Amount for Off Balance Sheet) [F47] and CRM 
Adjustments [G47 to    = Sum of CRM Adjustments [G48 to I48]  = Sum of Net Exposure 
(Credit Equivalent Amount for Off Balance Sheet) [F49] and CRM Adjustments [G49 to   = 
Sum of Net Exposure (Credit Equivalent Amount for Off Balance Sheet) [F50] and CRM 
Adjustments [G50 to   = Sum of Net Exposure (Credit Equivalent Amount for Off Balance 
Sheet) [F51] and CRM Adjustments [G51 to   = Sum of Net Exposure (Credit Equivalent 
Amount for Off Balance Sheet) [F52] and CRM Adjustments [G52 to   = Sum of Net Exposure 
(Credit Equivalent Amount for Off Balance Sheet) [F53] and CRM Adjustments [G53 to   = 
Sum of Net Exposure (Credit Equivalent Amount for Off Balance Sheet) [F54] and CRM 
Adjustments [G54 to    = Sum of Net Exposure (Credit Equivalent Amount for Off Balance 
Sheet) [F55] and CRM Adjustments [G55 to   = Sum of Net Exposure (Credit Equivalent 
Amount for Off Balance Sheet) [F56] and CRM Adjustments [G56 to   = Sum of CRM 
Adjustments [G58 to I58]  = Sum of CRM Adjustments [G59 to I59]  = Sum of CRM 
Adjustments [G60 to I60]  = Sum of Net Exposure (Credit Equivalent Amount for Off Balance 
Sheet) [F61] and CRM Adjustments [G61 to   = Sum of CRM Adjustments [G62 to I62]  = 
Sum of Net Exposure (Credit Equivalent Amount for Off Balance Sheet) [F63] and CRM 
Adjustments [G63 to   = Sum of CRM Adjustments [G64 to I64]   = Sum of Net Exposure 
(Credit Equivalent Amount for Off Balance Sheet) [F65] and CRM Adjustments [G65 to   = 
Sum of Net Exposure (Credit Equivalent Amount for Off Balance Sheet) [F66] and CRM 
Adjustments [G66 to   = Sum of Net Exposure (Credit Equivalent Amount for Off Balance 
Sheet) [F67] and CRM Adjustments [G67 to   = Sum of Net Exposure (Credit Equivalent 
Amount for Off Balance Sheet) [F68] and CRM Adjustments [G68 to   = Sum of Net Exposure 
(Credit Equivalent Amount for Off Balance Sheet) [F69] and CRM Adjustments [G69 to   = 
Sum of Net Exposure (Credit Equivalent Amount for Off Balance Sheet) [F70] and CRM 
Adjustments [G70 to   = Sum of Net Exposure (Credit Equivalent Amount for Off Balance 
Sheet) [F71] and CRM Adjustments [G71 to    = Sum of Net Exposure (Credit Equivalent 
Amount for Off Balance Sheet) [F72] and CRM Adjustments [G72 to   = Sum of Exposures 
After CRM for all Resecuritisation Rated Exposures [J42 to J72]  = Sum of Net Exposure 
(Credit Equivalent Amount for Off Balance Sheet) [F80] and CRM Adjustments [G76 to   = 
Sum of Net Exposure (Credit Equivalent Amount for Off Balance Sheet) [F82] and CRM 
Adjustments [G78 to   = Net Exposure (Credit Equivalent Amount for Off Balance Sheet) 
[F83]  = Sum of Net Exposure (Credit Equivalent Amount for Off Balance Sheet) [F84] and 
CRM Adjustments [G80 to   = Sum of Net Exposure (Credit Equivalent Amount for Off 
Balance Sheet) [F85] and CRM Adjustments [G81 to   = Sum of Net Exposure (Credit 



Equivalent Amount for Off Balance Sheet) [F87] and CRM Adjustments [G83 to   = Sum of 
Net Exposure (Credit Equivalent Amount for Off Balance Sheet) [F89] and CRM Adjustments 
[G85 to    = Net Exposure (Credit Equivalent Amount for Off Balance Sheet) [F90]  = Sum of 
Net Exposure (Credit Equivalent Amount for Off Balance Sheet) [F91] and CRM Adjustments 
[G87 to   = Sum of Net Exposure (Credit Equivalent Amount for Off Balance Sheet) [F92] and 
CRM Adjustments [G88 to   = Sum of Exposures After CRM for all Unrated Exposures [J80 to 
J92]   = Sum of "Securitisations - Early Amortisation" for Controlled Amortisation Structures: 
On-Balance Sheet: After    = Sum of "Securitisations - Early Amortisation" for Controlled 
Amortisation Structures: Off-Balance Sheet:   = Risk Weight (0%) x Exposure After CRM [J8]   
= Risk Weight (10%) x Exposure After CRM [J9]  = Risk Weight (20%) x Exposure After CRM 
[J10]  = Risk Weight (50%) x Exposure After CRM [J11]  = Risk Weight (100%) x Exposure 
After CRM [J12]  = Risk Weight (150%) x Exposure After CRM [J13]  = Risk Weight (20%) x 
Exposure After CRM [J17]  = Risk Weight (50%) x Exposure After CRM [J18]  = Risk Weight 
(100%) x Exposure After CRM [J19]   = Risk Weight (0%) x Exposure After CRM [J22]  = Risk 
Weight (10%) x Exposure After CRM [J23]  = Risk Weight (20%) x Exposure After CRM [J24]  
= Risk Weight (50%) x Exposure After CRM [J25]  = Risk Weight (100%) x Exposure After 
CRM [J26]  = Risk Weight (150%) x Exposure After CRM [J27]  = Risk Weight (350%) x 
Exposure After CRM [J28]  = Risk Weight (20%) x Exposure After CRM [J31]   = Risk Weight 
(50%) x Exposure After CRM [J32]  = Risk Weight (100%) x Exposure After CRM [J33]  = 
Sum of RWA for all Securitisation Rated Exposures [L8 to L33]  = Risk Weight (0%) x 
Exposure After CRM [J42]  = Risk Weight (10%) x Exposure After CRM [J43]  = Risk Weight 
(20%) x Exposure After CRM [J44]  = Risk Weight (40%) x Exposure After CRM [J45]  = Risk 
Weight (50%) x Exposure After CRM [J46]  = Risk Weight (100%) x Exposure After CRM 
[J47]   = Risk Weight (150%) x Exposure After CRM [J48]  = Risk Weight (225%) x Exposure 
After CRM [J49]  = Risk Weight (40%) x Exposure After CRM [J53]  = Risk Weight (100%) x 
Exposure After CRM [J54]  = Risk Weight (225%) x Exposure After CRM [J55]  = Risk Weight 
(0%) x Exposure After CRM [J58]  = Risk Weight (10%) x Exposure After CRM [J59]  = Risk 
Weight (20%) x Exposure After CRM [J60]  = Risk Weight (40%) x Exposure After CRM [J61]  
 = Risk Weight (50%) x Exposure After CRM [J62]  = Risk Weight (100%) x Exposure After 
CRM [J63]  = Risk Weight (150%) x Exposure After CRM [J64]  = Risk Weight (225%) x 
Exposure After CRM [J65]  = Risk Weight (650%) x Exposure After CRM [J66]  = Risk Weight 
(40%) x Exposure After CRM [J69]  = Risk Weight (100%) x Exposure After CRM [J70]  = 
Risk Weight (225%) x Exposure After CRM [J71]   = Sum of RWA for all Resecuritisation 
Rated Exposures [L42 to L71]  = Risk Weight [K80] x Exposure After CRM [J80]  = Risk 
Weight [K82] x Exposure After CRM [J82]  = Risk Weight [K83] x Exposure After CRM [J83]  
= Risk Weight [K84] x Exposure After CRM [J84]  = Risk Weight [K87] x Exposure After CRM 
[J87]  = Risk Weight [K89] x Exposure After CRM [J89]  = Risk Weight [K90] x Exposure After 
CRM [J90]  = Risk Weight [K91] x Exposure After CRM [J91]   = Sum of RWA for all Unrated 
Exposures [L80 to L91]  = Sum of "Securitisations - Early Amortisation" for Controlled 
Amortisation Structures: Off-Balance Sheet: After   = Exposure After CRM [J14]  = Exposure 
After CRM [J15]   = Exposure After CRM [J16]  = Exposure After CRM [J20]  = Exposure 
After CRM [J29]  = Exposure After CRM [J30]  = Exposure After CRM [J34]  = Sum of 
Deductions from Tier 1 and Tier 2 Capital for all Securitisation Rated Exposures [M14 to M34] 
 = Exposure After CRM [J50]   = Exposure After CRM [J51]  = Exposure After CRM [J52]  = 
Exposure After CRM [J56]  = Exposure After CRM [J67]  = Exposure After CRM [J68]  = 
Exposure After CRM [J72]  = Sum of Deductions from Tier 1 and Tier 2 Capital for all 
Resecuritisation Rated Exposures [M50 to M72]   = Exposure After CRM [J80]  = Exposure 



After CRM [J84]  = Exposure After CRM [J85]  = Exposure After CRM [J87]  = Exposure After 
CRM [J91]  = Exposure After CRM [J92]  = Sum of Deductions from Tier 1 and Tier 2 Capital 
for all Unrated Exposures [M80 to M92]   = Sum of RWA for Uncontrolled Amortisation 
Structures [M101 to M105] Additional Assertions: The CRM Adjustments: Redistribution of 
Net Exposures for Guarantees and Credit Derivatives must sum to zero  for each of 
Securitisation Rated Exposures: Originator [G8 to G19] and Investor [G21 to G32]; and  The 
CRM Adjustments: Redistribution of Net Exposure for Collateral (Simple Approach) must sum 
to zero for  each of Securitisation Rated Exposures: Originator [H8 to H19] and Investor [H21 
to H32]; and Resecuritisation    = Sum of First Year Gross Income for the Standardised 
Approach across all business lines [C15 to C22]         = Sum of Second Year Gross Income 
for the Standardised Approach across all business lines [D15 to D22]         = Sum of Third 
Year Gross Income for the Standardised Approach across all business lines [E15 to E22]       
=    Factor (15%) x First Year Gross Income [C8] if positive, otherwise blank  =   Factor (18%) 
x First Year Gross Income [C15] if positive, otherwise zero  =   Factor (18%) x First Year Gross 
Income [C16] if positive, otherwise zero   =   Factor (12%) x First Year Gross Income [C17] if 
positive, otherwise zero  =   Factor (15%) x First Year Gross Income [C18] if positive, 
otherwise zero  =   Factor (18%) x First Year Gross Income [C19] if positive, otherwise zero  =  
 Factor (15%) x First Year Gross Income [C20] if positive, otherwise zero  =   Factor (12%) x 
First Year Gross Income [C21] if positive, otherwise zero  =   Factor (12%) x First Year Gross 
Income [C22] if positive, otherwise zero  = Sum of First Year Weighted Income for the 
Standardised Approach across all business lines [J15 to J22]  =   Factor (18%) x First Year 
Gross Income [C30] if positive, otherwise zero   =   Factor (18%) x First Year Gross Income 
[C31] if positive, otherwise zero  =   Factor (18%) x First Year Gross Income [C32] if positive, 
otherwise zero  =   Factor (15%) x First Year Gross Income [C33] if positive, otherwise zero  =  
 Factor (12%) x First Year Gross Income [C34] if positive, otherwise zero  =   Factor (12%) x 
First Year Gross Income [C35] if positive, otherwise zero  = Sum of First Year Weighted 
Income for the Alternative Standardised Approach (i) across first grouping of  business lines 
(Aggregate Business Lines (vi)) [J30 to J35]  =   Factor (12%) x m Factor (0.035) x First Year 
Loans and Advances [C41] if positive, otherwise zero   =   Factor (15%) x m Factor (0.035) x 
First Year Loans and Advances [C42] if positive, otherwise zero  = Sum of First Year Weighted 
Income for the Alternative Standardised Approach (i) for first grouping of business  lines 
(Aggregate Business Lines (vi)) [J37] and second grouping of business lines (Aggregate 
Business Lines (v))   =   Factor (18%) x First Year Gross Income [C50] if positive, otherwise 
zero  =   Factor (18%) x First Year Gross Income [C51] if positive, otherwise zero  =   Factor 
(18%) x First Year Gross Income [C52] if positive, otherwise zero  =   Factor (15%) x First Year 
Gross Income [C53] if positive, otherwise zero  =   Factor (12%) x First Year Gross Income 
[C54] if positive, otherwise zero   =   Factor (12%) x First Year Gross Income [C55] if positive, 
otherwise zero  = Sum of First Year Weighted Income for the Alternative Standardised 
Approach (ii) across first grouping of  business lines (Aggregate Business Lines (vi)) [J50 to 
J55]  =   Factor (15%) x m Factor (0.035) x First Year Loans and Advances [C61] if positive, 
otherwise zero  = Sum of First Year Weighted Income for the Alternative Standardised 
Approach (ii) for first grouping of  business lines (Aggregate Business Lines (vi)) [J57] and 
second grouping of business lines (Aggregate Business   =   Factor (18%) x First Year Gross 
Income [C69] if positive, otherwise zero  = Sum of First Year Weighted Income for the 
Alternative Standardised Approach (iii) across first grouping of  business lines (Aggregate 
Business Lines (vi)) [J69]  =   Factor (12%) x m Factor (0.035) x First Year Loans and 
Advances [C75] if positive, otherwise zero   =   Factor (15%) x m Factor (0.035) x First Year 



Loans and Advances [C76] if positive, otherwise zero  = Sum of First Year Weighted Income 
for the Alternative Standardised Approach (iii) for first grouping of  business lines (Aggregate 
Business Lines (vi)) [J71] and second grouping of business lines (Aggregate Business   =   
Factor (18%) x First Year Gross Income [C84] if positive, otherwise zero  = Sum of First Year 
Weighted Income for the Alternative Standardised Approach (iv) across first grouping of  
business lines (Aggregate Business Lines (vi)) [J84]  =   Factor (15%) x m Factor (0.035) x 
First Year Loans and Advances [C90] if positive, otherwise zero  = Sum of First Year Weighted 
Income for the Alternative Standardised Approach (iv) for first grouping of  business lines 
(Aggregate Business Lines (vi)) [J86] and second grouping of business lines (Aggregate 
Business   =    Factor (15%) x Second Year Gross Income [D8] if positive, otherwise blank  =   
Factor (18%) x Second Year Gross Income [D15] if positive, otherwise zero   =   Factor (18%) 
x Second Year Gross Income [D16] if positive, otherwise zero  =   Factor (12%) x Second Year 
Gross Income [D17] if positive, otherwise zero  =   Factor (15%) x Second Year Gross Income 
[D18] if positive, otherwise zero  =   Factor (18%) x Second Year Gross Income [D19] if 
positive, otherwise zero  =   Factor (15%) x Second Year Gross Income [D20] if positive, 
otherwise zero  =   Factor (12%) x Second Year Gross Income [D21] if positive, otherwise 
zero  =   Factor (12%) x Second Year Gross Income [D22] if positive, otherwise zero  = Sum 
of Second Year Weighted Income for the Standardised Approach across all business lines 
[K15 to K22]  =   Factor (18%) x Second Year Gross Income [D30] if positive, otherwise zero   
=   Factor (18%) x Second Year Gross Income [D31] if positive, otherwise zero  =   Factor 
(18%) x Second Year Gross Income [D32] if positive, otherwise zero  =   Factor (15%) x 
Second Year Gross Income [D33] if positive, otherwise zero  =   Factor (12%) x Second Year 
Gross Income [D34] if positive, otherwise zero  =   Factor (12%) x Second Year Gross Income 
[D35] if positive, otherwise zero  = Sum of Second Year Weighted Income for the Alternative 
Standardised Approach (i) across first grouping of  business lines (Aggregate Business Lines 
(vi)) [K30 to K35]   =   Factor (12%) x m Factor (0.035) x Second Year Loans and Advances 
[D41] if positive, otherwise zero  =   Factor (15%) x m Factor (0.035) x Second Year Loans 
and Advances [D42] if positive, otherwise zero  = Sum of Second Year Weighted Income for 
the Alternative Standardised Approach (i) for first grouping of  business lines (Aggregate 
Business Lines (vi)) [K37] and second grouping of business lines (Aggregate Business   =   
Factor (18%) x Second Year Gross Income [D50] if positive, otherwise zero  =   Factor (18%) 
x Second Year Gross Income [D51] if positive, otherwise zero  =   Factor (18%) x Second Year 
Gross Income [D52] if positive, otherwise zero  =   Factor (15%) x Second Year Gross Income 
[D53] if positive, otherwise zero   =   Factor (12%) x Second Year Gross Income [D54] if 
positive, otherwise zero  =   Factor (12%) x Second Year Gross Income [D55] if positive, 
otherwise zero  = Sum of Second Year Weighted Income for the Alternative Standardised 
Approach (ii) across first grouping of  business lines (Aggregate Business Lines (vi)) [K50 to 
K55]  =   Factor (15%) x m Factor (0.035) x Second Year Loans and Advances [D61] if 
positive, otherwise zero  = Sum of Second Year Weighted Income for the Alternative 
Standardised Approach (ii) for first grouping of  business lines (Aggregate Business Lines 
(vi)) [K57] and second grouping of business lines (Aggregate Business   =   Factor (18%) x 
Second Year Gross Income [D69] if positive, otherwise zero  = Sum of Second Year Weighted 
Income for the Alternative Standardised Approach (iii) across first grouping of  business lines 
(Aggregate Business Lines (vi)) [K69]  =   Factor (12%) x m Factor (0.035) x Second Year 
Loans and Advances [D75] if positive, otherwise zero   =   Factor (15%) x m Factor (0.035) x 
Second Year Loans and Advances [D76] if positive, otherwise zero  = Sum of Second Year 
Weighted Income for the Alternative Standardised Approach (iii) for first grouping of  business 



lines (Aggregate Business Lines (vi)) [K71] and second grouping of business lines (Aggregate 
Business   =   Factor (18%) x Second Year Gross Income [D84] if positive, otherwise zero  = 
Sum of Second Year Weighted Income for the Alternative Standardised Approach (iv) across 
first grouping of  business lines (Aggregate Business Lines (vi)) [K84]  =   Factor (15%) x m 
Factor (0.035) x Second Year Loans and Advances [D90] if positive, otherwise zero  = Sum of 
Second Year Weighted Income for the Alternative Standardised Approach (iv) for first 
grouping of  business lines (Aggregate Business Lines (vi)) [K86] and second grouping of 
business lines (Aggregate Business   =    Factor (15%) x Third Year Gross Income [E8] if 
positive, otherwise blank  =   Factor (18%) x Third Year Gross Income [E15] if positive, 
otherwise zero   =   Factor (18%) x Third Year Gross Income [E16] if positive, otherwise zero  
=   Factor (12%) x Third Year Gross Income [E17] if positive, otherwise zero  =   Factor (15%) 
x Third Year Gross Income [E18] if positive, otherwise zero  =   Factor (18%) x Third Year 
Gross Income [E19] if positive, otherwise zero  =   Factor (15%) x Third Year Gross Income 
[E20] if positive, otherwise zero  =   Factor (12%) x Third Year Gross Income [E21] if positive, 
otherwise zero  =   Factor (12%) x Third Year Gross Income [E22] if positive, otherwise zero  = 
Sum of Third Year Weighted Income for the Standardised Approach across all business lines 
[L15 to L22]   =   Factor (18%) x Third Year Gross Income [E30] if positive, otherwise zero  =   
Factor (18%) x Third Year Gross Income [E31] if positive, otherwise zero  =   Factor (18%) x 
Third Year Gross Income [E32] if positive, otherwise zero  =   Factor (15%) x Third Year Gross 
Income [E33] if positive, otherwise zero  =   Factor (12%) x Third Year Gross Income [E34] if 
positive, otherwise zero  =   Factor (12%) x Third Year Gross Income [E35] if positive, 
otherwise zero  = Sum of Third Year Weighted Income for the Alternative Standardised 
Approach (i) across first grouping of  business lines (Aggregate Business Lines (vi)) [L30 to 
L35]   =   Factor (12%) x m Factor (0.035) x Third Year Loans and Advances [E41] if positive, 
otherwise zero  =   Factor (15%) x m Factor (0.035) x Third Year Loans and Advances [E42] if 
positive, otherwise zero  = Sum of Third Year Weighted Income for the Alternative 
Standardised Approach (i) for first grouping of  business lines (Aggregate Business Lines (vi)) 
[L37] and second grouping of business lines (Aggregate Business   =   Factor (18%) x Third 
Year Gross Income [E50] if positive, otherwise zero  =   Factor (18%) x Third Year Gross 
Income [E51] if positive, otherwise zero  =   Factor (18%) x Third Year Gross Income [E52] if 
positive, otherwise zero  =   Factor (15%) x Third Year Gross Income [E53] if positive, 
otherwise zero   =   Factor (12%) x Third Year Gross Income [E54] if positive, otherwise zero  
=   Factor (12%) x Third Year Gross Income [E55] if positive, otherwise zero  = Sum of Third 
Year Weighted Income for the Alternative Standardised Approach (ii) across first grouping of  
business lines (Aggregate Business Lines (vi)) [L50 to L55]  =   Factor (15%) x m Factor 
(0.035) x Third Year Loans and Advances [E61] if positive, otherwise zero  = Sum of Third 
Year Weighted Income for the Alternative Standardised Approach (ii) for first grouping of  
business lines (Aggregate Business Lines (vi)) [L57] and second grouping of business lines 
(Aggregate Business   =   Factor (18%) x Third Year Gross Income [E69] if positive, otherwise 
zero  = Sum of Third Year Weighted Income for the Alternative Standardised Approach (iii) 
across first grouping of  business lines (Aggregate Business Lines (vi)) [L69]   =   Factor 
(12%) x m Factor (0.035) x Third Year Loans and Advances [E75] if positive, otherwise zero  = 
  Factor (15%) x m Factor (0.035) x Third Year Loans and Advances [E76] if positive, 
otherwise zero  = Sum of Third Year Weighted Income for the Alternative Standardised 
Approach (iii) for first grouping of  business lines (Aggregate Business Lines (vi)) [L71] and 
second grouping of business lines (Aggregate Business   =   Factor (18%) x Third Year Gross 
Income [E84] if positive, otherwise zero  = Sum of Third Year Weighted Income for the 



Alternative Standardised Approach (iv) across first grouping of  business lines (Aggregate 
Business Lines (vi)) [L84]  =   Factor (15%) x m Factor (0.035) x Third Year Loans and 
Advances [E90] if positive, otherwise zero  = Sum of Third Year Weighted Income for the 
Alternative Standardised Approach (iv) for first grouping of  business lines (Aggregate 
Business Lines (vi)) [L86] and second grouping of business lines (Aggregate Business   = 
Mean of (positive) Weighted Income values [J8 to L8] (i.e. the sum of the positive values 
divided by the  number of positive values) if Methodology Selected for Operational Risk ['000. 
Cover Sheet'!E31] = "A. Basic    = Mean of (all) Weighted Income values [J23 to L23] (i.e. the 
sum of all values divided by 3) if Methodology  Selected for Operational Risk ['000. Cover 
Sheet'!E31] = "B. Standardised Approach", otherwise blank  = Mean of (all) Weighted Income 
values [J44 to L44] (i.e. the sum of all values divided by 3) if Methodology  Selected for 
Operational Risk ['000. Cover Sheet'!E31] = "C. Alternative Standardised Approach (i)", 
otherwise   = Mean of (all) Weighted Income values [J63 to L63] (i.e. the sum of all values 
divided by 3) if Methodology  Selected for Operational Risk ['000. Cover Sheet'!E31] = "D. 
Alternative Standardised Approach (ii)", otherwise   = Mean of (all) Weighted Income values 
[J78 to L78] (i.e. the sum of all values divided by 3) if Methodology  Selected for Operational 
Risk ['000. Cover Sheet'!E31] = "E. Alternative Standardised Approach (iii)", otherwise   = 
Mean of (all) Weighted Income values [J92 to L92] (i.e. the sum of all values divided by 3) if 
Methodology  Selected for Operational Risk ['000. Cover Sheet'!E31] = "F. Alternative 
Standardised Approach (iv)", otherwise                    = Specific Risk Charge % [I53] x Market 
Value of the the Underlying in USD [H53]   = Absolute Value of: Delta [I60] x Market Value of 
the Underlying in USD [H60] if Methodology Selected for  Options ['000. Cover Sheet'!E38] = 
"Delta-Plus", otherwise blank                                             = Blank unless Methodology 
Selected for Options ['000. Cover Sheet'!E38] = "Simplified", in which case if the  Cash 
Position [S53] = "None", equal to the minimum of: the sum of the Notional Charges for 
Specific Risk [J53]  and General Market Risk [K53]; and the Market Value of the Option [R53], 
 otherwise the maximum of: the sum  of the Notional Charges for Specific Risk [J53] and 
General Market Risk [K53] less The Amount the Option is in   = 1/2 x Gamma [R60] x (VU 
[S60])  if Methodology Selected for Options ['000. Cover Sheet'!E38] = "Delta-Plus",        = 25 
x Vega [U60] if Methodology Selected for Options ['000. Cover Sheet'!E38] = "Delta-Plus", 
otherwise blank         = Specific Risk Charge % [G54] x Market Value in USD [F54]     = 
General Market Risk Charge (8%) x Market Value in USD [F54]       = Absolute value of: Delta 
[K47] x Market Value of the Underlying in USD [J47] if Methodology Selected for  Options 
['000. Cover Sheet'!E38] = "Delta-Plus", otherwise blank     = Specific Risk Charge % [M16] x 
Market Value in USD [K16]  = Specific Risk Charge % [M40] x Market Value in USD [K40]   = 
Specific Risk Charge % [M47] x Delta Adjusted Market Value in USD [L47]  = Specific Risk 
Charge % [N9] x Market Value in USD [K9]  = General Market Risk Charge (8%) x Market 
Value in USD [K16]   = General Market Risk Charge (8%) x Market Value in USD [K40]  = 
Specific Risk Charge (8%) x Delta Adjusted Market Value in USD [L47]  = General Market 
Risk Charge (8%) x Market Value in USD [K9]   = Specific Risk Charge % [P23] x Market 
Value in USD [N23]  = Specific Risk Charge % [P31] x Market Value in USD [N31]   = General 
Market Risk Charge (8%) x Market Value in USD [N23]  = General Market Risk Charge (8%) 
x Market Value in USD [N31]   = 1/2 x Gamma [R47] x (VU [S47])  if Methodology Selected 
for Options ['000. Cover Sheet'!E38] = "Delta-Plus",    = 25 x Vega [U47] if Methodology 
Selected for Options ['000. Cover Sheet'!E38] = "Delta-Plus", otherwise blank     = Blank 
unless Methodology Selected for Options ['000. Cover Sheet'!E38] = "Simplified", in which 
case if the  Cash Position [X40] = "None", equal to the minimum of: the sum of the Notional 



Charges for Specific Risk [N40]  and General Market Risk [O40]; and the Market Value of the 
Option [W40],  otherwise the maximum of: the  sum of the Notional Charges for Specific Risk 
[N40] and General Market Risk [O40] less The Amount the Option    = Specific Risk Charge 
% [AC31] x Market Value in USD [AA31]  = General Market Risk Charge (8%) x Market Value 
in USD [AA31]           = Absolute value of: Delta [F47] x Market Value of the Underlying in 
USD [E47] if Methodology Selected for  Options ['000. Cover Sheet'!E38] = "Delta-Plus", 
otherwise blank   = General Market Risk Charge (15%) x Market Value in USD [G40]       = 
1/2 x Gamma [K47] x (VU [L47])  if Methodology Selected for Options ['000. Cover 
Sheet'!E38] = "Delta-Plus",      = 25 x Vega [N47] if Methodology Selected for Options ['000. 
Cover Sheet'!E38] = "Delta-Plus", otherwise blank   = Blank unless Methodology Selected for 
Options ['000. Cover Sheet'!E38] = "Simplified", in which case if the  Cash Position [P40] = 
"None", equal to the minimum of: the Notional General Market Risk Charge [H40]; and the  
Market Value of the Option [O40]; otherwise the maximum of: the Notional General Market 
Risk Charge [H40]   = Sum of Capital Requirements given in the MR Data Table "Interest 
Rate Options": Simplified Approach [{'010.  MR-Data IRR'!T53}] for the relevant "Currency 
(Interest Rate Risk)" [i.e. where {'010. MR-Data IRR'!F53} = B88] if  Methodology Selected for 
Interest Rate Risk ['000. Cover Sheet'!E36] = "Maturity", otherwise blank  = Sum of Capital 
Requirements for Options: Maturity Method: Simplified Approach, across all currencies 
[{C88}]   = Minimum of: Sum of Unmatched Weighted Positions: Zone 1: Long [K30 to K33]; 
and Sum of Unmatched  Weighted Positions: Zone 1: Short [L30 to L33]  = Minimum of: Sum 
of Unmatched Weighted Positions: Zone 2: Long [K34 to K36]; and Sum of Unmatched  
Weighted Positions: Zone 2: Short [L34 to L36]  = Minimum of: Sum of Unmatched Weighted 
Positions: Zone 3: Long [K37 to K44]; and Sum of Unmatched  Weighted Positions: Zone 3: 
Short [L37 to L44]   = Sum of Unmatched Weighted Positions: Zone 1: Long [K30 to K33] less 
Matched Weighted Positions: First  Round of Horizontal Offsetting: Zone 1 [D59]  = Sum of 
Unmatched Weighted Positions: Zone 2: Long [K34 to K36] less Matched Weighted Positions: 
First  Round of Horizontal Offsetting: Zone 2 [D60]  = Sum of Unmatched Weighted Positions: 
Zone 3: Long [K37 to K44] less Matched Weighted Positions: First  Round of Horizontal 
Offsetting: Zone 3 [D61]   = Sum of the Positions Matched Between Zones 1 & 2 (a) and the 
Positions Matched Between 2 & 3 (b), where:  (a):= Positions Matched Between Zones 1 & 2 
= the minimum of: the sum of the Long Unmatched Positions in  Zone 1 [D67] and Zone 2 
[D68]; and the sum of the Short Unmatched Positions in Zone 1 [E67] and Zone 2 [E68]  [i.e. 
(a)=MIN(D67+D68,E67+E68)]; and (b):= Positions Matched Between Zones 2 & 3 = the 
minimum of: the sum  of the Long Unmatched Positions in Zone 2 after the Second Round of 
Horizontal Offsetting ( = maximum of:  Unmatched Long Position in Zone 2 [D68] less "(a)"; 
and zero, [i.e. MAX(D68-"(a)",0)]) and the Long Unmatched  Positions in Zone 3 [D69]; and 
the sum of the Short Unmatched Positions in Zone 2 after the Second Round of   = Minimum 
of: the sum of the Long Unmatched Positions in Zone 1 after the Second Round of Horizontal  
Offsetting ( = maximum of: Unmatched Long Position in Zone 1 [D67] less "(a)" above; and 
zero, [i.e. MAX(D67- "(a)",0)]) and the Long Unmatched Positions in Zone 3 after the Second 
Round of Horizontal Offsetting ( =  maximum of: Unmatched Long Position in Zone 3 [D69] 
less "(b)" above; and zero, [i.e. MAX(D69-"(b)",0)]); and  the sum of the Short Unmatched 
Positions in Zone 1 after the Second Round of Horizontal Offsetting ( =  maximum of: 
Unmatched Short Position in Zone 1 [E67] less "(a)" above; and zero, [i.e. MAX(E67-"(a)",0)]) 
and  the Short Unmatched Positions in Zone 3 after the Second Round of Horizontal 
Offsetting ( = maximum of:    = Blank unless Methodology Selected for Interest Rate Risk 
['000. Cover Sheet'!E36] = "Maturity", in which case  equal to the sum of the Market Values in 



USD given in the MR Data Table "Positions in Fixed and Floating Rate  Debt Securities": Long 
[{'010. MR-Data IRR'!U9}] for the currency in question [i.e. when {'010. MR-Data  
IRR'!G9}=B26], when either (i) the Coupon Type [{'010. MR-Data IRR'!D9}] = "Fixed" and the 
Maturity Date  [{'010. MR-Data IRR'!H9}] less Quarter End Date ['000. Cover Sheet'!F18]   1 
month or (ii) the Coupon Type  [{'010. MR-Data IRR'!D9}] = "Floating" and the Next Coupon 
Date [{'010. MR-Data IRR'!L9}] less Quarter End  Date ['000. Cover Sheet'!F18]   1 month; 
plus the sum of the Market Values in USD given in the table "Forwards  and Futures on Debt 
Securities" [{'010. MR-Data IRR'!X23}] for the currency in question [i.e. when {'010. MR- Data 
IRR'!L23}=B26], when either (i) the Position Type [{'010. MR-Data IRR'!B23}] = "Long", the 
Coupon Type  [{'010. MR-Data IRR'!I23}] = "Fixed" and the Maturity Date [{'010. MR-Data 
IRR'!M23}] less Quarter End Date  ['000. Cover Sheet'!F18]   1 month or (ii) the Position Type 
[{'010. MR-Data IRR'!B23}] = "Long", the Coupon  Type [{'010. MR-Data IRR'!I23}] = "Floating" 
and the Next Coupon Date [{'010. MR-Data IRR'!Q23}] less Quarter  End Date ['000. Cover 
Sheet'!F18]   1 month or (iii) the Position Type [{'010. MR-Data IRR'!B23}] = "Short" and  the 
Future/Forward Maturity Date [{'010. MR-Data IRR'!C23}] less Quarter End Date ['000. Cover 
Sheet'!F18]   1  month; plus the sum of the Long Notional Positions in USD given in the table 
"Forward Rate Agreements" [{'010.  MR-Data IRR'!D30}] for the currency in question [i.e. 
when {'010. MR-Data IRR'!I30}=B26], when either (i) the  Position Type [{'010. MR-Data 
IRR'!B30}] = "Long" and the Settlement Date [{'010. MR-Data IRR'!L30}] less  Quarter End 
Date ['000. Cover Sheet'!F18]   1 month or (ii) the Position Type [{'010. MR-Data IRR'!B30}] =  
"Short" and the Maturity Date [{'010. MR-Data IRR'!M30}] less Quarter End Date ['000. Cover 
Sheet'!F18]   1  month; plus the sum of the Long Notional Positions in USD given in the table 
"Interest Rate Futures" [{'010. MR- Data IRR'!D37}] for the currency in question [i.e. when 
{'010. MR-Data IRR'!I37}=B26], when either (i) the  Position Type [{'010. MR-Data IRR'!B37}] 
= "Long" and the Maturity Date [{'010. MR-Data IRR'!M37}] less  Quarter End Date ['000. 
Cover Sheet'!F18]   1 month or (ii) the Position Type [{'010. MR-Data IRR'!B37}] =  "Short" and 
the Expiry Date [{'010. MR-Data IRR'!L37}] less Quarter End Date ['000. Cover Sheet'!F18]   1 
 month; plus the sum of the Notional Positions in USD given in the table "Interest Rate Swaps 
and Cross Currency  Swaps": Receiving Leg [{'010. MR-Data IRR'!R44}] for the currency in 
question [i.e. when {'010. MR-Data  IRR'!P44}=B26], when either (i) the Coupon Type [{'010. 
MR-Data IRR'!M44}] = "Fixed" and the Maturity Date    = Blank unless Methodology Selected 
for Interest Rate Risk ['000. Cover Sheet'!E36] = "Maturity", in which case  equal to the sum of 
the Market Values in USD given in the MR Data Table "Positions in Fixed and Floating Rate  
Debt Securities": Long [{'010. MR-Data IRR'!U9}] for the currency in question [i.e. when {'010. 
MR-Data  IRR'!G9}=B26], when either (i) the Coupon Type [{'010. MR-Data IRR'!D9}] = 
"Fixed" and 1 month < Maturity  Date [{'010. MR-Data IRR'!H9}] less Quarter End Date ['000. 
Cover Sheet'!F18]   3 months or (ii) the Coupon  Type [{'010. MR-Data IRR'!D9}] = "Floating" 
and 1 month < Next Coupon Date [{'010. MR-Data IRR'!L9}] less  Quarter End Date ['000. 
Cover Sheet'!F18]   3 months; plus the sum of the Market Values in USD given in the  table 
"Forwards and Futures on Debt Securities" [{'010. MR-Data IRR'!X23}] for the currency in 
question [i.e.  when {'010. MR-Data IRR'!L23}=B26], when either (i) the Position Type [{'010. 
MR-Data IRR'!B23}] = "Long", the  Coupon Type [{'010. MR-Data IRR'!I23}] = "Fixed" and 1 
month < Maturity Date [{'010. MR-Data IRR'!M23}] less  Quarter End Date ['000. Cover 
Sheet'!F18]   3 months or (ii) the Position Type [{'010. MR-Data IRR'!B23}] =  "Long", the 
Coupon Type [{'010. MR-Data IRR'!I23}] = "Floating" and 1 month < Next Coupon Date [{'010. 
MR- Data IRR'!Q23}] less Quarter End Date ['000. Cover Sheet'!F18]   3 months or (iii) the 
Position Type [{'010. MR- Data IRR'!B23}] = "Short" and 1 month < Future/Forward Maturity 



Date [{'010. MR-Data IRR'!C23}] less Quarter  End Date ['000. Cover Sheet'!F18]   3 months; 
plus the sum of the Long Notional Positions in USD given in the  table "Forward Rate 
Agreements" [{'010. MR-Data IRR'!D30}] for the currency in question [i.e. when {'010. MR- 
Data IRR'!I30}=B26], when either (i) the Position Type [{'010. MR-Data IRR'!B30}] = "Long" 
and 1 month <  Settlement Date [{'010. MR-Data IRR'!L30}] less Quarter End Date ['000. 
Cover Sheet'!F18]    3 months or (ii) the  Position Type [{'010. MR-Data IRR'!B30}] = "Short" 
and 1 month < Maturity Date [{'010. MR-Data IRR'!M30}] less  Quarter End Date ['000. Cover 
Sheet'!F18]   3 months; plus the sum of the Long Notional Positions in USD given  in the table 
"Interest Rate Futures" [{'010. MR-Data IRR'!D37}] for the currency in question [i.e. when 
{'010. MR- Data IRR'!I37}=B26], when either (i) the Position Type [{'010. MR-Data IRR'!B37}] 
= "Long" and 1 month <  Maturity Date [{'010. MR-Data IRR'!M37}] less Quarter End Date 
['000. Cover Sheet'!F18]   3 months or (ii) the  Position Type [{'010. MR-Data IRR'!B37}] = 
"Short" and 1 month < Expiry Date [{'010. MR-Data IRR'!L37}] less  Quarter End Date ['000. 
Cover Sheet'!F18]   3 months; plus the sum of the Notional Positions in USD given in  the 
table "Interest Rate Swaps and Cross Currency Swaps": Receiving Leg [{'010. MR-Data 
IRR'!R44}] for the  currency in question [i.e. when {'010. MR-Data IRR'!P44}=B26], when 
either (i) the Coupon Type [{'010. MR-Data  IRR'!M44}] = "Fixed" and 1 month < Maturity Date 
[{'010. MR-Data IRR'!D44}] less Quarter End Date ['000. Cover    = Blank unless Methodology 
Selected for Interest Rate Risk ['000. Cover Sheet'!E36] = "Maturity", in which case  equal to 
the sum of the Market Values in USD given in the MR Data Table "Positions in Fixed and 
Floating Rate  Debt Securities": Long [{'010. MR-Data IRR'!U9}] for the currency in question 
[i.e. when {'010. MR-Data  IRR'!G9}=B26], when either (i) the Coupon Type [{'010. MR-Data 
IRR'!D9}] = "Fixed" and 3 months < Maturity  Date [{'010. MR-Data IRR'!H9}] less Quarter 
End Date ['000. Cover Sheet'!F18]   6 months or (ii) the Coupon  Type [{'010. MR-Data 
IRR'!D9}] = "Floating" and 3 months < Next Coupon Date [{'010. MR-Data IRR'!L9}] less  
Quarter End Date ['000. Cover Sheet'!F18]   6 months; plus the sum of the Market Values in 
USD given in the  table "Forwards and Futures on Debt Securities" [{'010. MR-Data 
IRR'!X23}] for the currency in question [i.e.  when {'010. MR-Data IRR'!L23}=B26], when 
either (i) the Position Type [{'010. MR-Data IRR'!B23}] = "Long", the  Coupon Type [{'010. 
MR-Data IRR'!I23}] = "Fixed" and 3 months < Maturity Date [{'010. MR-Data IRR'!M23}] less  
Quarter End Date ['000. Cover Sheet'!F18]   6 months or (ii) the Position Type [{'010. MR-Data 
IRR'!B23}] =  "Long", the Coupon Type [{'010. MR-Data IRR'!I23}] = "Floating" and 3 months < 
Next Coupon Date [{'010. MR- Data IRR'!Q23}] less Quarter End Date ['000. Cover 
Sheet'!F18]   6 months or (iii) the Position Type [{'010. MR- Data IRR'!B23}] = "Short" and 3 
months < Future/Forward Maturity Date [{'010. MR-Data IRR'!C23}] less Quarter  End Date 
['000. Cover Sheet'!F18]   6 months; plus the sum of the Long Notional Positions in USD given 
in the  table "Forward Rate Agreements" [{'010. MR-Data IRR'!D30}] for the currency in 
question [i.e. when {'010. MR- Data IRR'!I30}=B26], when either (i) the Position Type [{'010. 
MR-Data IRR'!B30}] = "Long" and 3 months <  Settlement Date [{'010. MR-Data IRR'!L30}] 
less Quarter End Date ['000. Cover Sheet'!F18]    6 months or (ii) the  Position Type [{'010. 
MR-Data IRR'!B30}] = "Short" and 3 months < Maturity Date [{'010. MR-Data IRR'!M30}]  less 
Quarter End Date ['000. Cover Sheet'!F18]   6 months; plus the sum of the Long Notional 
Positions in USD  given in the table "Interest Rate Futures" [{'010. MR-Data IRR'!D37}] for the 
currency in question [i.e. when  {'010. MR-Data IRR'!I37}=B26], when either (i) the Position 
Type [{'010. MR-Data IRR'!B37}] = "Long" and 3  months < Maturity Date [{'010. MR-Data 
IRR'!M37}] less Quarter End Date ['000. Cover Sheet'!F18]   6 months  or (ii) the Position 
Type [{'010. MR-Data IRR'!B37}] = "Short" and 3 months < Expiry Date [{'010. MR-Data  



IRR'!L37}] less Quarter End Date ['000. Cover Sheet'!F18]   6 months; plus the sum of the 
Notional Positions in  USD given in the table "Interest Rate Swaps and Cross Currency 
Swaps": Receiving Leg [{'010. MR-Data  IRR'!R44}] for the currency in question [i.e. when 
{'010. MR-Data IRR'!P44}=B26], when either (i) the Coupon  Type [{'010. MR-Data IRR'!M44}] 
= "Fixed" and 3 months < Maturity Date [{'010. MR-Data IRR'!D44}] less    = Blank unless 
Methodology Selected for Interest Rate Risk ['000. Cover Sheet'!E36] = "Maturity", in which 
case  equal to the sum of the Market Values in USD given in the MR Data Table "Positions in 
Fixed and Floating Rate  Debt Securities": Long [{'010. MR-Data IRR'!U9}] for the currency in 
question [i.e. when {'010. MR-Data  IRR'!G9}=B26], when either (i) the Coupon Type [{'010. 
MR-Data IRR'!D9}] = "Fixed" and 6 months < Maturity  Date [{'010. MR-Data IRR'!H9}] less 
Quarter End Date ['000. Cover Sheet'!F18]   12 months or (ii) the Coupon  Type [{'010. 
MR-Data IRR'!D9}] = "Floating" and 6 months < Next Coupon Date [{'010. MR-Data IRR'!L9}] 
less  Quarter End Date ['000. Cover Sheet'!F18]   12 months; plus the sum of the Market 
Values in USD given in the  table "Forwards and Futures on Debt Securities" [{'010. MR-Data 
IRR'!X23}] for the currency in question [i.e.  when {'010. MR-Data IRR'!L23}=B26], when 
either (i) the Position Type [{'010. MR-Data IRR'!B23}] = "Long", the  Coupon Type [{'010. 
MR-Data IRR'!I23}] = "Fixed" and 6 months < Maturity Date [{'010. MR-Data IRR'!M23}] less  
Quarter End Date ['000. Cover Sheet'!F18]   12 months or (ii) the Position Type [{'010. 
MR-Data IRR'!B23}] =  "Long", the Coupon Type [{'010. MR-Data IRR'!I23}] = "Floating" and 6 
months < Next Coupon Date [{'010. MR- Data IRR'!Q23}] less Quarter End Date ['000. Cover 
Sheet'!F18]   12 months or (iii) the Position Type [{'010. MR- Data IRR'!B23}] = "Short" and 6 
months < Future/Forward Maturity Date [{'010. MR-Data IRR'!C23}] less Quarter  End Date 
['000. Cover Sheet'!F18]   12 months; plus the sum of the Long Notional Positions in USD 
given in the  table "Forward Rate Agreements" [{'010. MR-Data IRR'!D30}] for the currency in 
question [i.e. when {'010. MR- Data IRR'!I30}=B26], when either (i) the Position Type [{'010. 
MR-Data IRR'!B30}] = "Long" and 6 months <  Settlement Date [{'010. MR-Data IRR'!L30}] 
less Quarter End Date ['000. Cover Sheet'!F18]    12 months or (ii)  the Position Type [{'010. 
MR-Data IRR'!B30}] = "Short" and 6 months < Maturity Date [{'010. MR-Data  IRR'!M30}] less 
Quarter End Date ['000. Cover Sheet'!F18]   12 months; plus the sum of the Long Notional  
Positions in USD given in the table "Interest Rate Futures" [{'010. MR-Data IRR'!D37}] for the 
currency in  question [i.e. when {'010. MR-Data IRR'!I37}=B26], when either (i) the Position 
Type [{'010. MR-Data IRR'!B37}] =  "Long" and 6 months < Maturity Date [{'010. MR-Data 
IRR'!M37}] less Quarter End Date ['000. Cover Sheet'!F18]    12 months or (ii) the Position 
Type [{'010. MR-Data IRR'!B37}] = "Short" and 6 months < Expiry Date [{'010. MR- Data 
IRR'!L37}] less Quarter End Date ['000. Cover Sheet'!F18]   12 months; plus the sum of the 
Notional  Positions in USD given in the table "Interest Rate Swaps and Cross Currency 
Swaps": Receiving Leg [{'010. MR- Data IRR'!R44}] for the currency in question [i.e. when 
{'010. MR-Data IRR'!P44}=B26], when either (i) the  Coupon Type [{'010. MR-Data IRR'!M44}] 
= "Fixed" and 6 months < Maturity Date [{'010. MR-Data IRR'!D44}]    = Blank unless 
Methodology Selected for Interest Rate Risk ['000. Cover Sheet'!E36] = "Maturity", in which 
case equal to the sum of the  Market Values in USD given in the MR Data Table "Positions in 
Fixed and Floating Rate Debt Securities": Long [{'010. MR-Data IRR'!U9}] for  the currency in 
question [i.e. when {'010. MR-Data IRR'!G9}=B26], when either (i) the Coupon Rate/Discount 
[{'010. MR-Data IRR'!I9}] < 3%  and the Coupon Type [{'010. MR-Data IRR'!D9}] = "Fixed" and 
1 year < Maturity Date [{'010. MR-Data IRR'!H9}] less Quarter End Date  ['000. Cover 
Sheet'!F18]   1.9 years or (ii) the Coupon Rate/Discount [{'010. MR-Data IRR'!I9}]   3% and 
the Coupon Type [{'010. MR-Data  IRR'!D9}] = "Fixed" and 1 year < Maturity Date [{'010. 



MR-Data IRR'!H9}] less Quarter End Date ['000. Cover Sheet'!F18]   2 years or (iii)  the 
Coupon Rate/Discount [{'010. MR-Data IRR'!I9}] < 3% and  the Coupon Type [{'010. MR-Data 
IRR'!D9}] = "Floating" and 1 year < Next  Coupon Date [{'010. MR-Data IRR'!L9}] less Quarter 
End Date ['000. Cover Sheet'!F18]   1.9 years or (iv) the Coupon Rate/Discount [{'010.  
MR-Data IRR'!I9}]   3% and the Coupon Type [{'010. MR-Data IRR'!D9}] = "Floating" and 1 
year < Next Coupon Date [{'010. MR-Data  IRR'!L9}] less Quarter End Date ['000. Cover 
Sheet'!F18]   2 years; plus the sum of the Market Values in USD given in the table "Forwards  
and Futures on Debt Securities" [{'010. MR-Data IRR'!X23}] for the currency in question [i.e. 
when {'010. MR-Data IRR'!L23}=B26], when  either (i) the Coupon Rate/Discount [{'010. 
MR-Data IRR'!N23}] < 3% and the Position Type [{'010. MR-Data IRR'!B23}] = "Long", the  
Coupon Type [{'010. MR-Data IRR'!I23}] = "Fixed" and 1 year < Maturity Date [{'010. MR-Data 
IRR'!M23}] less Quarter End Date ['000.  Cover Sheet'!F18]   1.9 years or (ii) the Coupon 
Rate/Discount [{'010. MR-Data IRR'!N23}]   3% and the Position Type [{'010. MR-Data  
IRR'!B23}] = "Long", the Coupon Type [{'010. MR-Data IRR'!I23}] = "Fixed" and 1 year < 
Maturity Date [{'010. MR-Data IRR'!M23}] less  Quarter End Date ['000. Cover Sheet'!F18]   2 
years or (iii) the Coupon Rate/Discount [{'010. MR-Data IRR'!N23}] < 3% and the Position  
Type [{'010. MR-Data IRR'!B23}] = "Long", the Coupon Type [{'010. MR-Data IRR'!I23}] = 
"Floating" and 1 year < Next Coupon Date [{'010.  MR-Data IRR'!Q23}] less Quarter End Date 
['000. Cover Sheet'!F18]   1.9 years or (iv) the Coupon Rate/Discount [{'010. MR-Data  
IRR'!N23}]   3% and the Position Type [{'010. MR-Data IRR'!B23}] = "Long", the Coupon Type 
[{'010. MR-Data IRR'!I23}] = "Floating" and 1  year < Next Coupon Date [{'010. MR-Data 
IRR'!Q23}] less Quarter End Date ['000. Cover Sheet'!F18]   2 years or (v) the Position Type  
[{'010. MR-Data IRR'!B23}] = "Short" and 1 year < Future/Forward Maturity Date [{'010. 
MR-Data IRR'!C23}] less Quarter End Date ['000.  Cover Sheet'!F18]   1.9 years; plus the 
sum of the Long Notional Positions in USD given in the table "Forward Rate Agreements" 
[{'010. MR- Data IRR'!D30}] for the currency in question [i.e. when {'010. MR-Data 
IRR'!I30}=B26], when either (i) the Position Type [{'010. MR-Data  IRR'!B30}] = "Long" and 1 
year < Settlement Date [{'010. MR-Data IRR'!L30}] less Quarter End Date ['000. Cover 
Sheet'!F18]   1.9 years or  (ii) the Position Type [{'010. MR-Data IRR'!B30}] = "Short" and 1 
year < Maturity Date [{'010. MR-Data IRR'!M30}] less Quarter End Date  ['000. Cover 
Sheet'!F18]   1.9 years; plus the sum of the Long Notional Positions in USD given in the table 
"Interest Rate Futures" [{'010.  MR-Data IRR'!D37}] for the currency in question [i.e. when 
{'010. MR-Data IRR'!I37}=B26], when either (i) the Position Type [{'010. MR- Data IRR'!B37}] 
= "Long" and 1 year < Maturity Date [{'010. MR-Data IRR'!M37}] less Quarter End Date ['000. 
Cover Sheet'!F18]   1.9 years  or (ii) the Position Type [{'010. MR-Data IRR'!B37}] = "Short" 
and 1 year < Expiry Date [{'010. MR-Data IRR'!L37}] less Quarter End Date  ['000. Cover 
Sheet'!F18]   1.9 years; plus the sum of the Notional Positions in USD given in the table 
"Interest Rate Swaps and Cross  Currency Swaps": Receiving Leg [{'010. MR-Data 
IRR'!R44}] for the currency in question [i.e. when {'010. MR-Data IRR'!P44}=B26], when  
either (i) the Interest Rate [{'010. MR-Data IRR'!N44}] < 3% and the Coupon Type [{'010. 
MR-Data IRR'!M44}] = "Fixed" and 1 year <  Maturity Date [{'010. MR-Data IRR'!D44}] less 
Quarter End Date ['000. Cover Sheet'!F18]   1.9 years or (ii) the Interest Rate [{'010. MR- 
Data IRR'!N44}]   3% and the Coupon Type [{'010. MR-Data IRR'!M44}] = "Fixed" and 1 year 
< Maturity Date [{'010. MR-Data IRR'!D44}]    = Blank unless Methodology Selected for 
Interest Rate Risk ['000. Cover Sheet'!E36] = "Maturity", in which case equal to the sum of the 
 Market Values in USD given in the MR Data Table "Positions in Fixed and Floating Rate Debt 
Securities": Long [{'010. MR-Data IRR'!U9}] for  the currency in question [i.e. when {'010. 



MR-Data IRR'!G9}=B26], when either (i) the Coupon Rate/Discount [{'010. MR-Data IRR'!I9}] 
< 3%  and the Coupon Type [{'010. MR-Data IRR'!D9}] = "Fixed" and 1.9 years < Maturity 
Date [{'010. MR-Data IRR'!H9}] less Quarter End Date  ['000. Cover Sheet'!F18]   2.8 years or 
(ii) the Coupon Rate/Discount [{'010. MR-Data IRR'!I9}]   3% and the Coupon Type [{'010. 
MR-Data  IRR'!D9}] = "Fixed" and 2 years < Maturity Date [{'010. MR-Data IRR'!H9}] less 
Quarter End Date ['000. Cover Sheet'!F18]   3 years or (iii)  the Coupon Rate/Discount [{'010. 
MR-Data IRR'!I9}] < 3% and  the Coupon Type [{'010. MR-Data IRR'!D9}] = "Floating" and 1.9 
years <  Next Coupon Date [{'010. MR-Data IRR'!L9}] less Quarter End Date ['000. Cover 
Sheet'!F18]   2.8 years or (iv) the Coupon Rate/Discount  [{'010. MR-Data IRR'!I9}]   3% and 
the Coupon Type [{'010. MR-Data IRR'!D9}] = "Floating" and 2 years < Next Coupon Date 
[{'010. MR- Data IRR'!L9}] less Quarter End Date ['000. Cover Sheet'!F18]   3 years; plus the 
sum of the Market Values in USD given in the table  "Forwards and Futures on Debt 
Securities" [{'010. MR-Data IRR'!X23}] for the currency in question [i.e. when {'010. MR-Data  
IRR'!L23}=B26], when either (i) the Coupon Rate/Discount [{'010. MR-Data IRR'!N23}] < 3% 
and the Position Type [{'010. MR-Data  IRR'!B23}] = "Long", the Coupon Type [{'010. MR-Data 
IRR'!I23}] = "Fixed" and 1.9 years < Maturity Date [{'010. MR-Data IRR'!M23}] less  Quarter 
End Date ['000. Cover Sheet'!F18]   2.8 years or (ii) the Coupon Rate/Discount [{'010. 
MR-Data IRR'!N23}]   3% and the Position  Type [{'010. MR-Data IRR'!B23}] = "Long", the 
Coupon Type [{'010. MR-Data IRR'!I23}] = "Fixed" and 2 years < Maturity Date [{'010. MR- 
Data IRR'!M23}] less Quarter End Date ['000. Cover Sheet'!F18]   3 years or (iii) the Coupon 
Rate/Discount [{'010. MR-Data IRR'!N23}] <  3% and the Position Type [{'010. MR-Data 
IRR'!B23}] = "Long", the Coupon Type [{'010. MR-Data IRR'!I23}] = "Floating" and 1.9 years <  
Next Coupon Date [{'010. MR-Data IRR'!Q23}] less Quarter End Date ['000. Cover 
Sheet'!F18]   2.8 years or (iv) the Coupon Rate/Discount  [{'010. MR-Data IRR'!N23}]   3% 
and the Position Type [{'010. MR-Data IRR'!B23}] = "Long", the Coupon Type [{'010. MR-Data 
IRR'!I23}] =  "Floating" and 2 years < Next Coupon Date [{'010. MR-Data IRR'!Q23}] less 
Quarter End Date ['000. Cover Sheet'!F18]   3 years or (v) the  Position Type [{'010. MR-Data 
IRR'!B23}] = "Short" and 1.9 years < Future/Forward Maturity Date [{'010. MR-Data 
IRR'!C23}] less Quarter  End Date ['000. Cover Sheet'!F18]   2.8 years; plus the sum of the 
Long Notional Positions in USD given in the table "Forward Rate  Agreements" [{'010. 
MR-Data IRR'!D30}] for the currency in question [i.e. when {'010. MR-Data IRR'!I30}=B26], 
when either (i) the Position  Type [{'010. MR-Data IRR'!B30}] = "Long" and 1.9 years < 
Settlement Date [{'010. MR-Data IRR'!L30}] less Quarter End Date ['000. Cover  Sheet'!F18]   
2.8 years or (ii) the Position Type [{'010. MR-Data IRR'!B30}] = "Short" and 1.9 years < 
Maturity Date [{'010. MR-Data  IRR'!M30}] less Quarter End Date ['000. Cover Sheet'!F18]   
2.8 years; plus the sum of the Long Notional Positions in USD given in the table  "Interest 
Rate Futures" [{'010. MR-Data IRR'!D37}] for the currency in question [i.e. when {'010. 
MR-Data IRR'!I37}=B26], when either (i)  the Position Type [{'010. MR-Data IRR'!B37}] = 
"Long" and 1.9 years < Maturity Date [{'010. MR-Data IRR'!M37}] less Quarter End Date  
['000. Cover Sheet'!F18]   2.8 years or (ii) the Position Type [{'010. MR-Data IRR'!B37}] = 
"Short" and 1.9 years < Expiry Date [{'010. MR- Data IRR'!L37}] less Quarter End Date ['000. 
Cover Sheet'!F18]   2.8 years; plus the sum of the Notional Positions in USD given in the table 
 "Interest Rate Swaps and Cross Currency Swaps": Receiving Leg [{'010. MR-Data 
IRR'!R44}] for the currency in question [i.e. when {'010.  MR-Data IRR'!P44}=B26], when 
either (i) the Interest Rate [{'010. MR-Data IRR'!N44}] < 3% and the Coupon Type [{'010. 
MR-Data  IRR'!M44}] = "Fixed" and 1.9 years < Maturity Date [{'010. MR-Data IRR'!D44}] less 
Quarter End Date ['000. Cover Sheet'!F18]   2.8 years  or (ii) the Interest Rate [{'010. 



MR-Data IRR'!N44}]   3% and the Coupon Type [{'010. MR-Data IRR'!M44}] = "Fixed" and 2 
years < Maturity    = Blank unless Methodology Selected for Interest Rate Risk ['000. Cover 
Sheet'!E36] = "Maturity", in which case equal to the sum of the  Market Values in USD given 
in the MR Data Table "Positions in Fixed and Floating Rate Debt Securities": Long [{'010. 
MR-Data IRR'!U9}] for  the currency in question [i.e. when {'010. MR-Data IRR'!G9}=B26], 
when either (i) the Coupon Rate/Discount [{'010. MR-Data IRR'!I9}] < 3%  and the Coupon 
Type [{'010. MR-Data IRR'!D9}] = "Fixed" and 2.8 years < Maturity Date [{'010. MR-Data 
IRR'!H9}] less Quarter End Date  ['000. Cover Sheet'!F18]   3.6 years or (ii) the Coupon 
Rate/Discount [{'010. MR-Data IRR'!I9}]   3% and the Coupon Type [{'010. MR-Data  IRR'!D9}] 
= "Fixed" and 3 years < Maturity Date [{'010. MR-Data IRR'!H9}] less Quarter End Date ['000. 
Cover Sheet'!F18]   4 years or (iii)  the Coupon Rate/Discount [{'010. MR-Data IRR'!I9}] < 3% 
and  the Coupon Type [{'010. MR-Data IRR'!D9}] = "Floating" and 2.8 years <  Next Coupon 
Date [{'010. MR-Data IRR'!L9}] less Quarter End Date ['000. Cover Sheet'!F18]   3.6 years or 
(iv) the Coupon Rate/Discount  [{'010. MR-Data IRR'!I9}]   3% and the Coupon Type [{'010. 
MR-Data IRR'!D9}] = "Floating" and 3 years < Next Coupon Date [{'010. MR- Data IRR'!L9}] 
less Quarter End Date ['000. Cover Sheet'!F18]   4 years; plus the sum of the Market Values 
in USD given in the table  "Forwards and Futures on Debt Securities" [{'010. MR-Data 
IRR'!X23}] for the currency in question [i.e. when {'010. MR-Data  IRR'!L23}=B26], when 
either (i) the Coupon Rate/Discount [{'010. MR-Data IRR'!N23}] < 3% and the Position Type 
[{'010. MR-Data  IRR'!B23}] = "Long", the Coupon Type [{'010. MR-Data IRR'!I23}] = "Fixed" 
and 2.8 years < Maturity Date [{'010. MR-Data IRR'!M23}] less  Quarter End Date ['000. 
Cover Sheet'!F18]   3.6 years or (ii) the Coupon Rate/Discount [{'010. MR-Data IRR'!N23}]   
3% and the Position  Type [{'010. MR-Data IRR'!B23}] = "Long", the Coupon Type [{'010. 
MR-Data IRR'!I23}] = "Fixed" and 3 years < Maturity Date [{'010. MR- Data IRR'!M23}] less 
Quarter End Date ['000. Cover Sheet'!F18]   4 years or (iii) the Coupon Rate/Discount [{'010. 
MR-Data IRR'!N23}] <  3% and the Position Type [{'010. MR-Data IRR'!B23}] = "Long", the 
Coupon Type [{'010. MR-Data IRR'!I23}] = "Floating" and 2.8 years <  Next Coupon Date 
[{'010. MR-Data IRR'!Q23}] less Quarter End Date ['000. Cover Sheet'!F18]   3.6 years or (iv) 
the Coupon Rate/Discount  [{'010. MR-Data IRR'!N23}]   3% and the Position Type [{'010. 
MR-Data IRR'!B23}] = "Long", the Coupon Type [{'010. MR-Data IRR'!I23}] =  "Floating" and 3 
years < Next Coupon Date [{'010. MR-Data IRR'!Q23}] less Quarter End Date ['000. Cover 
Sheet'!F18]   4 years or (v) the  Position Type [{'010. MR-Data IRR'!B23}] = "Short" and 2.8 
years < Future/Forward Maturity Date [{'010. MR-Data IRR'!C23}] less Quarter  End Date 
['000. Cover Sheet'!F18]   3.6 years; plus the sum of the Long Notional Positions in USD given 
in the table "Forward Rate  Agreements" [{'010. MR-Data IRR'!D30}] for the currency in 
question [i.e. when {'010. MR-Data IRR'!I30}=B26], when either (i) the Position  Type [{'010. 
MR-Data IRR'!B30}] = "Long" and 2.8 years < Settlement Date [{'010. MR-Data IRR'!L30}] 
less Quarter End Date ['000. Cover  Sheet'!F18]   3.6 years or (ii) the Position Type [{'010. 
MR-Data IRR'!B30}] = "Short" and 2.8 years < Maturity Date [{'010. MR-Data  IRR'!M30}] less 
Quarter End Date ['000. Cover Sheet'!F18]   3.6 years; plus the sum of the Long Notional 
Positions in USD given in the table  "Interest Rate Futures" [{'010. MR-Data IRR'!D37}] for the 
currency in question [i.e. when {'010. MR-Data IRR'!I37}=B26], when either (i)  the Position 
Type [{'010. MR-Data IRR'!B37}] = "Long" and 2.8 years < Maturity Date [{'010. MR-Data 
IRR'!M37}] less Quarter End Date  ['000. Cover Sheet'!F18]   3.6 years or (ii) the Position 
Type [{'010. MR-Data IRR'!B37}] = "Short" and 2.8 years < Expiry Date [{'010. MR- Data 
IRR'!L37}] less Quarter End Date ['000. Cover Sheet'!F18]   3.6 years; plus the sum of the 
Notional Positions in USD given in the table  "Interest Rate Swaps and Cross Currency 



Swaps": Receiving Leg [{'010. MR-Data IRR'!R44}] for the currency in question [i.e. when 
{'010.  MR-Data IRR'!P44}=B26], when either (i) the Interest Rate [{'010. MR-Data IRR'!N44}] 
< 3% and the Coupon Type [{'010. MR-Data  IRR'!M44}] = "Fixed" and 2.8 years < Maturity 
Date [{'010. MR-Data IRR'!D44}] less Quarter End Date ['000. Cover Sheet'!F18]   3.6 years  
or (ii) the Interest Rate [{'010. MR-Data IRR'!N44}]   3% and the Coupon Type [{'010. MR-Data 
IRR'!M44}] = "Fixed" and 3 years < Maturity    = Blank unless Methodology Selected for 
Interest Rate Risk ['000. Cover Sheet'!E36] = "Maturity", in which case equal to the sum of the 
 Market Values in USD given in the MR Data Table "Positions in Fixed and Floating Rate Debt 
Securities": Long [{'010. MR-Data IRR'!U9}] for  the currency in question [i.e. when {'010. 
MR-Data IRR'!G9}=B26], when either (i) the Coupon Rate/Discount [{'010. MR-Data IRR'!I9}] 
< 3%  and the Coupon Type [{'010. MR-Data IRR'!D9}] = "Fixed" and 3.6 years < Maturity 
Date [{'010. MR-Data IRR'!H9}] less Quarter End Date  ['000. Cover Sheet'!F18]   4.3 years or 
(ii) the Coupon Rate/Discount [{'010. MR-Data IRR'!I9}]   3% and the Coupon Type [{'010. 
MR-Data  IRR'!D9}] = "Fixed" and 4 years < Maturity Date [{'010. MR-Data IRR'!H9}] less 
Quarter End Date ['000. Cover Sheet'!F18]   5 years or (iii)  the Coupon Rate/Discount [{'010. 
MR-Data IRR'!I9}] < 3% and  the Coupon Type [{'010. MR-Data IRR'!D9}] = "Floating" and 3.6 
years <  Next Coupon Date [{'010. MR-Data IRR'!L9}] less Quarter End Date ['000. Cover 
Sheet'!F18]   4.3 years or (iv) the Coupon Rate/Discount  [{'010. MR-Data IRR'!I9}]   3% and 
the Coupon Type [{'010. MR-Data IRR'!D9}] = "Floating" and 4 years < Next Coupon Date 
[{'010. MR- Data IRR'!L9}] less Quarter End Date ['000. Cover Sheet'!F18]   5 years; plus the 
sum of the Market Values in USD given in the table  "Forwards and Futures on Debt 
Securities" [{'010. MR-Data IRR'!X23}] for the currency in question [i.e. when {'010. MR-Data  
IRR'!L23}=B26], when either (i) the Coupon Rate/Discount [{'010. MR-Data IRR'!N23}] < 3% 
and the Position Type [{'010. MR-Data  IRR'!B23}] = "Long", the Coupon Type [{'010. MR-Data 
IRR'!I23}] = "Fixed" and 3.6 years < Maturity Date [{'010. MR-Data IRR'!M23}] less  Quarter 
End Date ['000. Cover Sheet'!F18]   4.3 years or (ii) the Coupon Rate/Discount [{'010. 
MR-Data IRR'!N23}]   3% and the Position  Type [{'010. MR-Data IRR'!B23}] = "Long", the 
Coupon Type [{'010. MR-Data IRR'!I23}] = "Fixed" and 4 years < Maturity Date [{'010. MR- 
Data IRR'!M23}] less Quarter End Date ['000. Cover Sheet'!F18]   5 years or (iii) the Coupon 
Rate/Discount [{'010. MR-Data IRR'!N23}] <  3% and the Position Type [{'010. MR-Data 
IRR'!B23}] = "Long", the Coupon Type [{'010. MR-Data IRR'!I23}] = "Floating" and 3.6 years <  
Next Coupon Date [{'010. MR-Data IRR'!Q23}] less Quarter End Date ['000. Cover 
Sheet'!F18]   4.3 years or (iv) the Coupon Rate/Discount  [{'010. MR-Data IRR'!N23}]   3% 
and the Position Type [{'010. MR-Data IRR'!B23}] = "Long", the Coupon Type [{'010. MR-Data 
IRR'!I23}] =  "Floating" and 4 years < Next Coupon Date [{'010. MR-Data IRR'!Q23}] less 
Quarter End Date ['000. Cover Sheet'!F18]   5 years or (v) the  Position Type [{'010. MR-Data 
IRR'!B23}] = "Short" and 3.6 years < Future/Forward Maturity Date [{'010. MR-Data 
IRR'!C23}] less Quarter  End Date ['000. Cover Sheet'!F18]   4.3 years; plus the sum of the 
Long Notional Positions in USD given in the table "Forward Rate  Agreements" [{'010. 
MR-Data IRR'!D30}] for the currency in question [i.e. when {'010. MR-Data IRR'!I30}=B26], 
when either (i) the Position  Type [{'010. MR-Data IRR'!B30}] = "Long" and 3.6 years < 
Settlement Date [{'010. MR-Data IRR'!L30}] less Quarter End Date ['000. Cover  Sheet'!F18]   
4.3 years or (ii) the Position Type [{'010. MR-Data IRR'!B30}] = "Short" and 3.6 years < 
Maturity Date [{'010. MR-Data  IRR'!M30}] less Quarter End Date ['000. Cover Sheet'!F18]   
4.3 years; plus the sum of the Long Notional Positions in USD given in the table  "Interest 
Rate Futures" [{'010. MR-Data IRR'!D37}] for the currency in question [i.e. when {'010. 
MR-Data IRR'!I37}=B26], when either (i)  the Position Type [{'010. MR-Data IRR'!B37}] = 



"Long" and 3.6 years < Maturity Date [{'010. MR-Data IRR'!M37}] less Quarter End Date  
['000. Cover Sheet'!F18]   4.3 years or (ii) the Position Type [{'010. MR-Data IRR'!B37}] = 
"Short" and 3.6 years < Expiry Date [{'010. MR- Data IRR'!L37}] less Quarter End Date ['000. 
Cover Sheet'!F18]   4.3 years; plus the sum of the Notional Positions in USD given in the table 
 "Interest Rate Swaps and Cross Currency Swaps": Receiving Leg [{'010. MR-Data 
IRR'!R44}] for the currency in question [i.e. when {'010.  MR-Data IRR'!P44}=B26], when 
either (i) the Interest Rate [{'010. MR-Data IRR'!N44}] < 3% and the Coupon Type [{'010. 
MR-Data  IRR'!M44}] = "Fixed" and 3.6 years < Maturity Date [{'010. MR-Data IRR'!D44}] less 
Quarter End Date ['000. Cover Sheet'!F18]   4.3 years  or (ii) the Interest Rate [{'010. 
MR-Data IRR'!N44}]   3% and the Coupon Type [{'010. MR-Data IRR'!M44}] = "Fixed" and 4 
years < Maturity    = Blank unless Methodology Selected for Interest Rate Risk ['000. Cover 
Sheet'!E36] = "Maturity", in which case equal to the sum of the  Market Values in USD given 
in the MR Data Table "Positions in Fixed and Floating Rate Debt Securities": Long [{'010. 
MR-Data IRR'!U9}] for  the currency in question [i.e. when {'010. MR-Data IRR'!G9}=B26], 
when either (i) the Coupon Rate/Discount [{'010. MR-Data IRR'!I9}] < 3%  and the Coupon 
Type [{'010. MR-Data IRR'!D9}] = "Fixed" and 4.3 years < Maturity Date [{'010. MR-Data 
IRR'!H9}] less Quarter End Date  ['000. Cover Sheet'!F18]   5.7 years or (ii) the Coupon 
Rate/Discount [{'010. MR-Data IRR'!I9}]   3% and the Coupon Type [{'010. MR-Data  IRR'!D9}] 
= "Fixed" and 5 years < Maturity Date [{'010. MR-Data IRR'!H9}] less Quarter End Date ['000. 
Cover Sheet'!F18]   7 years or (iii)  the Coupon Rate/Discount [{'010. MR-Data IRR'!I9}] < 3% 
and  the Coupon Type [{'010. MR-Data IRR'!D9}] = "Floating" and 4.3 years <  Next Coupon 
Date [{'010. MR-Data IRR'!L9}] less Quarter End Date ['000. Cover Sheet'!F18]   5.7 years or 
(iv) the Coupon Rate/Discount  [{'010. MR-Data IRR'!I9}]   3% and the Coupon Type [{'010. 
MR-Data IRR'!D9}] = "Floating" and 5 years < Next Coupon Date [{'010. MR- Data IRR'!L9}] 
less Quarter End Date ['000. Cover Sheet'!F18]   7 years; plus the sum of the Market Values 
in USD given in the table  "Forwards and Futures on Debt Securities" [{'010. MR-Data 
IRR'!X23}] for the currency in question [i.e. when {'010. MR-Data  IRR'!L23}=B26], when 
either (i) the Coupon Rate/Discount [{'010. MR-Data IRR'!N23}] < 3% and the Position Type 
[{'010. MR-Data  IRR'!B23}] = "Long", the Coupon Type [{'010. MR-Data IRR'!I23}] = "Fixed" 
and 4.3 years < Maturity Date [{'010. MR-Data IRR'!M23}] less  Quarter End Date ['000. 
Cover Sheet'!F18]   5.7 years or (ii) the Coupon Rate/Discount [{'010. MR-Data IRR'!N23}]   
3% and the Position  Type [{'010. MR-Data IRR'!B23}] = "Long", the Coupon Type [{'010. 
MR-Data IRR'!I23}] = "Fixed" and 5 years < Maturity Date [{'010. MR- Data IRR'!M23}] less 
Quarter End Date ['000. Cover Sheet'!F18]   7 years or (iii) the Coupon Rate/Discount [{'010. 
MR-Data IRR'!N23}] <  3% and the Position Type [{'010. MR-Data IRR'!B23}] = "Long", the 
Coupon Type [{'010. MR-Data IRR'!I23}] = "Floating" and 4.3 years <  Next Coupon Date 
[{'010. MR-Data IRR'!Q23}] less Quarter End Date ['000. Cover Sheet'!F18]   5.7 years or (iv) 
the Coupon Rate/Discount  [{'010. MR-Data IRR'!N23}]   3% and the Position Type [{'010. 
MR-Data IRR'!B23}] = "Long", the Coupon Type [{'010. MR-Data IRR'!I23}] =  "Floating" and 5 
years < Next Coupon Date [{'010. MR-Data IRR'!Q23}] less Quarter End Date ['000. Cover 
Sheet'!F18]   7 years or (v) the  Position Type [{'010. MR-Data IRR'!B23}] = "Short" and 4.3 
years < Future/Forward Maturity Date [{'010. MR-Data IRR'!C23}] less Quarter  End Date 
['000. Cover Sheet'!F18]   5.7 years; plus the sum of the Long Notional Positions in USD given 
in the table "Forward Rate  Agreements" [{'010. MR-Data IRR'!D30}] for the currency in 
question [i.e. when {'010. MR-Data IRR'!I30}=B26], when either (i) the Position  Type [{'010. 
MR-Data IRR'!B30}] = "Long" and 4.3 years < Settlement Date [{'010. MR-Data IRR'!L30}] 
less Quarter End Date ['000. Cover  Sheet'!F18]   5.7 years or (ii) the Position Type [{'010. 



MR-Data IRR'!B30}] = "Short" and 4.3 years < Maturity Date [{'010. MR-Data  IRR'!M30}] less 
Quarter End Date ['000. Cover Sheet'!F18]   5.7 years; plus the sum of the Long Notional 
Positions in USD given in the table  "Interest Rate Futures" [{'010. MR-Data IRR'!D37}] for the 
currency in question [i.e. when {'010. MR-Data IRR'!I37}=B26], when either (i)  the Position 
Type [{'010. MR-Data IRR'!B37}] = "Long" and 4.3 years < Maturity Date [{'010. MR-Data 
IRR'!M37}] less Quarter End Date  ['000. Cover Sheet'!F18]   5.7 years or (ii) the Position 
Type [{'010. MR-Data IRR'!B37}] = "Short" and 4.3 years < Expiry Date [{'010. MR- Data 
IRR'!L37}] less Quarter End Date ['000. Cover Sheet'!F18]   5.7 years; plus the sum of the 
Notional Positions in USD given in the table  "Interest Rate Swaps and Cross Currency 
Swaps": Receiving Leg [{'010. MR-Data IRR'!R44}] for the currency in question [i.e. when 
{'010.  MR-Data IRR'!P44}=B26], when either (i) the Interest Rate [{'010. MR-Data IRR'!N44}] 
< 3% and the Coupon Type [{'010. MR-Data  IRR'!M44}] = "Fixed" and 4.3 years < Maturity 
Date [{'010. MR-Data IRR'!D44}] less Quarter End Date ['000. Cover Sheet'!F18]   5.7 years  
or (ii) the Interest Rate [{'010. MR-Data IRR'!N44}]   3% and the Coupon Type [{'010. MR-Data 
IRR'!M44}] = "Fixed" and 5 years < Maturity    = Blank unless Methodology Selected for 
Interest Rate Risk ['000. Cover Sheet'!E36] = "Maturity", in which case equal to the sum of the 
 Market Values in USD given in the MR Data Table "Positions in Fixed and Floating Rate Debt 
Securities": Long [{'010. MR-Data IRR'!U9}] for  the currency in question [i.e. when {'010. 
MR-Data IRR'!G9}=B26], when either (i) the Coupon Rate/Discount [{'010. MR-Data IRR'!I9}] 
< 3%  and the Coupon Type [{'010. MR-Data IRR'!D9}] = "Fixed" and 5.7 years < Maturity 
Date [{'010. MR-Data IRR'!H9}] less Quarter End Date  ['000. Cover Sheet'!F18]   7.3 years or 
(ii) the Coupon Rate/Discount [{'010. MR-Data IRR'!I9}]   3% and the Coupon Type [{'010. 
MR-Data  IRR'!D9}] = "Fixed" and 7 years < Maturity Date [{'010. MR-Data IRR'!H9}] less 
Quarter End Date ['000. Cover Sheet'!F18]   10 years or (iii)  the Coupon Rate/Discount 
[{'010. MR-Data IRR'!I9}] < 3% and  the Coupon Type [{'010. MR-Data IRR'!D9}] = "Floating" 
and 5.7 years <  Next Coupon Date [{'010. MR-Data IRR'!L9}] less Quarter End Date ['000. 
Cover Sheet'!F18]   7.3 years or (iv) the Coupon Rate/Discount  [{'010. MR-Data IRR'!I9}]   
3% and the Coupon Type [{'010. MR-Data IRR'!D9}] = "Floating" and 7 years < Next Coupon 
Date [{'010. MR- Data IRR'!L9}] less Quarter End Date ['000. Cover Sheet'!F18]   10 years; 
plus the sum of the Market Values in USD given in the table  "Forwards and Futures on Debt 
Securities" [{'010. MR-Data IRR'!X23}] for the currency in question [i.e. when {'010. MR-Data  
IRR'!L23}=B26], when either (i) the Coupon Rate/Discount [{'010. MR-Data IRR'!N23}] < 3% 
and the Position Type [{'010. MR-Data  IRR'!B23}] = "Long", the Coupon Type [{'010. MR-Data 
IRR'!I23}] = "Fixed" and 5.7 years < Maturity Date [{'010. MR-Data IRR'!M23}] less  Quarter 
End Date ['000. Cover Sheet'!F18]   7.3 years or (ii) the Coupon Rate/Discount [{'010. 
MR-Data IRR'!N23}]   3% and the Position  Type [{'010. MR-Data IRR'!B23}] = "Long", the 
Coupon Type [{'010. MR-Data IRR'!I23}] = "Fixed" and 7 years < Maturity Date [{'010. MR- 
Data IRR'!M23}] less Quarter End Date ['000. Cover Sheet'!F18]   10 years or (iii) the Coupon 
Rate/Discount [{'010. MR-Data IRR'!N23}] <  3% and the Position Type [{'010. MR-Data 
IRR'!B23}] = "Long", the Coupon Type [{'010. MR-Data IRR'!I23}] = "Floating" and 5.7 years <  
Next Coupon Date [{'010. MR-Data IRR'!Q23}] less Quarter End Date ['000. Cover 
Sheet'!F18]   7.3 years or (iv) the Coupon Rate/Discount  [{'010. MR-Data IRR'!N23}]   3% 
and the Position Type [{'010. MR-Data IRR'!B23}] = "Long", the Coupon Type [{'010. MR-Data 
IRR'!I23}] =  "Floating" and 7 years < Next Coupon Date [{'010. MR-Data IRR'!Q23}] less 
Quarter End Date ['000. Cover Sheet'!F18]   10 years or (v) the  Position Type [{'010. MR-Data 
IRR'!B23}] = "Short" and 5.7 years < Future/Forward Maturity Date [{'010. MR-Data 
IRR'!C23}] less Quarter  End Date ['000. Cover Sheet'!F18]   7.3 years; plus the sum of the 



Long Notional Positions in USD given in the table "Forward Rate  Agreements" [{'010. 
MR-Data IRR'!D30}] for the currency in question [i.e. when {'010. MR-Data IRR'!I30}=B26], 
when either (i) the Position  Type [{'010. MR-Data IRR'!B30}] = "Long" and 5.7 years < 
Settlement Date [{'010. MR-Data IRR'!L30}] less Quarter End Date ['000. Cover  Sheet'!F18]   
7.3 years or (ii) the Position Type [{'010. MR-Data IRR'!B30}] = "Short" and 5.7 years < 
Maturity Date [{'010. MR-Data  IRR'!M30}] less Quarter End Date ['000. Cover Sheet'!F18]   
7.3 years; plus the sum of the Long Notional Positions in USD given in the table  "Interest 
Rate Futures" [{'010. MR-Data IRR'!D37}] for the currency in question [i.e. when {'010. 
MR-Data IRR'!I37}=B26], when either (i)  the Position Type [{'010. MR-Data IRR'!B37}] = 
"Long" and 5.7 years < Maturity Date [{'010. MR-Data IRR'!M37}] less Quarter End Date  
['000. Cover Sheet'!F18]   7.3 years or (ii) the Position Type [{'010. MR-Data IRR'!B37}] = 
"Short" and 5.7 years < Expiry Date [{'010. MR- Data IRR'!L37}] less Quarter End Date ['000. 
Cover Sheet'!F18]   7.3 years; plus the sum of the Notional Positions in USD given in the table 
 "Interest Rate Swaps and Cross Currency Swaps": Receiving Leg [{'010. MR-Data 
IRR'!R44}] for the currency in question [i.e. when {'010.  MR-Data IRR'!P44}=B26], when 
either (i) the Interest Rate [{'010. MR-Data IRR'!N44}] < 3% and the Coupon Type [{'010. 
MR-Data  IRR'!M44}] = "Fixed" and 5.7 years < Maturity Date [{'010. MR-Data IRR'!D44}] less 
Quarter End Date ['000. Cover Sheet'!F18]   7.3 years  or (ii) the Interest Rate [{'010. 
MR-Data IRR'!N44}]   3% and the Coupon Type [{'010. MR-Data IRR'!M44}] = "Fixed" and 7 
years < Maturity    = Blank unless Methodology Selected for Interest Rate Risk ['000. Cover 
Sheet'!E36] = "Maturity", in which case equal to the sum of the  Market Values in USD given 
in the MR Data Table "Positions in Fixed and Floating Rate Debt Securities": Long [{'010. 
MR-Data IRR'!U9}] for  the currency in question [i.e. when {'010. MR-Data IRR'!G9}=B26], 
when either (i) the Coupon Rate/Discount [{'010. MR-Data IRR'!I9}] < 3%  and the Coupon 
Type [{'010. MR-Data IRR'!D9}] = "Fixed" and 7.3 years < Maturity Date [{'010. MR-Data 
IRR'!H9}] less Quarter End Date  ['000. Cover Sheet'!F18]   9.3 years or (ii) the Coupon 
Rate/Discount [{'010. MR-Data IRR'!I9}]   3% and the Coupon Type [{'010. MR-Data  IRR'!D9}] 
= "Fixed" and 10 years < Maturity Date [{'010. MR-Data IRR'!H9}] less Quarter End Date 
['000. Cover Sheet'!F18]   15 years or (iii)  the Coupon Rate/Discount [{'010. MR-Data 
IRR'!I9}] < 3% and  the Coupon Type [{'010. MR-Data IRR'!D9}] = "Floating" and 7.3 years <  
Next Coupon Date [{'010. MR-Data IRR'!L9}] less Quarter End Date ['000. Cover Sheet'!F18]   
9.3 years or (iv) the Coupon Rate/Discount  [{'010. MR-Data IRR'!I9}]   3% and the Coupon 
Type [{'010. MR-Data IRR'!D9}] = "Floating" and 10 years < Next Coupon Date [{'010. MR- 
Data IRR'!L9}] less Quarter End Date ['000. Cover Sheet'!F18]   15 years; plus the sum of the 
Market Values in USD given in the table  "Forwards and Futures on Debt Securities" [{'010. 
MR-Data IRR'!X23}] for the currency in question [i.e. when {'010. MR-Data  IRR'!L23}=B26], 
when either (i) the Coupon Rate/Discount [{'010. MR-Data IRR'!N23}] < 3% and the Position 
Type [{'010. MR-Data  IRR'!B23}] = "Long", the Coupon Type [{'010. MR-Data IRR'!I23}] = 
"Fixed" and 7.3 years < Maturity Date [{'010. MR-Data IRR'!M23}] less  Quarter End Date 
['000. Cover Sheet'!F18]   9.3 years or (ii) the Coupon Rate/Discount [{'010. MR-Data 
IRR'!N23}]   3% and the Position  Type [{'010. MR-Data IRR'!B23}] = "Long", the Coupon Type 
[{'010. MR-Data IRR'!I23}] = "Fixed" and 10 years < Maturity Date [{'010. MR- Data 
IRR'!M23}] less Quarter End Date ['000. Cover Sheet'!F18]   15 years or (iii) the Coupon 
Rate/Discount [{'010. MR-Data IRR'!N23}] <  3% and the Position Type [{'010. MR-Data 
IRR'!B23}] = "Long", the Coupon Type [{'010. MR-Data IRR'!I23}] = "Floating" and 7.3 years <  
Next Coupon Date [{'010. MR-Data IRR'!Q23}] less Quarter End Date ['000. Cover 
Sheet'!F18]   9.3 years or (iv) the Coupon Rate/Discount  [{'010. MR-Data IRR'!N23}]   3% 



and the Position Type [{'010. MR-Data IRR'!B23}] = "Long", the Coupon Type [{'010. MR-Data 
IRR'!I23}] =  "Floating" and 10 years < Next Coupon Date [{'010. MR-Data IRR'!Q23}] less 
Quarter End Date ['000. Cover Sheet'!F18]   15 years or (v) the  Position Type [{'010. MR-Data 
IRR'!B23}] = "Short" and 7.3 years < Future/Forward Maturity Date [{'010. MR-Data 
IRR'!C23}] less Quarter  End Date ['000. Cover Sheet'!F18]   9.3 years; plus the sum of the 
Long Notional Positions in USD given in the table "Forward Rate  Agreements" [{'010. 
MR-Data IRR'!D30}] for the currency in question [i.e. when {'010. MR-Data IRR'!I30}=B26], 
when either (i) the Position  Type [{'010. MR-Data IRR'!B30}] = "Long" and 7.3 years < 
Settlement Date [{'010. MR-Data IRR'!L30}] less Quarter End Date ['000. Cover  Sheet'!F18]   
9.3 years or (ii) the Position Type [{'010. MR-Data IRR'!B30}] = "Short" and 7.3 years < 
Maturity Date [{'010. MR-Data  IRR'!M30}] less Quarter End Date ['000. Cover Sheet'!F18]   
9.3 years; plus the sum of the Long Notional Positions in USD given in the table  "Interest 
Rate Futures" [{'010. MR-Data IRR'!D37}] for the currency in question [i.e. when {'010. 
MR-Data IRR'!I37}=B26], when either (i)  the Position Type [{'010. MR-Data IRR'!B37}] = 
"Long" and 7.3 years < Maturity Date [{'010. MR-Data IRR'!M37}] less Quarter End Date  
['000. Cover Sheet'!F18]   9.3 years or (ii) the Position Type [{'010. MR-Data IRR'!B37}] = 
"Short" and 7.3 years < Expiry Date [{'010. MR- Data IRR'!L37}] less Quarter End Date ['000. 
Cover Sheet'!F18]   9.3 years; plus the sum of the Notional Positions in USD given in the table 
 "Interest Rate Swaps and Cross Currency Swaps": Receiving Leg [{'010. MR-Data 
IRR'!R44}] for the currency in question [i.e. when {'010.  MR-Data IRR'!P44}=B26], when 
either (i) the Interest Rate [{'010. MR-Data IRR'!N44}] < 3% and the Coupon Type [{'010. 
MR-Data  IRR'!M44}] = "Fixed" and 7.3 years < Maturity Date [{'010. MR-Data IRR'!D44}] less 
Quarter End Date ['000. Cover Sheet'!F18]   9.3 years  or (ii) the Interest Rate [{'010. 
MR-Data IRR'!N44}]   3% and the Coupon Type [{'010. MR-Data IRR'!M44}] = "Fixed" and 10 
years <    = Blank unless Methodology Selected for Interest Rate Risk ['000. Cover 
Sheet'!E36] = "Maturity", in which case equal to the sum of the  Market Values in USD given 
in the MR Data Table "Positions in Fixed and Floating Rate Debt Securities": Long [{'010. 
MR-Data IRR'!U9}] for  the currency in question [i.e. when {'010. MR-Data IRR'!G9}=B26], 
when either (i) the Coupon Rate/Discount [{'010. MR-Data IRR'!I9}] < 3%  and the Coupon 
Type [{'010. MR-Data IRR'!D9}] = "Fixed" and 9.3 years < Maturity Date [{'010. MR-Data 
IRR'!H9}] less Quarter End Date  ['000. Cover Sheet'!F18]   10.6 years or (ii) the Coupon 
Rate/Discount [{'010. MR-Data IRR'!I9}]   3% and the Coupon Type [{'010. MR-Data  IRR'!D9}] 
= "Fixed" and 15 years < Maturity Date [{'010. MR-Data IRR'!H9}] less Quarter End Date 
['000. Cover Sheet'!F18]   20 years or (iii)  the Coupon Rate/Discount [{'010. MR-Data 
IRR'!I9}] < 3% and  the Coupon Type [{'010. MR-Data IRR'!D9}] = "Floating" and 9.3 years <  
Next Coupon Date [{'010. MR-Data IRR'!L9}] less Quarter End Date ['000. Cover Sheet'!F18]   
10.6 years or (iv) the Coupon Rate/Discount  [{'010. MR-Data IRR'!I9}]   3% and the Coupon 
Type [{'010. MR-Data IRR'!D9}] = "Floating" and 15 years < Next Coupon Date [{'010. MR- 
Data IRR'!L9}] less Quarter End Date ['000. Cover Sheet'!F18]   20 years; plus the sum of the 
Market Values in USD given in the table  "Forwards and Futures on Debt Securities" [{'010. 
MR-Data IRR'!X23}] for the currency in question [i.e. when {'010. MR-Data  IRR'!L23}=B26], 
when either (i) the Coupon Rate/Discount [{'010. MR-Data IRR'!N23}] < 3% and the Position 
Type [{'010. MR-Data  IRR'!B23}] = "Long", the Coupon Type [{'010. MR-Data IRR'!I23}] = 
"Fixed" and 9.3 years < Maturity Date [{'010. MR-Data IRR'!M23}] less  Quarter End Date 
['000. Cover Sheet'!F18]   10.6 years or (ii) the Coupon Rate/Discount [{'010. MR-Data 
IRR'!N23}]   3% and the Position  Type [{'010. MR-Data IRR'!B23}] = "Long", the Coupon Type 
[{'010. MR-Data IRR'!I23}] = "Fixed" and 15 years < Maturity Date [{'010. MR- Data 



IRR'!M23}] less Quarter End Date ['000. Cover Sheet'!F18]   20 years or (iii) the Coupon 
Rate/Discount [{'010. MR-Data IRR'!N23}] <  3% and the Position Type [{'010. MR-Data 
IRR'!B23}] = "Long", the Coupon Type [{'010. MR-Data IRR'!I23}] = "Floating" and 9.3 years <  
Next Coupon Date [{'010. MR-Data IRR'!Q23}] less Quarter End Date ['000. Cover 
Sheet'!F18]   10.6 years or (iv) the Coupon  Rate/Discount [{'010. MR-Data IRR'!N23}]   3% 
and the Position Type [{'010. MR-Data IRR'!B23}] = "Long", the Coupon Type [{'010. MR- Data 
IRR'!I23}] = "Floating" and 15 years < Next Coupon Date [{'010. MR-Data IRR'!Q23}] less 
Quarter End Date ['000. Cover Sheet'!F18]    20 years or (v) the Position Type [{'010. MR-Data 
IRR'!B23}] = "Short" and 9.3 years < Future/Forward Maturity Date [{'010. MR-Data  
IRR'!C23}] less Quarter End Date ['000. Cover Sheet'!F18]   10.6 years; plus the sum of the 
Long Notional Positions in USD given in the  table "Forward Rate Agreements" [{'010. 
MR-Data IRR'!D30}] for the currency in question [i.e. when {'010. MR-Data IRR'!I30}=B26], 
when  either (i) the Position Type [{'010. MR-Data IRR'!B30}] = "Long" and 9.3 years < 
Settlement Date [{'010. MR-Data IRR'!L30}] less Quarter  End Date ['000. Cover Sheet'!F18]   
10.6 years or (ii) the Position Type [{'010. MR-Data IRR'!B30}] = "Short" and 9.3 years < 
Maturity Date  [{'010. MR-Data IRR'!M30}] less Quarter End Date ['000. Cover Sheet'!F18]   
10.6 years; plus the sum of the Long Notional Positions in USD  given in the table "Interest 
Rate Futures" [{'010. MR-Data IRR'!D37}] for the currency in question [i.e. when {'010. 
MR-Data IRR'!I37}=B26],  when either (i) the Position Type [{'010. MR-Data IRR'!B37}] = 
"Long" and 9.3 years < Maturity Date [{'010. MR-Data IRR'!M37}] less  Quarter End Date 
['000. Cover Sheet'!F18]   10.6 years or (ii) the Position Type [{'010. MR-Data IRR'!B37}] = 
"Short" and 9.3 years < Expiry  Date [{'010. MR-Data IRR'!L37}] less Quarter End Date ['000. 
Cover Sheet'!F18]   10.6 years; plus the sum of the Notional Positions in USD  given in the 
table "Interest Rate Swaps and Cross Currency Swaps": Receiving Leg [{'010. MR-Data 
IRR'!R44}] for the currency in question  [i.e. when {'010. MR-Data IRR'!P44}=B26], when 
either (i) the Interest Rate [{'010. MR-Data IRR'!N44}] < 3% and the Coupon Type [{'010.  
MR-Data IRR'!M44}] = "Fixed" and 9.3 years < Maturity Date [{'010. MR-Data IRR'!D44}] less 
Quarter End Date ['000. Cover Sheet'!F18]    10.6 years or (ii) the Interest Rate [{'010. 
MR-Data IRR'!N44}]   3% and the Coupon Type [{'010. MR-Data IRR'!M44}] = "Fixed" and 15   
 = Blank unless Methodology Selected for Interest Rate Risk ['000. Cover Sheet'!E36] = 
"Maturity", in which case equal to the sum of the  Market Values in USD given in the MR Data 
Table "Positions in Fixed and Floating Rate Debt Securities": Long [{'010. MR-Data IRR'!U9}] 
for  the currency in question [i.e. when {'010. MR-Data IRR'!G9}=B26], when either (i) the 
Coupon Rate/Discount [{'010. MR-Data IRR'!I9}] < 3%  and the Coupon Type [{'010. MR-Data 
IRR'!D9}] = "Fixed" and 10.6 years < Maturity Date [{'010. MR-Data IRR'!H9}] less Quarter 
End Date  ['000. Cover Sheet'!F18]   12 years or (ii) the Coupon Rate/Discount [{'010. 
MR-Data IRR'!I9}]   3% and the Coupon Type [{'010. MR-Data  IRR'!D9}] = "Fixed" and 
Maturity Date [{'010. MR-Data IRR'!H9}] less Quarter End Date ['000. Cover Sheet'!F18] > 20 
years or (iii) the  Coupon Rate/Discount [{'010. MR-Data IRR'!I9}] < 3% and  the Coupon Type 
[{'010. MR-Data IRR'!D9}] = "Floating" and 10.6 years < Next  Coupon Date [{'010. MR-Data 
IRR'!L9}] less Quarter End Date ['000. Cover Sheet'!F18]   12 years or (iv) the Coupon 
Rate/Discount [{'010.  MR-Data IRR'!I9}]   3% and the Coupon Type [{'010. MR-Data IRR'!D9}] 
= "Floating" and Next Coupon Date [{'010. MR-Data IRR'!L9}] less  Quarter End Date ['000. 
Cover Sheet'!F18] > 20 years; plus the sum of the Market Values in USD given in the table 
"Forwards and Futures  on Debt Securities" [{'010. MR-Data IRR'!X23}] for the currency in 
question [i.e. when {'010. MR-Data IRR'!L23}=B26], when either (i) the  Coupon 
Rate/Discount [{'010. MR-Data IRR'!N23}] < 3% and the Position Type [{'010. MR-Data 



IRR'!B23}] = "Long", the Coupon Type  [{'010. MR-Data IRR'!I23}] = "Fixed" and 10.6 years < 
Maturity Date [{'010. MR-Data IRR'!M23}] less Quarter End Date ['000. Cover  Sheet'!F18]   
12 years or (ii) the Coupon Rate/Discount [{'010. MR-Data IRR'!N23}]   3% and the Position 
Type [{'010. MR-Data IRR'!B23}]  = "Long", the Coupon Type [{'010. MR-Data IRR'!I23}] = 
"Fixed" and Maturity Date [{'010. MR-Data IRR'!M23}] less Quarter End Date ['000.  Cover 
Sheet'!F18] > 20 years or (iii) the Coupon Rate/Discount [{'010. MR-Data IRR'!N23}] < 3% 
and the Position Type [{'010. MR-Data  IRR'!B23}] = "Long", the Coupon Type [{'010. MR-Data 
IRR'!I23}] = "Floating" and 10.6 years < Next Coupon Date [{'010. MR-Data  IRR'!Q23}] less 
Quarter End Date ['000. Cover Sheet'!F18]   12 years or (iv) the Coupon Rate/Discount [{'010. 
MR-Data IRR'!N23}]   3% and  the Position Type [{'010. MR-Data IRR'!B23}] = "Long", the 
Coupon Type [{'010. MR-Data IRR'!I23}] = "Floating" and Next Coupon Date  [{'010. MR-Data 
IRR'!Q23}] less Quarter End Date ['000. Cover Sheet'!F18] > 20 years or (v) the Position Type 
[{'010. MR-Data IRR'!B23}] =  "Short" and 10.6 years < Future/Forward Maturity Date [{'010. 
MR-Data IRR'!C23}] less Quarter End Date ['000. Cover Sheet'!F18]   12  years; plus the sum 
of the Long Notional Positions in USD given in the table "Forward Rate Agreements" [{'010. 
MR-Data IRR'!D30}] for the  currency in question [i.e. when {'010. MR-Data IRR'!I30}=B26], 
when either (i) the Position Type [{'010. MR-Data IRR'!B30}] = "Long" and  10.6 years < 
Settlement Date [{'010. MR-Data IRR'!L30}] less Quarter End Date ['000. Cover Sheet'!F18]   
12 years or (ii) the Position Type  [{'010. MR-Data IRR'!B30}] = "Short" and 10.6 years < 
Maturity Date [{'010. MR-Data IRR'!M30}] less Quarter End Date ['000. Cover  Sheet'!F18]   
12 years; plus the sum of the Long Notional Positions in USD given in the table "Interest Rate 
Futures" [{'010. MR-Data  IRR'!D37}] for the currency in question [i.e. when {'010. MR-Data 
IRR'!I37}=B26], when either (i) the Position Type [{'010. MR-Data  IRR'!B37}] = "Long" and 
10.6 years < Maturity Date [{'010. MR-Data IRR'!M37}] less Quarter End Date ['000. Cover 
Sheet'!F18]   12 years  or (ii) the Position Type [{'010. MR-Data IRR'!B37}] = "Short" and 10.6 
years < Expiry Date [{'010. MR-Data IRR'!L37}] less Quarter End Date  ['000. Cover 
Sheet'!F18]   12 years; plus the sum of the Notional Positions in USD given in the table 
"Interest Rate Swaps and Cross  Currency Swaps": Receiving Leg [{'010. MR-Data 
IRR'!R44}] for the currency in question [i.e. when {'010. MR-Data IRR'!P44}=B26], when  
either (i) the Interest Rate [{'010. MR-Data IRR'!N44}] < 3% and the Coupon Type [{'010. 
MR-Data IRR'!M44}] = "Fixed" and 10.6 years <  Maturity Date [{'010. MR-Data IRR'!D44}] 
less Quarter End Date ['000. Cover Sheet'!F18]   12 years or (ii) the Interest Rate [{'010. MR- 
Data IRR'!N44}]   3% and the Coupon Type [{'010. MR-Data IRR'!M44}] = "Fixed" and Maturity 
Date [{'010. MR-Data IRR'!D44}] less    = Blank unless Methodology Selected for Interest 
Rate Risk ['000. Cover Sheet'!E36] = "Maturity", in which case equal to the  sum of the Market 
Values in USD given in the MR Data Table "Positions in Fixed and Floating Rate Debt 
Securities": Long  [{'010. MR-Data IRR'!U9}] for the currency in question [i.e. when {'010. 
MR-Data IRR'!G9}=B26], when either (i) the Coupon  Rate/Discount [{'010. MR-Data IRR'!I9}] 
< 3% and the Coupon Type [{'010. MR-Data IRR'!D9}] = "Fixed" and 12 years <  Maturity Date 
[{'010. MR-Data IRR'!H9}] less Quarter End Date ['000. Cover Sheet'!F18]   20 years or (ii) the 
Coupon  Rate/Discount [{'010. MR-Data IRR'!I9}] < 3% and  the Coupon Type [{'010. MR-Data 
IRR'!D9}] = "Floating" and 12 years <  Next Coupon Date [{'010. MR-Data IRR'!L9}] less 
Quarter End Date ['000. Cover Sheet'!F18]   20 years; plus the sum of the  Market Values in 
USD given in the table "Forwards and Futures on Debt Securities" [{'010. MR-Data IRR'!X23}] 
for the  currency in question [i.e. when {'010. MR-Data IRR'!L23}=B26], when either (i) the 
Coupon Rate/Discount [{'010. MR-Data  IRR'!N23}] < 3% and the Position Type [{'010. 
MR-Data IRR'!B23}] = "Long", the Coupon Type [{'010. MR-Data IRR'!I23}] =  "Fixed" and 12 



years < Maturity Date [{'010. MR-Data IRR'!M23}] less Quarter End Date ['000. Cover 
Sheet'!F18]   20 years  or (ii) the Coupon Rate/Discount [{'010. MR-Data IRR'!N23}] < 3% and 
the Position Type [{'010. MR-Data IRR'!B23}] = "Long",  the Coupon Type [{'010. MR-Data 
IRR'!I23}] = "Floating" and 12 years < Next Coupon Date [{'010. MR-Data IRR'!Q23}] less  
Quarter End Date ['000. Cover Sheet'!F18]   20 years or (iii) the Position Type [{'010. MR-Data 
IRR'!B23}] = "Short" and 12  years < Future/Forward Maturity Date [{'010. MR-Data 
IRR'!C23}] less Quarter End Date ['000. Cover Sheet'!F18]   20 years;  plus the sum of the 
Long Notional Positions in USD given in the table "Forward Rate Agreements" [{'010. 
MR-Data IRR'!D30}]  for the currency in question [i.e. when {'010. MR-Data IRR'!I30}=B26], 
when either (i) the Position Type [{'010. MR-Data  IRR'!B30}] = "Long" and 12 years < 
Settlement Date [{'010. MR-Data IRR'!L30}] less Quarter End Date ['000. Cover Sheet'!F18]    
20 years or (ii) the Position Type [{'010. MR-Data IRR'!B30}] = "Short" and 12 years < Maturity 
Date [{'010. MR-Data  IRR'!M30}] less Quarter End Date ['000. Cover Sheet'!F18]   20 years; 
plus the sum of the Long Notional Positions in USD  given in the table "Interest Rate Futures" 
[{'010. MR-Data IRR'!D37}] for the currency in question [i.e. when {'010. MR-Data  
IRR'!I37}=B26], when either (i) the Position Type [{'010. MR-Data IRR'!B37}] = "Long" and 12 
years < Maturity Date [{'010.  MR-Data IRR'!M37}] less Quarter End Date ['000. Cover 
Sheet'!F18]   20 years or (ii) the Position Type [{'010. MR-Data  IRR'!B37}] = "Short" and 12 
years < Expiry Date [{'010. MR-Data IRR'!L37}] less Quarter End Date ['000. Cover 
Sheet'!F18]    20 years; plus the sum of the Notional Positions in USD given in the table 
"Interest Rate Swaps and Cross Currency Swaps":    = Blank unless Methodology Selected 
for Interest Rate Risk ['000. Cover Sheet'!E36] = "Maturity", in which case equal to the  sum of 
the Market Values in USD given in the MR Data Table "Positions in Fixed and Floating Rate 
Debt Securities": Long  [{'010. MR-Data IRR'!U9}] for the currency in question [i.e. when {'010. 
MR-Data IRR'!G9}=B26], when either (i) the Coupon  Rate/Discount [{'010. MR-Data IRR'!I9}] 
< 3% and the Coupon Type [{'010. MR-Data IRR'!D9}] = "Fixed" and Maturity Date  [{'010. 
MR-Data IRR'!H9}] less Quarter End Date ['000. Cover Sheet'!F18] > 20 years or (ii) the 
Coupon Rate/Discount [{'010.  MR-Data IRR'!I9}] < 3% and  the Coupon Type [{'010. MR-Data 
IRR'!D9}] = "Floating" and Next Coupon Date [{'010. MR-Data  IRR'!L9}] less Quarter End 
Date ['000. Cover Sheet'!F18] > 20 years; plus the sum of the Market Values in USD given in 
the  table "Forwards and Futures on Debt Securities" [{'010. MR-Data IRR'!X23}] for the 
currency in question [i.e. when {'010. MR- Data IRR'!L23}=B26], when either (i) the Coupon 
Rate/Discount [{'010. MR-Data IRR'!N23}] < 3% and the Position Type  [{'010. MR-Data 
IRR'!B23}] = "Long", the Coupon Type [{'010. MR-Data IRR'!I23}] = "Fixed" and Maturity Date 
[{'010. MR- Data IRR'!M23}] less Quarter End Date ['000. Cover Sheet'!F18] > 20 years or (ii) 
the Coupon Rate/Discount [{'010. MR-Data  IRR'!N23}] < 3% and the Position Type [{'010. 
MR-Data IRR'!B23}] = "Long", the Coupon Type [{'010. MR-Data IRR'!I23}] =  "Floating" and 
Next Coupon Date [{'010. MR-Data IRR'!Q23}] less Quarter End Date ['000. Cover 
Sheet'!F18] > 20 years or (iii)  the Position Type [{'010. MR-Data IRR'!B23}] = "Short" and 
Future/Forward Maturity Date [{'010. MR-Data IRR'!C23}] less  Quarter End Date ['000. Cover 
Sheet'!F18] > 20 years; plus the sum of the Long Notional Positions in USD given in the table  
"Forward Rate Agreements" [{'010. MR-Data IRR'!D30}] for the currency in question [i.e. when 
{'010. MR-Data  IRR'!I30}=B26], when either (i) the Position Type [{'010. MR-Data IRR'!B30}] 
= "Long" and Settlement Date [{'010. MR-Data  IRR'!L30}] less Quarter End Date ['000. Cover 
Sheet'!F18] > 20 years or (ii) the Position Type [{'010. MR-Data IRR'!B30}] =  "Short" and 
Maturity Date [{'010. MR-Data IRR'!M30}] less Quarter End Date ['000. Cover Sheet'!F18] > 
20 years; plus the  sum of the Long Notional Positions in USD given in the table "Interest Rate 



Futures" [{'010. MR-Data IRR'!D37}] for the  currency in question [i.e. when {'010. MR-Data 
IRR'!I37}=B26], when either (i) the Position Type [{'010. MR-Data IRR'!B37}] =  "Long" and 
Maturity Date [{'010. MR-Data IRR'!M37}] less Quarter End Date ['000. Cover Sheet'!F18] > 
20 years or (ii) the  Position Type [{'010. MR-Data IRR'!B37}] = "Short" and Expiry Date [{'010. 
MR-Data IRR'!L37}] less Quarter End Date ['000.  Cover Sheet'!F18] > 20 years; plus the sum 
of the Notional Positions in USD given in the table "Interest Rate Swaps and Cross   = Sum of 
Unmatched Weighted Positions: Zone 1: Short [L30 to L33] less Matched Weighted Positions: 
First  Round of Horizontal Offsetting: Zone 1 [D59]   = Sum of Unmatched Weighted Positions: 
Zone 2: Short [L34 to L36] less Matched Weighted Positions: First  Round of Horizontal 
Offsetting: Zone 2 [D60]  = Sum of Unmatched Weighted Positions: Zone 3: Short [L37 to L44] 
less Matched Weighted Positions: First  Round of Horizontal Offsetting: Zone 3 [D61]   = 
Blank unless Methodology Selected for Interest Rate Risk ['000. Cover Sheet'!E36] = 
"Maturity", in which case  equal to the Sum of the Market Values in USD given in the MR Data 
Tables "Positions in Fixed and Floating Rate  Debt Securities": Long [{'010. MR-Data 
IRR'!U9}] and Short [{'010. MR-Data IRR'!U16}]; "Forwards and Futures  on Debt Securities" 
[{'010. MR-Data IRR'!X23}]; and "Other Exposures Contributing to the Calculation of Interest  
Rate Risk" [{'010. MR-Data IRR'!F67}]; when "Specific Risk Category" [{'010. MR-Data 
IRR'!C9},  {'010. MR-Data  IRR'!C16}, {'010. MR-Data IRR'!H23} and {'010. MR-Data 
IRR'!G67} respectively] = "Government", and "Rating"  [{'010. MR-Data IRR'!X9},  {'010. 
MR-Data IRR'!W16}, {'010. MR-Data IRR'!Z23} and {'010. MR-Data IRR'!H67}  respectively] = 
("Aaa" or "Aa1" or "Aa2" or "Aa3" or "AAA" or "AA+" or "AA" or "AA-"); plus the sum of the 
Delta- Adjusted Market Values in USD [{'010. MR-Data IRR'!J60}] when "Specific Risk 
Category" [{'010. MR-Data  IRR'!K60}] = "Government", and "Rating" [{'010. MR-Data 
IRR'!L60}] = ("Aaa" or "Aa1" or "Aa2" or "Aa3" or  "AAA" or "AA+" or "AA" or "AA-")   = Blank 
unless Methodology Selected for Interest Rate Risk ['000. Cover Sheet'!E36] = "Maturity", in 
which case  equal to the Sum of the Market Values in USD given in the MR Data Tables 
"Positions in Fixed and Floating Rate  Debt Securities": Long [{'010. MR-Data IRR'!U9}] and 
Short [{'010. MR-Data IRR'!U16}]; and "Forwards and  Futures on Debt Securities" [{'010. 
MR-Data IRR'!X23}]; when "Specific Risk Category" [{'010. MR-Data IRR'!C9},   {'010. 
MR-Data IRR'!C16} and {'010. MR-Data IRR'!H23} respectively] = "Government", and 
"Rating" [{'010. MR- Data IRR'!X9},  {'010. MR-Data IRR'!W16} and {'010. MR-Data IRR'!Z23} 
respectively] = ("A1" or "A2" or "A3" or  "Baa1" or "Baa2" or "Baa3" or "A+" or "A" or "A-" or 
"BBB+" or "BBB" or "BBB-"), and "Maturity Date" [{'010.  MR-Data IRR'!H9},  {'010. MR-Data 
IRR'!H16} and {'010. MR-Data IRR'!M23} respectively] less Quarter End Date  ['000. Cover 
Sheet'!F18]   6 months; plus the sum of the Delta-Adjusted Market Values in USD [{'010. 
MR-Data  IRR'!J60}] when "Specific Risk Category" [{'010. MR-Data IRR'!K60}] = 
"Government" and "Rating" [{'010. MR- Data IRR'!L60}] = ("A1" or "A2" or "A3" or "Baa1" or 
"Baa2" or "Baa3" or "A+" or "A" or "A-" or "BBB+" or "BBB"  or "BBB-") and "Residual Term to 
Final Maturity" [{'010. MR-Data IRR'!M60}] = "0   6 months"; plus the sum of  the Market 
Values in USD given in the table "Other Exposures Contributing to the Calculation of Interest 
Rate  Risk" [{'010. MR-Data IRR'!F67}] when "Specific Risk Category" [{'010. MR-Data 
IRR'!G67}] = "Government" and  "Rating" [{'010. MR-Data IRR'!H67}] = ("A1" or "A2" or "A3" 
or "Baa1" or "Baa2" or "Baa3" or "A+" or "A" or "A-"  or "BBB+" or "BBB" or "BBB-") and 
"Residual Term to Final Maturity" [{'010. MR-Data IRR'!I67}] = "0   6 months"   = Blank unless 
Methodology Selected for Interest Rate Risk ['000. Cover Sheet'!E36] = "Maturity", in which 
case  equal to the Sum of the Market Values in USD given in the MR Data Tables "Positions in 
Fixed and Floating Rate  Debt Securities": Long [{'010. MR-Data IRR'!U9}] and Short [{'010. 



MR-Data IRR'!U16}]; and "Forwards and  Futures on Debt Securities" [{'010. MR-Data 
IRR'!X23}]; when "Specific Risk Category" [{'010. MR-Data IRR'!C9},   {'010. MR-Data 
IRR'!C16} and {'010. MR-Data IRR'!H23} respectively] = "Government", and "Rating" [{'010. 
MR- Data IRR'!X9},  {'010. MR-Data IRR'!W16} and {'010. MR-Data IRR'!Z23} respectively] = 
("A1" or "A2" or "A3" or  "Baa1" or "Baa2" or "Baa3" or "A+" or "A" or "A-" or "BBB+" or "BBB" 
or "BBB-"), and 6 months < "Maturity  Date" [{'010. MR-Data IRR'!H9},  {'010. MR-Data 
IRR'!H16} and {'010. MR-Data IRR'!M23} respectively] less  Quarter End Date ['000. Cover 
Sheet'!F18]   24 months; plus the sum of the Delta-Adjusted Market Values in  USD [{'010. 
MR-Data IRR'!J60}] when "Specific Risk Category" [{'010. MR-Data IRR'!K60}] = 
"Government" and  "Rating" [{'010. MR-Data IRR'!L60}] = ("A1" or "A2" or "A3" or "Baa1" or 
"Baa2" or "Baa3" or "A+" or "A" or "A-"  or "BBB+" or "BBB" or "BBB-") and "Residual Term to 
Final Maturity" [{'010. MR-Data IRR'!M60}] = "> 6   24  months"; plus the sum of the Market 
Values in USD given in the table "Other Exposures Contributing to the  Calculation of Interest 
Rate Risk" [{'010. MR-Data IRR'!F67}] when "Specific Risk Category" [{'010. MR-Data  
IRR'!G67}] = "Government" and "Rating" [{'010. MR-Data IRR'!H67}] = ("A1" or "A2" or "A3" or 
"Baa1" or "Baa2"  or "Baa3" or "A+" or "A" or "A-" or "BBB+" or "BBB" or "BBB-") and 
"Residual Term to Final Maturity" [{'010. MR- Data IRR'!I67}] = "> 6   24 months"    = Blank 
unless Methodology Selected for Interest Rate Risk ['000. Cover Sheet'!E36] = "Maturity", in 
which case  equal to the Sum of the Market Values in USD given in the MR Data Tables 
"Positions in Fixed and Floating Rate  Debt Securities": Long [{'010. MR-Data IRR'!U9}] and 
Short [{'010. MR-Data IRR'!U16}]; and "Forwards and  Futures on Debt Securities" [{'010. 
MR-Data IRR'!X23}]; when "Specific Risk Category" [{'010. MR-Data IRR'!C9},   {'010. 
MR-Data IRR'!C16} and {'010. MR-Data IRR'!H23} respectively] = "Government", and 
"Rating" [{'010. MR- Data IRR'!X9},  {'010. MR-Data IRR'!W16} and {'010. MR-Data IRR'!Z23} 
respectively] = ("A1" or "A2" or "A3" or  "Baa1" or "Baa2" or "Baa3" or "A+" or "A" or "A-" or 
"BBB+" or "BBB" or "BBB-"), and "Maturity Date" [{'010.  MR-Data IRR'!H9},  {'010. MR-Data 
IRR'!H16} and {'010. MR-Data IRR'!M23} respectively] less Quarter End Date  ['000. Cover 
Sheet'!F18] > 24 months; plus the sum of the Delta-Adjusted Market Values in USD [{'010. 
MR-Data  IRR'!J60}] when "Specific Risk Category" [{'010. MR-Data IRR'!K60}] = 
"Government" and "Rating" [{'010. MR- Data IRR'!L60}] = ("A1" or "A2" or "A3" or "Baa1" or 
"Baa2" or "Baa3" or "A+" or "A" or "A-" or "BBB+" or "BBB"  or "BBB-") and "Residual Term to 
Final Maturity" [{'010. MR-Data IRR'!M60}] = "> 24 months"; plus the sum of  the Market 
Values in USD given in the table "Other Exposures Contributing to the Calculation of Interest 
Rate  Risk" [{'010. MR-Data IRR'!F67}] when "Specific Risk Category" [{'010. MR-Data 
IRR'!G67}] = "Government" and  "Rating" [{'010. MR-Data IRR'!H67}] = ("A1" or "A2" or "A3" 
or "Baa1" or "Baa2" or "Baa3" or "A+" or "A" or "A-"  or "BBB+" or "BBB" or "BBB-") and 
"Residual Term to Final Maturity" [{'010. MR-Data IRR'!I67}] = "> 24 months"    = Blank unless 
Methodology Selected for Interest Rate Risk ['000. Cover Sheet'!E36] = "Maturity", in which 
case  equal to the Sum of the Market Values in USD given in the MR Data Tables "Positions in 
Fixed and Floating Rate  Debt Securities": Long [{'010. MR-Data IRR'!U9}] and Short [{'010. 
MR-Data IRR'!U16}]; "Forwards and Futures  on Debt Securities" [{'010. MR-Data IRR'!X23}] 
and "Other Exposures Contributing to the Calculation of Interest  Rate Risk" [{'010. MR-Data 
IRR'!F67}]; when "Specific Risk Category" [{'010. MR-Data IRR'!C9},  {'010. MR-Data  
IRR'!C16}, {'010. MR-Data IRR'!H23} and {'010. MR-Data IRR'!G67} respectively] = 
"Government", and "Rating"  [{'010. MR-Data IRR'!X9},  {'010. MR-Data IRR'!W16}, {'010. 
MR-Data IRR'!Z23} and {'010. MR-Data IRR'!H67}  respectively] = ("Ba1" or "Ba2" or "Ba3" or 
"B1" or "B2" or "B3" or "BB+" or "BB" or "BB-" or "B+" or "B" or "B-");  plus the sum of the 



Delta-Adjusted Market Values in USD [{'010. MR-Data IRR'!J60}] when "Specific Risk  
Category" [{'010. MR-Data IRR'!K60}] = "Government", and "Rating" [{'010. MR-Data 
IRR'!L60}] = ("Ba1" or "Ba2"  or "Ba3" or "B1" or "B2" or "B3" or "BB+" or "BB" or "BB-" or 
"B+" or "B" or "B-")   = Blank unless Methodology Selected for Interest Rate Risk ['000. Cover 
Sheet'!E36] = "Maturity", in which case  equal to the Sum of the Market Values in USD given 
in the MR Data Tables "Positions in Fixed and Floating Rate  Debt Securities": Long [{'010. 
MR-Data IRR'!U9}] and Short [{'010. MR-Data IRR'!U16}]; "Forwards and Futures  on Debt 
Securities" [{'010. MR-Data IRR'!X23}] and "Other Exposures Contributing to the Calculation 
of Interest  Rate Risk" [{'010. MR-Data IRR'!F67}]; when "Specific Risk Category" [{'010. 
MR-Data IRR'!C9},  {'010. MR-Data  IRR'!C16}, {'010. MR-Data IRR'!H23} and {'010. MR-Data 
IRR'!G67} respectively] = "Government", and "Rating"  [{'010. MR-Data IRR'!X9},  {'010. 
MR-Data IRR'!W16}, {'010. MR-Data IRR'!Z23} and {'010. MR-Data IRR'!H67}  respectively] = 
("Caa1" or "Caa2" or "Caa3" or "Ca" or "CCC+" or "CCC" or "CCC-" or "CC" or "DDD" or "DD" 
or  "D" or "In Default"); plus the sum of the Delta-Adjusted Market Values in USD [{'010. 
MR-Data IRR'!J60}] when  "Specific Risk Category" [{'010. MR-Data IRR'!K60}] = 
"Government", and "Rating" [{'010. MR-Data IRR'!L60}] =  ("Caa1" or "Caa2" or "Caa3" or 
"Ca" or "CCC+" or "CCC" or "CCC-" or "CC" or "DDD" or "DD" or "D" or "In  Default")  = Blank 
unless Methodology Selected for Interest Rate Risk ['000. Cover Sheet'!E36] = "Maturity", in 
which case  equal to the Sum of the Market Values in USD given in the MR Data Tables 
"Positions in Fixed and Floating Rate  Debt Securities": Long [{'010. MR-Data IRR'!U9}] and 
Short [{'010. MR-Data IRR'!U16}]; "Forwards and Futures  on Debt Securities" [{'010. 
MR-Data IRR'!X23}] and "Other Exposures Contributing to the Calculation of Interest  Rate 
Risk" [{'010. MR-Data IRR'!F67}]; when "Specific Risk Category" [{'010. MR-Data IRR'!C9},  
{'010. MR-Data  IRR'!C16}, {'010. MR-Data IRR'!H23} and {'010. MR-Data IRR'!G67} 
respectively] = "Government", and "Rating"  [{'010. MR-Data IRR'!X9},  {'010. MR-Data 
IRR'!W16}, {'010. MR-Data IRR'!Z23} and {'010. MR-Data IRR'!H67}  respectively] = "No 
Rating"; plus the sum of the Delta-Adjusted Market Values in USD [{'010. MR-Data IRR'!J60}]  
when "Specific Risk Category" [{'010. MR-Data IRR'!K60}] = "Government", and "Rating" 
[{'010. MR-Data    = Blank unless Methodology Selected for Interest Rate Risk ['000. Cover 
Sheet'!E36] = "Maturity", in which case  equal to the Sum of the Market Values in USD given 
in the MR Data Tables "Positions in Fixed and Floating Rate  Debt Securities": Long [{'010. 
MR-Data IRR'!U9}] and Short [{'010. MR-Data IRR'!U16}]; and "Forwards and  Futures on 
Debt Securities" [{'010. MR-Data IRR'!X23}]; when "Specific Risk Category" [{'010. MR-Data 
IRR'!C9},   {'010. MR-Data IRR'!C16} and {'010. MR-Data IRR'!H23} respectively] = 
"Qualifying", and "Maturity Date" [{'010.  MR-Data IRR'!H9},  {'010. MR-Data IRR'!H16} and 
{'010. MR-Data IRR'!M23} respectively] less Quarter End Date  ['000. Cover Sheet'!F18]   6 
months;  plus the sum of the Delta-Adjusted Market Values in USD [{'010. MR-Data  
IRR'!J60}] when "Specific Risk Category" [{'010. MR-Data IRR'!K60}] = "Qualifying" and 
"Residual Term to Final  Maturity" [{'010. MR-Data IRR'!M60}] = "0   6 months"; plus the sum 
of the Market Values in USD given in the   = Blank unless Methodology Selected for Interest 
Rate Risk ['000. Cover Sheet'!E36] = "Maturity", in which case  equal to the Sum of the 
Market Values in USD given in the MR Data Tables "Positions in Fixed and Floating Rate  
Debt Securities": Long [{'010. MR-Data IRR'!U9}] and Short [{'010. MR-Data IRR'!U16}]; and 
"Forwards and  Futures on Debt Securities" [{'010. MR-Data IRR'!X23}]; when "Specific Risk 
Category" [{'010. MR-Data IRR'!C9},   {'010. MR-Data IRR'!C16} and {'010. MR-Data 
IRR'!H23} respectively] = "Qualifying", and 6 months < "Maturity  Date" [{'010. MR-Data 
IRR'!H9},  {'010. MR-Data IRR'!H16} and {'010. MR-Data IRR'!M23} respectively] less  



Quarter End Date ['000. Cover Sheet'!F18]   24 months; plus the sum of the Delta-Adjusted 
Market Values in  USD [{'010. MR-Data IRR'!J60}] when "Specific Risk Category" [{'010. 
MR-Data IRR'!K60}] = "Qualifying" and  "Residual Term to Final Maturity" [{'010. MR-Data 
IRR'!M60}] = "> 6   24 months"; plus the sum of the Market   = Blank unless Methodology 
Selected for Interest Rate Risk ['000. Cover Sheet'!E36] = "Maturity", in which case  equal to 
the Sum of the Market Values in USD given in the MR Data Tables "Positions in Fixed and 
Floating Rate  Debt Securities": Long [{'010. MR-Data IRR'!U9}] and Short [{'010. MR-Data 
IRR'!U16}]; and "Forwards and  Futures on Debt Securities" [{'010. MR-Data IRR'!X23}]; when 
"Specific Risk Category" [{'010. MR-Data IRR'!C9},   {'010. MR-Data IRR'!C16} and {'010. 
MR-Data IRR'!H23} respectively] = "Qualifying", and "Maturity Date" [{'010.  MR-Data 
IRR'!H9},  {'010. MR-Data IRR'!H16} and {'010. MR-Data IRR'!M23} respectively] less Quarter 
End Date  ['000. Cover Sheet'!F18] > 24 months;  plus the sum of the Delta-Adjusted Market 
Values in USD [{'010. MR-Data  IRR'!J60}] when "Specific Risk Category" [{'010. MR-Data 
IRR'!K60}] = "Qualifying" and "Residual Term to Final  Maturity" [{'010. MR-Data IRR'!M60}] = 
"> 24 months"; plus the sum of the Market Values in USD given in the    = Blank unless 
Methodology Selected for Interest Rate Risk ['000. Cover Sheet'!E36] = "Maturity", in which 
case  equal to the Sum of the Market Values in USD given in the MR Data Tables "Positions in 
Fixed and Floating Rate  Debt Securities": Long [{'010. MR-Data IRR'!U9}] and Short [{'010. 
MR-Data IRR'!U16}]; "Forwards and Futures  on Debt Securities" [{'010. MR-Data IRR'!X23}] 
and "Other Exposures Contributing to the Calculation of Interest  Rate Risk" [{'010. MR-Data 
IRR'!F67}]; when "Specific Risk Category" [{'010. MR-Data IRR'!C9},  {'010. MR-Data  
IRR'!C16}, {'010. MR-Data IRR'!H23} and {'010. MR-Data IRR'!G67} respectively] = "Other", 
and "Rating" [{'010.  MR-Data IRR'!X9},  {'010. MR-Data IRR'!W16}, {'010. MR-Data IRR'!Z23} 
and {'010. MR-Data IRR'!H67}  respectively] = ("Ba1" or "Ba2" or "Ba3" or "BB+" or "BB" or 
"BB-"); plus the sum of the Delta-Adjusted Market  Values in USD [{'010. MR-Data IRR'!J60}] 
when "Specific Risk Category" [{'010. MR-Data IRR'!K60}] = "Other",  and "Rating" [{'010. 
MR-Data IRR'!L60}] = ("Ba1" or "Ba2" or "Ba3" or "BB+" or "BB" or "BB-")  = Blank unless 
Methodology Selected for Interest Rate Risk ['000. Cover Sheet'!E36] = "Maturity", in which 
case  equal to the Sum of the Market Values in USD given in the MR Data Tables "Positions in 
Fixed and Floating Rate  Debt Securities": Long [{'010. MR-Data IRR'!U9}] and Short [{'010. 
MR-Data IRR'!U16}]; "Forwards and Futures  on Debt Securities" [{'010. MR-Data IRR'!X23}] 
and "Other Exposures Contributing to the Calculation of Interest  Rate Risk" [{'010. MR-Data 
IRR'!F67}]; when "Specific Risk Category" [{'010. MR-Data IRR'!C9},  {'010. MR-Data  
IRR'!C16}, {'010. MR-Data IRR'!H23} and {'010. MR-Data IRR'!G67} respectively] = "Other", 
and "Rating" [{'010.  MR-Data IRR'!X9},  {'010. MR-Data IRR'!W16}, {'010. MR-Data IRR'!Z23} 
and {'010. MR-Data IRR'!H67}  respectively] = ("B1" or "B2" or "B3" or "B+" or "B" or "B-" or 
"Caa1" or "Caa2" or "Caa3" or "Ca" or "CCC+" or  "CCC" or "CCC-" or "CC" or "DDD" or "DD" 
or "D" or "In Default"); plus the sum of the Delta-Adjusted Market  Values in USD [{'010. 
MR-Data IRR'!J60}] when "Specific Risk Category" [{'010. MR-Data IRR'!K60}] = "Other",  
and "Rating" [{'010. MR-Data IRR'!L60}] = ("B1" or "B2" or "B3" or "B+" or "B" or "B-" or 
"Caa1" or "Caa2" or  "Caa3" or "Ca" or "CCC+" or "CCC" or "CCC-" or "CC" or "DDD" or "DD" 
or "D" or "In Default")   = Blank unless Methodology Selected for Interest Rate Risk ['000. 
Cover Sheet'!E36] = "Maturity", in which case  equal to the Sum of the Market Values in USD 
given in the MR Data Tables "Positions in Fixed and Floating Rate  Debt Securities": Long 
[{'010. MR-Data IRR'!U9}] and Short [{'010. MR-Data IRR'!U16}]; "Forwards and Futures  on 
Debt Securities" [{'010. MR-Data IRR'!X23}] and "Other Exposures Contributing to the 
Calculation of Interest  Rate Risk" [{'010. MR-Data IRR'!F67}]; when "Specific Risk Category" 



[{'010. MR-Data IRR'!C9},  {'010. MR-Data  IRR'!C16}, {'010. MR-Data IRR'!H23} and {'010. 
MR-Data IRR'!G67} respectively] = "Other", and "Rating" [{'010.  MR-Data IRR'!X9},  {'010. 
MR-Data IRR'!W16}, {'010. MR-Data IRR'!Z23} and {'010. MR-Data IRR'!H67}   = Sum of 
Market Values in USD for Interest Rate Risk: Maturity Method: Specific Risk [F9 to F21]   = 
Blank unless Methodology Selected for Interest Rate Risk ['000. Cover Sheet'!E36] = 
"Maturity", in which case  equal to the sum of the Market Values in USD given in the MR Data 
Table "Positions in Fixed and Floating Rate  Debt Securities": Short [{'010. MR-Data 
IRR'!U16}] for the currency in question [i.e. when {'010. MR-Data  IRR'!G16}=B26], when 
either (i) the Coupon Type [{'010. MR-Data IRR'!D16}] = "Fixed" and the Maturity Date  [{'010. 
MR-Data IRR'!H16}] less Quarter End Date ['000. Cover Sheet'!F18]   1 month or (ii) the 
Coupon Type  [{'010. MR-Data IRR'!D16}] = "Floating" and the Next Coupon Date [{'010. 
MR-Data IRR'!L16}] less Quarter End  Date ['000. Cover Sheet'!F18]   1 month; plus the sum 
of the Market Values in USD given in the table "Forwards  and Futures on Debt Securities" 
[{'010. MR-Data IRR'!X23}] for the currency in question [i.e. when {'010. MR- Data 
IRR'!L23}=B26], when either (i) the Position Type [{'010. MR-Data IRR'!B23}] = "Short", the 
Coupon Type  [{'010. MR-Data IRR'!I23}] = "Fixed" and the Maturity Date [{'010. MR-Data 
IRR'!M23}] less Quarter End Date  ['000. Cover Sheet'!F18]   1 month or (ii) the Position Type 
[{'010. MR-Data IRR'!B23}] = "Short", the Coupon  Type [{'010. MR-Data IRR'!I23}] = 
"Floating" and the Next Coupon Date [{'010. MR-Data IRR'!Q23}] less Quarter  End Date 
['000. Cover Sheet'!F18]   1 month or (iii) the Position Type [{'010. MR-Data IRR'!B23}] = 
"Long" and  the Future/Forward Maturity Date [{'010. MR-Data IRR'!C23}] less Quarter End 
Date ['000. Cover Sheet'!F18]   1  month; plus the sum of the Short Notional Positions in USD 
given in the table "Forward Rate Agreements"  [{'010. MR-Data IRR'!G30}] for the currency in 
question [i.e. when {'010. MR-Data IRR'!I30}=B26], when either (i)  the Position Type [{'010. 
MR-Data IRR'!B30}] = "Short" and the Settlement Date [{'010. MR-Data IRR'!L30}] less  
Quarter End Date ['000. Cover Sheet'!F18]   1 month or (ii) the Position Type [{'010. MR-Data 
IRR'!B30}] =  "Long" and the Maturity Date [{'010. MR-Data IRR'!M30}] less Quarter End Date 
['000. Cover Sheet'!F18]   1  month; plus the sum of the Short Notional Positions in USD given 
in the table "Interest Rate Futures" [{'010. MR- Data IRR'!G37}] for the currency in question 
[i.e. when {'010. MR-Data IRR'!I37}=B26], when either (i) the  Position Type [{'010. MR-Data 
IRR'!B37}] = "Short" and the Maturity Date [{'010. MR-Data IRR'!M37}] less  Quarter End 
Date ['000. Cover Sheet'!F18]   1 month or (ii) the Position Type [{'010. MR-Data IRR'!B37}] =  
"Long" and the Expiry Date [{'010. MR-Data IRR'!L37}] less Quarter End Date ['000. Cover 
Sheet'!F18]   1 month;  plus the sum of the Notional Positions in USD given in the table 
"Interest Rate Swaps and Cross Currency  Swaps": Paying Leg [{'010. MR-Data IRR'!K44}] for 
the currency in question [i.e. when {'010. MR-Data  IRR'!I44}=B26], when either (i) the 
Coupon Type [{'010. MR-Data IRR'!F44}] = "Fixed" and the Maturity Date    = Blank unless 
Methodology Selected for Interest Rate Risk ['000. Cover Sheet'!E36] = "Maturity", in which 
case  equal to the sum of the Market Values in USD given in the MR Data Table "Positions in 
Fixed and Floating Rate  Debt Securities": Short [{'010. MR-Data IRR'!U16}] for the currency 
in question [i.e. when {'010. MR-Data  IRR'!G16}=B26], when either (i) the Coupon Type 
[{'010. MR-Data IRR'!D16}] = "Fixed" and 1 month < Maturity  Date [{'010. MR-Data 
IRR'!H16}] less Quarter End Date ['000. Cover Sheet'!F18]   3 months or (ii) the Coupon  Type 
[{'010. MR-Data IRR'!D16}] = "Floating" and 1 month < Next Coupon Date [{'010. MR-Data 
IRR'!L16}] less  Quarter End Date ['000. Cover Sheet'!F18]   3 months; plus the sum of the 
Market Values in USD given in the  table "Forwards and Futures on Debt Securities" [{'010. 
MR-Data IRR'!X23}] for the currency in question [i.e.  when {'010. MR-Data IRR'!L23}=B26], 



when either (i) the Position Type [{'010. MR-Data IRR'!B23}] = "Short", the  Coupon Type 
[{'010. MR-Data IRR'!I23}] = "Fixed" and 1 month < Maturity Date [{'010. MR-Data IRR'!M23}] 
less  Quarter End Date ['000. Cover Sheet'!F18]   3 months or (ii) the Position Type [{'010. 
MR-Data IRR'!B23}] =  "Short", the Coupon Type [{'010. MR-Data IRR'!I23}] = "Floating" and 1 
month < Next Coupon Date [{'010. MR- Data IRR'!Q23}] less Quarter End Date ['000. Cover 
Sheet'!F18]   3 months or (iii) the Position Type [{'010. MR- Data IRR'!B23}] = "Long" and 1 
month < Future/Forward Maturity Date [{'010. MR-Data IRR'!C23}] less Quarter  End Date 
['000. Cover Sheet'!F18]   3 months; plus the sum of the Short Notional Positions in USD 
given in the  table "Forward Rate Agreements" [{'010. MR-Data IRR'!G30}] for the currency in 
question [i.e. when {'010. MR- Data IRR'!I30}=B26], when either (i) the Position Type [{'010. 
MR-Data IRR'!B30}] = "Short" and 1 month <  Settlement Date [{'010. MR-Data IRR'!L30}] 
less Quarter End Date ['000. Cover Sheet'!F18]    3 months or (ii) the  Position Type [{'010. 
MR-Data IRR'!B30}] = "Long" and 1 month < Maturity Date [{'010. MR-Data IRR'!M30}] less  
Quarter End Date ['000. Cover Sheet'!F18]   3 months; plus the sum of the Short Notional 
Positions in USD given  in the table "Interest Rate Futures" [{'010. MR-Data IRR'!G37}] for the 
currency in question [i.e. when {'010. MR- Data IRR'!I37}=B26], when either (i) the Position 
Type [{'010. MR-Data IRR'!B37}] = "Short" and 1 month <  Maturity Date [{'010. MR-Data 
IRR'!M37}] less Quarter End Date ['000. Cover Sheet'!F18]   3 months or (ii) the  Position 
Type [{'010. MR-Data IRR'!B37}] = "Long" and 1 month < Expiry Date [{'010. MR-Data 
IRR'!L37}] less  Quarter End Date ['000. Cover Sheet'!F18]   3 months; plus the sum of the 
Notional Positions in USD given in  the table "Interest Rate Swaps and Cross Currency 
Swaps": Paying Leg [{'010. MR-Data IRR'!K44}] for the  currency in question [i.e. when {'010. 
MR-Data IRR'!I44}=B26], when either (i) the Coupon Type [{'010. MR-Data  IRR'!F44}] = 
"Fixed" and 1 month < Maturity Date [{'010. MR-Data IRR'!D44}] less Quarter End Date ['000. 
Cover    = Blank unless Methodology Selected for Interest Rate Risk ['000. Cover Sheet'!E36] 
= "Maturity", in which case  equal to the sum of the Market Values in USD given in the MR 
Data Table "Positions in Fixed and Floating Rate  Debt Securities": Short [{'010. MR-Data 
IRR'!U16}] for the currency in question [i.e. when {'010. MR-Data  IRR'!G16}=B26], when 
either (i) the Coupon Type [{'010. MR-Data IRR'!D16}] = "Fixed" and 3 months < Maturity  
Date [{'010. MR-Data IRR'!H16}] less Quarter End Date ['000. Cover Sheet'!F18]   6 months 
or (ii) the Coupon  Type [{'010. MR-Data IRR'!D16}] = "Floating" and 3 months < Next Coupon 
Date [{'010. MR-Data IRR'!L16}] less  Quarter End Date ['000. Cover Sheet'!F18]   6 months; 
plus the sum of the Market Values in USD given in the  table "Forwards and Futures on Debt 
Securities" [{'010. MR-Data IRR'!X23}] for the currency in question [i.e.  when {'010. MR-Data 
IRR'!L23}=B26], when either (i) the Position Type [{'010. MR-Data IRR'!B23}] = "Short", the  
Coupon Type [{'010. MR-Data IRR'!I23}] = "Fixed" and 3 months < Maturity Date [{'010. 
MR-Data IRR'!M23}] less  Quarter End Date ['000. Cover Sheet'!F18]   6 months or (ii) the 
Position Type [{'010. MR-Data IRR'!B23}] =  "Short", the Coupon Type [{'010. MR-Data 
IRR'!I23}] = "Floating" and 3 months < Next Coupon Date [{'010. MR- Data IRR'!Q23}] less 
Quarter End Date ['000. Cover Sheet'!F18]   6 months or (iii) the Position Type [{'010. MR- 
Data IRR'!B23}] = "Long" and 3 months < Future/Forward Maturity Date [{'010. MR-Data 
IRR'!C23}] less Quarter  End Date ['000. Cover Sheet'!F18]   6 months; plus the sum of the 
Short Notional Positions in USD given in the  table "Forward Rate Agreements" [{'010. 
MR-Data IRR'!G30}] for the currency in question [i.e. when {'010. MR- Data IRR'!I30}=B26], 
when either (i) the Position Type [{'010. MR-Data IRR'!B30}] = "Short" and 3 months <  
Settlement Date [{'010. MR-Data IRR'!L30}] less Quarter End Date ['000. Cover Sheet'!F18]    
6 months or (ii) the  Position Type [{'010. MR-Data IRR'!B30}] = "Long" and 3 months < 



Maturity Date [{'010. MR-Data IRR'!M30}] less  Quarter End Date ['000. Cover Sheet'!F18]   6 
months; plus the sum of the Short Notional Positions in USD given  in the table "Interest Rate 
Futures" [{'010. MR-Data IRR'!G37}] for the currency in question [i.e. when {'010. MR- Data 
IRR'!I37}=B26], when either (i) the Position Type [{'010. MR-Data IRR'!B37}] = "Short" and 3 
months <  Maturity Date [{'010. MR-Data IRR'!M37}] less Quarter End Date ['000. Cover 
Sheet'!F18]   6 months or (ii) the  Position Type [{'010. MR-Data IRR'!B37}] = "Long" and 3 
months < Expiry Date [{'010. MR-Data IRR'!L37}] less  Quarter End Date ['000. Cover 
Sheet'!F18]   6 months; plus the sum of the Notional Positions in USD given in  the table 
"Interest Rate Swaps and Cross Currency Swaps": Paying Leg [{'010. MR-Data IRR'!K44}] for 
the  currency in question [i.e. when {'010. MR-Data IRR'!I44}=B26], when either (i) the 
Coupon Type [{'010. MR-Data  IRR'!F44}] = "Fixed" and 3 months < Maturity Date [{'010. 
MR-Data IRR'!D44}] less Quarter End Date ['000. Cover    = Blank unless Methodology 
Selected for Interest Rate Risk ['000. Cover Sheet'!E36] = "Maturity", in which case  equal to 
the sum of the Market Values in USD given in the MR Data Table "Positions in Fixed and 
Floating Rate  Debt Securities": Short [{'010. MR-Data IRR'!U16}] for the currency in question 
[i.e. when {'010. MR-Data  IRR'!G16}=B26], when either (i) the Coupon Type [{'010. MR-Data 
IRR'!D16}] = "Fixed" and 6 months < Maturity  Date [{'010. MR-Data IRR'!H16}] less Quarter 
End Date ['000. Cover Sheet'!F18]   12 months or (ii) the Coupon  Type [{'010. MR-Data 
IRR'!D16}] = "Floating" and 6 months < Next Coupon Date [{'010. MR-Data IRR'!L16}] less  
Quarter End Date ['000. Cover Sheet'!F18]   12 months; plus the sum of the Market Values in 
USD given in the  table "Forwards and Futures on Debt Securities" [{'010. MR-Data 
IRR'!X23}] for the currency in question [i.e.  when {'010. MR-Data IRR'!L23}=B26], when 
either (i) the Position Type [{'010. MR-Data IRR'!B23}] = "Short", the  Coupon Type [{'010. 
MR-Data IRR'!I23}] = "Fixed" and 6 months < Maturity Date [{'010. MR-Data IRR'!M23}] less  
Quarter End Date ['000. Cover Sheet'!F18]   12 months or (ii) the Position Type [{'010. 
MR-Data IRR'!B23}] =  "Short", the Coupon Type [{'010. MR-Data IRR'!I23}] = "Floating" and 6 
months < Next Coupon Date [{'010. MR- Data IRR'!Q23}] less Quarter End Date ['000. Cover 
Sheet'!F18]   12 months or (iii) the Position Type [{'010. MR- Data IRR'!B23}] = "Long" and 6 
months < Future/Forward Maturity Date [{'010. MR-Data IRR'!C23}] less Quarter  End Date 
['000. Cover Sheet'!F18]   12 months; plus the sum of the Short Notional Positions in USD 
given in the  table "Forward Rate Agreements" [{'010. MR-Data IRR'!G30}] for the currency in 
question [i.e. when {'010. MR- Data IRR'!I30}=B26], when either (i) the Position Type [{'010. 
MR-Data IRR'!B30}] = "Short" and 6 months <  Settlement Date [{'010. MR-Data IRR'!L30}] 
less Quarter End Date ['000. Cover Sheet'!F18]    12 months or (ii)  the Position Type [{'010. 
MR-Data IRR'!B30}] = "Long" and 6 months < Maturity Date [{'010. MR-Data IRR'!M30}]  less 
Quarter End Date ['000. Cover Sheet'!F18]   12 months; plus the sum of the Short Notional 
Positions in USD  given in the table "Interest Rate Futures" [{'010. MR-Data IRR'!G37}] for the 
currency in question [i.e. when  {'010. MR-Data IRR'!I37}=B26], when either (i) the Position 
Type [{'010. MR-Data IRR'!B37}] = "Short" and 6  months < Maturity Date [{'010. MR-Data 
IRR'!M37}] less Quarter End Date ['000. Cover Sheet'!F18]   12 months  or (ii) the Position 
Type [{'010. MR-Data IRR'!B37}] = "Long" and 6 months < Expiry Date [{'010. MR-Data  
IRR'!L37}] less Quarter End Date ['000. Cover Sheet'!F18]   12 months; plus the sum of the 
Notional Positions in  USD given in the table "Interest Rate Swaps and Cross Currency 
Swaps": Paying Leg [{'010. MR-Data IRR'!K44}]  for the currency in question [i.e. when {'010. 
MR-Data IRR'!I44}=B26], when either (i) the Coupon Type [{'010.  MR-Data IRR'!F44}] = 
"Fixed" and 6 months < Maturity Date [{'010. MR-Data IRR'!D44}] less Quarter End Date    = 
Blank unless Methodology Selected for Interest Rate Risk ['000. Cover Sheet'!E36] = 



"Maturity", in which case equal to the sum of the  Market Values in USD given in the MR Data 
Table "Positions in Fixed and Floating Rate Debt Securities": Short [{'010. MR-Data 
IRR'!U16}]  for the currency in question [i.e. when {'010. MR-Data IRR'!G16}=B26], when 
either (i) the Coupon Rate/Discount [{'010. MR-Data  IRR'!I16}] < 3% and the Coupon Type 
[{'010. MR-Data IRR'!D16}] = "Fixed" and 1 year < Maturity Date [{'010. MR-Data IRR'!H16}] 
less  Quarter End Date ['000. Cover Sheet'!F18]   1.9 years or (ii) the Coupon Rate/Discount 
[{'010. MR-Data IRR'!I16}]   3% and the Coupon  Type [{'010. MR-Data IRR'!D16}] = "Fixed" 
and 1 year < Maturity Date [{'010. MR-Data IRR'!H16}] less Quarter End Date ['000. Cover  
Sheet'!F18]   2 years or (iii) the Coupon Rate/Discount [{'010. MR-Data IRR'!I16}] < 3% and  
the Coupon Type [{'010. MR-Data IRR'!D16}] =  "Floating" and 1 year < Next Coupon Date 
[{'010. MR-Data IRR'!L16}] less Quarter End Date ['000. Cover Sheet'!F18]   1.9 years or (iv) 
the  Coupon Rate/Discount [{'010. MR-Data IRR'!I16}]   3% and the Coupon Type [{'010. 
MR-Data IRR'!D16}] = "Floating" and 1 year < Next  Coupon Date [{'010. MR-Data IRR'!L16}] 
less Quarter End Date ['000. Cover Sheet'!F18]   2 years; plus the sum of the Market Values 
in  USD given in the table "Forwards and Futures on Debt Securities" [{'010. MR-Data 
IRR'!X23}] for the currency in question [i.e. when {'010.  MR-Data IRR'!L23}=B26], when 
either (i) the Coupon Rate/Discount [{'010. MR-Data IRR'!N23}] < 3% and the Position Type 
[{'010. MR- Data IRR'!B23}] = "Short", the Coupon Type [{'010. MR-Data IRR'!I23}] = "Fixed" 
and 1 year < Maturity Date [{'010. MR-Data IRR'!M23}]  less Quarter End Date ['000. Cover 
Sheet'!F18]   1.9 years or (ii) the Coupon Rate/Discount [{'010. MR-Data IRR'!N23}]   3% and 
the  Position Type [{'010. MR-Data IRR'!B23}] = "Short", the Coupon Type [{'010. MR-Data 
IRR'!I23}] = "Fixed" and 1 year < Maturity Date  [{'010. MR-Data IRR'!M23}] less Quarter End 
Date ['000. Cover Sheet'!F18]   2 years or (iii) the Coupon Rate/Discount [{'010. MR-Data  
IRR'!N23}] < 3% and the Position Type [{'010. MR-Data IRR'!B23}] = "Short", the Coupon 
Type [{'010. MR-Data IRR'!I23}] = "Floating" and 1  year < Next Coupon Date [{'010. MR-Data 
IRR'!Q23}] less Quarter End Date ['000. Cover Sheet'!F18]   1.9 years or (iv) the Coupon  
Rate/Discount [{'010. MR-Data IRR'!N23}]   3% and the Position Type [{'010. MR-Data 
IRR'!B23}] = "Short", the Coupon Type [{'010. MR- Data IRR'!I23}] = "Floating" and 1 year < 
Next Coupon Date [{'010. MR-Data IRR'!Q23}] less Quarter End Date ['000. Cover 
Sheet'!F18]   2  years or (v) the Position Type [{'010. MR-Data IRR'!B23}] = "Long" and 1 year 
< Future/Forward Maturity Date [{'010. MR-Data IRR'!C23}]  less Quarter End Date ['000. 
Cover Sheet'!F18]   1.9 years; plus the sum of the Short Notional Positions in USD given in 
the table "Forward  Rate Agreements" [{'010. MR-Data IRR'!G30}] for the currency in question 
[i.e. when {'010. MR-Data IRR'!I30}=B26], when either (i) the  Position Type [{'010. MR-Data 
IRR'!B30}] = "Short" and 1 year < Settlement Date [{'010. MR-Data IRR'!L30}] less Quarter 
End Date ['000.  Cover Sheet'!F18]   1.9 years or (ii) the Position Type [{'010. MR-Data 
IRR'!B30}] = "Long" and 1 year < Maturity Date [{'010. MR-Data  IRR'!M30}] less Quarter End 
Date ['000. Cover Sheet'!F18]   1.9 years; plus the sum of the Short Notional Positions in USD 
given in the  table "Interest Rate Futures" [{'010. MR-Data IRR'!G37}] for the currency in 
question [i.e. when {'010. MR-Data IRR'!I37}=B26], when either  (i) the Position Type [{'010. 
MR-Data IRR'!B37}] = "Short" and 1 year < Maturity Date [{'010. MR-Data IRR'!M37}] less 
Quarter End Date  ['000. Cover Sheet'!F18]   1.9 years or (ii) the Position Type [{'010. 
MR-Data IRR'!B37}] = "Long" and 1 year < Expiry Date [{'010. MR-Data  IRR'!L37}] less 
Quarter End Date ['000. Cover Sheet'!F18]   1.9 years; plus the sum of the Notional Positions 
in USD given in the table  "Interest Rate Swaps and Cross Currency Swaps": Paying Leg 
[{'010. MR-Data IRR'!K44}] for the currency in question [i.e. when {'010. MR- Data 
IRR'!I44}=B26], when either (i) the Interest Rate [{'010. MR-Data IRR'!G44}] < 3% and the 



Coupon Type [{'010. MR-Data IRR'!F44}] =  "Fixed" and 1 year < Maturity Date [{'010. 
MR-Data IRR'!D44}] less Quarter End Date ['000. Cover Sheet'!F18]   1.9 years or (ii) the 
Interest  Rate [{'010. MR-Data IRR'!G44}]   3% and the Coupon Type [{'010. MR-Data 
IRR'!F44}] = "Fixed" and 1 year < Maturity Date [{'010. MR-   = Blank unless Methodology 
Selected for Interest Rate Risk ['000. Cover Sheet'!E36] = "Maturity", in which case equal to 
the sum of the  Market Values in USD given in the MR Data Table "Positions in Fixed and 
Floating Rate Debt Securities": Short [{'010. MR-Data IRR'!U16}]  for the currency in question 
[i.e. when {'010. MR-Data IRR'!G16}=B26], when either (i) the Coupon Rate/Discount [{'010. 
MR-Data  IRR'!I16}] < 3% and the Coupon Type [{'010. MR-Data IRR'!D16}] = "Fixed" and 1.9 
years < Maturity Date [{'010. MR-Data IRR'!H16}] less  Quarter End Date ['000. Cover 
Sheet'!F18]   2.8 years or (ii) the Coupon Rate/Discount [{'010. MR-Data IRR'!I16}]   3% and 
the Coupon  Type [{'010. MR-Data IRR'!D16}] = "Fixed" and 2 years < Maturity Date [{'010. 
MR-Data IRR'!H16}] less Quarter End Date ['000. Cover  Sheet'!F18]   3 years or (iii) the 
Coupon Rate/Discount [{'010. MR-Data IRR'!I16}] < 3% and  the Coupon Type [{'010. 
MR-Data IRR'!D16}] =  "Floating" and 1.9 years < Next Coupon Date [{'010. MR-Data 
IRR'!L16}] less Quarter End Date ['000. Cover Sheet'!F18]   2.8 years or (iv)  the Coupon 
Rate/Discount [{'010. MR-Data IRR'!I16}]   3% and the Coupon Type [{'010. MR-Data 
IRR'!D16}] = "Floating" and 2 years <  Next Coupon Date [{'010. MR-Data IRR'!L16}] less 
Quarter End Date ['000. Cover Sheet'!F18]   3 years; plus the sum of the Market Values  in 
USD given in the table "Forwards and Futures on Debt Securities" [{'010. MR-Data IRR'!X23}] 
for the currency in question [i.e. when  {'010. MR-Data IRR'!L23}=B26], when either (i) the 
Coupon Rate/Discount [{'010. MR-Data IRR'!N23}] < 3% and the Position Type [{'010.  
MR-Data IRR'!B23}] = "Short", the Coupon Type [{'010. MR-Data IRR'!I23}] = "Fixed" and 1.9 
years < Maturity Date [{'010. MR-Data  IRR'!M23}] less Quarter End Date ['000. Cover 
Sheet'!F18]   2.8 years or (ii) the Coupon Rate/Discount [{'010. MR-Data IRR'!N23}]   3%  and 
the Position Type [{'010. MR-Data IRR'!B23}] = "Short", the Coupon Type [{'010. MR-Data 
IRR'!I23}] = "Fixed" and 2 years < Maturity  Date [{'010. MR-Data IRR'!M23}] less Quarter 
End Date ['000. Cover Sheet'!F18]   3 years or (iii) the Coupon Rate/Discount [{'010. MR- 
Data IRR'!N23}] < 3% and the Position Type [{'010. MR-Data IRR'!B23}] = "Short", the 
Coupon Type [{'010. MR-Data IRR'!I23}] = "Floating"  and 1.9 years < Next Coupon Date 
[{'010. MR-Data IRR'!Q23}] less Quarter End Date ['000. Cover Sheet'!F18]   2.8 years or (iv) 
the Coupon  Rate/Discount [{'010. MR-Data IRR'!N23}]   3% and the Position Type [{'010. 
MR-Data IRR'!B23}] = "Short", the Coupon Type [{'010. MR- Data IRR'!I23}] = "Floating" and 2 
years < Next Coupon Date [{'010. MR-Data IRR'!Q23}] less Quarter End Date ['000. Cover 
Sheet'!F18]   3  years or (v) the Position Type [{'010. MR-Data IRR'!B23}] = "Long" and 1.9 
years < Future/Forward Maturity Date [{'010. MR-Data  IRR'!C23}] less Quarter End Date 
['000. Cover Sheet'!F18]   2.8 years; plus the sum of the Short Notional Positions in USD 
given in the table  "Forward Rate Agreements" [{'010. MR-Data IRR'!G30}] for the currency in 
question [i.e. when {'010. MR-Data IRR'!I30}=B26], when either  (i) the Position Type [{'010. 
MR-Data IRR'!B30}] = "Short" and 1.9 years < Settlement Date [{'010. MR-Data IRR'!L30}] 
less Quarter End Date  ['000. Cover Sheet'!F18]   2.8 years or (ii) the Position Type [{'010. 
MR-Data IRR'!B30}] = "Long" and 1.9 years < Maturity Date [{'010. MR- Data IRR'!M30}] less 
Quarter End Date ['000. Cover Sheet'!F18]   2.8 years; plus the sum of the Short Notional 
Positions in USD given in  the table "Interest Rate Futures" [{'010. MR-Data IRR'!G37}] for the 
currency in question [i.e. when {'010. MR-Data IRR'!I37}=B26], when  either (i) the Position 
Type [{'010. MR-Data IRR'!B37}] = "Short" and 1.9 years < Maturity Date [{'010. MR-Data 
IRR'!M37}] less Quarter End  Date ['000. Cover Sheet'!F18]   2.8 years or (ii) the Position 



Type [{'010. MR-Data IRR'!B37}] = "Long" and 1.9 years < Expiry Date [{'010.  MR-Data 
IRR'!L37}] less Quarter End Date ['000. Cover Sheet'!F18]   2.8 years; plus the sum of the 
Notional Positions in USD given in the  table "Interest Rate Swaps and Cross Currency 
Swaps": Paying Leg [{'010. MR-Data IRR'!K44}] for the currency in question [i.e. when {'010.  
MR-Data IRR'!I44}=B26], when either (i) the Interest Rate [{'010. MR-Data IRR'!G44}] < 3% 
and the Coupon Type [{'010. MR-Data IRR'!F44}]  = "Fixed" and 1.9 years < Maturity Date 
[{'010. MR-Data IRR'!D44}] less Quarter End Date ['000. Cover Sheet'!F18]   2.8 years or (ii) 
the  Interest Rate [{'010. MR-Data IRR'!G44}]   3% and the Coupon Type [{'010. MR-Data 
IRR'!F44}] = "Fixed" and 2 years < Maturity Date    = Blank unless Methodology Selected for 
Interest Rate Risk ['000. Cover Sheet'!E36] = "Maturity", in which case equal to the sum of the 
 Market Values in USD given in the MR Data Table "Positions in Fixed and Floating Rate Debt 
Securities": Short [{'010. MR-Data IRR'!U16}]  for the currency in question [i.e. when {'010. 
MR-Data IRR'!G16}=B26], when either (i) the Coupon Rate/Discount [{'010. MR-Data  
IRR'!I16}] < 3% and the Coupon Type [{'010. MR-Data IRR'!D16}] = "Fixed" and 2.8 years < 
Maturity Date [{'010. MR-Data IRR'!H16}] less  Quarter End Date ['000. Cover Sheet'!F18]   
3.6 years or (ii) the Coupon Rate/Discount [{'010. MR-Data IRR'!I16}]   3% and the Coupon  
Type [{'010. MR-Data IRR'!D16}] = "Fixed" and 3 years < Maturity Date [{'010. MR-Data 
IRR'!H16}] less Quarter End Date ['000. Cover  Sheet'!F18]   4 years or (iii) the Coupon 
Rate/Discount [{'010. MR-Data IRR'!I16}] < 3% and  the Coupon Type [{'010. MR-Data 
IRR'!D16}] =  "Floating" and 2.8 years < Next Coupon Date [{'010. MR-Data IRR'!L16}] less 
Quarter End Date ['000. Cover Sheet'!F18]   3.6 years or (iv)  the Coupon Rate/Discount 
[{'010. MR-Data IRR'!I16}]   3% and the Coupon Type [{'010. MR-Data IRR'!D16}] = "Floating" 
and 3 years <  Next Coupon Date [{'010. MR-Data IRR'!L16}] less Quarter End Date ['000. 
Cover Sheet'!F18]   4 years; plus the sum of the Market Values  in USD given in the table 
"Forwards and Futures on Debt Securities" [{'010. MR-Data IRR'!X23}] for the currency in 
question [i.e. when  {'010. MR-Data IRR'!L23}=B26], when either (i) the Coupon 
Rate/Discount [{'010. MR-Data IRR'!N23}] < 3% and the Position Type [{'010.  MR-Data 
IRR'!B23}] = "Short", the Coupon Type [{'010. MR-Data IRR'!I23}] = "Fixed" and 2.8 years < 
Maturity Date [{'010. MR-Data  IRR'!M23}] less Quarter End Date ['000. Cover Sheet'!F18]   
3.6 years or (ii) the Coupon Rate/Discount [{'010. MR-Data IRR'!N23}]   3%  and the Position 
Type [{'010. MR-Data IRR'!B23}] = "Short", the Coupon Type [{'010. MR-Data IRR'!I23}] = 
"Fixed" and 3 years < Maturity  Date [{'010. MR-Data IRR'!M23}] less Quarter End Date ['000. 
Cover Sheet'!F18]   4 years or (iii) the Coupon Rate/Discount [{'010. MR- Data IRR'!N23}] < 
3% and the Position Type [{'010. MR-Data IRR'!B23}] = "Short", the Coupon Type [{'010. 
MR-Data IRR'!I23}] = "Floating"  and 2.8 years < Next Coupon Date [{'010. MR-Data 
IRR'!Q23}] less Quarter End Date ['000. Cover Sheet'!F18]   3.6 years or (iv) the Coupon  
Rate/Discount [{'010. MR-Data IRR'!N23}]   3% and the Position Type [{'010. MR-Data 
IRR'!B23}] = "Short", the Coupon Type [{'010. MR- Data IRR'!I23}] = "Floating" and 3 years < 
Next Coupon Date [{'010. MR-Data IRR'!Q23}] less Quarter End Date ['000. Cover 
Sheet'!F18]   4  years or (v) the Position Type [{'010. MR-Data IRR'!B23}] = "Long" and 2.8 
years < Future/Forward Maturity Date [{'010. MR-Data  IRR'!C23}] less Quarter End Date 
['000. Cover Sheet'!F18]   3.6 years; plus the sum of the Short Notional Positions in USD 
given in the table  "Forward Rate Agreements" [{'010. MR-Data IRR'!G30}] for the currency in 
question [i.e. when {'010. MR-Data IRR'!I30}=B26], when either  (i) the Position Type [{'010. 
MR-Data IRR'!B30}] = "Short" and 2.8 years < Settlement Date [{'010. MR-Data IRR'!L30}] 
less Quarter End Date  ['000. Cover Sheet'!F18]   3.6 years or (ii) the Position Type [{'010. 
MR-Data IRR'!B30}] = "Long" and 2.8 years < Maturity Date [{'010. MR- Data IRR'!M30}] less 



Quarter End Date ['000. Cover Sheet'!F18]   3.6 years; plus the sum of the Short Notional 
Positions in USD given in  the table "Interest Rate Futures" [{'010. MR-Data IRR'!G37}] for the 
currency in question [i.e. when {'010. MR-Data IRR'!I37}=B26], when  either (i) the Position 
Type [{'010. MR-Data IRR'!B37}] = "Short" and 2.8 years < Maturity Date [{'010. MR-Data 
IRR'!M37}] less Quarter End  Date ['000. Cover Sheet'!F18]   3.6 years or (ii) the Position 
Type [{'010. MR-Data IRR'!B37}] = "Long" and 2.8 years < Expiry Date [{'010.  MR-Data 
IRR'!L37}] less Quarter End Date ['000. Cover Sheet'!F18]   3.6 years; plus the sum of the 
Notional Positions in USD given in the  table "Interest Rate Swaps and Cross Currency 
Swaps": Paying Leg [{'010. MR-Data IRR'!K44}] for the currency in question [i.e. when {'010.  
MR-Data IRR'!I44}=B26], when either (i) the Interest Rate [{'010. MR-Data IRR'!G44}] < 3% 
and the Coupon Type [{'010. MR-Data IRR'!F44}]  = "Fixed" and 2.8 years < Maturity Date 
[{'010. MR-Data IRR'!D44}] less Quarter End Date ['000. Cover Sheet'!F18]   3.6 years or (ii) 
the  Interest Rate [{'010. MR-Data IRR'!G44}]   3% and the Coupon Type [{'010. MR-Data 
IRR'!F44}] = "Fixed" and 3 years < Maturity Date    = Blank unless Methodology Selected for 
Interest Rate Risk ['000. Cover Sheet'!E36] = "Maturity", in which case equal to the sum of the 
 Market Values in USD given in the MR Data Table "Positions in Fixed and Floating Rate Debt 
Securities": Short [{'010. MR-Data IRR'!U16}]  for the currency in question [i.e. when {'010. 
MR-Data IRR'!G16}=B26], when either (i) the Coupon Rate/Discount [{'010. MR-Data  
IRR'!I16}] < 3% and the Coupon Type [{'010. MR-Data IRR'!D16}] = "Fixed" and 3.6 years < 
Maturity Date [{'010. MR-Data IRR'!H16}] less  Quarter End Date ['000. Cover Sheet'!F18]   
4.3 years or (ii) the Coupon Rate/Discount [{'010. MR-Data IRR'!I16}]   3% and the Coupon  
Type [{'010. MR-Data IRR'!D16}] = "Fixed" and 4 years < Maturity Date [{'010. MR-Data 
IRR'!H16}] less Quarter End Date ['000. Cover  Sheet'!F18]   5 years or (iii) the Coupon 
Rate/Discount [{'010. MR-Data IRR'!I16}] < 3% and  the Coupon Type [{'010. MR-Data 
IRR'!D16}] =  "Floating" and 3.6 years < Next Coupon Date [{'010. MR-Data IRR'!L16}] less 
Quarter End Date ['000. Cover Sheet'!F18]   4.3 years or (iv)  the Coupon Rate/Discount 
[{'010. MR-Data IRR'!I16}]   3% and the Coupon Type [{'010. MR-Data IRR'!D16}] = "Floating" 
and 4 years <  Next Coupon Date [{'010. MR-Data IRR'!L16}] less Quarter End Date ['000. 
Cover Sheet'!F18]   5 years; plus the sum of the Market Values  in USD given in the table 
"Forwards and Futures on Debt Securities" [{'010. MR-Data IRR'!X23}] for the currency in 
question [i.e. when  {'010. MR-Data IRR'!L23}=B26], when either (i) the Coupon 
Rate/Discount [{'010. MR-Data IRR'!N23}] < 3% and the Position Type [{'010.  MR-Data 
IRR'!B23}] = "Short", the Coupon Type [{'010. MR-Data IRR'!I23}] = "Fixed" and 3.6 years < 
Maturity Date [{'010. MR-Data  IRR'!M23}] less Quarter End Date ['000. Cover Sheet'!F18]   
4.3 years or (ii) the Coupon Rate/Discount [{'010. MR-Data IRR'!N23}]   3%  and the Position 
Type [{'010. MR-Data IRR'!B23}] = "Short", the Coupon Type [{'010. MR-Data IRR'!I23}] = 
"Fixed" and 4 years < Maturity  Date [{'010. MR-Data IRR'!M23}] less Quarter End Date ['000. 
Cover Sheet'!F18]   5 years or (iii) the Coupon Rate/Discount [{'010. MR- Data IRR'!N23}] < 
3% and the Position Type [{'010. MR-Data IRR'!B23}] = "Short", the Coupon Type [{'010. 
MR-Data IRR'!I23}] = "Floating"  and 3.6 years < Next Coupon Date [{'010. MR-Data 
IRR'!Q23}] less Quarter End Date ['000. Cover Sheet'!F18]   4.3 years or (iv) the Coupon  
Rate/Discount [{'010. MR-Data IRR'!N23}]   3% and the Position Type [{'010. MR-Data 
IRR'!B23}] = "Short", the Coupon Type [{'010. MR- Data IRR'!I23}] = "Floating" and 4 years < 
Next Coupon Date [{'010. MR-Data IRR'!Q23}] less Quarter End Date ['000. Cover 
Sheet'!F18]   5  years or (v) the Position Type [{'010. MR-Data IRR'!B23}] = "Long" and 3.6 
years < Future/Forward Maturity Date [{'010. MR-Data  IRR'!C23}] less Quarter End Date 
['000. Cover Sheet'!F18]   4.3 years; plus the sum of the Short Notional Positions in USD 



given in the table  "Forward Rate Agreements" [{'010. MR-Data IRR'!G30}] for the currency in 
question [i.e. when {'010. MR-Data IRR'!I30}=B26], when either  (i) the Position Type [{'010. 
MR-Data IRR'!B30}] = "Short" and 3.6 years < Settlement Date [{'010. MR-Data IRR'!L30}] 
less Quarter End Date  ['000. Cover Sheet'!F18]   4.3 years or (ii) the Position Type [{'010. 
MR-Data IRR'!B30}] = "Long" and 3.6 years < Maturity Date [{'010. MR- Data IRR'!M30}] less 
Quarter End Date ['000. Cover Sheet'!F18]   4.3 years; plus the sum of the Short Notional 
Positions in USD given in  the table "Interest Rate Futures" [{'010. MR-Data IRR'!G37}] for the 
currency in question [i.e. when {'010. MR-Data IRR'!I37}=B26], when  either (i) the Position 
Type [{'010. MR-Data IRR'!B37}] = "Short" and 3.6 years < Maturity Date [{'010. MR-Data 
IRR'!M37}] less Quarter End  Date ['000. Cover Sheet'!F18]   4.3 years or (ii) the Position 
Type [{'010. MR-Data IRR'!B37}] = "Long" and 3.6 years < Expiry Date [{'010.  MR-Data 
IRR'!L37}] less Quarter End Date ['000. Cover Sheet'!F18]   4.3 years; plus the sum of the 
Notional Positions in USD given in the  table "Interest Rate Swaps and Cross Currency 
Swaps": Paying Leg [{'010. MR-Data IRR'!K44}] for the currency in question [i.e. when {'010.  
MR-Data IRR'!I44}=B26], when either (i) the Interest Rate [{'010. MR-Data IRR'!G44}] < 3% 
and the Coupon Type [{'010. MR-Data IRR'!F44}]  = "Fixed" and 3.6 years < Maturity Date 
[{'010. MR-Data IRR'!D44}] less Quarter End Date ['000. Cover Sheet'!F18]   4.3 years or (ii) 
the  Interest Rate [{'010. MR-Data IRR'!G44}]   3% and the Coupon Type [{'010. MR-Data 
IRR'!F44}] = "Fixed" and 4 years < Maturity Date    = Blank unless Methodology Selected for 
Interest Rate Risk ['000. Cover Sheet'!E36] = "Maturity", in which case equal to the sum of the 
 Market Values in USD given in the MR Data Table "Positions in Fixed and Floating Rate Debt 
Securities": Short [{'010. MR-Data IRR'!U16}]  for the currency in question [i.e. when {'010. 
MR-Data IRR'!G16}=B26], when either (i) the Coupon Rate/Discount [{'010. MR-Data  
IRR'!I16}] < 3% and the Coupon Type [{'010. MR-Data IRR'!D16}] = "Fixed" and 4.3 years < 
Maturity Date [{'010. MR-Data IRR'!H16}] less  Quarter End Date ['000. Cover Sheet'!F18]   
5.7 years or (ii) the Coupon Rate/Discount [{'010. MR-Data IRR'!I16}]   3% and the Coupon  
Type [{'010. MR-Data IRR'!D16}] = "Fixed" and 5 years < Maturity Date [{'010. MR-Data 
IRR'!H16}] less Quarter End Date ['000. Cover  Sheet'!F18]   7 years or (iii) the Coupon 
Rate/Discount [{'010. MR-Data IRR'!I16}] < 3% and  the Coupon Type [{'010. MR-Data 
IRR'!D16}] =  "Floating" and 4.3 years < Next Coupon Date [{'010. MR-Data IRR'!L16}] less 
Quarter End Date ['000. Cover Sheet'!F18]   5.7 years or (iv)  the Coupon Rate/Discount 
[{'010. MR-Data IRR'!I16}]   3% and the Coupon Type [{'010. MR-Data IRR'!D16}] = "Floating" 
and 5 years <  Next Coupon Date [{'010. MR-Data IRR'!L16}] less Quarter End Date ['000. 
Cover Sheet'!F18]   7 years; plus the sum of the Market Values  in USD given in the table 
"Forwards and Futures on Debt Securities" [{'010. MR-Data IRR'!X23}] for the currency in 
question [i.e. when  {'010. MR-Data IRR'!L23}=B26], when either (i) the Coupon 
Rate/Discount [{'010. MR-Data IRR'!N23}] < 3% and the Position Type [{'010.  MR-Data 
IRR'!B23}] = "Short", the Coupon Type [{'010. MR-Data IRR'!I23}] = "Fixed" and 4.3 years < 
Maturity Date [{'010. MR-Data  IRR'!M23}] less Quarter End Date ['000. Cover Sheet'!F18]   
5.7 years or (ii) the Coupon Rate/Discount [{'010. MR-Data IRR'!N23}]   3%  and the Position 
Type [{'010. MR-Data IRR'!B23}] = "Short", the Coupon Type [{'010. MR-Data IRR'!I23}] = 
"Fixed" and 5 years < Maturity  Date [{'010. MR-Data IRR'!M23}] less Quarter End Date ['000. 
Cover Sheet'!F18]   7 years or (iii) the Coupon Rate/Discount [{'010. MR- Data IRR'!N23}] < 
3% and the Position Type [{'010. MR-Data IRR'!B23}] = "Short", the Coupon Type [{'010. 
MR-Data IRR'!I23}] = "Floating"  and 4.3 years < Next Coupon Date [{'010. MR-Data 
IRR'!Q23}] less Quarter End Date ['000. Cover Sheet'!F18]   5.7 years or (iv) the Coupon  
Rate/Discount [{'010. MR-Data IRR'!N23}]   3% and the Position Type [{'010. MR-Data 



IRR'!B23}] = "Short", the Coupon Type [{'010. MR- Data IRR'!I23}] = "Floating" and 5 years < 
Next Coupon Date [{'010. MR-Data IRR'!Q23}] less Quarter End Date ['000. Cover 
Sheet'!F18]   7  years or (v) the Position Type [{'010. MR-Data IRR'!B23}] = "Long" and 4.3 
years < Future/Forward Maturity Date [{'010. MR-Data  IRR'!C23}] less Quarter End Date 
['000. Cover Sheet'!F18]   5.7 years; plus the sum of the Short Notional Positions in USD 
given in the table  "Forward Rate Agreements" [{'010. MR-Data IRR'!G30}] for the currency in 
question [i.e. when {'010. MR-Data IRR'!I30}=B26], when either  (i) the Position Type [{'010. 
MR-Data IRR'!B30}] = "Short" and 4.3 years < Settlement Date [{'010. MR-Data IRR'!L30}] 
less Quarter End Date  ['000. Cover Sheet'!F18]   5.7 years or (ii) the Position Type [{'010. 
MR-Data IRR'!B30}] = "Long" and 4.3 years < Maturity Date [{'010. MR- Data IRR'!M30}] less 
Quarter End Date ['000. Cover Sheet'!F18]   5.7 years; plus the sum of the Short Notional 
Positions in USD given in  the table "Interest Rate Futures" [{'010. MR-Data IRR'!G37}] for the 
currency in question [i.e. when {'010. MR-Data IRR'!I37}=B26], when  either (i) the Position 
Type [{'010. MR-Data IRR'!B37}] = "Short" and 4.3 years < Maturity Date [{'010. MR-Data 
IRR'!M37}] less Quarter End  Date ['000. Cover Sheet'!F18]   5.7 years or (ii) the Position 
Type [{'010. MR-Data IRR'!B37}] = "Long" and 4.3 years < Expiry Date [{'010.  MR-Data 
IRR'!L37}] less Quarter End Date ['000. Cover Sheet'!F18]   5.7 years; plus the sum of the 
Notional Positions in USD given in the  table "Interest Rate Swaps and Cross Currency 
Swaps": Paying Leg [{'010. MR-Data IRR'!K44}] for the currency in question [i.e. when {'010.  
MR-Data IRR'!I44}=B26], when either (i) the Interest Rate [{'010. MR-Data IRR'!G44}] < 3% 
and the Coupon Type [{'010. MR-Data IRR'!F44}]  = "Fixed" and 4.3 years < Maturity Date 
[{'010. MR-Data IRR'!D44}] less Quarter End Date ['000. Cover Sheet'!F18]   5.7 years or (ii) 
the  Interest Rate [{'010. MR-Data IRR'!G44}]   3% and the Coupon Type [{'010. MR-Data 
IRR'!F44}] = "Fixed" and 5 years < Maturity Date    = Blank unless Methodology Selected for 
Interest Rate Risk ['000. Cover Sheet'!E36] = "Maturity", in which case equal to the sum of the 
 Market Values in USD given in the MR Data Table "Positions in Fixed and Floating Rate Debt 
Securities": Short [{'010. MR-Data IRR'!U16}]  for the currency in question [i.e. when {'010. 
MR-Data IRR'!G16}=B26], when either (i) the Coupon Rate/Discount [{'010. MR-Data  
IRR'!I16}] < 3% and the Coupon Type [{'010. MR-Data IRR'!D16}] = "Fixed" and 5.7 years < 
Maturity Date [{'010. MR-Data IRR'!H16}] less  Quarter End Date ['000. Cover Sheet'!F18]   
7.3 years or (ii) the Coupon Rate/Discount [{'010. MR-Data IRR'!I16}]   3% and the Coupon  
Type [{'010. MR-Data IRR'!D16}] = "Fixed" and 7 years < Maturity Date [{'010. MR-Data 
IRR'!H16}] less Quarter End Date ['000. Cover  Sheet'!F18]   10 years or (iii) the Coupon 
Rate/Discount [{'010. MR-Data IRR'!I16}] < 3% and  the Coupon Type [{'010. MR-Data 
IRR'!D16}]  = "Floating" and 5.7 years < Next Coupon Date [{'010. MR-Data IRR'!L16}] less 
Quarter End Date ['000. Cover Sheet'!F18]   7.3 years or (iv)  the Coupon Rate/Discount 
[{'010. MR-Data IRR'!I16}]   3% and the Coupon Type [{'010. MR-Data IRR'!D16}] = "Floating" 
and 7 years <  Next Coupon Date [{'010. MR-Data IRR'!L16}] less Quarter End Date ['000. 
Cover Sheet'!F18]   10 years; plus the sum of the Market Values  in USD given in the table 
"Forwards and Futures on Debt Securities" [{'010. MR-Data IRR'!X23}] for the currency in 
question [i.e. when  {'010. MR-Data IRR'!L23}=B26], when either (i) the Coupon 
Rate/Discount [{'010. MR-Data IRR'!N23}] < 3% and the Position Type [{'010.  MR-Data 
IRR'!B23}] = "Short", the Coupon Type [{'010. MR-Data IRR'!I23}] = "Fixed" and 5.7 years < 
Maturity Date [{'010. MR-Data  IRR'!M23}] less Quarter End Date ['000. Cover Sheet'!F18]   
7.3 years or (ii) the Coupon Rate/Discount [{'010. MR-Data IRR'!N23}]   3%  and the Position 
Type [{'010. MR-Data IRR'!B23}] = "Short", the Coupon Type [{'010. MR-Data IRR'!I23}] = 
"Fixed" and 7 years < Maturity  Date [{'010. MR-Data IRR'!M23}] less Quarter End Date ['000. 



Cover Sheet'!F18]   10 years or (iii) the Coupon Rate/Discount [{'010. MR- Data IRR'!N23}] < 
3% and the Position Type [{'010. MR-Data IRR'!B23}] = "Short", the Coupon Type [{'010. 
MR-Data IRR'!I23}] = "Floating"  and 5.7 years < Next Coupon Date [{'010. MR-Data 
IRR'!Q23}] less Quarter End Date ['000. Cover Sheet'!F18]   7.3 years or (iv) the Coupon  
Rate/Discount [{'010. MR-Data IRR'!N23}]   3% and the Position Type [{'010. MR-Data 
IRR'!B23}] = "Short", the Coupon Type [{'010. MR- Data IRR'!I23}] = "Floating" and 7 years < 
Next Coupon Date [{'010. MR-Data IRR'!Q23}] less Quarter End Date ['000. Cover 
Sheet'!F18]   10  years or (v) the Position Type [{'010. MR-Data IRR'!B23}] = "Long" and 5.7 
years < Future/Forward Maturity Date [{'010. MR-Data  IRR'!C23}] less Quarter End Date 
['000. Cover Sheet'!F18]   7.3 years; plus the sum of the Short Notional Positions in USD 
given in the table  "Forward Rate Agreements" [{'010. MR-Data IRR'!G30}] for the currency in 
question [i.e. when {'010. MR-Data IRR'!I30}=B26], when either  (i) the Position Type [{'010. 
MR-Data IRR'!B30}] = "Short" and 5.7 years < Settlement Date [{'010. MR-Data IRR'!L30}] 
less Quarter End Date  ['000. Cover Sheet'!F18]   7.3 years or (ii) the Position Type [{'010. 
MR-Data IRR'!B30}] = "Long" and 5.7 years < Maturity Date [{'010. MR- Data IRR'!M30}] less 
Quarter End Date ['000. Cover Sheet'!F18]   7.3 years; plus the sum of the Short Notional 
Positions in USD given in  the table "Interest Rate Futures" [{'010. MR-Data IRR'!G37}] for the 
currency in question [i.e. when {'010. MR-Data IRR'!I37}=B26], when  either (i) the Position 
Type [{'010. MR-Data IRR'!B37}] = "Short" and 5.7 years < Maturity Date [{'010. MR-Data 
IRR'!M37}] less Quarter End  Date ['000. Cover Sheet'!F18]   7.3 years or (ii) the Position 
Type [{'010. MR-Data IRR'!B37}] = "Long" and 5.7 years < Expiry Date [{'010.  MR-Data 
IRR'!L37}] less Quarter End Date ['000. Cover Sheet'!F18]   7.3 years; plus the sum of the 
Notional Positions in USD given in the  table "Interest Rate Swaps and Cross Currency 
Swaps": Paying Leg [{'010. MR-Data IRR'!K44}] for the currency in question [i.e. when {'010.  
MR-Data IRR'!I44}=B26], when either (i) the Interest Rate [{'010. MR-Data IRR'!G44}] < 3% 
and the Coupon Type [{'010. MR-Data IRR'!F44}]  = "Fixed" and 5.7 years < Maturity Date 
[{'010. MR-Data IRR'!D44}] less Quarter End Date ['000. Cover Sheet'!F18]   7.3 years or (ii) 
the  Interest Rate [{'010. MR-Data IRR'!G44}]   3% and the Coupon Type [{'010. MR-Data 
IRR'!F44}] = "Fixed" and 7 years < Maturity Date    = Blank unless Methodology Selected for 
Interest Rate Risk ['000. Cover Sheet'!E36] = "Maturity", in which case equal to the sum of the 
 Market Values in USD given in the MR Data Table "Positions in Fixed and Floating Rate Debt 
Securities": Short [{'010. MR-Data IRR'!U16}]  for the currency in question [i.e. when {'010. 
MR-Data IRR'!G16}=B26], when either (i) the Coupon Rate/Discount [{'010. MR-Data  
IRR'!I16}] < 3% and the Coupon Type [{'010. MR-Data IRR'!D16}] = "Fixed" and 7.3 years < 
Maturity Date [{'010. MR-Data IRR'!H16}] less  Quarter End Date ['000. Cover Sheet'!F18]   
9.3 years or (ii) the Coupon Rate/Discount [{'010. MR-Data IRR'!I16}]   3% and the Coupon  
Type [{'010. MR-Data IRR'!D16}] = "Fixed" and 10 years < Maturity Date [{'010. MR-Data 
IRR'!H16}] less Quarter End Date ['000. Cover  Sheet'!F18]   15 years or (iii) the Coupon 
Rate/Discount [{'010. MR-Data IRR'!I16}] < 3% and  the Coupon Type [{'010. MR-Data 
IRR'!D16}]  = "Floating" and 7.3 years < Next Coupon Date [{'010. MR-Data IRR'!L16}] less 
Quarter End Date ['000. Cover Sheet'!F18]   9.3 years or (iv)  the Coupon Rate/Discount 
[{'010. MR-Data IRR'!I16}]   3% and the Coupon Type [{'010. MR-Data IRR'!D16}] = "Floating" 
and 10 years <  Next Coupon Date [{'010. MR-Data IRR'!L16}] less Quarter End Date ['000. 
Cover Sheet'!F18]   15 years; plus the sum of the Market Values  in USD given in the table 
"Forwards and Futures on Debt Securities" [{'010. MR-Data IRR'!X23}] for the currency in 
question [i.e. when  {'010. MR-Data IRR'!L23}=B26], when either (i) the Coupon 
Rate/Discount [{'010. MR-Data IRR'!N23}] < 3% and the Position Type [{'010.  MR-Data 



IRR'!B23}] = "Short", the Coupon Type [{'010. MR-Data IRR'!I23}] = "Fixed" and 7.3 years < 
Maturity Date [{'010. MR-Data  IRR'!M23}] less Quarter End Date ['000. Cover Sheet'!F18]   
9.3 years or (ii) the Coupon Rate/Discount [{'010. MR-Data IRR'!N23}]   3%  and the Position 
Type [{'010. MR-Data IRR'!B23}] = "Short", the Coupon Type [{'010. MR-Data IRR'!I23}] = 
"Fixed" and 10 years < Maturity  Date [{'010. MR-Data IRR'!M23}] less Quarter End Date 
['000. Cover Sheet'!F18]   15 years or (iii) the Coupon Rate/Discount [{'010. MR- Data 
IRR'!N23}] < 3% and the Position Type [{'010. MR-Data IRR'!B23}] = "Short", the Coupon 
Type [{'010. MR-Data IRR'!I23}] = "Floating"  and 7.3 years < Next Coupon Date [{'010. 
MR-Data IRR'!Q23}] less Quarter End Date ['000. Cover Sheet'!F18]   9.3 years or (iv) the 
Coupon  Rate/Discount [{'010. MR-Data IRR'!N23}]   3% and the Position Type [{'010. 
MR-Data IRR'!B23}] = "Short", the Coupon Type [{'010. MR- Data IRR'!I23}] = "Floating" and 
10 years < Next Coupon Date [{'010. MR-Data IRR'!Q23}] less Quarter End Date ['000. Cover 
Sheet'!F18]    15 years or (v) the Position Type [{'010. MR-Data IRR'!B23}] = "Long" and 7.3 
years < Future/Forward Maturity Date [{'010. MR-Data  IRR'!C23}] less Quarter End Date 
['000. Cover Sheet'!F18]   9.3 years; plus the sum of the Short Notional Positions in USD 
given in the table  "Forward Rate Agreements" [{'010. MR-Data IRR'!G30}] for the currency in 
question [i.e. when {'010. MR-Data IRR'!I30}=B26], when either  (i) the Position Type [{'010. 
MR-Data IRR'!B30}] = "Short" and 7.3 years < Settlement Date [{'010. MR-Data IRR'!L30}] 
less Quarter End Date  ['000. Cover Sheet'!F18]   9.3 years or (ii) the Position Type [{'010. 
MR-Data IRR'!B30}] = "Long" and 7.3 years < Maturity Date [{'010. MR- Data IRR'!M30}] less 
Quarter End Date ['000. Cover Sheet'!F18]   9.3 years; plus the sum of the Short Notional 
Positions in USD given in  the table "Interest Rate Futures" [{'010. MR-Data IRR'!G37}] for the 
currency in question [i.e. when {'010. MR-Data IRR'!I37}=B26], when  either (i) the Position 
Type [{'010. MR-Data IRR'!B37}] = "Short" and 7.3 years < Maturity Date [{'010. MR-Data 
IRR'!M37}] less Quarter End  Date ['000. Cover Sheet'!F18]   9.3 years or (ii) the Position 
Type [{'010. MR-Data IRR'!B37}] = "Long" and 7.3 years < Expiry Date [{'010.  MR-Data 
IRR'!L37}] less Quarter End Date ['000. Cover Sheet'!F18]   9.3 years; plus the sum of the 
Notional Positions in USD given in the  table "Interest Rate Swaps and Cross Currency 
Swaps": Paying Leg [{'010. MR-Data IRR'!K44}] for the currency in question [i.e. when {'010.  
MR-Data IRR'!I44}=B26], when either (i) the Interest Rate [{'010. MR-Data IRR'!G44}] < 3% 
and the Coupon Type [{'010. MR-Data IRR'!F44}]  = "Fixed" and 7.3 years < Maturity Date 
[{'010. MR-Data IRR'!D44}] less Quarter End Date ['000. Cover Sheet'!F18]   9.3 years or (ii) 
the  Interest Rate [{'010. MR-Data IRR'!G44}]   3% and the Coupon Type [{'010. MR-Data 
IRR'!F44}] = "Fixed" and 10 years < Maturity Date    = Blank unless Methodology Selected for 
Interest Rate Risk ['000. Cover Sheet'!E36] = "Maturity", in which case equal to the sum of the 
 Market Values in USD given in the MR Data Table "Positions in Fixed and Floating Rate Debt 
Securities": Short [{'010. MR-Data IRR'!U16}]  for the currency in question [i.e. when {'010. 
MR-Data IRR'!G16}=B26], when either (i) the Coupon Rate/Discount [{'010. MR-Data  
IRR'!I16}] < 3% and the Coupon Type [{'010. MR-Data IRR'!D16}] = "Fixed" and 9.3 years < 
Maturity Date [{'010. MR-Data IRR'!H16}] less  Quarter End Date ['000. Cover Sheet'!F18]   
10.6 years or (ii) the Coupon Rate/Discount [{'010. MR-Data IRR'!I16}]   3% and the Coupon  
Type [{'010. MR-Data IRR'!D16}] = "Fixed" and 15 years < Maturity Date [{'010. MR-Data 
IRR'!H16}] less Quarter End Date ['000. Cover  Sheet'!F18]   20 years or (iii) the Coupon 
Rate/Discount [{'010. MR-Data IRR'!I16}] < 3% and  the Coupon Type [{'010. MR-Data 
IRR'!D16}]  = "Floating" and 9.3 years < Next Coupon Date [{'010. MR-Data IRR'!L16}] less 
Quarter End Date ['000. Cover Sheet'!F18]   10.6 years or  (iv) the Coupon Rate/Discount 
[{'010. MR-Data IRR'!I16}]   3% and the Coupon Type [{'010. MR-Data IRR'!D16}] = "Floating" 



and 15 years <  Next Coupon Date [{'010. MR-Data IRR'!L16}] less Quarter End Date ['000. 
Cover Sheet'!F18]   20 years; plus the sum of the Market Values  in USD given in the table 
"Forwards and Futures on Debt Securities" [{'010. MR-Data IRR'!X23}] for the currency in 
question [i.e. when  {'010. MR-Data IRR'!L23}=B26], when either (i) the Coupon 
Rate/Discount [{'010. MR-Data IRR'!N23}] < 3% and the Position Type [{'010.  MR-Data 
IRR'!B23}] = "Short", the Coupon Type [{'010. MR-Data IRR'!I23}] = "Fixed" and 9.3 years < 
Maturity Date [{'010. MR-Data  IRR'!M23}] less Quarter End Date ['000. Cover Sheet'!F18]   
10.6 years or (ii) the Coupon Rate/Discount [{'010. MR-Data IRR'!N23}]   3%  and the Position 
Type [{'010. MR-Data IRR'!B23}] = "Short", the Coupon Type [{'010. MR-Data IRR'!I23}] = 
"Fixed" and 15 years < Maturity  Date [{'010. MR-Data IRR'!M23}] less Quarter End Date 
['000. Cover Sheet'!F18]   20 years or (iii) the Coupon Rate/Discount [{'010. MR- Data 
IRR'!N23}] < 3% and the Position Type [{'010. MR-Data IRR'!B23}] = "Short", the Coupon 
Type [{'010. MR-Data IRR'!I23}] = "Floating"  and 9.3 years < Next Coupon Date [{'010. 
MR-Data IRR'!Q23}] less Quarter End Date ['000. Cover Sheet'!F18]   10.6 years or (iv) the  
Coupon Rate/Discount [{'010. MR-Data IRR'!N23}]   3% and the Position Type [{'010. 
MR-Data IRR'!B23}] = "Short", the Coupon Type  [{'010. MR-Data IRR'!I23}] = "Floating" and 
15 years < Next Coupon Date [{'010. MR-Data IRR'!Q23}] less Quarter End Date ['000. Cover 
 Sheet'!F18]   20 years or (v) the Position Type [{'010. MR-Data IRR'!B23}] = "Long" and 9.3 
years < Future/Forward Maturity Date [{'010.  MR-Data IRR'!C23}] less Quarter End Date 
['000. Cover Sheet'!F18]   10.6 years; plus the sum of the Short Notional Positions in USD 
given  in the table "Forward Rate Agreements" [{'010. MR-Data IRR'!G30}] for the currency in 
question [i.e. when {'010. MR-Data IRR'!I30}=B26],  when either (i) the Position Type [{'010. 
MR-Data IRR'!B30}] = "Short" and 9.3 years < Settlement Date [{'010. MR-Data IRR'!L30}] 
less  Quarter End Date ['000. Cover Sheet'!F18]   10.6 years or (ii) the Position Type [{'010. 
MR-Data IRR'!B30}] = "Long" and 9.3 years <  Maturity Date [{'010. MR-Data IRR'!M30}] less 
Quarter End Date ['000. Cover Sheet'!F18]   10.6 years; plus the sum of the Short Notional  
Positions in USD given in the table "Interest Rate Futures" [{'010. MR-Data IRR'!G37}] for the 
currency in question [i.e. when {'010. MR- Data IRR'!I37}=B26], when either (i) the Position 
Type [{'010. MR-Data IRR'!B37}] = "Short" and 9.3 years < Maturity Date [{'010. MR-Data  
IRR'!M37}] less Quarter End Date ['000. Cover Sheet'!F18]   10.6 years or (ii) the Position 
Type [{'010. MR-Data IRR'!B37}] = "Long" and 9.3  years < Expiry Date [{'010. MR-Data 
IRR'!L37}] less Quarter End Date ['000. Cover Sheet'!F18]   10.6 years; plus the sum of the 
Notional  Positions in USD given in the table "Interest Rate Swaps and Cross Currency 
Swaps": Paying Leg [{'010. MR-Data IRR'!K44}] for the currency  in question [i.e. when {'010. 
MR-Data IRR'!I44}=B26], when either (i) the Interest Rate [{'010. MR-Data IRR'!G44}] < 3% 
and the Coupon  Type [{'010. MR-Data IRR'!F44}] = "Fixed" and 9.3 years < Maturity Date 
[{'010. MR-Data IRR'!D44}] less Quarter End Date ['000. Cover  Sheet'!F18]   10.6 years or (ii) 
the Interest Rate [{'010. MR-Data IRR'!G44}]   3% and the Coupon Type [{'010. MR-Data 
IRR'!F44}] = "Fixed"    = Blank unless Methodology Selected for Interest Rate Risk ['000. 
Cover Sheet'!E36] = "Maturity", in which case equal to the sum of the  Market Values in USD 
given in the MR Data Table "Positions in Fixed and Floating Rate Debt Securities": Short 
[{'010. MR-Data IRR'!U16}]  for the currency in question [i.e. when {'010. MR-Data 
IRR'!G16}=B26], when either (i) the Coupon Rate/Discount [{'010. MR-Data  IRR'!I16}] < 3% 
and the Coupon Type [{'010. MR-Data IRR'!D16}] = "Fixed" and 10.6 years < Maturity Date 
[{'010. MR-Data IRR'!H16}] less  Quarter End Date ['000. Cover Sheet'!F18]   12 years or (ii) 
the Coupon Rate/Discount [{'010. MR-Data IRR'!I16}]   3% and the Coupon  Type [{'010. 
MR-Data IRR'!D16}] = "Fixed" and Maturity Date [{'010. MR-Data IRR'!H16}] less Quarter End 



Date ['000. Cover Sheet'!F18] >  20 years or (iii) the Coupon Rate/Discount [{'010. MR-Data 
IRR'!I16}] < 3% and  the Coupon Type [{'010. MR-Data IRR'!D16}] = "Floating"  and 10.6 
years < Next Coupon Date [{'010. MR-Data IRR'!L16}] less Quarter End Date ['000. Cover 
Sheet'!F18]   12 years or (iv) the Coupon  Rate/Discount [{'010. MR-Data IRR'!I16}]   3% and 
the Coupon Type [{'010. MR-Data IRR'!D16}] = "Floating" and Next Coupon Date [{'010.  
MR-Data IRR'!L16}] less Quarter End Date ['000. Cover Sheet'!F18] > 20 years; plus the sum 
of the Market Values in USD given in the table  "Forwards and Futures on Debt Securities" 
[{'010. MR-Data IRR'!X23}] for the currency in question [i.e. when {'010. MR-Data  
IRR'!L23}=B26], when either (i) the Coupon Rate/Discount [{'010. MR-Data IRR'!N23}] < 3% 
and the Position Type [{'010. MR-Data  IRR'!B23}] = "Short", the Coupon Type [{'010. 
MR-Data IRR'!I23}] = "Fixed" and 10.6 years < Maturity Date [{'010. MR-Data IRR'!M23}] less  
Quarter End Date ['000. Cover Sheet'!F18]   12 years or (ii) the Coupon Rate/Discount [{'010. 
MR-Data IRR'!N23}]   3% and the Position  Type [{'010. MR-Data IRR'!B23}] = "Short", the 
Coupon Type [{'010. MR-Data IRR'!I23}] = "Fixed" and Maturity Date [{'010. MR-Data  
IRR'!M23}] less Quarter End Date ['000. Cover Sheet'!F18] > 20 years or (iii) the Coupon 
Rate/Discount [{'010. MR-Data IRR'!N23}] < 3%  and the Position Type [{'010. MR-Data 
IRR'!B23}] = "Short", the Coupon Type [{'010. MR-Data IRR'!I23}] = "Floating" and 10.6 years 
< Next  Coupon Date [{'010. MR-Data IRR'!Q23}] less Quarter End Date ['000. Cover 
Sheet'!F18]   12 years or (iv) the Coupon Rate/Discount  [{'010. MR-Data IRR'!N23}]   3% and 
the Position Type [{'010. MR-Data IRR'!B23}] = "Short", the Coupon Type [{'010. MR-Data 
IRR'!I23}] =  "Floating" and Next Coupon Date [{'010. MR-Data IRR'!Q23}] less Quarter End 
Date ['000. Cover Sheet'!F18] > 20 years or (v) the Position  Type [{'010. MR-Data IRR'!B23}] 
= "Long" and 10.6 years < Future/Forward Maturity Date [{'010. MR-Data IRR'!C23}] less 
Quarter End Date  ['000. Cover Sheet'!F18]   12 years; plus the sum of the Short Notional 
Positions in USD given in the table "Forward Rate Agreements"  [{'010. MR-Data IRR'!G30}] 
for the currency in question [i.e. when {'010. MR-Data IRR'!I30}=B26], when either (i) the 
Position Type [{'010.  MR-Data IRR'!B30}] = "Short" and 10.6 years < Settlement Date [{'010. 
MR-Data IRR'!L30}] less Quarter End Date ['000. Cover Sheet'!F18]    12 years or (ii) the 
Position Type [{'010. MR-Data IRR'!B30}] = "Long" and 10.6 years < Maturity Date [{'010. 
MR-Data IRR'!M30}] less  Quarter End Date ['000. Cover Sheet'!F18]   12 years; plus the sum 
of the Short Notional Positions in USD given in the table "Interest Rate  Futures" [{'010. 
MR-Data IRR'!G37}] for the currency in question [i.e. when {'010. MR-Data IRR'!I37}=B26], 
when either (i) the Position  Type [{'010. MR-Data IRR'!B37}] = "Short" and 10.6 years < 
Maturity Date [{'010. MR-Data IRR'!M37}] less Quarter End Date ['000. Cover  Sheet'!F18]   
12 years or (ii) the Position Type [{'010. MR-Data IRR'!B37}] = "Long" and 10.6 years < Expiry 
Date [{'010. MR-Data IRR'!L37}]  less Quarter End Date ['000. Cover Sheet'!F18]   12 years; 
plus the sum of the Notional Positions in USD given in the table "Interest Rate  Swaps and 
Cross Currency Swaps": Paying Leg [{'010. MR-Data IRR'!K44}] for the currency in question 
[i.e. when {'010. MR-Data  IRR'!I44}=B26], when either (i) the Interest Rate [{'010. MR-Data 
IRR'!G44}] < 3% and the Coupon Type [{'010. MR-Data IRR'!F44}] =  "Fixed" and 10.6 years < 
Maturity Date [{'010. MR-Data IRR'!D44}] less Quarter End Date ['000. Cover Sheet'!F18]   12 
years or (ii) the  Interest Rate [{'010. MR-Data IRR'!G44}]   3% and the Coupon Type [{'010. 
MR-Data IRR'!F44}] = "Fixed" and Maturity Date [{'010. MR-   = Blank unless Methodology 
Selected for Interest Rate Risk ['000. Cover Sheet'!E36] = "Maturity", in which case equal to 
the  sum of the Market Values in USD given in the MR Data Table "Positions in Fixed and 
Floating Rate Debt Securities": Short  [{'010. MR-Data IRR'!U16}] for the currency in question 
[i.e. when {'010. MR-Data IRR'!G16}=B26], when either (i) the  Coupon Rate/Discount [{'010. 



MR-Data IRR'!I16}] < 3% and the Coupon Type [{'010. MR-Data IRR'!D16}] = "Fixed" and 12  
years < Maturity Date [{'010. MR-Data IRR'!H16}] less Quarter End Date ['000. Cover 
Sheet'!F18]   20 years or (ii) the Coupon  Rate/Discount [{'010. MR-Data IRR'!I16}] < 3% and  
the Coupon Type [{'010. MR-Data IRR'!D16}] = "Floating" and 12 years <  Next Coupon Date 
[{'010. MR-Data IRR'!L16}] less Quarter End Date ['000. Cover Sheet'!F18]   20 years; plus 
the sum of the  Market Values in USD given in the table "Forwards and Futures on Debt 
Securities" [{'010. MR-Data IRR'!X23}] for the  currency in question [i.e. when {'010. MR-Data 
IRR'!L23}=B26], when either (i) the Coupon Rate/Discount [{'010. MR-Data  IRR'!N23}] < 3% 
and the Position Type [{'010. MR-Data IRR'!B23}] = "Short", the Coupon Type [{'010. MR-Data 
IRR'!I23}] =  "Fixed" and 12 years < Maturity Date [{'010. MR-Data IRR'!M23}] less Quarter 
End Date ['000. Cover Sheet'!F18]   20 years  or (ii) the Coupon Rate/Discount [{'010. 
MR-Data IRR'!N23}] < 3% and the Position Type [{'010. MR-Data IRR'!B23}] = "Short",  the 
Coupon Type [{'010. MR-Data IRR'!I23}] = "Floating" and 12 years < Next Coupon Date [{'010. 
MR-Data IRR'!Q23}] less  Quarter End Date ['000. Cover Sheet'!F18]   20 years or (iii) the 
Position Type [{'010. MR-Data IRR'!B23}] = "Long" and 12  years < Future/Forward Maturity 
Date [{'010. MR-Data IRR'!C23}] less Quarter End Date ['000. Cover Sheet'!F18]   20 years;  
plus the sum of the Short Notional Positions in USD given in the table "Forward Rate 
Agreements" [{'010. MR-Data  IRR'!G30}] for the currency in question [i.e. when {'010. 
MR-Data IRR'!I30}=B26], when either (i) the Position Type [{'010. MR- Data IRR'!B30}] = 
"Short" and 12 years < Settlement Date [{'010. MR-Data IRR'!L30}] less Quarter End Date 
['000. Cover  Sheet'!F18]   20 years or (ii) the Position Type [{'010. MR-Data IRR'!B30}] = 
"Long" and 12 years < Maturity Date [{'010. MR- Data IRR'!M30}] less Quarter End Date 
['000. Cover Sheet'!F18]   20 years; plus the sum of the Short Notional Positions in  USD 
given in the table "Interest Rate Futures" [{'010. MR-Data IRR'!G37}] for the currency in 
question [i.e. when {'010. MR- Data IRR'!I37}=B26], when either (i) the Position Type [{'010. 
MR-Data IRR'!B37}] = "Short" and 12 years < Maturity Date  [{'010. MR-Data IRR'!M37}] less 
Quarter End Date ['000. Cover Sheet'!F18]   20 years or (ii) the Position Type [{'010. MR- Data 
IRR'!B37}] = "Long" and 12 years < Expiry Date [{'010. MR-Data IRR'!L37}] less Quarter End 
Date ['000. Cover  Sheet'!F18]   20 years; plus the sum of the Notional Positions in USD given 
in the table "Interest Rate Swaps and Cross  Currency Swaps": Paying Leg [{'010. MR-Data 
IRR'!K44}] for the currency in question [i.e. when {'010. MR-Data    = Blank unless 
Methodology Selected for Interest Rate Risk ['000. Cover Sheet'!E36] = "Maturity", in which 
case equal to the  sum of the Market Values in USD given in the MR Data Table "Positions in 
Fixed and Floating Rate Debt Securities": Short  [{'010. MR-Data IRR'!U16}] for the currency 
in question [i.e. when {'010. MR-Data IRR'!G16}=B26], when either (i) the  Coupon 
Rate/Discount [{'010. MR-Data IRR'!I16}] < 3% and the Coupon Type [{'010. MR-Data 
IRR'!D16}] = "Fixed" and  Maturity Date [{'010. MR-Data IRR'!H16}] less Quarter End Date 
['000. Cover Sheet'!F18] > 20 years or (ii) the Coupon  Rate/Discount [{'010. MR-Data 
IRR'!I16}] < 3% and  the Coupon Type [{'010. MR-Data IRR'!D16}] = "Floating" and Next  
Coupon Date [{'010. MR-Data IRR'!L16}] less Quarter End Date ['000. Cover Sheet'!F18] > 20 
years; plus the sum of the  Market Values in USD given in the table "Forwards and Futures on 
Debt Securities" [{'010. MR-Data IRR'!X23}] for the  currency in question [i.e. when {'010. 
MR-Data IRR'!L23}=B26], when either (i) the Coupon Rate/Discount [{'010. MR-Data  
IRR'!N23}] < 3% and the Position Type [{'010. MR-Data IRR'!B23}] = "Short", the Coupon 
Type [{'010. MR-Data IRR'!I23}] =  "Fixed" and Maturity Date [{'010. MR-Data IRR'!M23}] less 
Quarter End Date ['000. Cover Sheet'!F18] > 20 years or (ii) the  Coupon Rate/Discount 
[{'010. MR-Data IRR'!N23}] < 3% and the Position Type [{'010. MR-Data IRR'!B23}] = "Short", 



the  Coupon Type [{'010. MR-Data IRR'!I23}] = "Floating" and Next Coupon Date [{'010. 
MR-Data IRR'!Q23}] less Quarter End Date  ['000. Cover Sheet'!F18] > 20 years or (iii) the 
Position Type [{'010. MR-Data IRR'!B23}] = "Long" and Future/Forward  Maturity Date [{'010. 
MR-Data IRR'!C23}] less Quarter End Date ['000. Cover Sheet'!F18] > 20 years; plus the sum 
of the  Short Notional Positions in USD given in the table "Forward Rate Agreements" [{'010. 
MR-Data IRR'!G30}] for the currency in  question [i.e. when {'010. MR-Data IRR'!I30}=B26], 
when either (i) the Position Type [{'010. MR-Data IRR'!B30}] = "Short" and  Settlement Date 
[{'010. MR-Data IRR'!L30}] less Quarter End Date ['000. Cover Sheet'!F18] > 20 years or (ii) 
the Position Type  [{'010. MR-Data IRR'!B30}] = "Long" and Maturity Date [{'010. MR-Data 
IRR'!M30}] less Quarter End Date ['000. Cover  Sheet'!F18] > 20 years; plus the sum of the 
Short Notional Positions in USD given in the table "Interest Rate Futures" [{'010.  MR-Data 
IRR'!G37}] for the currency in question [i.e. when {'010. MR-Data IRR'!I37}=B26], when either 
(i) the Position Type  [{'010. MR-Data IRR'!B37}] = "Short" and Maturity Date [{'010. MR-Data 
IRR'!M37}] less Quarter End Date ['000. Cover  Sheet'!F18] > 20 years or (ii) the Position 
Type [{'010. MR-Data IRR'!B37}] = "Long" and Expiry Date [{'010. MR-Data  IRR'!L37}] less 
Quarter End Date ['000. Cover Sheet'!F18] > 20 years; plus the sum of the Notional Positions 
in USD given in  the table "Interest Rate Swaps and Cross Currency Swaps": Paying Leg 
[{'010. MR-Data IRR'!K44}] for the currency in   = Absolute value of total Weighted Net 
Positions: Long [H45] less total Weighted Net Positions: Short [I45]   = Total Matched 
Weighted Positions [J45]   = Weight (40%) x Matched Weighted Positions: First Round of 
Horizontal Offsetting: Zone 1 [D59]  = Weight (30%) x Matched Weighted Positions: First 
Round of Horizontal Offsetting: Zone 2 [D60]  = Weight (30%) x Matched Weighted Positions: 
First Round of Horizontal Offsetting: Zone 3 [D61]   = Sum of Capital Requirement for First 
Round of Horizontal Offsetting [F59 to F61]  = Weight (40%) x Matched Weighted Positions: 
Second Round of Horizontal Offsetting: Between Zones 1 & 2   = Weight (100%) x Matched 
Weighted Positions: Second Round of Horizontal Offsetting: Between Zones 1 & 3    = Sum of 
Capital Requirement for Second Round of Horizontal Offsetting [F73 to F74]  = Sum of all 
Capital Requirement for currency in question: Net Long or Short Position in the Trading Book 
[F50],  Vertical Disallowance [H54], First Round of Horizontal Offsetting [F62] and Second 
Round of Horizontal   = Sum of Capital Requirement across all currencies [{F78}]  = Blank 
unless Methodology Selected for Interest Rate Risk ['000. Cover Sheet'!E36] = "Maturity", in 
which case  equal to the absolute value of the Sum of the Gamma Impacts given in the MR 
Data Table "Interest Rate  Options": Delta-Plus Approach [{'010. MR-Data IRR'!T60}] for the 
relevant "Currency (Interest Rate Risk)" [i.e.   = Sum of Capital Requirements for Options: 
Maturity Method: Delta-Plus Approach: Gamma Impact, across all   = Weighting Factor (0%) x 
Market Value in USD [F9]   = Weighting Factor (0.25%) x Market Value in USD [F10]  = 
Weighting Factor (1%) x Market Value in USD [F11]  = Weighting Factor (1.6%) x Market 
Value in USD [F12]  = Weighting Factor (8%) x Market Value in USD [F13]  = Weighting 
Factor (12%) x Market Value in USD [F14]  = Weighting Factor (8%) x Market Value in USD 
[F15]  = Weighting Factor (0.25%) x Market Value in USD [F16]   = Weighting Factor (1%) x 
Market Value in USD [F17]  = Weighting Factor (1.6%) x Market Value in USD [F18]  = 
Weighting Factor (8%) x Market Value in USD [F19]  = Weighting Factor (12%) x Market Value 
in USD [F20]  = Weighting Factor (8%) x Market Value in USD [F21]  = Sum of Capital 
Requirements for Interest Rate Risk: Maturity Method: Specific Risk [G9 to G21]  = Blank 
unless Methodology Selected for Interest Rate Risk ['000. Cover Sheet'!E36] = "Maturity", in 
which case  equal to the absolute value of the Sum of the Vega Impacts given in the MR Data 
Table "Interest Rate Options":  Delta-Plus Approach [{'010. MR-Data IRR'!V60}] for the 



relevant "Currency (Interest Rate Risk)" [i.e. where {'010.    = Sum of Capital Requirements 
for Options: Maturity Method: Delta-Plus Approach: Vega Impact, across all   = Weighting 
Factor (0%) x Individual Net Position [E30]  = Weighting Factor (0.2%) x Individual Net 
Position [E31]  = Weighting Factor (0.4%) x Individual Net Position [E32]  = Weighting Factor 
(0.7%) x Individual Net Position [E33]   = Weighting Factor (1.25%) x Individual Net Position 
[E34]  = Weighting Factor (1.75%) x Individual Net Position [E35]  = Weighting Factor (2.25%) 
x Individual Net Position [E36]  = Weighting Factor (2.75%) x Individual Net Position [E37]  = 
Weighting Factor (3.25%) x Individual Net Position [E38]  = Weighting Factor (3.75%) x 
Individual Net Position [E39]   = Weighting Factor (4.5%) x Individual Net Position [E40]  = 
Weighting Factor (5.25%) x Individual Net Position [E41]  = Weighting Factor (6%) x Individual 
Net Position [E42]  = Weighting Factor (8%) x Individual Net Position [E43]  = Weighting 
Factor (12.5%) x Individual Net Position [E44]   = Sum of Weighted Net Positions: Long [H30 
to H44]  = Weight (10%) x Matched Weighted Positions: Vertical Disallowance [F54]  = 
Weighting Factor (0%) x Individual Net Position [F30]  = Weighting Factor (0.2%) x Individual 
Net Position [F31]  = Weighting Factor (0.4%) x Individual Net Position [F32]   = Weighting 
Factor (0.7%) x Individual Net Position [F33]  = Weighting Factor (1.25%) x Individual Net 
Position [F34]  = Weighting Factor (1.75%) x Individual Net Position [F35]  = Weighting Factor 
(2.25%) x Individual Net Position [F36]  = Weighting Factor (2.75%) x Individual Net Position 
[F37]   = Weighting Factor (3.25%) x Individual Net Position [F38]  = Weighting Factor (3.75%) 
x Individual Net Position [F39]  = Weighting Factor (4.5%) x Individual Net Position [F40]  = 
Weighting Factor (5.25%) x Individual Net Position [F41]  = Weighting Factor (6%) x Individual 
Net Position [F42]   = Weighting Factor (8%) x Individual Net Position [F43]  = Weighting 
Factor (12.5%) x Individual Net Position [F44]  = Sum of Weighted Net Positions: Short [I30 to 
I44]  = Minimum of Weighted Net Position: Long [H30] and Weighted Net Position: Short [I30]  
= Minimum of Weighted Net Position: Long [H31] and Weighted Net Position: Short [I31]  = 
Minimum of Weighted Net Position: Long [H32] and Weighted Net Position: Short [I32]   = 
Minimum of Weighted Net Position: Long [H33] and Weighted Net Position: Short [I33]  = 
Minimum of Weighted Net Position: Long [H34] and Weighted Net Position: Short [I34]  = 
Minimum of Weighted Net Position: Long [H35] and Weighted Net Position: Short [I35]  = 
Minimum of Weighted Net Position: Long [H36] and Weighted Net Position: Short [I36]  = 
Minimum of Weighted Net Position: Long [H37] and Weighted Net Position: Short [I37]  = 
Minimum of Weighted Net Position: Long [H38] and Weighted Net Position: Short [I38]   = 
Minimum of Weighted Net Position: Long [H39] and Weighted Net Position: Short [I39]  = 
Minimum of Weighted Net Position: Long [H40] and Weighted Net Position: Short [I40]  = 
Minimum of Weighted Net Position: Long [H41] and Weighted Net Position: Short [I41]  = 
Minimum of Weighted Net Position: Long [H42] and Weighted Net Position: Short [I42]  = 
Minimum of Weighted Net Position: Long [H43] and Weighted Net Position: Short [I43]  = 
Minimum of Weighted Net Position: Long [H44] and Weighted Net Position: Short [I44]   = 
Sum of Matched Weighted Positions across all time-bands [J30 to J44]  = Blank unless 
Methodology Selected for Interest Rate Risk ['000. Cover Sheet'!E36] = "Maturity", and  
Methodology Selected for Options ['000. Cover Sheet'!E38] = "Scenario"  = Sum of Capital 
Requirements for Options: Maturity Method: Scenario Approach, across all currencies [{J88}]  
= Sum of the Capital Requirements for Interest Rate Risk: Maturity Method: Specific Risk 
[G22], General Market  Risk [F80] and Options: Simplified [C89], Delta-Plus [F89 and G89] 
and Scenario [J89]                                                                                                                       
                                                                                                                                                     
                                                                                                                                                



NB  The   = Weighted Net Position: Long [H30] less Matched Weighted Position [J30]  = 
Weighted Net Position: Long [H31] less Matched Weighted Position [J31]  = Weighted Net 
Position: Long [H32] less Matched Weighted Position [J32]   = Weighted Net Position: Long 
[H33] less Matched Weighted Position [J33]  = Weighted Net Position: Long [H34] less 
Matched Weighted Position [J34]  = Weighted Net Position: Long [H35] less Matched 
Weighted Position [J35]  = Weighted Net Position: Long [H36] less Matched Weighted 
Position [J36]  = Weighted Net Position: Long [H37] less Matched Weighted Position [J37]   = 
Weighted Net Position: Long [H38] less Matched Weighted Position [J38]  = Weighted Net 
Position: Long [H39] less Matched Weighted Position [J39]  = Weighted Net Position: Long 
[H40] less Matched Weighted Position [J40]  = Weighted Net Position: Long [H41] less 
Matched Weighted Position [J41]  = Weighted Net Position: Long [H42] less Matched 
Weighted Position [J42]   = Weighted Net Position: Long [H43] less Matched Weighted 
Position [J43]  = Weighted Net Position: Long [H44] less Matched Weighted Position [J44]  = 
Weighted Net Position: Short [I30] less Matched Weighted Position [J30]  = Weighted Net 
Position: Short [I31] less Matched Weighted Position [J31]  = Weighted Net Position: Short 
[I32] less Matched Weighted Position [J32]   = Weighted Net Position: Short [I33] less 
Matched Weighted Position [J33]  = Weighted Net Position: Short [I34] less Matched 
Weighted Position [J34]  = Weighted Net Position: Short [I35] less Matched Weighted Position 
[J35]  = Weighted Net Position: Short [I36] less Matched Weighted Position [J36]  = Weighted 
Net Position: Short [I37] less Matched Weighted Position [J37]  = Weighted Net Position: 
Short [I38] less Matched Weighted Position [J38]   = Weighted Net Position: Short [I39] less 
Matched Weighted Position [J39]  = Weighted Net Position: Short [I40] less Matched 
Weighted Position [J40]  = Weighted Net Position: Short [I41] less Matched Weighted Position 
[J41]  = Weighted Net Position: Short [I42] less Matched Weighted Position [J42]  = Weighted 
Net Position: Short [I43] less Matched Weighted Position [J43]   = Weighted Net Position: 
Short [I44] less Matched Weighted Position [J44]  = Sum of Capital Requirements given in the 
MR Data Table "Interest Rate Options": Simplified Approach [{'010.  MR-Data IRR'!T53}] for 
the relevant "Currency (Interest Rate Risk)" [i.e. where {'010. MR-Data IRR'!F53} = B88] if  
Methodology Selected for Interest Rate Risk ['000. Cover Sheet'!E36] = "Duration", otherwise 
blank  = Sum of Capital Requirements for Options: Duration Method: Simplified Approach, 
across all currencies [{C88}]   = Blank unless Methodology Selected for Interest Rate Risk 
['000. Cover Sheet'!E36] = "Duration", in which case  equal to the sum of the Market Values in 
USD given in the MR Data Table "Positions in Fixed and Floating Rate  Debt Securities": Long 
[{'010. MR-Data IRR'!U9}] multiplied by their respective Modified Durations [{'010. MR- Data 
IRR'!M9}] for the currency in question [i.e. when {'010. MR-Data IRR'!G9}=B26], when the 
Modified  Duration [{'010. MR-Data IRR'!M9}]   1/12; plus the sum of the Market Values in 
USD given in the table  "Forwards and Futures on Debt Securities" [{'010. MR-Data 
IRR'!X23}] multiplied by their respective Modified  Durations [{'010. MR-Data IRR'!R23}] for 
the currency in question [i.e. when {'010. MR-Data IRR'!L23}=B26],  when the Position Type 
[{'010. MR-Data IRR'!B23}] = "Long" and the Modified Duration [{'010. MR-Data  IRR'!R23}]   
1/12; plus the sum of the Market Values in USD given in the table "Forwards and Futures on 
Debt  Securities" [{'010. MR-Data IRR'!X23}] multiplied by the respective "Modified Duration of 
the Future/Forward"  [{'010. MR-Data IRR'!D23}] for the currency in question [i.e. when {'010. 
MR-Data IRR'!L23}=B26], when the  Position Type [{'010. MR-Data IRR'!B23}] = "Short" and 
the "Modified Duration of the Future/Forward" [{'010.  MR-Data IRR'!D23}]   1/12; plus the 
sum of the Long Notional Positions in USD given in the table "Forward Rate  Agreements" 
[{'010. MR-Data IRR'!D30}] multiplied by the respective "Modified Duration of Long Notional  



Position" [{'010. MR-Data IRR'!E30}] for the currency in question [i.e. when {'010. MR-Data 
IRR'!I30}=B26] when  the "Modified Duration of Long Notional Position" [{'010. MR-Data 
IRR'!E30}]   1/12; plus the sum of the Long  Notional Positions in USD given in the table 
"Interest Rate Futures" [{'010. MR-Data IRR'!D37}] multiplied by the  respective "Modified 
Duration of Long Notional Position" [{'010. MR-Data IRR'!E37}] for the currency in question  
[i.e. when {'010. MR-Data IRR'!I37}=B26], when the "Modified Duration of Long Notional 
Position" [{'010. MR- Data IRR'!E37}]   1/12; plus the sum of the Notional Positions in USD 
given in the table "Interest Rate Swaps and  Cross Currency Swaps": Receiving Leg [{'010. 
MR-Data IRR'!R44}] multiplied by their respective Modified  Durations [{'010. MR-Data 
IRR'!S44}] for the currency in question [i.e. when {'010. MR-Data IRR'!P44}=B26]  when the 
Modified Duration [{'010. MR-Data IRR'!S44}]   1/12; plus the sum of the Delta-Adjusted 
Market    = Blank unless Methodology Selected for Interest Rate Risk ['000. Cover 
Sheet'!E36] = "Duration", in which case  equal to the sum of the Market Values in USD given 
in the MR Data Table "Positions in Fixed and Floating Rate  Debt Securities": Long [{'010. 
MR-Data IRR'!U9}] multiplied by their respective Modified Durations [{'010. MR- Data 
IRR'!M9}] for the currency in question [i.e. when {'010. MR-Data IRR'!G9}=B26], when 1/12 < 
Modified  Duration [{'010. MR-Data IRR'!M9}]   1/4; plus the sum of the Market Values in USD 
given in the table  "Forwards and Futures on Debt Securities" [{'010. MR-Data IRR'!X23}] 
multiplied by their respective Modified  Durations [{'010. MR-Data IRR'!R23}] for the currency 
in question [i.e. when {'010. MR-Data IRR'!L23}=B26],  when the Position Type [{'010. 
MR-Data IRR'!B23}] = "Long" and 1/12 < Modified Duration [{'010. MR-Data  IRR'!R23}]   1/4; 
plus the sum of the Market Values in USD given in the table "Forwards and Futures on Debt  
Securities" [{'010. MR-Data IRR'!X23}] multiplied by the respective "Modified Duration of the 
Future/Forward"  [{'010. MR-Data IRR'!D23}] for the currency in question [i.e. when {'010. 
MR-Data IRR'!L23}=B26], when the  Position Type [{'010. MR-Data IRR'!B23}] = "Short" and 
1/12 < "Modified Duration of the Future/Forward"  [{'010. MR-Data IRR'!D23}]   1/4; plus the 
sum of the Long Notional Positions in USD given in the table "Forward  Rate Agreements" 
[{'010. MR-Data IRR'!D30}] multiplied by the respective "Modified Duration of Long Notional  
Position" [{'010. MR-Data IRR'!E30}] for the currency in question [i.e. when {'010. MR-Data 
IRR'!I30}=B26] when  1/12 < "Modified Duration of Long Notional Position" [{'010. MR-Data 
IRR'!E30}]   1/4; plus the sum of the Long  Notional Positions in USD given in the table 
"Interest Rate Futures" [{'010. MR-Data IRR'!D37}] multiplied by the  respective "Modified 
Duration of Long Notional Position" [{'010. MR-Data IRR'!E37}] for the currency in question  
[i.e. when {'010. MR-Data IRR'!I37}=B26], when 1/12 < "Modified Duration of Long Notional 
Position" [{'010. MR- Data IRR'!E37}]   1/4; plus the sum of the Notional Positions in USD 
given in the table "Interest Rate Swaps and  Cross Currency Swaps": Receiving Leg [{'010. 
MR-Data IRR'!R44}] multiplied by their respective Modified  Durations [{'010. MR-Data 
IRR'!S44}] for the currency in question [i.e. when {'010. MR-Data IRR'!P44}=B26]  when 1/12 
< Modified Duration [{'010. MR-Data IRR'!S44}]   1/4; plus the sum of the Delta-Adjusted 
Market    = Blank unless Methodology Selected for Interest Rate Risk ['000. Cover 
Sheet'!E36] = "Duration", in which case  equal to the sum of the Market Values in USD given 
in the MR Data Table "Positions in Fixed and Floating Rate  Debt Securities": Long [{'010. 
MR-Data IRR'!U9}] multiplied by their respective Modified Durations [{'010. MR- Data 
IRR'!M9}] for the currency in question [i.e. when {'010. MR-Data IRR'!G9}=B26], when 1/4 < 
Modified  Duration [{'010. MR-Data IRR'!M9}]   1/2; plus the sum of the Market Values in USD 
given in the table  "Forwards and Futures on Debt Securities" [{'010. MR-Data IRR'!X23}] 
multiplied by their respective Modified  Durations [{'010. MR-Data IRR'!R23}] for the currency 



in question [i.e. when {'010. MR-Data IRR'!L23}=B26],  when the Position Type [{'010. 
MR-Data IRR'!B23}] = "Long" and 1/4 < Modified Duration [{'010. MR-Data  IRR'!R23}]   1/2; 
plus the sum of the Market Values in USD given in the table "Forwards and Futures on Debt  
Securities" [{'010. MR-Data IRR'!X23}] multiplied by the respective "Modified Duration of the 
Future/Forward"  [{'010. MR-Data IRR'!D23}] for the currency in question [i.e. when {'010. 
MR-Data IRR'!L23}=B26], when the  Position Type [{'010. MR-Data IRR'!B23}] = "Short" and 
1/4 < "Modified Duration of the Future/Forward" [{'010.  MR-Data IRR'!D23}]   1/2; plus the 
sum of the Long Notional Positions in USD given in the table "Forward Rate  Agreements" 
[{'010. MR-Data IRR'!D30}] multiplied by the respective "Modified Duration of Long Notional  
Position" [{'010. MR-Data IRR'!E30}] for the currency in question [i.e. when {'010. MR-Data 
IRR'!I30}=B26] when  1/4 < "Modified Duration of Long Notional Position" [{'010. MR-Data 
IRR'!E30}]   1/2; plus the sum of the Long  Notional Positions in USD given in the table 
"Interest Rate Futures" [{'010. MR-Data IRR'!D37}] multiplied by the  respective "Modified 
Duration of Long Notional Position" [{'010. MR-Data IRR'!E37}] for the currency in question  
[i.e. when {'010. MR-Data IRR'!I37}=B26], when 1/4 < "Modified Duration of Long Notional 
Position" [{'010. MR- Data IRR'!E37}]   1/2; plus the sum of the Notional Positions in USD 
given in the table "Interest Rate Swaps and  Cross Currency Swaps": Receiving Leg [{'010. 
MR-Data IRR'!R44}] multiplied by their respective Modified  Durations [{'010. MR-Data 
IRR'!S44}] for the currency in question [i.e. when {'010. MR-Data IRR'!P44}=B26]  when 1/4 < 
Modified Duration [{'010. MR-Data IRR'!S44}]   1/2; plus the sum of the Delta-Adjusted Market 
   = Blank unless Methodology Selected for Interest Rate Risk ['000. Cover Sheet'!E36] = 
"Duration", in which case  equal to the sum of the Market Values in USD given in the MR Data 
Table "Positions in Fixed and Floating Rate  Debt Securities": Long [{'010. MR-Data IRR'!U9}] 
multiplied by their respective Modified Durations [{'010. MR- Data IRR'!M9}] for the currency 
in question [i.e. when {'010. MR-Data IRR'!G9}=B26], when 1/2 < Modified  Duration [{'010. 
MR-Data IRR'!M9}]   1; plus the sum of the Market Values in USD given in the table "Forwards 
 and Futures on Debt Securities" [{'010. MR-Data IRR'!X23}] multiplied by their respective 
Modified Durations  [{'010. MR-Data IRR'!R23}] for the currency in question [i.e. when {'010. 
MR-Data IRR'!L23}=B26], when the  Position Type [{'010. MR-Data IRR'!B23}] = "Long" and 
1/2 < Modified Duration [{'010. MR-Data IRR'!R23}]   1;  plus the sum of the Market Values in 
USD given in the table "Forwards and Futures on Debt Securities" [{'010.  MR-Data 
IRR'!X23}] multiplied by the respective "Modified Duration of the Future/Forward" [{'010. 
MR-Data  IRR'!D23}] for the currency in question [i.e. when {'010. MR-Data IRR'!L23}=B26], 
when the Position Type [{'010.  MR-Data IRR'!B23}] = "Short" and 1/2 < "Modified Duration of 
the Future/Forward" [{'010. MR-Data IRR'!D23}]    1; plus the sum of the Long Notional 
Positions in USD given in the table "Forward Rate Agreements" [{'010. MR- Data IRR'!D30}] 
multiplied by the respective "Modified Duration of Long Notional Position" [{'010. MR-Data  
IRR'!E30}] for the currency in question [i.e. when {'010. MR-Data IRR'!I30}=B26] when 1/2 < 
"Modified Duration  of Long Notional Position" [{'010. MR-Data IRR'!E30}]   1; plus the sum of 
the Long Notional Positions in USD  given in the table "Interest Rate Futures" [{'010. MR-Data 
IRR'!D37}] multiplied by the respective "Modified  Duration of Long Notional Position" [{'010. 
MR-Data IRR'!E37}] for the currency in question [i.e. when {'010. MR- Data IRR'!I37}=B26], 
when 1/2 < "Modified Duration of Long Notional Position" [{'010. MR-Data IRR'!E37}]   1;  plus 
the sum of the Notional Positions in USD given in the table "Interest Rate Swaps and Cross 
Currency  Swaps": Receiving Leg [{'010. MR-Data IRR'!R44}] multiplied by their respective 
Modified Durations [{'010. MR- Data IRR'!S44}] for the currency in question [i.e. when {'010. 
MR-Data IRR'!P44}=B26] when 1/2 < Modified  Duration [{'010. MR-Data IRR'!S44}]   1; plus 



the sum of the Delta-Adjusted Market Values in USD given in the    = Blank unless 
Methodology Selected for Interest Rate Risk ['000. Cover Sheet'!E36] = "Duration", in which 
case  equal to the sum of the Market Values in USD given in the MR Data Table "Positions in 
Fixed and Floating Rate  Debt Securities": Long [{'010. MR-Data IRR'!U9}] multiplied by their 
respective Modified Durations [{'010. MR- Data IRR'!M9}] for the currency in question [i.e. 
when {'010. MR-Data IRR'!G9}=B26], when 1 < Modified  Duration [{'010. MR-Data IRR'!M9}]  
 1.9; plus the sum of the Market Values in USD given in the table "Forwards  and Futures on 
Debt Securities" [{'010. MR-Data IRR'!X23}] multiplied by their respective Modified Durations  
[{'010. MR-Data IRR'!R23}] for the currency in question [i.e. when {'010. MR-Data 
IRR'!L23}=B26], when the  Position Type [{'010. MR-Data IRR'!B23}] = "Long" and 1 < 
Modified Duration [{'010. MR-Data IRR'!R23}]   1.9;  plus the sum of the Market Values in 
USD given in the table "Forwards and Futures on Debt Securities" [{'010.  MR-Data 
IRR'!X23}] multiplied by the respective "Modified Duration of the Future/Forward" [{'010. 
MR-Data  IRR'!D23}] for the currency in question [i.e. when {'010. MR-Data IRR'!L23}=B26], 
when the Position Type [{'010.  MR-Data IRR'!B23}] = "Short" and 1 < "Modified Duration of 
the Future/Forward" [{'010. MR-Data IRR'!D23}]    1.9; plus the sum of the Long Notional 
Positions in USD given in the table "Forward Rate Agreements" [{'010.  MR-Data IRR'!D30}] 
multiplied by the respective "Modified Duration of Long Notional Position" [{'010. MR-Data  
IRR'!E30}] for the currency in question [i.e. when {'010. MR-Data IRR'!I30}=B26] when 1 < 
"Modified Duration of  Long Notional Position" [{'010. MR-Data IRR'!E30}]   1.9; plus the sum 
of the Long Notional Positions in USD  given in the table "Interest Rate Futures" [{'010. 
MR-Data IRR'!D37}] multiplied by the respective "Modified  Duration of Long Notional 
Position" [{'010. MR-Data IRR'!E37}] for the currency in question [i.e. when {'010. MR- Data 
IRR'!I37}=B26], when 1 < "Modified Duration of Long Notional Position" [{'010. MR-Data 
IRR'!E37}]   1.9;  plus the sum of the Notional Positions in USD given in the table "Interest 
Rate Swaps and Cross Currency  Swaps": Receiving Leg [{'010. MR-Data IRR'!R44}] 
multiplied by their respective Modified Durations [{'010. MR- Data IRR'!S44}] for the currency 
in question [i.e. when {'010. MR-Data IRR'!P44}=B26] when 1 < Modified  Duration [{'010. 
MR-Data IRR'!S44}]   1.9; plus the sum of the Delta-Adjusted Market Values in USD given in 
the    = Blank unless Methodology Selected for Interest Rate Risk ['000. Cover Sheet'!E36] = 
"Duration", in which case  equal to the sum of the Market Values in USD given in the MR Data 
Table "Positions in Fixed and Floating Rate  Debt Securities": Long [{'010. MR-Data IRR'!U9}] 
multiplied by their respective Modified Durations [{'010. MR- Data IRR'!M9}] for the currency 
in question [i.e. when {'010. MR-Data IRR'!G9}=B26], when 1.9 < Modified  Duration [{'010. 
MR-Data IRR'!M9}]   2.8; plus the sum of the Market Values in USD given in the table 
"Forwards  and Futures on Debt Securities" [{'010. MR-Data IRR'!X23}] multiplied by their 
respective Modified Durations  [{'010. MR-Data IRR'!R23}] for the currency in question [i.e. 
when {'010. MR-Data IRR'!L23}=B26], when the  Position Type [{'010. MR-Data IRR'!B23}] = 
"Long" and 1.9 < Modified Duration [{'010. MR-Data IRR'!R23}]   2.8;  plus the sum of the 
Market Values in USD given in the table "Forwards and Futures on Debt Securities" [{'010.  
MR-Data IRR'!X23}] multiplied by the respective "Modified Duration of the Future/Forward" 
[{'010. MR-Data  IRR'!D23}] for the currency in question [i.e. when {'010. MR-Data 
IRR'!L23}=B26], when the Position Type [{'010.  MR-Data IRR'!B23}] = "Short" and 1.9 < 
"Modified Duration of the Future/Forward" [{'010. MR-Data IRR'!D23}]    2.8; plus the sum of 
the Long Notional Positions in USD given in the table "Forward Rate Agreements" [{'010.  
MR-Data IRR'!D30}] multiplied by the respective "Modified Duration of Long Notional Position" 
[{'010. MR-Data  IRR'!E30}] for the currency in question [i.e. when {'010. MR-Data 



IRR'!I30}=B26] when 1.9 < "Modified Duration  of Long Notional Position" [{'010. MR-Data 
IRR'!E30}]   2.8; plus the sum of the Long Notional Positions in USD  given in the table 
"Interest Rate Futures" [{'010. MR-Data IRR'!D37}] multiplied by the respective "Modified  
Duration of Long Notional Position" [{'010. MR-Data IRR'!E37}] for the currency in question 
[i.e. when {'010. MR- Data IRR'!I37}=B26], when 1.9 < "Modified Duration of Long Notional 
Position" [{'010. MR-Data IRR'!E37}]   2.8;  plus the sum of the Notional Positions in USD 
given in the table "Interest Rate Swaps and Cross Currency  Swaps": Receiving Leg [{'010. 
MR-Data IRR'!R44}] multiplied by their respective Modified Durations [{'010. MR- Data 
IRR'!S44}] for the currency in question [i.e. when {'010. MR-Data IRR'!P44}=B26] when 1.9 < 
Modified  Duration [{'010. MR-Data IRR'!S44}]   2.8; plus the sum of the Delta-Adjusted 
Market Values in USD given in the    = Blank unless Methodology Selected for Interest Rate 
Risk ['000. Cover Sheet'!E36] = "Duration", in which case  equal to the sum of the Market 
Values in USD given in the MR Data Table "Positions in Fixed and Floating Rate  Debt 
Securities": Long [{'010. MR-Data IRR'!U9}] multiplied by their respective Modified Durations 
[{'010. MR- Data IRR'!M9}] for the currency in question [i.e. when {'010. MR-Data 
IRR'!G9}=B26], when 2.8 < Modified  Duration [{'010. MR-Data IRR'!M9}]   3.6; plus the sum 
of the Market Values in USD given in the table "Forwards  and Futures on Debt Securities" 
[{'010. MR-Data IRR'!X23}] multiplied by their respective Modified Durations  [{'010. MR-Data 
IRR'!R23}] for the currency in question [i.e. when {'010. MR-Data IRR'!L23}=B26], when the  
Position Type [{'010. MR-Data IRR'!B23}] = "Long" and 2.8 < Modified Duration [{'010. 
MR-Data IRR'!R23}]   3.6;  plus the sum of the Market Values in USD given in the table 
"Forwards and Futures on Debt Securities" [{'010.  MR-Data IRR'!X23}] multiplied by the 
respective "Modified Duration of the Future/Forward" [{'010. MR-Data  IRR'!D23}] for the 
currency in question [i.e. when {'010. MR-Data IRR'!L23}=B26], when the Position Type [{'010. 
 MR-Data IRR'!B23}] = "Short" and 2.8 < "Modified Duration of the Future/Forward" [{'010. 
MR-Data IRR'!D23}]    3.6; plus the sum of the Long Notional Positions in USD given in the 
table "Forward Rate Agreements" [{'010.  MR-Data IRR'!D30}] multiplied by the respective 
"Modified Duration of Long Notional Position" [{'010. MR-Data  IRR'!E30}] for the currency in 
question [i.e. when {'010. MR-Data IRR'!I30}=B26] when 2.8 < "Modified Duration  of Long 
Notional Position" [{'010. MR-Data IRR'!E30}]   3.6; plus the sum of the Long Notional 
Positions in USD  given in the table "Interest Rate Futures" [{'010. MR-Data IRR'!D37}] 
multiplied by the respective "Modified  Duration of Long Notional Position" [{'010. MR-Data 
IRR'!E37}] for the currency in question [i.e. when {'010. MR- Data IRR'!I37}=B26], when 2.8 < 
"Modified Duration of Long Notional Position" [{'010. MR-Data IRR'!E37}]   3.6;  plus the sum 
of the Notional Positions in USD given in the table "Interest Rate Swaps and Cross Currency  
Swaps": Receiving Leg [{'010. MR-Data IRR'!R44}] multiplied by their respective Modified 
Durations [{'010. MR- Data IRR'!S44}] for the currency in question [i.e. when {'010. MR-Data 
IRR'!P44}=B26] when 2.8 < Modified  Duration [{'010. MR-Data IRR'!S44}]   3.6; plus the sum 
of the Delta-Adjusted Market Values in USD given in the    = Blank unless Methodology 
Selected for Interest Rate Risk ['000. Cover Sheet'!E36] = "Duration", in which case  equal to 
the sum of the Market Values in USD given in the MR Data Table "Positions in Fixed and 
Floating Rate  Debt Securities": Long [{'010. MR-Data IRR'!U9}] multiplied by their respective 
Modified Durations [{'010. MR- Data IRR'!M9}] for the currency in question [i.e. when {'010. 
MR-Data IRR'!G9}=B26], when 3.6 < Modified  Duration [{'010. MR-Data IRR'!M9}]   4.3; plus 
the sum of the Market Values in USD given in the table "Forwards  and Futures on Debt 
Securities" [{'010. MR-Data IRR'!X23}] multiplied by their respective Modified Durations  
[{'010. MR-Data IRR'!R23}] for the currency in question [i.e. when {'010. MR-Data 



IRR'!L23}=B26], when the  Position Type [{'010. MR-Data IRR'!B23}] = "Long" and 3.6 < 
Modified Duration [{'010. MR-Data IRR'!R23}]   4.3;  plus the sum of the Market Values in 
USD given in the table "Forwards and Futures on Debt Securities" [{'010.  MR-Data 
IRR'!X23}] multiplied by the respective "Modified Duration of the Future/Forward" [{'010. 
MR-Data  IRR'!D23}] for the currency in question [i.e. when {'010. MR-Data IRR'!L23}=B26], 
when the Position Type [{'010.  MR-Data IRR'!B23}] = "Short" and 3.6 < "Modified Duration of 
the Future/Forward" [{'010. MR-Data IRR'!D23}]    4.3; plus the sum of the Long Notional 
Positions in USD given in the table "Forward Rate Agreements" [{'010.  MR-Data IRR'!D30}] 
multiplied by the respective "Modified Duration of Long Notional Position" [{'010. MR-Data  
IRR'!E30}] for the currency in question [i.e. when {'010. MR-Data IRR'!I30}=B26] when 3.6 < 
"Modified Duration  of Long Notional Position" [{'010. MR-Data IRR'!E30}]   4.3; plus the sum 
of the Long Notional Positions in USD  given in the table "Interest Rate Futures" [{'010. 
MR-Data IRR'!D37}] multiplied by the respective "Modified  Duration of Long Notional 
Position" [{'010. MR-Data IRR'!E37}] for the currency in question [i.e. when {'010. MR- Data 
IRR'!I37}=B26], when 3.6 < "Modified Duration of Long Notional Position" [{'010. MR-Data 
IRR'!E37}]   4.3;  plus the sum of the Notional Positions in USD given in the table "Interest 
Rate Swaps and Cross Currency  Swaps": Receiving Leg [{'010. MR-Data IRR'!R44}] 
multiplied by their respective Modified Durations [{'010. MR- Data IRR'!S44}] for the currency 
in question [i.e. when {'010. MR-Data IRR'!P44}=B26] when 3.6 < Modified  Duration [{'010. 
MR-Data IRR'!S44}]   4.3; plus the sum of the Delta-Adjusted Market Values in USD given in 
the    = Blank unless Methodology Selected for Interest Rate Risk ['000. Cover Sheet'!E36] = 
"Duration", in which case  equal to the sum of the Market Values in USD given in the MR Data 
Table "Positions in Fixed and Floating Rate  Debt Securities": Long [{'010. MR-Data IRR'!U9}] 
multiplied by their respective Modified Durations [{'010. MR- Data IRR'!M9}] for the currency 
in question [i.e. when {'010. MR-Data IRR'!G9}=B26], when 4.3 < Modified  Duration [{'010. 
MR-Data IRR'!M9}]   5.7; plus the sum of the Market Values in USD given in the table 
"Forwards  and Futures on Debt Securities" [{'010. MR-Data IRR'!X23}] multiplied by their 
respective Modified Durations  [{'010. MR-Data IRR'!R23}] for the currency in question [i.e. 
when {'010. MR-Data IRR'!L23}=B26], when the  Position Type [{'010. MR-Data IRR'!B23}] = 
"Long" and 4.3 < Modified Duration [{'010. MR-Data IRR'!R23}]   5.7;  plus the sum of the 
Market Values in USD given in the table "Forwards and Futures on Debt Securities" [{'010.  
MR-Data IRR'!X23}] multiplied by the respective "Modified Duration of the Future/Forward" 
[{'010. MR-Data  IRR'!D23}] for the currency in question [i.e. when {'010. MR-Data 
IRR'!L23}=B26], when the Position Type [{'010.  MR-Data IRR'!B23}] = "Short" and 4.3 < 
"Modified Duration of the Future/Forward" [{'010. MR-Data IRR'!D23}]    5.7; plus the sum of 
the Long Notional Positions in USD given in the table "Forward Rate Agreements" [{'010.  
MR-Data IRR'!D30}] multiplied by the respective "Modified Duration of Long Notional Position" 
[{'010. MR-Data  IRR'!E30}] for the currency in question [i.e. when {'010. MR-Data 
IRR'!I30}=B26] when 4.3 < "Modified Duration  of Long Notional Position" [{'010. MR-Data 
IRR'!E30}]   5.7; plus the sum of the Long Notional Positions in USD  given in the table 
"Interest Rate Futures" [{'010. MR-Data IRR'!D37}] multiplied by the respective "Modified  
Duration of Long Notional Position" [{'010. MR-Data IRR'!E37}] for the currency in question 
[i.e. when {'010. MR- Data IRR'!I37}=B26], when 4.3 < "Modified Duration of Long Notional 
Position" [{'010. MR-Data IRR'!E37}]   5.7;  plus the sum of the Notional Positions in USD 
given in the table "Interest Rate Swaps and Cross Currency  Swaps": Receiving Leg [{'010. 
MR-Data IRR'!R44}] multiplied by their respective Modified Durations [{'010. MR- Data 
IRR'!S44}] for the currency in question [i.e. when {'010. MR-Data IRR'!P44}=B26] when 4.3 < 



Modified  Duration [{'010. MR-Data IRR'!S44}]   5.7; plus the sum of the Delta-Adjusted 
Market Values in USD given in the    = Blank unless Methodology Selected for Interest Rate 
Risk ['000. Cover Sheet'!E36] = "Duration", in which case  equal to the sum of the Market 
Values in USD given in the MR Data Table "Positions in Fixed and Floating Rate  Debt 
Securities": Long [{'010. MR-Data IRR'!U9}] multiplied by their respective Modified Durations 
[{'010. MR- Data IRR'!M9}] for the currency in question [i.e. when {'010. MR-Data 
IRR'!G9}=B26], when 5.7 < Modified  Duration [{'010. MR-Data IRR'!M9}]   7.3; plus the sum 
of the Market Values in USD given in the table "Forwards  and Futures on Debt Securities" 
[{'010. MR-Data IRR'!X23}] multiplied by their respective Modified Durations  [{'010. MR-Data 
IRR'!R23}] for the currency in question [i.e. when {'010. MR-Data IRR'!L23}=B26], when the  
Position Type [{'010. MR-Data IRR'!B23}] = "Long" and 5.7 < Modified Duration [{'010. 
MR-Data IRR'!R23}]   7.3;  plus the sum of the Market Values in USD given in the table 
"Forwards and Futures on Debt Securities" [{'010.  MR-Data IRR'!X23}] multiplied by the 
respective "Modified Duration of the Future/Forward" [{'010. MR-Data  IRR'!D23}] for the 
currency in question [i.e. when {'010. MR-Data IRR'!L23}=B26], when the Position Type [{'010. 
 MR-Data IRR'!B23}] = "Short" and 5.7 < "Modified Duration of the Future/Forward" [{'010. 
MR-Data IRR'!D23}]    7.3; plus the sum of the Long Notional Positions in USD given in the 
table "Forward Rate Agreements" [{'010.  MR-Data IRR'!D30}] multiplied by the respective 
"Modified Duration of Long Notional Position" [{'010. MR-Data  IRR'!E30}] for the currency in 
question [i.e. when {'010. MR-Data IRR'!I30}=B26] when 5.7 < "Modified Duration  of Long 
Notional Position" [{'010. MR-Data IRR'!E30}]   7.3; plus the sum of the Long Notional 
Positions in USD  given in the table "Interest Rate Futures" [{'010. MR-Data IRR'!D37}] 
multiplied by the respective "Modified  Duration of Long Notional Position" [{'010. MR-Data 
IRR'!E37}] for the currency in question [i.e. when {'010. MR- Data IRR'!I37}=B26], when 5.7 < 
"Modified Duration of Long Notional Position" [{'010. MR-Data IRR'!E37}]   7.3;  plus the sum 
of the Notional Positions in USD given in the table "Interest Rate Swaps and Cross Currency  
Swaps": Receiving Leg [{'010. MR-Data IRR'!R44}] multiplied by their respective Modified 
Durations [{'010. MR- Data IRR'!S44}] for the currency in question [i.e. when {'010. MR-Data 
IRR'!P44}=B26] when 5.7 < Modified  Duration [{'010. MR-Data IRR'!S44}]   7.3; plus the sum 
of the Delta-Adjusted Market Values in USD given in the    = Blank unless Methodology 
Selected for Interest Rate Risk ['000. Cover Sheet'!E36] = "Duration", in which case  equal to 
the sum of the Market Values in USD given in the MR Data Table "Positions in Fixed and 
Floating Rate  Debt Securities": Long [{'010. MR-Data IRR'!U9}] multiplied by their respective 
Modified Durations [{'010. MR- Data IRR'!M9}] for the currency in question [i.e. when {'010. 
MR-Data IRR'!G9}=B26], when 7.3 < Modified  Duration [{'010. MR-Data IRR'!M9}]   9.3; plus 
the sum of the Market Values in USD given in the table "Forwards  and Futures on Debt 
Securities" [{'010. MR-Data IRR'!X23}] multiplied by their respective Modified Durations  
[{'010. MR-Data IRR'!R23}] for the currency in question [i.e. when {'010. MR-Data 
IRR'!L23}=B26], when the  Position Type [{'010. MR-Data IRR'!B23}] = "Long" and 7.3 < 
Modified Duration [{'010. MR-Data IRR'!R23}]   9.3;  plus the sum of the Market Values in 
USD given in the table "Forwards and Futures on Debt Securities" [{'010.  MR-Data 
IRR'!X23}] multiplied by the respective "Modified Duration of the Future/Forward" [{'010. 
MR-Data  IRR'!D23}] for the currency in question [i.e. when {'010. MR-Data IRR'!L23}=B26], 
when the Position Type [{'010.  MR-Data IRR'!B23}] = "Short" and 7.3 < "Modified Duration of 
the Future/Forward" [{'010. MR-Data IRR'!D23}]    9.3; plus the sum of the Long Notional 
Positions in USD given in the table "Forward Rate Agreements" [{'010.  MR-Data IRR'!D30}] 
multiplied by the respective "Modified Duration of Long Notional Position" [{'010. MR-Data  



IRR'!E30}] for the currency in question [i.e. when {'010. MR-Data IRR'!I30}=B26] when 7.3 < 
"Modified Duration  of Long Notional Position" [{'010. MR-Data IRR'!E30}]   9.3; plus the sum 
of the Long Notional Positions in USD  given in the table "Interest Rate Futures" [{'010. 
MR-Data IRR'!D37}] multiplied by the respective "Modified  Duration of Long Notional 
Position" [{'010. MR-Data IRR'!E37}] for the currency in question [i.e. when {'010. MR- Data 
IRR'!I37}=B26], when 7.3 < "Modified Duration of Long Notional Position" [{'010. MR-Data 
IRR'!E37}]   9.3;  plus the sum of the Notional Positions in USD given in the table "Interest 
Rate Swaps and Cross Currency  Swaps": Receiving Leg [{'010. MR-Data IRR'!R44}] 
multiplied by their respective Modified Durations [{'010. MR- Data IRR'!S44}] for the currency 
in question [i.e. when {'010. MR-Data IRR'!P44}=B26] when 7.3 < Modified  Duration [{'010. 
MR-Data IRR'!S44}]   9.3; plus the sum of the Delta-Adjusted Market Values in USD given in 
the    = Blank unless Methodology Selected for Interest Rate Risk ['000. Cover Sheet'!E36] = 
"Duration", in which case  equal to the sum of the Market Values in USD given in the MR Data 
Table "Positions in Fixed and Floating Rate  Debt Securities": Long [{'010. MR-Data IRR'!U9}] 
multiplied by their respective Modified Durations [{'010. MR- Data IRR'!M9}] for the currency 
in question [i.e. when {'010. MR-Data IRR'!G9}=B26], when 9.3 < Modified  Duration [{'010. 
MR-Data IRR'!M9}]   10.6; plus the sum of the Market Values in USD given in the table  
"Forwards and Futures on Debt Securities" [{'010. MR-Data IRR'!X23}] multiplied by their 
respective Modified  Durations [{'010. MR-Data IRR'!R23}] for the currency in question [i.e. 
when {'010. MR-Data IRR'!L23}=B26],  when the Position Type [{'010. MR-Data IRR'!B23}] = 
"Long" and 9.3 < Modified Duration [{'010. MR-Data  IRR'!R23}]   10.6; plus the sum of the 
Market Values in USD given in the table "Forwards and Futures on Debt  Securities" [{'010. 
MR-Data IRR'!X23}] multiplied by the respective "Modified Duration of the Future/Forward"  
[{'010. MR-Data IRR'!D23}] for the currency in question [i.e. when {'010. MR-Data 
IRR'!L23}=B26], when the  Position Type [{'010. MR-Data IRR'!B23}] = "Short" and 9.3 < 
"Modified Duration of the Future/Forward" [{'010.  MR-Data IRR'!D23}]   10.6; plus the sum of 
the Long Notional Positions in USD given in the table "Forward Rate  Agreements" [{'010. 
MR-Data IRR'!D30}] multiplied by the respective "Modified Duration of Long Notional  
Position" [{'010. MR-Data IRR'!E30}] for the currency in question [i.e. when {'010. MR-Data 
IRR'!I30}=B26] when  9.3 < "Modified Duration of Long Notional Position" [{'010. MR-Data 
IRR'!E30}]   10.6; plus the sum of the Long  Notional Positions in USD given in the table 
"Interest Rate Futures" [{'010. MR-Data IRR'!D37}] multiplied by the  respective "Modified 
Duration of Long Notional Position" [{'010. MR-Data IRR'!E37}] for the currency in question  
[i.e. when {'010. MR-Data IRR'!I37}=B26], when 9.3 < "Modified Duration of Long Notional 
Position" [{'010. MR- Data IRR'!E37}]   10.6; plus the sum of the Notional Positions in USD 
given in the table "Interest Rate Swaps and  Cross Currency Swaps": Receiving Leg [{'010. 
MR-Data IRR'!R44}] multiplied by their respective Modified  Durations [{'010. MR-Data 
IRR'!S44}] for the currency in question [i.e. when {'010. MR-Data IRR'!P44}=B26]  when 9.3 < 
Modified Duration [{'010. MR-Data IRR'!S44}]   10.6; plus the sum of the Delta-Adjusted 
Market    = Blank unless Methodology Selected for Interest Rate Risk ['000. Cover 
Sheet'!E36] = "Duration", in which case  equal to the sum of the Market Values in USD given 
in the MR Data Table "Positions in Fixed and Floating Rate  Debt Securities": Long [{'010. 
MR-Data IRR'!U9}] multiplied by their respective Modified Durations [{'010. MR- Data 
IRR'!M9}] for the currency in question [i.e. when {'010. MR-Data IRR'!G9}=B26], when 10.6 < 
Modified  Duration [{'010. MR-Data IRR'!M9}]   12; plus the sum of the Market Values in USD 
given in the table "Forwards  and Futures on Debt Securities" [{'010. MR-Data IRR'!X23}] 
multiplied by their respective Modified Durations  [{'010. MR-Data IRR'!R23}] for the currency 



in question [i.e. when {'010. MR-Data IRR'!L23}=B26], when the  Position Type [{'010. 
MR-Data IRR'!B23}] = "Long" and 10.6 < Modified Duration [{'010. MR-Data IRR'!R23}]   12;  
plus the sum of the Market Values in USD given in the table "Forwards and Futures on Debt 
Securities" [{'010.  MR-Data IRR'!X23}] multiplied by the respective "Modified Duration of the 
Future/Forward" [{'010. MR-Data  IRR'!D23}] for the currency in question [i.e. when {'010. 
MR-Data IRR'!L23}=B26], when the Position Type [{'010.  MR-Data IRR'!B23}] = "Short" and 
10.6 < "Modified Duration of the Future/Forward" [{'010. MR-Data IRR'!D23}]    12; plus the 
sum of the Long Notional Positions in USD given in the table "Forward Rate Agreements" 
[{'010.  MR-Data IRR'!D30}] multiplied by the respective "Modified Duration of Long Notional 
Position" [{'010. MR-Data  IRR'!E30}] for the currency in question [i.e. when {'010. MR-Data 
IRR'!I30}=B26] when 10.6 < "Modified Duration  of Long Notional Position" [{'010. MR-Data 
IRR'!E30}]   12; plus the sum of the Long Notional Positions in USD  given in the table 
"Interest Rate Futures" [{'010. MR-Data IRR'!D37}] multiplied by the respective "Modified  
Duration of Long Notional Position" [{'010. MR-Data IRR'!E37}] for the currency in question 
[i.e. when {'010. MR- Data IRR'!I37}=B26], when 10.6 < "Modified Duration of Long Notional 
Position" [{'010. MR-Data IRR'!E37}]   12;  plus the sum of the Notional Positions in USD 
given in the table "Interest Rate Swaps and Cross Currency  Swaps": Receiving Leg [{'010. 
MR-Data IRR'!R44}] multiplied by their respective Modified Durations [{'010. MR- Data 
IRR'!S44}] for the currency in question [i.e. when {'010. MR-Data IRR'!P44}=B26] when 10.6 < 
Modified  Duration [{'010. MR-Data IRR'!S44}]   12; plus the sum of the Delta-Adjusted Market 
Values in USD given in the    = Blank unless Methodology Selected for Interest Rate Risk 
['000. Cover Sheet'!E36] = "Duration", in which case  equal to the sum of the Market Values in 
USD given in the MR Data Table "Positions in Fixed and Floating Rate  Debt Securities": Long 
[{'010. MR-Data IRR'!U9}] multiplied by their respective Modified Durations [{'010. MR- Data 
IRR'!M9}] for the currency in question [i.e. when {'010. MR-Data IRR'!G9}=B26], when 12 < 
Modified  Duration [{'010. MR-Data IRR'!M9}]   20; plus the sum of the Market Values in USD 
given in the table "Forwards  and Futures on Debt Securities" [{'010. MR-Data IRR'!X23}] 
multiplied by their respective Modified Durations  [{'010. MR-Data IRR'!R23}] for the currency 
in question [i.e. when {'010. MR-Data IRR'!L23}=B26], when the  Position Type [{'010. 
MR-Data IRR'!B23}] = "Long" and 12 < Modified Duration [{'010. MR-Data IRR'!R23}]   20;  
plus the sum of the Market Values in USD given in the table "Forwards and Futures on Debt 
Securities" [{'010.  MR-Data IRR'!X23}] multiplied by the respective "Modified Duration of the 
Future/Forward" [{'010. MR-Data  IRR'!D23}] for the currency in question [i.e. when {'010. 
MR-Data IRR'!L23}=B26], when the Position Type [{'010.  MR-Data IRR'!B23}] = "Short" and 
12 < "Modified Duration of the Future/Forward" [{'010. MR-Data IRR'!D23}]    20; plus the sum 
of the Long Notional Positions in USD given in the table "Forward Rate Agreements" [{'010. 
MR- Data IRR'!D30}] multiplied by the respective "Modified Duration of Long Notional 
Position" [{'010. MR-Data  IRR'!E30}] for the currency in question [i.e. when {'010. MR-Data 
IRR'!I30}=B26] when 12 < "Modified Duration  of Long Notional Position" [{'010. MR-Data 
IRR'!E30}]   20; plus the sum of the Long Notional Positions in USD  given in the table 
"Interest Rate Futures" [{'010. MR-Data IRR'!D37}] multiplied by the respective "Modified  
Duration of Long Notional Position" [{'010. MR-Data IRR'!E37}] for the currency in question 
[i.e. when {'010. MR- Data IRR'!I37}=B26], when 12 < "Modified Duration of Long Notional 
Position" [{'010. MR-Data IRR'!E37}]   20;  plus the sum of the Notional Positions in USD 
given in the table "Interest Rate Swaps and Cross Currency  Swaps": Receiving Leg [{'010. 
MR-Data IRR'!R44}] multiplied by their respective Modified Durations [{'010. MR- Data 
IRR'!S44}] for the currency in question [i.e. when {'010. MR-Data IRR'!P44}=B26] when 12 < 



Modified  Duration [{'010. MR-Data IRR'!S44}]   20; plus the sum of the Delta-Adjusted Market 
Values in USD given in the    = Blank unless Methodology Selected for Interest Rate Risk 
['000. Cover Sheet'!E36] = "Duration", in which case  equal to the sum of the Market Values in 
USD given in the MR Data Table "Positions in Fixed and Floating Rate  Debt Securities": Long 
[{'010. MR-Data IRR'!U9}] multiplied by their respective Modified Durations [{'010. MR- Data 
IRR'!M9}] for the currency in question [i.e. when {'010. MR-Data IRR'!G9}=B26], when the 
Modified  Duration [{'010. MR-Data IRR'!M9}] > 20; plus the sum of the Market Values in USD 
given in the table "Forwards  and Futures on Debt Securities" [{'010. MR-Data IRR'!X23}] 
multiplied by their respective Modified Durations  [{'010. MR-Data IRR'!R23}] for the currency 
in question [i.e. when {'010. MR-Data IRR'!L23}=B26], when the  Position Type [{'010. 
MR-Data IRR'!B23}] = "Long" and the Modified Duration [{'010. MR-Data IRR'!R23}] > 20;  
plus the sum of the Market Values in USD given in the table "Forwards and Futures on Debt 
Securities" [{'010.  MR-Data IRR'!X23}] multiplied by the respective "Modified Duration of the 
Future/Forward" [{'010. MR-Data  IRR'!D23}] for the currency in question [i.e. when {'010. 
MR-Data IRR'!L23}=B26], when the Position Type [{'010.  MR-Data IRR'!B23}] = "Short" and 
the "Modified Duration of the Future/Forward" [{'010. MR-Data IRR'!D23}] >  20; plus the sum 
of the Long Notional Positions in USD given in the table "Forward Rate Agreements" [{'010. 
MR- Data IRR'!D30}] multiplied by the respective "Modified Duration of Long Notional 
Position" [{'010. MR-Data  IRR'!E30}] for the currency in question [i.e. when {'010. MR-Data 
IRR'!I30}=B26] when the "Modified Duration of  Long Notional Position" [{'010. MR-Data 
IRR'!E30}] > 20; plus the sum of the Long Notional Positions in USD  given in the table 
"Interest Rate Futures" [{'010. MR-Data IRR'!D37}] multiplied by the respective "Modified  
Duration of Long Notional Position" [{'010. MR-Data IRR'!E37}] for the currency in question 
[i.e. when {'010. MR- Data IRR'!I37}=B26], when the "Modified Duration of Long Notional 
Position" [{'010. MR-Data IRR'!E37}] > 20;  plus the sum of the Notional Positions in USD 
given in the table "Interest Rate Swaps and Cross Currency  Swaps": Receiving Leg [{'010. 
MR-Data IRR'!R44}] multiplied by their respective Modified Durations [{'010. MR- Data 
IRR'!S44}] for the currency in question [i.e. when {'010. MR-Data IRR'!P44}=B26] when the 
Modified  Duration [{'010. MR-Data IRR'!S44}] > 20; plus the sum of the Delta-Adjusted 
Market Values in USD given in the   = Minimum of: Sum of Unmatched Weighted Positions: 
Zone 1: Long [J30 to J33]; and Sum of Unmatched  Weighted Positions: Zone 1: Short [K30 to 
K33]   = Minimum of: Sum of Unmatched Weighted Positions: Zone 2: Long [J34 to J36]; and 
Sum of Unmatched  Weighted Positions: Zone 2: Short [K34 to K36]  = Minimum of: Sum of 
Unmatched Weighted Positions: Zone 3: Long [J37 to J44]; and Sum of Unmatched  Weighted 
Positions: Zone 3: Short [K37 to K44]  = Sum of Unmatched Weighted Positions: Zone 1: Long 
[J30 to J33] less Matched Weighted Positions: First  Round of Horizontal Offsetting: Zone 1 
[D59]   = Sum of Unmatched Weighted Positions: Zone 2: Long [J34 to J36] less Matched 
Weighted Positions: First  Round of Horizontal Offsetting: Zone 2 [D60]  = Sum of Unmatched 
Weighted Positions: Zone 3: Long [J37 to J44] less Matched Weighted Positions: First  Round 
of Horizontal Offsetting: Zone 3 [D61]  = Sum of the Positions Matched Between Zones 1 & 2 
(a) and the Positions Matched Between 2 & 3 (b), where:  (a):= Positions Matched Between 
Zones 1 & 2 = the minimum of: the sum of the Long Unmatched Positions in  Zone 1 [D67] 
and Zone 2 [D68]; and the sum of the Short Unmatched Positions in Zone 1 [E67] and Zone 2 
[E68]  [i.e. (a)=MIN(D67+D68,E67+E68)]; and (b):= Positions Matched Between Zones 2 & 3 
= the minimum of: the sum  of the Long Unmatched Positions in Zone 2 after the Second 
Round of Horizontal Offsetting ( = maximum of:  Unmatched Long Position in Zone 2 [D68] 
less "(a)"; and zero, [i.e. MAX(D68-"(a)",0)]) and the Long Unmatched  Positions in Zone 3 



[D69]; and the sum of the Short Unmatched Positions in Zone 2 after the Second Round of    
= Minimum of: the sum of the Long Unmatched Positions in Zone 1 after the Second Round 
of Horizontal  Offsetting ( = maximum of: Unmatched Long Position in Zone 1 [D67] less "(a)" 
above; and zero, [i.e. MAX(D67- "(a)",0)]) and the Long Unmatched Positions in Zone 3 after 
the Second Round of Horizontal Offsetting ( =  maximum of: Unmatched Long Position in 
Zone 3 [D69] less "(b)" above; and zero, [i.e. MAX(D69-"(b)",0)]); and  the sum of the Short 
Unmatched Positions in Zone 1 after the Second Round of Horizontal Offsetting ( =  
maximum of: Unmatched Short Position in Zone 1 [E67] less "(a)" above; and zero, [i.e. 
MAX(E67-"(a)",0)]) and  the Short Unmatched Positions in Zone 3 after the Second Round of 
Horizontal Offsetting ( = maximum of:    = Blank unless Methodology Selected for Interest 
Rate Risk ['000. Cover Sheet'!E36] = "Duration", in which case  equal to the sum of the 
Market Values in USD given in the MR Data Table "Positions in Fixed and Floating Rate  Debt 
Securities": Short [{'010. MR-Data IRR'!U16}] multiplied by their respective Modified Durations 
[{'010. MR- Data IRR'!M16}] for the currency in question [i.e. when {'010. MR-Data 
IRR'!G16}=B26], when the Modified  Duration [{'010. MR-Data IRR'!M16}]   1/12; plus the sum 
of the Market Values in USD given in the table  "Forwards and Futures on Debt Securities" 
[{'010. MR-Data IRR'!X23}] multiplied by their respective Modified  Durations [{'010. MR-Data 
IRR'!R23}] for the currency in question [i.e. when {'010. MR-Data IRR'!L23}=B26],  when the 
Position Type [{'010. MR-Data IRR'!B23}] = "Short" and the Modified Duration [{'010. MR-Data 
 IRR'!R23}]   1/12; plus the sum of the Market Values in USD given in the table "Forwards and 
Futures on Debt  Securities" [{'010. MR-Data IRR'!X23}] multiplied by the respective "Modified 
Duration of the Future/Forward"  [{'010. MR-Data IRR'!D23}] for the currency in question [i.e. 
when {'010. MR-Data IRR'!L23}=B26], when the  Position Type [{'010. MR-Data IRR'!B23}] = 
"Long" and the "Modified Duration of the Future/Forward" [{'010.  MR-Data IRR'!D23}]   1/12; 
plus the sum of the Short Notional Positions in USD given in the table "Forward Rate  
Agreements" [{'010. MR-Data IRR'!G30}] multiplied by the respective "Modified Duration of 
Short Notional  Position" [{'010. MR-Data IRR'!H30}] for the currency in question [i.e. when 
{'010. MR-Data IRR'!I30}=B26] when  the "Modified Duration of Short Notional Position" 
[{'010. MR-Data IRR'!H30}]   1/12; plus the sum of the Short  Notional Positions in USD given 
in the table "Interest Rate Futures" [{'010. MR-Data IRR'!G37}] multiplied by the  respective 
"Modified Duration of Short Notional Position" [{'010. MR-Data IRR'!H37}] for the currency in  
question [i.e. when {'010. MR-Data IRR'!I37}=B26], when the "Modified Duration of Short 
Notional Position"  [{'010. MR-Data IRR'!H37}]   1/12; plus the sum of the Notional Positions in 
USD given in the table "Interest  Rate Swaps and Cross Currency Swaps": Paying Leg [{'010. 
MR-Data IRR'!K44}] multiplied by their respective  Modified Durations [{'010. MR-Data 
IRR'!L44}] for the currency in question [i.e. when {'010. MR-Data  IRR'!I44}=B26] when the 
Modified Duration [{'010. MR-Data IRR'!L44}]   1/12; plus the sum of the Delta-   = Blank 
unless Methodology Selected for Interest Rate Risk ['000. Cover Sheet'!E36] = "Duration", in 
which case  equal to the sum of the Market Values in USD given in the MR Data Table 
"Positions in Fixed and Floating Rate  Debt Securities": Short [{'010. MR-Data IRR'!U16}] 
multiplied by their respective Modified Durations [{'010. MR- Data IRR'!M16}] for the currency 
in question [i.e. when {'010. MR-Data IRR'!G16}=B26], when 1/12 < Modified  Duration [{'010. 
MR-Data IRR'!M16}]   1/4; plus the sum of the Market Values in USD given in the table  
"Forwards and Futures on Debt Securities" [{'010. MR-Data IRR'!X23}] multiplied by their 
respective Modified  Durations [{'010. MR-Data IRR'!R23}] for the currency in question [i.e. 
when {'010. MR-Data IRR'!L23}=B26],  when the Position Type [{'010. MR-Data IRR'!B23}] = 
"Short" and 1/12 < Modified Duration [{'010. MR-Data  IRR'!R23}]   1/4; plus the sum of the 



Market Values in USD given in the table "Forwards and Futures on Debt  Securities" [{'010. 
MR-Data IRR'!X23}] multiplied by the respective "Modified Duration of the Future/Forward"  
[{'010. MR-Data IRR'!D23}] for the currency in question [i.e. when {'010. MR-Data 
IRR'!L23}=B26], when the  Position Type [{'010. MR-Data IRR'!B23}] = "Long" and 1/12 < 
"Modified Duration of the Future/Forward" [{'010.  MR-Data IRR'!D23}]   1/4; plus the sum of 
the Short Notional Positions in USD given in the table "Forward Rate  Agreements" [{'010. 
MR-Data IRR'!G30}] multiplied by the respective "Modified Duration of Short Notional  
Position" [{'010. MR-Data IRR'!H30}] for the currency in question [i.e. when {'010. MR-Data 
IRR'!I30}=B26] when  1/12 < "Modified Duration of Short Notional Position" [{'010. MR-Data 
IRR'!H30}]   1/4; plus the sum of the  Short Notional Positions in USD given in the table 
"Interest Rate Futures" [{'010. MR-Data IRR'!G37}] multiplied  by the respective "Modified 
Duration of Short Notional Position" [{'010. MR-Data IRR'!H37}] for the currency in  question 
[i.e. when {'010. MR-Data IRR'!I37}=B26], when 1/12 < "Modified Duration of Short Notional 
Position"  [{'010. MR-Data IRR'!H37}]   1/4; plus the sum of the Notional Positions in USD 
given in the table "Interest Rate  Swaps and Cross Currency Swaps": Paying Leg [{'010. 
MR-Data IRR'!K44}] multiplied by their respective Modified  Durations [{'010. MR-Data 
IRR'!L44}] for the currency in question [i.e. when {'010. MR-Data IRR'!I44}=B26] when  1/12 < 
Modified Duration [{'010. MR-Data IRR'!L44}]   1/4; plus the sum of the Delta-Adjusted Market 
Values in    = Blank unless Methodology Selected for Interest Rate Risk ['000. Cover 
Sheet'!E36] = "Duration", in which case  equal to the sum of the Market Values in USD given 
in the MR Data Table "Positions in Fixed and Floating Rate  Debt Securities": Short [{'010. 
MR-Data IRR'!U16}] multiplied by their respective Modified Durations [{'010. MR- Data 
IRR'!M16}] for the currency in question [i.e. when {'010. MR-Data IRR'!G16}=B26], when 1/4 < 
Modified  Duration [{'010. MR-Data IRR'!M16}]   1/2; plus the sum of the Market Values in 
USD given in the table  "Forwards and Futures on Debt Securities" [{'010. MR-Data 
IRR'!X23}] multiplied by their respective Modified  Durations [{'010. MR-Data IRR'!R23}] for 
the currency in question [i.e. when {'010. MR-Data IRR'!L23}=B26],  when the Position Type 
[{'010. MR-Data IRR'!B23}] = "Short" and 1/4 < Modified Duration [{'010. MR-Data  IRR'!R23}] 
  1/2; plus the sum of the Market Values in USD given in the table "Forwards and Futures on 
Debt  Securities" [{'010. MR-Data IRR'!X23}] multiplied by the respective "Modified Duration of 
the Future/Forward"  [{'010. MR-Data IRR'!D23}] for the currency in question [i.e. when {'010. 
MR-Data IRR'!L23}=B26], when the  Position Type [{'010. MR-Data IRR'!B23}] = "Long" and 
1/4 < "Modified Duration of the Future/Forward" [{'010.  MR-Data IRR'!D23}]   1/2; plus the 
sum of the Short Notional Positions in USD given in the table "Forward Rate  Agreements" 
[{'010. MR-Data IRR'!G30}] multiplied by the respective "Modified Duration of Short Notional  
Position" [{'010. MR-Data IRR'!H30}] for the currency in question [i.e. when {'010. MR-Data 
IRR'!I30}=B26] when  1/4 < "Modified Duration of Short Notional Position" [{'010. MR-Data 
IRR'!H30}]   1/2; plus the sum of the Short  Notional Positions in USD given in the table 
"Interest Rate Futures" [{'010. MR-Data IRR'!G37}] multiplied by the  respective "Modified 
Duration of Short Notional Position" [{'010. MR-Data IRR'!H37}] for the currency in  question 
[i.e. when {'010. MR-Data IRR'!I37}=B26], when 1/4 < "Modified Duration of Short Notional 
Position"  [{'010. MR-Data IRR'!H37}]   1/2; plus the sum of the Notional Positions in USD 
given in the table "Interest Rate  Swaps and Cross Currency Swaps": Paying Leg [{'010. 
MR-Data IRR'!K44}] multiplied by their respective Modified  Durations [{'010. MR-Data 
IRR'!L44}] for the currency in question [i.e. when {'010. MR-Data IRR'!I44}=B26] when  1/4 < 
Modified Duration [{'010. MR-Data IRR'!L44}]   1/2; plus the sum of the Delta-Adjusted Market 
Values in    = Blank unless Methodology Selected for Interest Rate Risk ['000. Cover 



Sheet'!E36] = "Duration", in which case  equal to the sum of the Market Values in USD given 
in the MR Data Table "Positions in Fixed and Floating Rate  Debt Securities": Short [{'010. 
MR-Data IRR'!U16}] multiplied by their respective Modified Durations [{'010. MR- Data 
IRR'!M16}] for the currency in question [i.e. when {'010. MR-Data IRR'!G16}=B26], when 1/2 < 
Modified  Duration [{'010. MR-Data IRR'!M16}]   1; plus the sum of the Market Values in USD 
given in the table "Forwards  and Futures on Debt Securities" [{'010. MR-Data IRR'!X23}] 
multiplied by their respective Modified Durations  [{'010. MR-Data IRR'!R23}] for the currency 
in question [i.e. when {'010. MR-Data IRR'!L23}=B26], when the  Position Type [{'010. 
MR-Data IRR'!B23}] = "Short" and 1/2 < Modified Duration [{'010. MR-Data IRR'!R23}]   1;  
plus the sum of the Market Values in USD given in the table "Forwards and Futures on Debt 
Securities" [{'010.  MR-Data IRR'!X23}] multiplied by the respective "Modified Duration of the 
Future/Forward" [{'010. MR-Data  IRR'!D23}] for the currency in question [i.e. when {'010. 
MR-Data IRR'!L23}=B26], when the Position Type [{'010.  MR-Data IRR'!B23}] = "Long" and 
1/2 < "Modified Duration of the Future/Forward" [{'010. MR-Data IRR'!D23}]    1; plus the sum 
of the Short Notional Positions in USD given in the table "Forward Rate Agreements" [{'010. 
MR- Data IRR'!G30}] multiplied by the respective "Modified Duration of Short Notional 
Position" [{'010. MR-Data  IRR'!H30}] for the currency in question [i.e. when {'010. MR-Data 
IRR'!I30}=B26] when 1/2 < "Modified Duration  of Short Notional Position" [{'010. MR-Data 
IRR'!H30}]   1; plus the sum of the Short Notional Positions in USD  given in the table 
"Interest Rate Futures" [{'010. MR-Data IRR'!G37}] multiplied by the respective "Modified  
Duration of Short Notional Position" [{'010. MR-Data IRR'!H37}] for the currency in question 
[i.e. when {'010.  MR-Data IRR'!I37}=B26], when 1/2 < "Modified Duration of Short Notional 
Position" [{'010. MR-Data IRR'!H37}]    1; plus the sum of the Notional Positions in USD given 
in the table "Interest Rate Swaps and Cross Currency  Swaps": Paying Leg [{'010. MR-Data 
IRR'!K44}] multiplied by their respective Modified Durations [{'010. MR-Data  IRR'!L44}] for the 
currency in question [i.e. when {'010. MR-Data IRR'!I44}=B26] when 1/2 < Modified Duration  
[{'010. MR-Data IRR'!L44}]   1; plus the sum of the Delta-Adjusted Market Values in USD 
given in the table    = Blank unless Methodology Selected for Interest Rate Risk ['000. Cover 
Sheet'!E36] = "Duration", in which case  equal to the sum of the Market Values in USD given 
in the MR Data Table "Positions in Fixed and Floating Rate  Debt Securities": Short [{'010. 
MR-Data IRR'!U16}] multiplied by their respective Modified Durations [{'010. MR- Data 
IRR'!M16}] for the currency in question [i.e. when {'010. MR-Data IRR'!G16}=B26], when 1 < 
Modified  Duration [{'010. MR-Data IRR'!M16}]   1.9; plus the sum of the Market Values in 
USD given in the table  "Forwards and Futures on Debt Securities" [{'010. MR-Data 
IRR'!X23}] multiplied by their respective Modified  Durations [{'010. MR-Data IRR'!R23}] for 
the currency in question [i.e. when {'010. MR-Data IRR'!L23}=B26],  when the Position Type 
[{'010. MR-Data IRR'!B23}] = "Short" and 1 < Modified Duration [{'010. MR-Data  IRR'!R23}]   
1.9; plus the sum of the Market Values in USD given in the table "Forwards and Futures on 
Debt  Securities" [{'010. MR-Data IRR'!X23}] multiplied by the respective "Modified Duration of 
the Future/Forward"  [{'010. MR-Data IRR'!D23}] for the currency in question [i.e. when {'010. 
MR-Data IRR'!L23}=B26], when the  Position Type [{'010. MR-Data IRR'!B23}] = "Long" and 1 
< "Modified Duration of the Future/Forward" [{'010.  MR-Data IRR'!D23}]   1.9; plus the sum of 
the Short Notional Positions in USD given in the table "Forward Rate  Agreements" [{'010. 
MR-Data IRR'!G30}] multiplied by the respective "Modified Duration of Short Notional  
Position" [{'010. MR-Data IRR'!H30}] for the currency in question [i.e. when {'010. MR-Data 
IRR'!I30}=B26] when  1 < "Modified Duration of Short Notional Position" [{'010. MR-Data 
IRR'!H30}]   1.9; plus the sum of the Short  Notional Positions in USD given in the table 



"Interest Rate Futures" [{'010. MR-Data IRR'!G37}] multiplied by the  respective "Modified 
Duration of Short Notional Position" [{'010. MR-Data IRR'!H37}] for the currency in  question 
[i.e. when {'010. MR-Data IRR'!I37}=B26], when 1 < "Modified Duration of Short Notional 
Position"  [{'010. MR-Data IRR'!H37}]   1.9; plus the sum of the Notional Positions in USD 
given in the table "Interest Rate  Swaps and Cross Currency Swaps": Paying Leg [{'010. 
MR-Data IRR'!K44}] multiplied by their respective Modified  Durations [{'010. MR-Data 
IRR'!L44}] for the currency in question [i.e. when {'010. MR-Data IRR'!I44}=B26] when  1 < 
Modified Duration [{'010. MR-Data IRR'!L44}]   1.9; plus the sum of the Delta-Adjusted Market 
Values in    = Blank unless Methodology Selected for Interest Rate Risk ['000. Cover 
Sheet'!E36] = "Duration", in which case  equal to the sum of the Market Values in USD given 
in the MR Data Table "Positions in Fixed and Floating Rate  Debt Securities": Short [{'010. 
MR-Data IRR'!U16}] multiplied by their respective Modified Durations [{'010. MR- Data 
IRR'!M16}] for the currency in question [i.e. when {'010. MR-Data IRR'!G16}=B26], when 1.9 < 
Modified  Duration [{'010. MR-Data IRR'!M16}]   2.8; plus the sum of the Market Values in 
USD given in the table  "Forwards and Futures on Debt Securities" [{'010. MR-Data 
IRR'!X23}] multiplied by their respective Modified  Durations [{'010. MR-Data IRR'!R23}] for 
the currency in question [i.e. when {'010. MR-Data IRR'!L23}=B26],  when the Position Type 
[{'010. MR-Data IRR'!B23}] = "Short" and 1.9 < Modified Duration [{'010. MR-Data  IRR'!R23}] 
  2.8; plus the sum of the Market Values in USD given in the table "Forwards and Futures on 
Debt  Securities" [{'010. MR-Data IRR'!X23}] multiplied by the respective "Modified Duration of 
the Future/Forward"  [{'010. MR-Data IRR'!D23}] for the currency in question [i.e. when {'010. 
MR-Data IRR'!L23}=B26], when the  Position Type [{'010. MR-Data IRR'!B23}] = "Long" and 
1.9 < "Modified Duration of the Future/Forward" [{'010.  MR-Data IRR'!D23}]   2.8; plus the 
sum of the Short Notional Positions in USD given in the table "Forward Rate  Agreements" 
[{'010. MR-Data IRR'!G30}] multiplied by the respective "Modified Duration of Short Notional  
Position" [{'010. MR-Data IRR'!H30}] for the currency in question [i.e. when {'010. MR-Data 
IRR'!I30}=B26] when  1.9 < "Modified Duration of Short Notional Position" [{'010. MR-Data 
IRR'!H30}]   2.8; plus the sum of the Short  Notional Positions in USD given in the table 
"Interest Rate Futures" [{'010. MR-Data IRR'!G37}] multiplied by the  respective "Modified 
Duration of Short Notional Position" [{'010. MR-Data IRR'!H37}] for the currency in  question 
[i.e. when {'010. MR-Data IRR'!I37}=B26], when 1.9 < "Modified Duration of Short Notional 
Position"  [{'010. MR-Data IRR'!H37}]   2.8; plus the sum of the Notional Positions in USD 
given in the table "Interest Rate  Swaps and Cross Currency Swaps": Paying Leg [{'010. 
MR-Data IRR'!K44}] multiplied by their respective Modified  Durations [{'010. MR-Data 
IRR'!L44}] for the currency in question [i.e. when {'010. MR-Data IRR'!I44}=B26] when  1.9 < 
Modified Duration [{'010. MR-Data IRR'!L44}]   2.8; plus the sum of the Delta-Adjusted Market 
Values in    = Blank unless Methodology Selected for Interest Rate Risk ['000. Cover 
Sheet'!E36] = "Duration", in which case  equal to the sum of the Market Values in USD given 
in the MR Data Table "Positions in Fixed and Floating Rate  Debt Securities": Short [{'010. 
MR-Data IRR'!U16}] multiplied by their respective Modified Durations [{'010. MR- Data 
IRR'!M16}] for the currency in question [i.e. when {'010. MR-Data IRR'!G16}=B26], when 2.8 < 
Modified  Duration [{'010. MR-Data IRR'!M16}]   3.6; plus the sum of the Market Values in 
USD given in the table  "Forwards and Futures on Debt Securities" [{'010. MR-Data 
IRR'!X23}] multiplied by their respective Modified  Durations [{'010. MR-Data IRR'!R23}] for 
the currency in question [i.e. when {'010. MR-Data IRR'!L23}=B26],  when the Position Type 
[{'010. MR-Data IRR'!B23}] = "Short" and 2.8 < Modified Duration [{'010. MR-Data  IRR'!R23}] 
  3.6; plus the sum of the Market Values in USD given in the table "Forwards and Futures on 



Debt  Securities" [{'010. MR-Data IRR'!X23}] multiplied by the respective "Modified Duration of 
the Future/Forward"  [{'010. MR-Data IRR'!D23}] for the currency in question [i.e. when {'010. 
MR-Data IRR'!L23}=B26], when the  Position Type [{'010. MR-Data IRR'!B23}] = "Long" and 
2.8 < "Modified Duration of the Future/Forward" [{'010.  MR-Data IRR'!D23}]   3.6; plus the 
sum of the Short Notional Positions in USD given in the table "Forward Rate  Agreements" 
[{'010. MR-Data IRR'!G30}] multiplied by the respective "Modified Duration of Short Notional  
Position" [{'010. MR-Data IRR'!H30}] for the currency in question [i.e. when {'010. MR-Data 
IRR'!I30}=B26] when  2.8 < "Modified Duration of Short Notional Position" [{'010. MR-Data 
IRR'!H30}]   3.6; plus the sum of the Short  Notional Positions in USD given in the table 
"Interest Rate Futures" [{'010. MR-Data IRR'!G37}] multiplied by the  respective "Modified 
Duration of Short Notional Position" [{'010. MR-Data IRR'!H37}] for the currency in  question 
[i.e. when {'010. MR-Data IRR'!I37}=B26], when 2.8 < "Modified Duration of Short Notional 
Position"  [{'010. MR-Data IRR'!H37}]   3.6; plus the sum of the Notional Positions in USD 
given in the table "Interest Rate  Swaps and Cross Currency Swaps": Paying Leg [{'010. 
MR-Data IRR'!K44}] multiplied by their respective Modified  Durations [{'010. MR-Data 
IRR'!L44}] for the currency in question [i.e. when {'010. MR-Data IRR'!I44}=B26] when  2.8 < 
Modified Duration [{'010. MR-Data IRR'!L44}]   3.6; plus the sum of the Delta-Adjusted Market 
Values in    = Blank unless Methodology Selected for Interest Rate Risk ['000. Cover 
Sheet'!E36] = "Duration", in which case  equal to the sum of the Market Values in USD given 
in the MR Data Table "Positions in Fixed and Floating Rate  Debt Securities": Short [{'010. 
MR-Data IRR'!U16}] multiplied by their respective Modified Durations [{'010. MR- Data 
IRR'!M16}] for the currency in question [i.e. when {'010. MR-Data IRR'!G16}=B26], when 3.6 < 
Modified  Duration [{'010. MR-Data IRR'!M16}]   4.3; plus the sum of the Market Values in 
USD given in the table  "Forwards and Futures on Debt Securities" [{'010. MR-Data 
IRR'!X23}] multiplied by their respective Modified  Durations [{'010. MR-Data IRR'!R23}] for 
the currency in question [i.e. when {'010. MR-Data IRR'!L23}=B26],  when the Position Type 
[{'010. MR-Data IRR'!B23}] = "Short" and 3.6 < Modified Duration [{'010. MR-Data  IRR'!R23}] 
  4.3; plus the sum of the Market Values in USD given in the table "Forwards and Futures on 
Debt  Securities" [{'010. MR-Data IRR'!X23}] multiplied by the respective "Modified Duration of 
the Future/Forward"  [{'010. MR-Data IRR'!D23}] for the currency in question [i.e. when {'010. 
MR-Data IRR'!L23}=B26], when the  Position Type [{'010. MR-Data IRR'!B23}] = "Long" and 
3.6 < "Modified Duration of the Future/Forward" [{'010.  MR-Data IRR'!D23}]   4.3; plus the 
sum of the Short Notional Positions in USD given in the table "Forward Rate  Agreements" 
[{'010. MR-Data IRR'!G30}] multiplied by the respective "Modified Duration of Short Notional  
Position" [{'010. MR-Data IRR'!H30}] for the currency in question [i.e. when {'010. MR-Data 
IRR'!I30}=B26] when  3.6 < "Modified Duration of Short Notional Position" [{'010. MR-Data 
IRR'!H30}]   4.3; plus the sum of the Short  Notional Positions in USD given in the table 
"Interest Rate Futures" [{'010. MR-Data IRR'!G37}] multiplied by the  respective "Modified 
Duration of Short Notional Position" [{'010. MR-Data IRR'!H37}] for the currency in  question 
[i.e. when {'010. MR-Data IRR'!I37}=B26], when 3.6 < "Modified Duration of Short Notional 
Position"  [{'010. MR-Data IRR'!H37}]   4.3; plus the sum of the Notional Positions in USD 
given in the table "Interest Rate  Swaps and Cross Currency Swaps": Paying Leg [{'010. 
MR-Data IRR'!K44}] multiplied by their respective Modified  Durations [{'010. MR-Data 
IRR'!L44}] for the currency in question [i.e. when {'010. MR-Data IRR'!I44}=B26] when  3.6 < 
Modified Duration [{'010. MR-Data IRR'!L44}]   4.3; plus the sum of the Delta-Adjusted Market 
Values in    = Blank unless Methodology Selected for Interest Rate Risk ['000. Cover 
Sheet'!E36] = "Duration", in which case  equal to the sum of the Market Values in USD given 



in the MR Data Table "Positions in Fixed and Floating Rate  Debt Securities": Short [{'010. 
MR-Data IRR'!U16}] multiplied by their respective Modified Durations [{'010. MR- Data 
IRR'!M16}] for the currency in question [i.e. when {'010. MR-Data IRR'!G16}=B26], when 4.3 < 
Modified  Duration [{'010. MR-Data IRR'!M16}]   5.7; plus the sum of the Market Values in 
USD given in the table  "Forwards and Futures on Debt Securities" [{'010. MR-Data 
IRR'!X23}] multiplied by their respective Modified  Durations [{'010. MR-Data IRR'!R23}] for 
the currency in question [i.e. when {'010. MR-Data IRR'!L23}=B26],  when the Position Type 
[{'010. MR-Data IRR'!B23}] = "Short" and 4.3 < Modified Duration [{'010. MR-Data  IRR'!R23}] 
  5.7; plus the sum of the Market Values in USD given in the table "Forwards and Futures on 
Debt  Securities" [{'010. MR-Data IRR'!X23}] multiplied by the respective "Modified Duration of 
the Future/Forward"  [{'010. MR-Data IRR'!D23}] for the currency in question [i.e. when {'010. 
MR-Data IRR'!L23}=B26], when the  Position Type [{'010. MR-Data IRR'!B23}] = "Long" and 
4.3 < "Modified Duration of the Future/Forward" [{'010.  MR-Data IRR'!D23}]   5.7; plus the 
sum of the Short Notional Positions in USD given in the table "Forward Rate  Agreements" 
[{'010. MR-Data IRR'!G30}] multiplied by the respective "Modified Duration of Short Notional  
Position" [{'010. MR-Data IRR'!H30}] for the currency in question [i.e. when {'010. MR-Data 
IRR'!I30}=B26] when  4.3 < "Modified Duration of Short Notional Position" [{'010. MR-Data 
IRR'!H30}]   5.7; plus the sum of the Short  Notional Positions in USD given in the table 
"Interest Rate Futures" [{'010. MR-Data IRR'!G37}] multiplied by the  respective "Modified 
Duration of Short Notional Position" [{'010. MR-Data IRR'!H37}] for the currency in  question 
[i.e. when {'010. MR-Data IRR'!I37}=B26], when 4.3 < "Modified Duration of Short Notional 
Position"  [{'010. MR-Data IRR'!H37}]   5.7; plus the sum of the Notional Positions in USD 
given in the table "Interest Rate  Swaps and Cross Currency Swaps": Paying Leg [{'010. 
MR-Data IRR'!K44}] multiplied by their respective Modified  Durations [{'010. MR-Data 
IRR'!L44}] for the currency in question [i.e. when {'010. MR-Data IRR'!I44}=B26] when  4.3 < 
Modified Duration [{'010. MR-Data IRR'!L44}]   5.7; plus the sum of the Delta-Adjusted Market 
Values in    = Blank unless Methodology Selected for Interest Rate Risk ['000. Cover 
Sheet'!E36] = "Duration", in which case  equal to the sum of the Market Values in USD given 
in the MR Data Table "Positions in Fixed and Floating Rate  Debt Securities": Short [{'010. 
MR-Data IRR'!U16}] multiplied by their respective Modified Durations [{'010. MR- Data 
IRR'!M16}] for the currency in question [i.e. when {'010. MR-Data IRR'!G16}=B26], when 5.7 < 
Modified  Duration [{'010. MR-Data IRR'!M16}]   7.3; plus the sum of the Market Values in 
USD given in the table  "Forwards and Futures on Debt Securities" [{'010. MR-Data 
IRR'!X23}] multiplied by their respective Modified  Durations [{'010. MR-Data IRR'!R23}] for 
the currency in question [i.e. when {'010. MR-Data IRR'!L23}=B26],  when the Position Type 
[{'010. MR-Data IRR'!B23}] = "Short" and 5.7 < Modified Duration [{'010. MR-Data  IRR'!R23}] 
  7.3; plus the sum of the Market Values in USD given in the table "Forwards and Futures on 
Debt  Securities" [{'010. MR-Data IRR'!X23}] multiplied by the respective "Modified Duration of 
the Future/Forward"  [{'010. MR-Data IRR'!D23}] for the currency in question [i.e. when {'010. 
MR-Data IRR'!L23}=B26], when the  Position Type [{'010. MR-Data IRR'!B23}] = "Long" and 
5.7 < "Modified Duration of the Future/Forward" [{'010.  MR-Data IRR'!D23}]   7.3; plus the 
sum of the Short Notional Positions in USD given in the table "Forward Rate  Agreements" 
[{'010. MR-Data IRR'!G30}] multiplied by the respective "Modified Duration of Short Notional  
Position" [{'010. MR-Data IRR'!H30}] for the currency in question [i.e. when {'010. MR-Data 
IRR'!I30}=B26] when  5.7 < "Modified Duration of Short Notional Position" [{'010. MR-Data 
IRR'!H30}]   7.3; plus the sum of the Short  Notional Positions in USD given in the table 
"Interest Rate Futures" [{'010. MR-Data IRR'!G37}] multiplied by the  respective "Modified 



Duration of Short Notional Position" [{'010. MR-Data IRR'!H37}] for the currency in  question 
[i.e. when {'010. MR-Data IRR'!I37}=B26], when 5.7 < "Modified Duration of Short Notional 
Position"  [{'010. MR-Data IRR'!H37}]   7.3; plus the sum of the Notional Positions in USD 
given in the table "Interest Rate  Swaps and Cross Currency Swaps": Paying Leg [{'010. 
MR-Data IRR'!K44}] multiplied by their respective Modified  Durations [{'010. MR-Data 
IRR'!L44}] for the currency in question [i.e. when {'010. MR-Data IRR'!I44}=B26] when  5.7 < 
Modified Duration [{'010. MR-Data IRR'!L44}]   7.3; plus the sum of the Delta-Adjusted Market 
Values in    = Blank unless Methodology Selected for Interest Rate Risk ['000. Cover 
Sheet'!E36] = "Duration", in which case  equal to the sum of the Market Values in USD given 
in the MR Data Table "Positions in Fixed and Floating Rate  Debt Securities": Short [{'010. 
MR-Data IRR'!U16}] multiplied by their respective Modified Durations [{'010. MR- Data 
IRR'!M16}] for the currency in question [i.e. when {'010. MR-Data IRR'!G16}=B26], when 7.3 < 
Modified  Duration [{'010. MR-Data IRR'!M16}]   9.3; plus the sum of the Market Values in 
USD given in the table  "Forwards and Futures on Debt Securities" [{'010. MR-Data 
IRR'!X23}] multiplied by their respective Modified  Durations [{'010. MR-Data IRR'!R23}] for 
the currency in question [i.e. when {'010. MR-Data IRR'!L23}=B26],  when the Position Type 
[{'010. MR-Data IRR'!B23}] = "Short" and 7.3 < Modified Duration [{'010. MR-Data  IRR'!R23}] 
  9.3; plus the sum of the Market Values in USD given in the table "Forwards and Futures on 
Debt  Securities" [{'010. MR-Data IRR'!X23}] multiplied by the respective "Modified Duration of 
the Future/Forward"  [{'010. MR-Data IRR'!D23}] for the currency in question [i.e. when {'010. 
MR-Data IRR'!L23}=B26], when the  Position Type [{'010. MR-Data IRR'!B23}] = "Long" and 
7.3 < "Modified Duration of the Future/Forward" [{'010.  MR-Data IRR'!D23}]   9.3; plus the 
sum of the Short Notional Positions in USD given in the table "Forward Rate  Agreements" 
[{'010. MR-Data IRR'!G30}] multiplied by the respective "Modified Duration of Short Notional  
Position" [{'010. MR-Data IRR'!H30}] for the currency in question [i.e. when {'010. MR-Data 
IRR'!I30}=B26] when  7.3 < "Modified Duration of Short Notional Position" [{'010. MR-Data 
IRR'!H30}]   9.3; plus the sum of the Short  Notional Positions in USD given in the table 
"Interest Rate Futures" [{'010. MR-Data IRR'!G37}] multiplied by the  respective "Modified 
Duration of Short Notional Position" [{'010. MR-Data IRR'!H37}] for the currency in  question 
[i.e. when {'010. MR-Data IRR'!I37}=B26], when 7.3 < "Modified Duration of Short Notional 
Position"  [{'010. MR-Data IRR'!H37}]   9.3; plus the sum of the Notional Positions in USD 
given in the table "Interest Rate  Swaps and Cross Currency Swaps": Paying Leg [{'010. 
MR-Data IRR'!K44}] multiplied by their respective Modified  Durations [{'010. MR-Data 
IRR'!L44}] for the currency in question [i.e. when {'010. MR-Data IRR'!I44}=B26] when  7.3 < 
Modified Duration [{'010. MR-Data IRR'!L44}]   9.3; plus the sum of the Delta-Adjusted Market 
Values in    = Blank unless Methodology Selected for Interest Rate Risk ['000. Cover 
Sheet'!E36] = "Duration", in which case  equal to the sum of the Market Values in USD given 
in the MR Data Table "Positions in Fixed and Floating Rate  Debt Securities": Short [{'010. 
MR-Data IRR'!U16}] multiplied by their respective Modified Durations [{'010. MR- Data 
IRR'!M16}] for the currency in question [i.e. when {'010. MR-Data IRR'!G16}=B26], when 9.3 < 
Modified  Duration [{'010. MR-Data IRR'!M16}]   10.6; plus the sum of the Market Values in 
USD given in the table  "Forwards and Futures on Debt Securities" [{'010. MR-Data 
IRR'!X23}] multiplied by their respective Modified  Durations [{'010. MR-Data IRR'!R23}] for 
the currency in question [i.e. when {'010. MR-Data IRR'!L23}=B26],  when the Position Type 
[{'010. MR-Data IRR'!B23}] = "Short" and 9.3 < Modified Duration [{'010. MR-Data  IRR'!R23}] 
  10.6; plus the sum of the Market Values in USD given in the table "Forwards and Futures on 
Debt  Securities" [{'010. MR-Data IRR'!X23}] multiplied by the respective "Modified Duration of 



the Future/Forward"  [{'010. MR-Data IRR'!D23}] for the currency in question [i.e. when {'010. 
MR-Data IRR'!L23}=B26], when the  Position Type [{'010. MR-Data IRR'!B23}] = "Long" and 
9.3 < "Modified Duration of the Future/Forward" [{'010.  MR-Data IRR'!D23}]   10.6; plus the 
sum of the Short Notional Positions in USD given in the table "Forward Rate  Agreements" 
[{'010. MR-Data IRR'!G30}] multiplied by the respective "Modified Duration of Short Notional  
Position" [{'010. MR-Data IRR'!H30}] for the currency in question [i.e. when {'010. MR-Data 
IRR'!I30}=B26] when  9.3 < "Modified Duration of Short Notional Position" [{'010. MR-Data 
IRR'!H30}]   10.6; plus the sum of the  Short Notional Positions in USD given in the table 
"Interest Rate Futures" [{'010. MR-Data IRR'!G37}] multiplied  by the respective "Modified 
Duration of Short Notional Position" [{'010. MR-Data IRR'!H37}] for the currency in  question 
[i.e. when {'010. MR-Data IRR'!I37}=B26], when 9.3 < "Modified Duration of Short Notional 
Position"  [{'010. MR-Data IRR'!H37}]   10.6; plus the sum of the Notional Positions in USD 
given in the table "Interest Rate  Swaps and Cross Currency Swaps": Paying Leg [{'010. 
MR-Data IRR'!K44}] multiplied by their respective Modified  Durations [{'010. MR-Data 
IRR'!L44}] for the currency in question [i.e. when {'010. MR-Data IRR'!I44}=B26] when  9.3 < 
Modified Duration [{'010. MR-Data IRR'!L44}]   10.6; plus the sum of the Delta-Adjusted 
Market Values in    = Blank unless Methodology Selected for Interest Rate Risk ['000. Cover 
Sheet'!E36] = "Duration", in which case  equal to the sum of the Market Values in USD given 
in the MR Data Table "Positions in Fixed and Floating Rate  Debt Securities": Short [{'010. 
MR-Data IRR'!U16}] multiplied by their respective Modified Durations [{'010. MR- Data 
IRR'!M16}] for the currency in question [i.e. when {'010. MR-Data IRR'!G16}=B26], when 10.6 
< Modified  Duration [{'010. MR-Data IRR'!M16}]   12; plus the sum of the Market Values in 
USD given in the table  "Forwards and Futures on Debt Securities" [{'010. MR-Data 
IRR'!X23}] multiplied by their respective Modified  Durations [{'010. MR-Data IRR'!R23}] for 
the currency in question [i.e. when {'010. MR-Data IRR'!L23}=B26],  when the Position Type 
[{'010. MR-Data IRR'!B23}] = "Short" and 10.6 < Modified Duration [{'010. MR-Data  
IRR'!R23}]   12; plus the sum of the Market Values in USD given in the table "Forwards and 
Futures on Debt  Securities" [{'010. MR-Data IRR'!X23}] multiplied by the respective "Modified 
Duration of the Future/Forward"  [{'010. MR-Data IRR'!D23}] for the currency in question [i.e. 
when {'010. MR-Data IRR'!L23}=B26], when the  Position Type [{'010. MR-Data IRR'!B23}] = 
"Long" and 10.6 < "Modified Duration of the Future/Forward" [{'010.  MR-Data IRR'!D23}]   12; 
plus the sum of the Short Notional Positions in USD given in the table "Forward Rate  
Agreements" [{'010. MR-Data IRR'!G30}] multiplied by the respective "Modified Duration of 
Short Notional  Position" [{'010. MR-Data IRR'!H30}] for the currency in question [i.e. when 
{'010. MR-Data IRR'!I30}=B26] when  10.6 < "Modified Duration of Short Notional Position" 
[{'010. MR-Data IRR'!H30}]   12; plus the sum of the Short  Notional Positions in USD given in 
the table "Interest Rate Futures" [{'010. MR-Data IRR'!G37}] multiplied by the  respective 
"Modified Duration of Short Notional Position" [{'010. MR-Data IRR'!H37}] for the currency in  
question [i.e. when {'010. MR-Data IRR'!I37}=B26], when 10.6 < "Modified Duration of Short 
Notional Position"  [{'010. MR-Data IRR'!H37}]   12; plus the sum of the Notional Positions in 
USD given in the table "Interest Rate  Swaps and Cross Currency Swaps": Paying Leg [{'010. 
MR-Data IRR'!K44}] multiplied by their respective Modified  Durations [{'010. MR-Data 
IRR'!L44}] for the currency in question [i.e. when {'010. MR-Data IRR'!I44}=B26] when  10.6 < 
Modified Duration [{'010. MR-Data IRR'!L44}]   12; plus the sum of the Delta-Adjusted Market 
Values in    = Blank unless Methodology Selected for Interest Rate Risk ['000. Cover 
Sheet'!E36] = "Duration", in which case  equal to the sum of the Market Values in USD given 
in the MR Data Table "Positions in Fixed and Floating Rate  Debt Securities": Short [{'010. 



MR-Data IRR'!U16}] multiplied by their respective Modified Durations [{'010. MR- Data 
IRR'!M16}] for the currency in question [i.e. when {'010. MR-Data IRR'!G16}=B26], when 12 < 
Modified  Duration [{'010. MR-Data IRR'!M16}]   20; plus the sum of the Market Values in USD 
given in the table  "Forwards and Futures on Debt Securities" [{'010. MR-Data IRR'!X23}] 
multiplied by their respective Modified  Durations [{'010. MR-Data IRR'!R23}] for the currency 
in question [i.e. when {'010. MR-Data IRR'!L23}=B26],  when the Position Type [{'010. 
MR-Data IRR'!B23}] = "Short" and 12 < Modified Duration [{'010. MR-Data  IRR'!R23}]   20; 
plus the sum of the Market Values in USD given in the table "Forwards and Futures on Debt  
Securities" [{'010. MR-Data IRR'!X23}] multiplied by the respective "Modified Duration of the 
Future/Forward"  [{'010. MR-Data IRR'!D23}] for the currency in question [i.e. when {'010. 
MR-Data IRR'!L23}=B26], when the  Position Type [{'010. MR-Data IRR'!B23}] = "Long" and 
12 < "Modified Duration of the Future/Forward" [{'010.  MR-Data IRR'!D23}]   20; plus the sum 
of the Short Notional Positions in USD given in the table "Forward Rate  Agreements" [{'010. 
MR-Data IRR'!G30}] multiplied by the respective "Modified Duration of Short Notional  
Position" [{'010. MR-Data IRR'!H30}] for the currency in question [i.e. when {'010. MR-Data 
IRR'!I30}=B26] when  12 < "Modified Duration of Short Notional Position" [{'010. MR-Data 
IRR'!H30}]   20; plus the sum of the Short  Notional Positions in USD given in the table 
"Interest Rate Futures" [{'010. MR-Data IRR'!G37}] multiplied by the  respective "Modified 
Duration of Short Notional Position" [{'010. MR-Data IRR'!H37}] for the currency in  question 
[i.e. when {'010. MR-Data IRR'!I37}=B26], when 12 < "Modified Duration of Short Notional 
Position"  [{'010. MR-Data IRR'!H37}]   20; plus the sum of the Notional Positions in USD 
given in the table "Interest Rate  Swaps and Cross Currency Swaps": Paying Leg [{'010. 
MR-Data IRR'!K44}] multiplied by their respective Modified  Durations [{'010. MR-Data 
IRR'!L44}] for the currency in question [i.e. when {'010. MR-Data IRR'!I44}=B26] when  12 < 
Modified Duration [{'010. MR-Data IRR'!L44}]   20; plus the sum of the Delta-Adjusted Market 
Values in    = Blank unless Methodology Selected for Interest Rate Risk ['000. Cover 
Sheet'!E36] = "Duration", in which case  equal to the sum of the Market Values in USD given 
in the MR Data Table "Positions in Fixed and Floating Rate  Debt Securities": Short [{'010. 
MR-Data IRR'!U16}] multiplied by their respective Modified Durations [{'010. MR- Data 
IRR'!M16}] for the currency in question [i.e. when {'010. MR-Data IRR'!G16}=B26], when the 
Modified  Duration [{'010. MR-Data IRR'!M16}] > 20; plus the sum of the Market Values in 
USD given in the table  "Forwards and Futures on Debt Securities" [{'010. MR-Data 
IRR'!X23}] multiplied by their respective Modified  Durations [{'010. MR-Data IRR'!R23}] for 
the currency in question [i.e. when {'010. MR-Data IRR'!L23}=B26],  when the Position Type 
[{'010. MR-Data IRR'!B23}] = "Short" and the Modified Duration [{'010. MR-Data  IRR'!R23}] > 
20; plus the sum of the Market Values in USD given in the table "Forwards and Futures on 
Debt  Securities" [{'010. MR-Data IRR'!X23}] multiplied by the respective "Modified Duration of 
the Future/Forward"  [{'010. MR-Data IRR'!D23}] for the currency in question [i.e. when {'010. 
MR-Data IRR'!L23}=B26], when the  Position Type [{'010. MR-Data IRR'!B23}] = "Long" and 
the "Modified Duration of the Future/Forward" [{'010.  MR-Data IRR'!D23}] > 20; plus the sum 
of the Short Notional Positions in USD given in the table "Forward Rate  Agreements" [{'010. 
MR-Data IRR'!G30}] multiplied by the respective "Modified Duration of Short Notional  
Position" [{'010. MR-Data IRR'!H30}] for the currency in question [i.e. when {'010. MR-Data 
IRR'!I30}=B26] when  the "Modified Duration of Short Notional Position" [{'010. MR-Data 
IRR'!H30}] > 20; plus the sum of the Short  Notional Positions in USD given in the table 
"Interest Rate Futures" [{'010. MR-Data IRR'!G37}] multiplied by the  respective "Modified 
Duration of Short Notional Position" [{'010. MR-Data IRR'!H37}] for the currency in  question 



[i.e. when {'010. MR-Data IRR'!I37}=B26], when the "Modified Duration of Short Notional 
Position"  [{'010. MR-Data IRR'!H37}] > 20; plus the sum of the Notional Positions in USD 
given in the table "Interest Rate  Swaps and Cross Currency Swaps": Paying Leg [{'010. 
MR-Data IRR'!K44}] multiplied by their respective Modified  Durations [{'010. MR-Data 
IRR'!L44}] for the currency in question [i.e. when {'010. MR-Data IRR'!I44}=B26] when  the 
Modified Duration [{'010. MR-Data IRR'!L44}] > 20; plus the sum of the Delta-Adjusted Market 
Values in USD   = Sum of Unmatched Weighted Positions: Zone 1: Short [K30 to K33] less 
Matched Weighted Positions: First  Round of Horizontal Offsetting: Zone 1 [D59]   = Sum of 
Unmatched Weighted Positions: Zone 2: Short [K34 to K36] less Matched Weighted Positions: 
First  Round of Horizontal Offsetting: Zone 2 [D60]  = Sum of Unmatched Weighted Positions: 
Zone 3: Short [K37 to K44] less Matched Weighted Positions: First  Round of Horizontal 
Offsetting: Zone 3 [D61]  = Blank unless Methodology Selected for Interest Rate Risk ['000. 
Cover Sheet'!E36] = "Duration", in which case  equal to the Sum of the Market Values in USD 
given in the MR Data Tables "Positions in Fixed and Floating Rate  Debt Securities": Long 
[{'010. MR-Data IRR'!U9}] and Short [{'010. MR-Data IRR'!U16}]; "Forwards and Futures  on 
Debt Securities" [{'010. MR-Data IRR'!X23}]; and "Other Exposures Contributing to the 
Calculation of Interest  Rate Risk" [{'010. MR-Data IRR'!F67}]; when "Specific Risk Category" 
[{'010. MR-Data IRR'!C9},  {'010. MR-Data  IRR'!C16}, {'010. MR-Data IRR'!H23} and {'010. 
MR-Data IRR'!G67} respectively] = "Government", and "Rating"  [{'010. MR-Data IRR'!X9},  
{'010. MR-Data IRR'!W16}, {'010. MR-Data IRR'!Z23} and {'010. MR-Data IRR'!H67}  
respectively] = ("Aaa" or "Aa1" or "Aa2" or "Aa3" or "AAA" or "AA+" or "AA" or "AA-"); plus the 
sum of the Delta- Adjusted Market Values in USD [{'010. MR-Data IRR'!J60}] when "Specific 
Risk Category" [{'010. MR-Data  IRR'!K60}] = "Government", and "Rating" [{'010. MR-Data 
IRR'!L60}] = ("Aaa" or "Aa1" or "Aa2" or "Aa3" or  "AAA" or "AA+" or "AA" or "AA-")   = Blank 
unless Methodology Selected for Interest Rate Risk ['000. Cover Sheet'!E36] = "Duration", in 
which case  equal to the Sum of the Market Values in USD given in the MR Data Tables 
"Positions in Fixed and Floating Rate  Debt Securities": Long [{'010. MR-Data IRR'!U9}] and 
Short [{'010. MR-Data IRR'!U16}]; and "Forwards and  Futures on Debt Securities" [{'010. 
MR-Data IRR'!X23}]; when "Specific Risk Category" [{'010. MR-Data IRR'!C9},   {'010. 
MR-Data IRR'!C16} and {'010. MR-Data IRR'!H23} respectively] = "Government", and 
"Rating" [{'010. MR- Data IRR'!X9},  {'010. MR-Data IRR'!W16} and {'010. MR-Data IRR'!Z23} 
respectively] = ("A1" or "A2" or "A3" or  "Baa1" or "Baa2" or "Baa3" or "A+" or "A" or "A-" or 
"BBB+" or "BBB" or "BBB-"), and "Maturity Date" [{'010.  MR-Data IRR'!H9},  {'010. MR-Data 
IRR'!H16} and {'010. MR-Data IRR'!M23} respectively] less Quarter End Date  ['000. Cover 
Sheet'!F18]   6 months; plus the sum of the Delta-Adjusted Market Values in USD [{'010. 
MR-Data  IRR'!J60}] when "Specific Risk Category" [{'010. MR-Data IRR'!K60}] = 
"Government" and "Rating" [{'010. MR- Data IRR'!L60}] = ("A1" or "A2" or "A3" or "Baa1" or 
"Baa2" or "Baa3" or "A+" or "A" or "A-" or "BBB+" or "BBB"  or "BBB-") and "Residual Term to 
Final Maturity" [{'010. MR-Data IRR'!M60}] = "0   6 months"; plus the sum of  the Market 
Values in USD given in the table "Other Exposures Contributing to the Calculation of Interest 
Rate  Risk" [{'010. MR-Data IRR'!F67}] when "Specific Risk Category" [{'010. MR-Data 
IRR'!G67}] = "Government" and  "Rating" [{'010. MR-Data IRR'!H67}] = ("A1" or "A2" or "A3" 
or "Baa1" or "Baa2" or "Baa3" or "A+" or "A" or "A-"  or "BBB+" or "BBB" or "BBB-") and 
"Residual Term to Final Maturity" [{'010. MR-Data IRR'!I67}] = "0   6 months"  = Blank unless 
Methodology Selected for Interest Rate Risk ['000. Cover Sheet'!E36] = "Duration", in which 
case  equal to the Sum of the Market Values in USD given in the MR Data Tables "Positions in 
Fixed and Floating Rate  Debt Securities": Long [{'010. MR-Data IRR'!U9}] and Short [{'010. 



MR-Data IRR'!U16}]; and "Forwards and  Futures on Debt Securities" [{'010. MR-Data 
IRR'!X23}]; when "Specific Risk Category" [{'010. MR-Data IRR'!C9},   {'010. MR-Data 
IRR'!C16} and {'010. MR-Data IRR'!H23} respectively] = "Government", and "Rating" [{'010. 
MR- Data IRR'!X9},  {'010. MR-Data IRR'!W16} and {'010. MR-Data IRR'!Z23} respectively] = 
("A1" or "A2" or "A3" or  "Baa1" or "Baa2" or "Baa3" or "A+" or "A" or "A-" or "BBB+" or "BBB" 
or "BBB-"), and 6 months < "Maturity  Date" [{'010. MR-Data IRR'!H9},  {'010. MR-Data 
IRR'!H16} and {'010. MR-Data IRR'!M23} respectively] less  Quarter End Date ['000. Cover 
Sheet'!F18]   24 months; plus the sum of the Delta-Adjusted Market Values in  USD [{'010. 
MR-Data IRR'!J60}] when "Specific Risk Category" [{'010. MR-Data IRR'!K60}] = 
"Government" and  "Rating" [{'010. MR-Data IRR'!L60}] = ("A1" or "A2" or "A3" or "Baa1" or 
"Baa2" or "Baa3" or "A+" or "A" or "A-"  or "BBB+" or "BBB" or "BBB-") and "Residual Term to 
Final Maturity" [{'010. MR-Data IRR'!M60}] = "> 6   24  months"; plus the sum of the Market 
Values in USD given in the table "Other Exposures Contributing to the  Calculation of Interest 
Rate Risk" [{'010. MR-Data IRR'!F67}] when "Specific Risk Category" [{'010. MR-Data  
IRR'!G67}] = "Government" and "Rating" [{'010. MR-Data IRR'!H67}] = ("A1" or "A2" or "A3" or 
"Baa1" or "Baa2"  or "Baa3" or "A+" or "A" or "A-" or "BBB+" or "BBB" or "BBB-") and 
"Residual Term to Final Maturity" [{'010. MR- Data IRR'!I67}] = "> 6   24 months"    = Blank 
unless Methodology Selected for Interest Rate Risk ['000. Cover Sheet'!E36] = "Duration", in 
which case  equal to the Sum of the Market Values in USD given in the MR Data Tables 
"Positions in Fixed and Floating Rate  Debt Securities": Long [{'010. MR-Data IRR'!U9}] and 
Short [{'010. MR-Data IRR'!U16}]; and "Forwards and  Futures on Debt Securities" [{'010. 
MR-Data IRR'!X23}]; when "Specific Risk Category" [{'010. MR-Data IRR'!C9},   {'010. 
MR-Data IRR'!C16} and {'010. MR-Data IRR'!H23} respectively] = "Government", and 
"Rating" [{'010. MR- Data IRR'!X9},  {'010. MR-Data IRR'!W16} and {'010. MR-Data IRR'!Z23} 
respectively] = ("A1" or "A2" or "A3" or  "Baa1" or "Baa2" or "Baa3" or "A+" or "A" or "A-" or 
"BBB+" or "BBB" or "BBB-"), and "Maturity Date" [{'010.  MR-Data IRR'!H9},  {'010. MR-Data 
IRR'!H16} and {'010. MR-Data IRR'!M23} respectively] less Quarter End Date  ['000. Cover 
Sheet'!F18] > 24 months; plus the sum of the Delta-Adjusted Market Values in USD [{'010. 
MR-Data  IRR'!J60}] when "Specific Risk Category" [{'010. MR-Data IRR'!K60}] = 
"Government" and "Rating" [{'010. MR- Data IRR'!L60}] = ("A1" or "A2" or "A3" or "Baa1" or 
"Baa2" or "Baa3" or "A+" or "A" or "A-" or "BBB+" or "BBB"  or "BBB-") and "Residual Term to 
Final Maturity" [{'010. MR-Data IRR'!M60}] = "> 24 months"; plus the sum of  the Market 
Values in USD given in the table "Other Exposures Contributing to the Calculation of Interest 
Rate  Risk" [{'010. MR-Data IRR'!F67}] when "Specific Risk Category" [{'010. MR-Data 
IRR'!G67}] = "Government" and  "Rating" [{'010. MR-Data IRR'!H67}] = ("A1" or "A2" or "A3" 
or "Baa1" or "Baa2" or "Baa3" or "A+" or "A" or "A-"  or "BBB+" or "BBB" or "BBB-") and 
"Residual Term to Final Maturity" [{'010. MR-Data IRR'!I67}] = "> 24 months"   = Blank unless 
Methodology Selected for Interest Rate Risk ['000. Cover Sheet'!E36] = "Duration", in which 
case  equal to the Sum of the Market Values in USD given in the MR Data Tables "Positions in 
Fixed and Floating Rate  Debt Securities": Long [{'010. MR-Data IRR'!U9}] and Short [{'010. 
MR-Data IRR'!U16}]; "Forwards and Futures  on Debt Securities" [{'010. MR-Data IRR'!X23}] 
and "Other Exposures Contributing to the Calculation of Interest  Rate Risk" [{'010. MR-Data 
IRR'!F67}]; when "Specific Risk Category" [{'010. MR-Data IRR'!C9},  {'010. MR-Data  
IRR'!C16}, {'010. MR-Data IRR'!H23} and {'010. MR-Data IRR'!G67} respectively] = 
"Government", and "Rating"  [{'010. MR-Data IRR'!X9},  {'010. MR-Data IRR'!W16}, {'010. 
MR-Data IRR'!Z23} and {'010. MR-Data IRR'!H67}  respectively] = ("Ba1" or "Ba2" or "Ba3" or 
"B1" or "B2" or "B3" or "BB+" or "BB" or "BB-" or "B+" or "B" or "B-");  plus the sum of the 



Delta-Adjusted Market Values in USD [{'010. MR-Data IRR'!J60}] when "Specific Risk  
Category" [{'010. MR-Data IRR'!K60}] = "Government", and "Rating" [{'010. MR-Data 
IRR'!L60}] = ("Ba1" or "Ba2"  or "Ba3" or "B1" or "B2" or "B3" or "BB+" or "BB" or "BB-" or 
"B+" or "B" or "B-")   = Blank unless Methodology Selected for Interest Rate Risk ['000. Cover 
Sheet'!E36] = "Duration", in which case  equal to the Sum of the Market Values in USD given 
in the MR Data Tables "Positions in Fixed and Floating Rate  Debt Securities": Long [{'010. 
MR-Data IRR'!U9}] and Short [{'010. MR-Data IRR'!U16}]; "Forwards and Futures  on Debt 
Securities" [{'010. MR-Data IRR'!X23}] and "Other Exposures Contributing to the Calculation 
of Interest  Rate Risk" [{'010. MR-Data IRR'!F67}]; when "Specific Risk Category" [{'010. 
MR-Data IRR'!C9},  {'010. MR-Data  IRR'!C16}, {'010. MR-Data IRR'!H23} and {'010. MR-Data 
IRR'!G67} respectively] = "Government", and "Rating"  [{'010. MR-Data IRR'!X9},  {'010. 
MR-Data IRR'!W16}, {'010. MR-Data IRR'!Z23} and {'010. MR-Data IRR'!H67}  respectively] = 
("Caa1" or "Caa2" or "Caa3" or "Ca" or "CCC+" or "CCC" or "CCC-" or "CC" or "DDD" or "DD" 
or  "D" or "In Default"); plus the sum of the Delta-Adjusted Market Values in USD [{'010. 
MR-Data IRR'!J60}] when  "Specific Risk Category" [{'010. MR-Data IRR'!K60}] = 
"Government", and "Rating" [{'010. MR-Data IRR'!L60}] =  ("Caa1" or "Caa2" or "Caa3" or 
"Ca" or "CCC+" or "CCC" or "CCC-" or "CC" or "DDD" or "DD" or "D" or "In  Default")  = Blank 
unless Methodology Selected for Interest Rate Risk ['000. Cover Sheet'!E36] = "Duration", in 
which case  equal to the Sum of the Market Values in USD given in the MR Data Tables 
"Positions in Fixed and Floating Rate  Debt Securities": Long [{'010. MR-Data IRR'!U9}] and 
Short [{'010. MR-Data IRR'!U16}]; "Forwards and Futures  on Debt Securities" [{'010. 
MR-Data IRR'!X23}] and "Other Exposures Contributing to the Calculation of Interest  Rate 
Risk" [{'010. MR-Data IRR'!F67}]; when "Specific Risk Category" [{'010. MR-Data IRR'!C9},  
{'010. MR-Data  IRR'!C16}, {'010. MR-Data IRR'!H23} and {'010. MR-Data IRR'!G67} 
respectively] = "Government", and "Rating"  [{'010. MR-Data IRR'!X9},  {'010. MR-Data 
IRR'!W16}, {'010. MR-Data IRR'!Z23} and {'010. MR-Data IRR'!H67}   = Blank unless 
Methodology Selected for Interest Rate Risk ['000. Cover Sheet'!E36] = "Duration", in which 
case  equal to the Sum of the Market Values in USD given in the MR Data Tables "Positions in 
Fixed and Floating Rate  Debt Securities": Long [{'010. MR-Data IRR'!U9}] and Short [{'010. 
MR-Data IRR'!U16}]; and "Forwards and  Futures on Debt Securities" [{'010. MR-Data 
IRR'!X23}]; when "Specific Risk Category" [{'010. MR-Data IRR'!C9},   {'010. MR-Data 
IRR'!C16} and {'010. MR-Data IRR'!H23} respectively] = "Qualifying", and "Maturity Date" 
[{'010.  MR-Data IRR'!H9},  {'010. MR-Data IRR'!H16} and {'010. MR-Data IRR'!M23} 
respectively] less Quarter End Date  ['000. Cover Sheet'!F18]   6 months;  plus the sum of the 
Delta-Adjusted Market Values in USD [{'010. MR-Data  IRR'!J60}] when "Specific Risk 
Category" [{'010. MR-Data IRR'!K60}] = "Qualifying" and "Residual Term to Final  Maturity" 
[{'010. MR-Data IRR'!M60}] = "0   6 months"; plus the sum of the Market Values in USD given 
in the    = Blank unless Methodology Selected for Interest Rate Risk ['000. Cover Sheet'!E36] 
= "Duration", in which case  equal to the Sum of the Market Values in USD given in the MR 
Data Tables "Positions in Fixed and Floating Rate  Debt Securities": Long [{'010. MR-Data 
IRR'!U9}] and Short [{'010. MR-Data IRR'!U16}]; and "Forwards and  Futures on Debt 
Securities" [{'010. MR-Data IRR'!X23}]; when "Specific Risk Category" [{'010. MR-Data 
IRR'!C9},   {'010. MR-Data IRR'!C16} and {'010. MR-Data IRR'!H23} respectively] = 
"Qualifying", and 6 months < "Maturity  Date" [{'010. MR-Data IRR'!H9},  {'010. MR-Data 
IRR'!H16} and {'010. MR-Data IRR'!M23} respectively] less  Quarter End Date ['000. Cover 
Sheet'!F18]   24 months; plus the sum of the Delta-Adjusted Market Values in  USD [{'010. 
MR-Data IRR'!J60}] when "Specific Risk Category" [{'010. MR-Data IRR'!K60}] = "Qualifying" 



and  "Residual Term to Final Maturity" [{'010. MR-Data IRR'!M60}] = "> 6   24 months"; plus 
the sum of the Market   = Blank unless Methodology Selected for Interest Rate Risk ['000. 
Cover Sheet'!E36] = "Duration", in which case  equal to the Sum of the Market Values in USD 
given in the MR Data Tables "Positions in Fixed and Floating Rate  Debt Securities": Long 
[{'010. MR-Data IRR'!U9}] and Short [{'010. MR-Data IRR'!U16}]; and "Forwards and  Futures 
on Debt Securities" [{'010. MR-Data IRR'!X23}]; when "Specific Risk Category" [{'010. 
MR-Data IRR'!C9},   {'010. MR-Data IRR'!C16} and {'010. MR-Data IRR'!H23} respectively] = 
"Qualifying", and "Maturity Date" [{'010.  MR-Data IRR'!H9},  {'010. MR-Data IRR'!H16} and 
{'010. MR-Data IRR'!M23} respectively] less Quarter End Date  ['000. Cover Sheet'!F18] > 24 
months;  plus the sum of the Delta-Adjusted Market Values in USD [{'010. MR-Data  
IRR'!J60}] when "Specific Risk Category" [{'010. MR-Data IRR'!K60}] = "Qualifying" and 
"Residual Term to Final  Maturity" [{'010. MR-Data IRR'!M60}] = "> 24 months"; plus the sum 
of the Market Values in USD given in the   = Blank unless Methodology Selected for Interest 
Rate Risk ['000. Cover Sheet'!E36] = "Duration", in which case  equal to the Sum of the 
Market Values in USD given in the MR Data Tables "Positions in Fixed and Floating Rate  
Debt Securities": Long [{'010. MR-Data IRR'!U9}] and Short [{'010. MR-Data IRR'!U16}]; 
"Forwards and Futures  on Debt Securities" [{'010. MR-Data IRR'!X23}] and "Other Exposures 
Contributing to the Calculation of Interest  Rate Risk" [{'010. MR-Data IRR'!F67}]; when 
"Specific Risk Category" [{'010. MR-Data IRR'!C9},  {'010. MR-Data  IRR'!C16}, {'010. 
MR-Data IRR'!H23} and {'010. MR-Data IRR'!G67} respectively] = "Other", and "Rating" 
[{'010.  MR-Data IRR'!X9},  {'010. MR-Data IRR'!W16}, {'010. MR-Data IRR'!Z23} and {'010. 
MR-Data IRR'!H67}  respectively] = ("Ba1" or "Ba2" or "Ba3" or "BB+" or "BB" or "BB-"); plus 
the sum of the Delta-Adjusted Market  Values in USD [{'010. MR-Data IRR'!J60}] when 
"Specific Risk Category" [{'010. MR-Data IRR'!K60}] = "Other",    = Blank unless Methodology 
Selected for Interest Rate Risk ['000. Cover Sheet'!E36] = "Duration", in which case  equal to 
the Sum of the Market Values in USD given in the MR Data Tables "Positions in Fixed and 
Floating Rate  Debt Securities": Long [{'010. MR-Data IRR'!U9}] and Short [{'010. MR-Data 
IRR'!U16}]; "Forwards and Futures  on Debt Securities" [{'010. MR-Data IRR'!X23}] and 
"Other Exposures Contributing to the Calculation of Interest  Rate Risk" [{'010. MR-Data 
IRR'!F67}]; when "Specific Risk Category" [{'010. MR-Data IRR'!C9},  {'010. MR-Data  
IRR'!C16}, {'010. MR-Data IRR'!H23} and {'010. MR-Data IRR'!G67} respectively] = "Other", 
and "Rating" [{'010.  MR-Data IRR'!X9},  {'010. MR-Data IRR'!W16}, {'010. MR-Data IRR'!Z23} 
and {'010. MR-Data IRR'!H67}  respectively] = ("B1" or "B2" or "B3" or "B+" or "B" or "B-" or 
"Caa1" or "Caa2" or "Caa3" or "Ca" or "CCC+" or  "CCC" or "CCC-" or "CC" or "DDD" or "DD" 
or "D" or "In Default"); plus the sum of the Delta-Adjusted Market  Values in USD [{'010. 
MR-Data IRR'!J60}] when "Specific Risk Category" [{'010. MR-Data IRR'!K60}] = "Other",  
and "Rating" [{'010. MR-Data IRR'!L60}] = ("B1" or "B2" or "B3" or "B+" or "B" or "B-" or 
"Caa1" or "Caa2" or  "Caa3" or "Ca" or "CCC+" or "CCC" or "CCC-" or "CC" or "DDD" or "DD" 
or "D" or "In Default")  = Blank unless Methodology Selected for Interest Rate Risk ['000. 
Cover Sheet'!E36] = "Duration", in which case  equal to the Sum of the Market Values in USD 
given in the MR Data Tables "Positions in Fixed and Floating Rate  Debt Securities": Long 
[{'010. MR-Data IRR'!U9}] and Short [{'010. MR-Data IRR'!U16}]; "Forwards and Futures  on 
Debt Securities" [{'010. MR-Data IRR'!X23}] and "Other Exposures Contributing to the 
Calculation of Interest  Rate Risk" [{'010. MR-Data IRR'!F67}]; when "Specific Risk Category" 
[{'010. MR-Data IRR'!C9},  {'010. MR-Data  IRR'!C16}, {'010. MR-Data IRR'!H23} and {'010. 
MR-Data IRR'!G67} respectively] = "Other", and "Rating" [{'010.  MR-Data IRR'!X9},  {'010. 
MR-Data IRR'!W16}, {'010. MR-Data IRR'!Z23} and {'010. MR-Data IRR'!H67}   = Sum of 



Market Values in USD for Interest Rate Risk: Duration Method: Specific Risk [F9 to F21]  = 
Absolute value of total Weighted Net Positions: Long [G45] less total Weighted Net Positions: 
Short [H45]    = Total Matched Weighted Positions [I45]  = Weight (40%) x Matched Weighted 
Positions: First Round of Horizontal Offsetting: Zone 1 [D59]  = Weight (30%) x Matched 
Weighted Positions: First Round of Horizontal Offsetting: Zone 2 [D60]   = Weight (30%) x 
Matched Weighted Positions: First Round of Horizontal Offsetting: Zone 3 [D61]  = Sum of 
Capital Requirement for First Round of Horizontal Offsetting [F59 to F61]  = Weight (40%) x 
Matched Weighted Positions: Second Round of Horizontal Offsetting: Between Zones 1 & 2    
= Weight (100%) x Matched Weighted Positions: Second Round of Horizontal Offsetting: 
Between Zones 1 & 3   = Sum of Capital Requirement for Second Round of Horizontal 
Offsetting [F73 to F74]  = Sum of all Capital Requirement for currency in question: Net Long 
or Short Position in the Trading Book [F50],  Vertical Disallowance [H54], First Round of 
Horizontal Offsetting [F62] and Second Round of Horizontal   = Sum of Capital Requirement 
across all currencies [{F78}]  = Blank unless Methodology Selected for Interest Rate Risk 
['000. Cover Sheet'!E36] = "Duration", in which case  equal to the absolute value of the Sum 
of the Gamma Impacts given in the MR Data Table "Interest Rate  Options": Delta-Plus 
Approach [{'010. MR-Data IRR'!T60}] for the relevant "Currency (Interest Rate Risk)" [i.e.    = 
Sum of Capital Requirements for Options: Duration Method: Delta-Plus Approach: Gamma 
Impact, across all   = Weighting Factor (0%) x Market Value in USD [F9]  = Weighting Factor 
(0.25%) x Market Value in USD [F10]  = Weighting Factor (1%) x Market Value in USD [F11]  
= Weighting Factor (1.6%) x Market Value in USD [F12]  = Weighting Factor (8%) x Market 
Value in USD [F13]  = Weighting Factor (12%) x Market Value in USD [F14]   = Weighting 
Factor (8%) x Market Value in USD [F15]  = Weighting Factor (0.25%) x Market Value in USD 
[F16]  = Weighting Factor (1%) x Market Value in USD [F17]  = Weighting Factor (1.6%) x 
Market Value in USD [F18]  = Weighting Factor (8%) x Market Value in USD [F19]  = 
Weighting Factor (12%) x Market Value in USD [F20]   = Weighting Factor (8%) x Market 
Value in USD [F21]  = Sum of Capital Requirements for Interest Rate Risk: Duration Method: 
Specific Risk [G9 to G21]  = Assumed Change in Yield (1%) x 'Net Positions * Modified 
Duration' [D30]  = Assumed Change in Yield (1%) x 'Net Positions * Modified Duration' [D31]  
= Assumed Change in Yield (1%) x 'Net Positions * Modified Duration' [D32]  = Assumed 
Change in Yield (1%) x 'Net Positions * Modified Duration' [D33]   = Assumed Change in Yield 
(0.9%) x 'Net Positions * Modified Duration' [D34]  = Assumed Change in Yield (0.8%) x 'Net 
Positions * Modified Duration' [D35]  = Assumed Change in Yield (0.75%) x 'Net Positions * 
Modified Duration' [D36]  = Assumed Change in Yield (0.75%) x 'Net Positions * Modified 
Duration' [D37]  = Assumed Change in Yield (0.7%) x 'Net Positions * Modified Duration' [D38] 
 = Assumed Change in Yield (0.65%) x 'Net Positions * Modified Duration' [D39]   = Assumed 
Change in Yield (0.6%) x 'Net Positions * Modified Duration' [D40]  = Assumed Change in 
Yield (0.6%) x 'Net Positions * Modified Duration' [D41]  = Assumed Change in Yield (0.6%) x 
'Net Positions * Modified Duration' [D42]  = Assumed Change in Yield (0.6%) x 'Net Positions 
* Modified Duration' [D43]  = Assumed Change in Yield (0.6%) x 'Net Positions * Modified 
Duration' [D44]   = Sum of Weighted Net Positions: Long [G30 to G44]  = Blank unless 
Methodology Selected for Interest Rate Risk ['000. Cover Sheet'!E36] = "Duration", in which 
case  equal to the absolute value of the Sum of the Vega Impacts given in the MR Data Table 
"Interest Rate Options":  Delta-Plus Approach [{'010. MR-Data IRR'!V60}] for the relevant 
"Currency (Interest Rate Risk)" [i.e. where {'010.   = Sum of Capital Requirements for Options: 
Duration Method: Delta-Plus Approach: Vega Impact, across all   = Assumed Change in Yield 
(1%) x 'Net Positions * Modified Duration' [E30]  = Assumed Change in Yield (1%) x 'Net 



Positions * Modified Duration' [E31]  = Assumed Change in Yield (1%) x 'Net Positions * 
Modified Duration' [E32]   = Assumed Change in Yield (1%) x 'Net Positions * Modified 
Duration' [E33]  = Assumed Change in Yield (0.9%) x 'Net Positions * Modified Duration' [E34] 
 = Assumed Change in Yield (0.8%) x 'Net Positions * Modified Duration' [E35]  = Assumed 
Change in Yield (0.75%) x 'Net Positions * Modified Duration' [E36]  = Assumed Change in 
Yield (0.75%) x 'Net Positions * Modified Duration' [E37]   = Assumed Change in Yield (0.7%) 
x 'Net Positions * Modified Duration' [E38]  = Assumed Change in Yield (0.65%) x 'Net 
Positions * Modified Duration' [E39]  = Assumed Change in Yield (0.6%) x 'Net Positions * 
Modified Duration' [E40]  = Assumed Change in Yield (0.6%) x 'Net Positions * Modified 
Duration' [E41]  = Assumed Change in Yield (0.6%) x 'Net Positions * Modified Duration' [E42] 
  = Assumed Change in Yield (0.6%) x 'Net Positions * Modified Duration' [E43]  = Assumed 
Change in Yield (0.6%) x 'Net Positions * Modified Duration' [E44]  = Sum of Weighted Net 
Positions: Short [H30 to H44]  = Weight (5%) x Matched Weighted Positions: Vertical 
Disallowance [F54]  = Minimum of Weighted Net Position: Long [G30] and Weighted Net 
Position: Short [H30]   = Minimum of Weighted Net Position: Long [G31] and Weighted Net 
Position: Short [H31]  = Minimum of Weighted Net Position: Long [G32] and Weighted Net 
Position: Short [H32]  = Minimum of Weighted Net Position: Long [G33] and Weighted Net 
Position: Short [H33]  = Minimum of Weighted Net Position: Long [G34] and Weighted Net 
Position: Short [H34]  = Minimum of Weighted Net Position: Long [G35] and Weighted Net 
Position: Short [H35]  = Minimum of Weighted Net Position: Long [G36] and Weighted Net 
Position: Short [H36]   = Minimum of Weighted Net Position: Long [G37] and Weighted Net 
Position: Short [H37]  = Minimum of Weighted Net Position: Long [G38] and Weighted Net 
Position: Short [H38]  = Minimum of Weighted Net Position: Long [G39] and Weighted Net 
Position: Short [H39]  = Minimum of Weighted Net Position: Long [G40] and Weighted Net 
Position: Short [H40]  = Minimum of Weighted Net Position: Long [G41] and Weighted Net 
Position: Short [H41]  = Minimum of Weighted Net Position: Long [G42] and Weighted Net 
Position: Short [H42]   = Minimum of Weighted Net Position: Long [G43] and Weighted Net 
Position: Short [H43]  = Minimum of Weighted Net Position: Long [G44] and Weighted Net 
Position: Short [H44]  = Sum of Matched Weighted Positions across all time-bands [I30 to I44] 
 = Weighted Net Position: Long [G30] less Matched Weighted Position [I30]  = Weighted Net 
Position: Long [G31] less Matched Weighted Position [I31]  = Weighted Net Position: Long 
[G32] less Matched Weighted Position [I32]   = Weighted Net Position: Long [G33] less 
Matched Weighted Position [I33]  = Weighted Net Position: Long [G34] less Matched 
Weighted Position [I34]  = Weighted Net Position: Long [G35] less Matched Weighted Position 
[I35]  = Weighted Net Position: Long [G36] less Matched Weighted Position [I36]  = Weighted 
Net Position: Long [G37] less Matched Weighted Position [I37]   = Weighted Net Position: 
Long [G38] less Matched Weighted Position [I38]  = Weighted Net Position: Long [G39] less 
Matched Weighted Position [I39]  = Weighted Net Position: Long [G40] less Matched 
Weighted Position [I40]  = Weighted Net Position: Long [G41] less Matched Weighted Position 
[I41]  = Weighted Net Position: Long [G42] less Matched Weighted Position [I42]   = Weighted 
Net Position: Long [G43] less Matched Weighted Position [I43]  = Weighted Net Position: Long 
[G44] less Matched Weighted Position [I44]  = Blank unless Methodology Selected for Interest 
Rate Risk ['000. Cover Sheet'!E36] = "Duration", and  Methodology Selected for Options ['000. 
Cover Sheet'!E38] = "Scenario"  = Sum of Capital Requirements for Options: Duration 
Method: Scenario Approach, across all currencies [{J88}]  = Sum of the Capital Requirements 
for Interest Rate Risk: Duration Method: Specific Risk [G22], General Market  Risk [F80] and 
Options: Simplified [C89], Delta-Plus [F89 and G89] and Scenario [J89]                                    



                                                                                                                                                     
                                                                                                                                                     
                                                                             NB  The   = Weighted Net Position: Short 
[H30] less Matched Weighted Position [I30]  = Weighted Net Position: Short [H31] less 
Matched Weighted Position [I31]   = Weighted Net Position: Short [H32] less Matched 
Weighted Position [I32]  = Weighted Net Position: Short [H33] less Matched Weighted Position 
[I33]  = Weighted Net Position: Short [H34] less Matched Weighted Position [I34]  = Weighted 
Net Position: Short [H35] less Matched Weighted Position [I35]  = Weighted Net Position: 
Short [H36] less Matched Weighted Position [I36]   = Weighted Net Position: Short [H37] less 
Matched Weighted Position [I37]  = Weighted Net Position: Short [H38] less Matched 
Weighted Position [I38]  = Weighted Net Position: Short [H39] less Matched Weighted Position 
[I39]  = Weighted Net Position: Short [H40] less Matched Weighted Position [I40]  = Weighted 
Net Position: Short [H41] less Matched Weighted Position [I41]   = Weighted Net Position: 
Short [H42] less Matched Weighted Position [I42]  = Weighted Net Position: Short [H43] less 
Matched Weighted Position [I43]  = Weighted Net Position: Short [H44] less Matched 
Weighted Position [I44]  = Sum of Capital Requirement: Specific Risk, given in the Data Table 
"Positions in Equities": Long [{'011. MR- Data Equity'!O9}] for the National Market in question 
[i.e. when {'011. MR-Data Equity'!E9}=B8]  = Sum of Capital Requirement: General Market 
Risk, given in the Data Table "Positions in Equities": Long [{'011.  MR-Data Equity'!P9}] for the 
National Market in question [i.e. when {'011. MR-Data Equity'!E9}=B15]   = Sum of Capital 
Requirements given in the MR Data Table "Equity Options": Simplified Approach [{'011. MR- 
Data Equity'!Y40}] for the relevant "National Market" [i.e. where {'011. MR-Data Equity'!F40} = 
B24]   = Sum of Capital Requirements for Options: Simplified Approach, across all markets 
[{C24}]  = Sum of Capital Requirement: Specific Risk, given in the Data Table "Equity Futures 
and Forwards" [{'011. MR- Data Equity'!Q23}] for the National Market in question [i.e. when 
{'011. MR-Data Equity'!I23}=B8] when the   = Sum of Capital Requirement: General Market 
Risk, given in the Data Table "Equity Futures and Forwards"  [{'011. MR-Data Equity'!R23}] for 
the National Market in question [i.e. when {'011. MR-Data Equity'!I23}=B15]   = Sum of Capital 
Requirement: Specific Risk, given in the Data Table "Equity Swaps": Receiving Leg [{'011. 
MR- Data Equity'!AD31}] for the National Market in question [i.e. when {'011. MR-Data 
Equity'!V31}=B8]   = Sum of Capital Requirement: General Market Risk, given in the Data 
Table "Equity Swaps": Receiving Leg  [{'011. MR-Data Equity'!AE31}] for the National Market 
in question [i.e. when {'011. MR-Data Equity'!V31}=B15]  = Sum of Capital Requirement: 
Specific Risk, given in the Data Table "Equity Options": Delta-Plus [{'011. MR- Data 
Equity'!N47}] for the National Market in question [i.e. when {'011. MR-Data Equity'!G47}=B8] 
when the   = Sum of Capital Requirement: General Market Risk, given in the Data Table 
"Equity Options": Delta-Plus [{'011.  MR-Data Equity'!O47}] for the National Market in question 
[i.e. when {'011. MR-Data Equity'!G47}=B15] when  the Position Type (of the Underlying) 
[{'011. MR-Data Equity'!F47}] = "Long"  = Absolute value of the Sum of the Gamma Impacts 
given in the MR Data Table "Equity Options": Delta-Plus  Approach [{'011. MR-Data 
Equity'!T47}] for the relevant "National Market" [i.e. where {'011. MR-Data    = Sum of Capital 
Requirements for Options: Delta-Plus Approach: Gamma Impact, across all markets [{F24}]  = 
Sum of Capital Requirement: Specific Risk, given in the Data Table "Other Exposures 
Contributing to the  Calculation of Equity Position Risk" [{'011. MR-Data Equity'!H54}] for the 
National Market in question [i.e. when  {'011. MR-Data Equity'!E54}=B8] when the Position 
Type [{'011. MR-Data Equity'!D54}] = "Long"  = Sum of Capital Requirement: General Market 
Risk, given in the Data Table "Other Exposures Contributing to  the Calculation of Equity 



Position Risk" [{'011. MR-Data Equity'!I54}] for the National Market in question [i.e.  when 
{'011. MR-Data Equity'!E54}=B15] when the Position Type [{'011. MR-Data Equity'!D54}] = 
"Long"  = Absolute value of the Sum of the Vega Impacts given in the MR Data Table "Equity 
Options": Delta-Plus  Approach [{'011. MR-Data Equity'!V47}] for the relevant "National 
Market" [i.e. where {'011. MR-Data   = Sum of Capital Requirements for Options: Delta-Plus 
Approach: Vega Impact, across all markets [{G24}]  = Sum of Capital Requirement: Specific 
Risk: Long for the National Market in question [C8 to G8]   = Sum of Capital Requirement: 
Specific Risk: Long across all National Markets [{H8}]  = Sum of Capital Requirement: 
General Market Risk: Long for the National Market in question [C15 to G15]  = Sum of Capital 
Requirement: General Market Risk: Long across all National Markets [{H15}]  = Sum of 
Capital Requirement: Specific Risk, given in the Data Table "Positions in Equities": Short 
[{'011. MR- Data Equity'!N16}] for the National Market in question [i.e. when {'011. MR-Data 
Equity'!E16}=B8]  = Sum of Capital Requirement: General Market Risk, given in the Data 
Table "Positions in Equities": Short [{'011.  MR-Data Equity'!O16}] for the National Market in 
question [i.e. when {'011. MR-Data Equity'!E16}=B15]   = Sum of Capital Requirement: 
Specific Risk, given in the Data Table "Equity Futures and Forwards" [{'011. MR- Data 
Equity'!Q23}] for the National Market in question [i.e. when {'011. MR-Data Equity'!I23}=B8] 
when the   = Sum of Capital Requirement: General Market Risk, given in the Data Table 
"Equity Futures and Forwards"  [{'011. MR-Data Equity'!R23}] for the National Market in 
question [i.e. when {'011. MR-Data Equity'!I23}=B15]   = Blank unless Methodology Selected 
for Options ['000. Cover Sheet'!E38] = "Scenario"  = Sum of Capital Requirements for 
Options: Scenario Approach, across all markets [{J24}]  = Sum of Capital Requirements for 
Equity Risk: Specific Risk [O9], General Market Risk [O16] and Options:  Simplified [C25], 
Delta-Plus [F25 and G25] and Scenario [J25]                                                                              
                                                                                                                                                     
                                                                                                                                                     
                                                                                                                                = Sum of 
Capital Requirement: Specific Risk, given in the Data Table "Equity Swaps": Paying Leg 
[{'011. MR-Data  Equity'!Q31}] for the National Market in question [i.e. when {'011. MR-Data 
Equity'!I31}=B8]   = Sum of Capital Requirement: General Market Risk, given in the Data 
Table "Equity Swaps": Paying Leg [{'011.  MR-Data Equity'!R31}] for the National Market in 
question [i.e. when {'011. MR-Data Equity'!I31}=B15]  = Sum of Capital Requirement: Specific 
Risk, given in the Data Table "Equity Options": Delta-Plus [{'011. MR- Data Equity'!N47}] for 
the National Market in question [i.e. when {'011. MR-Data Equity'!G47}=B8] when the   = Sum 
of Capital Requirement: General Market Risk, given in the Data Table "Equity Options": 
Delta-Plus [{'011.  MR-Data Equity'!O47}] for the National Market in question [i.e. when {'011. 
MR-Data Equity'!G47}=B15] when  the Position Type (of the Underlying) [{'011. MR-Data 
Equity'!F47}] = "Short"   = Sum of Capital Requirement: Specific Risk, given in the Data Table 
"Other Exposures Contributing to the  Calculation of Equity Position Risk" [{'011. MR-Data 
Equity'!H54}] for the National Market in question [i.e. when  {'011. MR-Data Equity'!E54}=B8] 
when the Position Type [{'011. MR-Data Equity'!D54}] = "Short"  = Sum of Capital 
Requirement: General Market Risk, given in the Data Table "Other Exposures Contributing to  
the Calculation of Equity Position Risk" [{'011. MR-Data Equity'!I54}] for the National Market in 
question [i.e.  when {'011. MR-Data Equity'!E54}=B15] when the Position Type [{'011. 
MR-Data Equity'!D54}] = "Short"  = Sum of Capital Requirement: Specific Risk: Short for the 
National Market in question [I8 to M8]  = Sum of Capital Requirement: Specific Risk: Short 
across all National Markets [{N8}]  = Sum of Capital Requirement: General Market Risk: Short 



for the National Market in question [I15 to M15]   = Sum of Capital Requirement: General 
Market Risk: Short across all National Markets [{N15}]  = Sum of Capital Requirement: 
Specific Risk: Long [H8] and Short [N8] for the National Market in question  = Sum of Capital 
Requirement: Specific Risk across all National Markets [{O8}]  = Sum of Capital Requirement: 
General Market Risk: Long [H15] and Short [N15] for the National Market in   = Sum of 
Capital Requirement: General Market Risk across all National Markets [{O15}]  = Sum of the 
Market Values in USD given in the Data Table "Positions in Commodities": Long [{'012. 
MR-Data  Comm'!F9}] for the commodity in question [i.e. when {'012. MR-Data 
Comm'!B9}=B8]  = Market Value in USD: Long [H8] for the commodity in question if 
Methodology Selected for Commodities  ['000. Cover Sheet'!E37] = "Simplified", otherwise 
blank   = Blank unless Methodology Selected for Commodities ['000. Cover Sheet'!E37] = 
"Maturity Ladder", in which  case equal to the Sum of the Market Values in USD given in the 
Data Table "Positions in Commodities": Long  [{'012. MR-Data Comm'!F9}] for the commodity 
in question [i.e. when {'012. MR-Data Comm'!B9}=B19]; plus the  sum of the Market Values in 
USD given in the Data Table "Commodities Futures and Forwards" [{'012. MR-Data  
Comm'!J23}] for the commodity in question [i.e. when {'012. MR-Data Comm'!F23}=B19] 
when the Position  Type [{'012. MR-Data Comm'!B23}] = "Long" and the Future/Forward 
Maturity Date [{'012. MR-Data  Comm'!C23}] less Quarter End Date ['000. Cover Sheet'!F18]   
1 month; plus the sum of the Market Values in  USD given in the Data Table "Commodity 
Swaps": Receiving Leg [{'012. MR-Data Comm'!P31}] for the  commodity in question [i.e. 
when {'012. MR-Data Comm'!L31}=B19] when the Maturity Date [{'012. MR-Data  
Comm'!D31}] less Quarter End Date ['000. Cover Sheet'!F18]   1 month; plus the sum of the 
Delta-Adjusted  Market Values in USD given in the Data Table "Commodity Options": 
Delta-Plus [{'012. MR-Data Comm'!G47}]  for the commodity in question [i.e. when {'012. 
MR-Data Comm'!D47}=B19] when the Position Type (of the  Underlying) [{'012. MR-Data 
Comm'!C47}] = "Long" and Maturity Ladder Time-band [{'012. MR-Data   = Blank unless 
Methodology Selected for Commodities ['000. Cover Sheet'!E37] = "Maturity Ladder", in which 
 case equal to the sum of the Market Values in USD given in the Data Table "Commodities 
Futures and Forwards"  [{'012. MR-Data Comm'!J23}] for the commodity in question [i.e. when 
{'012. MR-Data Comm'!F23}=B19] when  the Position Type [{'012. MR-Data Comm'!B23}] = 
"Long" and 1 month < Future/Forward Maturity Date [{'012.  MR-Data Comm'!C23}] less 
Quarter End Date ['000. Cover Sheet'!F18]   3 months; plus the sum of the Market  Values in 
USD given in the Data Table "Commodity Swaps": Receiving Leg [{'012. MR-Data 
Comm'!P31}] for the  commodity in question [i.e. when {'012. MR-Data Comm'!L31}=B19] 
when 1 month < Maturity Date [{'012. MR- Data Comm'!D31}] less Quarter End Date ['000. 
Cover Sheet'!F18]   3 months; plus the sum of the Delta- Adjusted Market Values in USD 
given in the Data Table "Commodity Options": Delta-Plus [{'012. MR-Data  Comm'!G47}] for 
the commodity in question [i.e. when {'012. MR-Data Comm'!D47}=B19] when the Position  
Type (of the Underlying) [{'012. MR-Data Comm'!C47}] = "Long" and Maturity Ladder 
Time-band [{'012. MR- Data Comm'!H47}] = "> 1 <= 3 months"; plus the sum of the Market 
Values in USD given in the Data Table   = Blank unless Methodology Selected for 
Commodities ['000. Cover Sheet'!E37] = "Maturity Ladder", in which  case equal to the sum of 
the Market Values in USD given in the Data Table "Commodities Futures and Forwards"  
[{'012. MR-Data Comm'!J23}] for the commodity in question [i.e. when {'012. MR-Data 
Comm'!F23}=B19] when  the Position Type [{'012. MR-Data Comm'!B23}] = "Long" and 3 
months < Future/Forward Maturity Date [{'012.  MR-Data Comm'!C23}] less Quarter End Date 
['000. Cover Sheet'!F18]   6 months; plus the sum of the Market  Values in USD given in the 



Data Table "Commodity Swaps": Receiving Leg [{'012. MR-Data Comm'!P31}] for the  
commodity in question [i.e. when {'012. MR-Data Comm'!L31}=B19] when 3 months < 
Maturity Date [{'012. MR- Data Comm'!D31}] less Quarter End Date ['000. Cover Sheet'!F18]   
6 months; plus the sum of the Delta- Adjusted Market Values in USD given in the Data Table 
"Commodity Options": Delta-Plus [{'012. MR-Data  Comm'!G47}] for the commodity in 
question [i.e. when {'012. MR-Data Comm'!D47}=B19] when the Position  Type (of the 
Underlying) [{'012. MR-Data Comm'!C47}] = "Long" and Maturity Ladder Time-band [{'012. 
MR- Data Comm'!H47}] = "> 3 <= 6 months"; plus the sum of the Market Values in USD given 
in the Data Table    = Blank unless Methodology Selected for Commodities ['000. Cover 
Sheet'!E37] = "Maturity Ladder", in which  case equal to the sum of the Market Values in USD 
given in the Data Table "Commodities Futures and Forwards"  [{'012. MR-Data Comm'!J23}] 
for the commodity in question [i.e. when {'012. MR-Data Comm'!F23}=B19] when  the Position 
Type [{'012. MR-Data Comm'!B23}] = "Long" and 6 months < Future/Forward Maturity Date 
[{'012.  MR-Data Comm'!C23}] less Quarter End Date ['000. Cover Sheet'!F18]   12 months; 
plus the sum of the Market  Values in USD given in the Data Table "Commodity Swaps": 
Receiving Leg [{'012. MR-Data Comm'!P31}] for the  commodity in question [i.e. when {'012. 
MR-Data Comm'!L31}=B19] when 6 months < Maturity Date [{'012. MR- Data Comm'!D31}] 
less Quarter End Date ['000. Cover Sheet'!F18]   12 months; plus the sum of the Delta- 
Adjusted Market Values in USD given in the Data Table "Commodity Options": Delta-Plus 
[{'012. MR-Data  Comm'!G47}] for the commodity in question [i.e. when {'012. MR-Data 
Comm'!D47}=B19] when the Position  Type (of the Underlying) [{'012. MR-Data Comm'!C47}] 
= "Long" and Maturity Ladder Time-band [{'012. MR- Data Comm'!H47}] = "> 6 <= 12 
months"; plus the sum of the Market Values in USD given in the Data Table   = Blank unless 
Methodology Selected for Commodities ['000. Cover Sheet'!E37] = "Maturity Ladder", in which 
 case equal to the sum of the Market Values in USD given in the Data Table "Commodities 
Futures and Forwards"  [{'012. MR-Data Comm'!J23}] for the commodity in question [i.e. when 
{'012. MR-Data Comm'!F23}=B19] when  the Position Type [{'012. MR-Data Comm'!B23}] = 
"Long" and 1 year < Future/Forward Maturity Date [{'012. MR- Data Comm'!C23}] less 
Quarter End Date ['000. Cover Sheet'!F18]   2 years; plus the sum of the Market Values  in 
USD given in the Data Table "Commodity Swaps": Receiving Leg [{'012. MR-Data 
Comm'!P31}] for the  commodity in question [i.e. when {'012. MR-Data Comm'!L31}=B19] 
when 1 year < Maturity Date [{'012. MR- Data Comm'!D31}] less Quarter End Date ['000. 
Cover Sheet'!F18]   2 years; plus the sum of the Delta-Adjusted  Market Values in USD given 
in the Data Table "Commodity Options": Delta-Plus [{'012. MR-Data Comm'!G47}]  for the 
commodity in question [i.e. when {'012. MR-Data Comm'!D47}=B19] when the Position Type 
(of the  Underlying) [{'012. MR-Data Comm'!C47}] = "Long" and Maturity Ladder Time-band 
[{'012. MR-Data  Comm'!H47}] = "> 1 <= 2 years"; plus the sum of the Market Values in USD 
given in the Data Table "Other    = Blank unless Methodology Selected for Commodities ['000. 
Cover Sheet'!E37] = "Maturity Ladder", in which  case equal to the sum of the Market Values 
in USD given in the Data Table "Commodities Futures and Forwards"  [{'012. MR-Data 
Comm'!J23}] for the commodity in question [i.e. when {'012. MR-Data Comm'!F23}=B19] 
when  the Position Type [{'012. MR-Data Comm'!B23}] = "Long" and 2 years < Future/Forward 
Maturity Date [{'012.  MR-Data Comm'!C23}] less Quarter End Date ['000. Cover Sheet'!F18]   
3 years; plus the sum of the Market  Values in USD given in the Data Table "Commodity 
Swaps": Receiving Leg [{'012. MR-Data Comm'!P31}] for the  commodity in question [i.e. 
when {'012. MR-Data Comm'!L31}=B19] when 2 years < Maturity Date [{'012. MR- Data 
Comm'!D31}] less Quarter End Date ['000. Cover Sheet'!F18]   3 years; plus the sum of the 



Delta-Adjusted  Market Values in USD given in the Data Table "Commodity Options": 
Delta-Plus [{'012. MR-Data Comm'!G47}]  for the commodity in question [i.e. when {'012. 
MR-Data Comm'!D47}=B19] when the Position Type (of the  Underlying) [{'012. MR-Data 
Comm'!C47}] = "Long" and Maturity Ladder Time-band [{'012. MR-Data  Comm'!H47}] = "> 2 
<= 3 years"; plus the sum of the Market Values in USD given in the Data Table "Other   = 
Blank unless Methodology Selected for Commodities ['000. Cover Sheet'!E37] = "Maturity 
Ladder", in which  case equal to the sum of the Market Values in USD given in the Data Table 
"Commodities Futures and Forwards"  [{'012. MR-Data Comm'!J23}] for the commodity in 
question [i.e. when {'012. MR-Data Comm'!F23}=B19] when  the Position Type [{'012. 
MR-Data Comm'!B23}] = "Long" and the Future/Forward Maturity Date [{'012. MR- Data 
Comm'!C23}] less Quarter End Date ['000. Cover Sheet'!F18] > 3 years; plus the sum of the 
Market Values  in USD given in the Data Table "Commodity Swaps": Receiving Leg [{'012. 
MR-Data Comm'!P31}] for the  commodity in question [i.e. when {'012. MR-Data 
Comm'!L31}=B19] when the Maturity Date [{'012. MR-Data  Comm'!D31}] less Quarter End 
Date ['000. Cover Sheet'!F18] > 3 years; plus the sum of the Delta-Adjusted  Market Values in 
USD given in the Data Table "Commodity Options": Delta-Plus [{'012. MR-Data Comm'!G47}]  
for the commodity in question [i.e. when {'012. MR-Data Comm'!D47}=B19] when the Position 
Type (of the  Underlying) [{'012. MR-Data Comm'!C47}] = "Long" and Maturity Ladder 
Time-band [{'012. MR-Data   = Sum of "Commodity Positions": Long [C23 to C29] for the 
commodity in question across all time-bands  = Sum of Capital Requirements given in the MR 
Data Table "Commodity Options": Simplified Approach [{'012.  MR-Data Comm'!Q40}] for the 
relevant "Commodity" [i.e. where {'012. MR-Data Comm'!C40} = B39]   = Sum of Capital 
Requirements for Options: Simplified Approach, across all commodities [{C39}]   = Sum of the 
Market Values in USD given in the Data Table "Commodities Futures and Forwards" [{'012. 
MR- Data Comm'!J23}] for the commodity in question [i.e. when {'012. MR-Data 
Comm'!F23}=B8] when the Position   = Market Value in USD: Short [N8] for the commodity in 
question if Methodology Selected for Commodities  ['000. Cover Sheet'!E37] = "Simplified", 
otherwise blank  = Blank unless Methodology Selected for Commodities ['000. Cover 
Sheet'!E37] = "Maturity Ladder", in which  case equal to the Sum of the Market Values in 
USD given in the Data Table "Positions in Commodities": Short  [{'012. MR-Data Comm'!F16}] 
for the commodity in question [i.e. when {'012. MR-Data Comm'!B16}=B19]; plus  the sum of 
the Market Values in USD given in the Data Table "Commodities Futures and Forwards" 
[{'012. MR- Data Comm'!J23}] for the commodity in question [i.e. when {'012. MR-Data 
Comm'!F23}=B19] when the  Position Type [{'012. MR-Data Comm'!B23}] = "Short" and the 
Future/Forward Maturity Date [{'012. MR-Data  Comm'!C23}] less Quarter End Date ['000. 
Cover Sheet'!F18]   1 month; plus the sum of the Market Values in  USD given in the Data 
Table "Commodity Swaps": Paying Leg [{'012. MR-Data Comm'!J31}] for the commodity in  
question [i.e. when {'012. MR-Data Comm'!F31}=B19] when the Maturity Date [{'012. 
MR-Data Comm'!D31}]  less Quarter End Date ['000. Cover Sheet'!F18]   1 month; plus the 
sum of the Delta-Adjusted Market Values in  USD given in the Data Table "Commodity 
Options": Delta-Plus [{'012. MR-Data Comm'!G47}] for the commodity  in question [i.e. when 
{'012. MR-Data Comm'!D47}=B19] when the Position Type (of the Underlying) [{'012. MR- 
Data Comm'!C47}] = "Short" and Maturity Ladder Time-band [{'012. MR-Data Comm'!H47}] = 
"0 <= 1 month";   = Blank unless Methodology Selected for Commodities ['000. Cover 
Sheet'!E37] = "Maturity Ladder", in which  case equal to the sum of the Market Values in USD 
given in the Data Table "Commodities Futures and Forwards"  [{'012. MR-Data Comm'!J23}] 
for the commodity in question [i.e. when {'012. MR-Data Comm'!F23}=B19] when  the Position 



Type [{'012. MR-Data Comm'!B23}] = "Short" and 1 month < Future/Forward Maturity Date 
[{'012.  MR-Data Comm'!C23}] less Quarter End Date ['000. Cover Sheet'!F18]   3 months; 
plus the sum of the Market  Values in USD given in the Data Table "Commodity Swaps": 
Paying Leg [{'012. MR-Data Comm'!J31}] for the  commodity in question [i.e. when {'012. 
MR-Data Comm'!F31}=B19] when 1 month < Maturity Date [{'012. MR- Data Comm'!D31}] 
less Quarter End Date ['000. Cover Sheet'!F18]   3 months; plus the sum of the Delta- 
Adjusted Market Values in USD given in the Data Table "Commodity Options": Delta-Plus 
[{'012. MR-Data  Comm'!G47}] for the commodity in question [i.e. when {'012. MR-Data 
Comm'!D47}=B19] when the Position  Type (of the Underlying) [{'012. MR-Data Comm'!C47}] 
= "Short" and Maturity Ladder Time-band [{'012. MR- Data Comm'!H47}] = "> 1 <= 3 months"; 
plus the sum of the Market Values in USD given in the Data Table    = Blank unless 
Methodology Selected for Commodities ['000. Cover Sheet'!E37] = "Maturity Ladder", in which 
 case equal to the sum of the Market Values in USD given in the Data Table "Commodities 
Futures and Forwards"  [{'012. MR-Data Comm'!J23}] for the commodity in question [i.e. when 
{'012. MR-Data Comm'!F23}=B19] when  the Position Type [{'012. MR-Data Comm'!B23}] = 
"Short" and 3 months < Future/Forward Maturity Date [{'012.  MR-Data Comm'!C23}] less 
Quarter End Date ['000. Cover Sheet'!F18]   6 months; plus the sum of the Market  Values in 
USD given in the Data Table "Commodity Swaps": Paying Leg [{'012. MR-Data Comm'!J31}] 
for the  commodity in question [i.e. when {'012. MR-Data Comm'!F31}=B19] when 3 months < 
Maturity Date [{'012. MR- Data Comm'!D31}] less Quarter End Date ['000. Cover Sheet'!F18]   
6 months; plus the sum of the Delta- Adjusted Market Values in USD given in the Data Table 
"Commodity Options": Delta-Plus [{'012. MR-Data  Comm'!G47}] for the commodity in 
question [i.e. when {'012. MR-Data Comm'!D47}=B19] when the Position  Type (of the 
Underlying) [{'012. MR-Data Comm'!C47}] = "Short" and Maturity Ladder Time-band [{'012. 
MR- Data Comm'!H47}] = "> 3 <= 6 months"; plus the sum of the Market Values in USD given 
in the Data Table   = Blank unless Methodology Selected for Commodities ['000. Cover 
Sheet'!E37] = "Maturity Ladder", in which  case equal to the sum of the Market Values in USD 
given in the Data Table "Commodities Futures and Forwards"  [{'012. MR-Data Comm'!J23}] 
for the commodity in question [i.e. when {'012. MR-Data Comm'!F23}=B19] when  the Position 
Type [{'012. MR-Data Comm'!B23}] = "Short" and 6 months < Future/Forward Maturity Date 
[{'012.  MR-Data Comm'!C23}] less Quarter End Date ['000. Cover Sheet'!F18]   12 months; 
plus the sum of the Market  Values in USD given in the Data Table "Commodity Swaps": 
Paying Leg [{'012. MR-Data Comm'!J31}] for the  commodity in question [i.e. when {'012. 
MR-Data Comm'!F31}=B19] when 6 months < Maturity Date [{'012. MR- Data Comm'!D31}] 
less Quarter End Date ['000. Cover Sheet'!F18]   12 months; plus the sum of the Delta- 
Adjusted Market Values in USD given in the Data Table "Commodity Options": Delta-Plus 
[{'012. MR-Data  Comm'!G47}] for the commodity in question [i.e. when {'012. MR-Data 
Comm'!D47}=B19] when the Position  Type (of the Underlying) [{'012. MR-Data Comm'!C47}] 
= "Short" and Maturity Ladder Time-band [{'012. MR- Data Comm'!H47}] = "> 6 <= 12 
months"; plus the sum of the Market Values in USD given in the Data Table   = Blank unless 
Methodology Selected for Commodities ['000. Cover Sheet'!E37] = "Maturity Ladder", in which 
 case equal to the sum of the Market Values in USD given in the Data Table "Commodities 
Futures and Forwards"  [{'012. MR-Data Comm'!J23}] for the commodity in question [i.e. when 
{'012. MR-Data Comm'!F23}=B19] when  the Position Type [{'012. MR-Data Comm'!B23}] = 
"Short" and 1 year < Future/Forward Maturity Date [{'012.  MR-Data Comm'!C23}] less 
Quarter End Date ['000. Cover Sheet'!F18]   2 years; plus the sum of the Market  Values in 
USD given in the Data Table "Commodity Swaps": Paying Leg [{'012. MR-Data Comm'!J31}] 



for the  commodity in question [i.e. when {'012. MR-Data Comm'!F31}=B19] when 1 year < 
Maturity Date [{'012. MR- Data Comm'!D31}] less Quarter End Date ['000. Cover Sheet'!F18]   
2 years; plus the sum of the Delta-Adjusted  Market Values in USD given in the Data Table 
"Commodity Options": Delta-Plus [{'012. MR-Data Comm'!G47}]  for the commodity in 
question [i.e. when {'012. MR-Data Comm'!D47}=B19] when the Position Type (of the  
Underlying) [{'012. MR-Data Comm'!C47}] = "Short" and Maturity Ladder Time-band [{'012. 
MR-Data  Comm'!H47}] = "> 1 <= 2 years"; plus the sum of the Market Values in USD given in 
the Data Table "Other    = Blank unless Methodology Selected for Commodities ['000. Cover 
Sheet'!E37] = "Maturity Ladder", in which  case equal to the sum of the Market Values in USD 
given in the Data Table "Commodities Futures and Forwards"  [{'012. MR-Data Comm'!J23}] 
for the commodity in question [i.e. when {'012. MR-Data Comm'!F23}=B19] when  the Position 
Type [{'012. MR-Data Comm'!B23}] = "Short" and 2 years < Future/Forward Maturity Date 
[{'012.  MR-Data Comm'!C23}] less Quarter End Date ['000. Cover Sheet'!F18]   3 years; plus 
the sum of the Market  Values in USD given in the Data Table "Commodity Swaps": Paying 
Leg [{'012. MR-Data Comm'!J31}] for the  commodity in question [i.e. when {'012. MR-Data 
Comm'!F31}=B19] when 2 years < Maturity Date [{'012. MR- Data Comm'!D31}] less Quarter 
End Date ['000. Cover Sheet'!F18]   3 years; plus the sum of the Delta-Adjusted  Market 
Values in USD given in the Data Table "Commodity Options": Delta-Plus [{'012. MR-Data 
Comm'!G47}]  for the commodity in question [i.e. when {'012. MR-Data Comm'!D47}=B19] 
when the Position Type (of the  Underlying) [{'012. MR-Data Comm'!C47}] = "Short" and 
Maturity Ladder Time-band [{'012. MR-Data  Comm'!H47}] = "> 2 <= 3 years"; plus the sum of 
the Market Values in USD given in the Data Table "Other   = Blank unless Methodology 
Selected for Commodities ['000. Cover Sheet'!E37] = "Maturity Ladder", in which  case equal 
to the sum of the Market Values in USD given in the Data Table "Commodities Futures and 
Forwards"  [{'012. MR-Data Comm'!J23}] for the commodity in question [i.e. when {'012. 
MR-Data Comm'!F23}=B19] when  the Position Type [{'012. MR-Data Comm'!B23}] = "Short" 
and the Future/Forward Maturity Date [{'012. MR- Data Comm'!C23}] less Quarter End Date 
['000. Cover Sheet'!F18] > 3 years; plus the sum of the Market Values  in USD given in the 
Data Table "Commodity Swaps": Paying Leg [{'012. MR-Data Comm'!J31}] for the commodity  
in question [i.e. when {'012. MR-Data Comm'!F31}=B19] when the Maturity Date [{'012. 
MR-Data Comm'!D31}]  less Quarter End Date ['000. Cover Sheet'!F18] > 3 years; plus the 
sum of the Delta-Adjusted Market Values in  USD given in the Data Table "Commodity 
Options": Delta-Plus [{'012. MR-Data Comm'!G47}] for the commodity  in question [i.e. when 
{'012. MR-Data Comm'!D47}=B19] when the Position Type (of the Underlying) [{'012. MR- 
Data Comm'!C47}] = "Short" and Maturity Ladder Time-band [{'012. MR-Data Comm'!H47}] = 
"Over 3 years";  plus the sum of the Market Values in USD given in the Data Table "Other 
Exposures Contributing to the   = Sum of "Commodity Positions": Short [D23 to D29] for the 
commodity in question across all time-bands  = Sum of the Market Values in USD given in the 
Data Table "Commodity Swaps": Receiving Leg [{'012. MR-Data  Comm'!P31}] for the 
commodity in question [i.e. when {'012. MR-Data Comm'!L31}=B8]   = Absolute value of 
"Commodity Positions": Long [C14] less "Commodity Positions": Short [D14]  = Sum of 
"Commodity Positions": Net Positions, across all commodities [{E14}]  = Minimum of 
"Commodity Position": Long [C23] and "Commodity Position": Short [D23]  = Minimum of 
"Commodity Position": Long [C24] and "Commodity Position": Short [D24]  = Minimum of 
"Commodity Position": Long [C25] and "Commodity Position": Short [D25]  = Minimum of 
"Commodity Position": Long [C26] and "Commodity Position": Short [D26]  = Minimum of 
"Commodity Position": Long [C27] and "Commodity Position": Short [D27]  = Minimum of 



"Commodity Position": Long [C28] and "Commodity Position": Short [D28]   = Minimum of 
"Commodity Position": Long [C29] and "Commodity Position": Short [D29]  = Sum of the 
Delta-Adjusted Market Values in USD given in the Data Table "Commodity Options": 
Delta-Plus  [{'012. MR-Data Comm'!G47}] for the commodity in question [i.e. when {'012. 
MR-Data Comm'!D47}=B8] when  the Position Type (of the Underlying) [{'012. MR-Data 
Comm'!C47}] = "Long"  = "Commodity Position": Long [C23] less "Matched Positions": 
"Matched Within Band" [E23]  = "Commodity Position": Long [C24] less "Matched Positions": 
"Matched Within Band" [E24]  = "Commodity Position": Long [C25] less "Matched Positions": 
"Matched Within Band" [E25]  = "Commodity Position": Long [C26] less "Matched Positions": 
"Matched Within Band" [E26]  = "Commodity Position": Long [C27] less "Matched Positions": 
"Matched Within Band" [E27]  = "Commodity Position": Long [C28] less "Matched Positions": 
"Matched Within Band" [E28]   = "Commodity Position": Long [C29] less "Matched Positions": 
"Matched Within Band" [E29]  = Absolute value of the Sum of the Gamma Impacts given in 
the MR Data Table "Commodity Options": Delta- Plus Approach [{'012. MR-Data 
Comm'!M47}] for the relevant "Commodity" [i.e. where {'012. MR-Data   = Sum of Capital 
Requirements for Options: Delta-Plus Approach: Gamma Impact, across all commodities 
[{F39}]  = Sum of the Market Values in USD given in the Data Table "Other Exposures 
Contributing to the Calculation of  Commodity Risk" [{'012. MR-Data Comm'!F54}] for the 
commodity in question [i.e. when {'012. MR-Data  Comm'!E54}=B8] when the Position Type 
[{'012. MR-Data Comm'!D54}] = "Long"  = Risk Charge (15%) x "Commodity Positions": Net 
Positions [E14] for the commodity in question  = Sum of Capital Requirements for Net 
Positions across all commodities [{G14}]  = "Commodity Position": Short [D23] less "Matched 
Positions": "Matched Within Band" [E23]  = "Commodity Position": Short [D24] less "Matched 
Positions": "Matched Within Band" [E24]   = "Commodity Position": Short [D25] less "Matched 
Positions": "Matched Within Band" [E25]  = "Commodity Position": Short [D26] less "Matched 
Positions": "Matched Within Band" [E26]  = "Commodity Position": Short [D27] less "Matched 
Positions": "Matched Within Band" [E27]  = "Commodity Position": Short [D28] less "Matched 
Positions": "Matched Within Band" [E28]  = "Commodity Position": Short [D29] less "Matched 
Positions": "Matched Within Band" [E29]  = Absolute value of the Sum of the Vega Impacts 
given in the MR Data Table "Commodity Options": Delta-Plus  Approach [{'012. MR-Data 
Comm'!O47}] for the relevant "Commodity" [i.e. where {'012. MR-Data Comm'!D47}   = Sum of 
Capital Requirements for Options: Delta-Plus Approach: Vega Impact, across all commodities 
[{G39}]  = Sum of Market Values in USD: Long [C8 to G8] for the commodity in question   = 
Sum of Market Values in USD: Long, across all commodities [{H8}]  = Sum of "Commodity 
Positions": Long [C14] and Short [D14] for the commodity in question  = Sum of "Commodity 
Positions": Gross Positions, across all commodities [{H14}]    Minimum of: Sum of Unmatched 
Positions: Long: "0 <= 1 month" [F23] and "> 1 <= 3 months" [F24]; and the  sum of 
Unmatched Positions: Short: "0 <= 1 month" [G23] and "> 1 <= 3 months" [G24]  = Sum of the 
Market Values in USD given in the Data Table "Positions in Commodities": Short [{'012. 
MR-Data  Comm'!F16}] for the commodity in question [i.e. when {'012. MR-Data 
Comm'!B16}=B8]    Minimum of: Sum of Unmatched Positions: Long: "0 <= 1 month" [F23] 
and "> 3 <= 6 months" [F25]; and the  sum of Unmatched Positions: Short: "0 <= 1 month" 
[G23] and "> 3 <= 6 months" [G25]    Minimum of: Sum of Unmatched Positions: Long: "> 1 
<= 3 months" [F24] and "> 3 <= 6 months" [F25]; and  the sum of Unmatched Positions: 
Short: "> 1 <= 3 months" [G24] and "> 3 <= 6 months" [G25]   = Sum of the Market Values in 
USD given in the Data Table "Commodities Futures and Forwards" [{'012. MR- Data 
Comm'!J23}] for the commodity in question [i.e. when {'012. MR-Data Comm'!F23}=B8] when 



the Position   = Risk Charge (3%) x "Commodity Positions": Gross Positions [H14] for the 
commodity in question  = Sum of Capital Requirements for Gross Positions across all 
commodities [{J14}]    Minimum of: Sum of Unmatched Positions: Long: "0 <= 1 month" [F23] 
and "> 6 <= 12 months" [F26]; and the  sum of Unmatched Positions: Short: "0 <= 1 month" 
[G23] and "> 6 <= 12 months" [G26]    Minimum of: Sum of Unmatched Positions: Long: "> 1 
<= 3 months" [F24] and "> 6 <= 12 months" [F26]; and  the sum of Unmatched Positions: 
Short: "> 1 <= 3 months" [G24] and "> 6 <= 12 months" [G26]    Minimum of: Sum of 
Unmatched Positions: Long: "> 3 <= 6 months" [F25] and "> 6 <= 12 months" [F26]; and  the 
sum of Unmatched Positions: Short: "> 3 <= 6 months" [G25] and "> 6 <= 12 months" [G26]  
= Blank unless Methodology Selected for Options ['000. Cover Sheet'!E38] = "Scenario"   = 
Sum of Capital Requirements for Options: Scenario Approach, across all commodities [{J39}]  
= Sum of Capital Requirement for Commodity Risk: "Commodity Risk - Simplified" [K15], 
"Commodity Risk -  Maturity Ladder" [U32] and Options: Simplified [C40], Delta-Plus [F40 and 
G40] and Scenario [J40]                                                                                                               
                                                                                                                                                     
                                                                                                                                                     
                                                                                                                                                     
                                                                                                                                                     
                                             NB  The location of this fact on the public form will   = Sum of the 
Market Values in USD given in the Data Table "Commodity Swaps": Paying Leg [{'012. 
MR-Data  Comm'!J31}] for the commodity in question [i.e. when {'012. MR-Data 
Comm'!F31}=B8]  = Sum of Capital Requirement for Net Positions [G14] and Gross Positions 
[J14] for the commodity in question  = Sum of Capital Requirements across all commodities 
[{K14}]    Minimum of: Sum of Unmatched Positions: Long: "0 <= 1 month" [F23] and "> 1 <= 2 
years" [F27]; and the  sum of Unmatched Positions: Short: "0 <= 1 month" [G23] and "> 1 <= 
2 years" [G27]    Minimum of: Sum of Unmatched Positions: Long: "> 1 <= 3 months" [F24] 
and "> 1 <= 2 years" [F27]; and the  sum of Unmatched Positions: Short: "> 1 <= 3 months" 
[G24] and "> 1 <= 2 years" [G27]    Minimum of: Sum of Unmatched Positions: Long: "> 3 <= 
6 months" [F25] and "> 1 <= 2 years" [F27]; and the  sum of Unmatched Positions: Short: "> 3 
<= 6 months" [G25] and "> 1 <= 2 years" [G27]     Minimum of: Sum of Unmatched Positions: 
Long: "> 6 <= 12 months" [F26] and "> 1 <= 2 years" [F27]; and the  sum of Unmatched 
Positions: Short: "> 6 <= 12 months" [G26] and "> 1 <= 2 years" [G27]  = Sum of the 
Delta-Adjusted Market Values in USD given in the Data Table "Commodity Options": 
Delta-Plus  [{'012. MR-Data Comm'!G47}] for the commodity in question [i.e. when {'012. 
MR-Data Comm'!D47}=B8] when  the Position Type (of the Underlying) [{'012. MR-Data 
Comm'!C47}] = "Short"    Minimum of: Sum of Unmatched Positions: Long: "0 <= 1 month" 
[F23] and "> 2 <= 3 years" [F28]; and the  sum of Unmatched Positions: Short: "0 <= 1 month" 
[G23] and "> 2 <= 3 years" [G28]    Minimum of: Sum of Unmatched Positions: Long: "> 1 <= 
3 months" [F24] and "> 2 <= 3 years" [F28]; and the  sum of Unmatched Positions: Short: "> 1 
<= 3 months" [G24] and "> 2 <= 3 years" [G28]    Minimum of: Sum of Unmatched Positions: 
Long: "> 3 <= 6 months" [F25] and "> 2 <= 3 years" [F28]; and the  sum of Unmatched 
Positions: Short: "> 3 <= 6 months" [G25] and "> 2 <= 3 years" [G28]    Minimum of: Sum of 
Unmatched Positions: Long: "> 6 <= 12 months" [F26] and "> 2 <= 3 years" [F28]; and the  
sum of Unmatched Positions: Short: "> 6 <= 12 months" [G26] and "> 2 <= 3 years" [G28]     
Minimum of: Sum of Unmatched Positions: Long: "> 1 <= 2 years" [F27] and "> 2 <= 3 years" 
[F28]; and the  sum of Unmatched Positions: Short: "> 1 <= 2 years" [G27] and "> 2 <= 3 
years" [G28]  = Sum of the Market Values in USD given in the Data Table "Other Exposures 



Contributing to the Calculation of  Commodity Risk" [{'012. MR-Data Comm'!F54}] for the 
commodity in question [i.e. when {'012. MR-Data  Comm'!E54}=B8] when the Position Type 
[{'012. MR-Data Comm'!D54}] = "Short"    Minimum of: Sum of Unmatched Positions: Long: "0 
<= 1 month" [F23] and "Over 3 years" [F29]; and the sum  of Unmatched Positions: Short: "0 
<= 1 month" [G23] and "Over 3 years" [G29]    Minimum of: Sum of Unmatched Positions: 
Long: "> 1 <= 3 months" [F24] and "Over 3 years" [F29]; and the  sum of Unmatched 
Positions: Short: "> 1 <= 3 months" [G24] and "Over 3 years" [G29]    Minimum of: Sum of 
Unmatched Positions: Long: "> 3 <= 6 months" [F25] and "Over 3 years" [F29]; and the  sum 
of Unmatched Positions: Short: "> 3 <= 6 months" [G25] and "Over 3 years" [G29]     
Minimum of: Sum of Unmatched Positions: Long: "> 6 <= 12 months" [F26] and "Over 3 
years" [F29]; and the  sum of Unmatched Positions: Short: "> 6 <= 12 months" [G26] and 
"Over 3 years" [G29]    Minimum of: Sum of Unmatched Positions: Long: "> 1 <= 2 years" 
[F27] and "Over 3 years" [F29]; and the sum  of Unmatched Positions: Short: "> 1 <= 2 years" 
[G27] and "Over 3 years" [G29]    Minimum of: Sum of Unmatched Positions: Long: "> 2 <= 3 
years" [F28] and "Over 3 years" [F29]; and the sum  of Unmatched Positions: Short: "> 2 <= 3 
years" [G28] and "Over 3 years" [G29]  = Sum of Market Values in USD: Short [I8 to M8] for 
the commodity in question  = Sum of Market Values in USD: Short, across all commodities 
[{N8}]  = Surcharge (0.6%) x sum of: Matched Positions for Maturity Ladder Time-band "0 <= 
1 month": "Difference of  1 Band" (i.e. matched against time-band "> 1 <= 3 months") [H23] 
plus 2 x "Difference of 2 Bands" (i.e. matched  against time-band "> 3 <= 6 months") [2*I23] 
plus 3 x "Difference of 3 Bands" (i.e. matched against time-band  "> 6 <= 12 months") [3*J23] 
plus 4 x "Difference of 4 Bands" (i.e. matched against time-band "> 1 <= 2 years")  [4*K23] 
plus 5 x "Difference of 5 Bands" (i.e. matched against time-band "> 2 <= 3 years") [5*L23] 
plus 6 x    = Surcharge (0.6%) x sum of: Matched Positions for Maturity Ladder Time-band "> 
1 <= 3 months": "Difference  of 1 Band" (i.e. matched against time-band "> 3 <= 6 months") 
[I24] plus 2 x "Difference of 2 Bands" (i.e.  matched against time-band "> 6 <= 12 months") 
[2*J24] plus 3 x "Difference of 3 Bands" (i.e. matched against  time-band "> 1 <= 2 years") 
[3*K24] plus 4 x "Difference of 4 Bands" (i.e. matched against time-band "> 2 <= 3   = 
Surcharge (0.6%) x sum of: Matched Positions for Maturity Ladder Time-band "> 3 <= 6 
months": "Difference  of 1 Band" (i.e. matched against time-band "> 6 <= 12 months") [J25] 
plus 2 x "Difference of 2 Bands" (i.e.  matched against time-band "> 1 <= 2 years") [2*K25] 
plus 3 x "Difference of 3 Bands" (i.e. matched against time- band "> 2 <= 3 years") [3*L25] 
plus 4 x "Difference of 4 Bands" (i.e. matched against time-band "Over 3 years")   = 
Surcharge (0.6%) x sum of: Matched Positions for Maturity Ladder Time-band "> 6 <= 12 
months": "Difference  of 1 Band" (i.e. matched against time-band "> 1 <= 2 years") [K26] plus 
2 x "Difference of 2 Bands" (i.e. matched  against time-band "> 2 <= 3 years") [2*L26] plus 3 x 
"Difference of 3 Bands" (i.e. matched against time-band   = Surcharge (0.6%) x sum of: 
Matched Positions for Maturity Ladder Time-band "> 1 <= 2 years": "Difference of  1 Band" 
(i.e. matched against time-band "> 2 <= 3 years") [L27] plus 2 x "Difference of 2 Bands" (i.e. 
matched   = Surcharge (0.6%) x Matched Positions for Maturity Ladder Time-band "> 2 <= 3 
years": "Difference of 1 Band"  (i.e. matched against time-band "Over 3 years") [M28]    = Sum 
of Matched Positions for Maturity Ladder Time-band "0 <= 1 month": "Matched Within Band" 
[E23],  "Difference of 1 Band" (i.e. matched against time-band "> 1 <= 3 months") [H23], 
"Difference of 2 Bands" (i.e.  matched against time-band "> 3 <= 6 months") [I23], "Difference 
of 3 Bands" (i.e. matched against time-band ">  6 <= 12 months") [J23], "Difference of 4 
Bands" (i.e. matched against time-band "> 1 <= 2 years") [K23],  "Difference of 5 Bands" (i.e. 
matched against time-band "> 2 <= 3 years") [L23], "Difference of 6 Bands" (i.e.   = Sum of 



Matched Positions for Maturity Ladder Time-band "> 1 <= 3 months": "Matched Within Band" 
[E24],  "Difference of 1 Band" (i.e. matched against time-band "> 3 <= 6 months") [I24], 
"Difference of 2 Bands" (i.e.  matched against time-band "> 6 <= 12 months") [J24], 
"Difference of 3 Bands" (i.e. matched against time-band  "> 1 <= 2 years") [K24], "Difference 
of 4 Bands" (i.e. matched against time-band "> 2 <= 3 years") [L24],   = Sum of Matched 
Positions for Maturity Ladder Time-band "> 3 <= 6 months": "Matched Within Band" [E25],  
"Difference of 1 Band" (i.e. matched against time-band "> 6 <= 12 months") [J25], "Difference 
of 2 Bands" (i.e.  matched against time-band "> 1 <= 2 years") [K25], "Difference of 3 Bands" 
(i.e. matched against time-band "> 2   = Sum of Matched Positions for Maturity Ladder 
Time-band "> 6 <= 12 months": "Matched Within Band" [E26],  "Difference of 1 Band" (i.e. 
matched against time-band "> 1 <= 2 years") [K26], "Difference of 2 Bands" (i.e.  matched 
against time-band "> 2 <= 3 years") [L26], "Difference of 3 Bands" (i.e. matched against 
time-band   = Sum of Matched Positions for Maturity Ladder Time-band "> 1 <= 2 years": 
"Matched Within Band" [E27],  "Difference of 1 Band" (i.e. matched against time-band "> 2 <= 
3 years") [L27], "Difference of 2 Bands" (i.e.   = Sum of Matched Positions for Maturity Ladder 
Time-band "> 2 <= 3 years": "Matched Within Band" [E28],  "Difference of 1 Band" (i.e. 
matched against time-band "Over 3 years") [M28]  = Matched Positions for Maturity Ladder 
Time-band "Over 3 years": "Matched Within Band" [E29]   = Sum of total Matched Positions 
across all Maturity Ladder Time-bands [O23 to O29]  = Spread Rate (1.5%) x Matched 
Positions [O23] x 2 (to represent both long and short)  = Spread Rate (1.5%) x Matched 
Positions [O24] x 2 (to represent both long and short)  = Spread Rate (1.5%) x Matched 
Positions [O25] x 2 (to represent both long and short)  = Spread Rate (1.5%) x Matched 
Positions [O26] x 2 (to represent both long and short)  = Spread Rate (1.5%) x Matched 
Positions [O27] x 2 (to represent both long and short)  = Spread Rate (1.5%) x Matched 
Positions [O28] x 2 (to represent both long and short)  = Spread Rate (1.5%) x Matched 
Positions [O29] x 2 (to represent both long and short)   = Maximum of: "Carry-Forward / 
Unmatched Positions" for Maturity Ladder Time-band "0 <= 1 month": Long  [F23] less the 
sum of: Matched Positions for Maturity Ladder Time-band "0 <= 1 month": "Difference of 1 
Band"  (i.e. matched against time-band "> 1 <= 3 months") [H23], "Difference of 2 Bands" (i.e. 
matched against time- band "> 3 <= 6 months") [I23], "Difference of 3 Bands" (i.e. matched 
against time-band "> 6 <= 12 months")  [J23], "Difference of 4 Bands" (i.e. matched against 
time-band "> 1 <= 2 years") [K23], "Difference of 5 Bands"   = Maximum of: "Carry-Forward / 
Unmatched Positions" for Maturity Ladder Time-band "> 1 <= 3 months": Long  [F24] less the 
sum of: Matched Positions for Maturity Ladder Time-band "> 1 <= 3 months": "Difference of 1  
Band" (i.e. matched against time-band "> 3 <= 6 months") [I24], "Difference of 2 Bands" (i.e. 
matched against  time-band "> 6 <= 12 months") [J24], "Difference of 3 Bands" (i.e. matched 
against time-band "> 1 <= 2 years")  [K24], "Difference of 4 Bands" (i.e. matched against 
time-band "> 2 <= 3 years") [L24], "Difference of 5 Bands"  (i.e. matched against time-band 
"Over 3 years") [M24] and for Maturity Ladder Time-band "0 <= 1 month":   = Maximum of: 
"Carry-Forward / Unmatched Positions" for Maturity Ladder Time-band "> 3 <= 6 months": 
Long  [F25] less the sum of: Matched Positions for Maturity Ladder Time-band "> 3 <= 6 
months": "Difference of 1  Band" (i.e. matched against time-band "> 6 <= 12 months") [J25], 
"Difference of 2 Bands" (i.e. matched against  time-band "> 1 <= 2 years") [K25], "Difference 
of 3 Bands" (i.e. matched against time-band "> 2 <= 3 years")  [L25], "Difference of 4 Bands" 
(i.e. matched against time-band "Over 3 years") [M25], for Maturity Ladder Time- band "0 <= 
1 month": "Difference of 2 Bands" (i.e. matched against time-band "> 3 <= 6 months") [I23] 
and for   = Maximum of: "Carry-Forward / Unmatched Positions" for Maturity Ladder 



Time-band "> 6 <= 12 months":  Long [F26] less the sum of: Matched Positions for Maturity 
Ladder Time-band "> 6 <= 12 months": "Difference  of 1 Band" (i.e. matched against 
time-band "> 1 <= 2 years") [K26], "Difference of 2 Bands" (i.e. matched against  time-band "> 
2 <= 3 years") [L26], "Difference of 3 Bands" (i.e. matched against time-band "Over 3 years")  
[M26], for Maturity Ladder Time-band "0 <= 1 month": "Difference of 3 Bands" (i.e. matched 
against time-band  "> 6 <= 12 months") [J23], for Maturity Ladder Time-band "> 1 <= 3 
months": "Difference of 2 Bands" (i.e.    = Maximum of: "Carry-Forward / Unmatched 
Positions" for Maturity Ladder Time-band "> 1 <= 2 years": Long  [F27] less the sum of: 
Matched Positions for Maturity Ladder Time-band "> 1 <= 2 years": "Difference of 1 Band"  
(i.e. matched against time-band "> 2 <= 3 years") [L27], "Difference of 2 Bands" (i.e. matched 
against time-band  "Over 3 years") [M27], for Maturity Ladder Time-band "0 <= 1 month": 
"Difference of 4 Bands" (i.e. matched  against time-band "> 1 <= 2 years") [K23], for Maturity 
Ladder Time-band "> 1 <= 3 months": "Difference of 3  Bands" (i.e. matched against 
time-band "> 1 <= 2 years") [K24], for Maturity Ladder Time-band "> 3 <= 6  months": 
"Difference of 2 Bands" (i.e. matched against time-band "> 1 <= 2 years") [K25] and for 
Maturity   = Maximum of: "Carry-Forward / Unmatched Positions" for Maturity Ladder 
Time-band "> 2 <= 3 years": Long  [F28] less the sum of: Matched Positions for Maturity 
Ladder Time-band "> 2 <= 3 years": "Difference of 1 Band"  (i.e. matched against time-band 
"Over 3 years") [M28], for Maturity Ladder Time-band "0 <= 1 month":  "Difference of 5 
Bands" (i.e. matched against time-band "> 2 <= 3 years") [L23], for Maturity Ladder 
Time-band  "> 1 <= 3 months": "Difference of 4 Bands" (i.e. matched against time-band "> 2 
<= 3 years") [L24], for Maturity  Ladder Time-band "> 3 <= 6 months": "Difference of 3 Bands" 
(i.e. matched against time-band "> 2 <= 3 years")  [L25], for Maturity Ladder Time-band "> 6 
<= 12 months": "Difference of 2 Bands" (i.e. matched against time-  = Maximum of: 
"Carry-Forward / Unmatched Positions" for Maturity Ladder Time-band "Over 3 years": Long  
[F29] less the sum of: Matched Positions for Maturity Ladder Time-band "0 <= 1 month": 
"Difference of 6  Bands" (i.e. matched against time-band "Over 3 years") [M23], for Maturity 
Ladder Time-band "> 1 <= 3  months": "Difference of 5 Bands" (i.e. matched against 
time-band "Over 3 years") [M24], for Maturity Ladder  Time-band "> 3 <= 6 months": 
"Difference of 4 Bands" (i.e. matched against time-band "Over 3 years") [M25],  for Maturity 
Ladder Time-band "> 6 <= 12 months": "Difference of 3 Bands" (i.e. matched against 
time-band  "Over 3 years") [M26], for Maturity Ladder Time-band "> 1 <= 2 years": "Difference 
of 2 Bands" (i.e. matched   = Sum of Remaining Unmatched Positions: Long [R23 to R29]  = 
Maximum of: "Carry-Forward / Unmatched Positions" for Maturity Ladder Time-band "0 <= 1 
month": Short  [G23] less the sum of: Matched Positions for Maturity Ladder Time-band "0 <= 
1 month": "Difference of 1 Band"  (i.e. matched against time-band "> 1 <= 3 months") [H23], 
"Difference of 2 Bands" (i.e. matched against time- band "> 3 <= 6 months") [I23], "Difference 
of 3 Bands" (i.e. matched against time-band "> 6 <= 12 months")  [J23], "Difference of 4 
Bands" (i.e. matched against time-band "> 1 <= 2 years") [K23], "Difference of 5 Bands"    = 
Maximum of: "Carry-Forward / Unmatched Positions" for Maturity Ladder Time-band "> 1 <= 3 
months":  Short [G24] less the sum of: Matched Positions for Maturity Ladder Time-band "> 1 
<= 3 months": "Difference of  1 Band" (i.e. matched against time-band "> 3 <= 6 months") 
[I24], "Difference of 2 Bands" (i.e. matched against  time-band "> 6 <= 12 months") [J24], 
"Difference of 3 Bands" (i.e. matched against time-band "> 1 <= 2 years")  [K24], "Difference 
of 4 Bands" (i.e. matched against time-band "> 2 <= 3 years") [L24], "Difference of 5 Bands"  
(i.e. matched against time-band "Over 3 years") [M24] and for Maturity Ladder Time-band "0 
<= 1 month":   = Maximum of: "Carry-Forward / Unmatched Positions" for Maturity Ladder 



Time-band "> 3 <= 6 months":  Short [G25] less the sum of: Matched Positions for Maturity 
Ladder Time-band "> 3 <= 6 months": "Difference of  1 Band" (i.e. matched against time-band 
"> 6 <= 12 months") [J25], "Difference of 2 Bands" (i.e. matched against  time-band "> 1 <= 2 
years") [K25], "Difference of 3 Bands" (i.e. matched against time-band "> 2 <= 3 years")  
[L25], "Difference of 4 Bands" (i.e. matched against time-band "Over 3 years") [M25], for 
Maturity Ladder Time- band "0 <= 1 month": "Difference of 2 Bands" (i.e. matched against 
time-band "> 3 <= 6 months") [I23] and for   = Maximum of: "Carry-Forward / Unmatched 
Positions" for Maturity Ladder Time-band "> 6 <= 12 months":  Short [G26] less the sum of: 
Matched Positions for Maturity Ladder Time-band "> 6 <= 12 months": "Difference  of 1 Band" 
(i.e. matched against time-band "> 1 <= 2 years") [K26], "Difference of 2 Bands" (i.e. matched 
against  time-band "> 2 <= 3 years") [L26], "Difference of 3 Bands" (i.e. matched against 
time-band "Over 3 years")  [M26], for Maturity Ladder Time-band "0 <= 1 month": "Difference 
of 3 Bands" (i.e. matched against time-band  "> 6 <= 12 months") [J23], for Maturity Ladder 
Time-band "> 1 <= 3 months": "Difference of 2 Bands" (i.e.   = Maximum of: "Carry-Forward / 
Unmatched Positions" for Maturity Ladder Time-band "> 1 <= 2 years": Short  [G27] less the 
sum of: Matched Positions for Maturity Ladder Time-band "> 1 <= 2 years": "Difference of 1  
Band" (i.e. matched against time-band "> 2 <= 3 years") [L27], "Difference of 2 Bands" (i.e. 
matched against time- band "Over 3 years") [M27], for Maturity Ladder Time-band "0 <= 1 
month": "Difference of 4 Bands" (i.e.  matched against time-band "> 1 <= 2 years") [K23], for 
Maturity Ladder Time-band "> 1 <= 3 months":  "Difference of 3 Bands" (i.e. matched against 
time-band "> 1 <= 2 years") [K24], for Maturity Ladder Time-band  "> 3 <= 6 months": 
"Difference of 2 Bands" (i.e. matched against time-band "> 1 <= 2 years") [K25] and for    = 
Maximum of: "Carry-Forward / Unmatched Positions" for Maturity Ladder Time-band "> 2 <= 3 
years": Short  [G28] less the sum of: Matched Positions for Maturity Ladder Time-band "> 2 
<= 3 years": "Difference of 1  Band" (i.e. matched against time-band "Over 3 years") [M28], for 
Maturity Ladder Time-band "0 <= 1 month":  "Difference of 5 Bands" (i.e. matched against 
time-band "> 2 <= 3 years") [L23], for Maturity Ladder Time-band  "> 1 <= 3 months": 
"Difference of 4 Bands" (i.e. matched against time-band "> 2 <= 3 years") [L24], for Maturity  
Ladder Time-band "> 3 <= 6 months": "Difference of 3 Bands" (i.e. matched against time-band 
"> 2 <= 3 years")  [L25], for Maturity Ladder Time-band "> 6 <= 12 months": "Difference of 2 
Bands" (i.e. matched against time-  = Maximum of: "Carry-Forward / Unmatched Positions" for 
Maturity Ladder Time-band "Over 3 years": Short  [G29] less the sum of: Matched Positions 
for Maturity Ladder Time-band "0 <= 1 month": "Difference of 6  Bands" (i.e. matched against 
time-band "Over 3 years") [M23], for Maturity Ladder Time-band "> 1 <= 3  months": 
"Difference of 5 Bands" (i.e. matched against time-band "Over 3 years") [M24], for Maturity 
Ladder  Time-band "> 3 <= 6 months": "Difference of 4 Bands" (i.e. matched against 
time-band "Over 3 years") [M25],  for Maturity Ladder Time-band "> 6 <= 12 months": 
"Difference of 3 Bands" (i.e. matched against time-band  "Over 3 years") [M26], for Maturity 
Ladder Time-band "> 1 <= 2 years": "Difference of 2 Bands" (i.e. matched   = Sum of 
Remaining Unmatched Positions: Short [S23 to S29]  = Capital Charge (15%) x sum of 
Remaining Unmatched Positions: Long [R23] and Short [S23]  = Capital Charge (15%) x sum 
of Remaining Unmatched Positions: Long [R24] and Short [S24]  = Capital Charge (15%) x 
sum of Remaining Unmatched Positions: Long [R25] and Short [S25]   = Capital Charge 
(15%) x sum of Remaining Unmatched Positions: Long [R26] and Short [S26]  = Capital 
Charge (15%) x sum of Remaining Unmatched Positions: Long [R27] and Short [S27]  = 
Capital Charge (15%) x sum of Remaining Unmatched Positions: Long [R28] and Short [S28]  
= Capital Charge (15%) x sum of Remaining Unmatched Positions: Long [R29] and Short 



[S29]  = Sum of Capital Requirement: Surcharge for Matching Carry-Forward Positions [N23], 
Capital Charge for  Matched Positions [Q23] and Capital Charge for Remaining Unmatched 
Positions [T23]  = Sum of Capital Requirement: Surcharge for Matching Carry-Forward 
Positions [N24], Capital Charge for  Matched Positions [Q24] and Capital Charge for 
Remaining Unmatched Positions [T24]  = Sum of Capital Requirement: Surcharge for 
Matching Carry-Forward Positions [N25], Capital Charge for  Matched Positions [Q25] and 
Capital Charge for Remaining Unmatched Positions [T25]   = Sum of Capital Requirement: 
Surcharge for Matching Carry-Forward Positions [N26], Capital Charge for  Matched Positions 
[Q26] and Capital Charge for Remaining Unmatched Positions [T26]  = Sum of Capital 
Requirement: Surcharge for Matching Carry-Forward Positions [N27], Capital Charge for  
Matched Positions [Q27] and Capital Charge for Remaining Unmatched Positions [T27]  = 
Sum of Capital Requirement: Surcharge for Matching Carry-Forward Positions [N28], Capital 
Charge for  Matched Positions [Q28] and Capital Charge for Remaining Unmatched Positions 
[T28]  = Sum of Capital Requirement: Surcharge for Matching Carry-Forward Positions [N29], 
Capital Charge for  Matched Positions [Q29] and Capital Charge for Remaining Unmatched 
Positions [T29]  = Sum of Capital Requirements across all Maturity Ladder Time-bands [U23 
to U29]  = Sum of Capital Requirements across all commodities [{U30}] Additional Assertions: 
For each commodity, the total Matched Positions [O30] should be equal to the minimum of: 
"Commodity  Positions": Long [C30] and "Commodity Positions": Short [D30] For each 
commodity, the total Remaining Unmatched Positions: Long [R30] should be equal to 
"Commodity  Positions": Long [C30] less total Matched Positions [O30] For each commodity, 
the total Remaining Unmatched Positions: Short [S30] should be equal to "Commodity  
Positions": Short [D30] less total Matched Positions [O30]  = Blank unless Gold Selection 
['000. Cover Sheet'!E54] = "Yes"    = Blank unless Gold Selection ['000. Cover Sheet'!E54] = 
"Yes"   = Blank unless Gold Selection ['000. Cover Sheet'!E54] = "Yes"   = Blank unless Gold 
Selection ['000. Cover Sheet'!E54] = "Yes"   = Blank unless Gold Selection ['000. Cover 
Sheet'!E54] = "Yes"   = Blank unless Gold Selection ['000. Cover Sheet'!E54] = "Yes" and 
Methodology Selected for Options ['000.    = Blank unless Gold Selection ['000. Cover 
Sheet'!E54] = "Yes"   = Sum of the Market Values in USD for Gold: Long [C8 to C14]  = Total 
Market Value in USD for Gold: Long [C15] less the minimum of: Market Value in USD for Gold: 
Long  [C15]; and Market Value in USD for Gold: Short [D15]  = Sum of "Net Long or Short 
Positions": Other Currency: Long, across all currencies [{E16}]  = Sum of "Net Long or Short 
Positions": Other Currency: Short, across all currencies [{F16}]  = Maximum of: "Net Long or 
Short Position": Other Currency: Long [C20]; and "Net Long or Short Position":   = Maximum 
of: "Net Long or Short Position": Gold: Long [C16]; and "Net Long or Short Position": Gold: 
Short   = Sum of "Net Long or Short Positions": Other Currency [C22] and Gold [C24]   = Risk 
Charge (8%) x "Net Long or Short Position" [C25]  = Blank unless Methodology Selected for 
Options ['000. Cover Sheet'!E38] = "Simplified" and Gold Selection   = Blank unless 
Methodology Selected for Options ['000. Cover Sheet'!E38] = "Simplified"  = Sum of Capital 
Requirements for Options: Simplified Approach: Gold [C36] and Other Currency (across all   = 
Blank unless Gold Selection ['000. Cover Sheet'!E54] = "Yes"   = Blank unless Gold Selection 
['000. Cover Sheet'!E54] = "Yes"   = Blank unless Gold Selection ['000. Cover Sheet'!E54] = 
"Yes"   = Blank unless Gold Selection ['000. Cover Sheet'!E54] = "Yes"    = Blank unless Gold 
Selection ['000. Cover Sheet'!E54] = "Yes"   = Blank unless Gold Selection ['000. Cover 
Sheet'!E54] = "Yes" and Methodology Selected for Options ['000.   = Blank unless Gold 
Selection ['000. Cover Sheet'!E54] = "Yes"   = Sum of the Market Values in USD for Gold: 
Short [D8 to D14]  = Total Market Value in USD for Gold: Short [D15] less the minimum of: 



Market Value in USD for Gold: Long  [C15]; and Market Value in USD for Gold: Short [D15]   = 
Blank unless Methodology Selected for Options ['000. Cover Sheet'!E38] = "Delta-Plus"  = 
Sum of the Market Values in USD for Other Currency: Long [E8 to E14] for the currency in 
question   = Total Market Value in USD for Other Currency: Long [E15] less the minimum of: 
Market Value in USD for  Other Currency: Long [E15]; and Market Value in USD for Other 
Currency: Short [F15]; for the currency in   = Blank unless Methodology Selected for Options 
['000. Cover Sheet'!E38] = "Delta-Plus"   = Sum of the Market Values in USD for Other 
Currency: Short [F8 to F14] for the currency in question  = Total Market Value in USD for 
Other Currency: Short [F15] less the minimum of: Market Value in USD for  Other Currency: 
Long [E15]; and Market Value in USD for Other Currency: Short [F15]; for the currency in   = 
Blank unless Methodology Selected for Options ['000. Cover Sheet'!E38] = "Delta-Plus" and 
Gold Selection   = Blank unless Methodology Selected for Options ['000. Cover Sheet'!E38] = 
"Delta-Plus"  = Sum of Capital Requirements for Options: Delta-Plus Approach: Gamma 
Impact: Gold [F36] and Other   = Blank unless Methodology Selected for Options ['000. Cover 
Sheet'!E38] = "Delta-Plus" and Gold Selection   = Blank unless Methodology Selected for 
Options ['000. Cover Sheet'!E38] = "Delta-Plus"   = Sum of Capital Requirements for Options: 
Delta-Plus Approach: Vega Impact: Gold [G36] and Other Currency   = Blank unless 
Methodology Selected for Options ['000. Cover Sheet'!E38] = "Scenario" and Gold Selection   
= Blank unless Methodology Selected for Options ['000. Cover Sheet'!E38] = "Scenario"  = 
Sum of Capital Requirements for Options: Scenario Approach: Gold [J36] and Other Currency 
(across all   = Sum of Capital Requirement for Foreign Exchange Risk & Gold: Foreign 
Exchange Risk & Gold [C28] and  Options: Simplified [C38], Delta-Plus [F38 and G38] and 
Scenario [J38]                                                                                                                              
                                                                                                                                                     
                                                                                                                                                     
                                                                = Sum of all Net Positions: Securitisation Rated 
Exposures: Long [D8 to D19]     = Sum of all Net Positions: Resecuritisation Rated 
Exposures: Long [D26 to D37]  = Sum of all Risk Weighted Positions: Nth to Default Credit 
Derivatives: Long [{D46}]   = Sum of Risk Weighted Positions for Securitisation Rated 
Exposures: Long [G20] and Resecuritisation Rated   = Risk Weighted Positions: Nth to 
Default Credit Derivatives: Long: Total (all contracts) [D48]     = Sum of all Net Positions: 
Securitisation Rated Exposures: Short [E8 to E19]     = Sum of all Net Positions: 
Resecuritisation Rated Exposures: Short [E26 to E37]  = Sum of all Risk Weighted Positions: 
Nth to Default Credit Derivatives: Short [{E46}]  = Sum of Risk Weighted Positions for 
Securitisation Rated Exposures: Short [H20] and Resecuritisation Rated   = Risk Weighted 
Positions: Nth to Default Credit Derivatives: Short: Total (all contracts) [E48]   = The greater of: 
the sum of the total Risk Weighted Positions for Securitisation and Resecuritisation  
Exposures: Long [D56] and Nth to Default Credit Derivatives: Long [D58]; and the sum of the 
total Risk Weighted  Positions for Securitisation and Resecuritisation Exposures: Short [E56] 
and Nth to Default Credit Derivatives:  Short [E58]                                                                      
                                                                                                                                           = 
Specific Risk Weight (1.6%) x Net Position: Long [D8]  = Specific Risk Weight (4%) x Net 
Position: Long [D9]  = Specific Risk Weight (8%) x Net Position: Long [D10]  = Specific Risk 
Weight (28%) x Net Position: Long [D11]  = Specific Risk Weight (1.6%) x Net Position: Long 
[D14]   = Specific Risk Weight (4%) x Net Position: Long [D15]  = Specific Risk Weight (8%) x 
Net Position: Long [D16]  = Specific Risk Weight (8%) x Net Position: Long [D19]  = Sum of all 
Risk Weighted Positions: Securitisation Rated Exposures: Long [G8 to G19]  = Specific Risk 



Weight (3.2%) x Net Position: Long [D26]  = Specific Risk Weight (8%) x Net Position: Long 
[D27]   = Specific Risk Weight (18%) x Net Position: Long [D28]  = Specific Risk Weight (52%) 
x Net Position: Long [D29]  = Specific Risk Weight (3.2%) x Net Position: Long [D32]  = 
Specific Risk Weight (8%) x Net Position: Long [D33]  = Specific Risk Weight (18%) x Net 
Position: Long [D34]  = Specific Risk Weight (8%) x Net Position: Long [D37]   = Sum of all 
Risk Weighted Positions: Resecuritisation Rated Exposures: Long [G26 to G37]  = Specific 
Risk Weight (1.6%) x Net Position: Short [E8]  = Specific Risk Weight (4%) x Net Position: 
Short [E9]  = Specific Risk Weight (8%) x Net Position: Short [E10]  = Specific Risk Weight 
(28%) x Net Position: Short [E11]  = Specific Risk Weight (1.6%) x Net Position: Short [E14]   
= Specific Risk Weight (4%) x Net Position: Short [E15]  = Specific Risk Weight (8%) x Net 
Position: Short [E16]  = Specific Risk Weight (8%) x Net Position: Short [E19]  = Sum of all 
Risk Weighted Positions: Securitisation Rated Exposures: Short [H8 to H19]  = Specific Risk 
Weight (3.2%) x Net Position: Short [E26]  = Specific Risk Weight (8%) x Net Position: Short 
[E27]  = Specific Risk Weight (18%) x Net Position: Short [E28]   = Specific Risk Weight (52%) 
x Net Position: Short [E29]  = Specific Risk Weight (3.2%) x Net Position: Short [E32]  = 
Specific Risk Weight (8%) x Net Position: Short [E33]  = Specific Risk Weight (18%) x Net 
Position: Short [E34]  = Specific Risk Weight (8%) x Net Position: Short [E37]   = Sum of all 
Risk Weighted Positions: Resecuritisation Rated Exposures: Short [H26 to H37]  = Sum of 
Net Positions: Long [D12] and Short [E12]  = Sum of Net Positions: Long [D13] and Short 
[E13]  = Sum of Net Positions: Long [D17] and Short [E17]  = Sum of Net Positions: Long 
[D18] and Short [E18]  = Sum of all Deductions from Tier 1 and Tier 2 Capital for 
Securitisation Rated Exposures [I12 to I18]  = Sum of Net Positions: Long [D30] and Short 
[E30]  = Sum of Net Positions: Long [D31] and Short [E31]   = Sum of Net Positions: Long 
[D35] and Short [E35]  = Sum of Net Positions: Long [D36] and Short [E36]  = Sum of all 
Deductions from Tier 1 and Tier 2 Capital for Resecuritisation Rated Exposures [I30 to I36]  = 
Sum of Balance in USD for Resident: Deposit balances with and CDs issued by banking 
institutions, across all    = Sum of all Balances in USD for Resident: Cash Items [J7-10 and 
J14]   = Sum of all Balances in USD for Resident: Financial Assets at Fair Value Through 
Profit and Loss [J18 to J26]   = Sum of all Balances in USD for Resident: Investments - 
Held-to-Maturity [J30 to J38]     = Sum of all Balances in USD for Resident: Investments - 
Available-for-Sale [J42 to J50]   = Sum of all Balances in USD for Resident: Other 
Investments [J54 to J62]   = Sum of all Balances in USD for Resident: Loans & Advances 
[J66 to J77]   = Sum of all Deductions in USD for Resident: Loans & Advances [J81 to J82]  = 
Gross Value in USD for Resident: Loans & Advances [J78] less Deduction in USD for 
Resident: Loans &   = Sum of all Balances in USD for Resident: Other Assets [J88 to J93]   = 
Sum of Balances in USD for Resident: Cash Items [J15], Financial Assets at Fair Value 
Through Profit and Loss  [J27], Investments - Held-to-Maturity [J39], Investments - 
Available-for-Sale [J51], Other Investments [J63],    = Sum of Balances in USD for Resident: 
Deposits [J115 to J124]   = Sum of Balances in USD for Resident: Repurchase Agreements 
(repos) [J128 to J131]  = Sum of Balances in USD for Resident: Term Debt and Other 
Borrowings: Hybrid Debt and Subordinated Debt    = Sum of Balances in USD for Resident: 
Term Debt and Other Borrowings: Other Notes, Bonds and Commercial    = Sum of Balances 
in USD for Resident: Term Debt and Other Borrowings: Other Borrowings (loans, overdrafts,   
= Sum of Balances in USD for Resident: Term Debt and Other Borrowings: Hybrid Debt and 
Subordinated Debt  [J138], Other Notes, Bonds and Commercial Paper [J145] and Other 
Borrowings (loans, overdrafts, credit    = Sum of Balances in USD for Resident: Creditors and 
Other Liabilities [J157 to J160]  = Sum of Balances in USD for Resident: Other Loss 



Provisions [J164 to J165]  = Sum of Balances in USD for Resident: Deposits [J125], 
Repurchase Agreements (repos) [J132], Term Debt and  Other Borrowings [J154], Creditors 
and Other Liabilities [J161] and Other Loss Provisions [J166]   = Sum of Balances in USD for 
Resident: Share Capital [J180 to J182]  = Gross Value in USD for Resident: Share Capital 
[J183] less Deduction in USD for Resident: Share Capital:  Treasury stock (a deduction from 
capital) [J185]  = Sum of Balances in USD for Resident: Retained Profits and Current Year's 
Earnings [J189 to J190]   = Sum of Balances in USD for Resident: Reserves: Asset 
Revaluation Reserves [J198 to J204]     = Sum of Balances in USD for Resident: Reserves 
[J194-7 and J205-6]  = Sum of Balances in USD for Resident: Shareholders' Equity: Share 
Capital [J186], Retained Profits and Current  Years' Earnings [J191] and Reserves [J207]  = 
Sum of Balances in USD for Resident: Shareholders' Equity [J209] and Minority Interest 
[J211]  = Sum of Balances in USD for Resident: Liabilities [J168] and Equity [J213]     = Sum 
of Balance in USD for Non-Resident: Balance with & CD's purchased under agreements to 
resell, across  all counterparty groupings [K11 to K13]  = Sum of all Balances in USD for 
Non-Resident: Cash Items [K7-10 and K14]     = Sum of all Balances in USD for 
Non-Resident: Financial Assets at Fair Value Through Profit and Loss [K18 to    = Sum of all 
Balances in USD for Non-Resident: Investments - Held-to-Maturity [K30 to K38]   = Sum of all 
Balances in USD for Non-Resident: Investments - Available-for-Sale [K42 to K50]   = Sum of 
all Balances in USD for Non-Resident: Other Investments [K54 to K62]     = Sum of all 
Balances in USD for Non-Resident: Loans & Advances [K66 to K77]  = Sum of all Deductions 
in USD for Non-Resident: Loans & Advances [K81 to K82]  = Gross Value in USD for 
Non-Resident: Loans & Advances [K78] less Deduction in USD for Non-Resident: Loans    = 
Sum of all Balances in USD for Non-Resident: Other Assets [K88 to K93]  = Sum of Balances 
in USD for Non-Resident: Cash Items [K15], Financial Assets at Fair Value Through Profit and 
 Loss [K27], Investments - Held-to-Maturity [K39], Investments - Available-for-Sale [K51], 
Other Investments      = Sum of Balances in USD for Non-Resident: Deposits [K115 to K124]  
= Sum of Balances in USD for Non-Resident: Repurchase Agreements (repos) [K128 to 
K131]   = Sum of Balances in USD for Non-Resident: Term Debt and Other Borrowings: 
Hybrid Debt and Subordinated   = Sum of Balances in USD for Non-Resident: Term Debt and 
Other Borrowings: Other Notes, Bonds and    = Sum of Balances in USD for Non-Resident: 
Term Debt and Other Borrowings: Other Borrowings (loans,  overdrafts, credit facilities, etc.) 
[K148 to K151]   = Sum of Balances in USD for Non-Resident: Term Debt and Other 
Borrowings: Hybrid Debt and Subordinated  Debt [K138], Other Notes, Bonds and 
Commercial Paper [K145] and Other Borrowings (loans, overdrafts, credit   = Sum of 
Balances in USD for Non-Resident: Creditors and Other Liabilities [K157 to K160]   = Sum of 
Balances in USD for Non-Resident: Other Loss Provisions [K164 to K165]  = Sum of 
Balances in USD for Non-Resident: Deposits [K125], Repurchase Agreements (repos) 
[K132], Term  Debt and Other Borrowings [K154], Creditors and Other Liabilities [K161] and 
Other Loss Provisions [K166]  = Sum of Balances in USD for Non-Resident: Share Capital 
[K180 to K182]   = Gross Value in USD for Non-Resident: Share Capital [K183] less 
Deduction in USD for Non-Resident: Share  Capital: Treasury stock (a deduction from capital) 
[K185]  = Sum of Balances in USD for Non-Resident: Retained Profits and Current Year's 
Earnings [K189 to K190]   = Sum of Balances in USD for Non-Resident: Reserves: Asset 
Revaluation Reserves [K198 to K204]   = Sum of Balances in USD for Non-Resident: 
Reserves [K194-7 and K205-6]  = Sum of Balances in USD for Non-Resident: Shareholders' 
Equity: Share Capital [K186], Retained Profits and  Current Years' Earnings [K191] and 
Reserves [K207]   = Sum of Balances in USD for Non-Resident: Shareholders' Equity [K209] 



and Minority Interest [K211]  = Sum of Balances in USD for Non-Resident: Liabilities [K168] 
and Equity [K213]                         = Sum of Balances in USD for Cash Items: Resident [J15] 
and Non-Resident [K15]  = Sum of Balances in USD for Financial Assets at Fair Value 
Through Profit and Loss: Resident [J27] and Non-  = Sum of Balances in USD for 
Investments - Held-to-Maturity: Resident [J39] and Non-Resident [K39]  = Sum of Balances in 
USD for Investments - Available-for-Sale: Resident [J51] and Non-Resident [K51]  = Sum of 
Balances in USD for Other Investments: Resident [J63] and Non-Resident [K63]  = Sum of 
Gross Values in USD for Loans & Advances: Resident [J78] and Non-Resident [K78]  = Sum 
of Deductions in USD for Loans & Advances: Resident [J83] and Non-Resident [K83]   = Sum 
of Balances in USD for Loans & Advances: Resident [J84] and Non-Resident [K84]  = Sum of 
Balances in USD for Other Assets: Resident [J94] and Non-Resident [K94]  = Sum of 
Balances in USD for Assets: Resident [J96] and Non-Resident [K96]  = Sum of Balance in 
USD for Asset Memoranda Items: Directors / Controllers Loans and Advances [M100 to    = 
Sum of Balances in USD for Deposits: Resident [J125] and Non-Resident [K125]  = Sum of 
Balances in USD for Repurchase Agreements (repos): Resident [J132] and Non-Resident 
[K132]  = Sum of Balances in USD for Term Debt and Other Borrowings: Hybrid Debt and 
Subordinated Debt: Resident   = Sum of Balances in USD for Term Debt and Other 
Borrowings: Other Notes, Bonds and Commercial Paper:  Resident [J145] and Non-Resident 
[K145]  = Sum of Balances in USD for Term Debt and Other Borrowings: Other Borrowings 
(loans, overdrafts, credit  facilities, etc.): Resident [J152] and Non-Resident [K152]  = Sum of 
Balances in USD for Term Debt and Other Borrowings: Resident [J154] and Non-Resident 
[K154]  = Sum of Balances in USD for Creditors and Other Liabilities: Resident [J161] and 
Non-Resident [K161]   = Sum of Balances in USD for Other Loss Provisions: Resident [J166] 
and Non-Resident [K166]  = Sum of Balances in USD for Liabilities: Resident [J168] and 
Non-Resident [K168]  = Sum of Gross Values in USD for Share Capital: Resident [J183] and 
Non-Resident [K183]  = Sum of Deductions in USD for Share Capital: Resident [J185] and 
Non-Resident [K185]  = Sum of Balances in USD for Share Capital: Resident [J186] and 
Non-Resident [K186]  = Sum of Balances in USD for Retained Profits and Current Year's 
Earnings: Resident [J191] and Non-Resident    = Sum of Balances in USD for Reserves: 
Resident [J207] and Non-Resident [K207]  = Sum of Balances in USD for Shareholders' 
Equity: Resident [J209] and Non-Resident [K209]  = Sum of Balances in USD for Minority 
Interest: Resident [J211] and Non-Resident [K211]  = Sum of Balances in USD for Equity: 
Resident [J213] and Non-Resident [K213]  = Sum of Balances in USD for Liabilities and 
Equity: Resident [J215] and Non-Resident [K215]  = Sum of Value of Assets Under 
Administration Control: Trust Assets: Resident [J219] and Non-Resident [K219]  = Sum of 
Number of Trusts: Resident [J220] and Non-Resident [K220]  = Sum of Value of Assets Under 
Administration Control: Mutual Funds Administered: Resident [J221] and Non-  = Sum of 
Number of Funds Administered: Resident [J222] and Non-Resident [K222]  = Sum of Value of 
Assets Under Administration Control: Managed Companies: Resident [J223] and Non-   = 
Sum of Number of Companies Managed: Resident [J224] and Non-Resident [K224]  = Sum 
of Number of Staff Employed: Resident [J226] and Non-Resident [K226] Additional 
Assertions: Balance in USD for Assets: Resident [J96] = Balance in USD for Liabilities and 
Equity: Resident [J215] Balance in USD for Assets: Non-Resident [K96] = Balance in USD for 
Liabilities and Equity: Non-Resident [K215]   = Sum of Balances in USD for Resident: Interest 
Income [E5 to E12]   = Sum of Balances in USD for Resident: Interest Expense [E16 to E23]  
= Balance in USD for Resident: Interest Income [E13] less Balance in USD for Resident: 
Interest Expense [E24]  = Sum of Balances in USD for Resident: Provisions for Credit 



Losses/Recoveries [E29 to E30]   = Sum of Balances in USD for Resident: Fees and 
Commissions Income [E34 to E39]  = Sum of Balances in USD for Resident: Non-Interest 
Expense [E43 to E44]   = Sum of Balances in USD for Resident: Net Gain/(Loss) on Financial 
Instruments [E48 to E53]  = Sum of Balances in USD for Resident: Other Income [E57 to 
E59]  = Sum of Balance in USD for Resident: Net Interest Income [E26], Fees and 
Commissions Income [E40], Net  Gain/(Loss) on Financial Instruments [E54] and Other 
Income [E60],  less Sum of Balance in USD for Resident:  Provisions for Credit 
Losses/Recoveries [E31] and Non-Interest Expense [E45]    = Sum of Balances in USD for 
Resident: Operating Expenses [E66 to E72]  = Balance in USD for Resident: Operating 
Income [E62] less Sum of Balance in USD for Resident: Operating  Expenses [E73] and 
Extraordinary Items [E75]  = Balance in USD for Resident: Income Before Taxes [E77] less 
Balance in USD for Resident: Applicable Taxes    = Balance in USD for Resident: Net Income 
[E81] less Balance in USD for Resident: Dividend [E83]    = Sum of Balances in USD for 
Non-Resident: Interest Income [F5 to F12]  = Sum of Balances in USD for Non-Resident: 
Interest Expense [F16 to F23]   = Balance in USD for Non-Resident: Interest Income [F13] 
less Balance in USD for Non-Resident: Interest   = Sum of Balances in USD for 
Non-Resident: Provisions for Credit Losses/Recoveries [F29 to F30]   = Sum of Balances in 
USD for Non-Resident: Fees and Commissions Income [F34 to F39]  = Sum of Balances in 
USD for Non-Resident: Non-Interest Expense [F43 to F44]   = Sum of Balances in USD for 
Non-Resident: Net Gain/(Loss) on Financial Instruments [F48 to F53]  = Sum of Balances in 
USD for Non-Resident: Other Income [F57 to F59]  = Sum of Balance in USD for 
Non-Resident: Net Interest Income [F26], Fees and Commissions Income [F40], Net  
Gain/(Loss) on Financial Instruments [F54] and Other Income [F60],  less Sum of Balance in 
USD for Non- Resident: Provisions for Credit Losses/Recoveries [F31] and Non-Interest 
Expense [F45]    = Sum of Balances in USD for Non-Resident: Operating Expenses [F66 to 
F72]  = Balance in USD for Non-Resident: Operating Income [F62] less Sum of Balance in 
USD for Non-Resident:  Operating Expenses [F73] and Extraordinary Items [F75]  = Balance 
in USD for Non-Resident: Income Before Taxes [F77] less Balance in USD for Non-Resident: 
Applicable   = Balance in USD for Non-Resident: Net Income [F81] less Balance in USD for 
Non-Resident: Dividend [F83]          = Sum of Balance in USD for Interest Income: Resident 
[E13] and Non-Resident [F13]  = Sum of Balance in USD for Interest Expense: Resident 
[E24] and Non-Resident [F24]  = Sum of Balance in USD for Net Interest Income: Resident 
[E26] and Non-Resident [F26]  = Sum of Balance in USD for Provisions for Credit 
Losses/Recoveries: Resident [E31] and Non-Resident [F31]  = Sum of Balance in USD for 
Fees and Commissions Income: Resident [E40] and Non-Resident [F40]  = Sum of Balance 
in USD for Non-Interest Expense: Resident [E45] and Non-Resident [F45]   = Sum of Balance 
in USD for Net Gain/(Loss) on Financial Instruments: Resident [E54] and Non-Resident [F54]  
= Sum of Balance in USD for Other Income: Resident [E60] and Non-Resident [F60]  = Sum 
of Balance in USD for Operating Income: Resident [E62] and Non-Resident [F62]  = Sum of 
Balance in USD for Operating Expenses: Resident [E73] and Non-Resident [F73]  = Sum of 
Balance in USD for Extraordinary Items: Resident [E75] and Non-Resident [F75]  = Sum of 
Balance in USD for Income Before Taxes: Resident [E77] and Non-Resident [F77]  = Sum of 
Balance in USD for Applicable Taxes: Resident [E79] and Non-Resident [F79]  = Sum of 
Balance in USD for Net Income: Resident [E81] and Non-Resident [F81]  = Sum of Balance in 
USD for Dividend: Resident [E83] and Non-Resident [F83]  = Sum of Balance in USD for Net 
Income Retained: Resident [E85] and Non-Resident [F85]         = Sum of Balance in USD for 
Ten Largest Exposures to Financial Institutions across all ranks [D7 to D16]     = Sum of 



Balance in USD for Ten Largest Depositors across all ranks [D22 to D31]  = Sum of all 
On-Balance Sheet Exposures [{C7}]  = Sum of all Off-Balance Sheet Exposures [{D7}]  = 
Sum of all Exempt Exposures [{E7}]  = Sum of all Approved Guarantees [{F7}]  = Sum of all 
Secured by Cash or Marketable Securities [{G7}]   = Sum of On-Balance Sheet Exposures 
[C7] and Off-Balance Sheet Exposures [D7] less Sum of Exempt  Exposures [E7], Approved 
Guarantees [F7] and Secured by Cash or Marketable Securities [G7]  = Sum of all Total 
Non-Exempt Exposures [{H7}]  = Sum of all Maximum Exposures during the Reporting Period 
[{J7}]  = Sum of all Provisions Balances [{N7}]                     = Sum of all Balances in USD for 
On-Balance Sheet Items: Satisfactory [F8 to F92]                           = Sum of all Balances in 
USD for On-Balance Sheet Items: Special Mention [G8 to G92]                           = Sum of all 
Balances in USD for On-Balance Sheet Items: Substandard [H8 to H92]                           = 
Sum of all Balances in USD for On-Balance Sheet Items: Doubtful [I8 to I92]                         = 
Sum of all Balances in USD for On-Balance Sheet Items: Loss [J8 to J92]       = Sum of 
Balance in USD for: Substandard [H8], Doubtful [I8] and Loss [J8]  = Sum of Balance in USD 
for: Substandard [H9], Doubtful [I9] and Loss [J9]  = Sum of Balance in USD for: Substandard 
[H10], Doubtful [I10] and Loss [J10]  = Sum of Balance in USD for: Substandard [H11], 
Doubtful [I11] and Loss [J11]  = Sum of Balance in USD for: Substandard [H12], Doubtful 
[I12] and Loss [J12]   = Sum of Balance in USD for: Substandard [H13], Doubtful [I13] and 
Loss [J13]  = Sum of Balance in USD for: Substandard [H14], Doubtful [I14] and Loss [J14]  = 
Sum of Balance in USD for: Substandard [H16], Doubtful [I16] and Loss [J16]  = Sum of 
Balance in USD for: Substandard [H17], Doubtful [I17] and Loss [J17]  = Sum of Balance in 
USD for: Substandard [H18], Doubtful [I18] and Loss [J18]  = Sum of Balance in USD for: 
Substandard [H19], Doubtful [I19] and Loss [J19]  = Sum of Balance in USD for: Substandard 
[H20], Doubtful [I20] and Loss [J20]   = Sum of Balance in USD for: Substandard [H21], 
Doubtful [I21] and Loss [J21]  = Sum of Balance in USD for: Substandard [H22], Doubtful 
[I22] and Loss [J22]  = Sum of Balance in USD for: Substandard [H24], Doubtful [I24] and 
Loss [J24]  = Sum of Balance in USD for: Substandard [H25], Doubtful [I25] and Loss [J25]  = 
Sum of Balance in USD for: Substandard [H26], Doubtful [I26] and Loss [J26]  = Sum of 
Balance in USD for: Substandard [H27], Doubtful [I27] and Loss [J27]  = Sum of Balance in 
USD for: Substandard [H28], Doubtful [I28] and Loss [J28]   = Sum of Balance in USD for: 
Substandard [H29], Doubtful [I29] and Loss [J29]  = Sum of Balance in USD for: Substandard 
[H30], Doubtful [I30] and Loss [J30]  = Sum of Balance in USD for: Substandard [H32], 
Doubtful [I32] and Loss [J32]  = Sum of Balance in USD for: Substandard [H33], Doubtful 
[I33] and Loss [J33]  = Sum of Balance in USD for: Substandard [H34], Doubtful [I34] and 
Loss [J34]  = Sum of Balance in USD for: Substandard [H35], Doubtful [I35] and Loss [J35]   
= Sum of Balance in USD for: Substandard [H36], Doubtful [I36] and Loss [J36]  = Sum of 
Balance in USD for: Substandard [H37], Doubtful [I37] and Loss [J37]  = Sum of Balance in 
USD for: Substandard [H38], Doubtful [I38] and Loss [J38]  = Sum of Balance in USD for: 
Substandard [H40], Doubtful [I40] and Loss [J40]  = Sum of Balance in USD for: Substandard 
[H41], Doubtful [I41] and Loss [J41]  = Sum of Balance in USD for: Substandard [H42], 
Doubtful [I42] and Loss [J42]  = Sum of Balance in USD for: Substandard [H43], Doubtful 
[I43] and Loss [J43]  = Sum of Balance in USD for: Substandard [H44], Doubtful [I44] and 
Loss [J44]   = Sum of Balance in USD for: Substandard [H45], Doubtful [I45] and Loss [J45]  
= Sum of Balance in USD for: Substandard [H46], Doubtful [I46] and Loss [J46]  = Sum of 
Balance in USD for: Substandard [H48], Doubtful [I48] and Loss [J48]  = Sum of Balance in 
USD for: Substandard [H49], Doubtful [I49] and Loss [J49]  = Sum of Balance in USD for: 
Substandard [H50], Doubtful [I50] and Loss [J50]  = Sum of Balance in USD for: Substandard 



[H51], Doubtful [I51] and Loss [J51]  = Sum of Balance in USD for: Substandard [H52], 
Doubtful [I52] and Loss [J52]  = Sum of Balance in USD for: Substandard [H53], Doubtful 
[I53] and Loss [J53]   = Sum of Balance in USD for: Substandard [H54], Doubtful [I54] and 
Loss [J54]  = Sum of Balance in USD for: Substandard [H56], Doubtful [I56] and Loss [J56]  = 
Sum of Balance in USD for: Substandard [H57], Doubtful [I57] and Loss [J57]  = Sum of 
Balance in USD for: Substandard [H58], Doubtful [I58] and Loss [J58]  = Sum of Balance in 
USD for: Substandard [H59], Doubtful [I59] and Loss [J59]  = Sum of Balance in USD for: 
Substandard [H60], Doubtful [I60] and Loss [J60]  = Sum of Balance in USD for: Substandard 
[H61], Doubtful [I61] and Loss [J61]   = Sum of Balance in USD for: Substandard [H62], 
Doubtful [I62] and Loss [J62]  = Sum of Balance in USD for: Substandard [H64], Doubtful 
[I64] and Loss [J64]  = Sum of Balance in USD for: Substandard [H66], Doubtful [I66] and 
Loss [J66]  = Sum of Balance in USD for: Substandard [H67], Doubtful [I67] and Loss [J67]  = 
Sum of Balance in USD for: Substandard [H68], Doubtful [I68] and Loss [J68]  = Sum of 
Balance in USD for: Substandard [H69], Doubtful [I69] and Loss [J69]   = Sum of Balance in 
USD for: Substandard [H70], Doubtful [I70] and Loss [J70]  = Sum of Balance in USD for: 
Substandard [H71], Doubtful [I71] and Loss [J71]  = Sum of Balance in USD for: Substandard 
[H72], Doubtful [I72] and Loss [J72]  = Sum of Balance in USD for: Substandard [H74], 
Doubtful [I74] and Loss [J74]  = Sum of Balance in USD for: Substandard [H75], Doubtful 
[I75] and Loss [J75]  = Sum of Balance in USD for: Substandard [H76], Doubtful [I76] and 
Loss [J76]  = Sum of Balance in USD for: Substandard [H77], Doubtful [I77] and Loss [J77]   
= Sum of Balance in USD for: Substandard [H78], Doubtful [I78] and Loss [J78]  = Sum of 
Balance in USD for: Substandard [H79], Doubtful [I79] and Loss [J79]  = Sum of Balance in 
USD for: Substandard [H80], Doubtful [I80] and Loss [J80]  = Sum of Balance in USD for: 
Substandard [H82], Doubtful [I82] and Loss [J82]  = Sum of Balance in USD for: Substandard 
[H84], Doubtful [I84] and Loss [J84]  = Sum of Balance in USD for: Substandard [H86], 
Doubtful [I86] and Loss [J86]  = Sum of Balance in USD for: Substandard [H87], Doubtful 
[I87] and Loss [J87]   = Sum of Balance in USD for: Substandard [H88], Doubtful [I88] and 
Loss [J88]  = Sum of Balance in USD for: Substandard [H89], Doubtful [I89] and Loss [J89]  = 
Sum of Balance in USD for: Substandard [H90], Doubtful [I90] and Loss [J90]  = Sum of 
Balance in USD for: Substandard [H91], Doubtful [I91] and Loss [J91]  = Sum of Balance in 
USD for: Substandard [H92], Doubtful [I92] and Loss [J92]  = Sum of all Balances in USD for 
On-Balance Sheet Items: Value Impaired Loans [K8 to K92]  = Sum of Balance in USD for: 
Substandard [H96], Doubtful [I96] and Loss [J96]  = Sum of Balance in USD for: Substandard 
[H108], Doubtful [I108] and Loss [J108]  = Sum of Balance in USD for: Substandard [H109], 
Doubtful [I109] and Loss [J109]   = Sum of Balance in USD for: Substandard [H110], Doubtful 
[I110] and Loss [J110]  = Sum of Balance in USD for: Substandard [H111], Doubtful [I111] 
and Loss [J111]  = Sum of Balance in USD for: Substandard [H112], Doubtful [I112] and Loss 
[J112]  = Sum of Balance in USD for: Substandard [H113], Doubtful [I113] and Loss [J113]  = 
Sum of Balance in USD for: Substandard [H114], Doubtful [I114] and Loss [J114]  = Sum of 
Balance in USD for: Substandard [H116], Doubtful [I116] and Loss [J116]  = Sum of Balance 
in USD for: Substandard [H117], Doubtful [I117] and Loss [J117]  = Sum of Balance in USD 
for: Substandard [H118], Doubtful [I118] and Loss [J118]  = Sum of Balance in USD for: 
Substandard [H119], Doubtful [I119] and Loss [J119]   = Sum of Balance in USD for: 
Substandard [H120], Doubtful [I120] and Loss [J120]  = Sum of Balance in USD for: 
Substandard [H121], Doubtful [I121] and Loss [J121]  = Sum of Balance in USD for: 
Substandard [H122], Doubtful [I122] and Loss [J122]                     = Sum of all Balances in 
USD for On-Balance Sheet Items: Non-Accruals [L8 to L92] Additional Assertions: Sum of 



Balances in USD for Sovereigns and Central Banks: Satisfactory [F8 to F14], Special Mention 
[G8 to G14]  and Value Impaired Loans [K8 to K14] = Sum of Balances in USD (for Resident 
and Non-Resident) for Sovereigns  and Central Banks: Financial Assets at Fair Value Through 
Profit and Loss ['050. QPR-Statement of Fin Pos'!, J18  and K18], Investments - 
Held-to-Maturity ['050. QPR-Statement of Fin Pos'!, J30 and K30], Investments -  
Available-for-Sale ['050. QPR-Statement of Fin Pos'!, J42 and K42] and Loans & Advances 
['050. QPR-Statement   Sum of Balances in USD for Non Central Government Public Sector 
Entities (PSEs): Satisfactory [F16 to F22],  Special Mention [G16 to G22] and Value Impaired 
Loans [K16 to K22] = Sum of Balances in USD (for Resident  and Non-Resident) for Non 
Central Government Public Sector Entities (PSEs): Financial Assets at Fair Value  Through 
Profit and Loss ['050. QPR-Statement of Fin Pos'!, J19 and K19], Investments - 
Held-to-Maturity ['050.  QPR-Statement of Fin Pos'!, J31 and K31], Investments - 
Available-for-Sale ['050. QPR-Statement of Fin Pos'!, J43  Sum of Balances in USD for 
Multilateral Development Banks (MDBs): Satisfactory [F24 to F30], Special Mention  [G24 to 
G30] and Value Impaired Loans [K24 to K30] = Sum of Balances in USD (for Resident and 
Non-Resident)  for Multilateral Development Banks (MDBs): Financial Assets at Fair Value 
Through Profit and Loss ['050. QPR- Statement of Fin Pos'!, J20 and K20], Investments - 
Held-to-Maturity ['050. QPR-Statement of Fin Pos'!, J32 and  K32], Investments - 
Available-for-Sale ['050. QPR-Statement of Fin Pos'!, J44 and K44], Other Investments ['050.  
Sum of Balances in USD for Group Bank - Parent, Branch, Subsidiary or Affiliate: Satisfactory 
[F32 to F38], Special  Mention [G32 to G38] and Value Impaired Loans [K32 to K38] = Sum of 
Balances in USD (for Resident and Non- Resident) for Group Bank - Parent, Branch, 
Subsidiary or Affiliate: Financial Assets at Fair Value Through Profit  and Loss ['050. 
QPR-Statement of Fin Pos'!, J21 and K21], Investments - Held-to-Maturity ['050. 
QPR-Statement  of Fin Pos'!, J33 and K33], Investments - Available-for-Sale ['050. 
QPR-Statement of Fin Pos'!, J45 and K45],  Other Investments ['050. QPR-Statement of Fin 
Pos'!, J57 and K57] and Loans & Advances ['050. QPR-Statement  Sum of Balances in USD 
for Group Non-bank Entities: Satisfactory [F40 to F46], Special Mention [G40 to G46]  and 
Value Impaired Loans [K40 to K46] = Sum of Balances in USD (for Resident and 
Non-Resident) for Group  Non-bank Entities: Financial Assets at Fair Value Through Profit 
and Loss ['050. QPR-Statement of Fin Pos'!, J22  and K22], Investments - Held-to-Maturity 
['050. QPR-Statement of Fin Pos'!, J34 and K34], Investments -  Available-for-Sale ['050. 
QPR-Statement of Fin Pos'!, J46 and K46], Other Investments ['050. QPR-Statement of  Fin 
Pos'!, J58 and K58] and Loans & Advances ['050. QPR-Statement of Fin Pos'!, J70 and K70]; 
and Cash Items:  Sum of Balances in USD for Other Banks: Satisfactory [F48 to F54], Special 
Mention [G48 to G54] and Value  Impaired Loans [K48 to K54] = Sum of Balances in USD (for 
Resident and Non-Resident) for Other Banks:  Financial Assets at Fair Value Through Profit 
and Loss ['050. QPR-Statement of Fin Pos'!, J23 and K23],  Investments - Held-to-Maturity 
['050. QPR-Statement of Fin Pos'!, J35 and K35], Investments - Available-for-Sale  ['050. 
QPR-Statement of Fin Pos'!, J47 and K47], Other Investments ['050. QPR-Statement of Fin 
Pos'!, J59 and  K59] and Loans & Advances ['050. QPR-Statement of Fin Pos'!, J71 and K71]; 
and Cash Items: Balances with &  Sum of Balances in USD for Non-Financial Corporations - 
Industrial & Commercial Private Sector: Satisfactory  [F56 to F62], Special Mention [G56 to 
G62] and Value Impaired Loans [K56 to K62] = Sum of Balances in USD (for  Resident and 
Non-Resident) for Non-Financial Corporations - Industrial & Commercial Private Sector: 
Financial  Assets at Fair Value Through Profit and Loss ['050. QPR-Statement of Fin Pos'!, 
J24 and K24], Investments - Held- to-Maturity ['050. QPR-Statement of Fin Pos'!, J36 and 



K36], Investments - Available-for-Sale ['050. QPR- Sum of Balances in USD for Non-Financial 
Corporations - Commercial Mortgages: Satisfactory [F64], Special  Mention [G64] and Value 
Impaired Loans [K64] = Sum of Balances in USD for Loans & Advances: Non-Financial  
Corporations - Commercial Mortgages: Resident ['050. QPR-Statement of Fin Pos'!J73] and 
Non-Resident ['050.  Sum of Balances in USD for Other Financial Corporations - Financial 
intermediaries & auxiliaries: Satisfactory  [F66 to F72], Special Mention [G66 to G72] and 
Value Impaired Loans [K66 to K72] = Sum of Balances in USD (for  Resident and 
Non-Resident) for Other Financial Corporations - Financial intermediaries & auxiliaries: 
Financial  Assets at Fair Value Through Profit and Loss ['050. QPR-Statement of Fin Pos'!, 
J25 and K25], Investments - Held- to-Maturity ['050. QPR-Statement of Fin Pos'!, J37 and 
K37], Investments - Available-for-Sale ['050. QPR- Sum of Balances in USD for Other 
Financial Corporations - Securities Firms: Satisfactory [F74 to F80], Special  Mention [G74 to 
G80] and Value Impaired Loans [K74 to K80] = Sum of Balances in USD (for Resident and 
Non- Resident) for Other Financial Corporations - Securities Firms: Financial Assets at Fair 
Value Through Profit and  Loss ['050. QPR-Statement of Fin Pos'!, J26 and K26], Investments 
- Held-to-Maturity ['050. QPR-Statement of  Fin Pos'!, J38 and K38], Investments - 
Available-for-Sale ['050. QPR-Statement of Fin Pos'!, J50 and K50] and   Sum of Balances in 
USD for Retail Lending/Consumer Loans - Households: Satisfactory [F82], Special Mention  
[G82] and Value Impaired Loans [K82] = Sum of Balances in USD for Loans & Advances: 
Retail Lending/Consumer  Loans - Households: Resident ['050. QPR-Statement of Fin 
Pos'!J75] and Non-Resident ['050. QPR-Statement of  Sum of Balances in USD for 
Residential Mortgages - Households: Satisfactory [F84], Special Mention [G84] and  Value 
Impaired Loans [K84] = Sum of Balances in USD for Loans & Advances: Residential 
Mortgages -  Households: Resident ['050. QPR-Statement of Fin Pos'!J76] and Non-Resident 
['050. QPR-Statement of Fin  Sum of Balances in USD for Other Loans and Advances: 
Satisfactory [F86 to F92], Special Mention [G86 to G92]  and Value Impaired Loans [K86 to 
K92] = Sum of Balances in USD for Loans & Advances: Other Loans and  Advances: 
Resident ['050. QPR-Statement of Fin Pos'!J77] and Non-Resident ['050. QPR-Statement of 
Fin  Sum of Balances in USD for Loans to Related Counterparties: Satisfactory [F108 to 
F114], Special Mention [G108  to G114] and Value Impaired Loans [K108 to K114] = Balance 
in USD for Asset Memoranda Items: Directors /    = Sum of all Face Values for Debt Securities 
[{J8}]  = Sum of all Book Values for Debt Securities [{P8}]     = Sum of all Market Values in 
USD for Debt Securities [{T8}]  = Sum of all Book Values for Equity Securities [{I8}]   = Sum of 
all Market Values in USD for Equity Securities [{L8}]   = Sum of all Book Values for Mutual and 
Hedge Funds [{H7}]  = Net Asset Value per Share [I7] x Number of Shares/Units [J7]  = Sum 
of all Market Values in USD for Mutual and Hedge Funds [{K7}]   = Sum of Balances in USD 
for OTC: Interest Rate Contracts [D6 to D9]    = Sum of Balances in USD for Exchange 
Traded: Interest Rate Contracts [D12 to D15]    = Sum of Balances in USD for OTC: Foreign 
Exchange Contracts & Gold [E6 to E9]    = Sum of Balances in USD for Exchange Traded: 
Foreign Exchange Contracts & Gold [E12 to E15]    = Sum of Balances in USD for OTC: 
Equity Contracts [F6 to F9]    = Sum of Balances in USD for Exchange Traded: Equity 
Contracts [F12 to F15]   = Sum of Balances in USD for OTC: Precious Metal Contracts [G6 to 
G9]    = Sum of Balances in USD for Exchange Traded: Precious Metal Contracts [G12 to 
G15]    = Sum of Balances in USD for OTC: Other Commodities Contracts [H6 to H9]    = Sum 
of Balances in USD for Exchange Traded: Other Commodities Contracts [H12 to H15]    = 
Sum of Balances in USD for OTC: Credit Derivatives [I6 to I9]    = Sum of Balances in USD 
for Exchange Traded: Credit Derivatives [I12 to I15]   = Sum of Balances in USD for OTC: 



Forwards [D6 to I6]  = Sum of Balances in USD for OTC: Swaps [D7 to I7]  = Sum of 
Balances in USD for OTC: Options: Purchased [D8 to I8]  = Sum of Balances in USD for OTC: 
Options: Written [D9 to I9]  = Sum of Balances in USD for all OTC contracts [J6 to J9]   = Sum 
of Balances in USD for Exchange Traded: Futures: Long [D12 to I12]  = Sum of Balances in 
USD for Exchange Traded: Futures: Short [D13 to I13]   = Sum of Balances in USD for 
Exchange Traded: Options: Purchased [D14 to I14]  = Sum of Balances in USD for Exchange 
Traded: Options: Written [D15 to I15]  = Sum of Balances in USD for all Exchange Traded 
contracts [J12 to J15]   = Sum of Notional or Book Values for Retail Exposures [E8 to E10]  = 
Sum of Notional or Book Values for Non-Retail Exposures [E14 to E16]   = Sum of Notional or 
Book Values for Other Off-Balance Sheet Exposures [E20 to E27]  = Sum of Notional or Book 
Values for Retail Exposures [E11], Non-Retail Exposures [E17] and Other Off-Balance    = 
Sum of Balance in USD for Interest Rate Repricing: Assets: Sight - 8 Days [E8 to E11]  = 
Sum of Balance in USD for Interest Rate Repricing: Liabilities and Equity: Sight - 8 Days [E15 
to E19]   = Sum of Balance in USD for Interest Rate Maturing: Assets: Sight - 8 Days [E27 to 
E30]   = Sum of Balance in USD for Interest Rate Maturing: Liabilities and Equity: Sight - 8 
Days [E34 to E38]  = Sum of Balance in USD for Interest Rate Repricing: Assets: 8 Days - 1 
Month [F8 to F11]   = Sum of Balance in USD for Interest Rate Repricing: Liabilities and 
Equity: 8 Days - 1 Month [F15 to F19]   = Sum of Balance in USD for Interest Rate Maturing: 
Assets: 8 Days - 1 Month [F27 to F30]   = Sum of Balance in USD for Interest Rate Maturing: 
Liabilities and Equity: 8 Days - 1 Month [F34 to F38]  = Sum of Balance in USD for Interest 
Rate Repricing: Assets: 1 - 3 Months [G8 to G11]   = Sum of Balance in USD for Interest Rate 
Repricing: Liabilities and Equity: 1 - 3 Months [G15 to G19]   = Sum of Balance in USD for 
Interest Rate Maturing: Assets: 1 - 3 Months [G27 to G30]   = Sum of Balance in USD for 
Interest Rate Maturing: Liabilities and Equity: 1 - 3 Months [G34 to G38]  = Sum of Balance in 
USD for Interest Rate Repricing: Assets: 3 - 6 Months [H8 to H11]   = Sum of Balance in USD 
for Interest Rate Repricing: Liabilities and Equity: 3 - 6 Months [H15 to H19]   = Sum of 
Balance in USD for Interest Rate Maturing: Assets: 3 - 6 Months [H27 to H30]   = Sum of 
Balance in USD for Interest Rate Maturing: Liabilities and Equity: 3 - 6 Months [H34 to H38]  = 
Sum of Balance in USD for Interest Rate Repricing: Assets: 6 - 12 Months [I8 to I11]   = Sum 
of Balance in USD for Interest Rate Repricing: Liabilities and Equity: 6 - 12 Months [I15 to I19] 
  = Sum of Balance in USD for Interest Rate Maturing: Assets: 6 - 12 Months [I27 to I30]   = 
Sum of Balance in USD for Interest Rate Maturing: Liabilities and Equity: 6 - 12 Months [I34 
to I38]  = Sum of Balance in USD for Interest Rate Repricing: Assets: 1 - 5 Years [J8 to J11]   
= Sum of Balance in USD for Interest Rate Repricing: Liabilities and Equity: 1 - 5 Years [J15 to 
J19]   = Sum of Balance in USD for Interest Rate Maturing: Assets: 1 - 5 Years [J27 to J30]  = 
Sum of Balance in USD for Interest Rate Maturing: Liabilities and Equity: 1 - 5 Years [J34 to 
J38]   = Sum of Balance in USD for Interest Rate Repricing: Assets: Over 5 Years [K8 to K11]  
 = Sum of Balance in USD for Interest Rate Repricing: Liabilities and Equity: Over 5 Years 
[K15 to K19]   = Sum of Balance in USD for Interest Rate Maturing: Assets: Over 5 Years [K27 
to K30]  = Sum of Balance in USD for Interest Rate Maturing: Liabilities and Equity: Over 5 
Years [K34 to K38]   = Sum of Balance in USD for Interest Rate Repricing: Assets: 
Non-Interest Sensitive (Assets and Liabilities) [L8 to    = Sum of Balance in USD for Interest 
Rate Repricing: Liabilities and Equity: Non-Interest Sensitive (Assets and    = Sum of Balance 
in USD for Interest Rate Maturing: Assets: Non-Interest Sensitive (Assets and Liabilities) [L27  
  = Sum of Balance in USD for Interest Rate Maturing: Liabilities and Equity: Non-Interest 
Sensitive (Assets and   = Sum of Balances in USD for Interest Rate Repricing: Cash and 
Deposits [E8 to L8]  = Sum of Balances in USD for Interest Rate Repricing: Loans [E9 to L9]  



= Sum of Balances in USD for Interest Rate Repricing: Investments [E10 to L10]  = Sum of 
Balances in USD for Interest Rate Repricing: Other Assets [E11 to L11]  = Sum of Balance in 
USD for Interest Rate Repricing: Assets [M8 to M11]   = Sum of Balances in USD for Interest 
Rate Repricing: Deposits from Banks [E15 to L15]  = Sum of Balances in USD for Interest 
Rate Repricing: Other Deposits [E16 to L16]  = Sum of Balances in USD for Interest Rate 
Repricing: Repos, Term Debt and other Borrowings [E17 to L17]  = Sum of Balances in USD 
for Interest Rate Repricing: Other Liabilities [E18 to L18]  = Sum of Balances in USD for 
Interest Rate Repricing: Equity [E19 to L19]  = Sum of Balance in USD for Interest Rate 
Repricing: Liabilities and Equity [M15 to M19]  = Sum of Balances in USD for Interest Rate 
Repricing: Off-Balance Sheet Items [E22 to L22]  = Sum of Balances in USD for Interest Rate 
Maturing: Cash and Deposits [E27 to L27]  = Sum of Balances in USD for Interest Rate 
Maturing: Loans [E28 to L28]  = Sum of Balances in USD for Interest Rate Maturing: 
Investments [E29 to L29]   = Sum of Balances in USD for Interest Rate Maturing: Other 
Assets [E30 to L30]  = Sum of Balance in USD for Interest Rate Maturing: Assets [M27 to 
M30]  = Sum of Balances in USD for Interest Rate Maturing: Deposits from Banks [E34 to 
L34]  = Sum of Balances in USD for Interest Rate Maturing: Other Deposits [E35 to L35]  = 
Sum of Balances in USD for Interest Rate Maturing: Repos, Term Debt and other Borrowings 
[E36 to L36]  = Sum of Balances in USD for Interest Rate Maturing: Other Liabilities [E37 to 
L37]  = Sum of Balances in USD for Interest Rate Maturing: Equity [E38 to L38]  = Sum of 
Balance in USD for Interest Rate Maturing: Liabilities and Equity [M34 to M38]  = Sum of 
Balances in USD for Interest Rate Maturing: Off-Balance Sheet Items [E41 to L41]  Validation 
Rule (Excel formula-style)    ='003. RWA'!F40*F5  ='003. RWA'!F50*F5  ='003. RWA'!F66*F5  
=SUM(F6:F8)  ='002. Capital Constituents'!F27   ='002. Capital Constituents'!F54  ='002. 
Capital Constituents'!F57  =F16+F17  =(1/3.5)*F8  =MIN(F8-F24,F17)  =F8-(F24+F25)  
=F6+F7  ='002. Capital Constituents'!F27  =MIN('002. Capital Constituents'!F52,'002. Capital 
Constituents'!F27)  =MIN(F25,'002. Capital Constituents'!F27-F36)  =SUM(F35:F37)  
=F39-F10  ='002. Capital Constituents'!F27/'003. RWA'!F68  =F39/'003. RWA'!F68  
=SUM(F7:F11)   =SUM(F5:F6,F12:F15)  ='008. CR-Securitisation'!E117  =(1/2)*F72  
=SUM(F19:F24)  =F16-F25  =SUM(F35:F36)   =SUM(F30:F34,F37)  =SUM(F40:F42)  
=F38+F43  =(1/2)*F72  =SUM(F48:F49)  =F45-F50  =F27+F52  =F54+F57  ='005. CR-Off 
Balance Sheet'!T144  ='006. CR-Counterparty'!P208  ='007. CR-Settlements'!J17   
=SUM('008. CR-Securitisation'!F112:F114,'008. CR-Securitisation'!F116,'018.Correlation 
Trade  Portfolio'!I20,'018.Correlation Trade Portfolio'!I38)  =SUM(F62:F71)  ='009. Operational 
Risk'!N8  ='009. Operational Risk'!N23  =SUM('009. Operational Risk'!N44,'009. Operational 
Risk'!N63,'009. Operational Risk'!N71,'009. Operational  Risk'!N92)  ='017. MR-FX Result'!J40 
 ='016. MR-Commodities Results '!J42  =IF('000. Cover Sheet'!E36="Maturity",'013. MR-IRR 
Maturity Result'!J92,"")  =IF('000. Cover Sheet'!E36="Duration",'014. MR-IRR Duration 
Result'!J92,"")   =IF('000. Cover Sheet'!E35="Yes",'015. MR-Equity Result'!J28,"")  =IF('000. 
Cover Sheet'!E35="Yes",'018.Correlation Trade Portfolio'!F62,"")  ='004. CR-On Balance 
Sheet'!E13  ='004. CR-On Balance Sheet'!P28  ='004. CR-On Balance Sheet'!P40  ='004. 
CR-On Balance Sheet'!P53  ='004. CR-On Balance Sheet'!P82  ='004. CR-On Balance 
Sheet'!P96  ='004. CR-On Balance Sheet'!P106  ='004. CR-On Balance Sheet'!P117  ='004. 
CR-On Balance Sheet'!P128   ='004. CR-On Balance Sheet'!P138  ='004. CR-On Balance 
Sheet'!P148  ='004. CR-On Balance Sheet'!P166  =SUM(F6:F28)  ='005. CR-Off Balance 
Sheet'!R144  =SUM('006. CR-Counterparty'!W157,'006. CR-Counterparty'!G193,'006. 
CR-Counterparty'!O208)  ='007. CR-Settlements'!H19  =SUM('008. 
CR-Securitisation'!D112:D115)  =SUM(F30:F38)  =12.5*D44  =12.5*D46  =12.5*D48  



=SUM(F44:F48)   =12.5*D54  =12.5*D56  =12.5*D58  =12.5*D60  =12.5*D62  =12.5*D64  
=SUM(F54:F64)  =SUM(F40,F50,F66)  =0%*C9   =0%*C10  =0%*C11  =20%*C12  
=SUM(E9:E12)   =SUM(E21:E27)   =SUM(E32:E39)   =SUM(E45:E52)   =SUM(E59:E65)   
=SUM(E72:E79)  =E66+E80   =SUM(E88:E95)   =SUM(E102:E105)  =SUM(E114:E115)  
=SUM(E124:E126)  =SUM(E136)   =SUM(E143:E147)   =SUM(E153:E159)  =SUM(E163)  
=E160+E164  =SUM(E28,E40,E53,E82,E96,E106,E117,E128,E138,E148,E166)   
=SUM(F21:F27)   =SUM(F32:F39)   =SUM(F45:F52)   =SUM(F59:F65)   =SUM(F72:F79)   
=F66+F80   =SUM(F88:F95)  =SUM(F102:F105)  =SUM(F114:F115)   =SUM(F124:F126)  
=SUM(F136)   =SUM(F143:F147)   =SUM(F153:F159)  =SUM(F163)  =F160+F164  
=SUM(F28,F40,F53,F82,F96,F106,F117,F128,F138,F148,F166)                                               
                                      =SUM(F21:J21)  =SUM(F22:J22)  =SUM(F23:J23)   =SUM(F24:J24)  
=SUM(F25:J25)  =SUM(F26:J26)  =SUM(F27:J27)  =SUM(L21:L27)  =SUM(F32:J32)  
=SUM(F33:J33)  =SUM(F34:J34)  =SUM(F35:J35)   =SUM(F36:J36)  =SUM(F37:J37)  
=SUM(F38:J38)  =SUM(F39:J39)  =SUM(L32:L39)  =SUM(F45:J45)  =SUM(F46:J46)  
=SUM(F47:J47)   =SUM(F48:J48)  =SUM(F49:J49)  =SUM(F50:J50)  =SUM(F51:J51)  
=SUM(F52:J52)  =SUM(L45:L52)  =SUM(H58:J58)  =SUM(F59:J59)   =SUM(F60:J60)  
=SUM(F61:J61)  =SUM(F62:J62)  =SUM(F63:J63)  =SUM(F64:J64)  =SUM(F65:J65)  
=SUM(L58:L65)  =SUM(H71:J71)   =SUM(F72:J72)  =SUM(F73:J73)  =SUM(F74:J74)  
=SUM(F75:J75)  =SUM(F76:J76)  =SUM(H77:J77)  =SUM(F78:J78)  =SUM(F79:J79)   
=SUM(L71:L79)  =L66+L80  =SUM(H87:J87)  =SUM(F88:J88)  =SUM(F89:J89)  
=SUM(F90:J90)  =SUM(F91:J91)  =SUM(F92:J92)  =SUM(F93:J93)   =SUM(F94:J94)  
=SUM(F95:J95)  =SUM(L87:L95)  =SUM(H101:J101)  =SUM(F102:J102)  =SUM(F103:J103)  
=SUM(F104:J104)  =SUM(F105:J105)  =SUM(L101:L105)  =SUM(H111:J111)   
=SUM(H112:J112)  =SUM(H113:J113)  =SUM(F114:J114)  =SUM(F115:J115)  
=SUM(H116:J116)  =SUM(L111:L116)  =SUM(H122:J122)  =SUM(H123:J123)  
=SUM(F124:J124)  =SUM(F125:J125)  =SUM(F126:J126)   =SUM(H127:J127)  
=SUM(L122:L127)  =SUM(H133:J133)  =SUM(H134:J134)  =SUM(H135:J135)  
=SUM(F136:J136)  =SUM(H137:J137)  =SUM(L133:L137)  =SUM(F143:J143)  
=SUM(F144:J144)   =SUM(H145:J145)  =SUM(F146:J146)  =SUM(F147:J147)  
=SUM(L143:L147)  =SUM(F153:J153)  =SUM(F154:J154)  =SUM(F155:J155)  
=SUM(F156:J156)   =SUM(F157:J157)  =SUM(F158:J158)  =SUM(F159:J159)  
=SUM(L153:L159)  =SUM(F163:J163)  =SUM(L163)  =L160+L164  
=SUM(L28,L40,L53,L82,L96,L106,L117,L128,L138,L148,L166)  =0%*L21   =20%*L22  
=50%*L23  =100%*L24  =100%*L25  =150%*L26  =100%*L27  =SUM(P21:P27)  =20%*L32  
=50%*L33  =100%*L34   =100%*L35  =100%*L36  =150%*L37  =100%*L38  =0%*L39  
=SUM(P32:P39)  =20%*L45  =50%*L46   =50%*L47  =100%*L48  =100%*L49  =150%*L50  
=50%*L51  =0%*L52  =SUM(P45:P52)  =0%*L58   =20%*L59  =50%*L60  =50%*L61  
=100%*L62  =100%*L63  =150%*L64  =50%*L65  =SUM(P58:P65)   =0%*L71  =20%*L72  
=20%*L73  =20%*L74  =50%*L75  =50%*L76  =100%*L77  =150%*L78   =20%*L79  
=SUM(P71:P79)  =P66+P80  =0%*L87  =20%*L88  =50%*L89  =100%*L90  =100%*L91  
=150%*L92   =150%*L93  =100%*L94  =100%*L95  =SUM(P87:P95)  =0%*L101  
=20%*L102  =50%*L103  =100%*L104  =150%*L105   =SUM(P101:P105)  =0%*L111  
=20%*L112  =50%*L113  =75%*L114  =100%*L115  =150%*L116  =SUM(P111:P116)  
=0%*L122  =20%*L123  =35%*L124  =50%*L125   =75%*L126  =100%*L127  
=SUM(P122:P127)  =0%*L133  =20%*L134  =50%*L135  =100%*L136  =150%*L137  
=SUM(P133:P137)  =0%*L143   =20%*L144  =50%*L145  =100%*L146  =150%*L147  
=SUM(P143:P147)  =0%*L153  =20%*L154  =35%*L155   =50%*L156  =75%*L157  



=100%*L158  =150%*L159  =SUM(P153:P159)  =100%*L163  =SUM(P163)  =P160+P164  
=SUM(P28,P40,P53,P82,P96,P106,P117,P128,P138,P148,P166)  SUM(H21:H27)=0; 
SUM(H32:H39)=0; SUM(H45:H52)=0; SUM(H58:H65)=0; SUM(H71:H79)=0; 
SUM(H87:H95)=0;  SUM(H101:H105)=0; SUM(H111:H116)=0; SUM(H122:H127)=0; 
SUM(H133:H137)=0; SUM(H143:H47)=0;  SUM(H153:H159)=0; SUM(H630)=0 
SUM(I21:I27)=0; SUM(I32:I39)=0; SUM(I45:I52)=0; SUM(I58:I65)=0; SUM(I71:I79)=0; 
SUM(I87:I95)=0;  SUM(I101:I105)=0; SUM(I111:I116)=0; SUM(I122:I127)=0; 
SUM(I133:I137)=0; SUM(I143:I47)=0;    =SUM(D12:D17)  =SUM(D22:D27)   
=SUM(D9,D19,D29)  =SUM(D37:D42)   =SUM(D47:D52)  =SUM(D34,D44,D54)   
=SUM(D60:D65)   =SUM(D70:D75)   =SUM(D80:D85)   =SUM(D90:D95)   
=SUM(D100:D106)   =SUM(D111:D117)   =SUM(D122:D127)   =SUM(D132:D138)  
=SUM(D67,D77,D87,D97,D108,D119,D129,D140)  =SUM(D31,D56,D142)  =0%*D9  
=20%*D12  =20%*D13   =20%*D14  =20%*D15  =20%*D16  =20%*D17  =SUM(H12:H17)  
=50%*D22  =50%*D23  =50%*D24   =50%*D25  =50%*D26  =50%*D27  =SUM(H22:H27)  
=SUM(H9,H19,H29)  =0%*D34  =20%*D37  =20%*D38  =20%*D39   =20%*D40  =20%*D41  
=20%*D42  =SUM(H37:H42)  =50%*D47  =50%*D48  =50%*D49  =50%*D50   =50%*D51  
=50%*D52  =SUM(H47:H52)  =SUM(H34,H44,H54)  =20%*D60  =20%*D61  =20%*D62  
=20%*D63   =20%*D64  =20%*D65  =SUM(H60:H65)  =50%*D70  =50%*D71  =50%*D72  
=50%*D73   =50%*D74  =50%*D75  =SUM(H70:H75)  =50%*D80  =50%*D81  =50%*D82  
=50%*D83  =50%*D84  =50%*D85   =SUM(H80:H85)  =100%*D90  =100%*D91  
=100%*D92  =100%*D93  =100%*D94  =100%*D95   =SUM(H90:H95)  =100%*D100  
=100%*D101  =100%*D102  =100%*D103  =100%*D104  =100%*D105  =SUM(H100:H105)  
 =100%*D111  =100%*D112  =100%*D113  =100%*D114  =100%*D115  =100%*D116  
=SUM(H111:H116)  =100%*D122   =100%*D123  =100%*D124  =100%*D125  =100%*D126 
 =100%*D127  =SUM(H122:H127)  =100%*D132  =100%*D133   =100%*D134  
=100%*D135  =100%*D136  =100%*D137  =SUM(H132:H138)  
=SUM(H67,H77,H87,H97,H108,H119,H129,H140)  =SUM(H31,H56,H142)                               
                                                    =SUM(H12:L12)  =SUM(H13:L13)  =SUM(H14:L14)  
=SUM(H15:L15)   =SUM(H16:L16)  =SUM(H17:L17)  =SUM(N12:N17)  =SUM(H22:L22)  
=SUM(H23:L23)  =SUM(H24:L24)  =SUM(H25:L25)  =SUM(H26:L26)   =SUM(H27:L27)  
=SUM(N22:N27)  =SUM(N19,N29)  =SUM(H37:L37)  =SUM(H38:L38)  =SUM(H39:L39)  
=SUM(H40:L40)  =SUM(H41:L41)  =SUM(H42:L42)   =SUM(N37:N42)  =SUM(H47:L47)  
=SUM(H48:L48)  =SUM(H49:L49)  =SUM(H50:L50)  =SUM(H51:L51)  =SUM(H52:L52)  
=SUM(N47:N52)   =SUM(N44,N54)  =SUM(H60:L60)  =SUM(H61:L61)  =SUM(H62:L62)  
=SUM(H63:L63)  =SUM(H64:L64)  =SUM(H65:L65)   =SUM(N60:N65)  =SUM(H70:L70)  
=SUM(H71:L71)  =SUM(H72:L72)  =SUM(H73:L73)  =SUM(H74:L74)  =SUM(H75:L75)  
=SUM(N70:N75)  =SUM(H80:L80)   =SUM(H81:L81)  =SUM(H82:L82)  =SUM(H83:L83)  
=SUM(H84:L84)  =SUM(H85:L85)  =SUM(N80:N85)  =SUM(H90:L90)  =SUM(H91:L91)   
=SUM(H92:L92)  =SUM(H93:L93)  =SUM(H94:L94)  =SUM(H95:L95)  =SUM(N90:N95)  
=SUM(H100:L100)  =SUM(H101:L101)   =SUM(H102:L102)  =SUM(H103:L103)  
=SUM(H104:L104)  =SUM(H105:L105)  =SUM(N100:N105)  =SUM(H111:L111)  
=SUM(H112:L112)  =SUM(H113:L113)   =SUM(H114:L114)  =SUM(H115:L115)  
=SUM(H116:L116)  =SUM(N111:N116)  =SUM(H122:L122)  =SUM(H123:L123)  
=SUM(H124:L124)  =SUM(H125:L125)   =SUM(H126:L126)  =SUM(H127:L127)  
=SUM(N122:N127)  =SUM(H132:L132)  =SUM(H133:L133)  =SUM(H134:L134)  
=SUM(H135:L135)  =SUM(H136:L136)   =SUM(H137:L137)  =SUM(N132:N138)  
=SUM(N67,N77,N87,N97,N108,N119,N129,N140)  =SUM(N31,N56,N142)  =0%*N12  



=20%*N13  =35%*N14  =50%*N15  =75%*N16   =100%*N17  =SUM(R12:R17)  =0%*N22  
=20%*N23  =35%*N24  =50%*N25  =75%*N26  =100%*N27  =SUM(R22:R27)   
=SUM(R19,R29)  =0%*N37  =10%*N38  =20%*N39  =50%*N40  =100%*N41  =150%*N42  
=SUM(R37:R42)  =0%*N47   =10%*N48  =20%*N49  =50%*N50  =100%*N51  =150%*N52  
=SUM(R47:R52)  =SUM(R44,R54)  =0%*N60   =10%*N61  =20%*N62  =50%*N63  
=100%*N64  =150%*N65  =SUM(R60:R65)  =0%*N70   =10%*N71  =20%*N72  =50%*N73  
=100%*N74  =150%*N75  =SUM(R70:R75)  =0%*N80  =10%*N81   =20%*N82  =50%*N83  
=100%*N84  =150%*N85  =SUM(R80:R85)  =0%*N90  =10%*N91  =20%*N92   =50%*N93  
=100%*N94  =150%*N95  =SUM(R90:R95)  =0%*N100  =10%*N101  =20%*N102  
=50%*N103   =100%*N104  =150%*N105  =SUM(R100:R105)  =0%*N111  =10%*N112  
=20%*N113  =50%*N114  =100%*N115   =150%*N116  =SUM(R111:R116)  =0%*N122  
=10%*N123  =20%*N124  =50%*N125  =100%*N126  =150%*N127   =SUM(R122:R127)  
=0%*N132  =10%*N133  =20%*N134  =50%*N135  =100%*N136  =150%*N137  
=SUM(R132:R138)   =SUM(R67,R77,R87,R97,R108,R119,R129,R140)  
=SUM(R31,R56,R142)  =D106  =D117  =D138  =SUM(T106,T117,T138) SUM(J12:J17)=0; 
SUM(J22:J27)=0; SUM(J37:J42)=0; SUM(J47:J52)=0; SUM(J60:J65)=0; SUM(J70:J75)=0;  
SUM(J80:J85)=0; SUM(J90:J95)=0; SUM(J111:J117)=0; SUM(J122:J127)=0; 
SUM(J132:J138)=0 SUM(K12:K17)=0; SUM(K22:K27)=0; SUM(K37:K42)=0; 
SUM(K47:K52)=0; SUM(K60:K65)=0; SUM(K70:K75)=0;  SUM(K80:K85)=0; 
SUM(K90:K95)=0; SUM(K111:K117)=0; SUM(K122:K127)=0; SUM(K132:K138)=0       
=SUM(D10:D27)       =SUM(D31:D48)         =SUM(D52:D69)       =SUM(D73:D90)       
=SUM(D94:D111)         =SUM(D115:D132)       =SUM(D136:D153)  
=SUM(D29,D50,D71,D92,D113,D134,D155)   =SUM(D186:D191)   =SUM(D200:D206)       
=SUM(E186:E191)                                                   =SUM(F10:F153)  =100%*D200  
=100%*D201  =100%*D202  =100%*D203   =100%*D204  =100%*D205  =SUM(F200:F205)  
                                                 =SUM(G10:G153)  =0%*E186  =10%*E187  =20%*E188  
=50%*E189  =100%*E190  =150%*E191   =SUM(G186:G191)                                                  
   =SUM(H10:H153)                                                     =SUM(I10:I153)   =SUM(F179:I200)  
=SUM(F180:I201)  =SUM(F181:I202)  =SUM(F182:I203)  =SUM(F183:I204)  
=SUM(F184:I205)  =SUM(K200:K205)   =SUM(F10:I10)  =SUM(F11:I11)  =SUM(F12:I12)  
=SUM(F13:I13)  =SUM(F14:I14)   =SUM(F15:I15)  =SUM(F16:I16)  =SUM(F17:I17)  
=SUM(F18:I18)  =SUM(F19:I19)  =SUM(F20:I20)   =SUM(F21:I21)  =SUM(F22:I22)  
=SUM(F23:I23)  =SUM(F24:I24)  =SUM(F25:I25)   =SUM(F26:I26)  =SUM(F27:I27)  
=SUM(M10:M27)  =SUM(F31:I31)  =SUM(F32:I32)   =SUM(F33:I33)  =SUM(F34:I34)  
=SUM(F35:I35)  =SUM(F36:I36)  =SUM(F37:I37)  =SUM(F38:I38)   =SUM(F39:I39)  
=SUM(F40:I40)  =SUM(F41:I41)  =SUM(F42:I42)  =SUM(F43:I43)   =SUM(F44:I44)  
=SUM(F45:I45)  =SUM(F46:I46)  =SUM(F47:I47)  =SUM(F48:I48)   =SUM(M31:M48)  
=SUM(F52:I52)  =SUM(F53:I53)  =SUM(F54:I54)  =SUM(F55:I55)  =SUM(F56:I56)   
=SUM(F57:I57)  =SUM(F58:I58)  =SUM(F59:I59)  =SUM(F60:I60)  =SUM(F61:I61)   
=SUM(F62:I62)  =SUM(F63:I63)  =SUM(F64:I64)  =SUM(F65:I65)  =SUM(F66:I66)   
=SUM(F67:I67)  =SUM(F68:I68)  =SUM(F69:I69)  =SUM(M52:M69)  =SUM(F73:I73)  
=SUM(F74:I74)   =SUM(F75:I75)  =SUM(F76:I76)  =SUM(F77:I77)  =SUM(F78:I78)  
=SUM(F79:I79)   =SUM(F80:I80)  =SUM(F81:I81)  =SUM(F82:I82)  =SUM(F83:I83)  
=SUM(F84:I84)   =SUM(F85:I85)  =SUM(F86:I86)  =SUM(F87:I87)  =SUM(F88:I88)  
=SUM(F89:I89)   =SUM(F90:I90)  =SUM(M73:M90)  =SUM(F94:I94)  =SUM(F95:I95)  
=SUM(F96:I96)  =SUM(F97:I97)   =SUM(F98:I98)  =SUM(F99:I99)  =SUM(F100:I100)  
=SUM(F101:I101)  =SUM(F102:I102)   =SUM(F103:I103)  =SUM(F104:I104)  



=SUM(F105:I105)  =SUM(F106:I106)  =SUM(F107:I107)   =SUM(F108:I108)  
=SUM(F109:I109)  =SUM(F110:I110)  =SUM(F111:I111)  =SUM(M94:M111)  
=SUM(F115:I115)   =SUM(F116:I116)  =SUM(F117:I117)  =SUM(F118:I118)  
=SUM(F119:I119)  =SUM(F120:I120)   =SUM(F121:I121)  =SUM(F122:I122)  
=SUM(F123:I123)  =SUM(F124:I124)   =SUM(F125:I125)  =SUM(F126:I126)  
=SUM(F127:I127)  =SUM(F128:I128)  =SUM(F129:I129)   =SUM(F130:I130)  
=SUM(F131:I131)  =SUM(F132:I132)  =SUM(M115:M132)  =SUM(F136:I136)   
=SUM(F137:I137)  =SUM(F138:I138)  =SUM(F139:I139)  =SUM(F140:I140)  
=SUM(F141:I141)   =SUM(F142:I142)  =SUM(F143:I143)  =SUM(F144:I144)  
=SUM(F145:I145)  =SUM(F146:I146)   =SUM(F147:I147)  =SUM(F148:I148)  
=SUM(F149:I149)  =SUM(F150:I150)   =SUM(F151:I151)  =SUM(F152:I152)  
=SUM(F153:I153)  =SUM(M136:M153)  =SUM(M29,M50,M71,M92,M113,M134,M155)            
                                             =0%*K200  =10%*K201  =20%*K202   =50%*K203  
=100%*K204  =150%*K205  =SUM(O200:O205)                                                         =D206  
=SUM(P206)                                                         =SUM(M10:Q10)  =SUM(M11:Q11)  
=SUM(M12:Q12)  =SUM(M13:Q13)  =SUM(M14:Q14)  =SUM(M15:Q15)   =SUM(M16:Q16)  
=SUM(M17:Q17)  =SUM(M18:Q18)  =SUM(M19:Q19)  =SUM(M20:Q20)  =SUM(M21:Q21)   
=SUM(M22:Q22)  =SUM(M23:Q23)  =SUM(M24:Q24)  =SUM(M25:Q25)  =SUM(M26:Q26)   
=SUM(M27:Q27)  =SUM(M31:Q31)  =SUM(M32:Q32)  =SUM(M33:Q33)  =SUM(M34:Q34)  
=SUM(M35:Q35)   =SUM(M36:Q36)  =SUM(M37:Q37)  =SUM(M38:Q38)  =SUM(M39:Q39)  
=SUM(M40:Q40)  =SUM(M41:Q41)   =SUM(M42:Q42)  =SUM(M43:Q43)  =SUM(M44:Q44)  
=SUM(M45:Q45)  =SUM(M46:Q46)  =SUM(M47:Q47)   =SUM(M48:Q48)  =SUM(M52:Q52)  
=SUM(M53:Q53)  =SUM(M54:Q54)  =SUM(M55:Q55)  =SUM(M56:Q56)   =SUM(M57:Q57)  
=SUM(M58:Q58)  =SUM(M59:Q59)  =SUM(M60:Q60)  =SUM(M61:Q61)  =SUM(M62:Q62)   
=SUM(M63:Q63)  =SUM(M64:Q64)  =SUM(M65:Q65)  =SUM(M66:Q66)  =SUM(M67:Q67)  
=SUM(M68:Q68)   =SUM(M69:Q69)  =SUM(M73:Q73)  =SUM(M74:Q74)  =SUM(M75:Q75)  
=SUM(M76:Q76)  =SUM(M77:Q77)   =SUM(M78:Q78)  =SUM(M79:Q79)  =SUM(M80:Q80)  
=SUM(M81:Q81)  =SUM(M82:Q82)   =SUM(M83:Q83)  =SUM(M84:Q84)  =SUM(M85:Q85)  
=SUM(M86:Q86)  =SUM(M87:Q87)  =SUM(M88:Q88)   =SUM(M89:Q89)  =SUM(M90:Q90)  
=SUM(M94:Q94)  =SUM(M95:Q95)  =SUM(M96:Q96)  =SUM(M97:Q97)   =SUM(M98:Q98)  
=SUM(M99:Q99)  =SUM(M100:Q100)  =SUM(M101:Q101)  =SUM(M102:Q102)  
=SUM(M103:Q103)   =SUM(M104:Q104)  =SUM(M105:Q105)  =SUM(M106:Q106)  
=SUM(M107:Q107)  =SUM(M108:Q108)  =SUM(M109:Q109)   =SUM(M110:Q110)  
=SUM(M111:Q111)  =SUM(M115:Q115)  =SUM(M116:Q116)  =SUM(M117:Q117)   
=SUM(M118:Q118)  =SUM(M119:Q119)  =SUM(M120:Q120)  =SUM(M121:Q121)  
=SUM(M122:Q122)  =SUM(M123:Q123)   =SUM(M124:Q124)  =SUM(M125:Q125)  
=SUM(M126:Q126)  =SUM(M127:Q127)  =SUM(M128:Q128)   =SUM(M129:Q129)  
=SUM(M130:Q130)  =SUM(M131:Q131)  =SUM(M132:Q132)  =SUM(M136:Q136)   
=SUM(M137:Q137)  =SUM(M138:Q138)  =SUM(M139:Q139)  =SUM(M140:Q140)  
=SUM(M141:Q141)   =SUM(M142:Q142)  =SUM(M143:Q143)  =SUM(M144:Q144)  
=SUM(M145:Q145)  =SUM(M146:Q146)  =SUM(M147:Q147)   =SUM(M148:Q148)  
=SUM(M149:Q149)  =SUM(M150:Q150)  =SUM(M151:Q151)  =SUM(M152:Q152)   
=SUM(M153:Q153)  =SUM(S10:S153)  =0%*S10  =10%*S11  =20%*S12  =50%*S13   
=100%*S14  =150%*S15  =0%*S16  =10%*S17  =20%*S18  =50%*S19   =100%*S20  
=150%*S21  =0%*S22  =10%*S23  =20%*S24  =50%*S25   =100%*S26  =150%*S27  
=SUM(W10:W27)  =0%*S31  =10%*S32  =20%*S33   =50%*S34  =100%*S35  =150%*S36  
=0%*S37  =10%*S38  =20%*S39   =50%*S40  =100%*S41  =150%*S42  =0%*S43  



=10%*S44  =20%*S45   =50%*S46  =100%*S47  =150%*S48  =SUM(W31:W48)  =0%*S52  
=10%*S53   =20%*S54  =50%*S55  =100%*S56  =150%*S57  =0%*S58  =10%*S59   
=20%*S60  =50%*S61  =100%*S62  =150%*S63  =0%*S64  =10%*S65   =20%*S66  
=50%*S67  =100%*S68  =150%*S69  =SUM(W52:W69)  =0%*S73   =10%*S74  =20%*S75  
=50%*S76  =100%*S77  =150%*S78  =0%*S79   =10%*S80  =20%*S81  =50%*S82  
=100%*S83  =150%*S84  =0%*S85   =10%*S86  =20%*S87  =50%*S88  =100%*S89  
=150%*S90  =SUM(W73:W90)   =0%*S94  =10%*S95  =20%*S96  =50%*S97  =100%*S98  
=150%*S99   =0%*S100  =10%*S101  =20%*S102  =50%*S103  =100%*S104  =150%*S105 
  =0%*S106  =10%*S107  =20%*S108  =50%*S109  =100%*S110  =150%*S111   
=SUM(W94:W111)  =0%*S115  =10%*S116  =20%*S117  =50%*S118   =100%*S119  
=150%*S120  =0%*S121  =10%*S122  =20%*S123  =50%*S124   =100%*S125  
=150%*S126  =0%*S127  =10%*S128  =20%*S129   =50%*S130  =100%*S131  
=150%*S132  =SUM(W115:W132)  =0%*S136   =10%*S137  =20%*S138  =50%*S139  
=100%*S140  =150%*S141  =0%*S142   =10%*S143  =20%*S144  =50%*S145  
=100%*S146  =150%*S147   =0%*S148  =10%*S149  =20%*S150  =50%*S151  
=100%*S152   =150%*S153  =SUM(W136:W153)  
=SUM(W29,W50,W71,W92,W113,W134,W155) SUM(O10:O27)=0; SUM(O31:O48)=0; 
SUM(O52:O69)=0; SUM(O73:O90)=0; SUM(O94:O111)=0;  SUM(O115:O132)=0; 
SUM(O136:O153)=0 SUM(P10:P27)=0; SUM(P31:P48)=0; SUM(P52:P69)=0; 
SUM(P73:P90)=0; SUM(P94:P111)=0;  SUM(P115:P132)=0; SUM(P136:P153)=0 
SUM(G200:G205)=0 SUM(H200:H205)=0   =SUM(D8:D11)  =D13+D16  =8%*D8  =50%*D9  
=75%*D10  =100%*D11  =SUM(H8:H11)   =100%*D16  =H13+H16     =SUM(D9:D34)       
=SUM(D45:D72)   =SUM(D80:D92)   =SUM(D101:D105)  =L35  =L73  =L93  =H106+M106     
      =SUM(E9:E34)           =SUM(E45:E72)     =SUM(E80:E92)   =SUM(E101:E105)           
=SUM(F9:F34)           =SUM(F45:F72)     =SUM(F80:F92)  =SUM(F101:F105)  =M35   =M73  
=M93                     =SUM(G101:G105)                     =SUM(H101:H105)                       
=SUM(I101:I105)  =SUM(G8:I8)   =SUM(G9:I9)  =SUM(F10:I10)  =SUM(F11:I11)  
=SUM(F12:I12)  =SUM(G13:I13)  =SUM(F14:I14)  =SUM(F15:I15)  =SUM(F16:I16)   
=SUM(F17:I17)  =SUM(F18:I18)  =SUM(F19:I19)  =SUM(F20:I20)  =SUM(G22:I22)  
=SUM(G23:I23)  =SUM(F24:I24)   =SUM(F25:I25)  =SUM(F26:I26)  =SUM(G27:I27)  
=SUM(F28:I28)  =SUM(F29:I29)  =SUM(F30:I30)  =SUM(F31:I31)  =SUM(F32:I32)   
=SUM(F33:I33)  =SUM(F34:I34)  =SUM(J8:J34)  =SUM(G42:I42)  =SUM(G43:I43)  
=SUM(G44:I44)  =SUM(F45:I45)  =SUM(G46:I46)  =SUM(F47:I47)   =SUM(G48:I48)  
=SUM(F49:I49)  =SUM(F50:I50)  =SUM(F51:I51)  =SUM(F52:I52)  =SUM(F53:I53)  
=SUM(F54:I54)   =SUM(F55:I55)  =SUM(F56:I56)  =SUM(G58:I58)  =SUM(G59:I59)  
=SUM(G60:I60)  =SUM(F61:I61)  =SUM(G62:I62)  =SUM(F63:I63)  =SUM(G64:I64)   
=SUM(F65:I65)  =SUM(F66:I66)  =SUM(F67:I67)  =SUM(F68:I68)  =SUM(F69:I69)  
=SUM(F70:I70)  =SUM(F71:I71)   =SUM(F72:I72)  =SUM(J42:J72)  =SUM(F80:I80)  
=SUM(F82:I82)  =F83  =SUM(F84:I84)  =SUM(F85:I85)  =SUM(F87:I87)  =SUM(F89:I89)   
=F90  =SUM(F91:I91)  =SUM(F92:I92)  =SUM(J80:J92)   =SUM(J101:J105)   
=SUM(K101:K105)  =0%*J8   =10%*J9  =20%*J10  =50%*J11  =100%*J12  =150%*J13  
=20%*J17  =50%*J18  =100%*J19   =0%*J22  =10%*J23  =20%*J24  =50%*J25  
=100%*J26  =150%*J27  =350%*J28  =20%*J31   =50%*J32  =100%*J33  =SUM(L8:L33)  
=0%*J42  =10%*J43  =20%*J44  =40%*J45  =50%*J46  =100%*J47   =150%*J48  
=225%*J49  =40%*J53  =100%*J54  =225%*J55  =0%*J58  =10%*J59  =20%*J60  
=40%*J61   =50%*J62  =100%*J63  =150%*J64  =225%*J65  =650%*J66  =40%*J69  
=100%*J70  =225%*J71   =SUM(L42:L71)  =K80*J80  =K82*J82  =K83*J83  =K84*J84  



=K87*J87  =K89*J89  =K90*J90  =K91*J91   =SUM(L80:L91)  =SUM(L101:L105)  =J14  =J15 
  =J16  =J20  =J29  =J30  =J34  =SUM(M14:M34)  =J50   =J51  =J52  =J56  =J67  =J68  
=J72  =SUM(M50:M72)   =J80  =J84  =J85  =J87  =J91  =J92  =SUM(M80:M92)   
=SUM(M101:M105) SUM(G8:G19)=0; SUM(G8:G21)=0; SUM(G40:G53)=0; 
SUM(G55:G68)=0 SUM(H8:H19)=0; SUM(H8:H21)=0; SUM(H40:H53)=0; SUM(H55:H68)=0   
=SUM(C15:C22)         =SUM(D15:D22)         =SUM(E15:E22)       =IF(C8>0,15%*C8,"")  
=MAX(18%*C15,0)  =MAX(18%*C16,0)   =MAX(12%*C17,0)  =MAX(15%*C18,0)  
=MAX(18%*C19,0)  =MAX(15%*C20,0)  =MAX(12%*C21,0)  =MAX(12%*C22,0)  
=SUM(J15:J22)  =MAX(18%*C30,0)   =MAX(18%*C31,0)  =MAX(18%*C32,0)  
=MAX(15%*C33,0)  =MAX(12%*C34,0)  =MAX(12%*C35,0)  =SUM(J30:J35)  
=MAX(12%*0.035*C41,0)   =MAX(15%*0.035*C42,0)  =SUM(J37,J41:J42)  
=MAX(18%*C50,0)  =MAX(18%*C51,0)  =MAX(18%*C52,0)  =MAX(15%*C53,0)  
=MAX(12%*C54,0)   =MAX(12%*C55,0)  =SUM(J50:J55)  =MAX(15%*0.035*C61,0)  
=SUM(J57,J61)  =MAX(18%*C69,0)  =SUM(J69)  =MAX(12%*0.035*C75,0)   
=MAX(15%*0.035*C76,0)  =SUM(J71,J75:J76)  =MAX(18%*C84,0)  =SUM(J84)  
=MAX(15%*0.035*C90,0)  =SUM(J86,J90)  =IF(D8>0,15%*D8,"")  =MAX(18%*D15,0)   
=MAX(18%*D16,0)  =MAX(12%*D17,0)  =MAX(15%*D18,0)  =MAX(18%*D19,0)  
=MAX(15%*D20,0)  =MAX(12%*D21,0)  =MAX(12%*D22,0)  =SUM(K15:K22)  
=MAX(18%*D30,0)   =MAX(18%*D31,0)  =MAX(18%*D32,0)  =MAX(15%*D33,0)  
=MAX(12%*D34,0)  =MAX(12%*D35,0)  =SUM(K30:K35)   =MAX(12%*0.035*D41,0)  
=MAX(15%*0.035*D42,0)  =SUM(K37,K41:K42)  =MAX(18%*D50,0)  =MAX(18%*D51,0)  
=MAX(18%*D52,0)  =MAX(15%*D53,0)   =MAX(12%*D54,0)  =MAX(12%*D55,0)  
=SUM(K50:K55)  =MAX(15%*0.035*D61,0)  =SUM(K57,K61)  =MAX(18%*D69,0)  
=SUM(K69)  =MAX(12%*0.035*D75,0)   =MAX(15%*0.035*D76,0)  =SUM(K71,K75:K76)  
=MAX(18%*D84,0)  =SUM(K84)  =MAX(15%*0.035*D90,0)  =SUM(K86,K90)  
=IF(E8>0,15%*E8,"")  =MAX(18%*E15,0)   =MAX(18%*E16,0)  =MAX(12%*E17,0)  
=MAX(15%*E18,0)  =MAX(18%*E19,0)  =MAX(15%*E20,0)  =MAX(12%*E21,0)  
=MAX(12%*E22,0)  =SUM(L15:L22)   =MAX(18%*E30,0)  =MAX(18%*E31,0)  
=MAX(18%*E32,0)  =MAX(15%*E33,0)  =MAX(12%*E34,0)  =MAX(12%*E35,0)  
=SUM(L30:L35)   =MAX(12%*0.035*E41,0)  =MAX(15%*0.035*E42,0)  =SUM(L37,L41:L42)  
=MAX(18%*E50,0)  =MAX(18%*E51,0)  =MAX(18%*E52,0)  =MAX(15%*E53,0)   
=MAX(12%*E54,0)  =MAX(12%*E55,0)  =SUM(L50:L55)  =MAX(15%*0.035*E61,0)  
=SUM(L57,L61)  =MAX(18%*E69,0)  =SUM(L69)   =MAX(12%*0.035*E75,0)  
=MAX(15%*0.035*E76,0)  =SUM(L71,L75:L76)  =MAX(18%*E84,0)  =SUM(L84)  
=MAX(15%*0.035*E90,0)  =SUM(L86,L90)  =IF('000. Cover Sheet'!E31="A. Basic Indicator 
Approach",AVERAGE(J8:L8),"")   =IF('000. Cover Sheet'!E31="B. Standardised 
Approach",AVERAGE(J23:L23),"")  =IF('000. Cover Sheet'!E31="C. Alternative Standardised 
Approach (i)",AVERAGE(J44:L44),"")  =IF('000. Cover Sheet'!E31="D. Alternative 
Standardised Approach (ii)",AVERAGE(J63:L63),"")  =IF('000. Cover Sheet'!E31="E. 
Alternative Standardised Approach (iii)",AVERAGE(J78:L78),"")  =IF('000. Cover 
Sheet'!E31="F. Alternative Standardised Approach (iv)",AVERAGE(J92:L92),"")                   
=I53*H53   =IF('000. Cover Sheet'!E38="Delta-Plus",ABS(I60*H60),"")                                       
      =IF('000. Cover 
Sheet'!E38="Simplified",IF(S53="None",MIN(J53+K53,R53),MAX(J53+K53-Q53,0)),"")  
=IF('000. Cover Sheet'!E38="Delta-Plus",(1/2)*R60*(S60^2),"")       =IF('000. Cover 
Sheet'!E38="Delta-Plus",25*U60,"")         =G54*F54     =8%*F54       =IF('000. Cover 
Sheet'!E38="Delta-Plus",ABS(K47*J47),"")     =M16*K16  =M40*K40   =M47*L47  =N9*K9  



=8%*K16   =8%*K40  =8%*L47  =8%*K9   =P23*N23  =P31*N31   =8%*N23  =8%*N31   
=IF('000. Cover Sheet'!E38="Delta-Plus",(1/2)*R47*(S47^2),"")   =IF('000. Cover 
Sheet'!E38="Delta-Plus",25*U47,"")     =IF('000. Cover 
Sheet'!E38="Simplified",IF(X40="None",MIN(N40+O40,W40),MAX(N40+O40-V40,0)),"")   
=AC31*AA31  =8%*AA31           =IF('000. Cover Sheet'!E38="Delta-Plus",ABS(F47*E47),"")   
=15%*G40       =IF('000. Cover Sheet'!E38="Delta-Plus",(1/2)*K47*(L47^2),"")     =IF('000. 
Cover Sheet'!E38="Delta-Plus",25*N47,"")   =IF('000. Cover 
Sheet'!E38="Simplified",IF(P40="None",MIN(H40,O40),MAX(H40-N40,0)),"")  =IF('000. Cover 
Sheet'!E36="Maturity",SUMIF({'010. MR-Data IRR'!F53},B88,{'010. MR-Data IRR'!T53}),"")  
=SUM({C88})   =MIN(SUM(K30:K33),SUM(L30:L33))  =MIN(SUM(K34:K36),SUM(L34:L36))  
=MIN(SUM(K37:K44),SUM(L37:L44))   =SUM(K30:K33)-D59  =SUM(K34:K36)-D60  
=SUM(K37:K44)-D61   
=MIN(D67+D68,E67+E68)+MIN(MAX(D68-MIN(D67+D68,E67+E68),0)+D69,MAX(E68- 
MIN(D67+D68,E67+E68),0)+E69)  
=MIN(MAX(D67-MIN(D67+D68,E67+E68),0)+MAX(D69-MIN(MAX(D68- 
MIN(D67+D68,E67+E68),0)+D69,MAX(E68-MIN(D67+D68,E67+E68),0)+E69),0),MAX(E67- 
MIN(D67+D68,E67+E68),0)+MAX(E69-MIN(MAX(D68-MIN(D67+D68,E67+E68),0)+D69,MAX(E68- 
MIN(D67+D68,E67+E68),0)+E69),0))   {=IF('000. Cover Sheet'!E36="Maturity",SUM(IF(({'010. 
MR-Data IRR'!G9}=B26)*((({'010. MR-Data  IRR'!D9}="Fixed")*({'010. MR-Data IRR'!H9}-'000. 
Cover Sheet'!F18<=1/12)){'010. MR-Data  IRR'!D9}="Floating")*({'010. MR-Data 
IRR'!L9}-'000. Cover Sheet'!F18<=1/12))),{'010. MR-Data  IRR'!U9},0))+SUM(IF(({'010. 
MR-Data IRR'!L23}=B26)*((({'010. MR-Data IRR'!B23}="Long")*((({'010. MR-Data  
IRR'!I23}="Fixed")*({'010. MR-Data IRR'!M23}-'000. Cover Sheet'!F18<=1/12)){'010. MR-Data  
IRR'!I23}="Floating")*({'010. MR-Data IRR'!Q23}-'000. Cover Sheet'!F18<=1/12)))){'010. 
MR-Data  IRR'!B23}="Short")*({'010. MR-Data IRR'!C23}-'000. Cover 
Sheet'!F18<=1/12))),{'010. MR-Data  IRR'!X23},0))+SUM(IF(({'010. MR-Data 
IRR'!I30}=B26)*((({'010. MR-Data IRR'!B30}="Long")*({'010. MR-Data  IRR'!L30}-'000. Cover 
Sheet'!F18<=1/12)){'010. MR-Data IRR'!B30}="Short")*({'010. MR-Data IRR'!M30}-'000.  
Cover Sheet'!F18<=1/12))),{'010. MR-Data IRR'!D30},0))+SUM(IF(({'010. MR-Data 
IRR'!I37}=B26)*((({'010. MR- Data IRR'!B37}="Long")*({'010. MR-Data IRR'!M37}-'000. Cover 
Sheet'!F18<=1/12)){'010. MR-Data  IRR'!B37}="Short")*({'010. MR-Data IRR'!L37}-'000. Cover 
Sheet'!F18<=1/12))),{'010. MR-Data  IRR'!D37},0))+SUM(IF(({'010. MR-Data 
IRR'!P44}=B26)*((({'010. MR-Data IRR'!M44}="Fixed")*({'010. MR-Data  IRR'!D44}-'000. 
Cover Sheet'!F18<=1/12)){'010. MR-Data IRR'!M44}="Floating")*({'010. MR-Data IRR'!C44}- 
'000. Cover Sheet'!F18<=1/12))),{'010. MR-Data IRR'!R44},0))+SUM(IF(({'010. MR-Data 
IRR'!F60}=B26)*({'010.  MR-Data IRR'!E60}="Long")*({'010. MR-Data IRR'!N60}="0 <= 1 
month"),{'010. MR-Data  IRR'!J60},0))+SUM(IF(({'010. MR-Data IRR'!E67}=B26)*({'010. 
MR-Data IRR'!D67}="Long")*({'010. MR-Data  IRR'!J67}="0 <= 1 month"),{'010. MR-Data 
IRR'!F67},0)),"")}   {=IF('000. Cover Sheet'!E36="Maturity",SUM(IF(({'010. MR-Data 
IRR'!G9}=B26)*((({'010. MR-Data IRR'!D9}="Fixed")*({'010.  MR-Data IRR'!H9}-'000. Cover 
Sheet'!F18>1/12)*({'010. MR-Data IRR'!H9}-'000. Cover Sheet'!F18<=1/4)){'010. MR-Data  
IRR'!D9}="Floating")*({'010. MR-Data IRR'!L9}-'000. Cover Sheet'!F18>1/12)*({'010. MR-Data 
IRR'!L9}-'000. Cover  Sheet'!F18<=1/4))),{'010. MR-Data IRR'!U9},0))+SUM(IF(({'010. 
MR-Data IRR'!L23}=B26)*((({'010. MR-Data  IRR'!B23}="Long")*((({'010. MR-Data 
IRR'!I23}="Fixed")*({'010. MR-Data IRR'!M23}-'000. Cover Sheet'!F18>1/12)*({'010. MR- Data 
IRR'!M23}-'000. Cover Sheet'!F18<=1/4)){'010. MR-Data IRR'!I23}="Floating")*({'010. 
MR-Data IRR'!Q23}-'000. Cover  Sheet'!F18>1/12)*({'010. MR-Data IRR'!Q23}-'000. Cover 



Sheet'!F18<=1/4)))){'010. MR-Data IRR'!B23}="Short")*({'010.  MR-Data IRR'!C23}-'000. 
Cover Sheet'!F18>1/12)*({'010. MR-Data IRR'!C23}-'000. Cover Sheet'!F18<=1/4))),{'010. 
MR-Data  IRR'!X23},0))+SUM(IF(({'010. MR-Data IRR'!I30}=B26)*((({'010. MR-Data 
IRR'!B30}="Long")*({'010. MR-Data IRR'!L30}-'000.  Cover Sheet'!F18>1/12)*({'010. MR-Data 
IRR'!L30}-'000. Cover Sheet'!F18<=1/4)){'010. MR-Data  IRR'!B30}="Short")*({'010. MR-Data 
IRR'!M30}-'000. Cover Sheet'!F18>1/12)*({'010. MR-Data IRR'!M30}-'000. Cover  
Sheet'!F18<=1/4))),{'010. MR-Data IRR'!D30},0))+SUM(IF(({'010. MR-Data 
IRR'!I37}=B26)*((({'010. MR-Data  IRR'!B37}="Long")*({'010. MR-Data IRR'!M37}-'000. Cover 
Sheet'!F18>1/12)*({'010. MR-Data IRR'!M37}-'000. Cover  Sheet'!F18<=1/4)){'010. MR-Data 
IRR'!B37}="Short")*({'010. MR-Data IRR'!L37}-'000. Cover Sheet'!F18>1/12)*({'010. MR- Data 
IRR'!L37}-'000. Cover Sheet'!F18<=1/4))),{'010. MR-Data IRR'!D37},0))+SUM(IF(({'010. 
MR-Data IRR'!P44}=B26)*((({'010.  MR-Data IRR'!M44}="Fixed")*({'010. MR-Data 
IRR'!D44}-'000. Cover Sheet'!F18>1/12)*({'010. MR-Data IRR'!D44}-'000. Cover  
Sheet'!F18<=1/4)){'010. MR-Data IRR'!M44}="Floating")*({'010. MR-Data IRR'!C44}-'000. 
Cover Sheet'!F18>1/12)*({'010.  MR-Data IRR'!C44}-'000. Cover Sheet'!F18<=1/4))),{'010. 
MR-Data IRR'!R44},0))+SUM(IF(({'010. MR-Data  IRR'!F60}=B26)*({'010. MR-Data 
IRR'!E60}="Long")*({'010. MR-Data IRR'!N60}="> 1 <= 3 months"),{'010. MR-Data  
IRR'!J60},0))+SUM(IF(({'010. MR-Data IRR'!E67}=B26)*({'010. MR-Data 
IRR'!D67}="Long")*({'010. MR-Data IRR'!J67}="> 1 <= 3  months"),{'010. MR-Data 
IRR'!F67},0)),"")}   {=IF('000. Cover Sheet'!E36="Maturity",SUM(IF(({'010. MR-Data 
IRR'!G9}=B26)*((({'010. MR-Data IRR'!D9}="Fixed")*({'010.  MR-Data IRR'!H9}-'000. Cover 
Sheet'!F18>1/4)*({'010. MR-Data IRR'!H9}-'000. Cover Sheet'!F18<=1/2)){'010. MR-Data  
IRR'!D9}="Floating")*({'010. MR-Data IRR'!L9}-'000. Cover Sheet'!F18>1/4)*({'010. MR-Data 
IRR'!L9}-'000. Cover  Sheet'!F18<=1/2))),{'010. MR-Data IRR'!U9},0))+SUM(IF(({'010. 
MR-Data IRR'!L23}=B26)*((({'010. MR-Data  IRR'!B23}="Long")*((({'010. MR-Data 
IRR'!I23}="Fixed")*({'010. MR-Data IRR'!M23}-'000. Cover Sheet'!F18>1/4)*({'010. MR- Data 
IRR'!M23}-'000. Cover Sheet'!F18<=1/2)){'010. MR-Data IRR'!I23}="Floating")*({'010. 
MR-Data IRR'!Q23}-'000. Cover  Sheet'!F18>1/4)*({'010. MR-Data IRR'!Q23}-'000. Cover 
Sheet'!F18<=1/2)))){'010. MR-Data IRR'!B23}="Short")*({'010. MR- Data IRR'!C23}-'000. 
Cover Sheet'!F18>1/4)*({'010. MR-Data IRR'!C23}-'000. Cover Sheet'!F18<=1/2))),{'010. 
MR-Data  IRR'!X23},0))+SUM(IF(({'010. MR-Data IRR'!I30}=B26)*((({'010. MR-Data 
IRR'!B30}="Long")*({'010. MR-Data IRR'!L30}-'000.  Cover Sheet'!F18>1/4)*({'010. MR-Data 
IRR'!L30}-'000. Cover Sheet'!F18<=1/2)){'010. MR-Data IRR'!B30}="Short")*({'010.  MR-Data 
IRR'!M30}-'000. Cover Sheet'!F18>1/4)*({'010. MR-Data IRR'!M30}-'000. Cover 
Sheet'!F18<=1/2))),{'010. MR-Data  IRR'!D30},0))+SUM(IF(({'010. MR-Data 
IRR'!I37}=B26)*((({'010. MR-Data IRR'!B37}="Long")*({'010. MR-Data IRR'!M37}-'000.  Cover 
Sheet'!F18>1/4)*({'010. MR-Data IRR'!M37}-'000. Cover Sheet'!F18<=1/2)){'010. MR-Data  
IRR'!B37}="Short")*({'010. MR-Data IRR'!L37}-'000. Cover Sheet'!F18>1/4)*({'010. MR-Data 
IRR'!L37}-'000. Cover  Sheet'!F18<=1/2))),{'010. MR-Data IRR'!D37},0))+SUM(IF(({'010. 
MR-Data IRR'!P44}=B26)*((({'010. MR-Data  IRR'!M44}="Fixed")*({'010. MR-Data 
IRR'!D44}-'000. Cover Sheet'!F18>1/4)*({'010. MR-Data IRR'!D44}-'000. Cover  
Sheet'!F18<=1/2)){'010. MR-Data IRR'!M44}="Floating")*({'010. MR-Data IRR'!C44}-'000. 
Cover Sheet'!F18>1/4)*({'010.  MR-Data IRR'!C44}-'000. Cover Sheet'!F18<=1/2))),{'010. 
MR-Data IRR'!R44},0))+SUM(IF(({'010. MR-Data  IRR'!F60}=B26)*({'010. MR-Data 
IRR'!E60}="Long")*({'010. MR-Data IRR'!N60}="> 3 <= 6 months"),{'010. MR-Data  
IRR'!J60},0))+SUM(IF(({'010. MR-Data IRR'!E67}=B26)*({'010. MR-Data 
IRR'!D67}="Long")*({'010. MR-Data IRR'!J67}="> 3 <= 6  months"),{'010. MR-Data 



IRR'!F67},0)),"")}   {=IF('000. Cover Sheet'!E36="Maturity",SUM(IF(({'010. MR-Data 
IRR'!G9}=B26)*((({'010. MR-Data  IRR'!D9}="Fixed")*({'010. MR-Data IRR'!H9}-'000. Cover 
Sheet'!F18>1/2)*({'010. MR-Data IRR'!H9}-'000. Cover  Sheet'!F18<=1)){'010. MR-Data 
IRR'!D9}="Floating")*({'010. MR-Data IRR'!L9}-'000. Cover  Sheet'!F18>1/2)*({'010. MR-Data 
IRR'!L9}-'000. Cover Sheet'!F18<=1))),{'010. MR-Data  IRR'!U9},0))+SUM(IF(({'010. MR-Data 
IRR'!L23}=B26)*((({'010. MR-Data IRR'!B23}="Long")*((({'010. MR-Data  
IRR'!I23}="Fixed")*({'010. MR-Data IRR'!M23}-'000. Cover Sheet'!F18>1/2)*({'010. MR-Data 
IRR'!M23}-'000.  Cover Sheet'!F18<=1)){'010. MR-Data IRR'!I23}="Floating")*({'010. MR-Data 
IRR'!Q23}-'000. Cover  Sheet'!F18>1/2)*({'010. MR-Data IRR'!Q23}-'000. Cover 
Sheet'!F18<=1)))){'010. MR-Data  IRR'!B23}="Short")*({'010. MR-Data IRR'!C23}-'000. Cover 
Sheet'!F18>1/2)*({'010. MR-Data IRR'!C23}-'000.  Cover Sheet'!F18<=1))),{'010. MR-Data 
IRR'!X23},0))+SUM(IF(({'010. MR-Data IRR'!I30}=B26)*((({'010. MR-Data  
IRR'!B30}="Long")*({'010. MR-Data IRR'!L30}-'000. Cover Sheet'!F18>1/2)*({'010. MR-Data 
IRR'!L30}-'000. Cover  Sheet'!F18<=1)){'010. MR-Data IRR'!B30}="Short")*({'010. MR-Data 
IRR'!M30}-'000. Cover  Sheet'!F18>1/2)*({'010. MR-Data IRR'!M30}-'000. Cover 
Sheet'!F18<=1))),{'010. MR-Data  IRR'!D30},0))+SUM(IF(({'010. MR-Data 
IRR'!I37}=B26)*((({'010. MR-Data IRR'!B37}="Long")*({'010. MR-Data  IRR'!M37}-'000. Cover 
Sheet'!F18>1/2)*({'010. MR-Data IRR'!M37}-'000. Cover Sheet'!F18<=1)){'010. MR- Data 
IRR'!B37}="Short")*({'010. MR-Data IRR'!L37}-'000. Cover Sheet'!F18>1/2)*({'010. MR-Data 
IRR'!L37}-'000.  Cover Sheet'!F18<=1))),{'010. MR-Data IRR'!D37},0))+SUM(IF(({'010. 
MR-Data IRR'!P44}=B26)*((({'010. MR-Data  IRR'!M44}="Fixed")*({'010. MR-Data 
IRR'!D44}-'000. Cover Sheet'!F18>1/2)*({'010. MR-Data IRR'!D44}-'000.  Cover 
Sheet'!F18<=1)){'010. MR-Data IRR'!M44}="Floating")*({'010. MR-Data IRR'!C44}-'000. Cover 
 Sheet'!F18>1/2)*({'010. MR-Data IRR'!C44}-'000. Cover Sheet'!F18<=1))),{'010. MR-Data  
IRR'!R44},0))+SUM(IF(({'010. MR-Data IRR'!F60}=B26)*({'010. MR-Data 
IRR'!E60}="Long")*({'010. MR-Data  IRR'!N60}="> 6 <= 12 months"),{'010. MR-Data 
IRR'!J60},0))+SUM(IF(({'010. MR-Data IRR'!E67}=B26)*({'010. MR- Data 
IRR'!D67}="Long")*({'010. MR-Data IRR'!J67}="> 6 <= 12 months"),{'010. MR-Data 
IRR'!F67},0)),"")}   {=IF('000. Cover Sheet'!E36="Maturity",SUM(IF(({'010. MR-Data 
IRR'!G9}=B26)*((({'010. MR-Data IRR'!D9}="Fixed")*((({'010. MR-Data  IRR'!I9}<3%)*({'010. 
MR-Data IRR'!H9}-'000. Cover Sheet'!F18>1)*({'010. MR-Data IRR'!H9}-'000. Cover 
Sheet'!F18<=1.9)){'010. MR- Data IRR'!I9}>=3%)*({'010. MR-Data IRR'!H9}-'000. Cover 
Sheet'!F18>1)*({'010. MR-Data IRR'!H9}-'000. Cover Sheet'!F18<=2)))){'010.  MR-Data 
IRR'!D9}="Floating")*((({'010. MR-Data IRR'!I9}<3%)*({'010. MR-Data IRR'!L9}-'000. Cover 
Sheet'!F18>1)*({'010. MR-Data  IRR'!L9}-'000. Cover Sheet'!F18<=1.9)){'010. MR-Data 
IRR'!I9}>=3%)*({'010. MR-Data IRR'!L9}-'000. Cover Sheet'!F18>1)*({'010. MR- Data 
IRR'!L9}-'000. Cover Sheet'!F18<=2))))),{'010. MR-Data IRR'!U9},0))+SUM(IF(({'010. MR-Data 
IRR'!L23}=B26)*((({'010. MR-Data  IRR'!B23}="Long")*((({'010. MR-Data 
IRR'!I23}="Fixed")*((({'010. MR-Data IRR'!N23}<3%)*({'010. MR-Data IRR'!M23}-'000. Cover  
Sheet'!F18>1)*({'010. MR-Data IRR'!M23}-'000. Cover Sheet'!F18<=1.9)){'010. MR-Data 
IRR'!N23}>=3%)*({'010. MR-Data IRR'!M23}- '000. Cover Sheet'!F18>1)*({'010. MR-Data 
IRR'!M23}-'000. Cover Sheet'!F18<=2)))){'010. MR-Data IRR'!I23}="Floating")*((({'010. MR- 
Data IRR'!N23}<3%)*({'010. MR-Data IRR'!Q23}-'000. Cover Sheet'!F18>1)*({'010. MR-Data 
IRR'!Q23}-'000. Cover  Sheet'!F18<=1.9)){'010. MR-Data IRR'!N23}>=3%)*({'010. MR-Data 
IRR'!Q23}-'000. Cover Sheet'!F18>1)*({'010. MR-Data IRR'!Q23}- '000. Cover 
Sheet'!F18<=2)))))){'010. MR-Data IRR'!B23}="Short")*({'010. MR-Data IRR'!C23}-'000. Cover 
Sheet'!F18>1)*({'010. MR-Data  IRR'!C23}-'000. Cover Sheet'!F18<=1.9))),{'010. MR-Data 



IRR'!X23},0))+SUM(IF(({'010. MR-Data IRR'!I30}=B26)*((({'010. MR-Data  
IRR'!B30}="Long")*({'010. MR-Data IRR'!L30}-'000. Cover Sheet'!F18>1)*({'010. MR-Data 
IRR'!L30}-'000. Cover Sheet'!F18<=1.9)){'010.  MR-Data IRR'!B30}="Short")*({'010. MR-Data 
IRR'!M30}-'000. Cover Sheet'!F18>1)*({'010. MR-Data IRR'!M30}-'000. Cover  
Sheet'!F18<=1.9))),{'010. MR-Data IRR'!D30},0))+SUM(IF(({'010. MR-Data 
IRR'!I37}=B26)*((({'010. MR-Data IRR'!B37}="Long")*({'010. MR- Data IRR'!M37}-'000. Cover 
Sheet'!F18>1)*({'010. MR-Data IRR'!M37}-'000. Cover Sheet'!F18<=1.9)){'010. MR-Data  
IRR'!B37}="Short")*({'010. MR-Data IRR'!L37}-'000. Cover Sheet'!F18>1)*({'010. MR-Data 
IRR'!L37}-'000. Cover Sheet'!F18<=1.9))),{'010.  MR-Data IRR'!D37},0))+SUM(IF(({'010. 
MR-Data IRR'!P44}=B26)*((({'010. MR-Data IRR'!M44}="Fixed")*((({'010. MR-Data  
IRR'!N44}<3%)*({'010. MR-Data IRR'!D44}-'000. Cover Sheet'!F18>1)*({'010. MR-Data 
IRR'!D44}-'000. Cover Sheet'!F18<=1.9)){'010. MR- Data IRR'!N44}>=3%)*({'010. MR-Data 
IRR'!D44}-'000. Cover Sheet'!F18>1)*({'010. MR-Data IRR'!D44}-'000. Cover  
Sheet'!F18<=2)))){'010. MR-Data IRR'!M44}="Floating")*((({'010. MR-Data 
IRR'!N44}<3%)*({'010. MR-Data IRR'!C44}-'000. Cover  Sheet'!F18>1)*({'010. MR-Data 
IRR'!C44}-'000. Cover Sheet'!F18<=1.9)){'010. MR-Data IRR'!N44}>=3%)*({'010. MR-Data 
IRR'!C44}-'000.  Cover Sheet'!F18>1)*({'010. MR-Data IRR'!C44}-'000. Cover 
Sheet'!F18<=2))))),{'010. MR-Data IRR'!R44},0))+SUM(IF(({'010. MR-Data  
IRR'!F60}=B26)*({'010. MR-Data IRR'!E60}="Long")*({'010. MR-Data IRR'!N60}="> 1 <= 1.9 
yrs (or > 1 <= 2 yrs)"),{'010. MR-Data  IRR'!J60},0))+SUM(IF(({'010. MR-Data 
IRR'!E67}=B26)*({'010. MR-Data IRR'!D67}="Long")*({'010. MR-Data IRR'!J67}="> 1 <= 1.9 
yrs (or > 1  <= 2 yrs)"),{'010. MR-Data IRR'!F67},0)),"")}   {=IF('000. Cover 
Sheet'!E36="Maturity",SUM(IF(({'010. MR-Data IRR'!G9}=B26)*((({'010. MR-Data 
IRR'!D9}="Fixed")*((({'010. MR-Data  IRR'!I9}<3%)*({'010. MR-Data IRR'!H9}-'000. Cover 
Sheet'!F18>1.9)*({'010. MR-Data IRR'!H9}-'000. Cover Sheet'!F18<=2.8)){'010. MR- Data 
IRR'!I9}>=3%)*({'010. MR-Data IRR'!H9}-'000. Cover Sheet'!F18>2)*({'010. MR-Data 
IRR'!H9}-'000. Cover Sheet'!F18<=3)))){'010.  MR-Data IRR'!D9}="Floating")*((({'010. 
MR-Data IRR'!I9}<3%)*({'010. MR-Data IRR'!L9}-'000. Cover Sheet'!F18>1.9)*({'010. 
MR-Data  IRR'!L9}-'000. Cover Sheet'!F18<=2.8)){'010. MR-Data IRR'!I9}>=3%)*({'010. 
MR-Data IRR'!L9}-'000. Cover Sheet'!F18>2)*({'010. MR- Data IRR'!L9}-'000. Cover 
Sheet'!F18<=3))))),{'010. MR-Data IRR'!U9},0))+SUM(IF(({'010. MR-Data 
IRR'!L23}=B26)*((({'010. MR-Data  IRR'!B23}="Long")*((({'010. MR-Data 
IRR'!I23}="Fixed")*((({'010. MR-Data IRR'!N23}<3%)*({'010. MR-Data IRR'!M23}-'000. Cover  
Sheet'!F18>1.9)*({'010. MR-Data IRR'!M23}-'000. Cover Sheet'!F18<=2.8)){'010. MR-Data 
IRR'!N23}>=3%)*({'010. MR-Data IRR'!M23}- '000. Cover Sheet'!F18>2)*({'010. MR-Data 
IRR'!M23}-'000. Cover Sheet'!F18<=3)))){'010. MR-Data IRR'!I23}="Floating")*((({'010. MR- 
Data IRR'!N23}<3%)*({'010. MR-Data IRR'!Q23}-'000. Cover Sheet'!F18>1.9)*({'010. MR-Data 
IRR'!Q23}-'000. Cover  Sheet'!F18<=2.8)){'010. MR-Data IRR'!N23}>=3%)*({'010. MR-Data 
IRR'!Q23}-'000. Cover Sheet'!F18>2)*({'010. MR-Data IRR'!Q23}- '000. Cover 
Sheet'!F18<=3)))))){'010. MR-Data IRR'!B23}="Short")*({'010. MR-Data IRR'!C23}-'000. Cover 
Sheet'!F18>1.9)*({'010. MR- Data IRR'!C23}-'000. Cover Sheet'!F18<=2.8))),{'010. MR-Data 
IRR'!X23},0))+SUM(IF(({'010. MR-Data IRR'!I30}=B26)*((({'010. MR-Data  
IRR'!B30}="Long")*({'010. MR-Data IRR'!L30}-'000. Cover Sheet'!F18>1.9)*({'010. MR-Data 
IRR'!L30}-'000. Cover Sheet'!F18<=2.8)){'010.  MR-Data IRR'!B30}="Short")*({'010. MR-Data 
IRR'!M30}-'000. Cover Sheet'!F18>1.9)*({'010. MR-Data IRR'!M30}-'000. Cover  
Sheet'!F18<=2.8))),{'010. MR-Data IRR'!D30},0))+SUM(IF(({'010. MR-Data 
IRR'!I37}=B26)*((({'010. MR-Data IRR'!B37}="Long")*({'010. MR- Data IRR'!M37}-'000. Cover 



Sheet'!F18>1.9)*({'010. MR-Data IRR'!M37}-'000. Cover Sheet'!F18<=2.8)){'010. MR-Data  
IRR'!B37}="Short")*({'010. MR-Data IRR'!L37}-'000. Cover Sheet'!F18>1.9)*({'010. MR-Data 
IRR'!L37}-'000. Cover Sheet'!F18<=2.8))),{'010.  MR-Data IRR'!D37},0))+SUM(IF(({'010. 
MR-Data IRR'!P44}=B26)*((({'010. MR-Data IRR'!M44}="Fixed")*((({'010. MR-Data  
IRR'!N44}<3%)*({'010. MR-Data IRR'!D44}-'000. Cover Sheet'!F18>1.9)*({'010. MR-Data 
IRR'!D44}-'000. Cover Sheet'!F18<=2.8)){'010.  MR-Data IRR'!N44}>=3%)*({'010. MR-Data 
IRR'!D44}-'000. Cover Sheet'!F18>2)*({'010. MR-Data IRR'!D44}-'000. Cover  
Sheet'!F18<=3)))){'010. MR-Data IRR'!M44}="Floating")*((({'010. MR-Data 
IRR'!N44}<3%)*({'010. MR-Data IRR'!C44}-'000. Cover  Sheet'!F18>1.9)*({'010. MR-Data 
IRR'!C44}-'000. Cover Sheet'!F18<=2.8)){'010. MR-Data IRR'!N44}>=3%)*({'010. MR-Data 
IRR'!C44}- '000. Cover Sheet'!F18>2)*({'010. MR-Data IRR'!C44}-'000. Cover 
Sheet'!F18<=3))))),{'010. MR-Data IRR'!R44},0))+SUM(IF(({'010. MR-Data  
IRR'!F60}=B26)*({'010. MR-Data IRR'!E60}="Long")*({'010. MR-Data IRR'!N60}="> 1.9 <= 2.8 
yrs (or > 2 <= 3 yrs)"),{'010. MR-Data  IRR'!J60},0))+SUM(IF(({'010. MR-Data 
IRR'!E67}=B26)*({'010. MR-Data IRR'!D67}="Long")*({'010. MR-Data IRR'!J67}="> 1.9 <= 2.8 
yrs (or >  2 <= 3 yrs)"),{'010. MR-Data IRR'!F67},0)),"")}   {=IF('000. Cover 
Sheet'!E36="Maturity",SUM(IF(({'010. MR-Data IRR'!G9}=B26)*((({'010. MR-Data 
IRR'!D9}="Fixed")*((({'010. MR-Data  IRR'!I9}<3%)*({'010. MR-Data IRR'!H9}-'000. Cover 
Sheet'!F18>2.8)*({'010. MR-Data IRR'!H9}-'000. Cover Sheet'!F18<=3.6)){'010. MR- Data 
IRR'!I9}>=3%)*({'010. MR-Data IRR'!H9}-'000. Cover Sheet'!F18>3)*({'010. MR-Data 
IRR'!H9}-'000. Cover Sheet'!F18<=4)))){'010.  MR-Data IRR'!D9}="Floating")*((({'010. 
MR-Data IRR'!I9}<3%)*({'010. MR-Data IRR'!L9}-'000. Cover Sheet'!F18>2.8)*({'010. 
MR-Data  IRR'!L9}-'000. Cover Sheet'!F18<=3.6)){'010. MR-Data IRR'!I9}>=3%)*({'010. 
MR-Data IRR'!L9}-'000. Cover Sheet'!F18>3)*({'010. MR- Data IRR'!L9}-'000. Cover 
Sheet'!F18<=4))))),{'010. MR-Data IRR'!U9},0))+SUM(IF(({'010. MR-Data 
IRR'!L23}=B26)*((({'010. MR-Data  IRR'!B23}="Long")*((({'010. MR-Data 
IRR'!I23}="Fixed")*((({'010. MR-Data IRR'!N23}<3%)*({'010. MR-Data IRR'!M23}-'000. Cover  
Sheet'!F18>2.8)*({'010. MR-Data IRR'!M23}-'000. Cover Sheet'!F18<=3.6)){'010. MR-Data 
IRR'!N23}>=3%)*({'010. MR-Data IRR'!M23}- '000. Cover Sheet'!F18>3)*({'010. MR-Data 
IRR'!M23}-'000. Cover Sheet'!F18<=4)))){'010. MR-Data IRR'!I23}="Floating")*((({'010. MR- 
Data IRR'!N23}<3%)*({'010. MR-Data IRR'!Q23}-'000. Cover Sheet'!F18>2.8)*({'010. MR-Data 
IRR'!Q23}-'000. Cover  Sheet'!F18<=3.6)){'010. MR-Data IRR'!N23}>=3%)*({'010. MR-Data 
IRR'!Q23}-'000. Cover Sheet'!F18>3)*({'010. MR-Data IRR'!Q23}- '000. Cover 
Sheet'!F18<=4)))))){'010. MR-Data IRR'!B23}="Short")*({'010. MR-Data IRR'!C23}-'000. Cover 
Sheet'!F18>2.8)*({'010. MR- Data IRR'!C23}-'000. Cover Sheet'!F18<=3.6))),{'010. MR-Data 
IRR'!X23},0))+SUM(IF(({'010. MR-Data IRR'!I30}=B26)*((({'010. MR-Data  
IRR'!B30}="Long")*({'010. MR-Data IRR'!L30}-'000. Cover Sheet'!F18>2.8)*({'010. MR-Data 
IRR'!L30}-'000. Cover Sheet'!F18<=3.6)){'010.  MR-Data IRR'!B30}="Short")*({'010. MR-Data 
IRR'!M30}-'000. Cover Sheet'!F18>2.8)*({'010. MR-Data IRR'!M30}-'000. Cover  
Sheet'!F18<=3.6))),{'010. MR-Data IRR'!D30},0))+SUM(IF(({'010. MR-Data 
IRR'!I37}=B26)*((({'010. MR-Data IRR'!B37}="Long")*({'010. MR- Data IRR'!M37}-'000. Cover 
Sheet'!F18>2.8)*({'010. MR-Data IRR'!M37}-'000. Cover Sheet'!F18<=3.6)){'010. MR-Data  
IRR'!B37}="Short")*({'010. MR-Data IRR'!L37}-'000. Cover Sheet'!F18>2.8)*({'010. MR-Data 
IRR'!L37}-'000. Cover Sheet'!F18<=3.6))),{'010.  MR-Data IRR'!D37},0))+SUM(IF(({'010. 
MR-Data IRR'!P44}=B26)*((({'010. MR-Data IRR'!M44}="Fixed")*((({'010. MR-Data  
IRR'!N44}<3%)*({'010. MR-Data IRR'!D44}-'000. Cover Sheet'!F18>2.8)*({'010. MR-Data 
IRR'!D44}-'000. Cover Sheet'!F18<=3.6)){'010.  MR-Data IRR'!N44}>=3%)*({'010. MR-Data 



IRR'!D44}-'000. Cover Sheet'!F18>3)*({'010. MR-Data IRR'!D44}-'000. Cover  
Sheet'!F18<=4)))){'010. MR-Data IRR'!M44}="Floating")*((({'010. MR-Data 
IRR'!N44}<3%)*({'010. MR-Data IRR'!C44}-'000. Cover  Sheet'!F18>2.8)*({'010. MR-Data 
IRR'!C44}-'000. Cover Sheet'!F18<=3.6)){'010. MR-Data IRR'!N44}>=3%)*({'010. MR-Data 
IRR'!C44}- '000. Cover Sheet'!F18>3)*({'010. MR-Data IRR'!C44}-'000. Cover 
Sheet'!F18<=4))))),{'010. MR-Data IRR'!R44},0))+SUM(IF(({'010. MR-Data  
IRR'!F60}=B26)*({'010. MR-Data IRR'!E60}="Long")*({'010. MR-Data IRR'!N60}="> 2.8 <= 3.6 
yrs (or > 3 <= 4 yrs)"),{'010. MR-Data  IRR'!J60},0))+SUM(IF(({'010. MR-Data 
IRR'!E67}=B26)*({'010. MR-Data IRR'!D67}="Long")*({'010. MR-Data IRR'!J67}="> 2.8 <= 3.6 
yrs (or >  3 <= 4 yrs)"),{'010. MR-Data IRR'!F67},0)),"")}   {=IF('000. Cover 
Sheet'!E36="Maturity",SUM(IF(({'010. MR-Data IRR'!G9}=B26)*((({'010. MR-Data 
IRR'!D9}="Fixed")*((({'010. MR-Data  IRR'!I9}<3%)*({'010. MR-Data IRR'!H9}-'000. Cover 
Sheet'!F18>3.6)*({'010. MR-Data IRR'!H9}-'000. Cover Sheet'!F18<=4.3)){'010. MR- Data 
IRR'!I9}>=3%)*({'010. MR-Data IRR'!H9}-'000. Cover Sheet'!F18>4)*({'010. MR-Data 
IRR'!H9}-'000. Cover Sheet'!F18<=5)))){'010.  MR-Data IRR'!D9}="Floating")*((({'010. 
MR-Data IRR'!I9}<3%)*({'010. MR-Data IRR'!L9}-'000. Cover Sheet'!F18>3.6)*({'010. 
MR-Data  IRR'!L9}-'000. Cover Sheet'!F18<=4.3)){'010. MR-Data IRR'!I9}>=3%)*({'010. 
MR-Data IRR'!L9}-'000. Cover Sheet'!F18>4)*({'010. MR- Data IRR'!L9}-'000. Cover 
Sheet'!F18<=5))))),{'010. MR-Data IRR'!U9},0))+SUM(IF(({'010. MR-Data 
IRR'!L23}=B26)*((({'010. MR-Data  IRR'!B23}="Long")*((({'010. MR-Data 
IRR'!I23}="Fixed")*((({'010. MR-Data IRR'!N23}<3%)*({'010. MR-Data IRR'!M23}-'000. Cover  
Sheet'!F18>3.6)*({'010. MR-Data IRR'!M23}-'000. Cover Sheet'!F18<=4.3)){'010. MR-Data 
IRR'!N23}>=3%)*({'010. MR-Data IRR'!M23}- '000. Cover Sheet'!F18>4)*({'010. MR-Data 
IRR'!M23}-'000. Cover Sheet'!F18<=5)))){'010. MR-Data IRR'!I23}="Floating")*((({'010. MR- 
Data IRR'!N23}<3%)*({'010. MR-Data IRR'!Q23}-'000. Cover Sheet'!F18>3.6)*({'010. MR-Data 
IRR'!Q23}-'000. Cover  Sheet'!F18<=4.3)){'010. MR-Data IRR'!N23}>=3%)*({'010. MR-Data 
IRR'!Q23}-'000. Cover Sheet'!F18>4)*({'010. MR-Data IRR'!Q23}- '000. Cover 
Sheet'!F18<=5)))))){'010. MR-Data IRR'!B23}="Short")*({'010. MR-Data IRR'!C23}-'000. Cover 
Sheet'!F18>3.6)*({'010. MR- Data IRR'!C23}-'000. Cover Sheet'!F18<=4.3))),{'010. MR-Data 
IRR'!X23},0))+SUM(IF(({'010. MR-Data IRR'!I30}=B26)*((({'010. MR-Data  
IRR'!B30}="Long")*({'010. MR-Data IRR'!L30}-'000. Cover Sheet'!F18>3.6)*({'010. MR-Data 
IRR'!L30}-'000. Cover Sheet'!F18<=4.3)){'010.  MR-Data IRR'!B30}="Short")*({'010. MR-Data 
IRR'!M30}-'000. Cover Sheet'!F18>3.6)*({'010. MR-Data IRR'!M30}-'000. Cover  
Sheet'!F18<=4.3))),{'010. MR-Data IRR'!D30},0))+SUM(IF(({'010. MR-Data 
IRR'!I37}=B26)*((({'010. MR-Data IRR'!B37}="Long")*({'010. MR- Data IRR'!M37}-'000. Cover 
Sheet'!F18>3.6)*({'010. MR-Data IRR'!M37}-'000. Cover Sheet'!F18<=4.3)){'010. MR-Data  
IRR'!B37}="Short")*({'010. MR-Data IRR'!L37}-'000. Cover Sheet'!F18>3.6)*({'010. MR-Data 
IRR'!L37}-'000. Cover Sheet'!F18<=4.3))),{'010.  MR-Data IRR'!D37},0))+SUM(IF(({'010. 
MR-Data IRR'!P44}=B26)*((({'010. MR-Data IRR'!M44}="Fixed")*((({'010. MR-Data  
IRR'!N44}<3%)*({'010. MR-Data IRR'!D44}-'000. Cover Sheet'!F18>3.6)*({'010. MR-Data 
IRR'!D44}-'000. Cover Sheet'!F18<=4.3)){'010.  MR-Data IRR'!N44}>=3%)*({'010. MR-Data 
IRR'!D44}-'000. Cover Sheet'!F18>4)*({'010. MR-Data IRR'!D44}-'000. Cover  
Sheet'!F18<=5)))){'010. MR-Data IRR'!M44}="Floating")*((({'010. MR-Data 
IRR'!N44}<3%)*({'010. MR-Data IRR'!C44}-'000. Cover  Sheet'!F18>3.6)*({'010. MR-Data 
IRR'!C44}-'000. Cover Sheet'!F18<=4.3)){'010. MR-Data IRR'!N44}>=3%)*({'010. MR-Data 
IRR'!C44}- '000. Cover Sheet'!F18>4)*({'010. MR-Data IRR'!C44}-'000. Cover 
Sheet'!F18<=5))))),{'010. MR-Data IRR'!R44},0))+SUM(IF(({'010. MR-Data  



IRR'!F60}=B26)*({'010. MR-Data IRR'!E60}="Long")*({'010. MR-Data IRR'!N60}="> 3.6 <= 4.3 
yrs (or > 4 <= 5 yrs)"),{'010. MR-Data  IRR'!J60},0))+SUM(IF(({'010. MR-Data 
IRR'!E67}=B26)*({'010. MR-Data IRR'!D67}="Long")*({'010. MR-Data IRR'!J67}="> 3.6 <= 4.3 
yrs (or >  4 <= 5 yrs)"),{'010. MR-Data IRR'!F67},0)),"")}   {=IF('000. Cover 
Sheet'!E36="Maturity",SUM(IF(({'010. MR-Data IRR'!G9}=B26)*((({'010. MR-Data 
IRR'!D9}="Fixed")*((({'010. MR-Data  IRR'!I9}<3%)*({'010. MR-Data IRR'!H9}-'000. Cover 
Sheet'!F18>4.3)*({'010. MR-Data IRR'!H9}-'000. Cover Sheet'!F18<=5.7)){'010. MR- Data 
IRR'!I9}>=3%)*({'010. MR-Data IRR'!H9}-'000. Cover Sheet'!F18>5)*({'010. MR-Data 
IRR'!H9}-'000. Cover Sheet'!F18<=7)))){'010.  MR-Data IRR'!D9}="Floating")*((({'010. 
MR-Data IRR'!I9}<3%)*({'010. MR-Data IRR'!L9}-'000. Cover Sheet'!F18>4.3)*({'010. 
MR-Data  IRR'!L9}-'000. Cover Sheet'!F18<=5.7)){'010. MR-Data IRR'!I9}>=3%)*({'010. 
MR-Data IRR'!L9}-'000. Cover Sheet'!F18>5)*({'010. MR- Data IRR'!L9}-'000. Cover 
Sheet'!F18<=7))))),{'010. MR-Data IRR'!U9},0))+SUM(IF(({'010. MR-Data 
IRR'!L23}=B26)*((({'010. MR-Data  IRR'!B23}="Long")*((({'010. MR-Data 
IRR'!I23}="Fixed")*((({'010. MR-Data IRR'!N23}<3%)*({'010. MR-Data IRR'!M23}-'000. Cover  
Sheet'!F18>4.3)*({'010. MR-Data IRR'!M23}-'000. Cover Sheet'!F18<=5.7)){'010. MR-Data 
IRR'!N23}>=3%)*({'010. MR-Data IRR'!M23}- '000. Cover Sheet'!F18>5)*({'010. MR-Data 
IRR'!M23}-'000. Cover Sheet'!F18<=7)))){'010. MR-Data IRR'!I23}="Floating")*((({'010. MR- 
Data IRR'!N23}<3%)*({'010. MR-Data IRR'!Q23}-'000. Cover Sheet'!F18>4.3)*({'010. MR-Data 
IRR'!Q23}-'000. Cover  Sheet'!F18<=5.7)){'010. MR-Data IRR'!N23}>=3%)*({'010. MR-Data 
IRR'!Q23}-'000. Cover Sheet'!F18>5)*({'010. MR-Data IRR'!Q23}- '000. Cover 
Sheet'!F18<=7)))))){'010. MR-Data IRR'!B23}="Short")*({'010. MR-Data IRR'!C23}-'000. Cover 
Sheet'!F18>4.3)*({'010. MR- Data IRR'!C23}-'000. Cover Sheet'!F18<=5.7))),{'010. MR-Data 
IRR'!X23},0))+SUM(IF(({'010. MR-Data IRR'!I30}=B26)*((({'010. MR-Data  
IRR'!B30}="Long")*({'010. MR-Data IRR'!L30}-'000. Cover Sheet'!F18>4.3)*({'010. MR-Data 
IRR'!L30}-'000. Cover Sheet'!F18<=5.7)){'010.  MR-Data IRR'!B30}="Short")*({'010. MR-Data 
IRR'!M30}-'000. Cover Sheet'!F18>4.3)*({'010. MR-Data IRR'!M30}-'000. Cover  
Sheet'!F18<=5.7))),{'010. MR-Data IRR'!D30},0))+SUM(IF(({'010. MR-Data 
IRR'!I37}=B26)*((({'010. MR-Data IRR'!B37}="Long")*({'010. MR- Data IRR'!M37}-'000. Cover 
Sheet'!F18>4.3)*({'010. MR-Data IRR'!M37}-'000. Cover Sheet'!F18<=5.7)){'010. MR-Data  
IRR'!B37}="Short")*({'010. MR-Data IRR'!L37}-'000. Cover Sheet'!F18>4.3)*({'010. MR-Data 
IRR'!L37}-'000. Cover Sheet'!F18<=5.7))),{'010.  MR-Data IRR'!D37},0))+SUM(IF(({'010. 
MR-Data IRR'!P44}=B26)*((({'010. MR-Data IRR'!M44}="Fixed")*((({'010. MR-Data  
IRR'!N44}<3%)*({'010. MR-Data IRR'!D44}-'000. Cover Sheet'!F18>4.3)*({'010. MR-Data 
IRR'!D44}-'000. Cover Sheet'!F18<=5.7)){'010.  MR-Data IRR'!N44}>=3%)*({'010. MR-Data 
IRR'!D44}-'000. Cover Sheet'!F18>5)*({'010. MR-Data IRR'!D44}-'000. Cover  
Sheet'!F18<=7)))){'010. MR-Data IRR'!M44}="Floating")*((({'010. MR-Data 
IRR'!N44}<3%)*({'010. MR-Data IRR'!C44}-'000. Cover  Sheet'!F18>4.3)*({'010. MR-Data 
IRR'!C44}-'000. Cover Sheet'!F18<=5.7)){'010. MR-Data IRR'!N44}>=3%)*({'010. MR-Data 
IRR'!C44}- '000. Cover Sheet'!F18>5)*({'010. MR-Data IRR'!C44}-'000. Cover 
Sheet'!F18<=7))))),{'010. MR-Data IRR'!R44},0))+SUM(IF(({'010. MR-Data  
IRR'!F60}=B26)*({'010. MR-Data IRR'!E60}="Long")*({'010. MR-Data IRR'!N60}="> 4.3 <= 5.7 
yrs (or > 5 <= 7 yrs)"),{'010. MR-Data  IRR'!J60},0))+SUM(IF(({'010. MR-Data 
IRR'!E67}=B26)*({'010. MR-Data IRR'!D67}="Long")*({'010. MR-Data IRR'!J67}="> 4.3 <= 5.7 
yrs (or >  5 <= 7 yrs)"),{'010. MR-Data IRR'!F67},0)),"")}   {=IF('000. Cover 
Sheet'!E36="Maturity",SUM(IF(({'010. MR-Data IRR'!G9}=B26)*((({'010. MR-Data 
IRR'!D9}="Fixed")*((({'010. MR-Data  IRR'!I9}<3%)*({'010. MR-Data IRR'!H9}-'000. Cover 



Sheet'!F18>5.7)*({'010. MR-Data IRR'!H9}-'000. Cover Sheet'!F18<=7.3)){'010. MR- Data 
IRR'!I9}>=3%)*({'010. MR-Data IRR'!H9}-'000. Cover Sheet'!F18>7)*({'010. MR-Data 
IRR'!H9}-'000. Cover Sheet'!F18<=10)))){'010.  MR-Data IRR'!D9}="Floating")*((({'010. 
MR-Data IRR'!I9}<3%)*({'010. MR-Data IRR'!L9}-'000. Cover Sheet'!F18>5.7)*({'010. 
MR-Data  IRR'!L9}-'000. Cover Sheet'!F18<=7.3)){'010. MR-Data IRR'!I9}>=3%)*({'010. 
MR-Data IRR'!L9}-'000. Cover Sheet'!F18>7)*({'010. MR- Data IRR'!L9}-'000. Cover 
Sheet'!F18<=10))))),{'010. MR-Data IRR'!U9},0))+SUM(IF(({'010. MR-Data 
IRR'!L23}=B26)*((({'010. MR-Data  IRR'!B23}="Long")*((({'010. MR-Data 
IRR'!I23}="Fixed")*((({'010. MR-Data IRR'!N23}<3%)*({'010. MR-Data IRR'!M23}-'000. Cover  
Sheet'!F18>5.7)*({'010. MR-Data IRR'!M23}-'000. Cover Sheet'!F18<=7.3)){'010. MR-Data 
IRR'!N23}>=3%)*({'010. MR-Data IRR'!M23}- '000. Cover Sheet'!F18>7)*({'010. MR-Data 
IRR'!M23}-'000. Cover Sheet'!F18<=10)))){'010. MR-Data IRR'!I23}="Floating")*((({'010. MR- 
Data IRR'!N23}<3%)*({'010. MR-Data IRR'!Q23}-'000. Cover Sheet'!F18>5.7)*({'010. MR-Data 
IRR'!Q23}-'000. Cover  Sheet'!F18<=7.3)){'010. MR-Data IRR'!N23}>=3%)*({'010. MR-Data 
IRR'!Q23}-'000. Cover Sheet'!F18>7)*({'010. MR-Data IRR'!Q23}- '000. Cover 
Sheet'!F18<=10)))))){'010. MR-Data IRR'!B23}="Short")*({'010. MR-Data IRR'!C23}-'000. 
Cover Sheet'!F18>5.7)*({'010. MR- Data IRR'!C23}-'000. Cover Sheet'!F18<=7.3))),{'010. 
MR-Data IRR'!X23},0))+SUM(IF(({'010. MR-Data IRR'!I30}=B26)*((({'010. MR-Data  
IRR'!B30}="Long")*({'010. MR-Data IRR'!L30}-'000. Cover Sheet'!F18>5.7)*({'010. MR-Data 
IRR'!L30}-'000. Cover Sheet'!F18<=7.3)){'010.  MR-Data IRR'!B30}="Short")*({'010. MR-Data 
IRR'!M30}-'000. Cover Sheet'!F18>5.7)*({'010. MR-Data IRR'!M30}-'000. Cover  
Sheet'!F18<=7.3))),{'010. MR-Data IRR'!D30},0))+SUM(IF(({'010. MR-Data 
IRR'!I37}=B26)*((({'010. MR-Data IRR'!B37}="Long")*({'010. MR- Data IRR'!M37}-'000. Cover 
Sheet'!F18>5.7)*({'010. MR-Data IRR'!M37}-'000. Cover Sheet'!F18<=7.3)){'010. MR-Data  
IRR'!B37}="Short")*({'010. MR-Data IRR'!L37}-'000. Cover Sheet'!F18>5.7)*({'010. MR-Data 
IRR'!L37}-'000. Cover Sheet'!F18<=7.3))),{'010.  MR-Data IRR'!D37},0))+SUM(IF(({'010. 
MR-Data IRR'!P44}=B26)*((({'010. MR-Data IRR'!M44}="Fixed")*((({'010. MR-Data  
IRR'!N44}<3%)*({'010. MR-Data IRR'!D44}-'000. Cover Sheet'!F18>5.7)*({'010. MR-Data 
IRR'!D44}-'000. Cover Sheet'!F18<=7.3)){'010.  MR-Data IRR'!N44}>=3%)*({'010. MR-Data 
IRR'!D44}-'000. Cover Sheet'!F18>7)*({'010. MR-Data IRR'!D44}-'000. Cover  
Sheet'!F18<=10)))){'010. MR-Data IRR'!M44}="Floating")*((({'010. MR-Data 
IRR'!N44}<3%)*({'010. MR-Data IRR'!C44}-'000. Cover  Sheet'!F18>5.7)*({'010. MR-Data 
IRR'!C44}-'000. Cover Sheet'!F18<=7.3)){'010. MR-Data IRR'!N44}>=3%)*({'010. MR-Data 
IRR'!C44}- '000. Cover Sheet'!F18>7)*({'010. MR-Data IRR'!C44}-'000. Cover 
Sheet'!F18<=10))))),{'010. MR-Data IRR'!R44},0))+SUM(IF(({'010. MR- Data 
IRR'!F60}=B26)*({'010. MR-Data IRR'!E60}="Long")*({'010. MR-Data IRR'!N60}="> 5.7 <= 7.3 
yrs (or > 7 <= 10 yrs)"),{'010. MR-Data  IRR'!J60},0))+SUM(IF(({'010. MR-Data 
IRR'!E67}=B26)*({'010. MR-Data IRR'!D67}="Long")*({'010. MR-Data IRR'!J67}="> 5.7 <= 7.3 
yrs (or >  7 <= 10 yrs)"),{'010. MR-Data IRR'!F67},0)),"")}   {=IF('000. Cover 
Sheet'!E36="Maturity",SUM(IF(({'010. MR-Data IRR'!G9}=B26)*((({'010. MR-Data 
IRR'!D9}="Fixed")*((({'010. MR-Data  IRR'!I9}<3%)*({'010. MR-Data IRR'!H9}-'000. Cover 
Sheet'!F18>7.3)*({'010. MR-Data IRR'!H9}-'000. Cover Sheet'!F18<=9.3)){'010. MR- Data 
IRR'!I9}>=3%)*({'010. MR-Data IRR'!H9}-'000. Cover Sheet'!F18>10)*({'010. MR-Data 
IRR'!H9}-'000. Cover Sheet'!F18<=15)))){'010.  MR-Data IRR'!D9}="Floating")*((({'010. 
MR-Data IRR'!I9}<3%)*({'010. MR-Data IRR'!L9}-'000. Cover Sheet'!F18>7.3)*({'010. 
MR-Data  IRR'!L9}-'000. Cover Sheet'!F18<=9.3)){'010. MR-Data IRR'!I9}>=3%)*({'010. 
MR-Data IRR'!L9}-'000. Cover Sheet'!F18>10)*({'010. MR- Data IRR'!L9}-'000. Cover 



Sheet'!F18<=15))))),{'010. MR-Data IRR'!U9},0))+SUM(IF(({'010. MR-Data 
IRR'!L23}=B26)*((({'010. MR-Data  IRR'!B23}="Long")*((({'010. MR-Data 
IRR'!I23}="Fixed")*((({'010. MR-Data IRR'!N23}<3%)*({'010. MR-Data IRR'!M23}-'000. Cover  
Sheet'!F18>7.3)*({'010. MR-Data IRR'!M23}-'000. Cover Sheet'!F18<=9.3)){'010. MR-Data 
IRR'!N23}>=3%)*({'010. MR-Data IRR'!M23}- '000. Cover Sheet'!F18>10)*({'010. MR-Data 
IRR'!M23}-'000. Cover Sheet'!F18<=15)))){'010. MR-Data IRR'!I23}="Floating")*((({'010. MR- 
Data IRR'!N23}<3%)*({'010. MR-Data IRR'!Q23}-'000. Cover Sheet'!F18>7.3)*({'010. MR-Data 
IRR'!Q23}-'000. Cover  Sheet'!F18<=9.3)){'010. MR-Data IRR'!N23}>=3%)*({'010. MR-Data 
IRR'!Q23}-'000. Cover Sheet'!F18>10)*({'010. MR-Data IRR'!Q23}- '000. Cover 
Sheet'!F18<=15)))))){'010. MR-Data IRR'!B23}="Short")*({'010. MR-Data IRR'!C23}-'000. 
Cover Sheet'!F18>7.3)*({'010. MR- Data IRR'!C23}-'000. Cover Sheet'!F18<=9.3))),{'010. 
MR-Data IRR'!X23},0))+SUM(IF(({'010. MR-Data IRR'!I30}=B26)*((({'010. MR-Data  
IRR'!B30}="Long")*({'010. MR-Data IRR'!L30}-'000. Cover Sheet'!F18>7.3)*({'010. MR-Data 
IRR'!L30}-'000. Cover Sheet'!F18<=9.3)){'010.  MR-Data IRR'!B30}="Short")*({'010. MR-Data 
IRR'!M30}-'000. Cover Sheet'!F18>7.3)*({'010. MR-Data IRR'!M30}-'000. Cover  
Sheet'!F18<=9.3))),{'010. MR-Data IRR'!D30},0))+SUM(IF(({'010. MR-Data 
IRR'!I37}=B26)*((({'010. MR-Data IRR'!B37}="Long")*({'010. MR- Data IRR'!M37}-'000. Cover 
Sheet'!F18>7.3)*({'010. MR-Data IRR'!M37}-'000. Cover Sheet'!F18<=9.3)){'010. MR-Data  
IRR'!B37}="Short")*({'010. MR-Data IRR'!L37}-'000. Cover Sheet'!F18>7.3)*({'010. MR-Data 
IRR'!L37}-'000. Cover Sheet'!F18<=9.3))),{'010.  MR-Data IRR'!D37},0))+SUM(IF(({'010. 
MR-Data IRR'!P44}=B26)*((({'010. MR-Data IRR'!M44}="Fixed")*((({'010. MR-Data  
IRR'!N44}<3%)*({'010. MR-Data IRR'!D44}-'000. Cover Sheet'!F18>7.3)*({'010. MR-Data 
IRR'!D44}-'000. Cover Sheet'!F18<=9.3)){'010.  MR-Data IRR'!N44}>=3%)*({'010. MR-Data 
IRR'!D44}-'000. Cover Sheet'!F18>10)*({'010. MR-Data IRR'!D44}-'000. Cover  
Sheet'!F18<=15)))){'010. MR-Data IRR'!M44}="Floating")*((({'010. MR-Data 
IRR'!N44}<3%)*({'010. MR-Data IRR'!C44}-'000. Cover  Sheet'!F18>7.3)*({'010. MR-Data 
IRR'!C44}-'000. Cover Sheet'!F18<=9.3)){'010. MR-Data IRR'!N44}>=3%)*({'010. MR-Data 
IRR'!C44}- '000. Cover Sheet'!F18>10)*({'010. MR-Data IRR'!C44}-'000. Cover 
Sheet'!F18<=15))))),{'010. MR-Data IRR'!R44},0))+SUM(IF(({'010. MR- Data 
IRR'!F60}=B26)*({'010. MR-Data IRR'!E60}="Long")*({'010. MR-Data IRR'!N60}="> 7.3 <= 9.3 
yrs (or > 10 <= 15 yrs)"),{'010. MR-Data  IRR'!J60},0))+SUM(IF(({'010. MR-Data 
IRR'!E67}=B26)*({'010. MR-Data IRR'!D67}="Long")*({'010. MR-Data IRR'!J67}="> 7.3 <= 9.3 
yrs (or >  10 <= 15 yrs)"),{'010. MR-Data IRR'!F67},0)),"")}   {=IF('000. Cover 
Sheet'!E36="Maturity",SUM(IF(({'010. MR-Data IRR'!G9}=B26)*((({'010. MR-Data 
IRR'!D9}="Fixed")*((({'010. MR-Data  IRR'!I9}<3%)*({'010. MR-Data IRR'!H9}-'000. Cover 
Sheet'!F18>9.3)*({'010. MR-Data IRR'!H9}-'000. Cover Sheet'!F18<=10.6)){'010. MR- Data 
IRR'!I9}>=3%)*({'010. MR-Data IRR'!H9}-'000. Cover Sheet'!F18>15)*({'010. MR-Data 
IRR'!H9}-'000. Cover Sheet'!F18<=20)))){'010.  MR-Data IRR'!D9}="Floating")*((({'010. 
MR-Data IRR'!I9}<3%)*({'010. MR-Data IRR'!L9}-'000. Cover Sheet'!F18>9.3)*({'010. 
MR-Data  IRR'!L9}-'000. Cover Sheet'!F18<=10.6)){'010. MR-Data IRR'!I9}>=3%)*({'010. 
MR-Data IRR'!L9}-'000. Cover Sheet'!F18>15)*({'010. MR- Data IRR'!L9}-'000. Cover 
Sheet'!F18<=20))))),{'010. MR-Data IRR'!U9},0))+SUM(IF(({'010. MR-Data 
IRR'!L23}=B26)*((({'010. MR-Data  IRR'!B23}="Long")*((({'010. MR-Data 
IRR'!I23}="Fixed")*((({'010. MR-Data IRR'!N23}<3%)*({'010. MR-Data IRR'!M23}-'000. Cover  
Sheet'!F18>9.3)*({'010. MR-Data IRR'!M23}-'000. Cover Sheet'!F18<=10.6)){'010. MR-Data 
IRR'!N23}>=3%)*({'010. MR-Data IRR'!M23}- '000. Cover Sheet'!F18>15)*({'010. MR-Data 
IRR'!M23}-'000. Cover Sheet'!F18<=20)))){'010. MR-Data IRR'!I23}="Floating")*((({'010. MR- 



Data IRR'!N23}<3%)*({'010. MR-Data IRR'!Q23}-'000. Cover Sheet'!F18>9.3)*({'010. MR-Data 
IRR'!Q23}-'000. Cover  Sheet'!F18<=10.6)){'010. MR-Data IRR'!N23}>=3%)*({'010. MR-Data 
IRR'!Q23}-'000. Cover Sheet'!F18>15)*({'010. MR-Data IRR'!Q23}- '000. Cover 
Sheet'!F18<=20)))))){'010. MR-Data IRR'!B23}="Short")*({'010. MR-Data IRR'!C23}-'000. 
Cover Sheet'!F18>9.3)*({'010. MR- Data IRR'!C23}-'000. Cover Sheet'!F18<=10.6))),{'010. 
MR-Data IRR'!X23},0))+SUM(IF(({'010. MR-Data IRR'!I30}=B26)*((({'010. MR-Data  
IRR'!B30}="Long")*({'010. MR-Data IRR'!L30}-'000. Cover Sheet'!F18>9.3)*({'010. MR-Data 
IRR'!L30}-'000. Cover  Sheet'!F18<=10.6)){'010. MR-Data IRR'!B30}="Short")*({'010. MR-Data 
IRR'!M30}-'000. Cover Sheet'!F18>9.3)*({'010. MR-Data  IRR'!M30}-'000. Cover 
Sheet'!F18<=10.6))),{'010. MR-Data IRR'!D30},0))+SUM(IF(({'010. MR-Data 
IRR'!I37}=B26)*((({'010. MR-Data  IRR'!B37}="Long")*({'010. MR-Data IRR'!M37}-'000. Cover 
Sheet'!F18>9.3)*({'010. MR-Data IRR'!M37}-'000. Cover  Sheet'!F18<=10.6)){'010. MR-Data 
IRR'!B37}="Short")*({'010. MR-Data IRR'!L37}-'000. Cover Sheet'!F18>9.3)*({'010. MR-Data 
IRR'!L37}- '000. Cover Sheet'!F18<=10.6))),{'010. MR-Data IRR'!D37},0))+SUM(IF(({'010. 
MR-Data IRR'!P44}=B26)*((({'010. MR-Data  IRR'!M44}="Fixed")*((({'010. MR-Data 
IRR'!N44}<3%)*({'010. MR-Data IRR'!D44}-'000. Cover Sheet'!F18>9.3)*({'010. MR-Data 
IRR'!D44}- '000. Cover Sheet'!F18<=10.6)){'010. MR-Data IRR'!N44}>=3%)*({'010. MR-Data 
IRR'!D44}-'000. Cover Sheet'!F18>15)*({'010. MR-Data  IRR'!D44}-'000. Cover 
Sheet'!F18<=20)))){'010. MR-Data IRR'!M44}="Floating")*((({'010. MR-Data 
IRR'!N44}<3%)*({'010. MR-Data  IRR'!C44}-'000. Cover Sheet'!F18>9.3)*({'010. MR-Data 
IRR'!C44}-'000. Cover Sheet'!F18<=10.6)){'010. MR-Data IRR'!N44}>=3%)*({'010.  MR-Data 
IRR'!C44}-'000. Cover Sheet'!F18>15)*({'010. MR-Data IRR'!C44}-'000. Cover 
Sheet'!F18<=20))))),{'010. MR-Data  IRR'!R44},0))+SUM(IF(({'010. MR-Data 
IRR'!F60}=B26)*({'010. MR-Data IRR'!E60}="Long")*({'010. MR-Data IRR'!N60}="> 9.3 <= 
10.6 yrs (or  > 15 <= 20 yrs)"),{'010. MR-Data IRR'!J60},0))+SUM(IF(({'010. MR-Data 
IRR'!E67}=B26)*({'010. MR-Data IRR'!D67}="Long")*({'010. MR- Data IRR'!J67}="> 9.3 <= 
10.6 yrs (or > 15 <= 20 yrs)"),{'010. MR-Data IRR'!F67},0)),"")}   {=IF('000. Cover 
Sheet'!E36="Maturity",SUM(IF(({'010. MR-Data IRR'!G9}=B26)*((({'010. MR-Data 
IRR'!D9}="Fixed")*((({'010. MR-Data  IRR'!I9}<3%)*({'010. MR-Data IRR'!H9}-'000. Cover 
Sheet'!F18>10.6)*({'010. MR-Data IRR'!H9}-'000. Cover Sheet'!F18<=12)){'010. MR- Data 
IRR'!I9}>=3%)*({'010. MR-Data IRR'!H9}-'000. Cover Sheet'!F18>20)))){'010. MR-Data 
IRR'!D9}="Floating")*((({'010. MR-Data  IRR'!I9}<3%)*({'010. MR-Data IRR'!L9}-'000. Cover 
Sheet'!F18>10.6)*({'010. MR-Data IRR'!L9}-'000. Cover Sheet'!F18<=12)){'010. MR- Data 
IRR'!I9}>=3%)*({'010. MR-Data IRR'!L9}-'000. Cover Sheet'!F18>20))))),{'010. MR-Data 
IRR'!U9},0))+SUM(IF(({'010. MR-Data  IRR'!L23}=B26)*((({'010. MR-Data 
IRR'!B23}="Long")*((({'010. MR-Data IRR'!I23}="Fixed")*((({'010. MR-Data 
IRR'!N23}<3%)*({'010. MR- Data IRR'!M23}-'000. Cover Sheet'!F18>10.6)*({'010. MR-Data 
IRR'!M23}-'000. Cover Sheet'!F18<=12)){'010. MR-Data  IRR'!N23}>=3%)*({'010. MR-Data 
IRR'!M23}-'000. Cover Sheet'!F18>20)))){'010. MR-Data IRR'!I23}="Floating")*((({'010. 
MR-Data  IRR'!N23}<3%)*({'010. MR-Data IRR'!Q23}-'000. Cover Sheet'!F18>10.6)*({'010. 
MR-Data IRR'!Q23}-'000. Cover Sheet'!F18<=12)){'010.  MR-Data IRR'!N23}>=3%)*({'010. 
MR-Data IRR'!Q23}-'000. Cover Sheet'!F18>20)))))){'010. MR-Data IRR'!B23}="Short")*({'010. 
MR-Data  IRR'!C23}-'000. Cover Sheet'!F18>10.6)*({'010. MR-Data IRR'!C23}-'000. Cover 
Sheet'!F18<=12))),{'010. MR-Data  IRR'!X23},0))+SUM(IF(({'010. MR-Data 
IRR'!I30}=B26)*((({'010. MR-Data IRR'!B30}="Long")*({'010. MR-Data IRR'!L30}-'000. Cover  
Sheet'!F18>10.6)*({'010. MR-Data IRR'!L30}-'000. Cover Sheet'!F18<=12)){'010. MR-Data 
IRR'!B30}="Short")*({'010. MR-Data IRR'!M30}- '000. Cover Sheet'!F18>10.6)*({'010. 



MR-Data IRR'!M30}-'000. Cover Sheet'!F18<=12))),{'010. MR-Data 
IRR'!D30},0))+SUM(IF(({'010. MR- Data IRR'!I37}=B26)*((({'010. MR-Data 
IRR'!B37}="Long")*({'010. MR-Data IRR'!M37}-'000. Cover Sheet'!F18>10.6)*({'010. MR-Data  
IRR'!M37}-'000. Cover Sheet'!F18<=12)){'010. MR-Data IRR'!B37}="Short")*({'010. MR-Data 
IRR'!L37}-'000. Cover  Sheet'!F18>10.6)*({'010. MR-Data IRR'!L37}-'000. Cover 
Sheet'!F18<=12))),{'010. MR-Data IRR'!D37},0))+SUM(IF(({'010. MR-Data  
IRR'!P44}=B26)*((({'010. MR-Data IRR'!M44}="Fixed")*((({'010. MR-Data 
IRR'!N44}<3%)*({'010. MR-Data IRR'!D44}-'000. Cover  Sheet'!F18>10.6)*({'010. MR-Data 
IRR'!D44}-'000. Cover Sheet'!F18<=12)){'010. MR-Data IRR'!N44}>=3%)*({'010. MR-Data 
IRR'!D44}- '000. Cover Sheet'!F18>20)))){'010. MR-Data IRR'!M44}="Floating")*((({'010. 
MR-Data IRR'!N44}<3%)*({'010. MR-Data IRR'!C44}-'000.  Cover Sheet'!F18>10.6)*({'010. 
MR-Data IRR'!C44}-'000. Cover Sheet'!F18<=12)){'010. MR-Data IRR'!N44}>=3%)*({'010. 
MR-Data  IRR'!C44}-'000. Cover Sheet'!F18>20))))),{'010. MR-Data 
IRR'!R44},0))+SUM(IF(({'010. MR-Data IRR'!F60}=B26)*({'010. MR-Data  
IRR'!E60}="Long")*({'010. MR-Data IRR'!N60}="> 10.6 <= 12 yrs (or > 20 yrs)"),{'010. 
MR-Data IRR'!J60},0))+SUM(IF(({'010. MR-Data  IRR'!E67}=B26)*({'010. MR-Data 
IRR'!D67}="Long")*({'010. MR-Data IRR'!J67}="> 10.6 <= 12 yrs (or > 20 yrs)"),{'010. 
MR-Data  IRR'!F67},0)),"")}   {=IF('000. Cover Sheet'!E36="Maturity",SUM(IF(({'010. MR-Data 
IRR'!G9}=B26)*((({'010. MR-Data IRR'!D9}="Fixed")*({'010.  MR-Data IRR'!I9}<3%)*({'010. 
MR-Data IRR'!H9}-'000. Cover Sheet'!F18>12)*({'010. MR-Data IRR'!H9}-'000. Cover  
Sheet'!F18<=20)){'010. MR-Data IRR'!D9}="Floating")*({'010. MR-Data IRR'!I9}<3%)*({'010. 
MR-Data IRR'!L9}-'000. Cover  Sheet'!F18>12)*({'010. MR-Data IRR'!L9}-'000. Cover 
Sheet'!F18<=20))),{'010. MR-Data IRR'!U9},0))+SUM(IF(({'010. MR-Data  
IRR'!L23}=B26)*((({'010. MR-Data IRR'!B23}="Long")*((({'010. MR-Data 
IRR'!I23}="Fixed")*({'010. MR-Data  IRR'!N23}<3%)*({'010. MR-Data IRR'!M23}-'000. Cover 
Sheet'!F18>12)*({'010. MR-Data IRR'!M23}-'000. Cover  Sheet'!F18<=20)){'010. MR-Data 
IRR'!I23}="Floating")*({'010. MR-Data IRR'!N23}<3%)*({'010. MR-Data IRR'!Q23}-'000.  Cover 
Sheet'!F18>12)*({'010. MR-Data IRR'!Q23}-'000. Cover Sheet'!F18<=20)))){'010. MR-Data 
IRR'!B23}="Short")*({'010.  MR-Data IRR'!C23}-'000. Cover Sheet'!F18>12)*({'010. MR-Data 
IRR'!C23}-'000. Cover Sheet'!F18<=20))),{'010. MR-Data  IRR'!X23},0))+SUM(IF(({'010. 
MR-Data IRR'!I30}=B26)*((({'010. MR-Data IRR'!B30}="Long")*({'010. MR-Data 
IRR'!L30}-'000.  Cover Sheet'!F18>12)*({'010. MR-Data IRR'!L30}-'000. Cover 
Sheet'!F18<=20)){'010. MR-Data IRR'!B30}="Short")*({'010.  MR-Data IRR'!M30}-'000. Cover 
Sheet'!F18>12)*({'010. MR-Data IRR'!M30}-'000. Cover Sheet'!F18<=20))),{'010. MR-Data  
IRR'!D30},0))+SUM(IF(({'010. MR-Data IRR'!I37}=B26)*((({'010. MR-Data 
IRR'!B37}="Long")*({'010. MR-Data IRR'!M37}-'000.  Cover Sheet'!F18>12)*({'010. MR-Data 
IRR'!M37}-'000. Cover Sheet'!F18<=20)){'010. MR-Data IRR'!B37}="Short")*({'010.  MR-Data 
IRR'!L37}-'000. Cover Sheet'!F18>12)*({'010. MR-Data IRR'!L37}-'000. Cover 
Sheet'!F18<=20))),{'010. MR-Data  IRR'!D37},0))+SUM(IF(({'010. MR-Data 
IRR'!P44}=B26)*((({'010. MR-Data IRR'!M44}="Fixed")*({'010. MR-Data  
IRR'!N44}<3%)*({'010. MR-Data IRR'!D44}-'000. Cover Sheet'!F18>12)*({'010. MR-Data 
IRR'!D44}-'000. Cover  Sheet'!F18<=20)){'010. MR-Data IRR'!M44}="Floating")*({'010. 
MR-Data IRR'!N44}<3%)*({'010. MR-Data IRR'!C44}-'000.  Cover Sheet'!F18>12)*({'010. 
MR-Data IRR'!C44}-'000. Cover Sheet'!F18<=20))),{'010. MR-Data 
IRR'!R44},0))+SUM(IF(({'010.  MR-Data IRR'!F60}=B26)*({'010. MR-Data 
IRR'!E60}="Long")*({'010. MR-Data IRR'!N60}="> 12 <= 20 yrs"),{'010. MR-Data  
IRR'!J60},0))+SUM(IF(({'010. MR-Data IRR'!E67}=B26)*({'010. MR-Data 



IRR'!D67}="Long")*({'010. MR-Data IRR'!J67}="> 12 <=  20 yrs"),{'010. MR-Data 
IRR'!F67},0)),"")}   {=IF('000. Cover Sheet'!E36="Maturity",SUM(IF(({'010. MR-Data 
IRR'!G9}=B26)*((({'010. MR-Data  IRR'!D9}="Fixed")*({'010. MR-Data IRR'!I9}<3%)*({'010. 
MR-Data IRR'!H9}-'000. Cover Sheet'!F18>20)){'010.  MR-Data IRR'!D9}="Floating")*({'010. 
MR-Data IRR'!I9}<3%)*({'010. MR-Data IRR'!L9}-'000. Cover  Sheet'!F18>20))),{'010. 
MR-Data IRR'!U9},0))+SUM(IF(({'010. MR-Data IRR'!L23}=B26)*((({'010. MR-Data  
IRR'!B23}="Long")*((({'010. MR-Data IRR'!I23}="Fixed")*({'010. MR-Data 
IRR'!N23}<3%)*({'010. MR-Data  IRR'!M23}-'000. Cover Sheet'!F18>20)){'010. MR-Data 
IRR'!I23}="Floating")*({'010. MR-Data  IRR'!N23}<3%)*({'010. MR-Data IRR'!Q23}-'000. Cover 
Sheet'!F18>20)))){'010. MR-Data  IRR'!B23}="Short")*({'010. MR-Data IRR'!C23}-'000. Cover 
Sheet'!F18>20))),{'010. MR-Data  IRR'!X23},0))+SUM(IF(({'010. MR-Data 
IRR'!I30}=B26)*((({'010. MR-Data IRR'!B30}="Long")*({'010. MR-Data  IRR'!L30}-'000. Cover 
Sheet'!F18>20)){'010. MR-Data IRR'!B30}="Short")*({'010. MR-Data IRR'!M30}-'000.  Cover 
Sheet'!F18>20))),{'010. MR-Data IRR'!D30},0))+SUM(IF(({'010. MR-Data 
IRR'!I37}=B26)*((({'010. MR-Data  IRR'!B37}="Long")*({'010. MR-Data IRR'!M37}-'000. Cover 
Sheet'!F18>20)){'010. MR-Data  IRR'!B37}="Short")*({'010. MR-Data IRR'!L37}-'000. Cover 
Sheet'!F18>20))),{'010. MR-Data  IRR'!D37},0))+SUM(IF(({'010. MR-Data 
IRR'!P44}=B26)*((({'010. MR-Data IRR'!M44}="Fixed")*({'010. MR-Data  
IRR'!N44}<3%)*({'010. MR-Data IRR'!D44}-'000. Cover Sheet'!F18>20)){'010. MR-Data  
IRR'!M44}="Floating")*({'010. MR-Data IRR'!N44}<3%)*({'010. MR-Data IRR'!C44}-'000. 
Cover  Sheet'!F18>20))),{'010. MR-Data IRR'!R44},0))+SUM(IF(({'010. MR-Data 
IRR'!F60}=B26)*({'010. MR-Data  IRR'!E60}="Long")*({'010. MR-Data IRR'!N60}="> 20 
yrs"),{'010. MR-Data IRR'!J60},0))+SUM(IF(({'010. MR-Data  IRR'!E67}=B26)*({'010. MR-Data 
IRR'!D67}="Long")*({'010. MR-Data IRR'!J67}="> 20 yrs"),{'010. MR-Data  IRR'!F67},0)),"")}  
=SUM(L30:L33)-D59   =SUM(L34:L36)-D60  =SUM(L37:L44)-D61   {=IF('000. Cover 
Sheet'!E36="Maturity",SUM(IF(({'010. MR-Data IRR'!C9}="Government")*(({'010. MR-Data  
IRR'!X9}="Aaa"){'010. MR-Data IRR'!X9}="Aa1"){'010. MR-Data IRR'!X9}="Aa2"){'010. 
MR-Data  IRR'!X9}="Aa3"){'010. MR-Data IRR'!X9}="AAA"){'010. MR-Data 
IRR'!X9}="AA+"){'010. MR-Data  IRR'!X9}="AA"){'010. MR-Data IRR'!X9}="AA-")),{'010. 
MR-Data IRR'!U9},0))+SUM(IF(({'010. MR-Data  IRR'!C16}="Government")*(({'010. MR-Data 
IRR'!W16}="Aaa"){'010. MR-Data IRR'!W16}="Aa1"){'010. MR- Data IRR'!W16}="Aa2"){'010. 
MR-Data IRR'!W16}="Aa3"){'010. MR-Data IRR'!W16}="AAA"){'010. MR-Data  
IRR'!W16}="AA+"){'010. MR-Data IRR'!W16}="AA"){'010. MR-Data IRR'!W16}="AA-")),{'010. 
MR-Data  IRR'!U16},0))+SUM(IF(({'010. MR-Data IRR'!H23}="Government")*(({'010. MR-Data 
IRR'!Z23}="Aaa"){'010. MR- Data IRR'!Z23}="Aa1"){'010. MR-Data IRR'!Z23}="Aa2"){'010. 
MR-Data IRR'!Z23}="Aa3"){'010. MR-Data  IRR'!Z23}="AAA"){'010. MR-Data 
IRR'!Z23}="AA+"){'010. MR-Data IRR'!Z23}="AA"){'010. MR-Data  IRR'!Z23}="AA-")),{'010. 
MR-Data IRR'!X23},0))+SUM(IF(({'010. MR-Data IRR'!K60}="Government")*(({'010. MR- Data 
IRR'!L60}="Aaa"){'010. MR-Data IRR'!L60}="Aa1"){'010. MR-Data IRR'!L60}="Aa2"){'010. 
MR-Data  IRR'!L60}="Aa3"){'010. MR-Data IRR'!L60}="AAA"){'010. MR-Data 
IRR'!L60}="AA+"){'010. MR-Data  IRR'!L60}="AA"){'010. MR-Data IRR'!L60}="AA-")),{'010. 
MR-Data IRR'!J60},0))+SUM(IF(({'010. MR-Data  IRR'!G67}="Government")*(({'010. MR-Data 
IRR'!H67}="Aaa"){'010. MR-Data IRR'!H67}="Aa1"){'010. MR- Data IRR'!H67}="Aa2"){'010. 
MR-Data IRR'!H67}="Aa3"){'010. MR-Data IRR'!H67}="AAA"){'010. MR-Data  
IRR'!H67}="AA+"){'010. MR-Data IRR'!H67}="AA"){'010. MR-Data IRR'!H67}="AA-")),{'010. 
MR-Data  IRR'!F67},0)),"")}   {=IF('000. Cover Sheet'!E36="Maturity",SUM(IF(({'010. MR-Data 
IRR'!C9}="Government")*(({'010. MR-Data  IRR'!X9}="A1"){'010. MR-Data 



IRR'!X9}="A2"){'010. MR-Data IRR'!X9}="A3"){'010. MR-Data IRR'!X9}="Baa1"){'010.  
MR-Data IRR'!X9}="Baa2"){'010. MR-Data IRR'!X9}="Baa3"){'010. MR-Data 
IRR'!X9}="A+"){'010. MR-Data  IRR'!X9}="A"){'010. MR-Data IRR'!X9}="A-"){'010. MR-Data 
IRR'!X9}="BBB+"){'010. MR-Data IRR'!X9}="BBB"){'010. MR- Data IRR'!X9}="BBB-"))*({'010. 
MR-Data IRR'!H9}-'000. Cover Sheet'!F18<=0.5),{'010. MR-Data IRR'!U9},0))+SUM(IF(({'010.  
MR-Data IRR'!C16}="Government")*(({'010. MR-Data IRR'!W16}="A1"){'010. MR-Data 
IRR'!W16}="A2"){'010. MR-Data  IRR'!W16}="A3"){'010. MR-Data IRR'!W16}="Baa1"){'010. 
MR-Data IRR'!W16}="Baa2"){'010. MR-Data  IRR'!W16}="Baa3"){'010. MR-Data 
IRR'!W16}="A+"){'010. MR-Data IRR'!W16}="A"){'010. MR-Data IRR'!W16}="A- "){'010. 
MR-Data IRR'!W16}="BBB+"){'010. MR-Data IRR'!W16}="BBB"){'010. MR-Data 
IRR'!W16}="BBB-"))*({'010. MR- Data IRR'!H16}-'000. Cover Sheet'!F18<=0.5),{'010. 
MR-Data IRR'!U16},0))+SUM(IF(({'010. MR-Data  IRR'!H23}="Government")*(({'010. MR-Data 
IRR'!Z23}="A1"){'010. MR-Data IRR'!Z23}="A2"){'010. MR-Data  IRR'!Z23}="A3"){'010. 
MR-Data IRR'!Z23}="Baa1"){'010. MR-Data IRR'!Z23}="Baa2"){'010. MR-Data  
IRR'!Z23}="Baa3"){'010. MR-Data IRR'!Z23}="A+"){'010. MR-Data IRR'!Z23}="A"){'010. 
MR-Data IRR'!Z23}="A-"){'010.  MR-Data IRR'!Z23}="BBB+"){'010. MR-Data 
IRR'!Z23}="BBB"){'010. MR-Data IRR'!Z23}="BBB-"))*({'010. MR-Data  IRR'!M23}-'000. Cover 
Sheet'!F18<=0.5),{'010. MR-Data IRR'!X23},0))+SUM(IF(({'010. MR-Data  
IRR'!K60}="Government")*(({'010. MR-Data IRR'!L60}="A1"){'010. MR-Data 
IRR'!L60}="A2"){'010. MR-Data  IRR'!L60}="A3"){'010. MR-Data IRR'!L60}="Baa1"){'010. 
MR-Data IRR'!L60}="Baa2"){'010. MR-Data  IRR'!L60}="Baa3"){'010. MR-Data 
IRR'!L60}="A+"){'010. MR-Data IRR'!L60}="A"){'010. MR-Data IRR'!L60}="A-"){'010.  MR-Data 
IRR'!L60}="BBB+"){'010. MR-Data IRR'!L60}="BBB"){'010. MR-Data 
IRR'!L60}="BBB-"))*({'010. MR-Data  IRR'!M60}="0   6 months"),{'010. MR-Data 
IRR'!J60},0))+SUM(IF(({'010. MR-Data IRR'!G67}="Government")*(({'010. MR-Data  
IRR'!H67}="A1"){'010. MR-Data IRR'!H67}="A2"){'010. MR-Data IRR'!H67}="A3"){'010. 
MR-Data  IRR'!H67}="Baa1"){'010. MR-Data IRR'!H67}="Baa2"){'010. MR-Data 
IRR'!H67}="Baa3"){'010. MR-Data  IRR'!H67}="A+"){'010. MR-Data IRR'!H67}="A"){'010. 
MR-Data IRR'!H67}="A-"){'010. MR-Data  IRR'!H67}="BBB+"){'010. MR-Data 
IRR'!H67}="BBB"){'010. MR-Data IRR'!H67}="BBB-"))*({'010. MR-Data IRR'!I67}="0   6  
months"),{'010. MR-Data IRR'!F67},0)),"")}   {=IF('000. Cover 
Sheet'!E36="Maturity",SUM(IF(({'010. MR-Data IRR'!C9}="Government")*(({'010. MR-Data  
IRR'!X9}="A1"){'010. MR-Data IRR'!X9}="A2"){'010. MR-Data IRR'!X9}="A3"){'010. MR-Data 
IRR'!X9}="Baa1"){'010.  MR-Data IRR'!X9}="Baa2"){'010. MR-Data IRR'!X9}="Baa3"){'010. 
MR-Data IRR'!X9}="A+"){'010. MR-Data  IRR'!X9}="A"){'010. MR-Data IRR'!X9}="A-"){'010. 
MR-Data IRR'!X9}="BBB+"){'010. MR-Data IRR'!X9}="BBB"){'010. MR- Data 
IRR'!X9}="BBB-"))*({'010. MR-Data IRR'!H9}-'000. Cover Sheet'!F18>0.5)*({'010. MR-Data 
IRR'!H9}-'000. Cover  Sheet'!F18<=2),{'010. MR-Data IRR'!U9},0))+SUM(IF(({'010. MR-Data 
IRR'!C16}="Government")*(({'010. MR-Data  IRR'!W16}="A1"){'010. MR-Data 
IRR'!W16}="A2"){'010. MR-Data IRR'!W16}="A3"){'010. MR-Data  IRR'!W16}="Baa1"){'010. 
MR-Data IRR'!W16}="Baa2"){'010. MR-Data IRR'!W16}="Baa3"){'010. MR-Data  
IRR'!W16}="A+"){'010. MR-Data IRR'!W16}="A"){'010. MR-Data IRR'!W16}="A-"){'010. 
MR-Data  IRR'!W16}="BBB+"){'010. MR-Data IRR'!W16}="BBB"){'010. MR-Data 
IRR'!W16}="BBB-"))*({'010. MR-Data IRR'!H16}-'000.  Cover Sheet'!F18>0.5)*({'010. MR-Data 
IRR'!H16}-'000. Cover Sheet'!F18<=2),{'010. MR-Data IRR'!U16},0))+SUM(IF(({'010.  
MR-Data IRR'!H23}="Government")*(({'010. MR-Data IRR'!Z23}="A1"){'010. MR-Data 
IRR'!Z23}="A2"){'010. MR-Data  IRR'!Z23}="A3"){'010. MR-Data IRR'!Z23}="Baa1"){'010. 



MR-Data IRR'!Z23}="Baa2"){'010. MR-Data  IRR'!Z23}="Baa3"){'010. MR-Data 
IRR'!Z23}="A+"){'010. MR-Data IRR'!Z23}="A"){'010. MR-Data IRR'!Z23}="A-"){'010.  
MR-Data IRR'!Z23}="BBB+"){'010. MR-Data IRR'!Z23}="BBB"){'010. MR-Data 
IRR'!Z23}="BBB-"))*({'010. MR-Data  IRR'!M23}-'000. Cover Sheet'!F18>0.5)*({'010. MR-Data 
IRR'!M23}-'000. Cover Sheet'!F18<=2),{'010. MR-Data  IRR'!X23},0))+SUM(IF(({'010. 
MR-Data IRR'!K60}="Government")*(({'010. MR-Data IRR'!L60}="A1"){'010. MR-Data  
IRR'!L60}="A2"){'010. MR-Data IRR'!L60}="A3"){'010. MR-Data IRR'!L60}="Baa1"){'010. 
MR-Data  IRR'!L60}="Baa2"){'010. MR-Data IRR'!L60}="Baa3"){'010. MR-Data 
IRR'!L60}="A+"){'010. MR-Data  IRR'!L60}="A"){'010. MR-Data IRR'!L60}="A-"){'010. MR-Data 
IRR'!L60}="BBB+"){'010. MR-Data IRR'!L60}="BBB"){'010.  MR-Data 
IRR'!L60}="BBB-"))*({'010. MR-Data IRR'!M60}="> 6   24 months"),{'010. MR-Data 
IRR'!J60},0))+SUM(IF(({'010. MR- Data IRR'!G67}="Government")*(({'010. MR-Data 
IRR'!H67}="A1"){'010. MR-Data IRR'!H67}="A2"){'010. MR-Data  IRR'!H67}="A3"){'010. 
MR-Data IRR'!H67}="Baa1"){'010. MR-Data IRR'!H67}="Baa2"){'010. MR-Data  
IRR'!H67}="Baa3"){'010. MR-Data IRR'!H67}="A+"){'010. MR-Data IRR'!H67}="A"){'010. 
MR-Data IRR'!H67}="A- "){'010. MR-Data IRR'!H67}="BBB+"){'010. MR-Data 
IRR'!H67}="BBB"){'010. MR-Data IRR'!H67}="BBB-"))*({'010. MR- Data IRR'!I67}="> 6   24 
months"),{'010. MR-Data IRR'!F67},0)),"")}   {=IF('000. Cover 
Sheet'!E36="Maturity",SUM(IF(({'010. MR-Data IRR'!C9}="Government")*(({'010. MR-Data  
IRR'!X9}="A1"){'010. MR-Data IRR'!X9}="A2"){'010. MR-Data IRR'!X9}="A3"){'010. MR-Data 
IRR'!X9}="Baa1"){'010.  MR-Data IRR'!X9}="Baa2"){'010. MR-Data IRR'!X9}="Baa3"){'010. 
MR-Data IRR'!X9}="A+"){'010. MR-Data  IRR'!X9}="A"){'010. MR-Data IRR'!X9}="A-"){'010. 
MR-Data IRR'!X9}="BBB+"){'010. MR-Data IRR'!X9}="BBB"){'010. MR- Data 
IRR'!X9}="BBB-"))*({'010. MR-Data IRR'!H9}-'000. Cover Sheet'!F18>2),{'010. MR-Data 
IRR'!U9},0))+SUM(IF(({'010. MR- Data IRR'!C16}="Government")*(({'010. MR-Data 
IRR'!W16}="A1"){'010. MR-Data IRR'!W16}="A2"){'010. MR-Data  IRR'!W16}="A3"){'010. 
MR-Data IRR'!W16}="Baa1"){'010. MR-Data IRR'!W16}="Baa2"){'010. MR-Data  
IRR'!W16}="Baa3"){'010. MR-Data IRR'!W16}="A+"){'010. MR-Data IRR'!W16}="A"){'010. 
MR-Data IRR'!W16}="A- "){'010. MR-Data IRR'!W16}="BBB+"){'010. MR-Data 
IRR'!W16}="BBB"){'010. MR-Data IRR'!W16}="BBB-"))*({'010. MR- Data IRR'!H16}-'000. 
Cover Sheet'!F18>2),{'010. MR-Data IRR'!U16},0))+SUM(IF(({'010. MR-Data  
IRR'!H23}="Government")*(({'010. MR-Data IRR'!Z23}="A1"){'010. MR-Data 
IRR'!Z23}="A2"){'010. MR-Data  IRR'!Z23}="A3"){'010. MR-Data IRR'!Z23}="Baa1"){'010. 
MR-Data IRR'!Z23}="Baa2"){'010. MR-Data  IRR'!Z23}="Baa3"){'010. MR-Data 
IRR'!Z23}="A+"){'010. MR-Data IRR'!Z23}="A"){'010. MR-Data IRR'!Z23}="A-"){'010.  
MR-Data IRR'!Z23}="BBB+"){'010. MR-Data IRR'!Z23}="BBB"){'010. MR-Data 
IRR'!Z23}="BBB-"))*({'010. MR-Data  IRR'!M23}-'000. Cover Sheet'!F18>2),{'010. MR-Data 
IRR'!X23},0))+SUM(IF(({'010. MR-Data  IRR'!K60}="Government")*(({'010. MR-Data 
IRR'!L60}="A1"){'010. MR-Data IRR'!L60}="A2"){'010. MR-Data  IRR'!L60}="A3"){'010. 
MR-Data IRR'!L60}="Baa1"){'010. MR-Data IRR'!L60}="Baa2"){'010. MR-Data  
IRR'!L60}="Baa3"){'010. MR-Data IRR'!L60}="A+"){'010. MR-Data IRR'!L60}="A"){'010. 
MR-Data IRR'!L60}="A-"){'010.  MR-Data IRR'!L60}="BBB+"){'010. MR-Data 
IRR'!L60}="BBB"){'010. MR-Data IRR'!L60}="BBB-"))*({'010. MR-Data  IRR'!M60}="> 24 
months"),{'010. MR-Data IRR'!J60},0))+SUM(IF(({'010. MR-Data 
IRR'!G67}="Government")*(({'010. MR-Data  IRR'!H67}="A1"){'010. MR-Data 
IRR'!H67}="A2"){'010. MR-Data IRR'!H67}="A3"){'010. MR-Data  IRR'!H67}="Baa1"){'010. 
MR-Data IRR'!H67}="Baa2"){'010. MR-Data IRR'!H67}="Baa3"){'010. MR-Data  



IRR'!H67}="A+"){'010. MR-Data IRR'!H67}="A"){'010. MR-Data IRR'!H67}="A-"){'010. 
MR-Data  IRR'!H67}="BBB+"){'010. MR-Data IRR'!H67}="BBB"){'010. MR-Data 
IRR'!H67}="BBB-"))*({'010. MR-Data IRR'!I67}="> 24  months"),{'010. MR-Data 
IRR'!F67},0)),"")}   {=IF('000. Cover Sheet'!E36="Maturity",SUM(IF(({'010. MR-Data 
IRR'!C9}="Government")*(({'010. MR-Data  IRR'!X9}="Ba1"){'010. MR-Data 
IRR'!X9}="Ba2"){'010. MR-Data IRR'!X9}="Ba3"){'010. MR-Data IRR'!X9}="B1"){'010.  
MR-Data IRR'!X9}="B2"){'010. MR-Data IRR'!X9}="B3"){'010. MR-Data IRR'!X9}="BB+"){'010. 
MR-Data  IRR'!X9}="BB"){'010. MR-Data IRR'!X9}="BB-"){'010. MR-Data IRR'!X9}="B+"){'010. 
MR-Data IRR'!X9}="B"){'010. MR- Data IRR'!X9}="B-")),{'010. MR-Data 
IRR'!U9},0))+SUM(IF(({'010. MR-Data IRR'!C16}="Government")*(({'010. MR-Data  
IRR'!W16}="Ba1"){'010. MR-Data IRR'!W16}="Ba2"){'010. MR-Data IRR'!W16}="Ba3"){'010. 
MR-Data  IRR'!W16}="B1"){'010. MR-Data IRR'!W16}="B2"){'010. MR-Data 
IRR'!W16}="B3"){'010. MR-Data  IRR'!W16}="BB+"){'010. MR-Data IRR'!W16}="BB"){'010. 
MR-Data IRR'!W16}="BB-"){'010. MR-Data  IRR'!W16}="B+"){'010. MR-Data 
IRR'!W16}="B"){'010. MR-Data IRR'!W16}="B-")),{'010. MR-Data  
IRR'!U16},0))+SUM(IF(({'010. MR-Data IRR'!H23}="Government")*(({'010. MR-Data 
IRR'!Z23}="Ba1"){'010. MR-Data  IRR'!Z23}="Ba2"){'010. MR-Data IRR'!Z23}="Ba3"){'010. 
MR-Data IRR'!Z23}="B1"){'010. MR-Data  IRR'!Z23}="B2"){'010. MR-Data 
IRR'!Z23}="B3"){'010. MR-Data IRR'!Z23}="BB+"){'010. MR-Data IRR'!Z23}="BB"){'010.  
MR-Data IRR'!Z23}="BB-"){'010. MR-Data IRR'!Z23}="B+"){'010. MR-Data 
IRR'!Z23}="B"){'010. MR-Data IRR'!Z23}="B- ")),{'010. MR-Data IRR'!X23},0))+SUM(IF(({'010. 
MR-Data IRR'!K60}="Government")*(({'010. MR-Data  IRR'!L60}="Ba1"){'010. MR-Data 
IRR'!L60}="Ba2"){'010. MR-Data IRR'!L60}="Ba3"){'010. MR-Data  IRR'!L60}="B1"){'010. 
MR-Data IRR'!L60}="B2"){'010. MR-Data IRR'!L60}="B3"){'010. MR-Data 
IRR'!L60}="BB+"){'010.  MR-Data IRR'!L60}="BB"){'010. MR-Data IRR'!L60}="BB-"){'010. 
MR-Data IRR'!L60}="B+"){'010. MR-Data  IRR'!L60}="B"){'010. MR-Data 
IRR'!L60}="B-")),{'010. MR-Data IRR'!J60},0))+SUM(IF(({'010. MR-Data  
IRR'!G67}="Government")*(({'010. MR-Data IRR'!H67}="Ba1"){'010. MR-Data 
IRR'!H67}="Ba2"){'010. MR-Data  IRR'!H67}="Ba3"){'010. MR-Data IRR'!H67}="B1"){'010. 
MR-Data IRR'!H67}="B2"){'010. MR-Data  IRR'!H67}="B3"){'010. MR-Data 
IRR'!H67}="BB+"){'010. MR-Data IRR'!H67}="BB"){'010. MR-Data IRR'!H67}="BB- "){'010. 
MR-Data IRR'!H67}="B+"){'010. MR-Data IRR'!H67}="B"){'010. MR-Data 
IRR'!H67}="B-")),{'010. MR-Data  IRR'!F67},0)),"")}   {=IF('000. Cover 
Sheet'!E36="Maturity",SUM(IF(({'010. MR-Data IRR'!C9}="Government")*(({'010. MR-Data 
IRR'!X9}="Caa1"){'010. MR- Data IRR'!X9}="Caa2"){'010. MR-Data IRR'!X9}="Caa3"){'010. 
MR-Data IRR'!X9}="Ca"){'010. MR-Data IRR'!X9}="CCC+"){'010. MR- Data 
IRR'!X9}="CCC"){'010. MR-Data IRR'!X9}="CCC-"){'010. MR-Data IRR'!X9}="CC"){'010. 
MR-Data IRR'!X9}="DDD"){'010. MR- Data IRR'!X9}="DD"){'010. MR-Data IRR'!X9}="D"){'010. 
MR-Data IRR'!X9}="In Default")),{'010. MR-Data IRR'!U9},0))+SUM(IF(({'010.  MR-Data 
IRR'!C16}="Government")*(({'010. MR-Data IRR'!W16}="Caa1"){'010. MR-Data 
IRR'!W16}="Caa2"){'010. MR-Data  IRR'!W16}="Caa3"){'010. MR-Data IRR'!W16}="Ca"){'010. 
MR-Data IRR'!W16}="CCC+"){'010. MR-Data IRR'!W16}="CCC"){'010. MR- Data 
IRR'!W16}="CCC-"){'010. MR-Data IRR'!W16}="CC"){'010. MR-Data IRR'!W16}="DDD"){'010. 
MR-Data IRR'!W16}="DD"){'010.  MR-Data IRR'!W16}="D"){'010. MR-Data IRR'!W16}="In 
Default")),{'010. MR-Data IRR'!U16},0))+SUM(IF(({'010. MR-Data  
IRR'!H23}="Government")*(({'010. MR-Data IRR'!Z23}="Caa1"){'010. MR-Data 
IRR'!Z23}="Caa2"){'010. MR-Data  IRR'!Z23}="Caa3"){'010. MR-Data IRR'!Z23}="Ca"){'010. 



MR-Data IRR'!Z23}="CCC+"){'010. MR-Data IRR'!Z23}="CCC"){'010. MR- Data 
IRR'!Z23}="CCC-"){'010. MR-Data IRR'!Z23}="CC"){'010. MR-Data IRR'!Z23}="DDD"){'010. 
MR-Data IRR'!Z23}="DD"){'010. MR- Data IRR'!Z23}="D"){'010. MR-Data IRR'!Z23}="In 
Default")),{'010. MR-Data IRR'!X23},0))+SUM(IF(({'010. MR-Data  
IRR'!K60}="Government")*(({'010. MR-Data IRR'!L60}="Caa1"){'010. MR-Data 
IRR'!L60}="Caa2"){'010. MR-Data  IRR'!L60}="Caa3"){'010. MR-Data IRR'!L60}="Ca"){'010. 
MR-Data IRR'!L60}="CCC+"){'010. MR-Data IRR'!L60}="CCC"){'010. MR- Data 
IRR'!L60}="CCC-"){'010. MR-Data IRR'!L60}="CC"){'010. MR-Data IRR'!L60}="DDD"){'010. 
MR-Data IRR'!L60}="DD"){'010. MR- Data IRR'!L60}="D"){'010. MR-Data IRR'!L60}="In 
Default")),{'010. MR-Data IRR'!J60},0))+SUM(IF(({'010. MR-Data  
IRR'!G67}="Government")*(({'010. MR-Data IRR'!H67}="Caa1"){'010. MR-Data 
IRR'!H67}="Caa2"){'010. MR-Data  IRR'!H67}="Caa3"){'010. MR-Data IRR'!H67}="Ca"){'010. 
MR-Data IRR'!H67}="CCC+"){'010. MR-Data IRR'!H67}="CCC"){'010. MR- Data 
IRR'!H67}="CCC-"){'010. MR-Data IRR'!H67}="CC"){'010. MR-Data IRR'!H67}="DDD"){'010. 
MR-Data IRR'!H67}="DD"){'010.  MR-Data IRR'!H67}="D"){'010. MR-Data IRR'!H67}="In 
Default")),{'010. MR-Data IRR'!F67},0)),"")}  {=IF('000. Cover 
Sheet'!E36="Maturity",SUM(IF(({'010. MR-Data IRR'!C9}="Government")*({'010. MR-Data  
IRR'!X9}="No Rating"),{'010. MR-Data IRR'!U9},0))+SUM(IF(({'010. MR-Data 
IRR'!C16}="Government")*({'010.  MR-Data IRR'!W16}="No Rating"),{'010. MR-Data 
IRR'!U16},0))+SUM(IF(({'010. MR-Data  IRR'!H23}="Government")*({'010. MR-Data 
IRR'!Z23}="No Rating"){'010. MR-Data IRR'!X23},0))+SUM(IF(({'010.  MR-Data 
IRR'!K60}="Government")*({'010. MR-Data IRR'!L60}="No Rating"){'010. MR-Data  
IRR'!J60},0))+SUM(IF(({'010. MR-Data IRR'!G67}="Government")*({'010. MR-Data 
IRR'!H67}="No Rating"),{'010.  MR-Data IRR'!F67},0)),"")}   {=IF('000. Cover 
Sheet'!E36="Maturity",SUM(IF(({'010. MR-Data IRR'!C9}="Qualifying")*({'010. MR-Data  
IRR'!H9}-'000. Cover Sheet'!F18<=0.5),{'010. MR-Data IRR'!U9},0))+SUM(IF(({'010. MR-Data  
IRR'!C16}="Qualifying")*({'010. MR-Data IRR'!H16}-'000. Cover Sheet'!F18<=0.5),{'010. 
MR-Data  IRR'!U16},0))+SUM(IF(({'010. MR-Data IRR'!H23}="Qualifying")*({'010. MR-Data 
IRR'!M23}-'000. Cover  Sheet'!F18<=0.5),{'010. MR-Data IRR'!X23},0))+SUM(IF(({'010. 
MR-Data IRR'!K60}="Qualifying")*({'010. MR-Data  IRR'!M60}="0   6 months"),{'010. MR-Data 
IRR'!J60},0))+SUM(IF(({'010. MR-Data IRR'!G67}="Qualifying")*({'010.  MR-Data IRR'!I67}="0 
  6 months"),{'010. MR-Data IRR'!F67},0)),"")}  {=IF('000. Cover 
Sheet'!E36="Maturity",SUM(IF(({'010. MR-Data IRR'!C9}="Qualifying")*({'010. MR-Data  
IRR'!H9}-'000. Cover Sheet'!F18>0.5)*({'010. MR-Data IRR'!H9}-'000. Cover 
Sheet'!F18<=2),{'010. MR-Data  IRR'!U9},0))+SUM(IF(({'010. MR-Data 
IRR'!C16}="Qualifying")*({'010. MR-Data IRR'!H16}-'000. Cover  Sheet'!F18>0.5)*({'010. 
MR-Data IRR'!H16}-'000. Cover Sheet'!F18<=2),{'010. MR-Data  
IRR'!U16},0))+SUM(IF(({'010. MR-Data IRR'!H23}="Qualifying")*({'010. MR-Data 
IRR'!M23}-'000. Cover  Sheet'!F18>0.5)*({'010. MR-Data IRR'!M23}-'000. Cover 
Sheet'!F18<=2),{'010. MR-Data  IRR'!X23},0))+SUM(IF(({'010. MR-Data 
IRR'!K60}="Qualifying")*({'010. MR-Data IRR'!M60}="> 6   24  months"),{'010. MR-Data 
IRR'!J60},0))+SUM(IF(({'010. MR-Data IRR'!G67}="Qualifying")*({'010. MR-Data  IRR'!I67}="> 
6   24 months"),{'010. MR-Data IRR'!F67},0)),"")}  {=IF('000. Cover 
Sheet'!E36="Maturity",SUM(IF(({'010. MR-Data IRR'!C9}="Qualifying")*({'010. MR-Data  
IRR'!H9}-'000. Cover Sheet'!F18>2),{'010. MR-Data IRR'!U9},0))+SUM(IF(({'010. MR-Data  
IRR'!C16}="Qualifying")*({'010. MR-Data IRR'!H16}-'000. Cover Sheet'!F18>2),{'010. MR-Data 
 IRR'!U16},0))+SUM(IF(({'010. MR-Data IRR'!H23}="Qualifying")*({'010. MR-Data 



IRR'!M23}-'000. Cover  Sheet'!F18>2),{'010. MR-Data IRR'!X23},0))+SUM(IF(({'010. MR-Data 
IRR'!K60}="Qualifying")*({'010. MR-Data  IRR'!M60}="> 24 months"),{'010. MR-Data 
IRR'!J60},0))+SUM(IF(({'010. MR-Data IRR'!G67}="Qualifying")*({'010.  MR-Data IRR'!I67}="> 
24 months"),{'010. MR-Data IRR'!F67},0)),"")}   {=IF('000. Cover 
Sheet'!E36="Maturity",SUM(IF(({'010. MR-Data IRR'!C9}="Other")*(({'010. MR-Data 
IRR'!X9}="Ba1"){'010. MR-Data  IRR'!X9}="Ba2"){'010. MR-Data IRR'!X9}="Ba3"){'010. 
MR-Data IRR'!X9}="BB+"){'010. MR-Data IRR'!X9}="BB"){'010. MR-Data  
IRR'!X9}="BB-")),{'010. MR-Data IRR'!U9},0))+SUM(IF(({'010. MR-Data 
IRR'!C16}="Other")*(({'010. MR-Data IRR'!W16}="Ba1"){'010. MR- Data 
IRR'!W16}="Ba2"){'010. MR-Data IRR'!W16}="Ba3"){'010. MR-Data IRR'!W16}="BB+"){'010. 
MR-Data IRR'!W16}="BB"){'010.  MR-Data IRR'!W16}="BB-")),{'010. MR-Data 
IRR'!U16},0))+SUM(IF(({'010. MR-Data IRR'!H23}="Other")*(({'010. MR-Data  
IRR'!Z23}="Ba1"){'010. MR-Data IRR'!Z23}="Ba2"){'010. MR-Data IRR'!Z23}="Ba3"){'010. 
MR-Data IRR'!Z23}="BB+"){'010. MR-Data  IRR'!Z23}="BB"){'010. MR-Data 
IRR'!Z23}="BB-")),{'010. MR-Data IRR'!X23},0))+SUM(IF(({'010. MR-Data 
IRR'!K60}="Other")*(({'010. MR- Data IRR'!L60}="Ba1"){'010. MR-Data IRR'!L60}="Ba2"){'010. 
MR-Data IRR'!L60}="Ba3"){'010. MR-Data IRR'!L60}="BB+"){'010. MR- Data 
IRR'!L60}="BB"){'010. MR-Data IRR'!L60}="BB-")),{'010. MR-Data 
IRR'!J60},0))+SUM(IF(({'010. MR-Data IRR'!G67}="Other")*(({'010.  MR-Data 
IRR'!H67}="Ba1"){'010. MR-Data IRR'!H67}="Ba2"){'010. MR-Data IRR'!H67}="Ba3"){'010. 
MR-Data  IRR'!H67}="BB+"){'010. MR-Data IRR'!H67}="BB"){'010. MR-Data 
IRR'!H67}="BB-")),{'010. MR-Data IRR'!F67},0)),"")}  {=IF('000. Cover 
Sheet'!E36="Maturity",SUM(IF(({'010. MR-Data IRR'!C9}="Other")*(({'010. MR-Data 
IRR'!X9}="B1"){'010. MR-Data  IRR'!X9}="B2"){'010. MR-Data IRR'!X9}="B3"){'010. MR-Data 
IRR'!X9}="B+"){'010. MR-Data IRR'!X9}="B"){'010. MR-Data  IRR'!X9}="B-"){'010. MR-Data 
IRR'!X9}="Caa1"){'010. MR-Data IRR'!X9}="Caa2"){'010. MR-Data IRR'!X9}="Caa3"){'010. 
MR-Data  IRR'!X9}="Ca"){'010. MR-Data IRR'!X9}="CCC+"){'010. MR-Data 
IRR'!X9}="CCC"){'010. MR-Data IRR'!X9}="CCC-"){'010. MR-Data  IRR'!X9}="CC"){'010. 
MR-Data IRR'!X9}="DDD"){'010. MR-Data IRR'!X9}="DD"){'010. MR-Data IRR'!X9}="D"){'010. 
MR-Data  IRR'!X9}="In Default")),{'010. MR-Data IRR'!U9},0))+SUM(IF(({'010. MR-Data 
IRR'!C16}="Other")*(({'010. MR-Data IRR'!W16}="B1"){'010.  MR-Data IRR'!W16}="B2"){'010. 
MR-Data IRR'!W16}="B3"){'010. MR-Data IRR'!W16}="B+"){'010. MR-Data 
IRR'!W16}="B"){'010.  MR-Data IRR'!W16}="B-"){'010. MR-Data IRR'!W16}="Caa1"){'010. 
MR-Data IRR'!W16}="Caa2"){'010. MR-Data  IRR'!W16}="Caa3"){'010. MR-Data 
IRR'!W16}="Ca"){'010. MR-Data IRR'!W16}="CCC+"){'010. MR-Data IRR'!W16}="CCC"){'010. 
MR- Data IRR'!W16}="CCC-"){'010. MR-Data IRR'!W16}="CC"){'010. MR-Data 
IRR'!W16}="DDD"){'010. MR-Data IRR'!W16}="DD"){'010.  MR-Data IRR'!W16}="D"){'010. 
MR-Data IRR'!W16}="In Default")),{'010. MR-Data IRR'!U16},0))+SUM(IF(({'010. MR-Data  
IRR'!H23}="Other")*(({'010. MR-Data IRR'!Z23}="B1"){'010. MR-Data IRR'!Z23}="B2"){'010. 
MR-Data IRR'!Z23}="B3"){'010. MR-Data  IRR'!Z23}="B+"){'010. MR-Data 
IRR'!Z23}="B"){'010. MR-Data IRR'!Z23}="B-"){'010. MR-Data IRR'!Z23}="Caa1"){'010. 
MR-Data  IRR'!Z23}="Caa2"){'010. MR-Data IRR'!Z23}="Caa3"){'010. MR-Data 
IRR'!Z23}="Ca"){'010. MR-Data IRR'!Z23}="CCC+"){'010. MR- Data IRR'!Z23}="CCC"){'010. 
MR-Data IRR'!Z23}="CCC-"){'010. MR-Data IRR'!Z23}="CC"){'010. MR-Data 
IRR'!Z23}="DDD"){'010. MR- Data IRR'!Z23}="DD"){'010. MR-Data IRR'!Z23}="D"){'010. 
MR-Data IRR'!Z23}="In Default")),{'010. MR-Data  IRR'!X23},0))+SUM(IF(({'010. MR-Data 
IRR'!K60}="Other")*(({'010. MR-Data IRR'!L60}="B1"){'010. MR-Data IRR'!L60}="B2"){'010. 



MR- Data IRR'!L60}="B3"){'010. MR-Data IRR'!L60}="B+"){'010. MR-Data 
IRR'!L60}="B"){'010. MR-Data IRR'!L60}="B-"){'010. MR-Data  IRR'!L60}="Caa1"){'010. 
MR-Data IRR'!L60}="Caa2"){'010. MR-Data IRR'!L60}="Caa3"){'010. MR-Data 
IRR'!L60}="Ca"){'010. MR- Data IRR'!L60}="CCC+"){'010. MR-Data IRR'!L60}="CCC"){'010. 
MR-Data IRR'!L60}="CCC-"){'010. MR-Data IRR'!L60}="CC"){'010. MR- Data 
IRR'!L60}="DDD"){'010. MR-Data IRR'!L60}="DD"){'010. MR-Data IRR'!L60}="D"){'010. 
MR-Data IRR'!L60}="In Default")),{'010.  MR-Data IRR'!J60},0))+SUM(IF(({'010. MR-Data 
IRR'!G67}="Other")*(({'010. MR-Data IRR'!H67}="B1"){'010. MR-Data  IRR'!H67}="B2"){'010. 
MR-Data IRR'!H67}="B3"){'010. MR-Data IRR'!H67}="B+"){'010. MR-Data 
IRR'!H67}="B"){'010. MR-Data  IRR'!H67}="B-"){'010. MR-Data IRR'!H67}="Caa1"){'010. 
MR-Data IRR'!H67}="Caa2"){'010. MR-Data IRR'!H67}="Caa3"){'010. MR- Data 
IRR'!H67}="Ca"){'010. MR-Data IRR'!H67}="CCC+"){'010. MR-Data IRR'!H67}="CCC"){'010. 
MR-Data IRR'!H67}="CCC-"){'010.  MR-Data IRR'!H67}="CC"){'010. MR-Data 
IRR'!H67}="DDD"){'010. MR-Data IRR'!H67}="DD"){'010. MR-Data IRR'!H67}="D"){'010.  
MR-Data IRR'!H67}="In Default")),{'010. MR-Data IRR'!F67},0)),"")}   {=IF('000. Cover 
Sheet'!E36="Maturity",SUM(IF(({'010. MR-Data IRR'!C9}="Other")*({'010. MR-Data  
IRR'!X9}="No Rating"),{'010. MR-Data IRR'!U9},0))+SUM(IF(({'010. MR-Data 
IRR'!C16}="Other")*({'010. MR-Data  IRR'!W16}="No Rating"),{'010. MR-Data 
IRR'!U16},0))+SUM(IF(({'010. MR-Data IRR'!H23}="Other")*({'010. MR- Data IRR'!Z23}="No 
Rating"),{'010. MR-Data IRR'!X23},0))+SUM(IF(({'010. MR-Data IRR'!K60}="Other")*({'010.  
MR-Data IRR'!L60}="No Rating"),{'010. MR-Data IRR'!J60},0))+SUM(IF(({'010. MR-Data  
IRR'!G67}="Other")*({'010. MR-Data IRR'!H67}="No Rating"),{'010. MR-Data IRR'!F67},0)),"")} 
 =SUM(F9:F21)   {=IF('000. Cover Sheet'!E36="Maturity",SUM(IF(({'010. MR-Data 
IRR'!G16}=B26)*((({'010. MR-Data  IRR'!D16}="Fixed")*({'010. MR-Data IRR'!H16}-'000. 
Cover Sheet'!F18<=1/12)){'010. MR-Data  IRR'!D16}="Floating")*({'010. MR-Data 
IRR'!L16}-'000. Cover Sheet'!F18<=1/12))),{'010. MR-Data  IRR'!U16},0))+SUM(IF(({'010. 
MR-Data IRR'!L23}=B26)*((({'010. MR-Data IRR'!B23}="Short")*((({'010. MR-Data  
IRR'!I23}="Fixed")*({'010. MR-Data IRR'!M23}-'000. Cover Sheet'!F18<=1/12)){'010. MR-Data  
IRR'!I23}="Floating")*({'010. MR-Data IRR'!Q23}-'000. Cover Sheet'!F18<=1/12)))){'010. 
MR-Data  IRR'!B23}="Long")*({'010. MR-Data IRR'!C23}-'000. Cover 
Sheet'!F18<=1/12))),{'010. MR-Data  IRR'!X23},0))+SUM(IF(({'010. MR-Data 
IRR'!I30}=B26)*((({'010. MR-Data IRR'!B30}="Short")*({'010. MR-Data  IRR'!L30}-'000. Cover 
Sheet'!F18<=1/12)){'010. MR-Data IRR'!B30}="Long")*({'010. MR-Data IRR'!M30}-'000.  
Cover Sheet'!F18<=1/12))),{'010. MR-Data IRR'!G30},0))+SUM(IF(({'010. MR-Data 
IRR'!I37}=B26)*((({'010. MR- Data IRR'!B37}="Short")*({'010. MR-Data IRR'!M37}-'000. Cover 
Sheet'!F18<=1/12)){'010. MR-Data  IRR'!B37}="Long")*({'010. MR-Data IRR'!L37}-'000. Cover 
Sheet'!F18<=1/12))),{'010. MR-Data  IRR'!G37},0))+SUM(IF(({'010. MR-Data 
IRR'!I44}=B26)*((({'010. MR-Data IRR'!F44}="Fixed")*({'010. MR-Data  IRR'!D44}-'000. Cover 
Sheet'!F18<=1/12)){'010. MR-Data IRR'!F44}="Floating")*({'010. MR-Data IRR'!C44}- '000. 
Cover Sheet'!F18<=1/12))),{'010. MR-Data IRR'!K44},0))+SUM(IF(({'010. MR-Data 
IRR'!F60}=B26)*({'010.  MR-Data IRR'!E60}="Short")*({'010. MR-Data IRR'!N60}="0 <= 1 
month"),{'010. MR-Data  IRR'!J60},0))+SUM(IF(({'010. MR-Data IRR'!E67}=B26)*({'010. 
MR-Data IRR'!D67}="Short")*({'010. MR-Data  IRR'!J67}="0 <= 1 month"),{'010. MR-Data 
IRR'!F67},0)),"")}   {=IF('000. Cover Sheet'!E36="Maturity",SUM(IF(({'010. MR-Data 
IRR'!G16}=B26)*((({'010. MR-Data  IRR'!D16}="Fixed")*({'010. MR-Data IRR'!H16}-'000. 
Cover Sheet'!F18>1/12)*({'010. MR-Data IRR'!H16}-'000. Cover  Sheet'!F18<=1/4)){'010. 
MR-Data IRR'!D16}="Floating")*({'010. MR-Data IRR'!L16}-'000. Cover 



Sheet'!F18>1/12)*({'010.  MR-Data IRR'!L16}-'000. Cover Sheet'!F18<=1/4))),{'010. MR-Data 
IRR'!U16},0))+SUM(IF(({'010. MR-Data  IRR'!L23}=B26)*((({'010. MR-Data 
IRR'!B23}="Short")*((({'010. MR-Data IRR'!I23}="Fixed")*({'010. MR-Data IRR'!M23}-'000.  
Cover Sheet'!F18>1/12)*({'010. MR-Data IRR'!M23}-'000. Cover Sheet'!F18<=1/4)){'010. 
MR-Data  IRR'!I23}="Floating")*({'010. MR-Data IRR'!Q23}-'000. Cover 
Sheet'!F18>1/12)*({'010. MR-Data IRR'!Q23}-'000. Cover  Sheet'!F18<=1/4)))){'010. MR-Data 
IRR'!B23}="Long")*({'010. MR-Data IRR'!C23}-'000. Cover Sheet'!F18>1/12)*({'010. MR- Data 
IRR'!C23}-'000. Cover Sheet'!F18<=1/4))),{'010. MR-Data IRR'!X23},0))+SUM(IF(({'010. 
MR-Data IRR'!I30}=B26)*((({'010.  MR-Data IRR'!B30}="Short")*({'010. MR-Data 
IRR'!L30}-'000. Cover Sheet'!F18>1/12)*({'010. MR-Data IRR'!L30}-'000. Cover  
Sheet'!F18<=1/4)){'010. MR-Data IRR'!B30}="Long")*({'010. MR-Data IRR'!M30}-'000. Cover 
Sheet'!F18>1/12)*({'010. MR- Data IRR'!M30}-'000. Cover Sheet'!F18<=1/4))),{'010. MR-Data 
IRR'!G30},0))+SUM(IF(({'010. MR-Data IRR'!I37}=B26)*((({'010.  MR-Data 
IRR'!B37}="Short")*({'010. MR-Data IRR'!M37}-'000. Cover Sheet'!F18>1/12)*({'010. MR-Data 
IRR'!M37}-'000.  Cover Sheet'!F18<=1/4)){'010. MR-Data IRR'!B37}="Long")*({'010. MR-Data 
IRR'!L37}-'000. Cover Sheet'!F18>1/12)*({'010.  MR-Data IRR'!L37}-'000. Cover 
Sheet'!F18<=1/4))),{'010. MR-Data IRR'!G37},0))+SUM(IF(({'010. MR-Data  
IRR'!I44}=B26)*((({'010. MR-Data IRR'!F44}="Fixed")*({'010. MR-Data IRR'!D44}-'000. Cover 
Sheet'!F18>1/12)*({'010. MR- Data IRR'!D44}-'000. Cover Sheet'!F18<=1/4)){'010. MR-Data 
IRR'!F44}="Floating")*({'010. MR-Data IRR'!C44}-'000. Cover  Sheet'!F18>1/12)*({'010. 
MR-Data IRR'!C44}-'000. Cover Sheet'!F18<=1/4))),{'010. MR-Data 
IRR'!K44},0))+SUM(IF(({'010. MR- Data IRR'!F60}=B26)*({'010. MR-Data 
IRR'!E60}="Short")*({'010. MR-Data IRR'!N60}="> 1 <= 3 months"),{'010. MR-Data  
IRR'!J60},0))+SUM(IF(({'010. MR-Data IRR'!E67}=B26)*({'010. MR-Data 
IRR'!D67}="Short")*({'010. MR-Data IRR'!J67}="> 1 <=  3 months"),{'010. MR-Data 
IRR'!F67},0)),"")}   {=IF('000. Cover Sheet'!E36="Maturity",SUM(IF(({'010. MR-Data 
IRR'!G16}=B26)*((({'010. MR-Data  IRR'!D16}="Fixed")*({'010. MR-Data IRR'!H16}-'000. 
Cover Sheet'!F18>1/4)*({'010. MR-Data IRR'!H16}-'000. Cover  Sheet'!F18<=1/2)){'010. 
MR-Data IRR'!D16}="Floating")*({'010. MR-Data IRR'!L16}-'000. Cover 
Sheet'!F18>1/4)*({'010. MR- Data IRR'!L16}-'000. Cover Sheet'!F18<=1/2))),{'010. MR-Data 
IRR'!U16},0))+SUM(IF(({'010. MR-Data IRR'!L23}=B26)*((({'010.  MR-Data 
IRR'!B23}="Short")*((({'010. MR-Data IRR'!I23}="Fixed")*({'010. MR-Data IRR'!M23}-'000. 
Cover  Sheet'!F18>1/4)*({'010. MR-Data IRR'!M23}-'000. Cover Sheet'!F18<=1/2)){'010. 
MR-Data IRR'!I23}="Floating")*({'010. MR- Data IRR'!Q23}-'000. Cover 
Sheet'!F18>1/4)*({'010. MR-Data IRR'!Q23}-'000. Cover Sheet'!F18<=1/2)))){'010. MR-Data  
IRR'!B23}="Long")*({'010. MR-Data IRR'!C23}-'000. Cover Sheet'!F18>1/4)*({'010. MR-Data 
IRR'!C23}-'000. Cover  Sheet'!F18<=1/2))),{'010. MR-Data IRR'!X23},0))+SUM(IF(({'010. 
MR-Data IRR'!I30}=B26)*((({'010. MR-Data  IRR'!B30}="Short")*({'010. MR-Data 
IRR'!L30}-'000. Cover Sheet'!F18>1/4)*({'010. MR-Data IRR'!L30}-'000. Cover  
Sheet'!F18<=1/2)){'010. MR-Data IRR'!B30}="Long")*({'010. MR-Data IRR'!M30}-'000. Cover 
Sheet'!F18>1/4)*({'010. MR- Data IRR'!M30}-'000. Cover Sheet'!F18<=1/2))),{'010. MR-Data 
IRR'!G30},0))+SUM(IF(({'010. MR-Data IRR'!I37}=B26)*((({'010.  MR-Data 
IRR'!B37}="Short")*({'010. MR-Data IRR'!M37}-'000. Cover Sheet'!F18>1/4)*({'010. MR-Data 
IRR'!M37}-'000. Cover  Sheet'!F18<=1/2)){'010. MR-Data IRR'!B37}="Long")*({'010. MR-Data 
IRR'!L37}-'000. Cover Sheet'!F18>1/4)*({'010. MR- Data IRR'!L37}-'000. Cover 
Sheet'!F18<=1/2))),{'010. MR-Data IRR'!G37},0))+SUM(IF(({'010. MR-Data 
IRR'!I44}=B26)*((({'010.  MR-Data IRR'!F44}="Fixed")*({'010. MR-Data IRR'!D44}-'000. Cover 



Sheet'!F18>1/4)*({'010. MR-Data IRR'!D44}-'000. Cover  Sheet'!F18<=1/2)){'010. MR-Data 
IRR'!F44}="Floating")*({'010. MR-Data IRR'!C44}-'000. Cover Sheet'!F18>1/4)*({'010. MR- 
Data IRR'!C44}-'000. Cover Sheet'!F18<=1/2))),{'010. MR-Data IRR'!K44},0))+SUM(IF(({'010. 
MR-Data IRR'!F60}=B26)*({'010.  MR-Data IRR'!E60}="Short")*({'010. MR-Data IRR'!N60}="> 
3 <= 6 months"),{'010. MR-Data IRR'!J60},0))+SUM(IF(({'010. MR- Data 
IRR'!E67}=B26)*({'010. MR-Data IRR'!D67}="Short")*({'010. MR-Data IRR'!J67}="> 3 <= 6 
months"),{'010. MR-Data  IRR'!F67},0)),"")}   {=IF('000. Cover 
Sheet'!E36="Maturity",SUM(IF(({'010. MR-Data IRR'!G16}=B26)*((({'010. MR-Data  
IRR'!D16}="Fixed")*({'010. MR-Data IRR'!H16}-'000. Cover Sheet'!F18>1/2)*({'010. MR-Data 
IRR'!H16}-'000.  Cover Sheet'!F18<=1)){'010. MR-Data IRR'!D16}="Floating")*({'010. MR-Data 
IRR'!L16}-'000. Cover  Sheet'!F18>1/2)*({'010. MR-Data IRR'!L16}-'000. Cover 
Sheet'!F18<=1))),{'010. MR-Data  IRR'!U16},0))+SUM(IF(({'010. MR-Data 
IRR'!L23}=B26)*((({'010. MR-Data IRR'!B23}="Short")*((({'010. MR-Data  
IRR'!I23}="Fixed")*({'010. MR-Data IRR'!M23}-'000. Cover Sheet'!F18>1/2)*({'010. MR-Data 
IRR'!M23}-'000.  Cover Sheet'!F18<=1)){'010. MR-Data IRR'!I23}="Floating")*({'010. MR-Data 
IRR'!Q23}-'000. Cover  Sheet'!F18>1/2)*({'010. MR-Data IRR'!Q23}-'000. Cover 
Sheet'!F18<=1)))){'010. MR-Data  IRR'!B23}="Long")*({'010. MR-Data IRR'!C23}-'000. Cover 
Sheet'!F18>1/2)*({'010. MR-Data IRR'!C23}-'000.  Cover Sheet'!F18<=1))),{'010. MR-Data 
IRR'!X23},0))+SUM(IF(({'010. MR-Data IRR'!I30}=B26)*((({'010. MR-Data  
IRR'!B30}="Short")*({'010. MR-Data IRR'!L30}-'000. Cover Sheet'!F18>1/2)*({'010. MR-Data 
IRR'!L30}-'000.  Cover Sheet'!F18<=1)){'010. MR-Data IRR'!B30}="Long")*({'010. MR-Data 
IRR'!M30}-'000. Cover  Sheet'!F18>1/2)*({'010. MR-Data IRR'!M30}-'000. Cover 
Sheet'!F18<=1))),{'010. MR-Data  IRR'!G30},0))+SUM(IF(({'010. MR-Data 
IRR'!I37}=B26)*((({'010. MR-Data IRR'!B37}="Short")*({'010. MR-Data  IRR'!M37}-'000. Cover 
Sheet'!F18>1/2)*({'010. MR-Data IRR'!M37}-'000. Cover Sheet'!F18<=1)){'010. MR- Data 
IRR'!B37}="Long")*({'010. MR-Data IRR'!L37}-'000. Cover Sheet'!F18>1/2)*({'010. MR-Data 
IRR'!L37}-'000.  Cover Sheet'!F18<=1))),{'010. MR-Data IRR'!G37},0))+SUM(IF(({'010. 
MR-Data IRR'!I44}=B26)*((({'010. MR-Data  IRR'!F44}="Fixed")*({'010. MR-Data 
IRR'!D44}-'000. Cover Sheet'!F18>1/2)*({'010. MR-Data IRR'!D44}-'000.  Cover 
Sheet'!F18<=1)){'010. MR-Data IRR'!F44}="Floating")*({'010. MR-Data IRR'!C44}-'000. Cover  
Sheet'!F18>1/2)*({'010. MR-Data IRR'!C44}-'000. Cover Sheet'!F18<=1))),{'010. MR-Data  
IRR'!K44},0))+SUM(IF(({'010. MR-Data IRR'!F60}=B26)*({'010. MR-Data 
IRR'!E60}="Short")*({'010. MR-Data  IRR'!N60}="> 6 <= 12 months"),{'010. MR-Data 
IRR'!J60},0))+SUM(IF(({'010. MR-Data IRR'!E67}=B26)*({'010. MR- Data 
IRR'!D67}="Short")*({'010. MR-Data IRR'!J67}="> 6 <= 12 months"),{'010. MR-Data 
IRR'!F67},0)),"")}   {=IF('000. Cover Sheet'!E36="Maturity",SUM(IF(({'010. MR-Data 
IRR'!G16}=B26)*((({'010. MR-Data IRR'!D16}="Fixed")*((({'010. MR-Data  
IRR'!I16}<3%)*({'010. MR-Data IRR'!H16}-'000. Cover Sheet'!F18>1)*({'010. MR-Data 
IRR'!H16}-'000. Cover Sheet'!F18<=1.9)){'010. MR- Data IRR'!I16}>=3%)*({'010. MR-Data 
IRR'!H16}-'000. Cover Sheet'!F18>1)*({'010. MR-Data IRR'!H16}-'000. Cover  
Sheet'!F18<=2)))){'010. MR-Data IRR'!D16}="Floating")*((({'010. MR-Data 
IRR'!I16}<3%)*({'010. MR-Data IRR'!L16}-'000. Cover  Sheet'!F18>1)*({'010. MR-Data 
IRR'!L16}-'000. Cover Sheet'!F18<=1.9)){'010. MR-Data IRR'!I16}>=3%)*({'010. MR-Data 
IRR'!L16}-'000.  Cover Sheet'!F18>1)*({'010. MR-Data IRR'!L16}-'000. Cover 
Sheet'!F18<=2))))),{'010. MR-Data IRR'!U16},0))+SUM(IF(({'010. MR-Data  
IRR'!L23}=B26)*((({'010. MR-Data IRR'!B23}="Short")*((({'010. MR-Data 
IRR'!I23}="Fixed")*((({'010. MR-Data IRR'!N23}<3%)*({'010. MR- Data IRR'!M23}-'000. Cover 



Sheet'!F18>1)*({'010. MR-Data IRR'!M23}-'000. Cover Sheet'!F18<=1.9)){'010. MR-Data  
IRR'!N23}>=3%)*({'010. MR-Data IRR'!M23}-'000. Cover Sheet'!F18>1)*({'010. MR-Data 
IRR'!M23}-'000. Cover Sheet'!F18<=2)))){'010.  MR-Data IRR'!I23}="Floating")*((({'010. 
MR-Data IRR'!N23}<3%)*({'010. MR-Data IRR'!Q23}-'000. Cover Sheet'!F18>1)*({'010. 
MR-Data  IRR'!Q23}-'000. Cover Sheet'!F18<=1.9)){'010. MR-Data IRR'!N23}>=3%)*({'010. 
MR-Data IRR'!Q23}-'000. Cover Sheet'!F18>1)*({'010.  MR-Data IRR'!Q23}-'000. Cover 
Sheet'!F18<=2)))))){'010. MR-Data IRR'!B23}="Long")*({'010. MR-Data IRR'!C23}-'000. Cover  
Sheet'!F18>1)*({'010. MR-Data IRR'!C23}-'000. Cover Sheet'!F18<=1.9))),{'010. MR-Data 
IRR'!X23},0))+SUM(IF(({'010. MR-Data  IRR'!I30}=B26)*((({'010. MR-Data 
IRR'!B30}="Short")*({'010. MR-Data IRR'!L30}-'000. Cover Sheet'!F18>1)*({'010. MR-Data 
IRR'!L30}-'000.  Cover Sheet'!F18<=1.9)){'010. MR-Data IRR'!B30}="Long")*({'010. MR-Data 
IRR'!M30}-'000. Cover Sheet'!F18>1)*({'010. MR-Data  IRR'!M30}-'000. Cover 
Sheet'!F18<=1.9))),{'010. MR-Data IRR'!G30},0))+SUM(IF(({'010. MR-Data 
IRR'!I37}=B26)*((({'010. MR-Data  IRR'!B37}="Short")*({'010. MR-Data IRR'!M37}-'000. Cover 
Sheet'!F18>1)*({'010. MR-Data IRR'!M37}-'000. Cover  Sheet'!F18<=1.9)){'010. MR-Data 
IRR'!B37}="Long")*({'010. MR-Data IRR'!L37}-'000. Cover Sheet'!F18>1)*({'010. MR-Data 
IRR'!L37}- '000. Cover Sheet'!F18<=1.9))),{'010. MR-Data IRR'!G37},0))+SUM(IF(({'010. 
MR-Data IRR'!I44}=B26)*((({'010. MR-Data  IRR'!F44}="Fixed")*((({'010. MR-Data 
IRR'!G44}<3%)*({'010. MR-Data IRR'!D44}-'000. Cover Sheet'!F18>1)*({'010. MR-Data 
IRR'!D44}-'000.  Cover Sheet'!F18<=1.9)){'010. MR-Data IRR'!G44}>=3%)*({'010. MR-Data 
IRR'!D44}-'000. Cover Sheet'!F18>1)*({'010. MR-Data  IRR'!D44}-'000. Cover 
Sheet'!F18<=2)))){'010. MR-Data IRR'!F44}="Floating")*((({'010. MR-Data 
IRR'!G44}<3%)*({'010. MR-Data  IRR'!C44}-'000. Cover Sheet'!F18>1)*({'010. MR-Data 
IRR'!C44}-'000. Cover Sheet'!F18<=1.9)){'010. MR-Data IRR'!G44}>=3%)*({'010.  MR-Data 
IRR'!C44}-'000. Cover Sheet'!F18>1)*({'010. MR-Data IRR'!C44}-'000. Cover 
Sheet'!F18<=2))))),{'010. MR-Data  IRR'!K44},0))+SUM(IF(({'010. MR-Data 
IRR'!F60}=B26)*({'010. MR-Data IRR'!E60}="Short")*({'010. MR-Data IRR'!N60}="> 1 <= 1.9 
yrs (or >  1 <= 2 yrs)"),{'010. MR-Data IRR'!J60},0))+SUM(IF(({'010. MR-Data 
IRR'!E67}=B26)*({'010. MR-Data IRR'!D67}="Short")*({'010. MR-Data  IRR'!J67}="> 1 <= 1.9 
yrs (or > 1 <= 2 yrs)"),{'010. MR-Data IRR'!F67},0)),"")}   {=IF('000. Cover 
Sheet'!E36="Maturity",SUM(IF(({'010. MR-Data IRR'!G16}=B26)*((({'010. MR-Data 
IRR'!D16}="Fixed")*((({'010. MR-Data  IRR'!I16}<3%)*({'010. MR-Data IRR'!H16}-'000. Cover 
Sheet'!F18>1.9)*({'010. MR-Data IRR'!H16}-'000. Cover Sheet'!F18<=2.8)){'010.  MR-Data 
IRR'!I16}>=3%)*({'010. MR-Data IRR'!H16}-'000. Cover Sheet'!F18>2)*({'010. MR-Data 
IRR'!H16}-'000. Cover  Sheet'!F18<=3)))){'010. MR-Data IRR'!D16}="Floating")*((({'010. 
MR-Data IRR'!I16}<3%)*({'010. MR-Data IRR'!L16}-'000. Cover  Sheet'!F18>1.9)*({'010. 
MR-Data IRR'!L16}-'000. Cover Sheet'!F18<=2.8)){'010. MR-Data IRR'!I16}>=3%)*({'010. 
MR-Data IRR'!L16}-'000.  Cover Sheet'!F18>2)*({'010. MR-Data IRR'!L16}-'000. Cover 
Sheet'!F18<=3))))),{'010. MR-Data IRR'!U16},0))+SUM(IF(({'010. MR-Data  
IRR'!L23}=B26)*((({'010. MR-Data IRR'!B23}="Short")*((({'010. MR-Data 
IRR'!I23}="Fixed")*((({'010. MR-Data IRR'!N23}<3%)*({'010. MR- Data IRR'!M23}-'000. Cover 
Sheet'!F18>1.9)*({'010. MR-Data IRR'!M23}-'000. Cover Sheet'!F18<=2.8)){'010. MR-Data  
IRR'!N23}>=3%)*({'010. MR-Data IRR'!M23}-'000. Cover Sheet'!F18>2)*({'010. MR-Data 
IRR'!M23}-'000. Cover Sheet'!F18<=3)))){'010.  MR-Data IRR'!I23}="Floating")*((({'010. 
MR-Data IRR'!N23}<3%)*({'010. MR-Data IRR'!Q23}-'000. Cover Sheet'!F18>1.9)*({'010. 
MR-Data  IRR'!Q23}-'000. Cover Sheet'!F18<=2.8)){'010. MR-Data IRR'!N23}>=3%)*({'010. 
MR-Data IRR'!Q23}-'000. Cover Sheet'!F18>2)*({'010.  MR-Data IRR'!Q23}-'000. Cover 



Sheet'!F18<=3)))))){'010. MR-Data IRR'!B23}="Long")*({'010. MR-Data IRR'!C23}-'000. Cover  
Sheet'!F18>1.9)*({'010. MR-Data IRR'!C23}-'000. Cover Sheet'!F18<=2.8))),{'010. MR-Data 
IRR'!X23},0))+SUM(IF(({'010. MR-Data  IRR'!I30}=B26)*((({'010. MR-Data 
IRR'!B30}="Short")*({'010. MR-Data IRR'!L30}-'000. Cover Sheet'!F18>1.9)*({'010. MR-Data 
IRR'!L30}- '000. Cover Sheet'!F18<=2.8)){'010. MR-Data IRR'!B30}="Long")*({'010. MR-Data 
IRR'!M30}-'000. Cover Sheet'!F18>1.9)*({'010. MR- Data IRR'!M30}-'000. Cover 
Sheet'!F18<=2.8))),{'010. MR-Data IRR'!G30},0))+SUM(IF(({'010. MR-Data 
IRR'!I37}=B26)*((({'010. MR-Data  IRR'!B37}="Short")*({'010. MR-Data IRR'!M37}-'000. Cover 
Sheet'!F18>1.9)*({'010. MR-Data IRR'!M37}-'000. Cover  Sheet'!F18<=2.8)){'010. MR-Data 
IRR'!B37}="Long")*({'010. MR-Data IRR'!L37}-'000. Cover Sheet'!F18>1.9)*({'010. MR-Data 
IRR'!L37}- '000. Cover Sheet'!F18<=2.8))),{'010. MR-Data IRR'!G37},0))+SUM(IF(({'010. 
MR-Data IRR'!I44}=B26)*((({'010. MR-Data  IRR'!F44}="Fixed")*((({'010. MR-Data 
IRR'!G44}<3%)*({'010. MR-Data IRR'!D44}-'000. Cover Sheet'!F18>1.9)*({'010. MR-Data 
IRR'!D44}- '000. Cover Sheet'!F18<=2.8)){'010. MR-Data IRR'!G44}>=3%)*({'010. MR-Data 
IRR'!D44}-'000. Cover Sheet'!F18>2)*({'010. MR-Data  IRR'!D44}-'000. Cover 
Sheet'!F18<=3)))){'010. MR-Data IRR'!F44}="Floating")*((({'010. MR-Data 
IRR'!G44}<3%)*({'010. MR-Data  IRR'!C44}-'000. Cover Sheet'!F18>1.9)*({'010. MR-Data 
IRR'!C44}-'000. Cover Sheet'!F18<=2.8)){'010. MR-Data IRR'!G44}>=3%)*({'010.  MR-Data 
IRR'!C44}-'000. Cover Sheet'!F18>2)*({'010. MR-Data IRR'!C44}-'000. Cover 
Sheet'!F18<=3))))),{'010. MR-Data  IRR'!K44},0))+SUM(IF(({'010. MR-Data 
IRR'!F60}=B26)*({'010. MR-Data IRR'!E60}="Short")*({'010. MR-Data IRR'!N60}="> 1.9 <= 2.8 
yrs (or  > 2 <= 3 yrs)"),{'010. MR-Data IRR'!J60},0))+SUM(IF(({'010. MR-Data 
IRR'!E67}=B26)*({'010. MR-Data IRR'!D67}="Short")*({'010. MR-Data  IRR'!J67}="> 1.9 <= 
2.8 yrs (or > 2 <= 3 yrs)"),{'010. MR-Data IRR'!F67},0)),"")}   {=IF('000. Cover 
Sheet'!E36="Maturity",SUM(IF(({'010. MR-Data IRR'!G16}=B26)*((({'010. MR-Data 
IRR'!D16}="Fixed")*((({'010. MR-Data  IRR'!I16}<3%)*({'010. MR-Data IRR'!H16}-'000. Cover 
Sheet'!F18>2.8)*({'010. MR-Data IRR'!H16}-'000. Cover Sheet'!F18<=3.6)){'010.  MR-Data 
IRR'!I16}>=3%)*({'010. MR-Data IRR'!H16}-'000. Cover Sheet'!F18>3)*({'010. MR-Data 
IRR'!H16}-'000. Cover  Sheet'!F18<=4)))){'010. MR-Data IRR'!D16}="Floating")*((({'010. 
MR-Data IRR'!I16}<3%)*({'010. MR-Data IRR'!L16}-'000. Cover  Sheet'!F18>2.8)*({'010. 
MR-Data IRR'!L16}-'000. Cover Sheet'!F18<=3.6)){'010. MR-Data IRR'!I16}>=3%)*({'010. 
MR-Data IRR'!L16}-'000.  Cover Sheet'!F18>3)*({'010. MR-Data IRR'!L16}-'000. Cover 
Sheet'!F18<=4))))),{'010. MR-Data IRR'!U16},0))+SUM(IF(({'010. MR-Data  
IRR'!L23}=B26)*((({'010. MR-Data IRR'!B23}="Short")*((({'010. MR-Data 
IRR'!I23}="Fixed")*((({'010. MR-Data IRR'!N23}<3%)*({'010. MR- Data IRR'!M23}-'000. Cover 
Sheet'!F18>2.8)*({'010. MR-Data IRR'!M23}-'000. Cover Sheet'!F18<=3.6)){'010. MR-Data  
IRR'!N23}>=3%)*({'010. MR-Data IRR'!M23}-'000. Cover Sheet'!F18>3)*({'010. MR-Data 
IRR'!M23}-'000. Cover Sheet'!F18<=4)))){'010.  MR-Data IRR'!I23}="Floating")*((({'010. 
MR-Data IRR'!N23}<3%)*({'010. MR-Data IRR'!Q23}-'000. Cover Sheet'!F18>2.8)*({'010. 
MR-Data  IRR'!Q23}-'000. Cover Sheet'!F18<=3.6)){'010. MR-Data IRR'!N23}>=3%)*({'010. 
MR-Data IRR'!Q23}-'000. Cover Sheet'!F18>3)*({'010.  MR-Data IRR'!Q23}-'000. Cover 
Sheet'!F18<=4)))))){'010. MR-Data IRR'!B23}="Long")*({'010. MR-Data IRR'!C23}-'000. Cover  
Sheet'!F18>2.8)*({'010. MR-Data IRR'!C23}-'000. Cover Sheet'!F18<=3.6))),{'010. MR-Data 
IRR'!X23},0))+SUM(IF(({'010. MR-Data  IRR'!I30}=B26)*((({'010. MR-Data 
IRR'!B30}="Short")*({'010. MR-Data IRR'!L30}-'000. Cover Sheet'!F18>2.8)*({'010. MR-Data 
IRR'!L30}- '000. Cover Sheet'!F18<=3.6)){'010. MR-Data IRR'!B30}="Long")*({'010. MR-Data 
IRR'!M30}-'000. Cover Sheet'!F18>2.8)*({'010. MR- Data IRR'!M30}-'000. Cover 



Sheet'!F18<=3.6))),{'010. MR-Data IRR'!G30},0))+SUM(IF(({'010. MR-Data 
IRR'!I37}=B26)*((({'010. MR-Data  IRR'!B37}="Short")*({'010. MR-Data IRR'!M37}-'000. Cover 
Sheet'!F18>2.8)*({'010. MR-Data IRR'!M37}-'000. Cover  Sheet'!F18<=3.6)){'010. MR-Data 
IRR'!B37}="Long")*({'010. MR-Data IRR'!L37}-'000. Cover Sheet'!F18>2.8)*({'010. MR-Data 
IRR'!L37}- '000. Cover Sheet'!F18<=3.6))),{'010. MR-Data IRR'!G37},0))+SUM(IF(({'010. 
MR-Data IRR'!I44}=B26)*((({'010. MR-Data  IRR'!F44}="Fixed")*((({'010. MR-Data 
IRR'!G44}<3%)*({'010. MR-Data IRR'!D44}-'000. Cover Sheet'!F18>2.8)*({'010. MR-Data 
IRR'!D44}- '000. Cover Sheet'!F18<=3.6)){'010. MR-Data IRR'!G44}>=3%)*({'010. MR-Data 
IRR'!D44}-'000. Cover Sheet'!F18>3)*({'010. MR-Data  IRR'!D44}-'000. Cover 
Sheet'!F18<=4)))){'010. MR-Data IRR'!F44}="Floating")*((({'010. MR-Data 
IRR'!G44}<3%)*({'010. MR-Data  IRR'!C44}-'000. Cover Sheet'!F18>2.8)*({'010. MR-Data 
IRR'!C44}-'000. Cover Sheet'!F18<=3.6)){'010. MR-Data IRR'!G44}>=3%)*({'010.  MR-Data 
IRR'!C44}-'000. Cover Sheet'!F18>3)*({'010. MR-Data IRR'!C44}-'000. Cover 
Sheet'!F18<=4))))),{'010. MR-Data  IRR'!K44},0))+SUM(IF(({'010. MR-Data 
IRR'!F60}=B26)*({'010. MR-Data IRR'!E60}="Short")*({'010. MR-Data IRR'!N60}="> 2.8 <= 3.6 
yrs (or  > 3 <= 4 yrs)"),{'010. MR-Data IRR'!J60},0))+SUM(IF(({'010. MR-Data 
IRR'!E67}=B26)*({'010. MR-Data IRR'!D67}="Short")*({'010. MR-Data  IRR'!J67}="> 2.8 <= 
3.6 yrs (or > 3 <= 4 yrs)"),{'010. MR-Data IRR'!F67},0)),"")}   {=IF('000. Cover 
Sheet'!E36="Maturity",SUM(IF(({'010. MR-Data IRR'!G16}=B26)*((({'010. MR-Data 
IRR'!D16}="Fixed")*((({'010. MR-Data  IRR'!I16}<3%)*({'010. MR-Data IRR'!H16}-'000. Cover 
Sheet'!F18>3.6)*({'010. MR-Data IRR'!H16}-'000. Cover Sheet'!F18<=4.3)){'010.  MR-Data 
IRR'!I16}>=3%)*({'010. MR-Data IRR'!H16}-'000. Cover Sheet'!F18>4)*({'010. MR-Data 
IRR'!H16}-'000. Cover  Sheet'!F18<=5)))){'010. MR-Data IRR'!D16}="Floating")*((({'010. 
MR-Data IRR'!I16}<3%)*({'010. MR-Data IRR'!L16}-'000. Cover  Sheet'!F18>3.6)*({'010. 
MR-Data IRR'!L16}-'000. Cover Sheet'!F18<=4.3)){'010. MR-Data IRR'!I16}>=3%)*({'010. 
MR-Data IRR'!L16}-'000.  Cover Sheet'!F18>4)*({'010. MR-Data IRR'!L16}-'000. Cover 
Sheet'!F18<=5))))),{'010. MR-Data IRR'!U16},0))+SUM(IF(({'010. MR-Data  
IRR'!L23}=B26)*((({'010. MR-Data IRR'!B23}="Short")*((({'010. MR-Data 
IRR'!I23}="Fixed")*((({'010. MR-Data IRR'!N23}<3%)*({'010. MR- Data IRR'!M23}-'000. Cover 
Sheet'!F18>3.6)*({'010. MR-Data IRR'!M23}-'000. Cover Sheet'!F18<=4.3)){'010. MR-Data  
IRR'!N23}>=3%)*({'010. MR-Data IRR'!M23}-'000. Cover Sheet'!F18>4)*({'010. MR-Data 
IRR'!M23}-'000. Cover Sheet'!F18<=5)))){'010.  MR-Data IRR'!I23}="Floating")*((({'010. 
MR-Data IRR'!N23}<3%)*({'010. MR-Data IRR'!Q23}-'000. Cover Sheet'!F18>3.6)*({'010. 
MR-Data  IRR'!Q23}-'000. Cover Sheet'!F18<=4.3)){'010. MR-Data IRR'!N23}>=3%)*({'010. 
MR-Data IRR'!Q23}-'000. Cover Sheet'!F18>4)*({'010.  MR-Data IRR'!Q23}-'000. Cover 
Sheet'!F18<=5)))))){'010. MR-Data IRR'!B23}="Long")*({'010. MR-Data IRR'!C23}-'000. Cover  
Sheet'!F18>3.6)*({'010. MR-Data IRR'!C23}-'000. Cover Sheet'!F18<=4.3))),{'010. MR-Data 
IRR'!X23},0))+SUM(IF(({'010. MR-Data  IRR'!I30}=B26)*((({'010. MR-Data 
IRR'!B30}="Short")*({'010. MR-Data IRR'!L30}-'000. Cover Sheet'!F18>3.6)*({'010. MR-Data 
IRR'!L30}- '000. Cover Sheet'!F18<=4.3)){'010. MR-Data IRR'!B30}="Long")*({'010. MR-Data 
IRR'!M30}-'000. Cover Sheet'!F18>3.6)*({'010. MR- Data IRR'!M30}-'000. Cover 
Sheet'!F18<=4.3))),{'010. MR-Data IRR'!G30},0))+SUM(IF(({'010. MR-Data 
IRR'!I37}=B26)*((({'010. MR-Data  IRR'!B37}="Short")*({'010. MR-Data IRR'!M37}-'000. Cover 
Sheet'!F18>3.6)*({'010. MR-Data IRR'!M37}-'000. Cover  Sheet'!F18<=4.3)){'010. MR-Data 
IRR'!B37}="Long")*({'010. MR-Data IRR'!L37}-'000. Cover Sheet'!F18>3.6)*({'010. MR-Data 
IRR'!L37}- '000. Cover Sheet'!F18<=4.3))),{'010. MR-Data IRR'!G37},0))+SUM(IF(({'010. 
MR-Data IRR'!I44}=B26)*((({'010. MR-Data  IRR'!F44}="Fixed")*((({'010. MR-Data 



IRR'!G44}<3%)*({'010. MR-Data IRR'!D44}-'000. Cover Sheet'!F18>3.6)*({'010. MR-Data 
IRR'!D44}- '000. Cover Sheet'!F18<=4.3)){'010. MR-Data IRR'!G44}>=3%)*({'010. MR-Data 
IRR'!D44}-'000. Cover Sheet'!F18>4)*({'010. MR-Data  IRR'!D44}-'000. Cover 
Sheet'!F18<=5)))){'010. MR-Data IRR'!F44}="Floating")*((({'010. MR-Data 
IRR'!G44}<3%)*({'010. MR-Data  IRR'!C44}-'000. Cover Sheet'!F18>3.6)*({'010. MR-Data 
IRR'!C44}-'000. Cover Sheet'!F18<=4.3)){'010. MR-Data IRR'!G44}>=3%)*({'010.  MR-Data 
IRR'!C44}-'000. Cover Sheet'!F18>4)*({'010. MR-Data IRR'!C44}-'000. Cover 
Sheet'!F18<=5))))),{'010. MR-Data  IRR'!K44},0))+SUM(IF(({'010. MR-Data 
IRR'!F60}=B26)*({'010. MR-Data IRR'!E60}="Short")*({'010. MR-Data IRR'!N60}="> 3.6 <= 4.3 
yrs (or  > 4 <= 5 yrs)"),{'010. MR-Data IRR'!J60},0))+SUM(IF(({'010. MR-Data 
IRR'!E67}=B26)*({'010. MR-Data IRR'!D67}="Short")*({'010. MR-Data  IRR'!J67}="> 3.6 <= 
4.3 yrs (or > 4 <= 5 yrs)"),{'010. MR-Data IRR'!F67},0)),"")}   {=IF('000. Cover 
Sheet'!E36="Maturity",SUM(IF(({'010. MR-Data IRR'!G16}=B26)*((({'010. MR-Data 
IRR'!D16}="Fixed")*((({'010. MR-Data  IRR'!I16}<3%)*({'010. MR-Data IRR'!H16}-'000. Cover 
Sheet'!F18>4.3)*({'010. MR-Data IRR'!H16}-'000. Cover Sheet'!F18<=5.7)){'010.  MR-Data 
IRR'!I16}>=3%)*({'010. MR-Data IRR'!H16}-'000. Cover Sheet'!F18>5)*({'010. MR-Data 
IRR'!H16}-'000. Cover  Sheet'!F18<=7)))){'010. MR-Data IRR'!D16}="Floating")*((({'010. 
MR-Data IRR'!I16}<3%)*({'010. MR-Data IRR'!L16}-'000. Cover  Sheet'!F18>4.3)*({'010. 
MR-Data IRR'!L16}-'000. Cover Sheet'!F18<=5.7)){'010. MR-Data IRR'!I16}>=3%)*({'010. 
MR-Data IRR'!L16}-'000.  Cover Sheet'!F18>5)*({'010. MR-Data IRR'!L16}-'000. Cover 
Sheet'!F18<=7))))),{'010. MR-Data IRR'!U16},0))+SUM(IF(({'010. MR-Data  
IRR'!L23}=B26)*((({'010. MR-Data IRR'!B23}="Short")*((({'010. MR-Data 
IRR'!I23}="Fixed")*((({'010. MR-Data IRR'!N23}<3%)*({'010. MR- Data IRR'!M23}-'000. Cover 
Sheet'!F18>4.3)*({'010. MR-Data IRR'!M23}-'000. Cover Sheet'!F18<=5.7)){'010. MR-Data  
IRR'!N23}>=3%)*({'010. MR-Data IRR'!M23}-'000. Cover Sheet'!F18>5)*({'010. MR-Data 
IRR'!M23}-'000. Cover Sheet'!F18<=7)))){'010.  MR-Data IRR'!I23}="Floating")*((({'010. 
MR-Data IRR'!N23}<3%)*({'010. MR-Data IRR'!Q23}-'000. Cover Sheet'!F18>4.3)*({'010. 
MR-Data  IRR'!Q23}-'000. Cover Sheet'!F18<=5.7)){'010. MR-Data IRR'!N23}>=3%)*({'010. 
MR-Data IRR'!Q23}-'000. Cover Sheet'!F18>5)*({'010.  MR-Data IRR'!Q23}-'000. Cover 
Sheet'!F18<=7)))))){'010. MR-Data IRR'!B23}="Long")*({'010. MR-Data IRR'!C23}-'000. Cover  
Sheet'!F18>4.3)*({'010. MR-Data IRR'!C23}-'000. Cover Sheet'!F18<=5.7))),{'010. MR-Data 
IRR'!X23},0))+SUM(IF(({'010. MR-Data  IRR'!I30}=B26)*((({'010. MR-Data 
IRR'!B30}="Short")*({'010. MR-Data IRR'!L30}-'000. Cover Sheet'!F18>4.3)*({'010. MR-Data 
IRR'!L30}- '000. Cover Sheet'!F18<=5.7)){'010. MR-Data IRR'!B30}="Long")*({'010. MR-Data 
IRR'!M30}-'000. Cover Sheet'!F18>4.3)*({'010. MR- Data IRR'!M30}-'000. Cover 
Sheet'!F18<=5.7))),{'010. MR-Data IRR'!G30},0))+SUM(IF(({'010. MR-Data 
IRR'!I37}=B26)*((({'010. MR-Data  IRR'!B37}="Short")*({'010. MR-Data IRR'!M37}-'000. Cover 
Sheet'!F18>4.3)*({'010. MR-Data IRR'!M37}-'000. Cover  Sheet'!F18<=5.7)){'010. MR-Data 
IRR'!B37}="Long")*({'010. MR-Data IRR'!L37}-'000. Cover Sheet'!F18>4.3)*({'010. MR-Data 
IRR'!L37}- '000. Cover Sheet'!F18<=5.7))),{'010. MR-Data IRR'!G37},0))+SUM(IF(({'010. 
MR-Data IRR'!I44}=B26)*((({'010. MR-Data  IRR'!F44}="Fixed")*((({'010. MR-Data 
IRR'!G44}<3%)*({'010. MR-Data IRR'!D44}-'000. Cover Sheet'!F18>4.3)*({'010. MR-Data 
IRR'!D44}- '000. Cover Sheet'!F18<=5.7)){'010. MR-Data IRR'!G44}>=3%)*({'010. MR-Data 
IRR'!D44}-'000. Cover Sheet'!F18>5)*({'010. MR-Data  IRR'!D44}-'000. Cover 
Sheet'!F18<=7)))){'010. MR-Data IRR'!F44}="Floating")*((({'010. MR-Data 
IRR'!G44}<3%)*({'010. MR-Data  IRR'!C44}-'000. Cover Sheet'!F18>4.3)*({'010. MR-Data 
IRR'!C44}-'000. Cover Sheet'!F18<=5.7)){'010. MR-Data IRR'!G44}>=3%)*({'010.  MR-Data 



IRR'!C44}-'000. Cover Sheet'!F18>5)*({'010. MR-Data IRR'!C44}-'000. Cover 
Sheet'!F18<=7))))),{'010. MR-Data  IRR'!K44},0))+SUM(IF(({'010. MR-Data 
IRR'!F60}=B26)*({'010. MR-Data IRR'!E60}="Short")*({'010. MR-Data IRR'!N60}="> 4.3 <= 5.7 
yrs (or  > 5 <= 7 yrs)"),{'010. MR-Data IRR'!J60},0))+SUM(IF(({'010. MR-Data 
IRR'!E67}=B26)*({'010. MR-Data IRR'!D67}="Short")*({'010. MR-Data  IRR'!J67}="> 4.3 <= 
5.7 yrs (or > 5 <= 7 yrs)"),{'010. MR-Data IRR'!F67},0)),"")}   {=IF('000. Cover 
Sheet'!E36="Maturity",SUM(IF(({'010. MR-Data IRR'!G16}=B26)*((({'010. MR-Data 
IRR'!D16}="Fixed")*((({'010. MR-Data  IRR'!I16}<3%)*({'010. MR-Data IRR'!H16}-'000. Cover 
Sheet'!F18>5.7)*({'010. MR-Data IRR'!H16}-'000. Cover Sheet'!F18<=7.3)){'010.  MR-Data 
IRR'!I16}>=3%)*({'010. MR-Data IRR'!H16}-'000. Cover Sheet'!F18>7)*({'010. MR-Data 
IRR'!H16}-'000. Cover  Sheet'!F18<=10)))){'010. MR-Data IRR'!D16}="Floating")*((({'010. 
MR-Data IRR'!I16}<3%)*({'010. MR-Data IRR'!L16}-'000. Cover  Sheet'!F18>5.7)*({'010. 
MR-Data IRR'!L16}-'000. Cover Sheet'!F18<=7.3)){'010. MR-Data IRR'!I16}>=3%)*({'010. 
MR-Data IRR'!L16}-'000.  Cover Sheet'!F18>7)*({'010. MR-Data IRR'!L16}-'000. Cover 
Sheet'!F18<=10))))),{'010. MR-Data IRR'!U16},0))+SUM(IF(({'010. MR-Data  
IRR'!L23}=B26)*((({'010. MR-Data IRR'!B23}="Short")*((({'010. MR-Data 
IRR'!I23}="Fixed")*((({'010. MR-Data IRR'!N23}<3%)*({'010. MR- Data IRR'!M23}-'000. Cover 
Sheet'!F18>5.7)*({'010. MR-Data IRR'!M23}-'000. Cover Sheet'!F18<=7.3)){'010. MR-Data  
IRR'!N23}>=3%)*({'010. MR-Data IRR'!M23}-'000. Cover Sheet'!F18>7)*({'010. MR-Data 
IRR'!M23}-'000. Cover Sheet'!F18<=10)))){'010.  MR-Data IRR'!I23}="Floating")*((({'010. 
MR-Data IRR'!N23}<3%)*({'010. MR-Data IRR'!Q23}-'000. Cover Sheet'!F18>5.7)*({'010. 
MR-Data  IRR'!Q23}-'000. Cover Sheet'!F18<=7.3)){'010. MR-Data IRR'!N23}>=3%)*({'010. 
MR-Data IRR'!Q23}-'000. Cover Sheet'!F18>7)*({'010.  MR-Data IRR'!Q23}-'000. Cover 
Sheet'!F18<=10)))))){'010. MR-Data IRR'!B23}="Long")*({'010. MR-Data IRR'!C23}-'000. 
Cover  Sheet'!F18>5.7)*({'010. MR-Data IRR'!C23}-'000. Cover Sheet'!F18<=7.3))),{'010. 
MR-Data IRR'!X23},0))+SUM(IF(({'010. MR-Data  IRR'!I30}=B26)*((({'010. MR-Data 
IRR'!B30}="Short")*({'010. MR-Data IRR'!L30}-'000. Cover Sheet'!F18>5.7)*({'010. MR-Data 
IRR'!L30}- '000. Cover Sheet'!F18<=7.3)){'010. MR-Data IRR'!B30}="Long")*({'010. MR-Data 
IRR'!M30}-'000. Cover Sheet'!F18>5.7)*({'010. MR- Data IRR'!M30}-'000. Cover 
Sheet'!F18<=7.3))),{'010. MR-Data IRR'!G30},0))+SUM(IF(({'010. MR-Data 
IRR'!I37}=B26)*((({'010. MR-Data  IRR'!B37}="Short")*({'010. MR-Data IRR'!M37}-'000. Cover 
Sheet'!F18>5.7)*({'010. MR-Data IRR'!M37}-'000. Cover  Sheet'!F18<=7.3)){'010. MR-Data 
IRR'!B37}="Long")*({'010. MR-Data IRR'!L37}-'000. Cover Sheet'!F18>5.7)*({'010. MR-Data 
IRR'!L37}- '000. Cover Sheet'!F18<=7.3))),{'010. MR-Data IRR'!G37},0))+SUM(IF(({'010. 
MR-Data IRR'!I44}=B26)*((({'010. MR-Data  IRR'!F44}="Fixed")*((({'010. MR-Data 
IRR'!G44}<3%)*({'010. MR-Data IRR'!D44}-'000. Cover Sheet'!F18>5.7)*({'010. MR-Data 
IRR'!D44}- '000. Cover Sheet'!F18<=7.3)){'010. MR-Data IRR'!G44}>=3%)*({'010. MR-Data 
IRR'!D44}-'000. Cover Sheet'!F18>7)*({'010. MR-Data  IRR'!D44}-'000. Cover 
Sheet'!F18<=10)))){'010. MR-Data IRR'!F44}="Floating")*((({'010. MR-Data 
IRR'!G44}<3%)*({'010. MR-Data  IRR'!C44}-'000. Cover Sheet'!F18>5.7)*({'010. MR-Data 
IRR'!C44}-'000. Cover Sheet'!F18<=7.3)){'010. MR-Data IRR'!G44}>=3%)*({'010.  MR-Data 
IRR'!C44}-'000. Cover Sheet'!F18>7)*({'010. MR-Data IRR'!C44}-'000. Cover 
Sheet'!F18<=10))))),{'010. MR-Data  IRR'!K44},0))+SUM(IF(({'010. MR-Data 
IRR'!F60}=B26)*({'010. MR-Data IRR'!E60}="Short")*({'010. MR-Data IRR'!N60}="> 5.7 <= 7.3 
yrs (or  > 7 <= 10 yrs)"),{'010. MR-Data IRR'!J60},0))+SUM(IF(({'010. MR-Data 
IRR'!E67}=B26)*({'010. MR-Data IRR'!D67}="Short")*({'010. MR-Data  IRR'!J67}="> 5.7 <= 
7.3 yrs (or > 7 <= 10 yrs)"),{'010. MR-Data IRR'!F67},0)),"")}   {=IF('000. Cover 



Sheet'!E36="Maturity",SUM(IF(({'010. MR-Data IRR'!G16}=B26)*((({'010. MR-Data 
IRR'!D16}="Fixed")*((({'010. MR-Data  IRR'!I16}<3%)*({'010. MR-Data IRR'!H16}-'000. Cover 
Sheet'!F18>7.3)*({'010. MR-Data IRR'!H16}-'000. Cover Sheet'!F18<=9.3)){'010.  MR-Data 
IRR'!I16}>=3%)*({'010. MR-Data IRR'!H16}-'000. Cover Sheet'!F18>10)*({'010. MR-Data 
IRR'!H16}-'000. Cover  Sheet'!F18<=15)))){'010. MR-Data IRR'!D16}="Floating")*((({'010. 
MR-Data IRR'!I16}<3%)*({'010. MR-Data IRR'!L16}-'000. Cover  Sheet'!F18>7.3)*({'010. 
MR-Data IRR'!L16}-'000. Cover Sheet'!F18<=9.3)){'010. MR-Data IRR'!I16}>=3%)*({'010. 
MR-Data IRR'!L16}-'000.  Cover Sheet'!F18>10)*({'010. MR-Data IRR'!L16}-'000. Cover 
Sheet'!F18<=15))))),{'010. MR-Data IRR'!U16},0))+SUM(IF(({'010. MR-Data  
IRR'!L23}=B26)*((({'010. MR-Data IRR'!B23}="Short")*((({'010. MR-Data 
IRR'!I23}="Fixed")*((({'010. MR-Data IRR'!N23}<3%)*({'010. MR- Data IRR'!M23}-'000. Cover 
Sheet'!F18>7.3)*({'010. MR-Data IRR'!M23}-'000. Cover Sheet'!F18<=9.3)){'010. MR-Data  
IRR'!N23}>=3%)*({'010. MR-Data IRR'!M23}-'000. Cover Sheet'!F18>10)*({'010. MR-Data 
IRR'!M23}-'000. Cover  Sheet'!F18<=15)))){'010. MR-Data IRR'!I23}="Floating")*((({'010. 
MR-Data IRR'!N23}<3%)*({'010. MR-Data IRR'!Q23}-'000. Cover  Sheet'!F18>7.3)*({'010. 
MR-Data IRR'!Q23}-'000. Cover Sheet'!F18<=9.3)){'010. MR-Data IRR'!N23}>=3%)*({'010. 
MR-Data IRR'!Q23}- '000. Cover Sheet'!F18>10)*({'010. MR-Data IRR'!Q23}-'000. Cover 
Sheet'!F18<=15)))))){'010. MR-Data IRR'!B23}="Long")*({'010. MR- Data IRR'!C23}-'000. 
Cover Sheet'!F18>7.3)*({'010. MR-Data IRR'!C23}-'000. Cover Sheet'!F18<=9.3))),{'010. 
MR-Data  IRR'!X23},0))+SUM(IF(({'010. MR-Data IRR'!I30}=B26)*((({'010. MR-Data 
IRR'!B30}="Short")*({'010. MR-Data IRR'!L30}-'000. Cover  Sheet'!F18>7.3)*({'010. MR-Data 
IRR'!L30}-'000. Cover Sheet'!F18<=9.3)){'010. MR-Data IRR'!B30}="Long")*({'010. MR-Data 
IRR'!M30}- '000. Cover Sheet'!F18>7.3)*({'010. MR-Data IRR'!M30}-'000. Cover 
Sheet'!F18<=9.3))),{'010. MR-Data IRR'!G30},0))+SUM(IF(({'010. MR- Data 
IRR'!I37}=B26)*((({'010. MR-Data IRR'!B37}="Short")*({'010. MR-Data IRR'!M37}-'000. Cover 
Sheet'!F18>7.3)*({'010. MR-Data  IRR'!M37}-'000. Cover Sheet'!F18<=9.3)){'010. MR-Data 
IRR'!B37}="Long")*({'010. MR-Data IRR'!L37}-'000. Cover  Sheet'!F18>7.3)*({'010. MR-Data 
IRR'!L37}-'000. Cover Sheet'!F18<=9.3))),{'010. MR-Data IRR'!G37},0))+SUM(IF(({'010. 
MR-Data  IRR'!I44}=B26)*((({'010. MR-Data IRR'!F44}="Fixed")*((({'010. MR-Data 
IRR'!G44}<3%)*({'010. MR-Data IRR'!D44}-'000. Cover  Sheet'!F18>7.3)*({'010. MR-Data 
IRR'!D44}-'000. Cover Sheet'!F18<=9.3)){'010. MR-Data IRR'!G44}>=3%)*({'010. MR-Data 
IRR'!D44}- '000. Cover Sheet'!F18>10)*({'010. MR-Data IRR'!D44}-'000. Cover 
Sheet'!F18<=15)))){'010. MR-Data IRR'!F44}="Floating")*((({'010. MR- Data 
IRR'!G44}<3%)*({'010. MR-Data IRR'!C44}-'000. Cover Sheet'!F18>7.3)*({'010. MR-Data 
IRR'!C44}-'000. Cover  Sheet'!F18<=9.3)){'010. MR-Data IRR'!G44}>=3%)*({'010. MR-Data 
IRR'!C44}-'000. Cover Sheet'!F18>10)*({'010. MR-Data IRR'!C44}- '000. Cover 
Sheet'!F18<=15))))),{'010. MR-Data IRR'!K44},0))+SUM(IF(({'010. MR-Data 
IRR'!F60}=B26)*({'010. MR-Data  IRR'!E60}="Short")*({'010. MR-Data IRR'!N60}="> 7.3 <= 
9.3 yrs (or > 10 <= 15 yrs)"),{'010. MR-Data IRR'!J60},0))+SUM(IF(({'010. MR-Data  
IRR'!E67}=B26)*({'010. MR-Data IRR'!D67}="Short")*({'010. MR-Data IRR'!J67}="> 7.3 <= 9.3 
yrs (or > 10 <= 15 yrs)"),{'010. MR-Data  IRR'!F67},0)),"")}   {=IF('000. Cover 
Sheet'!E36="Maturity",SUM(IF(({'010. MR-Data IRR'!G16}=B26)*((({'010. MR-Data 
IRR'!D16}="Fixed")*((({'010. MR-Data  IRR'!I16}<3%)*({'010. MR-Data IRR'!H16}-'000. Cover 
Sheet'!F18>9.3)*({'010. MR-Data IRR'!H16}-'000. Cover Sheet'!F18<=10.6)){'010.  MR-Data 
IRR'!I16}>=3%)*({'010. MR-Data IRR'!H16}-'000. Cover Sheet'!F18>15)*({'010. MR-Data 
IRR'!H16}-'000. Cover  Sheet'!F18<=20)))){'010. MR-Data IRR'!D16}="Floating")*((({'010. 
MR-Data IRR'!I16}<3%)*({'010. MR-Data IRR'!L16}-'000. Cover  Sheet'!F18>9.3)*({'010. 



MR-Data IRR'!L16}-'000. Cover Sheet'!F18<=10.6)){'010. MR-Data IRR'!I16}>=3%)*({'010. 
MR-Data IRR'!L16}- '000. Cover Sheet'!F18>15)*({'010. MR-Data IRR'!L16}-'000. Cover 
Sheet'!F18<=20))))),{'010. MR-Data IRR'!U16},0))+SUM(IF(({'010. MR- Data 
IRR'!L23}=B26)*((({'010. MR-Data IRR'!B23}="Short")*((({'010. MR-Data 
IRR'!I23}="Fixed")*((({'010. MR-Data IRR'!N23}<3%)*({'010.  MR-Data IRR'!M23}-'000. Cover 
Sheet'!F18>9.3)*({'010. MR-Data IRR'!M23}-'000. Cover Sheet'!F18<=10.6)){'010. MR-Data  
IRR'!N23}>=3%)*({'010. MR-Data IRR'!M23}-'000. Cover Sheet'!F18>15)*({'010. MR-Data 
IRR'!M23}-'000. Cover  Sheet'!F18<=20)))){'010. MR-Data IRR'!I23}="Floating")*((({'010. 
MR-Data IRR'!N23}<3%)*({'010. MR-Data IRR'!Q23}-'000. Cover  Sheet'!F18>9.3)*({'010. 
MR-Data IRR'!Q23}-'000. Cover Sheet'!F18<=10.6)){'010. MR-Data IRR'!N23}>=3%)*({'010. 
MR-Data IRR'!Q23}- '000. Cover Sheet'!F18>15)*({'010. MR-Data IRR'!Q23}-'000. Cover 
Sheet'!F18<=20)))))){'010. MR-Data IRR'!B23}="Long")*({'010. MR- Data IRR'!C23}-'000. 
Cover Sheet'!F18>9.3)*({'010. MR-Data IRR'!C23}-'000. Cover Sheet'!F18<=10.6))),{'010. 
MR-Data  IRR'!X23},0))+SUM(IF(({'010. MR-Data IRR'!I30}=B26)*((({'010. MR-Data 
IRR'!B30}="Short")*({'010. MR-Data IRR'!L30}-'000. Cover  Sheet'!F18>9.3)*({'010. MR-Data 
IRR'!L30}-'000. Cover Sheet'!F18<=10.6)){'010. MR-Data IRR'!B30}="Long")*({'010. MR-Data 
IRR'!M30}- '000. Cover Sheet'!F18>9.3)*({'010. MR-Data IRR'!M30}-'000. Cover 
Sheet'!F18<=10.6))),{'010. MR-Data IRR'!G30},0))+SUM(IF(({'010. MR- Data 
IRR'!I37}=B26)*((({'010. MR-Data IRR'!B37}="Short")*({'010. MR-Data IRR'!M37}-'000. Cover 
Sheet'!F18>9.3)*({'010. MR-Data  IRR'!M37}-'000. Cover Sheet'!F18<=10.6)){'010. MR-Data 
IRR'!B37}="Long")*({'010. MR-Data IRR'!L37}-'000. Cover  Sheet'!F18>9.3)*({'010. MR-Data 
IRR'!L37}-'000. Cover Sheet'!F18<=10.6))),{'010. MR-Data IRR'!G37},0))+SUM(IF(({'010. 
MR-Data  IRR'!I44}=B26)*((({'010. MR-Data IRR'!F44}="Fixed")*((({'010. MR-Data 
IRR'!G44}<3%)*({'010. MR-Data IRR'!D44}-'000. Cover  Sheet'!F18>9.3)*({'010. MR-Data 
IRR'!D44}-'000. Cover Sheet'!F18<=10.6)){'010. MR-Data IRR'!G44}>=3%)*({'010. MR-Data 
IRR'!D44}- '000. Cover Sheet'!F18>15)*({'010. MR-Data IRR'!D44}-'000. Cover 
Sheet'!F18<=20)))){'010. MR-Data IRR'!F44}="Floating")*((({'010. MR- Data 
IRR'!G44}<3%)*({'010. MR-Data IRR'!C44}-'000. Cover Sheet'!F18>9.3)*({'010. MR-Data 
IRR'!C44}-'000. Cover  Sheet'!F18<=10.6)){'010. MR-Data IRR'!G44}>=3%)*({'010. MR-Data 
IRR'!C44}-'000. Cover Sheet'!F18>15)*({'010. MR-Data IRR'!C44}- '000. Cover 
Sheet'!F18<=20))))),{'010. MR-Data IRR'!K44},0))+SUM(IF(({'010. MR-Data 
IRR'!F60}=B26)*({'010. MR-Data  IRR'!E60}="Short")*({'010. MR-Data IRR'!N60}="> 9.3 <= 
10.6 yrs (or > 15 <= 20 yrs)"),{'010. MR-Data IRR'!J60},0))+SUM(IF(({'010. MR-Data  
IRR'!E67}=B26)*({'010. MR-Data IRR'!D67}="Short")*({'010. MR-Data IRR'!J67}="> 9.3 <= 
10.6 yrs (or > 15 <= 20 yrs)"),{'010. MR-Data  IRR'!F67},0)),"")}   {=IF('000. Cover 
Sheet'!E36="Maturity",SUM(IF(({'010. MR-Data IRR'!G16}=B26)*((({'010. MR-Data 
IRR'!D16}="Fixed")*((({'010. MR-Data  IRR'!I16}<3%)*({'010. MR-Data IRR'!H16}-'000. Cover 
Sheet'!F18>10.6)*({'010. MR-Data IRR'!H16}-'000. Cover Sheet'!F18<=12)){'010.  MR-Data 
IRR'!I16}>=3%)*({'010. MR-Data IRR'!H16}-'000. Cover Sheet'!F18>20)))){'010. MR-Data 
IRR'!D16}="Floating")*((({'010. MR- Data IRR'!I16}<3%)*({'010. MR-Data IRR'!L16}-'000. 
Cover Sheet'!F18>10.6)*({'010. MR-Data IRR'!L16}-'000. Cover  Sheet'!F18<=12)){'010. 
MR-Data IRR'!I16}>=3%)*({'010. MR-Data IRR'!L16}-'000. Cover Sheet'!F18>20))))),{'010. 
MR-Data  IRR'!U16},0))+SUM(IF(({'010. MR-Data IRR'!L23}=B26)*((({'010. MR-Data 
IRR'!B23}="Short")*((({'010. MR-Data IRR'!I23}="Fixed")*((({'010.  MR-Data 
IRR'!N23}<3%)*({'010. MR-Data IRR'!M23}-'000. Cover Sheet'!F18>10.6)*({'010. MR-Data 
IRR'!M23}-'000. Cover  Sheet'!F18<=12)){'010. MR-Data IRR'!N23}>=3%)*({'010. MR-Data 
IRR'!M23}-'000. Cover Sheet'!F18>20)))){'010. MR-Data  IRR'!I23}="Floating")*((({'010. 



MR-Data IRR'!N23}<3%)*({'010. MR-Data IRR'!Q23}-'000. Cover Sheet'!F18>10.6)*({'010. 
MR-Data  IRR'!Q23}-'000. Cover Sheet'!F18<=12)){'010. MR-Data IRR'!N23}>=3%)*({'010. 
MR-Data IRR'!Q23}-'000. Cover  Sheet'!F18>20)))))){'010. MR-Data IRR'!B23}="Long")*({'010. 
MR-Data IRR'!C23}-'000. Cover Sheet'!F18>10.6)*({'010. MR-Data  IRR'!C23}-'000. Cover 
Sheet'!F18<=12))),{'010. MR-Data IRR'!X23},0))+SUM(IF(({'010. MR-Data 
IRR'!I30}=B26)*((({'010. MR-Data  IRR'!B30}="Short")*({'010. MR-Data IRR'!L30}-'000. Cover 
Sheet'!F18>10.6)*({'010. MR-Data IRR'!L30}-'000. Cover  Sheet'!F18<=12)){'010. MR-Data 
IRR'!B30}="Long")*({'010. MR-Data IRR'!M30}-'000. Cover Sheet'!F18>10.6)*({'010. MR-Data  
IRR'!M30}-'000. Cover Sheet'!F18<=12))),{'010. MR-Data IRR'!G30},0))+SUM(IF(({'010. 
MR-Data IRR'!I37}=B26)*((({'010. MR-Data  IRR'!B37}="Short")*({'010. MR-Data 
IRR'!M37}-'000. Cover Sheet'!F18>10.6)*({'010. MR-Data IRR'!M37}-'000. Cover  
Sheet'!F18<=12)){'010. MR-Data IRR'!B37}="Long")*({'010. MR-Data IRR'!L37}-'000. Cover 
Sheet'!F18>10.6)*({'010. MR-Data IRR'!L37}- '000. Cover Sheet'!F18<=12))),{'010. MR-Data 
IRR'!G37},0))+SUM(IF(({'010. MR-Data IRR'!I44}=B26)*((({'010. MR-Data  
IRR'!F44}="Fixed")*((({'010. MR-Data IRR'!G44}<3%)*({'010. MR-Data IRR'!D44}-'000. Cover 
Sheet'!F18>10.6)*({'010. MR-Data IRR'!D44}- '000. Cover Sheet'!F18<=12)){'010. MR-Data 
IRR'!G44}>=3%)*({'010. MR-Data IRR'!D44}-'000. Cover Sheet'!F18>20)))){'010. MR-Data  
IRR'!F44}="Floating")*((({'010. MR-Data IRR'!G44}<3%)*({'010. MR-Data IRR'!C44}-'000. 
Cover Sheet'!F18>10.6)*({'010. MR-Data IRR'!C44}- '000. Cover Sheet'!F18<=12)){'010. 
MR-Data IRR'!G44}>=3%)*({'010. MR-Data IRR'!C44}-'000. Cover Sheet'!F18>20))))),{'010. 
MR-Data  IRR'!K44},0))+SUM(IF(({'010. MR-Data IRR'!F60}=B26)*({'010. MR-Data 
IRR'!E60}="Short")*({'010. MR-Data IRR'!N60}="> 10.6 <= 12 yrs (or  > 20 yrs)"),{'010. 
MR-Data IRR'!J60},0))+SUM(IF(({'010. MR-Data IRR'!E67}=B26)*({'010. MR-Data 
IRR'!D67}="Short")*({'010. MR-Data  IRR'!J67}="> 10.6 <= 12 yrs (or > 20 yrs)"),{'010. 
MR-Data IRR'!F67},0)),"")}   {=IF('000. Cover Sheet'!E36="Maturity",SUM(IF(({'010. MR-Data 
IRR'!G16}=B26)*((({'010. MR-Data  IRR'!D16}="Fixed")*({'010. MR-Data IRR'!I16}<3%)*({'010. 
MR-Data IRR'!H16}-'000. Cover Sheet'!F18>12)*({'010. MR-Data  IRR'!H16}-'000. Cover 
Sheet'!F18<=20)){'010. MR-Data IRR'!D16}="Floating")*({'010. MR-Data IRR'!I16}<3%)*({'010. 
MR- Data IRR'!L16}-'000. Cover Sheet'!F18>12)*({'010. MR-Data IRR'!L16}-'000. Cover 
Sheet'!F18<=20))),{'010. MR-Data  IRR'!U16},0))+SUM(IF(({'010. MR-Data 
IRR'!L23}=B26)*((({'010. MR-Data IRR'!B23}="Short")*((({'010. MR-Data  
IRR'!I23}="Fixed")*({'010. MR-Data IRR'!N23}<3%)*({'010. MR-Data IRR'!M23}-'000. Cover 
Sheet'!F18>12)*({'010. MR-Data  IRR'!M23}-'000. Cover Sheet'!F18<=20)){'010. MR-Data 
IRR'!I23}="Floating")*({'010. MR-Data IRR'!N23}<3%)*({'010. MR- Data IRR'!Q23}-'000. Cover 
Sheet'!F18>12)*({'010. MR-Data IRR'!Q23}-'000. Cover Sheet'!F18<=20))){'010. MR-Data  
IRR'!B23}="Long")*({'010. MR-Data IRR'!C23}-'000. Cover Sheet'!F18>12)*({'010. MR-Data 
IRR'!C23}-'000. Cover  Sheet'!F18<=20))),{'010. MR-Data IRR'!X23},0))+SUM(IF(({'010. 
MR-Data IRR'!I30}=B26)*((({'010. MR-Data  IRR'!B30}="Short")*({'010. MR-Data 
IRR'!L30}-'000. Cover Sheet'!F18>12)*({'010. MR-Data IRR'!L30}-'000. Cover  
Sheet'!F18<=20)){'010. MR-Data IRR'!B30}="Long")*({'010. MR-Data IRR'!M30}-'000. Cover 
Sheet'!F18>12)*({'010. MR- Data IRR'!M30}-'000. Cover Sheet'!F18<=20))),{'010. MR-Data 
IRR'!G30},0))+SUM(IF(({'010. MR-Data IRR'!I37}=B26)*((({'010.  MR-Data 
IRR'!B37}="Short")*({'010. MR-Data IRR'!M37}-'000. Cover Sheet'!F18>12)*({'010. MR-Data 
IRR'!M37}-'000. Cover  Sheet'!F18<=20)){'010. MR-Data IRR'!B37}="Long")*({'010. MR-Data 
IRR'!L37}-'000. Cover Sheet'!F18>12)*({'010. MR-Data  IRR'!L37}-'000. Cover 
Sheet'!F18<=20))),{'010. MR-Data IRR'!G37},0))+SUM(IF(({'010. MR-Data 
IRR'!I44}=B26)*((({'010. MR- Data IRR'!F44}="Fixed")*({'010. MR-Data IRR'!G44}<3%)*({'010. 



MR-Data IRR'!D44}-'000. Cover Sheet'!F18>12)*({'010. MR- Data IRR'!D44}-'000. Cover 
Sheet'!F18<=20)){'010. MR-Data IRR'!F44}="Floating")*({'010. MR-Data 
IRR'!G44}<3%)*({'010.  MR-Data IRR'!C44}-'000. Cover Sheet'!F18>12)*({'010. MR-Data 
IRR'!C44}-'000. Cover Sheet'!F18<=20))),{'010. MR-Data  IRR'!K44},0))+SUM(IF(({'010. 
MR-Data IRR'!F60}=B26)*({'010. MR-Data IRR'!E60}="Short")*({'010. MR-Data IRR'!N60}="> 
12  <= 20 yrs"),{'010. MR-Data IRR'!J60},0))+SUM(IF(({'010. MR-Data IRR'!E67}=B26)*({'010. 
MR-Data IRR'!D67}="Short")*({'010.  MR-Data IRR'!J67}="> 12 <= 20 yrs"),{'010. MR-Data 
IRR'!F67},0)),"")}   {=IF('000. Cover Sheet'!E36="Maturity",SUM(IF(({'010. MR-Data 
IRR'!G16}=B26)*((({'010. MR-Data  IRR'!D16}="Fixed")*({'010. MR-Data IRR'!I16}<3%)*({'010. 
MR-Data IRR'!H16}-'000. Cover  Sheet'!F18>20)){'010. MR-Data IRR'!D16}="Floating")*({'010. 
MR-Data IRR'!I16}<3%)*({'010. MR-Data  IRR'!L16}-'000. Cover Sheet'!F18>20))),{'010. 
MR-Data IRR'!U16},0))+SUM(IF(({'010. MR-Data  IRR'!L23}=B26)*((({'010. MR-Data 
IRR'!B23}="Short")*((({'010. MR-Data IRR'!I23}="Fixed")*({'010. MR-Data  
IRR'!N23}<3%)*({'010. MR-Data IRR'!M23}-'000. Cover Sheet'!F18>20)){'010. MR-Data  
IRR'!I23}="Floating")*({'010. MR-Data IRR'!N23}<3%)*({'010. MR-Data IRR'!Q23}-'000. Cover  
Sheet'!F18>20))){'010. MR-Data IRR'!B23}="Long")*({'010. MR-Data IRR'!C23}-'000. Cover  
Sheet'!F18>20))),{'010. MR-Data IRR'!X23},0))+SUM(IF(({'010. MR-Data 
IRR'!I30}=B26)*((({'010. MR-Data  IRR'!B30}="Short")*({'010. MR-Data IRR'!L30}-'000. Cover 
Sheet'!F18>20)){'010. MR-Data  IRR'!B30}="Long")*({'010. MR-Data IRR'!M30}-'000. Cover 
Sheet'!F18>20))),{'010. MR-Data  IRR'!G30},0))+SUM(IF(({'010. MR-Data 
IRR'!I37}=B26)*((({'010. MR-Data IRR'!B37}="Short")*({'010. MR-Data  IRR'!M37}-'000. Cover 
Sheet'!F18>20)){'010. MR-Data IRR'!B37}="Long")*({'010. MR-Data IRR'!L37}-'000.  Cover 
Sheet'!F18>20))),{'010. MR-Data IRR'!G37},0))+SUM(IF(({'010. MR-Data 
IRR'!I44}=B26)*((({'010. MR-Data  IRR'!F44}="Fixed")*({'010. MR-Data IRR'!G44}<3%)*({'010. 
MR-Data IRR'!D44}-'000. Cover  Sheet'!F18>20)){'010. MR-Data IRR'!F44}="Floating")*({'010. 
MR-Data IRR'!G44}<3%)*({'010. MR-Data  IRR'!C44}-'000. Cover Sheet'!F18>20))),{'010. 
MR-Data IRR'!K44},0))+SUM(IF(({'010. MR-Data  IRR'!F60}=B26)*({'010. MR-Data 
IRR'!E60}="Short")*({'010. MR-Data IRR'!N60}="> 20 yrs"),{'010. MR-Data  
IRR'!J60},0))+SUM(IF(({'010. MR-Data IRR'!E67}=B26)*({'010. MR-Data 
IRR'!D67}="Short")*({'010. MR-Data  IRR'!J67}="> 20 yrs"),{'010. MR-Data IRR'!F67},0)),"")}  
=ABS(H45-I45)  =J45   =40%*D59  =30%*D60  =30%*D61   =SUM(F59:F61)  =40%*D73  
=100%*D74   =SUM(F73:F74)  =SUM(F50,H54,F62,F75)  =SUM({F78})  =IF('000. Cover 
Sheet'!E36="Maturity",MAX(-SUMIF({'010. MR-Data IRR'!F60},E88,{'010. MR-Data  
IRR'!T60}),0),"")  =SUM({F88})  =0%*F9   =0.25%*F10  =1%*F11  =1.6%*F12  =8%*F13  
=12%*F14  =8%*F15  =0.25%*F16   =1%*F17  =1.6%*F18  =8%*F19  =12%*F20  =8%*F21  
=SUM(G9:G21)  =IF('000. Cover Sheet'!E36="Maturity",ABS(SUMIF({'010. MR-Data 
IRR'!F60},E88,{'010. MR-Data IRR'!V60})),"")   =SUM({G88})  =0%*E30  =0.2%*E31  
=0.4%*E32  =0.7%*E33   =1.25%*E34  =1.75%*E35  =2.25%*E36  =2.75%*E37  
=3.25%*E38  =3.75%*E39   =4.5%*E40  =5.25%*E41  =6%*E42  =8%*E43  =12.5%*E44   
=SUM(H30:H44)  =10%*F54  =0%*F30  =0.2%*F31  =0.4%*F32   =0.7%*F33  =1.25%*F34  
=1.75%*F35  =2.25%*F36  =2.75%*F37   =3.25%*F38  =3.75%*F39  =4.5%*F40  
=5.25%*F41  =6%*F42   =8%*F43  =12.5%*F44  =SUM(I30:I44)  =MIN(H30,I30)  
=MIN(H31,I31)  =MIN(H32,I32)   =MIN(H33,I33)  =MIN(H34,I34)  =MIN(H35,I35)  
=MIN(H36,I36)  =MIN(H37,I37)  =MIN(H38,I38)   =MIN(H39,I39)  =MIN(H40,I40)  
=MIN(H41,I41)  =MIN(H42,I42)  =MIN(H43,I43)  =MIN(H44,I44)   =SUM(J30:J44)  
=SUM({J88})  =SUM(G22,F80,C89,F89:G89,J89)  =H30-J30  =H31-J31  =H32-J32   
=H33-J33  =H34-J34  =H35-J35  =H36-J36  =H37-J37   =H38-J38  =H39-J39  =H40-J40  



=H41-J41  =H42-J42   =H43-J43  =H44-J44  =I30-J30  =I31-J31  =I32-J32   =I33-J33  
=I34-J34  =I35-J35  =I36-J36  =I37-J37  =I38-J38   =I39-J39  =I40-J40  =I41-J41  =I42-J42  
=I43-J43   =I44-J44  =IF('000. Cover Sheet'!E36="Duration",SUMIF({'010. MR-Data 
IRR'!F53},B88,{'010. MR-Data IRR'!T53}),"")  =SUM({C88})   {=IF('000. Cover 
Sheet'!E36="Duration",SUM(IF(({'010. MR-Data IRR'!G9}=B26)*({'010. MR-Data  
IRR'!M9}<=1/12),{'010. MR-Data IRR'!U9}*{'010. MR-Data IRR'!M9},0))+SUM(IF(({'010. 
MR-Data  IRR'!L23}=B26)*({'010. MR-Data IRR'!B23}="Long")*({'010. MR-Data 
IRR'!R23}<=1/12),{'010. MR-Data  IRR'!X23}*{'010. MR-Data IRR'!R23},0))+SUM(IF(({'010. 
MR-Data IRR'!L23}=B26)*({'010. MR-Data  IRR'!B23}="Short")*({'010. MR-Data 
IRR'!D23}<=1/12),{'010. MR-Data IRR'!X23}*{'010. MR-Data  IRR'!D23},0))+SUM(IF(({'010. 
MR-Data IRR'!I30}=B26)*({'010. MR-Data IRR'!E30}<=1/12),{'010. MR-Data  IRR'!D30}*{'010. 
MR-Data IRR'!E30},0))+SUM(IF(({'010. MR-Data IRR'!I37}=B26)*({'010. MR-Data  
IRR'!E37}<=1/12),{'010. MR-Data IRR'!D37}*{'010. MR-Data IRR'!E37},0))+SUM(IF(({'010. 
MR-Data  IRR'!P44}=B26)*({'010. MR-Data IRR'!S44}<=1/12),{'010. MR-Data 
IRR'!R44}*{'010. MR-Data  IRR'!S44},0))+SUM(IF(({'010. MR-Data IRR'!F60}=B26)*({'010. 
MR-Data IRR'!E60}="Long")*({'010. MR-Data  IRR'!O60}<=1/12),{'010. MR-Data 
IRR'!J60}*{'010. MR-Data IRR'!O60},0))+SUM(IF(({'010. MR-Data  IRR'!E67}=B26)*({'010. 
MR-Data IRR'!D67}="Long")*({'010. MR-Data IRR'!K67}<=1/12),{'010. MR-Data  
IRR'!F67}*{'010. MR-Data IRR'!K67},0)),"")}   {=IF('000. Cover 
Sheet'!E36="Duration",SUM(IF(({'010. MR-Data IRR'!G9}=B26)*({'010. MR-Data  
IRR'!M9}>1/12)*({'010. MR-Data IRR'!M9}<=1/4),{'010. MR-Data IRR'!U9}*{'010. MR-Data  
IRR'!M9},0))+SUM(IF(({'010. MR-Data IRR'!L23}=B26)*({'010. MR-Data 
IRR'!B23}="Long")*({'010. MR-Data  IRR'!R23}>1/12)*({'010. MR-Data IRR'!R23}<=1/4),{'010. 
MR-Data IRR'!X23}*{'010. MR-Data  IRR'!R23},0))+SUM(IF(({'010. MR-Data 
IRR'!L23}=B26)*({'010. MR-Data IRR'!B23}="Short")*({'010. MR-Data  IRR'!D23}>1/12)*({'010. 
MR-Data IRR'!D23}<=1/4),{'010. MR-Data IRR'!X23}*{'010. MR-Data  
IRR'!D23},0))+SUM(IF(({'010. MR-Data IRR'!I30}=B26)*({'010. MR-Data 
IRR'!E30}>1/12)*({'010. MR-Data  IRR'!E30}<=1/4),{'010. MR-Data IRR'!D30}*{'010. MR-Data 
IRR'!E30},0))+SUM(IF(({'010. MR-Data  IRR'!I37}=B26)*({'010. MR-Data 
IRR'!E37}>1/12)*({'010. MR-Data IRR'!E37}<=1/4),{'010. MR-Data  IRR'!D37}*{'010. MR-Data 
IRR'!E37},0))+SUM(IF(({'010. MR-Data IRR'!P44}=B26)*({'010. MR-Data  
IRR'!S44}>1/12)*({'010. MR-Data IRR'!S44}<=1/4),{'010. MR-Data IRR'!R44}*{'010. MR-Data  
IRR'!S44},0))+SUM(IF(({'010. MR-Data IRR'!F60}=B26)*({'010. MR-Data 
IRR'!E60}="Long")*({'010. MR-Data  IRR'!O60}>1/12)*({'010. MR-Data IRR'!O60}<=1/4),{'010. 
MR-Data IRR'!J60}*{'010. MR-Data  IRR'!O60},0))+SUM(IF(({'010. MR-Data 
IRR'!E67}=B26)*({'010. MR-Data IRR'!D67}="Long")*({'010. MR-Data  IRR'!K67}>1/12)*({'010. 
MR-Data IRR'!K67}<=1/4),{'010. MR-Data IRR'!F67}*{'010. MR-Data IRR'!K67},0)),"")}   
{=IF('000. Cover Sheet'!E36="Duration",SUM(IF(({'010. MR-Data IRR'!G9}=B26)*({'010. 
MR-Data  IRR'!M9}>1/4)*({'010. MR-Data IRR'!M9}<=1/2),{'010. MR-Data IRR'!U9}*{'010. 
MR-Data  IRR'!M9},0))+SUM(IF(({'010. MR-Data IRR'!L23}=B26)*({'010. MR-Data 
IRR'!B23}="Long")*({'010. MR-Data  IRR'!R23}>1/4)*({'010. MR-Data IRR'!R23}<=1/2),{'010. 
MR-Data IRR'!X23}*{'010. MR-Data  IRR'!R23},0))+SUM(IF(({'010. MR-Data 
IRR'!L23}=B26)*({'010. MR-Data IRR'!B23}="Short")*({'010. MR-Data  IRR'!D23}>1/4)*({'010. 
MR-Data IRR'!D23}<=1/2),{'010. MR-Data IRR'!X23}*{'010. MR-Data  
IRR'!D23},0))+SUM(IF(({'010. MR-Data IRR'!I30}=B26)*({'010. MR-Data 
IRR'!E30}>1/4)*({'010. MR-Data  IRR'!E30}<=1/2),{'010. MR-Data IRR'!D30}*{'010. MR-Data 
IRR'!E30},0))+SUM(IF(({'010. MR-Data  IRR'!I37}=B26)*({'010. MR-Data 



IRR'!E37}>1/4)*({'010. MR-Data IRR'!E37}<=1/2),{'010. MR-Data  IRR'!D37}*{'010. MR-Data 
IRR'!E37},0))+SUM(IF(({'010. MR-Data IRR'!P44}=B26)*({'010. MR-Data  
IRR'!S44}>1/4)*({'010. MR-Data IRR'!S44}<=1/2),{'010. MR-Data IRR'!R44}*{'010. MR-Data  
IRR'!S44},0))+SUM(IF(({'010. MR-Data IRR'!F60}=B26)*({'010. MR-Data 
IRR'!E60}="Long")*({'010. MR-Data  IRR'!O60}>1/4)*({'010. MR-Data IRR'!O60}<=1/2),{'010. 
MR-Data IRR'!J60}*{'010. MR-Data  IRR'!O60},0))+SUM(IF(({'010. MR-Data 
IRR'!E67}=B26)*({'010. MR-Data IRR'!D67}="Long")*({'010. MR-Data  IRR'!K67}>1/4)*({'010. 
MR-Data IRR'!K67}<=1/2),{'010. MR-Data IRR'!F67}*{'010. MR-Data IRR'!K67},0)),"")}   
{=IF('000. Cover Sheet'!E36="Duration",SUM(IF(({'010. MR-Data IRR'!G9}=B26)*({'010. 
MR-Data  IRR'!M9}>1/2)*({'010. MR-Data IRR'!M9}<=1),{'010. MR-Data IRR'!U9}*{'010. 
MR-Data  IRR'!M9},0))+SUM(IF(({'010. MR-Data IRR'!L23}=B26)*({'010. MR-Data 
IRR'!B23}="Long")*({'010. MR-Data  IRR'!R23}>1/2)*({'010. MR-Data IRR'!R23}<=1),{'010. 
MR-Data IRR'!X23}*{'010. MR-Data  IRR'!R23},0))+SUM(IF(({'010. MR-Data 
IRR'!L23}=B26)*({'010. MR-Data IRR'!B23}="Short")*({'010. MR-Data  IRR'!D23}>1/2)*({'010. 
MR-Data IRR'!D23}<=1),{'010. MR-Data IRR'!X23}*{'010. MR-Data  
IRR'!D23},0))+SUM(IF(({'010. MR-Data IRR'!I30}=B26)*({'010. MR-Data 
IRR'!E30}>1/2)*({'010. MR-Data  IRR'!E30}<=1),{'010. MR-Data IRR'!D30}*{'010. MR-Data 
IRR'!E30},0))+SUM(IF(({'010. MR-Data  IRR'!I37}=B26)*({'010. MR-Data 
IRR'!E37}>1/2)*({'010. MR-Data IRR'!E37}<=1),{'010. MR-Data IRR'!D37}*{'010.  MR-Data 
IRR'!E37},0))+SUM(IF(({'010. MR-Data IRR'!P44}=B26)*({'010. MR-Data 
IRR'!S44}>1/2)*({'010. MR-Data  IRR'!S44}<=1),{'010. MR-Data IRR'!R44}*{'010. MR-Data 
IRR'!S44},0))+SUM(IF(({'010. MR-Data  IRR'!F60}=B26)*({'010. MR-Data 
IRR'!E60}="Long")*({'010. MR-Data IRR'!O60}>1/2)*({'010. MR-Data  IRR'!O60}<=1),{'010. 
MR-Data IRR'!J60}*{'010. MR-Data IRR'!O60},0))+SUM(IF(({'010. MR-Data  
IRR'!E67}=B26)*({'010. MR-Data IRR'!D67}="Long")*({'010. MR-Data IRR'!K67}>1/2)*({'010. 
MR-Data  IRR'!K67}<=1),{'010. MR-Data IRR'!F67}*{'010. MR-Data IRR'!K67},0)),"")}   
{=IF('000. Cover Sheet'!E36="Duration",SUM(IF(({'010. MR-Data IRR'!G9}=B26)*({'010. 
MR-Data  IRR'!M9}>1)*({'010. MR-Data IRR'!M9}<=1.9),{'010. MR-Data IRR'!U9}*{'010. 
MR-Data  IRR'!M9},0))+SUM(IF(({'010. MR-Data IRR'!L23}=B26)*({'010. MR-Data 
IRR'!B23}="Long")*({'010. MR-Data  IRR'!R23}>1)*({'010. MR-Data IRR'!R23}<=1.9),{'010. 
MR-Data IRR'!X23}*{'010. MR-Data  IRR'!R23},0))+SUM(IF(({'010. MR-Data 
IRR'!L23}=B26)*({'010. MR-Data IRR'!B23}="Short")*({'010. MR-Data  IRR'!D23}>1)*({'010. 
MR-Data IRR'!D23}<=1.9),{'010. MR-Data IRR'!X23}*{'010. MR-Data  
IRR'!D23},0))+SUM(IF(({'010. MR-Data IRR'!I30}=B26)*({'010. MR-Data IRR'!E30}>1)*({'010. 
MR-Data  IRR'!E30}<=1.9),{'010. MR-Data IRR'!D30}*{'010. MR-Data 
IRR'!E30},0))+SUM(IF(({'010. MR-Data  IRR'!I37}=B26)*({'010. MR-Data IRR'!E37}>1)*({'010. 
MR-Data IRR'!E37}<=1.9),{'010. MR-Data IRR'!D37}*{'010.  MR-Data 
IRR'!E37},0))+SUM(IF(({'010. MR-Data IRR'!P44}=B26)*({'010. MR-Data IRR'!S44}>1)*({'010. 
MR-Data  IRR'!S44}<=1.9),{'010. MR-Data IRR'!R44}*{'010. MR-Data 
IRR'!S44},0))+SUM(IF(({'010. MR-Data  IRR'!F60}=B26)*({'010. MR-Data 
IRR'!E60}="Long")*({'010. MR-Data IRR'!O60}>1)*({'010. MR-Data  IRR'!O60}<=1.9),{'010. 
MR-Data IRR'!J60}*{'010. MR-Data IRR'!O60},0))+SUM(IF(({'010. MR-Data  
IRR'!E67}=B26)*({'010. MR-Data IRR'!D67}="Long")*({'010. MR-Data IRR'!K67}>1)*({'010. 
MR-Data  IRR'!K67}<=1.9),{'010. MR-Data IRR'!F67}*{'010. MR-Data IRR'!K67},0)),"")}   
{=IF('000. Cover Sheet'!E36="Duration",SUM(IF(({'010. MR-Data IRR'!G9}=B26)*({'010. 
MR-Data  IRR'!M9}>1.9)*({'010. MR-Data IRR'!M9}<=2.8),{'010. MR-Data IRR'!U9}*{'010. 
MR-Data  IRR'!M9},0))+SUM(IF(({'010. MR-Data IRR'!L23}=B26)*({'010. MR-Data 



IRR'!B23}="Long")*({'010. MR-Data  IRR'!R23}>1.9)*({'010. MR-Data IRR'!R23}<=2.8),{'010. 
MR-Data IRR'!X23}*{'010. MR-Data  IRR'!R23},0))+SUM(IF(({'010. MR-Data 
IRR'!L23}=B26)*({'010. MR-Data IRR'!B23}="Short")*({'010. MR-Data  IRR'!D23}>1.9)*({'010. 
MR-Data IRR'!D23}<=2.8),{'010. MR-Data IRR'!X23}*{'010. MR-Data  
IRR'!D23},0))+SUM(IF(({'010. MR-Data IRR'!I30}=B26)*({'010. MR-Data 
IRR'!E30}>1.9)*({'010. MR-Data  IRR'!E30}<=2.8),{'010. MR-Data IRR'!D30}*{'010. MR-Data 
IRR'!E30},0))+SUM(IF(({'010. MR-Data  IRR'!I37}=B26)*({'010. MR-Data 
IRR'!E37}>1.9)*({'010. MR-Data IRR'!E37}<=2.8),{'010. MR-Data IRR'!D37}*{'010.  MR-Data 
IRR'!E37},0))+SUM(IF(({'010. MR-Data IRR'!P44}=B26)*({'010. MR-Data 
IRR'!S44}>1.9)*({'010. MR-Data  IRR'!S44}<=2.8),{'010. MR-Data IRR'!R44}*{'010. MR-Data 
IRR'!S44},0))+SUM(IF(({'010. MR-Data  IRR'!F60}=B26)*({'010. MR-Data 
IRR'!E60}="Long")*({'010. MR-Data IRR'!O60}>1.9)*({'010. MR-Data  IRR'!O60}<=2.8),{'010. 
MR-Data IRR'!J60}*{'010. MR-Data IRR'!O60},0))+SUM(IF(({'010. MR-Data  
IRR'!E67}=B26)*({'010. MR-Data IRR'!D67}="Long")*({'010. MR-Data IRR'!K67}>1.9)*({'010. 
MR-Data  IRR'!K67}<=2.8),{'010. MR-Data IRR'!F67}*{'010. MR-Data IRR'!K67},0)),"")}   
{=IF('000. Cover Sheet'!E36="Duration",SUM(IF(({'010. MR-Data IRR'!G9}=B26)*({'010. 
MR-Data  IRR'!M9}>2.8)*({'010. MR-Data IRR'!M9}<=3.6),{'010. MR-Data IRR'!U9}*{'010. 
MR-Data  IRR'!M9},0))+SUM(IF(({'010. MR-Data IRR'!L23}=B26)*({'010. MR-Data 
IRR'!B23}="Long")*({'010. MR-Data  IRR'!R23}>2.8)*({'010. MR-Data IRR'!R23}<=3.6),{'010. 
MR-Data IRR'!X23}*{'010. MR-Data  IRR'!R23},0))+SUM(IF(({'010. MR-Data 
IRR'!L23}=B26)*({'010. MR-Data IRR'!B23}="Short")*({'010. MR-Data  IRR'!D23}>2.8)*({'010. 
MR-Data IRR'!D23}<=3.6),{'010. MR-Data IRR'!X23}*{'010. MR-Data  
IRR'!D23},0))+SUM(IF(({'010. MR-Data IRR'!I30}=B26)*({'010. MR-Data 
IRR'!E30}>2.8)*({'010. MR-Data  IRR'!E30}<=3.6),{'010. MR-Data IRR'!D30}*{'010. MR-Data 
IRR'!E30},0))+SUM(IF(({'010. MR-Data  IRR'!I37}=B26)*({'010. MR-Data 
IRR'!E37}>2.8)*({'010. MR-Data IRR'!E37}<=3.6),{'010. MR-Data IRR'!D37}*{'010.  MR-Data 
IRR'!E37},0))+SUM(IF(({'010. MR-Data IRR'!P44}=B26)*({'010. MR-Data 
IRR'!S44}>2.8)*({'010. MR-Data  IRR'!S44}<=3.6),{'010. MR-Data IRR'!R44}*{'010. MR-Data 
IRR'!S44},0))+SUM(IF(({'010. MR-Data  IRR'!F60}=B26)*({'010. MR-Data 
IRR'!E60}="Long")*({'010. MR-Data IRR'!O60}>2.8)*({'010. MR-Data  IRR'!O60}<=3.6),{'010. 
MR-Data IRR'!J60}*{'010. MR-Data IRR'!O60},0))+SUM(IF(({'010. MR-Data  
IRR'!E67}=B26)*({'010. MR-Data IRR'!D67}="Long")*({'010. MR-Data IRR'!K67}>2.8)*({'010. 
MR-Data  IRR'!K67}<=3.6),{'010. MR-Data IRR'!F67}*{'010. MR-Data IRR'!K67},0)),"")}   
{=IF('000. Cover Sheet'!E36="Duration",SUM(IF(({'010. MR-Data IRR'!G9}=B26)*({'010. 
MR-Data  IRR'!M9}>3.6)*({'010. MR-Data IRR'!M9}<=4.3),{'010. MR-Data IRR'!U9}*{'010. 
MR-Data  IRR'!M9},0))+SUM(IF(({'010. MR-Data IRR'!L23}=B26)*({'010. MR-Data 
IRR'!B23}="Long")*({'010. MR-Data  IRR'!R23}>3.6)*({'010. MR-Data IRR'!R23}<=4.3),{'010. 
MR-Data IRR'!X23}*{'010. MR-Data  IRR'!R23},0))+SUM(IF(({'010. MR-Data 
IRR'!L23}=B26)*({'010. MR-Data IRR'!B23}="Short")*({'010. MR-Data  IRR'!D23}>3.6)*({'010. 
MR-Data IRR'!D23}<=4.3),{'010. MR-Data IRR'!X23}*{'010. MR-Data  
IRR'!D23},0))+SUM(IF(({'010. MR-Data IRR'!I30}=B26)*({'010. MR-Data 
IRR'!E30}>3.6)*({'010. MR-Data  IRR'!E30}<=4.3),{'010. MR-Data IRR'!D30}*{'010. MR-Data 
IRR'!E30},0))+SUM(IF(({'010. MR-Data  IRR'!I37}=B26)*({'010. MR-Data 
IRR'!E37}>3.6)*({'010. MR-Data IRR'!E37}<=4.3),{'010. MR-Data IRR'!D37}*{'010.  MR-Data 
IRR'!E37},0))+SUM(IF(({'010. MR-Data IRR'!P44}=B26)*({'010. MR-Data 
IRR'!S44}>3.6)*({'010. MR-Data  IRR'!S44}<=4.3),{'010. MR-Data IRR'!R44}*{'010. MR-Data 
IRR'!S44},0))+SUM(IF(({'010. MR-Data  IRR'!F60}=B26)*({'010. MR-Data 



IRR'!E60}="Long")*({'010. MR-Data IRR'!O60}>3.6)*({'010. MR-Data  IRR'!O60}<=4.3),{'010. 
MR-Data IRR'!J60}*{'010. MR-Data IRR'!O60},0))+SUM(IF(({'010. MR-Data  
IRR'!E67}=B26)*({'010. MR-Data IRR'!D67}="Long")*({'010. MR-Data IRR'!K67}>3.6)*({'010. 
MR-Data  IRR'!K67}<=4.3),{'010. MR-Data IRR'!F67}*{'010. MR-Data IRR'!K67},0)),"")}   
{=IF('000. Cover Sheet'!E36="Duration",SUM(IF(({'010. MR-Data IRR'!G9}=B26)*({'010. 
MR-Data  IRR'!M9}>4.3)*({'010. MR-Data IRR'!M9}<=5.7),{'010. MR-Data IRR'!U9}*{'010. 
MR-Data  IRR'!M9},0))+SUM(IF(({'010. MR-Data IRR'!L23}=B26)*({'010. MR-Data 
IRR'!B23}="Long")*({'010. MR-Data  IRR'!R23}>4.3)*({'010. MR-Data IRR'!R23}<=5.7),{'010. 
MR-Data IRR'!X23}*{'010. MR-Data  IRR'!R23},0))+SUM(IF(({'010. MR-Data 
IRR'!L23}=B26)*({'010. MR-Data IRR'!B23}="Short")*({'010. MR-Data  IRR'!D23}>4.3)*({'010. 
MR-Data IRR'!D23}<=5.7),{'010. MR-Data IRR'!X23}*{'010. MR-Data  
IRR'!D23},0))+SUM(IF(({'010. MR-Data IRR'!I30}=B26)*({'010. MR-Data 
IRR'!E30}>4.3)*({'010. MR-Data  IRR'!E30}<=5.7),{'010. MR-Data IRR'!D30}*{'010. MR-Data 
IRR'!E30},0))+SUM(IF(({'010. MR-Data  IRR'!I37}=B26)*({'010. MR-Data 
IRR'!E37}>4.3)*({'010. MR-Data IRR'!E37}<=5.7),{'010. MR-Data IRR'!D37}*{'010.  MR-Data 
IRR'!E37},0))+SUM(IF(({'010. MR-Data IRR'!P44}=B26)*({'010. MR-Data 
IRR'!S44}>4.3)*({'010. MR-Data  IRR'!S44}<=5.7),{'010. MR-Data IRR'!R44}*{'010. MR-Data 
IRR'!S44},0))+SUM(IF(({'010. MR-Data  IRR'!F60}=B26)*({'010. MR-Data 
IRR'!E60}="Long")*({'010. MR-Data IRR'!O60}>4.3)*({'010. MR-Data  IRR'!O60}<=5.7),{'010. 
MR-Data IRR'!J60}*{'010. MR-Data IRR'!O60},0))+SUM(IF(({'010. MR-Data  
IRR'!E67}=B26)*({'010. MR-Data IRR'!D67}="Long")*({'010. MR-Data IRR'!K67}>4.3)*({'010. 
MR-Data  IRR'!K67}<=5.7),{'010. MR-Data IRR'!F67}*{'010. MR-Data IRR'!K67},0)),"")}   
{=IF('000. Cover Sheet'!E36="Duration",SUM(IF(({'010. MR-Data IRR'!G9}=B26)*({'010. 
MR-Data  IRR'!M9}>5.7)*({'010. MR-Data IRR'!M9}<=7.3),{'010. MR-Data IRR'!U9}*{'010. 
MR-Data  IRR'!M9},0))+SUM(IF(({'010. MR-Data IRR'!L23}=B26)*({'010. MR-Data 
IRR'!B23}="Long")*({'010. MR-Data  IRR'!R23}>5.7)*({'010. MR-Data IRR'!R23}<=7.3),{'010. 
MR-Data IRR'!X23}*{'010. MR-Data  IRR'!R23},0))+SUM(IF(({'010. MR-Data 
IRR'!L23}=B26)*({'010. MR-Data IRR'!B23}="Short")*({'010. MR-Data  IRR'!D23}>5.7)*({'010. 
MR-Data IRR'!D23}<=7.3),{'010. MR-Data IRR'!X23}*{'010. MR-Data  
IRR'!D23},0))+SUM(IF(({'010. MR-Data IRR'!I30}=B26)*({'010. MR-Data 
IRR'!E30}>5.7)*({'010. MR-Data  IRR'!E30}<=7.3),{'010. MR-Data IRR'!D30}*{'010. MR-Data 
IRR'!E30},0))+SUM(IF(({'010. MR-Data  IRR'!I37}=B26)*({'010. MR-Data 
IRR'!E37}>5.7)*({'010. MR-Data IRR'!E37}<=7.3),{'010. MR-Data IRR'!D37}*{'010.  MR-Data 
IRR'!E37},0))+SUM(IF(({'010. MR-Data IRR'!P44}=B26)*({'010. MR-Data 
IRR'!S44}>5.7)*({'010. MR-Data  IRR'!S44}<=7.3),{'010. MR-Data IRR'!R44}*{'010. MR-Data 
IRR'!S44},0))+SUM(IF(({'010. MR-Data  IRR'!F60}=B26)*({'010. MR-Data 
IRR'!E60}="Long")*({'010. MR-Data IRR'!O60}>5.7)*({'010. MR-Data  IRR'!O60}<=7.3),{'010. 
MR-Data IRR'!J60}*{'010. MR-Data IRR'!O60},0))+SUM(IF(({'010. MR-Data  
IRR'!E67}=B26)*({'010. MR-Data IRR'!D67}="Long")*({'010. MR-Data IRR'!K67}>5.7)*({'010. 
MR-Data  IRR'!K67}<=7.3),{'010. MR-Data IRR'!F67}*{'010. MR-Data IRR'!K67},0)),"")}   
{=IF('000. Cover Sheet'!E36="Duration",SUM(IF(({'010. MR-Data IRR'!G9}=B26)*({'010. 
MR-Data  IRR'!M9}>7.3)*({'010. MR-Data IRR'!M9}<=9.3),{'010. MR-Data IRR'!U9}*{'010. 
MR-Data  IRR'!M9},0))+SUM(IF(({'010. MR-Data IRR'!L23}=B26)*({'010. MR-Data 
IRR'!B23}="Long")*({'010. MR-Data  IRR'!R23}>7.3)*({'010. MR-Data IRR'!R23}<=9.3),{'010. 
MR-Data IRR'!X23}*{'010. MR-Data  IRR'!R23},0))+SUM(IF(({'010. MR-Data 
IRR'!L23}=B26)*({'010. MR-Data IRR'!B23}="Short")*({'010. MR-Data  IRR'!D23}>7.3)*({'010. 
MR-Data IRR'!D23}<=9.3),{'010. MR-Data IRR'!X23}*{'010. MR-Data  



IRR'!D23},0))+SUM(IF(({'010. MR-Data IRR'!I30}=B26)*({'010. MR-Data 
IRR'!E30}>7.3)*({'010. MR-Data  IRR'!E30}<=9.3),{'010. MR-Data IRR'!D30}*{'010. MR-Data 
IRR'!E30},0))+SUM(IF(({'010. MR-Data  IRR'!I37}=B26)*({'010. MR-Data 
IRR'!E37}>7.3)*({'010. MR-Data IRR'!E37}<=9.3),{'010. MR-Data IRR'!D37}*{'010.  MR-Data 
IRR'!E37},0))+SUM(IF(({'010. MR-Data IRR'!P44}=B26)*({'010. MR-Data 
IRR'!S44}>7.3)*({'010. MR-Data  IRR'!S44}<=9.3),{'010. MR-Data IRR'!R44}*{'010. MR-Data 
IRR'!S44},0))+SUM(IF(({'010. MR-Data  IRR'!F60}=B26)*({'010. MR-Data 
IRR'!E60}="Long")*({'010. MR-Data IRR'!O60}>7.3)*({'010. MR-Data  IRR'!O60}<=9.3),{'010. 
MR-Data IRR'!J60}*{'010. MR-Data IRR'!O60},0))+SUM(IF(({'010. MR-Data  
IRR'!E67}=B26)*({'010. MR-Data IRR'!D67}="Long")*({'010. MR-Data IRR'!K67}>7.3)*({'010. 
MR-Data  IRR'!K67}<=9.3),{'010. MR-Data IRR'!F67}*{'010. MR-Data IRR'!K67},0)),"")}   
{=IF('000. Cover Sheet'!E36="Duration",SUM(IF(({'010. MR-Data IRR'!G9}=B26)*({'010. 
MR-Data  IRR'!M9}>9.3)*({'010. MR-Data IRR'!M9}<=10.6),{'010. MR-Data IRR'!U9}*{'010. 
MR-Data  IRR'!M9},0))+SUM(IF(({'010. MR-Data IRR'!L23}=B26)*({'010. MR-Data 
IRR'!B23}="Long")*({'010. MR-Data  IRR'!R23}>9.3)*({'010. MR-Data IRR'!R23}<=10.6),{'010. 
MR-Data IRR'!X23}*{'010. MR-Data  IRR'!R23},0))+SUM(IF(({'010. MR-Data 
IRR'!L23}=B26)*({'010. MR-Data IRR'!B23}="Short")*({'010. MR-Data  IRR'!D23}>9.3)*({'010. 
MR-Data IRR'!D23}<=10.6),{'010. MR-Data IRR'!X23}*{'010. MR-Data  
IRR'!D23},0))+SUM(IF(({'010. MR-Data IRR'!I30}=B26)*({'010. MR-Data 
IRR'!E30}>9.3)*({'010. MR-Data  IRR'!E30}<=10.6),{'010. MR-Data IRR'!D30}*{'010. MR-Data 
IRR'!E30},0))+SUM(IF(({'010. MR-Data  IRR'!I37}=B26)*({'010. MR-Data 
IRR'!E37}>9.3)*({'010. MR-Data IRR'!E37}<=10.6),{'010. MR-Data  IRR'!D37}*{'010. MR-Data 
IRR'!E37},0))+SUM(IF(({'010. MR-Data IRR'!P44}=B26)*({'010. MR-Data  
IRR'!S44}>9.3)*({'010. MR-Data IRR'!S44}<=10.6),{'010. MR-Data IRR'!R44}*{'010. MR-Data  
IRR'!S44},0))+SUM(IF(({'010. MR-Data IRR'!F60}=B26)*({'010. MR-Data 
IRR'!E60}="Long")*({'010. MR-Data  IRR'!O60}>9.3)*({'010. MR-Data IRR'!O60}<=10.6),{'010. 
MR-Data IRR'!J60}*{'010. MR-Data  IRR'!O60},0))+SUM(IF(({'010. MR-Data 
IRR'!E67}=B26)*({'010. MR-Data IRR'!D67}="Long")*({'010. MR-Data  IRR'!K67}>9.3)*({'010. 
MR-Data IRR'!K67}<=10.6),{'010. MR-Data IRR'!F67}*{'010. MR-Data IRR'!K67},0)),"")}   
{=IF('000. Cover Sheet'!E36="Duration",SUM(IF(({'010. MR-Data IRR'!G9}=B26)*({'010. 
MR-Data  IRR'!M9}>10.6)*({'010. MR-Data IRR'!M9}<=12),{'010. MR-Data IRR'!U9}*{'010. 
MR-Data  IRR'!M9},0))+SUM(IF(({'010. MR-Data IRR'!L23}=B26)*({'010. MR-Data 
IRR'!B23}="Long")*({'010. MR-Data  IRR'!R23}>10.6)*({'010. MR-Data IRR'!R23}<=12),{'010. 
MR-Data IRR'!X23}*{'010. MR-Data  IRR'!R23},0))+SUM(IF(({'010. MR-Data 
IRR'!L23}=B26)*({'010. MR-Data IRR'!B23}="Short")*({'010. MR-Data  IRR'!D23}>10.6)*({'010. 
MR-Data IRR'!D23}<=12),{'010. MR-Data IRR'!X23}*{'010. MR-Data  
IRR'!D23},0))+SUM(IF(({'010. MR-Data IRR'!I30}=B26)*({'010. MR-Data 
IRR'!E30}>10.6)*({'010. MR-Data  IRR'!E30}<=12),{'010. MR-Data IRR'!D30}*{'010. MR-Data 
IRR'!E30},0))+SUM(IF(({'010. MR-Data  IRR'!I37}=B26)*({'010. MR-Data 
IRR'!E37}>10.6)*({'010. MR-Data IRR'!E37}<=12),{'010. MR-Data  IRR'!D37}*{'010. MR-Data 
IRR'!E37},0))+SUM(IF(({'010. MR-Data IRR'!P44}=B26)*({'010. MR-Data  
IRR'!S44}>10.6)*({'010. MR-Data IRR'!S44}<=12),{'010. MR-Data IRR'!R44}*{'010. MR-Data  
IRR'!S44},0))+SUM(IF(({'010. MR-Data IRR'!F60}=B26)*({'010. MR-Data 
IRR'!E60}="Long")*({'010. MR-Data  IRR'!O60}>10.6)*({'010. MR-Data IRR'!O60}<=12),{'010. 
MR-Data IRR'!J60}*{'010. MR-Data  IRR'!O60},0))+SUM(IF(({'010. MR-Data 
IRR'!E67}=B26)*({'010. MR-Data IRR'!D67}="Long")*({'010. MR-Data  IRR'!K67}>10.6)*({'010. 
MR-Data IRR'!K67}<=12),{'010. MR-Data IRR'!F67}*{'010. MR-Data IRR'!K67},0)),"")}   



{=IF('000. Cover Sheet'!E36="Duration",SUM(IF(({'010. MR-Data IRR'!G9}=B26)*({'010. 
MR-Data  IRR'!M9}>12)*({'010. MR-Data IRR'!M9}<=20),{'010. MR-Data IRR'!U9}*{'010. 
MR-Data  IRR'!M9},0))+SUM(IF(({'010. MR-Data IRR'!L23}=B26)*({'010. MR-Data 
IRR'!B23}="Long")*({'010. MR-Data  IRR'!R23}>12)*({'010. MR-Data IRR'!R23}<=20),{'010. 
MR-Data IRR'!X23}*{'010. MR-Data  IRR'!R23},0))+SUM(IF(({'010. MR-Data 
IRR'!L23}=B26)*({'010. MR-Data IRR'!B23}="Short")*({'010. MR-Data  IRR'!D23}>12)*({'010. 
MR-Data IRR'!D23}<=20),{'010. MR-Data IRR'!X23}*{'010. MR-Data  
IRR'!D23},0))+SUM(IF(({'010. MR-Data IRR'!I30}=B26)*({'010. MR-Data IRR'!E30}>12)*({'010. 
MR-Data  IRR'!E30}<=20),{'010. MR-Data IRR'!D30}*{'010. MR-Data 
IRR'!E30},0))+SUM(IF(({'010. MR-Data  IRR'!I37}=B26)*({'010. MR-Data 
IRR'!E37}>12)*({'010. MR-Data IRR'!E37}<=20),{'010. MR-Data IRR'!D37}*{'010.  MR-Data 
IRR'!E37},0))+SUM(IF(({'010. MR-Data IRR'!P44}=B26)*({'010. MR-Data 
IRR'!S44}>12)*({'010. MR-Data  IRR'!S44}<=20),{'010. MR-Data IRR'!R44}*{'010. MR-Data 
IRR'!S44},0))+SUM(IF(({'010. MR-Data  IRR'!F60}=B26)*({'010. MR-Data 
IRR'!E60}="Long")*({'010. MR-Data IRR'!O60}>12)*({'010. MR-Data  IRR'!O60}<=20),{'010. 
MR-Data IRR'!J60}*{'010. MR-Data IRR'!O60},0))+SUM(IF(({'010. MR-Data  
IRR'!E67}=B26)*({'010. MR-Data IRR'!D67}="Long")*({'010. MR-Data IRR'!K67}>12)*({'010. 
MR-Data  IRR'!K67}<=20),{'010. MR-Data IRR'!F67}*{'010. MR-Data IRR'!K67},0)),"")}   
{=IF('000. Cover Sheet'!E36="Duration",SUM(IF(({'010. MR-Data IRR'!G9}=B26)*({'010. 
MR-Data  IRR'!M9}>20),{'010. MR-Data IRR'!U9}*{'010. MR-Data 
IRR'!M9},0))+SUM(IF(({'010. MR-Data  IRR'!L23}=B26)*({'010. MR-Data 
IRR'!B23}="Long")*({'010. MR-Data IRR'!R23}>20),{'010. MR-Data  IRR'!X23}*{'010. MR-Data 
IRR'!R23},0))+SUM(IF(({'010. MR-Data IRR'!L23}=B26)*({'010. MR-Data  
IRR'!B23}="Short")*({'010. MR-Data IRR'!D23}>20),{'010. MR-Data IRR'!X23}*{'010. MR-Data  
IRR'!D23},0))+SUM(IF(({'010. MR-Data IRR'!I30}=B26)*({'010. MR-Data IRR'!E30}>20),{'010. 
MR-Data  IRR'!D30}*{'010. MR-Data IRR'!E30},0))+SUM(IF(({'010. MR-Data 
IRR'!I37}=B26)*({'010. MR-Data  IRR'!E37}>20),{'010. MR-Data IRR'!D37}*{'010. MR-Data 
IRR'!E37},0))+SUM(IF(({'010. MR-Data  IRR'!P44}=B26)*({'010. MR-Data 
IRR'!S44}>20),{'010. MR-Data IRR'!R44}*{'010. MR-Data  IRR'!S44},0))+SUM(IF(({'010. 
MR-Data IRR'!F60}=B26)*({'010. MR-Data IRR'!E60}="Long")*({'010. MR-Data  
IRR'!O60}>20),{'010. MR-Data IRR'!J60}*{'010. MR-Data IRR'!O60},0))+SUM(IF(({'010. 
MR-Data  IRR'!E67}=B26)*({'010. MR-Data IRR'!D67}="Long")*({'010. MR-Data 
IRR'!K67}>20),{'010. MR-Data  IRR'!F67}*{'010. MR-Data IRR'!K67},0)),"")}  
=MIN(SUM(J30:J33),SUM(K30:K33))   =MIN(SUM(J34:J36),SUM(K34:K36))  
=MIN(SUM(J37:J44),SUM(K37:K44))  =SUM(J30:J33)-D59   =SUM(J34:J36)-D60  
=SUM(J37:J44)-D61  
=MIN(D67+D68,E67+E68)+MIN(MAX(D68-MIN(D67+D68,E67+E68),0)+D69,MAX(E68- 
MIN(D67+D68,E67+E68),0)+E69)   
=MIN(MAX(D67-MIN(D67+D68,E67+E68),0)+MAX(D69-MIN(MAX(D68- 
MIN(D67+D68,E67+E68),0)+D69,MAX(E68-MIN(D67+D68,E67+E68),0)+E69),0),MAX(E67- 
MIN(D67+D68,E67+E68),0)+MAX(E69-MIN(MAX(D68-MIN(D67+D68,E67+E68),0)+D69,MAX(E68- 
MIN(D67+D68,E67+E68),0)+E69),0))   {=IF('000. Cover 
Sheet'!E36="Duration",SUM(IF(({'010. MR-Data IRR'!G16}=B26)*({'010. MR-Data  
IRR'!M16}<=1/12),{'010. MR-Data IRR'!U16}*{'010. MR-Data IRR'!M16},0))+SUM(IF(({'010. 
MR-Data  IRR'!L23}=B26)*({'010. MR-Data IRR'!B23}="Short")*({'010. MR-Data 
IRR'!R23}<=1/12),{'010. MR-Data  IRR'!X23}*{'010. MR-Data IRR'!R23},0))+SUM(IF(({'010. 
MR-Data IRR'!L23}=B26)*({'010. MR-Data  IRR'!B23}="Long")*({'010. MR-Data 



IRR'!D23}<=1/12),{'010. MR-Data IRR'!X23}*{'010. MR-Data  IRR'!D23},0))+SUM(IF(({'010. 
MR-Data IRR'!I30}=B26)*({'010. MR-Data IRR'!H30}<=1/12),{'010. MR-Data  IRR'!G30}*{'010. 
MR-Data IRR'!H30},0))+SUM(IF(({'010. MR-Data IRR'!I37}=B26)*({'010. MR-Data  
IRR'!H37}<=1/12),{'010. MR-Data IRR'!G37}*{'010. MR-Data IRR'!H37},0))+SUM(IF(({'010. 
MR-Data  IRR'!I44}=B26)*({'010. MR-Data IRR'!L44}<=1/12),{'010. MR-Data IRR'!K44}*{'010. 
MR-Data  IRR'!L44},0))+SUM(IF(({'010. MR-Data IRR'!F60}=B26)*({'010. MR-Data 
IRR'!E60}="Short")*({'010. MR-Data  IRR'!O60}<=1/12),{'010. MR-Data IRR'!J60}*{'010. 
MR-Data IRR'!O60},0))+SUM(IF(({'010. MR-Data  IRR'!E67}=B26)*({'010. MR-Data 
IRR'!D67}="Short")*({'010. MR-Data IRR'!K67}<=1/12),{'010. MR-Data  IRR'!F67}*{'010. 
MR-Data IRR'!K67},0)),"")}   {=IF('000. Cover Sheet'!E36="Duration",SUM(IF(({'010. MR-Data 
IRR'!G16}=B26)*({'010. MR-Data  IRR'!M16}>1/12)*({'010. MR-Data IRR'!M16}<=1/4),{'010. 
MR-Data IRR'!U16}*{'010. MR-Data  IRR'!M16},0))+SUM(IF(({'010. MR-Data 
IRR'!L23}=B26)*({'010. MR-Data IRR'!B23}="Short")*({'010. MR-Data  IRR'!R23}>1/12)*({'010. 
MR-Data IRR'!R23}<=1/4),{'010. MR-Data IRR'!X23}*{'010. MR-Data  
IRR'!R23},0))+SUM(IF(({'010. MR-Data IRR'!L23}=B26)*({'010. MR-Data 
IRR'!B23}="Long")*({'010. MR-Data  IRR'!D23}>1/12)*({'010. MR-Data IRR'!D23}<=1/4),{'010. 
MR-Data IRR'!X23}*{'010. MR-Data  IRR'!D23},0))+SUM(IF(({'010. MR-Data 
IRR'!I30}=B26)*({'010. MR-Data IRR'!H30}>1/12)*({'010. MR-Data  IRR'!H30}<=1/4),{'010. 
MR-Data IRR'!G30}*{'010. MR-Data IRR'!H30},0))+SUM(IF(({'010. MR-Data  
IRR'!I37}=B26)*({'010. MR-Data IRR'!H37}>1/12)*({'010. MR-Data IRR'!H37}<=1/4),{'010. 
MR-Data  IRR'!G37}*{'010. MR-Data IRR'!H37},0))+SUM(IF(({'010. MR-Data 
IRR'!I44}=B26)*({'010. MR-Data  IRR'!L44}>1/12)*({'010. MR-Data IRR'!L44}<=1/4),{'010. 
MR-Data IRR'!K44}*{'010. MR-Data  IRR'!L44},0))+SUM(IF(({'010. MR-Data 
IRR'!F60}=B26)*({'010. MR-Data IRR'!E60}="Short")*({'010. MR-Data  IRR'!O60}>1/12)*({'010. 
MR-Data IRR'!O60}<=1/4),{'010. MR-Data IRR'!J60}*{'010. MR-Data  
IRR'!O60},0))+SUM(IF(({'010. MR-Data IRR'!E67}=B26)*({'010. MR-Data 
IRR'!D67}="Short")*({'010. MR-Data  IRR'!K67}>1/12)*({'010. MR-Data IRR'!K67}<=1/4),{'010. 
MR-Data IRR'!F67}*{'010. MR-Data IRR'!K67},0)),"")}   {=IF('000. Cover 
Sheet'!E36="Duration",SUM(IF(({'010. MR-Data IRR'!G16}=B26)*({'010. MR-Data  
IRR'!M16}>1/4)*({'010. MR-Data IRR'!M16}<=1/2),{'010. MR-Data IRR'!U16}*{'010. MR-Data  
IRR'!M16},0))+SUM(IF(({'010. MR-Data IRR'!L23}=B26)*({'010. MR-Data 
IRR'!B23}="Short")*({'010. MR-Data  IRR'!R23}>1/4)*({'010. MR-Data IRR'!R23}<=1/2),{'010. 
MR-Data IRR'!X23}*{'010. MR-Data  IRR'!R23},0))+SUM(IF(({'010. MR-Data 
IRR'!L23}=B26)*({'010. MR-Data IRR'!B23}="Long")*({'010. MR-Data  IRR'!D23}>1/4)*({'010. 
MR-Data IRR'!D23}<=1/2),{'010. MR-Data IRR'!X23}*{'010. MR-Data  
IRR'!D23},0))+SUM(IF(({'010. MR-Data IRR'!I30}=B26)*({'010. MR-Data 
IRR'!H30}>1/4)*({'010. MR-Data  IRR'!H30}<=1/2),{'010. MR-Data IRR'!G30}*{'010. MR-Data 
IRR'!H30},0))+SUM(IF(({'010. MR-Data  IRR'!I37}=B26)*({'010. MR-Data 
IRR'!H37}>1/4)*({'010. MR-Data IRR'!H37}<=1/2),{'010. MR-Data  IRR'!G37}*{'010. MR-Data 
IRR'!H37},0))+SUM(IF(({'010. MR-Data IRR'!I44}=B26)*({'010. MR-Data  
IRR'!L44}>1/4)*({'010. MR-Data IRR'!L44}<=1/2),{'010. MR-Data IRR'!K44}*{'010. MR-Data  
IRR'!L44},0))+SUM(IF(({'010. MR-Data IRR'!F60}=B26)*({'010. MR-Data 
IRR'!E60}="Short")*({'010. MR-Data  IRR'!O60}>1/4)*({'010. MR-Data IRR'!O60}<=1/2),{'010. 
MR-Data IRR'!J60}*{'010. MR-Data  IRR'!O60},0))+SUM(IF(({'010. MR-Data 
IRR'!E67}=B26)*({'010. MR-Data IRR'!D67}="Short")*({'010. MR-Data  IRR'!K67}>1/4)*({'010. 
MR-Data IRR'!K67}<=1/2),{'010. MR-Data IRR'!F67}*{'010. MR-Data IRR'!K67},0)),"")}   
{=IF('000. Cover Sheet'!E36="Duration",SUM(IF(({'010. MR-Data IRR'!G16}=B26)*({'010. 



MR-Data  IRR'!M16}>1/2)*({'010. MR-Data IRR'!M16}<=1),{'010. MR-Data IRR'!U16}*{'010. 
MR-Data  IRR'!M16},0))+SUM(IF(({'010. MR-Data IRR'!L23}=B26)*({'010. MR-Data 
IRR'!B23}="Short")*({'010. MR-Data  IRR'!R23}>1/2)*({'010. MR-Data IRR'!R23}<=1),{'010. 
MR-Data IRR'!X23}*{'010. MR-Data  IRR'!R23},0))+SUM(IF(({'010. MR-Data 
IRR'!L23}=B26)*({'010. MR-Data IRR'!B23}="Long")*({'010. MR-Data  IRR'!D23}>1/2)*({'010. 
MR-Data IRR'!D23}<=1),{'010. MR-Data IRR'!X23}*{'010. MR-Data  
IRR'!D23},0))+SUM(IF(({'010. MR-Data IRR'!I30}=B26)*({'010. MR-Data 
IRR'!H30}>1/2)*({'010. MR-Data  IRR'!H30}<=1),{'010. MR-Data IRR'!G30}*{'010. MR-Data 
IRR'!H30},0))+SUM(IF(({'010. MR-Data  IRR'!I37}=B26)*({'010. MR-Data 
IRR'!H37}>1/2)*({'010. MR-Data IRR'!H37}<=1),{'010. MR-Data IRR'!G37}*{'010.  MR-Data 
IRR'!H37},0))+SUM(IF(({'010. MR-Data IRR'!I44}=B26)*({'010. MR-Data 
IRR'!L44}>1/2)*({'010. MR-Data  IRR'!L44}<=1),{'010. MR-Data IRR'!K44}*{'010. MR-Data 
IRR'!L44},0))+SUM(IF(({'010. MR-Data  IRR'!F60}=B26)*({'010. MR-Data 
IRR'!E60}="Short")*({'010. MR-Data IRR'!O60}>1/2)*({'010. MR-Data  IRR'!O60}<=1),{'010. 
MR-Data IRR'!J60}*{'010. MR-Data IRR'!O60},0))+SUM(IF(({'010. MR-Data  
IRR'!E67}=B26)*({'010. MR-Data IRR'!D67}="Short")*({'010. MR-Data IRR'!K67}>1/2)*({'010. 
MR-Data  IRR'!K67}<=1),{'010. MR-Data IRR'!F67}*{'010. MR-Data IRR'!K67},0)),"")}   
{=IF('000. Cover Sheet'!E36="Duration",SUM(IF(({'010. MR-Data IRR'!G16}=B26)*({'010. 
MR-Data  IRR'!M16}>1)*({'010. MR-Data IRR'!M16}<=1.9),{'010. MR-Data IRR'!U16}*{'010. 
MR-Data  IRR'!M16},0))+SUM(IF(({'010. MR-Data IRR'!L23}=B26)*({'010. MR-Data 
IRR'!B23}="Short")*({'010. MR-Data  IRR'!R23}>1)*({'010. MR-Data IRR'!R23}<=1.9),{'010. 
MR-Data IRR'!X23}*{'010. MR-Data  IRR'!R23},0))+SUM(IF(({'010. MR-Data 
IRR'!L23}=B26)*({'010. MR-Data IRR'!B23}="Long")*({'010. MR-Data  IRR'!D23}>1)*({'010. 
MR-Data IRR'!D23}<=1.9),{'010. MR-Data IRR'!X23}*{'010. MR-Data  
IRR'!D23},0))+SUM(IF(({'010. MR-Data IRR'!I30}=B26)*({'010. MR-Data IRR'!H30}>1)*({'010. 
MR-Data  IRR'!H30}<=1.9),{'010. MR-Data IRR'!G30}*{'010. MR-Data 
IRR'!H30},0))+SUM(IF(({'010. MR-Data  IRR'!I37}=B26)*({'010. MR-Data IRR'!H37}>1)*({'010. 
MR-Data IRR'!H37}<=1.9),{'010. MR-Data IRR'!G37}*{'010.  MR-Data 
IRR'!H37},0))+SUM(IF(({'010. MR-Data IRR'!I44}=B26)*({'010. MR-Data IRR'!L44}>1)*({'010. 
MR-Data  IRR'!L44}<=1.9),{'010. MR-Data IRR'!K44}*{'010. MR-Data 
IRR'!L44},0))+SUM(IF(({'010. MR-Data  IRR'!F60}=B26)*({'010. MR-Data 
IRR'!E60}="Short")*({'010. MR-Data IRR'!O60}>1)*({'010. MR-Data  IRR'!O60}<=1.9),{'010. 
MR-Data IRR'!J60}*{'010. MR-Data IRR'!O60},0))+SUM(IF(({'010. MR-Data  
IRR'!E67}=B26)*({'010. MR-Data IRR'!D67}="Short")*({'010. MR-Data IRR'!K67}>1)*({'010. 
MR-Data  IRR'!K67}<=1.9),{'010. MR-Data IRR'!F67}*{'010. MR-Data IRR'!K67},0)),"")}   
{=IF('000. Cover Sheet'!E36="Duration",SUM(IF(({'010. MR-Data IRR'!G16}=B26)*({'010. 
MR-Data  IRR'!M16}>1.9)*({'010. MR-Data IRR'!M16}<=2.8),{'010. MR-Data IRR'!U16}*{'010. 
MR-Data  IRR'!M16},0))+SUM(IF(({'010. MR-Data IRR'!L23}=B26)*({'010. MR-Data 
IRR'!B23}="Short")*({'010. MR-Data  IRR'!R23}>1.9)*({'010. MR-Data IRR'!R23}<=2.8),{'010. 
MR-Data IRR'!X23}*{'010. MR-Data  IRR'!R23},0))+SUM(IF(({'010. MR-Data 
IRR'!L23}=B26)*({'010. MR-Data IRR'!B23}="Long")*({'010. MR-Data  IRR'!D23}>1.9)*({'010. 
MR-Data IRR'!D23}<=2.8),{'010. MR-Data IRR'!X23}*{'010. MR-Data  
IRR'!D23},0))+SUM(IF(({'010. MR-Data IRR'!I30}=B26)*({'010. MR-Data 
IRR'!H30}>1.9)*({'010. MR-Data  IRR'!H30}<=2.8),{'010. MR-Data IRR'!G30}*{'010. MR-Data 
IRR'!H30},0))+SUM(IF(({'010. MR-Data  IRR'!I37}=B26)*({'010. MR-Data 
IRR'!H37}>1.9)*({'010. MR-Data IRR'!H37}<=2.8),{'010. MR-Data  IRR'!G37}*{'010. MR-Data 
IRR'!H37},0))+SUM(IF(({'010. MR-Data IRR'!I44}=B26)*({'010. MR-Data  



IRR'!L44}>1.9)*({'010. MR-Data IRR'!L44}<=2.8),{'010. MR-Data IRR'!K44}*{'010. MR-Data  
IRR'!L44},0))+SUM(IF(({'010. MR-Data IRR'!F60}=B26)*({'010. MR-Data 
IRR'!E60}="Short")*({'010. MR-Data  IRR'!O60}>1.9)*({'010. MR-Data IRR'!O60}<=2.8),{'010. 
MR-Data IRR'!J60}*{'010. MR-Data  IRR'!O60},0))+SUM(IF(({'010. MR-Data 
IRR'!E67}=B26)*({'010. MR-Data IRR'!D67}="Short")*({'010. MR-Data  IRR'!K67}>1.9)*({'010. 
MR-Data IRR'!K67}<=2.8),{'010. MR-Data IRR'!F67}*{'010. MR-Data IRR'!K67},0)),"")}   
{=IF('000. Cover Sheet'!E36="Duration",SUM(IF(({'010. MR-Data IRR'!G16}=B26)*({'010. 
MR-Data  IRR'!M16}>2.8)*({'010. MR-Data IRR'!M16}<=3.6),{'010. MR-Data IRR'!U16}*{'010. 
MR-Data  IRR'!M16},0))+SUM(IF(({'010. MR-Data IRR'!L23}=B26)*({'010. MR-Data 
IRR'!B23}="Short")*({'010. MR-Data  IRR'!R23}>2.8)*({'010. MR-Data IRR'!R23}<=3.6),{'010. 
MR-Data IRR'!X23}*{'010. MR-Data  IRR'!R23},0))+SUM(IF(({'010. MR-Data 
IRR'!L23}=B26)*({'010. MR-Data IRR'!B23}="Long")*({'010. MR-Data  IRR'!D23}>2.8)*({'010. 
MR-Data IRR'!D23}<=3.6),{'010. MR-Data IRR'!X23}*{'010. MR-Data  
IRR'!D23},0))+SUM(IF(({'010. MR-Data IRR'!I30}=B26)*({'010. MR-Data 
IRR'!H30}>2.8)*({'010. MR-Data  IRR'!H30}<=3.6),{'010. MR-Data IRR'!G30}*{'010. MR-Data 
IRR'!H30},0))+SUM(IF(({'010. MR-Data  IRR'!I37}=B26)*({'010. MR-Data 
IRR'!H37}>2.8)*({'010. MR-Data IRR'!H37}<=3.6),{'010. MR-Data  IRR'!G37}*{'010. MR-Data 
IRR'!H37},0))+SUM(IF(({'010. MR-Data IRR'!I44}=B26)*({'010. MR-Data  
IRR'!L44}>2.8)*({'010. MR-Data IRR'!L44}<=3.6),{'010. MR-Data IRR'!K44}*{'010. MR-Data  
IRR'!L44},0))+SUM(IF(({'010. MR-Data IRR'!F60}=B26)*({'010. MR-Data 
IRR'!E60}="Short")*({'010. MR-Data  IRR'!O60}>2.8)*({'010. MR-Data IRR'!O60}<=3.6),{'010. 
MR-Data IRR'!J60}*{'010. MR-Data  IRR'!O60},0))+SUM(IF(({'010. MR-Data 
IRR'!E67}=B26)*({'010. MR-Data IRR'!D67}="Short")*({'010. MR-Data  IRR'!K67}>2.8)*({'010. 
MR-Data IRR'!K67}<=3.6),{'010. MR-Data IRR'!F67}*{'010. MR-Data IRR'!K67},0)),"")}   
{=IF('000. Cover Sheet'!E36="Duration",SUM(IF(({'010. MR-Data IRR'!G16}=B26)*({'010. 
MR-Data  IRR'!M16}>3.6)*({'010. MR-Data IRR'!M16}<=4.3),{'010. MR-Data IRR'!U16}*{'010. 
MR-Data  IRR'!M16},0))+SUM(IF(({'010. MR-Data IRR'!L23}=B26)*({'010. MR-Data 
IRR'!B23}="Short")*({'010. MR-Data  IRR'!R23}>3.6)*({'010. MR-Data IRR'!R23}<=4.3),{'010. 
MR-Data IRR'!X23}*{'010. MR-Data  IRR'!R23},0))+SUM(IF(({'010. MR-Data 
IRR'!L23}=B26)*({'010. MR-Data IRR'!B23}="Long")*({'010. MR-Data  IRR'!D23}>3.6)*({'010. 
MR-Data IRR'!D23}<=4.3),{'010. MR-Data IRR'!X23}*{'010. MR-Data  
IRR'!D23},0))+SUM(IF(({'010. MR-Data IRR'!I30}=B26)*({'010. MR-Data 
IRR'!H30}>3.6)*({'010. MR-Data  IRR'!H30}<=4.3),{'010. MR-Data IRR'!G30}*{'010. MR-Data 
IRR'!H30},0))+SUM(IF(({'010. MR-Data  IRR'!I37}=B26)*({'010. MR-Data 
IRR'!H37}>3.6)*({'010. MR-Data IRR'!H37}<=4.3),{'010. MR-Data  IRR'!G37}*{'010. MR-Data 
IRR'!H37},0))+SUM(IF(({'010. MR-Data IRR'!I44}=B26)*({'010. MR-Data  
IRR'!L44}>3.6)*({'010. MR-Data IRR'!L44}<=4.3),{'010. MR-Data IRR'!K44}*{'010. MR-Data  
IRR'!L44},0))+SUM(IF(({'010. MR-Data IRR'!F60}=B26)*({'010. MR-Data 
IRR'!E60}="Short")*({'010. MR-Data  IRR'!O60}>3.6)*({'010. MR-Data IRR'!O60}<=4.3),{'010. 
MR-Data IRR'!J60}*{'010. MR-Data  IRR'!O60},0))+SUM(IF(({'010. MR-Data 
IRR'!E67}=B26)*({'010. MR-Data IRR'!D67}="Short")*({'010. MR-Data  IRR'!K67}>3.6)*({'010. 
MR-Data IRR'!K67}<=4.3),{'010. MR-Data IRR'!F67}*{'010. MR-Data IRR'!K67},0)),"")}   
{=IF('000. Cover Sheet'!E36="Duration",SUM(IF(({'010. MR-Data IRR'!G16}=B26)*({'010. 
MR-Data  IRR'!M16}>4.3)*({'010. MR-Data IRR'!M16}<=5.7),{'010. MR-Data IRR'!U16}*{'010. 
MR-Data  IRR'!M16},0))+SUM(IF(({'010. MR-Data IRR'!L23}=B26)*({'010. MR-Data 
IRR'!B23}="Short")*({'010. MR-Data  IRR'!R23}>4.3)*({'010. MR-Data IRR'!R23}<=5.7),{'010. 
MR-Data IRR'!X23}*{'010. MR-Data  IRR'!R23},0))+SUM(IF(({'010. MR-Data 



IRR'!L23}=B26)*({'010. MR-Data IRR'!B23}="Long")*({'010. MR-Data  IRR'!D23}>4.3)*({'010. 
MR-Data IRR'!D23}<=5.7),{'010. MR-Data IRR'!X23}*{'010. MR-Data  
IRR'!D23},0))+SUM(IF(({'010. MR-Data IRR'!I30}=B26)*({'010. MR-Data 
IRR'!H30}>4.3)*({'010. MR-Data  IRR'!H30}<=5.7),{'010. MR-Data IRR'!G30}*{'010. MR-Data 
IRR'!H30},0))+SUM(IF(({'010. MR-Data  IRR'!I37}=B26)*({'010. MR-Data 
IRR'!H37}>4.3)*({'010. MR-Data IRR'!H37}<=5.7),{'010. MR-Data  IRR'!G37}*{'010. MR-Data 
IRR'!H37},0))+SUM(IF(({'010. MR-Data IRR'!I44}=B26)*({'010. MR-Data  
IRR'!L44}>4.3)*({'010. MR-Data IRR'!L44}<=5.7),{'010. MR-Data IRR'!K44}*{'010. MR-Data  
IRR'!L44},0))+SUM(IF(({'010. MR-Data IRR'!F60}=B26)*({'010. MR-Data 
IRR'!E60}="Short")*({'010. MR-Data  IRR'!O60}>4.3)*({'010. MR-Data IRR'!O60}<=5.7),{'010. 
MR-Data IRR'!J60}*{'010. MR-Data  IRR'!O60},0))+SUM(IF(({'010. MR-Data 
IRR'!E67}=B26)*({'010. MR-Data IRR'!D67}="Short")*({'010. MR-Data  IRR'!K67}>4.3)*({'010. 
MR-Data IRR'!K67}<=5.7),{'010. MR-Data IRR'!F67}*{'010. MR-Data IRR'!K67},0)),"")}   
{=IF('000. Cover Sheet'!E36="Duration",SUM(IF(({'010. MR-Data IRR'!G16}=B26)*({'010. 
MR-Data  IRR'!M16}>5.7)*({'010. MR-Data IRR'!M16}<=7.3),{'010. MR-Data IRR'!U16}*{'010. 
MR-Data  IRR'!M16},0))+SUM(IF(({'010. MR-Data IRR'!L23}=B26)*({'010. MR-Data 
IRR'!B23}="Short")*({'010. MR-Data  IRR'!R23}>5.7)*({'010. MR-Data IRR'!R23}<=7.3),{'010. 
MR-Data IRR'!X23}*{'010. MR-Data  IRR'!R23},0))+SUM(IF(({'010. MR-Data 
IRR'!L23}=B26)*({'010. MR-Data IRR'!B23}="Long")*({'010. MR-Data  IRR'!D23}>5.7)*({'010. 
MR-Data IRR'!D23}<=7.3),{'010. MR-Data IRR'!X23}*{'010. MR-Data  
IRR'!D23},0))+SUM(IF(({'010. MR-Data IRR'!I30}=B26)*({'010. MR-Data 
IRR'!H30}>5.7)*({'010. MR-Data  IRR'!H30}<=7.3),{'010. MR-Data IRR'!G30}*{'010. MR-Data 
IRR'!H30},0))+SUM(IF(({'010. MR-Data  IRR'!I37}=B26)*({'010. MR-Data 
IRR'!H37}>5.7)*({'010. MR-Data IRR'!H37}<=7.3),{'010. MR-Data  IRR'!G37}*{'010. MR-Data 
IRR'!H37},0))+SUM(IF(({'010. MR-Data IRR'!I44}=B26)*({'010. MR-Data  
IRR'!L44}>5.7)*({'010. MR-Data IRR'!L44}<=7.3),{'010. MR-Data IRR'!K44}*{'010. MR-Data  
IRR'!L44},0))+SUM(IF(({'010. MR-Data IRR'!F60}=B26)*({'010. MR-Data 
IRR'!E60}="Short")*({'010. MR-Data  IRR'!O60}>5.7)*({'010. MR-Data IRR'!O60}<=7.3),{'010. 
MR-Data IRR'!J60}*{'010. MR-Data  IRR'!O60},0))+SUM(IF(({'010. MR-Data 
IRR'!E67}=B26)*({'010. MR-Data IRR'!D67}="Short")*({'010. MR-Data  IRR'!K67}>5.7)*({'010. 
MR-Data IRR'!K67}<=7.3),{'010. MR-Data IRR'!F67}*{'010. MR-Data IRR'!K67},0)),"")}   
{=IF('000. Cover Sheet'!E36="Duration",SUM(IF(({'010. MR-Data IRR'!G16}=B26)*({'010. 
MR-Data  IRR'!M16}>7.3)*({'010. MR-Data IRR'!M16}<=9.3),{'010. MR-Data IRR'!U16}*{'010. 
MR-Data  IRR'!M16},0))+SUM(IF(({'010. MR-Data IRR'!L23}=B26)*({'010. MR-Data 
IRR'!B23}="Short")*({'010. MR-Data  IRR'!R23}>7.3)*({'010. MR-Data IRR'!R23}<=9.3),{'010. 
MR-Data IRR'!X23}*{'010. MR-Data  IRR'!R23},0))+SUM(IF(({'010. MR-Data 
IRR'!L23}=B26)*({'010. MR-Data IRR'!B23}="Long")*({'010. MR-Data  IRR'!D23}>7.3)*({'010. 
MR-Data IRR'!D23}<=9.3),{'010. MR-Data IRR'!X23}*{'010. MR-Data  
IRR'!D23},0))+SUM(IF(({'010. MR-Data IRR'!I30}=B26)*({'010. MR-Data 
IRR'!H30}>7.3)*({'010. MR-Data  IRR'!H30}<=9.3),{'010. MR-Data IRR'!G30}*{'010. MR-Data 
IRR'!H30},0))+SUM(IF(({'010. MR-Data  IRR'!I37}=B26)*({'010. MR-Data 
IRR'!H37}>7.3)*({'010. MR-Data IRR'!H37}<=9.3),{'010. MR-Data  IRR'!G37}*{'010. MR-Data 
IRR'!H37},0))+SUM(IF(({'010. MR-Data IRR'!I44}=B26)*({'010. MR-Data  
IRR'!L44}>7.3)*({'010. MR-Data IRR'!L44}<=9.3),{'010. MR-Data IRR'!K44}*{'010. MR-Data  
IRR'!L44},0))+SUM(IF(({'010. MR-Data IRR'!F60}=B26)*({'010. MR-Data 
IRR'!E60}="Short")*({'010. MR-Data  IRR'!O60}>7.3)*({'010. MR-Data IRR'!O60}<=9.3),{'010. 
MR-Data IRR'!J60}*{'010. MR-Data  IRR'!O60},0))+SUM(IF(({'010. MR-Data 



IRR'!E67}=B26)*({'010. MR-Data IRR'!D67}="Short")*({'010. MR-Data  IRR'!K67}>7.3)*({'010. 
MR-Data IRR'!K67}<=9.3),{'010. MR-Data IRR'!F67}*{'010. MR-Data IRR'!K67},0)),"")}   
{=IF('000. Cover Sheet'!E36="Duration",SUM(IF(({'010. MR-Data IRR'!G16}=B26)*({'010. 
MR-Data  IRR'!M16}>9.3)*({'010. MR-Data IRR'!M16}<=10.6),{'010. MR-Data IRR'!U16}*{'010. 
MR-Data  IRR'!M16},0))+SUM(IF(({'010. MR-Data IRR'!L23}=B26)*({'010. MR-Data 
IRR'!B23}="Short")*({'010. MR-Data  IRR'!R23}>9.3)*({'010. MR-Data IRR'!R23}<=10.6),{'010. 
MR-Data IRR'!X23}*{'010. MR-Data  IRR'!R23},0))+SUM(IF(({'010. MR-Data 
IRR'!L23}=B26)*({'010. MR-Data IRR'!B23}="Long")*({'010. MR-Data  IRR'!D23}>9.3)*({'010. 
MR-Data IRR'!D23}<=10.6),{'010. MR-Data IRR'!X23}*{'010. MR-Data  
IRR'!D23},0))+SUM(IF(({'010. MR-Data IRR'!I30}=B26)*({'010. MR-Data 
IRR'!H30}>9.3)*({'010. MR-Data  IRR'!H30}<=10.6),{'010. MR-Data IRR'!G30}*{'010. MR-Data 
IRR'!H30},0))+SUM(IF(({'010. MR-Data  IRR'!I37}=B26)*({'010. MR-Data 
IRR'!H37}>9.3)*({'010. MR-Data IRR'!H37}<=10.6),{'010. MR-Data  IRR'!G37}*{'010. MR-Data 
IRR'!H37},0))+SUM(IF(({'010. MR-Data IRR'!I44}=B26)*({'010. MR-Data  
IRR'!L44}>9.3)*({'010. MR-Data IRR'!L44}<=10.6),{'010. MR-Data IRR'!K44}*{'010. MR-Data  
IRR'!L44},0))+SUM(IF(({'010. MR-Data IRR'!F60}=B26)*({'010. MR-Data 
IRR'!E60}="Short")*({'010. MR-Data  IRR'!O60}>9.3)*({'010. MR-Data IRR'!O60}<=10.6),{'010. 
MR-Data IRR'!J60}*{'010. MR-Data  IRR'!O60},0))+SUM(IF(({'010. MR-Data 
IRR'!E67}=B26)*({'010. MR-Data IRR'!D67}="Short")*({'010. MR-Data  IRR'!K67}>9.3)*({'010. 
MR-Data IRR'!K67}<=10.6),{'010. MR-Data IRR'!F67}*{'010. MR-Data IRR'!K67},0)),"")}   
{=IF('000. Cover Sheet'!E36="Duration",SUM(IF(({'010. MR-Data IRR'!G16}=B26)*({'010. 
MR-Data  IRR'!M16}>10.6)*({'010. MR-Data IRR'!M16}<=12),{'010. MR-Data IRR'!U16}*{'010. 
MR-Data  IRR'!M16},0))+SUM(IF(({'010. MR-Data IRR'!L23}=B26)*({'010. MR-Data 
IRR'!B23}="Short")*({'010. MR-Data  IRR'!R23}>10.6)*({'010. MR-Data IRR'!R23}<=12),{'010. 
MR-Data IRR'!X23}*{'010. MR-Data  IRR'!R23},0))+SUM(IF(({'010. MR-Data 
IRR'!L23}=B26)*({'010. MR-Data IRR'!B23}="Long")*({'010. MR-Data  IRR'!D23}>10.6)*({'010. 
MR-Data IRR'!D23}<=12),{'010. MR-Data IRR'!X23}*{'010. MR-Data  
IRR'!D23},0))+SUM(IF(({'010. MR-Data IRR'!I30}=B26)*({'010. MR-Data 
IRR'!H30}>10.6)*({'010. MR-Data  IRR'!H30}<=12),{'010. MR-Data IRR'!G30}*{'010. MR-Data 
IRR'!H30},0))+SUM(IF(({'010. MR-Data  IRR'!I37}=B26)*({'010. MR-Data 
IRR'!H37}>10.6)*({'010. MR-Data IRR'!H37}<=12),{'010. MR-Data  IRR'!G37}*{'010. MR-Data 
IRR'!H37},0))+SUM(IF(({'010. MR-Data IRR'!I44}=B26)*({'010. MR-Data  
IRR'!L44}>10.6)*({'010. MR-Data IRR'!L44}<=12),{'010. MR-Data IRR'!K44}*{'010. MR-Data  
IRR'!L44},0))+SUM(IF(({'010. MR-Data IRR'!F60}=B26)*({'010. MR-Data 
IRR'!E60}="Short")*({'010. MR-Data  IRR'!O60}>10.6)*({'010. MR-Data IRR'!O60}<=12),{'010. 
MR-Data IRR'!J60}*{'010. MR-Data  IRR'!O60},0))+SUM(IF(({'010. MR-Data 
IRR'!E67}=B26)*({'010. MR-Data IRR'!D67}="Short")*({'010. MR-Data  IRR'!K67}>10.6)*({'010. 
MR-Data IRR'!K67}<=12),{'010. MR-Data IRR'!F67}*{'010. MR-Data IRR'!K67},0)),"")}   
{=IF('000. Cover Sheet'!E36="Duration",SUM(IF(({'010. MR-Data IRR'!G16}=B26)*({'010. 
MR-Data  IRR'!M16}>12)*({'010. MR-Data IRR'!M16}<=20),{'010. MR-Data IRR'!U16}*{'010. 
MR-Data  IRR'!M16},0))+SUM(IF(({'010. MR-Data IRR'!L23}=B26)*({'010. MR-Data 
IRR'!B23}="Short")*({'010. MR-Data  IRR'!R23}>12)*({'010. MR-Data IRR'!R23}<=20),{'010. 
MR-Data IRR'!X23}*{'010. MR-Data  IRR'!R23},0))+SUM(IF(({'010. MR-Data 
IRR'!L23}=B26)*({'010. MR-Data IRR'!B23}="Long")*({'010. MR-Data  IRR'!D23}>12)*({'010. 
MR-Data IRR'!D23}<=20),{'010. MR-Data IRR'!X23}*{'010. MR-Data  
IRR'!D23},0))+SUM(IF(({'010. MR-Data IRR'!I30}=B26)*({'010. MR-Data IRR'!H30}>12)*({'010. 
MR-Data  IRR'!H30}<=20),{'010. MR-Data IRR'!G30}*{'010. MR-Data 



IRR'!H30},0))+SUM(IF(({'010. MR-Data  IRR'!I37}=B26)*({'010. MR-Data 
IRR'!H37}>12)*({'010. MR-Data IRR'!H37}<=20),{'010. MR-Data IRR'!G37}*{'010.  MR-Data 
IRR'!H37},0))+SUM(IF(({'010. MR-Data IRR'!I44}=B26)*({'010. MR-Data IRR'!L44}>12)*({'010. 
MR-Data  IRR'!L44}<=20),{'010. MR-Data IRR'!K44}*{'010. MR-Data 
IRR'!L44},0))+SUM(IF(({'010. MR-Data  IRR'!F60}=B26)*({'010. MR-Data 
IRR'!E60}="Short")*({'010. MR-Data IRR'!O60}>12)*({'010. MR-Data  IRR'!O60}<=20),{'010. 
MR-Data IRR'!J60}*{'010. MR-Data IRR'!O60},0))+SUM(IF(({'010. MR-Data  
IRR'!E67}=B26)*({'010. MR-Data IRR'!D67}="Short")*({'010. MR-Data IRR'!K67}>12)*({'010. 
MR-Data  IRR'!K67}<=20),{'010. MR-Data IRR'!F67}*{'010. MR-Data IRR'!K67},0)),"")}   
{=IF('000. Cover Sheet'!E36="Duration",SUM(IF(({'010. MR-Data IRR'!G16}=B26)*({'010. 
MR-Data  IRR'!M16}>20),{'010. MR-Data IRR'!U16}*{'010. MR-Data 
IRR'!M16},0))+SUM(IF(({'010. MR-Data  IRR'!L23}=B26)*({'010. MR-Data 
IRR'!B23}="Short")*({'010. MR-Data IRR'!R23}>20),{'010. MR-Data  IRR'!X23}*{'010. MR-Data 
IRR'!R23},0))+SUM(IF(({'010. MR-Data IRR'!L23}=B26)*({'010. MR-Data  
IRR'!B23}="Long")*({'010. MR-Data IRR'!D23}>20),{'010. MR-Data IRR'!X23}*{'010. MR-Data  
IRR'!D23},0))+SUM(IF(({'010. MR-Data IRR'!I30}=B26)*({'010. MR-Data IRR'!H30}>20),{'010. 
MR-Data  IRR'!G30}*{'010. MR-Data IRR'!H30},0))+SUM(IF(({'010. MR-Data 
IRR'!I37}=B26)*({'010. MR-Data  IRR'!H37}>20),{'010. MR-Data IRR'!G37}*{'010. MR-Data 
IRR'!H37},0))+SUM(IF(({'010. MR-Data  IRR'!I44}=B26)*({'010. MR-Data IRR'!L44}>20),{'010. 
MR-Data IRR'!K44}*{'010. MR-Data  IRR'!L44},0))+SUM(IF(({'010. MR-Data 
IRR'!F60}=B26)*({'010. MR-Data IRR'!E60}="Short")*({'010. MR-Data  IRR'!O60}>20),{'010. 
MR-Data IRR'!J60}*{'010. MR-Data IRR'!O60},0))+SUM(IF(({'010. MR-Data  
IRR'!E67}=B26)*({'010. MR-Data IRR'!D67}="Short")*({'010. MR-Data IRR'!K67}>20),{'010. 
MR-Data  IRR'!F67}*{'010. MR-Data IRR'!K67},0)),"")}  =SUM(K30:K33)-D59   
=SUM(K34:K36)-D60  =SUM(K37:K44)-D61  {=IF('000. Cover 
Sheet'!E36="Duration",SUM(IF(({'010. MR-Data IRR'!C9}="Government")*(({'010. MR-Data 
IRR'!X9}="Aaa"){'010. MR- Data IRR'!X9}="Aa1"){'010. MR-Data IRR'!X9}="Aa2"){'010. 
MR-Data IRR'!X9}="Aa3"){'010. MR-Data IRR'!X9}="AAA"){'010. MR- Data 
IRR'!X9}="AA+"){'010. MR-Data IRR'!X9}="AA"){'010. MR-Data IRR'!X9}="AA-")),{'010. 
MR-Data IRR'!U9},0))+SUM(IF(({'010. MR- Data IRR'!C16}="Government")*(({'010. MR-Data 
IRR'!W16}="Aaa"){'010. MR-Data IRR'!W16}="Aa1"){'010. MR-Data  IRR'!W16}="Aa2"){'010. 
MR-Data IRR'!W16}="Aa3"){'010. MR-Data IRR'!W16}="AAA"){'010. MR-Data 
IRR'!W16}="AA+"){'010. MR- Data IRR'!W16}="AA"){'010. MR-Data IRR'!W16}="AA-")),{'010. 
MR-Data IRR'!U16},0))+SUM(IF(({'010. MR-Data  IRR'!H23}="Government")*(({'010. MR-Data 
IRR'!Z23}="Aaa"){'010. MR-Data IRR'!Z23}="Aa1"){'010. MR-Data IRR'!Z23}="Aa2"){'010.  
MR-Data IRR'!Z23}="Aa3"){'010. MR-Data IRR'!Z23}="AAA"){'010. MR-Data 
IRR'!Z23}="AA+"){'010. MR-Data IRR'!Z23}="AA"){'010.  MR-Data IRR'!Z23}="AA-")),{'010. 
MR-Data IRR'!X23},0))+SUM(IF(({'010. MR-Data IRR'!K60}="Government")*(({'010. MR-Data  
IRR'!L60}="Aaa"){'010. MR-Data IRR'!L60}="Aa1"){'010. MR-Data IRR'!L60}="Aa2"){'010. 
MR-Data IRR'!L60}="Aa3"){'010. MR-Data  IRR'!L60}="AAA"){'010. MR-Data 
IRR'!L60}="AA+"){'010. MR-Data IRR'!L60}="AA"){'010. MR-Data IRR'!L60}="AA-")),{'010. 
MR-Data  IRR'!J60},0))+SUM(IF(({'010. MR-Data IRR'!G67}="Government")*(({'010. MR-Data 
IRR'!H67}="Aaa"){'010. MR-Data  IRR'!H67}="Aa1"){'010. MR-Data IRR'!H67}="Aa2"){'010. 
MR-Data IRR'!H67}="Aa3"){'010. MR-Data IRR'!H67}="AAA"){'010. MR- Data 
IRR'!H67}="AA+"){'010. MR-Data IRR'!H67}="AA"){'010. MR-Data IRR'!H67}="AA-")),{'010. 
MR-Data IRR'!F67},0)),"")}   {=IF('000. Cover Sheet'!E36="Duration",SUM(IF(({'010. MR-Data 
IRR'!C9}="Government")*(({'010. MR-Data IRR'!X9}="A1"){'010. MR- Data 



IRR'!X9}="A2"){'010. MR-Data IRR'!X9}="A3"){'010. MR-Data IRR'!X9}="Baa1"){'010. 
MR-Data IRR'!X9}="Baa2"){'010. MR-Data  IRR'!X9}="Baa3"){'010. MR-Data 
IRR'!X9}="A+"){'010. MR-Data IRR'!X9}="A"){'010. MR-Data IRR'!X9}="A-"){'010. MR-Data  
IRR'!X9}="BBB+"){'010. MR-Data IRR'!X9}="BBB"){'010. MR-Data IRR'!X9}="BBB-"))*({'010. 
MR-Data IRR'!H9}-'000. Cover  Sheet'!F18<=0.5),{'010. MR-Data IRR'!U9},0))+SUM(IF(({'010. 
MR-Data IRR'!C16}="Government")*(({'010. MR-Data  IRR'!W16}="A1"){'010. MR-Data 
IRR'!W16}="A2"){'010. MR-Data IRR'!W16}="A3"){'010. MR-Data IRR'!W16}="Baa1"){'010. 
MR- Data IRR'!W16}="Baa2"){'010. MR-Data IRR'!W16}="Baa3"){'010. MR-Data 
IRR'!W16}="A+"){'010. MR-Data IRR'!W16}="A"){'010.  MR-Data IRR'!W16}="A-"){'010. 
MR-Data IRR'!W16}="BBB+"){'010. MR-Data IRR'!W16}="BBB"){'010. MR-Data 
IRR'!W16}="BBB- "))*({'010. MR-Data IRR'!H16}-'000. Cover Sheet'!F18<=0.5),{'010. 
MR-Data IRR'!U16},0))+SUM(IF(({'010. MR-Data  IRR'!H23}="Government")*(({'010. MR-Data 
IRR'!Z23}="A1"){'010. MR-Data IRR'!Z23}="A2"){'010. MR-Data IRR'!Z23}="A3"){'010.  
MR-Data IRR'!Z23}="Baa1"){'010. MR-Data IRR'!Z23}="Baa2"){'010. MR-Data 
IRR'!Z23}="Baa3"){'010. MR-Data  IRR'!Z23}="A+"){'010. MR-Data IRR'!Z23}="A"){'010. 
MR-Data IRR'!Z23}="A-"){'010. MR-Data IRR'!Z23}="BBB+"){'010. MR-Data  
IRR'!Z23}="BBB"){'010. MR-Data IRR'!Z23}="BBB-"))*({'010. MR-Data IRR'!M23}-'000. Cover 
Sheet'!F18<=0.5),{'010. MR-Data  IRR'!X23},0))+SUM(IF(({'010. MR-Data 
IRR'!K60}="Government")*(({'010. MR-Data IRR'!L60}="A1"){'010. MR-Data  
IRR'!L60}="A2"){'010. MR-Data IRR'!L60}="A3"){'010. MR-Data IRR'!L60}="Baa1"){'010. 
MR-Data IRR'!L60}="Baa2"){'010. MR-Data  IRR'!L60}="Baa3"){'010. MR-Data 
IRR'!L60}="A+"){'010. MR-Data IRR'!L60}="A"){'010. MR-Data IRR'!L60}="A-"){'010. MR-Data  
IRR'!L60}="BBB+"){'010. MR-Data IRR'!L60}="BBB"){'010. MR-Data 
IRR'!L60}="BBB-"))*({'010. MR-Data IRR'!M60}="0   6  months"),{'010. MR-Data 
IRR'!J60},0))+SUM(IF(({'010. MR-Data IRR'!G67}="Government")*(({'010. MR-Data 
IRR'!H67}="A1"){'010. MR- Data IRR'!H67}="A2"){'010. MR-Data IRR'!H67}="A3"){'010. 
MR-Data IRR'!H67}="Baa1"){'010. MR-Data IRR'!H67}="Baa2"){'010.  MR-Data 
IRR'!H67}="Baa3"){'010. MR-Data IRR'!H67}="A+"){'010. MR-Data IRR'!H67}="A"){'010. 
MR-Data IRR'!H67}="A-"){'010.   {=IF('000. Cover Sheet'!E36="Duration",SUM(IF(({'010. 
MR-Data IRR'!C9}="Government")*(({'010. MR-Data IRR'!X9}="A1"){'010. MR- Data 
IRR'!X9}="A2"){'010. MR-Data IRR'!X9}="A3"){'010. MR-Data IRR'!X9}="Baa1"){'010. 
MR-Data IRR'!X9}="Baa2"){'010. MR-Data  IRR'!X9}="Baa3"){'010. MR-Data 
IRR'!X9}="A+"){'010. MR-Data IRR'!X9}="A"){'010. MR-Data IRR'!X9}="A-"){'010. MR-Data  
IRR'!X9}="BBB+"){'010. MR-Data IRR'!X9}="BBB"){'010. MR-Data IRR'!X9}="BBB-"))*({'010. 
MR-Data IRR'!H9}-'000. Cover  Sheet'!F18>0.5)*({'010. MR-Data IRR'!H9}-'000. Cover 
Sheet'!F18<=2),{'010. MR-Data IRR'!U9},0))+SUM(IF(({'010. MR-Data  
IRR'!C16}="Government")*(({'010. MR-Data IRR'!W16}="A1"){'010. MR-Data 
IRR'!W16}="A2"){'010. MR-Data IRR'!W16}="A3"){'010.  MR-Data IRR'!W16}="Baa1"){'010. 
MR-Data IRR'!W16}="Baa2"){'010. MR-Data IRR'!W16}="Baa3"){'010. MR-Data  
IRR'!W16}="A+"){'010. MR-Data IRR'!W16}="A"){'010. MR-Data IRR'!W16}="A-"){'010. 
MR-Data IRR'!W16}="BBB+"){'010. MR-Data  IRR'!W16}="BBB"){'010. MR-Data 
IRR'!W16}="BBB-"))*({'010. MR-Data IRR'!H16}-'000. Cover Sheet'!F18>0.5)*({'010. MR-Data 
IRR'!H16}- '000. Cover Sheet'!F18<=2),{'010. MR-Data IRR'!U16},0))+SUM(IF(({'010. 
MR-Data IRR'!H23}="Government")*(({'010. MR-Data  IRR'!Z23}="A1"){'010. MR-Data 
IRR'!Z23}="A2"){'010. MR-Data IRR'!Z23}="A3"){'010. MR-Data IRR'!Z23}="Baa1"){'010. 
MR-Data  IRR'!Z23}="Baa2"){'010. MR-Data IRR'!Z23}="Baa3"){'010. MR-Data 
IRR'!Z23}="A+"){'010. MR-Data IRR'!Z23}="A"){'010. MR-Data  IRR'!Z23}="A-"){'010. 



MR-Data IRR'!Z23}="BBB+"){'010. MR-Data IRR'!Z23}="BBB"){'010. MR-Data 
IRR'!Z23}="BBB-"))*({'010. MR- Data IRR'!M23}-'000. Cover Sheet'!F18>0.5)*({'010. MR-Data 
IRR'!M23}-'000. Cover Sheet'!F18<=2),{'010. MR-Data  IRR'!X23},0))+SUM(IF(({'010. 
MR-Data IRR'!K60}="Government")*(({'010. MR-Data IRR'!L60}="A1"){'010. MR-Data  
IRR'!L60}="A2"){'010. MR-Data IRR'!L60}="A3"){'010. MR-Data IRR'!L60}="Baa1"){'010. 
MR-Data IRR'!L60}="Baa2"){'010. MR-Data  IRR'!L60}="Baa3"){'010. MR-Data 
IRR'!L60}="A+"){'010. MR-Data IRR'!L60}="A"){'010. MR-Data IRR'!L60}="A-"){'010. MR-Data  
IRR'!L60}="BBB+"){'010. MR-Data IRR'!L60}="BBB"){'010. MR-Data 
IRR'!L60}="BBB-"))*({'010. MR-Data IRR'!M60}="> 6   24  months"),{'010. MR-Data 
IRR'!J60},0))+SUM(IF(({'010. MR-Data IRR'!G67}="Government")*(({'010. MR-Data 
IRR'!H67}="A1"){'010. MR- Data IRR'!H67}="A2"){'010. MR-Data IRR'!H67}="A3"){'010. 
MR-Data IRR'!H67}="Baa1"){'010. MR-Data IRR'!H67}="Baa2"){'010.  MR-Data 
IRR'!H67}="Baa3"){'010. MR-Data IRR'!H67}="A+"){'010. MR-Data IRR'!H67}="A"){'010. 
MR-Data IRR'!H67}="A-"){'010.  MR-Data IRR'!H67}="BBB+"){'010. MR-Data 
IRR'!H67}="BBB"){'010. MR-Data IRR'!H67}="BBB-"))*({'010. MR-Data IRR'!I67}="> 6   24    
{=IF('000. Cover Sheet'!E36="Duration",SUM(IF(({'010. MR-Data 
IRR'!C9}="Government")*(({'010. MR-Data IRR'!X9}="A1"){'010. MR- Data 
IRR'!X9}="A2"){'010. MR-Data IRR'!X9}="A3"){'010. MR-Data IRR'!X9}="Baa1"){'010. 
MR-Data IRR'!X9}="Baa2"){'010. MR-Data  IRR'!X9}="Baa3"){'010. MR-Data 
IRR'!X9}="A+"){'010. MR-Data IRR'!X9}="A"){'010. MR-Data IRR'!X9}="A-"){'010. MR-Data  
IRR'!X9}="BBB+"){'010. MR-Data IRR'!X9}="BBB"){'010. MR-Data IRR'!X9}="BBB-"))*({'010. 
MR-Data IRR'!H9}-'000. Cover  Sheet'!F18>2),{'010. MR-Data IRR'!U9},0))+SUM(IF(({'010. 
MR-Data IRR'!C16}="Government")*(({'010. MR-Data IRR'!W16}="A1"){'010.  MR-Data 
IRR'!W16}="A2"){'010. MR-Data IRR'!W16}="A3"){'010. MR-Data IRR'!W16}="Baa1"){'010. 
MR-Data  IRR'!W16}="Baa2"){'010. MR-Data IRR'!W16}="Baa3"){'010. MR-Data 
IRR'!W16}="A+"){'010. MR-Data IRR'!W16}="A"){'010. MR- Data IRR'!W16}="A-"){'010. 
MR-Data IRR'!W16}="BBB+"){'010. MR-Data IRR'!W16}="BBB"){'010. MR-Data 
IRR'!W16}="BBB- "))*({'010. MR-Data IRR'!H16}-'000. Cover Sheet'!F18>2),{'010. MR-Data 
IRR'!U16},0))+SUM(IF(({'010. MR-Data  IRR'!H23}="Government")*(({'010. MR-Data 
IRR'!Z23}="A1"){'010. MR-Data IRR'!Z23}="A2"){'010. MR-Data IRR'!Z23}="A3"){'010.  
MR-Data IRR'!Z23}="Baa1"){'010. MR-Data IRR'!Z23}="Baa2"){'010. MR-Data 
IRR'!Z23}="Baa3"){'010. MR-Data  IRR'!Z23}="A+"){'010. MR-Data IRR'!Z23}="A"){'010. 
MR-Data IRR'!Z23}="A-"){'010. MR-Data IRR'!Z23}="BBB+"){'010. MR-Data  
IRR'!Z23}="BBB"){'010. MR-Data IRR'!Z23}="BBB-"))*({'010. MR-Data IRR'!M23}-'000. Cover 
Sheet'!F18>2),{'010. MR-Data  IRR'!X23},0))+SUM(IF(({'010. MR-Data 
IRR'!K60}="Government")*(({'010. MR-Data IRR'!L60}="A1"){'010. MR-Data  
IRR'!L60}="A2"){'010. MR-Data IRR'!L60}="A3"){'010. MR-Data IRR'!L60}="Baa1"){'010. 
MR-Data IRR'!L60}="Baa2"){'010. MR-Data  IRR'!L60}="Baa3"){'010. MR-Data 
IRR'!L60}="A+"){'010. MR-Data IRR'!L60}="A"){'010. MR-Data IRR'!L60}="A-"){'010. MR-Data  
IRR'!L60}="BBB+"){'010. MR-Data IRR'!L60}="BBB"){'010. MR-Data 
IRR'!L60}="BBB-"))*({'010. MR-Data IRR'!M60}="> 24  months"),{'010. MR-Data 
IRR'!J60},0))+SUM(IF(({'010. MR-Data IRR'!G67}="Government")*(({'010. MR-Data 
IRR'!H67}="A1"){'010. MR- Data IRR'!H67}="A2"){'010. MR-Data IRR'!H67}="A3"){'010. 
MR-Data IRR'!H67}="Baa1"){'010. MR-Data IRR'!H67}="Baa2"){'010.  MR-Data 
IRR'!H67}="Baa3"){'010. MR-Data IRR'!H67}="A+"){'010. MR-Data IRR'!H67}="A"){'010. 
MR-Data IRR'!H67}="A-"){'010.   {=IF('000. Cover Sheet'!E36="Duration",SUM(IF(({'010. 
MR-Data IRR'!C9}="Government")*(({'010. MR-Data IRR'!X9}="Ba1"){'010. MR- Data 



IRR'!X9}="Ba2"){'010. MR-Data IRR'!X9}="Ba3"){'010. MR-Data IRR'!X9}="B1"){'010. 
MR-Data IRR'!X9}="B2"){'010. MR-Data  IRR'!X9}="B3"){'010. MR-Data 
IRR'!X9}="BB+"){'010. MR-Data IRR'!X9}="BB"){'010. MR-Data IRR'!X9}="BB-"){'010. 
MR-Data  IRR'!X9}="B+"){'010. MR-Data IRR'!X9}="B"){'010. MR-Data IRR'!X9}="B-")),{'010. 
MR-Data IRR'!U9},0))+SUM(IF(({'010. MR-Data  IRR'!C16}="Government")*(({'010. MR-Data 
IRR'!W16}="Ba1"){'010. MR-Data IRR'!W16}="Ba2"){'010. MR-Data  IRR'!W16}="Ba3"){'010. 
MR-Data IRR'!W16}="B1"){'010. MR-Data IRR'!W16}="B2"){'010. MR-Data 
IRR'!W16}="B3"){'010. MR-Data  IRR'!W16}="BB+"){'010. MR-Data IRR'!W16}="BB"){'010. 
MR-Data IRR'!W16}="BB-"){'010. MR-Data IRR'!W16}="B+"){'010. MR- Data 
IRR'!W16}="B"){'010. MR-Data IRR'!W16}="B-")),{'010. MR-Data 
IRR'!U16},0))+SUM(IF(({'010. MR-Data  IRR'!H23}="Government")*(({'010. MR-Data 
IRR'!Z23}="Ba1"){'010. MR-Data IRR'!Z23}="Ba2"){'010. MR-Data IRR'!Z23}="Ba3"){'010.  
MR-Data IRR'!Z23}="B1"){'010. MR-Data IRR'!Z23}="B2"){'010. MR-Data 
IRR'!Z23}="B3"){'010. MR-Data IRR'!Z23}="BB+"){'010. MR- Data IRR'!Z23}="BB"){'010. 
MR-Data IRR'!Z23}="BB-"){'010. MR-Data IRR'!Z23}="B+"){'010. MR-Data 
IRR'!Z23}="B"){'010. MR-Data  IRR'!Z23}="B-")),{'010. MR-Data IRR'!X23},0))+SUM(IF(({'010. 
MR-Data IRR'!K60}="Government")*(({'010. MR-Data  IRR'!L60}="Ba1"){'010. MR-Data 
IRR'!L60}="Ba2"){'010. MR-Data IRR'!L60}="Ba3"){'010. MR-Data IRR'!L60}="B1"){'010. 
MR-Data  IRR'!L60}="B2"){'010. MR-Data IRR'!L60}="B3"){'010. MR-Data 
IRR'!L60}="BB+"){'010. MR-Data IRR'!L60}="BB"){'010. MR-Data  IRR'!L60}="BB-"){'010. 
MR-Data IRR'!L60}="B+"){'010. MR-Data IRR'!L60}="B"){'010. MR-Data 
IRR'!L60}="B-")),{'010. MR-Data  IRR'!J60},0))+SUM(IF(({'010. MR-Data 
IRR'!G67}="Government")*(({'010. MR-Data IRR'!H67}="Ba1"){'010. MR-Data  
IRR'!H67}="Ba2"){'010. MR-Data IRR'!H67}="Ba3"){'010. MR-Data IRR'!H67}="B1"){'010. 
MR-Data IRR'!H67}="B2"){'010. MR-Data  IRR'!H67}="B3"){'010. MR-Data 
IRR'!H67}="BB+"){'010. MR-Data IRR'!H67}="BB"){'010. MR-Data IRR'!H67}="BB-"){'010. 
MR-Data    {=IF('000. Cover Sheet'!E36="Duration",SUM(IF(({'010. MR-Data 
IRR'!C9}="Government")*(({'010. MR-Data IRR'!X9}="Caa1"){'010. MR- Data 
IRR'!X9}="Caa2"){'010. MR-Data IRR'!X9}="Caa3"){'010. MR-Data IRR'!X9}="Ca"){'010. 
MR-Data IRR'!X9}="CCC+"){'010. MR- Data IRR'!X9}="CCC"){'010. MR-Data 
IRR'!X9}="CCC-"){'010. MR-Data IRR'!X9}="CC"){'010. MR-Data IRR'!X9}="DDD"){'010. MR- 
Data IRR'!X9}="DD"){'010. MR-Data IRR'!X9}="D"){'010. MR-Data IRR'!X9}="In 
Default")),{'010. MR-Data IRR'!U9},0))+SUM(IF(({'010.  MR-Data 
IRR'!C16}="Government")*(({'010. MR-Data IRR'!W16}="Caa1"){'010. MR-Data 
IRR'!W16}="Caa2"){'010. MR-Data  IRR'!W16}="Caa3"){'010. MR-Data IRR'!W16}="Ca"){'010. 
MR-Data IRR'!W16}="CCC+"){'010. MR-Data IRR'!W16}="CCC"){'010. MR- Data 
IRR'!W16}="CCC-"){'010. MR-Data IRR'!W16}="CC"){'010. MR-Data IRR'!W16}="DDD"){'010. 
MR-Data IRR'!W16}="DD"){'010.  MR-Data IRR'!W16}="D"){'010. MR-Data IRR'!W16}="In 
Default")),{'010. MR-Data IRR'!U16},0))+SUM(IF(({'010. MR-Data  
IRR'!H23}="Government")*(({'010. MR-Data IRR'!Z23}="Caa1"){'010. MR-Data 
IRR'!Z23}="Caa2"){'010. MR-Data  IRR'!Z23}="Caa3"){'010. MR-Data IRR'!Z23}="Ca"){'010. 
MR-Data IRR'!Z23}="CCC+"){'010. MR-Data IRR'!Z23}="CCC"){'010. MR- Data 
IRR'!Z23}="CCC-"){'010. MR-Data IRR'!Z23}="CC"){'010. MR-Data IRR'!Z23}="DDD"){'010. 
MR-Data IRR'!Z23}="DD"){'010. MR- Data IRR'!Z23}="D"){'010. MR-Data IRR'!Z23}="In 
Default")),{'010. MR-Data IRR'!X23},0))+SUM(IF(({'010. MR-Data  
IRR'!K60}="Government")*(({'010. MR-Data IRR'!L60}="Caa1"){'010. MR-Data 
IRR'!L60}="Caa2"){'010. MR-Data  IRR'!L60}="Caa3"){'010. MR-Data IRR'!L60}="Ca"){'010. 



MR-Data IRR'!L60}="CCC+"){'010. MR-Data IRR'!L60}="CCC"){'010. MR- Data 
IRR'!L60}="CCC-"){'010. MR-Data IRR'!L60}="CC"){'010. MR-Data IRR'!L60}="DDD"){'010. 
MR-Data IRR'!L60}="DD"){'010. MR- Data IRR'!L60}="D"){'010. MR-Data IRR'!L60}="In 
Default")),{'010. MR-Data IRR'!J60},0))+SUM(IF(({'010. MR-Data  
IRR'!G67}="Government")*(({'010. MR-Data IRR'!H67}="Caa1"){'010. MR-Data 
IRR'!H67}="Caa2"){'010. MR-Data  IRR'!H67}="Caa3"){'010. MR-Data IRR'!H67}="Ca"){'010. 
MR-Data IRR'!H67}="CCC+"){'010. MR-Data IRR'!H67}="CCC"){'010. MR- Data 
IRR'!H67}="CCC-"){'010. MR-Data IRR'!H67}="CC"){'010. MR-Data IRR'!H67}="DDD"){'010. 
MR-Data IRR'!H67}="DD"){'010.   {=IF('000. Cover Sheet'!E36="Duration",SUM(IF(({'010. 
MR-Data IRR'!C9}="Government")*({'010. MR-Data  IRR'!X9}="No Rating"),{'010. MR-Data 
IRR'!U9},0))+SUM(IF(({'010. MR-Data IRR'!C16}="Government")*({'010.  MR-Data 
IRR'!W16}="No Rating"),{'010. MR-Data IRR'!U16},0))+SUM(IF(({'010. MR-Data  
IRR'!H23}="Government")*({'010. MR-Data IRR'!Z23}="No Rating"){'010. MR-Data 
IRR'!X23},0))+SUM(IF(({'010.  MR-Data IRR'!K60}="Government")*({'010. MR-Data 
IRR'!L60}="No Rating"){'010. MR-Data  IRR'!J60},0))+SUM(IF(({'010. MR-Data 
IRR'!G67}="Government")*({'010. MR-Data IRR'!H67}="No Rating"),{'010.  MR-Data 
IRR'!F67},0)),"")}  {=IF('000. Cover Sheet'!E36="Duration",SUM(IF(({'010. MR-Data 
IRR'!C9}="Qualifying")*({'010. MR-Data  IRR'!H9}-'000. Cover Sheet'!F18<=0.5),{'010. 
MR-Data IRR'!U9},0))+SUM(IF(({'010. MR-Data  IRR'!C16}="Qualifying")*({'010. MR-Data 
IRR'!H16}-'000. Cover Sheet'!F18<=0.5),{'010. MR-Data  IRR'!U16},0))+SUM(IF(({'010. 
MR-Data IRR'!H23}="Qualifying")*({'010. MR-Data IRR'!M23}-'000. Cover  
Sheet'!F18<=0.5),{'010. MR-Data IRR'!X23},0))+SUM(IF(({'010. MR-Data 
IRR'!K60}="Qualifying")*({'010. MR-Data  IRR'!M60}="0   6 months"),{'010. MR-Data 
IRR'!J60},0))+SUM(IF(({'010. MR-Data IRR'!G67}="Qualifying")*({'010.  MR-Data IRR'!I67}="0 
  6 months"),{'010. MR-Data IRR'!F67},0)),"")}   {=IF('000. Cover 
Sheet'!E36="Duration",SUM(IF(({'010. MR-Data IRR'!C9}="Qualifying")*({'010. MR-Data  
IRR'!H9}-'000. Cover Sheet'!F18>0.5)*({'010. MR-Data IRR'!H9}-'000. Cover 
Sheet'!F18<=2),{'010. MR-Data  IRR'!U9},0))+SUM(IF(({'010. MR-Data 
IRR'!C16}="Qualifying")*({'010. MR-Data IRR'!H16}-'000. Cover  Sheet'!F18>0.5)*({'010. 
MR-Data IRR'!H16}-'000. Cover Sheet'!F18<=2),{'010. MR-Data  
IRR'!U16},0))+SUM(IF(({'010. MR-Data IRR'!H23}="Qualifying")*({'010. MR-Data 
IRR'!M23}-'000. Cover  Sheet'!F18>0.5)*({'010. MR-Data IRR'!M23}-'000. Cover 
Sheet'!F18<=2),{'010. MR-Data  IRR'!X23},0))+SUM(IF(({'010. MR-Data 
IRR'!K60}="Qualifying")*({'010. MR-Data IRR'!M60}="> 6   24  months"),{'010. MR-Data 
IRR'!J60},0))+SUM(IF(({'010. MR-Data IRR'!G67}="Qualifying")*({'010. MR-Data  IRR'!I67}="> 
6   24 months"),{'010. MR-Data IRR'!F67},0)),"")}  {=IF('000. Cover 
Sheet'!E36="Duration",SUM(IF(({'010. MR-Data IRR'!C9}="Qualifying")*({'010. MR-Data  
IRR'!H9}-'000. Cover Sheet'!F18>2),{'010. MR-Data IRR'!U9},0))+SUM(IF(({'010. MR-Data  
IRR'!C16}="Qualifying")*({'010. MR-Data IRR'!H16}-'000. Cover Sheet'!F18>2),{'010. MR-Data 
 IRR'!U16},0))+SUM(IF(({'010. MR-Data IRR'!H23}="Qualifying")*({'010. MR-Data 
IRR'!M23}-'000. Cover  Sheet'!F18>2),{'010. MR-Data IRR'!X23},0))+SUM(IF(({'010. MR-Data 
IRR'!K60}="Qualifying")*({'010. MR-Data  IRR'!M60}="> 24 months"),{'010. MR-Data 
IRR'!J60},0))+SUM(IF(({'010. MR-Data IRR'!G67}="Qualifying")*({'010.  MR-Data IRR'!I67}="> 
24 months"),{'010. MR-Data IRR'!F67},0)),"")}  {=IF('000. Cover 
Sheet'!E36="Duration",SUM(IF(({'010. MR-Data IRR'!C9}="Other")*(({'010. MR-Data 
IRR'!X9}="Ba1"){'010. MR-Data  IRR'!X9}="Ba2"){'010. MR-Data IRR'!X9}="Ba3"){'010. 
MR-Data IRR'!X9}="BB+"){'010. MR-Data IRR'!X9}="BB"){'010. MR-Data  



IRR'!X9}="BB-")),{'010. MR-Data IRR'!U9},0))+SUM(IF(({'010. MR-Data 
IRR'!C16}="Other")*(({'010. MR-Data IRR'!W16}="Ba1"){'010. MR- Data 
IRR'!W16}="Ba2"){'010. MR-Data IRR'!W16}="Ba3"){'010. MR-Data IRR'!W16}="BB+"){'010. 
MR-Data IRR'!W16}="BB"){'010.  MR-Data IRR'!W16}="BB-")),{'010. MR-Data 
IRR'!U16},0))+SUM(IF(({'010. MR-Data IRR'!H23}="Other")*(({'010. MR-Data  
IRR'!Z23}="Ba1"){'010. MR-Data IRR'!Z23}="Ba2"){'010. MR-Data IRR'!Z23}="Ba3"){'010. 
MR-Data IRR'!Z23}="BB+"){'010. MR-Data  IRR'!Z23}="BB"){'010. MR-Data 
IRR'!Z23}="BB-")),{'010. MR-Data IRR'!X23},0))+SUM(IF(({'010. MR-Data 
IRR'!K60}="Other")*(({'010. MR- Data IRR'!L60}="Ba1"){'010. MR-Data IRR'!L60}="Ba2"){'010. 
MR-Data IRR'!L60}="Ba3"){'010. MR-Data IRR'!L60}="BB+"){'010. MR- Data 
IRR'!L60}="BB"){'010. MR-Data IRR'!L60}="BB-")),{'010. MR-Data 
IRR'!J60},0))+SUM(IF(({'010. MR-Data IRR'!G67}="Other")*(({'010.  MR-Data 
IRR'!H67}="Ba1"){'010. MR-Data IRR'!H67}="Ba2"){'010. MR-Data IRR'!H67}="Ba3"){'010. 
MR-Data  IRR'!H67}="BB+"){'010. MR-Data IRR'!H67}="BB"){'010. MR-Data 
IRR'!H67}="BB-")),{'010. MR-Data IRR'!F67},0)),"")}   {=IF('000. Cover 
Sheet'!E36="Duration",SUM(IF(({'010. MR-Data IRR'!C9}="Other")*(({'010. MR-Data 
IRR'!X9}="B1"){'010. MR-Data  IRR'!X9}="B2"){'010. MR-Data IRR'!X9}="B3"){'010. MR-Data 
IRR'!X9}="B+"){'010. MR-Data IRR'!X9}="B"){'010. MR-Data  IRR'!X9}="B-"){'010. MR-Data 
IRR'!X9}="Caa1"){'010. MR-Data IRR'!X9}="Caa2"){'010. MR-Data IRR'!X9}="Caa3"){'010. 
MR-Data  IRR'!X9}="Ca"){'010. MR-Data IRR'!X9}="CCC+"){'010. MR-Data 
IRR'!X9}="CCC"){'010. MR-Data IRR'!X9}="CCC-"){'010. MR-Data  IRR'!X9}="CC"){'010. 
MR-Data IRR'!X9}="DDD"){'010. MR-Data IRR'!X9}="DD"){'010. MR-Data IRR'!X9}="D"){'010. 
MR-Data  IRR'!X9}="In Default")),{'010. MR-Data IRR'!U9},0))+SUM(IF(({'010. MR-Data 
IRR'!C16}="Other")*(({'010. MR-Data IRR'!W16}="B1"){'010.  MR-Data IRR'!W16}="B2"){'010. 
MR-Data IRR'!W16}="B3"){'010. MR-Data IRR'!W16}="B+"){'010. MR-Data 
IRR'!W16}="B"){'010.  MR-Data IRR'!W16}="B-"){'010. MR-Data IRR'!W16}="Caa1"){'010. 
MR-Data IRR'!W16}="Caa2"){'010. MR-Data  IRR'!W16}="Caa3"){'010. MR-Data 
IRR'!W16}="Ca"){'010. MR-Data IRR'!W16}="CCC+"){'010. MR-Data IRR'!W16}="CCC"){'010. 
MR- Data IRR'!W16}="CCC-"){'010. MR-Data IRR'!W16}="CC"){'010. MR-Data 
IRR'!W16}="DDD"){'010. MR-Data IRR'!W16}="DD"){'010.  MR-Data IRR'!W16}="D"){'010. 
MR-Data IRR'!W16}="In Default")),{'010. MR-Data IRR'!U16},0))+SUM(IF(({'010. MR-Data  
IRR'!H23}="Other")*(({'010. MR-Data IRR'!Z23}="B1"){'010. MR-Data IRR'!Z23}="B2"){'010. 
MR-Data IRR'!Z23}="B3"){'010. MR-Data  IRR'!Z23}="B+"){'010. MR-Data 
IRR'!Z23}="B"){'010. MR-Data IRR'!Z23}="B-"){'010. MR-Data IRR'!Z23}="Caa1"){'010. 
MR-Data  IRR'!Z23}="Caa2"){'010. MR-Data IRR'!Z23}="Caa3"){'010. MR-Data 
IRR'!Z23}="Ca"){'010. MR-Data IRR'!Z23}="CCC+"){'010. MR- Data IRR'!Z23}="CCC"){'010. 
MR-Data IRR'!Z23}="CCC-"){'010. MR-Data IRR'!Z23}="CC"){'010. MR-Data 
IRR'!Z23}="DDD"){'010. MR- Data IRR'!Z23}="DD"){'010. MR-Data IRR'!Z23}="D"){'010. 
MR-Data IRR'!Z23}="In Default")),{'010. MR-Data  IRR'!X23},0))+SUM(IF(({'010. MR-Data 
IRR'!K60}="Other")*(({'010. MR-Data IRR'!L60}="B1"){'010. MR-Data IRR'!L60}="B2"){'010. 
MR- Data IRR'!L60}="B3"){'010. MR-Data IRR'!L60}="B+"){'010. MR-Data 
IRR'!L60}="B"){'010. MR-Data IRR'!L60}="B-"){'010. MR-Data  IRR'!L60}="Caa1"){'010. 
MR-Data IRR'!L60}="Caa2"){'010. MR-Data IRR'!L60}="Caa3"){'010. MR-Data 
IRR'!L60}="Ca"){'010. MR- Data IRR'!L60}="CCC+"){'010. MR-Data IRR'!L60}="CCC"){'010. 
MR-Data IRR'!L60}="CCC-"){'010. MR-Data IRR'!L60}="CC"){'010. MR- Data 
IRR'!L60}="DDD"){'010. MR-Data IRR'!L60}="DD"){'010. MR-Data IRR'!L60}="D"){'010. 
MR-Data IRR'!L60}="In Default")),{'010.  MR-Data IRR'!J60},0))+SUM(IF(({'010. MR-Data 



IRR'!G67}="Other")*(({'010. MR-Data IRR'!H67}="B1"){'010. MR-Data  IRR'!H67}="B2"){'010. 
MR-Data IRR'!H67}="B3"){'010. MR-Data IRR'!H67}="B+"){'010. MR-Data 
IRR'!H67}="B"){'010. MR-Data  IRR'!H67}="B-"){'010. MR-Data IRR'!H67}="Caa1"){'010. 
MR-Data IRR'!H67}="Caa2"){'010. MR-Data IRR'!H67}="Caa3"){'010. MR- Data 
IRR'!H67}="Ca"){'010. MR-Data IRR'!H67}="CCC+"){'010. MR-Data IRR'!H67}="CCC"){'010. 
MR-Data IRR'!H67}="CCC-"){'010.  MR-Data IRR'!H67}="CC"){'010. MR-Data 
IRR'!H67}="DDD"){'010. MR-Data IRR'!H67}="DD"){'010. MR-Data IRR'!H67}="D"){'010.   
{=IF('000. Cover Sheet'!E36="Duration",SUM(IF(({'010. MR-Data IRR'!C9}="Other")*({'010. 
MR-Data  IRR'!X9}="No Rating"),{'010. MR-Data IRR'!U9},0))+SUM(IF(({'010. MR-Data 
IRR'!C16}="Other")*({'010. MR-Data  IRR'!W16}="No Rating"),{'010. MR-Data 
IRR'!U16},0))+SUM(IF(({'010. MR-Data IRR'!H23}="Other")*({'010. MR- Data IRR'!Z23}="No 
Rating"),{'010. MR-Data IRR'!X23},0))+SUM(IF(({'010. MR-Data IRR'!K60}="Other")*({'010.  
MR-Data IRR'!L60}="No Rating"),{'010. MR-Data IRR'!J60},0))+SUM(IF(({'010. MR-Data  
IRR'!G67}="Other")*({'010. MR-Data IRR'!H67}="No Rating"),{'010. MR-Data IRR'!F67},0)),"")} 
 =SUM(F9:F21)  =ABS(G45-H45)   =I45  =40%*D59  =30%*D60   =30%*D61  
=SUM(F59:F61)  =40%*D73   =100%*D74  =SUM(F73:F74)  =SUM(F50,H54,F62,F75)  
=SUM({F78})  =IF('000. Cover Sheet'!E36="Duration",MAX(-SUMIF({'010. MR-Data 
IRR'!F60},E88,{'010. MR-Data  IRR'!T60}),0),"")   =SUM({F88})  =0%*F9  =0.25%*F10  
=1%*F11  =1.6%*F12  =8%*F13  =12%*F14   =8%*F15  =0.25%*F16  =1%*F17  =1.6%*F18  
=8%*F19  =12%*F20   =8%*F21  =SUM(G9:G21)  =1%*D30  =1%*D31  =1%*D32  =1%*D33 
  =0.9%*D34  =0.8%*D35  =0.75%*D36  =0.75%*D37  =0.7%*D38  =0.65%*D39   
=0.6%*D40  =0.6%*D41  =0.6%*D42  =0.6%*D43  =0.6%*D44   =SUM(G30:G44)  =IF('000. 
Cover Sheet'!E36="Duration",ABS(SUMIF({'010. MR-Data IRR'!F60},E88,{'010. MR-Data 
IRR'!V60})),"")  =SUM({G88})  =1%*E30  =1%*E31  =1%*E32   =1%*E33  =0.9%*E34  
=0.8%*E35  =0.75%*E36  =0.75%*E37   =0.7%*E38  =0.65%*E39  =0.6%*E40  =0.6%*E41  
=0.6%*E42   =0.6%*E43  =0.6%*E44  =SUM(H30:H44)  =5%*F54  =MIN(G30,H30)   
=MIN(G31,H31)  =MIN(G32,H32)  =MIN(G33,H33)  =MIN(G34,H34)  =MIN(G35,H35)  
=MIN(G36,H36)   =MIN(G37,H37)  =MIN(G38,H38)  =MIN(G39,H39)  =MIN(G40,H40)  
=MIN(G41,H41)  =MIN(G42,H42)   =MIN(G43,H43)  =MIN(G44,H44)  =SUM(I30:I44)  
=G30-I30  =G31-I31  =G32-I32   =G33-I33  =G34-I34  =G35-I35  =G36-I36  =G37-I37   
=G38-I38  =G39-I39  =G40-I40  =G41-I41  =G42-I42   =G43-I43  =G44-I44  =SUM({J88})  
=SUM(G22,F80,C89,F89:G89,J89)  =H30-I30  =H31-I31   =H32-I32  =H33-I33  =H34-I34  
=H35-I35  =H36-I36   =H37-I37  =H38-I38  =H39-I39  =H40-I40  =H41-I41   =H42-I42  
=H43-I43  =H44-I44  =SUMIF({'011. MR-Data Equity'!E9},B8,{'011. MR-Data Equity'!O9})  
=SUMIF({'011. MR-Data Equity'!E9},B15,{'011. MR-Data Equity'!P9})   =SUMIF({'011. 
MR-Data Equity'!F40},B24,{'011. MR-Data Equity'!Y40})  =SUM({C24})  =SUMIFS({'011. 
MR-Data Equity'!Q23},{'011. MR-Data Equity'!I23},B8,{'011. MR-Data Equity'!B23},"Long")  
=SUMIFS({'011. MR-Data Equity'!R23},{'011. MR-Data Equity'!I23},B15,{'011. MR-Data 
Equity'!B23},"Long")  =SUMIF({'011. MR-Data Equity'!V31},B8,{'011. MR-Data Equity'!AD31})  
 =SUMIF({'011. MR-Data Equity'!V31},B15,{'011. MR-Data Equity'!AE31})  =SUMIFS({'011. 
MR-Data Equity'!N47},{'011. MR-Data Equity'!G47},B8,{'011. MR-Data Equity'!F47},"Long")  
=SUMIFS({'011. MR-Data Equity'!O47},{'011. MR-Data Equity'!G47},B15,{'011. MR-Data 
Equity'!F47},"Long")  =MAX(-SUMIF({'011. MR-Data Equity'!G47},E24,{'011. MR-Data 
Equity'!T47}),0)   =SUM({F24})  =SUMIFS({'011. MR-Data Equity'!H54},{'011. MR-Data 
Equity'!E54},B8,{'011. MR-Data Equity'!D54},"Long")  =SUMIFS({'011. MR-Data 
Equity'!I54},{'011. MR-Data Equity'!E54},B15,{'011. MR-Data Equity'!D54},"Long")  
=ABS(SUMIF({'011. MR-Data Equity'!G47},E24,{'011. MR-Data Equity'!V47}))  =SUM({G24})  



=SUM(C8:G8)   =SUM({H8})  =SUM(C15:G15)  =SUM({H15})  =SUMIF({'011. MR-Data 
Equity'!E16},B8,{'011. MR-Data Equity'!N16})  =SUMIF({'011. MR-Data 
Equity'!E16},B15,{'011. MR-Data Equity'!O16})   =SUMIFS({'011. MR-Data Equity'!Q23},{'011. 
MR-Data Equity'!I23},B8,{'011. MR-Data Equity'!B23},"Short")  =SUMIFS({'011. MR-Data 
Equity'!R23},{'011. MR-Data Equity'!I23},B15,{'011. MR-Data Equity'!B23},"Short")  
=SUM({J24})  =SUM(O9,O16,C25,F25:G25,J25)  =SUMIF({'011. MR-Data 
Equity'!I31},B8,{'011. MR-Data Equity'!Q31})   =SUMIF({'011. MR-Data Equity'!I31},B15,{'011. 
MR-Data Equity'!R31})  =SUMIFS({'011. MR-Data Equity'!N47},{'011. MR-Data 
Equity'!G47},B8,{'011. MR-Data Equity'!F47},"Short")  =SUMIFS({'011. MR-Data 
Equity'!O47},{'011. MR-Data Equity'!G47},B15,{'011. MR-Data Equity'!F47},"Short")   
=SUMIFS({'011. MR-Data Equity'!H54},{'011. MR-Data Equity'!E54},B8,{'011. MR-Data 
Equity'!D54},"Short")  =SUMIFS({'011. MR-Data Equity'!I54},{'011. MR-Data 
Equity'!E54},B15,{'011. MR-Data Equity'!D54},"Short")  =SUM(I8:M8)  =SUM({N8})  
=SUM(I15:M15)   =SUM({N15})  =H8+N8  =SUM({O8})  =H15+N15  =SUM({O15})  
=SUMIF({'012. MR-Data Comm'!B9},B8,{'012. MR-Data Comm'!F9})  =IF('000. Cover 
Sheet'!E37="Simplified",H8,"")   {=IF('000. Cover Sheet'!E37="Maturity 
Ladder",SUM(IF(({'012. MR-Data Comm'!B9}=B19),{'012. MR-Data  
Comm'!F9},0))+SUM(IF(({'012. MR-Data Comm'!F23}=B19)*({'012. MR-Data 
Comm'!B23}="Long")*({'012. MR- Data Comm'!C23}-'000. Cover Sheet'!F18<=1/12),{'012. 
MR-Data Comm'!J23},0))+SUM(IF(({'012. MR-Data  Comm'!L31}=B19)*({'012. MR-Data 
Comm'!D31}-'000. Cover Sheet'!F18<=1/12),{'012. MR-Data  Comm'!P31},0))+SUM(IF(({'012. 
MR-Data Comm'!D47}=B19)*({'012. MR-Data Comm'!C47}="Long")*({'012. MR- Data 
Comm'!H47}="0 <= 1 month"),{'012. MR-Data Comm'!G47},0))+SUM(IF(({'012. MR-Data  
Comm'!E54}=B19)*({'012. MR-Data Comm'!D54}="Long")*({'012. MR-Data Comm'!G54}="0 
<= 1 month"),{'012.  MR-Data Comm'!F54},0)),"")}  {=IF('000. Cover Sheet'!E37="Maturity 
Ladder",SUM(IF(({'012. MR-Data Comm'!F23}=B19)*({'012. MR-Data  
Comm'!B23}="Long")*({'012. MR-Data Comm'!C23}-'000. Cover Sheet'!F18>1/12)*({'012. 
MR-Data Comm'!C23}- '000. Cover Sheet'!F18<=1/4),{'012. MR-Data 
Comm'!J23},0))+SUM(IF(({'012. MR-Data Comm'!L31}=B19)*({'012.  MR-Data 
Comm'!D31}-'000. Cover Sheet'!F18>1/12)*({'012. MR-Data Comm'!D31}-'000. Cover  
Sheet'!F18<=1/4),{'012. MR-Data Comm'!P31},0))+SUM(IF(({'012. MR-Data 
Comm'!D47}=B19)*({'012. MR-Data  Comm'!C47}="Long")*({'012. MR-Data Comm'!H47}="> 1 
<= 3 months"),{'012. MR-Data  Comm'!G47},0))+SUM(IF(({'012. MR-Data 
Comm'!E54}=B19)*({'012. MR-Data Comm'!D54}="Long")*({'012. MR- Data Comm'!G54}="> 1 
<= 3 months"),{'012. MR-Data Comm'!F54},0)),"")}  {=IF('000. Cover Sheet'!E37="Maturity 
Ladder",SUM(IF(({'012. MR-Data Comm'!F23}=B19)*({'012. MR-Data  
Comm'!B23}="Long")*({'012. MR-Data Comm'!C23}-'000. Cover Sheet'!F18>1/4)*({'012. 
MR-Data Comm'!C23}- '000. Cover Sheet'!F18<=1/2),{'012. MR-Data 
Comm'!J23},0))+SUM(IF(({'012. MR-Data Comm'!L31}=B19)*({'012.  MR-Data 
Comm'!D31}-'000. Cover Sheet'!F18>1/4)*({'012. MR-Data Comm'!D31}-'000. Cover  
Sheet'!F18<=1/2),{'012. MR-Data Comm'!P31},0))+SUM(IF(({'012. MR-Data 
Comm'!D47}=B19)*({'012. MR-Data  Comm'!C47}="Long")*({'012. MR-Data Comm'!H47}="> 3 
<= 6 months"),{'012. MR-Data  Comm'!G47},0))+SUM(IF(({'012. MR-Data 
Comm'!E54}=B19)*({'012. MR-Data Comm'!D54}="Long")*({'012. MR- Data Comm'!G54}="> 3 
<= 6 months"),{'012. MR-Data Comm'!F54},0)),"")}   {=IF('000. Cover Sheet'!E37="Maturity 
Ladder",SUM(IF(({'012. MR-Data Comm'!F23}=B19)*({'012. MR-Data  
Comm'!B23}="Long")*({'012. MR-Data Comm'!C23}-'000. Cover Sheet'!F18>1/2)*({'012. 



MR-Data Comm'!C23}- '000. Cover Sheet'!F18<=1),{'012. MR-Data 
Comm'!J23},0))+SUM(IF(({'012. MR-Data Comm'!L31}=B19)*({'012.  MR-Data 
Comm'!D31}-'000. Cover Sheet'!F18>1/2)*({'012. MR-Data Comm'!D31}-'000. Cover  
Sheet'!F18<=1),{'012. MR-Data Comm'!P31},0))+SUM(IF(({'012. MR-Data 
Comm'!D47}=B19)*({'012. MR-Data  Comm'!C47}="Long")*({'012. MR-Data Comm'!H47}="> 6 
<= 12 months"),{'012. MR-Data  Comm'!G47},0))+SUM(IF(({'012. MR-Data 
Comm'!E54}=B19)*({'012. MR-Data Comm'!D54}="Long")*({'012. MR- Data Comm'!G54}="> 6 
<= 12 months"),{'012. MR-Data Comm'!F54},0)),"")}  {=IF('000. Cover Sheet'!E37="Maturity 
Ladder",SUM(IF(({'012. MR-Data Comm'!F23}=B19)*({'012. MR-Data  
Comm'!B23}="Long")*({'012. MR-Data Comm'!C23}-'000. Cover Sheet'!F18>1)*({'012. 
MR-Data Comm'!C23}- '000. Cover Sheet'!F18<=2),{'012. MR-Data 
Comm'!J23},0))+SUM(IF(({'012. MR-Data Comm'!L31}=B19)*({'012.  MR-Data 
Comm'!D31}-'000. Cover Sheet'!F18>1)*({'012. MR-Data Comm'!D31}-'000. Cover  
Sheet'!F18<=2),{'012. MR-Data Comm'!P31},0))+SUM(IF(({'012. MR-Data 
Comm'!D47}=B19)*({'012. MR-Data  Comm'!C47}="Long")*({'012. MR-Data Comm'!H47}="> 1 
<= 2 years"),{'012. MR-Data  Comm'!G47},0))+SUM(IF(({'012. MR-Data 
Comm'!E54}=B19)*({'012. MR-Data Comm'!D54}="Long")*({'012. MR- Data Comm'!G54}="> 1 
<= 2 years"),{'012. MR-Data Comm'!F54},0)),"")}   {=IF('000. Cover Sheet'!E37="Maturity 
Ladder",SUM(IF(({'012. MR-Data Comm'!F23}=B19)*({'012. MR-Data  
Comm'!B23}="Long")*({'012. MR-Data Comm'!C23}-'000. Cover Sheet'!F18>2)*({'012. 
MR-Data Comm'!C23}- '000. Cover Sheet'!F18<=3),{'012. MR-Data 
Comm'!J23},0))+SUM(IF(({'012. MR-Data Comm'!L31}=B19)*({'012.  MR-Data 
Comm'!D31}-'000. Cover Sheet'!F18>2)*({'012. MR-Data Comm'!D31}-'000. Cover  
Sheet'!F18<=3),{'012. MR-Data Comm'!P31},0))+SUM(IF(({'012. MR-Data 
Comm'!D47}=B19)*({'012. MR-Data  Comm'!C47}="Long")*({'012. MR-Data Comm'!H47}="> 2 
<= 3 years"),{'012. MR-Data  Comm'!G47},0))+SUM(IF(({'012. MR-Data 
Comm'!E54}=B19)*({'012. MR-Data Comm'!D54}="Long")*({'012. MR- Data Comm'!G54}="> 2 
<= 3 years"),{'012. MR-Data Comm'!F54},0)),"")}  {=IF('000. Cover Sheet'!E37="Maturity 
Ladder",SUM(IF(({'012. MR-Data Comm'!F23}=B19)*({'012. MR-Data  
Comm'!B23}="Long")*({'012. MR-Data Comm'!C23}-'000. Cover Sheet'!F18>3),{'012. 
MR-Data  Comm'!J23},0))+SUM(IF(({'012. MR-Data Comm'!L31}=B19)*({'012. MR-Data 
Comm'!D31}-'000. Cover  Sheet'!F18>3),{'012. MR-Data Comm'!P31},0))+SUM(IF(({'012. 
MR-Data Comm'!D47}=B19)*({'012. MR-Data  Comm'!C47}="Long")*({'012. MR-Data 
Comm'!H47}="Over 3 years"),{'012. MR-Data  Comm'!G47},0))+SUM(IF(({'012. MR-Data 
Comm'!E54}=B19)*({'012. MR-Data Comm'!D54}="Long")*({'012. MR- Data 
Comm'!G54}="Over 3 years"),{'012. MR-Data Comm'!F54},0)),"")}  =SUM(C23:C29)  
=SUMIF({'012. MR-Data Comm'!C40},B39,{'012. MR-Data Comm'!Q40})  =SUM({C39})   
=SUMIFS({'012. MR-Data Comm'!J23},{'012. MR-Data Comm'!F23},B8,{'012. MR-Data 
Comm'!B23},"Long")  =IF('000. Cover Sheet'!E37="Simplified",N8,"")  {=IF('000. Cover 
Sheet'!E37="Maturity Ladder",SUM(IF(({'012. MR-Data Comm'!B16}=B19),{'012. MR-Data  
Comm'!F16},0))+SUM(IF(({'012. MR-Data Comm'!F23}=B19)*({'012. MR-Data 
Comm'!B23}="Short")*({'012. MR- Data Comm'!C23}-'000. Cover Sheet'!F18<=1/12),{'012. 
MR-Data Comm'!J23},0))+SUM(IF(({'012. MR-Data  Comm'!F31}=B19)*({'012. MR-Data 
Comm'!D31}-'000. Cover Sheet'!F18<=1/12),{'012. MR-Data  Comm'!J31},0))+SUM(IF(({'012. 
MR-Data Comm'!D47}=B19)*({'012. MR-Data Comm'!C47}="Short")*({'012. MR- Data 
Comm'!H47}="0 <= 1 month"),{'012. MR-Data Comm'!G47},0))+SUM(IF(({'012. MR-Data  
Comm'!E54}=B19)*({'012. MR-Data Comm'!D54}="Short")*({'012. MR-Data Comm'!G54}="0 



<= 1 month"),{'012.  MR-Data Comm'!F54},0)),"")}  {=IF('000. Cover Sheet'!E37="Maturity 
Ladder",SUM(IF(({'012. MR-Data Comm'!F23}=B19)*({'012. MR-Data  
Comm'!B23}="Short")*({'012. MR-Data Comm'!C23}-'000. Cover Sheet'!F18>1/12)*({'012. 
MR-Data Comm'!C23}- '000. Cover Sheet'!F18<=1/4),{'012. MR-Data 
Comm'!J23},0))+SUM(IF(({'012. MR-Data Comm'!F31}=B19)*({'012.  MR-Data 
Comm'!D31}-'000. Cover Sheet'!F18>1/12)*({'012. MR-Data Comm'!D31}-'000. Cover  
Sheet'!F18<=1/4),{'012. MR-Data Comm'!J31},0))+SUM(IF(({'012. MR-Data 
Comm'!D47}=B19)*({'012. MR-Data  Comm'!C47}="Short")*({'012. MR-Data Comm'!H47}="> 
1 <= 3 months"),{'012. MR-Data  Comm'!G47},0))+SUM(IF(({'012. MR-Data 
Comm'!E54}=B19)*({'012. MR-Data Comm'!D54}="Short")*({'012. MR- Data Comm'!G54}="> 
1 <= 3 months"),{'012. MR-Data Comm'!F54},0)),"")}   {=IF('000. Cover Sheet'!E37="Maturity 
Ladder",SUM(IF(({'012. MR-Data Comm'!F23}=B19)*({'012. MR-Data  
Comm'!B23}="Short")*({'012. MR-Data Comm'!C23}-'000. Cover Sheet'!F18>1/4)*({'012. 
MR-Data Comm'!C23}- '000. Cover Sheet'!F18<=1/2),{'012. MR-Data 
Comm'!J23},0))+SUM(IF(({'012. MR-Data Comm'!F31}=B19)*({'012.  MR-Data 
Comm'!D31}-'000. Cover Sheet'!F18>1/4)*({'012. MR-Data Comm'!D31}-'000. Cover  
Sheet'!F18<=1/2),{'012. MR-Data Comm'!J31},0))+SUM(IF(({'012. MR-Data 
Comm'!D47}=B19)*({'012. MR-Data  Comm'!C47}="Short")*({'012. MR-Data Comm'!H47}="> 
3 <= 6 months"),{'012. MR-Data  Comm'!G47},0))+SUM(IF(({'012. MR-Data 
Comm'!E54}=B19)*({'012. MR-Data Comm'!D54}="Short")*({'012. MR- Data Comm'!G54}="> 
3 <= 6 months"),{'012. MR-Data Comm'!F54},0)),"")}  {=IF('000. Cover Sheet'!E37="Maturity 
Ladder",SUM(IF(({'012. MR-Data Comm'!F23}=B19)*({'012. MR-Data  
Comm'!B23}="Short")*({'012. MR-Data Comm'!C23}-'000. Cover Sheet'!F18>1/2)*({'012. 
MR-Data Comm'!C23}- '000. Cover Sheet'!F18<=1),{'012. MR-Data 
Comm'!J23},0))+SUM(IF(({'012. MR-Data Comm'!F31}=B19)*({'012.  MR-Data 
Comm'!D31}-'000. Cover Sheet'!F18>1/2)*({'012. MR-Data Comm'!D31}-'000. Cover  
Sheet'!F18<=1),{'012. MR-Data Comm'!J31},0))+SUM(IF(({'012. MR-Data 
Comm'!D47}=B19)*({'012. MR-Data  Comm'!C47}="Short")*({'012. MR-Data Comm'!H47}="> 
6 <= 12 months"),{'012. MR-Data  Comm'!G47},0))+SUM(IF(({'012. MR-Data 
Comm'!E54}=B19)*({'012. MR-Data Comm'!D54}="Short")*({'012. MR- Data Comm'!G54}="> 
6 <= 12 months"),{'012. MR-Data Comm'!F54},0)),"")}  {=IF('000. Cover Sheet'!E37="Maturity 
Ladder",SUM(IF(({'012. MR-Data Comm'!F23}=B19)*({'012. MR-Data  
Comm'!B23}="Short")*({'012. MR-Data Comm'!C23}-'000. Cover Sheet'!F18>1)*({'012. 
MR-Data Comm'!C23}- '000. Cover Sheet'!F18<=2),{'012. MR-Data 
Comm'!J23},0))+SUM(IF(({'012. MR-Data Comm'!F31}=B19)*({'012.  MR-Data 
Comm'!D31}-'000. Cover Sheet'!F18>1)*({'012. MR-Data Comm'!D31}-'000. Cover  
Sheet'!F18<=2),{'012. MR-Data Comm'!J31},0))+SUM(IF(({'012. MR-Data 
Comm'!D47}=B19)*({'012. MR-Data  Comm'!C47}="Short")*({'012. MR-Data Comm'!H47}="> 
1 <= 2 years"),{'012. MR-Data  Comm'!G47},0))+SUM(IF(({'012. MR-Data 
Comm'!E54}=B19)*({'012. MR-Data Comm'!D54}="Short")*({'012. MR- Data Comm'!G54}="> 
1 <= 2 years"),{'012. MR-Data Comm'!F54},0)),"")}   {=IF('000. Cover Sheet'!E37="Maturity 
Ladder",SUM(IF(({'012. MR-Data Comm'!F23}=B19)*({'012. MR-Data  
Comm'!B23}="Short")*({'012. MR-Data Comm'!C23}-'000. Cover Sheet'!F18>2)*({'012. 
MR-Data Comm'!C23}- '000. Cover Sheet'!F18<=3),{'012. MR-Data 
Comm'!J23},0))+SUM(IF(({'012. MR-Data Comm'!F31}=B19)*({'012.  MR-Data 
Comm'!D31}-'000. Cover Sheet'!F18>2)*({'012. MR-Data Comm'!D31}-'000. Cover  
Sheet'!F18<=3),{'012. MR-Data Comm'!J31},0))+SUM(IF(({'012. MR-Data 



Comm'!D47}=B19)*({'012. MR-Data  Comm'!C47}="Short")*({'012. MR-Data Comm'!H47}="> 
2 <= 3 years"),{'012. MR-Data  Comm'!G47},0))+SUM(IF(({'012. MR-Data 
Comm'!E54}=B19)*({'012. MR-Data Comm'!D54}="Short")*({'012. MR- Data Comm'!G54}="> 
2 <= 3 years"),{'012. MR-Data Comm'!F54},0)),"")}  {=IF('000. Cover Sheet'!E37="Maturity 
Ladder",SUM(IF(({'012. MR-Data Comm'!F23}=B19)*({'012. MR-Data  
Comm'!B23}="Short")*({'012. MR-Data Comm'!C23}-'000. Cover Sheet'!F18>3),{'012. 
MR-Data  Comm'!J23},0))+SUM(IF(({'012. MR-Data Comm'!F31}=B19)*({'012. MR-Data 
Comm'!D31}-'000. Cover  Sheet'!F18>3),{'012. MR-Data Comm'!J31},0))+SUM(IF(({'012. 
MR-Data Comm'!D47}=B19)*({'012. MR-Data  Comm'!C47}="Short")*({'012. MR-Data 
Comm'!H47}="Over 3 years"),{'012. MR-Data  Comm'!G47},0))+SUM(IF(({'012. MR-Data 
Comm'!E54}=B19)*({'012. MR-Data Comm'!D54}="Short")*({'012. MR- Data 
Comm'!G54}="Over 3 years"),{'012. MR-Data Comm'!F54},0)),"")}  =SUM(D23:D29)  
=SUMIF({'012. MR-Data Comm'!L31},B8,{'012. MR-Data Comm'!P31})   =ABS(C14-D14)  
=SUM({E14})  =MIN(C23,D23)  =MIN(C24,D24)  =MIN(C25,D25)  =MIN(C26,D26)  
=MIN(C27,D27)  =MIN(C28,D28)   =MIN(C29,D29)  =SUMIFS({'012. MR-Data 
Comm'!G47},{'012. MR-Data Comm'!D47},B8,{'012. MR-Data Comm'!C47},"Long")  
=C23-E23  =C24-E24  =C25-E25  =C26-E26  =C27-E27  =C28-E28   =C29-E29  
=MAX(-SUMIF({'012. MR-Data Comm'!D47},E39,{'012. MR-Data Comm'!M47}),0)  
=SUM({F39})  =SUMIFS({'012. MR-Data Comm'!F54},{'012. MR-Data Comm'!E54},B8,{'012. 
MR-Data Comm'!D54},"Long")  =15%*E14  =SUM({G14})  =D23-E23  =D24-E24   =D25-E25  
=D26-E26  =D27-E27  =D28-E28  =D29-E29  =ABS(SUMIF({'012. MR-Data 
Comm'!D47},E39,{'012. MR-Data Comm'!O47}))  =SUM({G39})  =SUM(C8:G8)   =SUM({H8})  
=C14+D14  =SUM({H14})  <=MIN(F23+F24,G23+G24)  =SUMIF({'012. MR-Data 
Comm'!B16},B8,{'012. MR-Data Comm'!F16})  <=MIN(F23+F25,G23+G25)  
<=MIN(F24+F25,G24+G25)   =SUMIFS({'012. MR-Data Comm'!J23},{'012. MR-Data 
Comm'!F23},B8,{'012. MR-Data Comm'!B23},"Short")  =3%*H14  =SUM({J14})  
<=MIN(F23+F26,G23+G26)  <=MIN(F24+F26,G24+G26)  <=MIN(F25+F26,G25+G26)   
=SUM({J39})  =SUM(K15,U32,C40,F40:G40,J40)  =SUMIF({'012. MR-Data 
Comm'!F31},B8,{'012. MR-Data Comm'!J31})  =G14+J14  =SUM({K14})  
<=MIN(F23+F27,G23+G27)  <=MIN(F24+F27,G24+G27)  <=MIN(F25+F27,G25+G27)   
<=MIN(F26+F27,G26+G27)  =SUMIFS({'012. MR-Data Comm'!G47},{'012. MR-Data 
Comm'!D47},B8,{'012. MR-Data Comm'!C47},"Short")  <=MIN(F23+F28,G23+G28)  
<=MIN(F24+F28,G24+G28)  <=MIN(F25+F28,G25+G28)  <=MIN(F26+F28,G26+G28)   
<=MIN(F27+F28,G27+G28)  =SUMIFS({'012. MR-Data Comm'!F54},{'012. MR-Data 
Comm'!E54},B8,{'012. MR-Data Comm'!D54},"Short")  <=MIN(F23+F29,G23+G29)  
<=MIN(F24+F29,G24+G29)  <=MIN(F25+F29,G25+G29)   <=MIN(F26+F29,G26+G29)  
<=MIN(F27+F29,G27+G29)  <=MIN(F28+F29,G28+G29)  =SUM(I8:M8)  =SUM({N8})  
=0.6%*(H23*I23*J23*K23*L23*M23)   =0.6%*(I24*J24*K24*L24*M24)  
=0.6%*(J25*K25*L25*M25)  =0.6%*(K26*L26*M26)  =0.6%*(L27*M27)  =0.6%*M28   
=SUM(E23,H23:M23)  =SUM(E24,I24:M24)  =SUM(E25,J25:M25)  =SUM(E26,K26:M26)  
=SUM(E27,L27:M27)  =SUM(E28,M28)  =E29   =SUM(O23:O29)  =1.5%*2*O23  
=1.5%*2*O24  =1.5%*2*O25  =1.5%*2*O26  =1.5%*2*O27  =1.5%*2*O28  =1.5%*2*O29   
=MAX(F23-SUM(H23:M23),0)  =MAX(F24-SUM(I24:M24,H23),0)  
=MAX(F25-SUM(J25:M25,I23:I24),0)  =MAX(F26-SUM(K26:M26,J23:J25),0)   
=MAX(F27-SUM(L27:M27,K23:K26),0)  =MAX(F28-SUM(M28,L23:L27),0)  
=MAX(F29-SUM(M23:M28),0)  =SUM(R23:R29)  =MAX(G23-SUM(H23:M23),0)   
=MAX(G24-SUM(I24:M24,H23),0)  =MAX(G25-SUM(J25:M25,I23:I24),0)  



=MAX(G26-SUM(K26:M26,J23:J25),0)  =MAX(G27-SUM(L27:M27,K23:K26),0)   
=MAX(G28-SUM(M28,L23:L27),0)  =MAX(G29-SUM(M23:M28),0)  =SUM(S23:S29)  
=15%*SUM(R23:S23)  =15%*SUM(R24:S24)  =15%*SUM(R25:S25)   =15%*SUM(R26:S26)  
=15%*SUM(R27:S27)  =15%*SUM(R28:S28)  =15%*SUM(R29:S29)  =SUM(N23,Q23,T23)  
=SUM(N24,Q24,T24)  =SUM(N25,Q25,T25)   =SUM(N26,Q26,T26)  =SUM(N27,Q27,T27)  
=SUM(N28,Q28,T28)  =SUM(N29,Q29,T29)  =SUM(U23:U29)  =SUM({U30}) 
O30=MIN(C30,D30) R30=C30-O30 S30=D30-O30     =SUM(C8:C14)  =C15-MIN(C15,D15)  
=SUM({E16})  =SUM({F16})  =MAX(C20,C21)  =MAX(C16,D16)  =C22+C24   =8%*C25  
=SUM(C36,{C37})   =SUM(D8:D14)  =D15-MIN(C15,D15)   =SUM(E8:E14)   
=E15-MIN(E15,F15)   =SUM(F8:F14)  =F15-MIN(E15,F15)  =SUM(F36,{F37})   
=SUM(G36,{G37})  =SUM(J36,{J37})  =SUM(C28,C38,F38:G38,J38)     =SUM(D8:D19)     
=SUM(D26:D37)  =SUM({D46})   =G20+G38  =D48     =SUM(E8:E19)     =SUM(E26:E37)  
=SUM({E46})  =H20+H38  =E48   =MAX(D56+D58,E56+E58)  =1.6%*D8  =4%*D9  =8%*D10 
 =28%*D11  =1.6%*D14   =4%*D15  =8%*D16  =8%*D19  =SUM(G8:G19)  =3.2%*D26  
=8%*D27   =18%*D28  =52%*D29  =3.2%*D32  =8%*D33  =18%*D34  =8%*D37   
=SUM(G26:G37)  =1.6%*E8  =4%*E9  =8%*E10  =28%*E11  =1.6%*E14   =4%*E15  
=8%*E16  =8%*E19  =SUM(H8:H19)  =3.2%*E26  =8%*E27  =18%*E28   =52%*E29  
=3.2%*E32  =8%*E33  =18%*E34  =8%*E37   =SUM(H26:H37)  =D12+E12  =D13+E13  
=D17+E17  =D18+E18  =SUM(I12:I18)  =D30+E30  =D31+E31   =D35+E35  =D36+E36  
=SUM(I30:I36)  =SUM(J11:J13)   =SUM(J7:J10,J14)   =SUM(J18:J26)   =SUM(J30:J38)     
=SUM(J42:J50)   =SUM(J54:J62)   =SUM(J66:J77)   =SUM(J81:J82)  =J78-J83  
=SUM(J88:J93)   =SUM(J15,J27,J39,J51,J63,J84,J94)   =SUM(J115:J124)   
=SUM(J128:J131)  =SUM(J136:J137)   =SUM(J141:J144)   =SUM(J148:J151)  
=SUM(J138,J145,J152)   =SUM(J157:J160)  =SUM(J164:J165)  
=SUM(J125,J132,J154,J161,J166)   =SUM(J180:J182)  =J183-J185  =SUM(J189:J190)   
=SUM(J198:J204)     =SUM(J194:J197,J205:J206)  =SUM(J186,J191,J207)  =J209+J211  
=J168+J213     =SUM(K11:K13)  =SUM(K7:K10,K14)     =SUM(K18:K26)   =SUM(K30:K38)   
=SUM(K42:K50)   =SUM(K54:K62)     =SUM(K66:K77)  =SUM(K81:K82)  =K78-K83   
=SUM(K88:K93)  =SUM(K15,K27,K39,K51,K63,K84,K94)     =SUM(K115:K124)  
=SUM(K128:K131)   =SUM(K136:K137)  =SUM(K141:K144)   =SUM(K148:K151)   
=SUM(K138,K145,K152)  =SUM(K157:K160)   =SUM(K164:K165)  
=SUM(K125,K132,K154,K161,K166)  =SUM(K180:K182)   =K183-K185  =SUM(K189:K190)   
=SUM(K198:K204)   =SUM(K194:K197,K205:K206)  =SUM(K186,K191,K207)   =K209+K211 
 =K168+K213                         =J15+K15  =J27+K27  =J39+K39  =J51+K51  =J63+K63  
=J78+K78  =J83+K83   =J84+K84  =J94+K94  =J96+K96  =SUM(M100:M102)   =J125+K125  
=J132+K132  =J138+K138  =J145+K145  =J152+K152  =J154+K154  =J161+K161   
=J166+K166  =J168+K168  =J183+K183  =J185+K185  =J186+K186  =J191+K191   
=J207+K207  =J209+K209  =J211+K211  =J213+K213  =J215+K215  =J219+K219  
=J220+K220  =J221+K221  =J222+K222  =J223+K223   =J224+K224  =J226+K226 
J96=J215 K96=K215   =SUM(E5:E12)   =SUM(E16:E23)  =E13-E24  =SUM(E29:E30)   
=SUM(E34:E39)  =SUM(E43:E44)   =SUM(E48:E53)  =SUM(E57:E59)  
=SUM(E26,E40,E54,E60)-SUM(E31,E45)   =SUM(E66:E72)  =E62-SUM(E73,E75)  
=E77-E79   =E81-E83   =SUM(F5:F12)  =SUM(F16:F23)   =F13-F24  =SUM(F29:F30)   
=SUM(F34:F39)  =SUM(F43:F44)   =SUM(F48:F53)  =SUM(F57:F59)  
=SUM(F26,F40,F54,F60)-SUM(F31,F45)   =SUM(F66:F72)  =F62-SUM(F73,F75)  =F77-F79  
=F81-F83         =E13+F13  =E24+F24  =E26+F26  =E31+F31  =E40+F40  =E45+F45   
=E54+F54  =E60+F60  =E62+F62  =E73+F73  =E75+F75  =E77+F77  =E79+F79  =E81+F81 



 =E83+F83  =E85+F85         =SUM(D7:D16)     =SUM(D22:D31)  =SUM({C7})  =SUM({D7})  
=SUM({E7})  =SUM({F7})  =SUM({G7})   =SUM(C7:D7)-SUM(E7:G7)  =SUM({H7})  
=SUM({J7})  =SUM({N7})                     =SUM(F8:F92)                           =SUM(G8:G92)            
               =SUM(H8:H92)                           =SUM(I8:I92)                         =SUM(J8:J92)       
=SUM(H8:J8)  =SUM(H9:J9)  =SUM(H10:J10)  =SUM(H11:J11)  =SUM(H12:J12)   
=SUM(H13:J13)  =SUM(H14:J14)  =SUM(H16:J16)  =SUM(H17:J17)  =SUM(H18:J18)  
=SUM(H19:J19)  =SUM(H20:J20)   =SUM(H21:J21)  =SUM(H22:J22)  =SUM(H24:J24)  
=SUM(H25:J25)  =SUM(H26:J26)  =SUM(H27:J27)  =SUM(H28:J28)   =SUM(H29:J29)  
=SUM(H30:J30)  =SUM(H32:J32)  =SUM(H33:J33)  =SUM(H34:J34)  =SUM(H35:J35)   
=SUM(H36:J36)  =SUM(H37:J37)  =SUM(H38:J38)  =SUM(H40:J40)  =SUM(H41:J41)  
=SUM(H42:J42)  =SUM(H43:J43)  =SUM(H44:J44)   =SUM(H45:J45)  =SUM(H46:J46)  
=SUM(H48:J48)  =SUM(H49:J49)  =SUM(H50:J50)  =SUM(H51:J51)  =SUM(H52:J52)  
=SUM(H53:J53)   =SUM(H54:J54)  =SUM(H56:J56)  =SUM(H57:J57)  =SUM(H58:J58)  
=SUM(H59:J59)  =SUM(H60:J60)  =SUM(H61:J61)   =SUM(H62:J62)  =SUM(H64:J64)  
=SUM(H66:J66)  =SUM(H67:J67)  =SUM(H68:J68)  =SUM(H69:J69)   =SUM(H70:J70)  
=SUM(H71:J71)  =SUM(H72:J72)  =SUM(H74:J74)  =SUM(H75:J75)  =SUM(H76:J76)  
=SUM(H77:J77)   =SUM(H78:J78)  =SUM(H79:J79)  =SUM(H80:J80)  =SUM(H82:J82)  
=SUM(H84:J84)  =SUM(H86:J86)  =SUM(H87:J87)   =SUM(H88:J88)  =SUM(H89:J89)  
=SUM(H90:J90)  =SUM(H91:J91)  =SUM(H92:J92)  =SUM(K8:K92)  =SUM(H96:J96)  
=SUM(H108:J108)  =SUM(H109:J109)   =SUM(H110:J110)  =SUM(H111:J111)  
=SUM(H112:J112)  =SUM(H113:J113)  =SUM(H114:J114)  =SUM(H116:J116)  
=SUM(H117:J117)  =SUM(H118:J118)  =SUM(H119:J119)   =SUM(H120:J120)  
=SUM(H121:J121)  =SUM(H122:J122)                     =SUM(L8:L92) 
SUM(F8:G14,K8:K14)=SUM('050. QPR-Statement of Fin Pos'!J18:K18,'050. QPR-Statement 
of Fin  Pos'!J30:K30,'050. QPR-Statement of Fin Pos'!J42:K42,'050. QPR-Statement of Fin 
Pos'!J54:K54,'050. QPR- Statement of Fin Pos'!J66:K66)  
SUM(F16:G22,K16:K22)=SUM('050. QPR-Statement of Fin Pos'!J19:K19,'050. 
QPR-Statement of Fin  Pos'!J31:K31,'050. QPR-Statement of Fin Pos'!J43:K43,'050. 
QPR-Statement of Fin Pos'!J55:K55,'050. QPR- Statement of Fin Pos'!J67:K67) 
SUM(F24:G30,K24:K30)=SUM('050. QPR-Statement of Fin Pos'!J20:K20,'050. 
QPR-Statement of Fin  Pos'!J32:K32,'050. QPR-Statement of Fin Pos'!J44:K44,'050. 
QPR-Statement of Fin Pos'!J56:K56,'050. QPR- Statement of Fin Pos'!J68:K68) 
SUM(F32:G38,K32:K38)=SUM('050. QPR-Statement of Fin Pos'!J11:K11,'050. 
QPR-Statement of Fin  Pos'!J21:K21,'050. QPR-Statement of Fin Pos'!J33:K33,'050. 
QPR-Statement of Fin Pos'!J45:K45,'050. QPR- Statement of Fin Pos'!J57:K57,'050. 
QPR-Statement of Fin Pos'!J69:K69) SUM(F40:G46,K40:K46)=SUM('050. QPR-Statement of 
Fin Pos'!J12:K12,'050. QPR-Statement of Fin  Pos'!J22:K22,'050. QPR-Statement of Fin 
Pos'!J34:K34,'050. QPR-Statement of Fin Pos'!J46:K46,'050. QPR- Statement of Fin 
Pos'!J58:K58,'050. QPR-Statement of Fin Pos'!J70:K70) SUM(F48:G54,K48:K54)=SUM('050. 
QPR-Statement of Fin Pos'!J13:K13,'050. QPR-Statement of Fin  Pos'!J23:K23,'050. 
QPR-Statement of Fin Pos'!J35:K35,'050. QPR-Statement of Fin Pos'!J47:K47,'050. QPR- 
Statement of Fin Pos'!J59:K59,'050. QPR-Statement of Fin Pos'!J71:K71) 
SUM(F56:G62,K56:K62)=SUM('050. QPR-Statement of Fin Pos'!J24:K24,'050. 
QPR-Statement of Fin  Pos'!J36:K36,'050. QPR-Statement of Fin Pos'!J48:K48,'050. 
QPR-Statement of Fin Pos'!J60:K60,'050. QPR- Statement of Fin Pos'!J72:K72) 
SUM(F64:G64,K64)=SUM('050. QPR-Statement of Fin Pos'!J73:K73) 
SUM(F66:G72,K66:K72)=SUM('050. QPR-Statement of Fin Pos'!J25:K25,'050. 



QPR-Statement of Fin  Pos'!J37:K37,'050. QPR-Statement of Fin Pos'!J49:K49,'050. 
QPR-Statement of Fin Pos'!J61:K61,'050. QPR- Statement of Fin Pos'!J74:K74) 
SUM(F74:G80,K74:K80)=SUM('050. QPR-Statement of Fin Pos'!J26:K26,'050. 
QPR-Statement of Fin  Pos'!J38:K38,'050. QPR-Statement of Fin Pos'!J50:K50,'050. 
QPR-Statement of Fin Pos'!J62:K62)  SUM(F82:G82,K82)=SUM('050. QPR-Statement of Fin 
Pos'!J75:K75) SUM(F84:G84,K84)=SUM('050. QPR-Statement of Fin Pos'!J76:K76) 
SUM(F86:G92,K86:K92)=SUM('050. QPR-Statement of Fin Pos'!J77:K77) 
SUM(F108:G114,K108:K114)='050. QPR-Statement of Fin Pos'!M103   =SUM({J8})  
=SUM({P8})     =SUM({T8})  =SUM({I8})   =SUM({L8})   =SUM({H7})  =I7*J7  =SUM({K7})   
=SUM(D6:D9)   =SUM(D12:D15)   =SUM(E6:E9)   =SUM(E12:E15)   =SUM(F6:F9)   
=SUM(F12:F15)  =SUM(G6:G9)   =SUM(G12:G15)   =SUM(H6:H9)   =SUM(H12:H15)   
=SUM(I6:I9)   =SUM(I12:I15)  =SUM(D6:I6)  =SUM(D7:I7)  =SUM(D8:I8)  =SUM(D9:I9)  
=SUM(J6:J9)  =SUM(D12:I12)  =SUM(D13:I13)   =SUM(D14:I14)  =SUM(D15:I15)  
=SUM(J12:J15)  =SUM(E8:E10)  =SUM(E14:E16)   =SUM(E20:E27)  =SUM(E11,E17,E28)   
=SUM(E8:E11)  =SUM(E15:E19)   =SUM(E27:E30)   =SUM(E34:E38)  =SUM(F8:F11)   
=SUM(F15:F19)   =SUM(F27:F30)   =SUM(F34:F38)  =SUM(G8:G11)   =SUM(G15:G19)   
=SUM(G27:G30)   =SUM(G34:G38)  =SUM(H8:H11)   =SUM(H15:H19)   =SUM(H27:H30)   
=SUM(H34:H38)  =SUM(I8:I11)   =SUM(I15:I19)   =SUM(I27:I30)   =SUM(I34:I38)  
=SUM(J8:J11)   =SUM(J15:J19)   =SUM(J27:J30)  =SUM(J34:J38)   =SUM(K8:K11)   
=SUM(K15:K19)   =SUM(K27:K30)  =SUM(K34:K38)   =SUM(L8:L11)   =SUM(L15:L19)   
=SUM(L27:L30)   =SUM(L34:L38)  =SUM(E8:L8)  =SUM(E9:L9)  =SUM(E10:L10)  
=SUM(E11:L11)  =SUM(M8:M11)   =SUM(E15:L15)  =SUM(E16:L16)  =SUM(E17:L17)  
=SUM(E18:L18)  =SUM(E19:L19)  =SUM(M15:M19)  =SUM(E22:L22)  =SUM(E27:L27)  
=SUM(E28:L28)  =SUM(E29:L29)   =SUM(E30:L30)  =SUM(M27:M30)  =SUM(E34:L34)  
=SUM(E35:L35)  =SUM(E36:L36)  =SUM(E37:L37)  =SUM(E38:L38)  =SUM(M34:M38)  
=SUM(E41:L41)  List of "Dimension References" (Dimension members to be completed by 
the filer) NameDPA Currency (Interest Rate Risk)0:347:-2:294 National Market (Equity 
Risk)0:348:-2:295 Commodity0:349:-2:296 Currency (Foreign Exchange Risk) 0:350:-2:298 
ISIN / CUSIP Code10:11:-2:34 Specific Risk Category10:11:-2:35 Coupon Type10:11:-2:36 
Issuer10:11:-2:37 Country of Issuer 10:11:-2:38 Currency (Interest Rate Risk)10:11:-2:264 
Maturity Date 10:11:-2:40 Coupon Rate / Discount 10:11:-2:41 Payment Interval10:11:-2:43 
Next Coupon Date 10:11:-2:44 Source10:11:-2:50 Embedded Options10:11:-2:54 Rating 
10:11:-2:56 Ratings Agency10:11:-2:57 ISIN / CUSIP Code 10:12:-2:34 Specific Risk 
Category10:12:-2:35 Coupon Type10:12:-2:36 Issuer 10:12:-2:37 Country of 
Issuer10:12:-2:38 Currency (Interest Rate Risk) 10:12:-2:264 Maturity Date 10:12:-2:40 
Coupon Rate / Discount 10:12:-2:41 Payment Interval10:12:-2:43 Next Coupon 
Date10:12:-2:44 Source10:12:-2:50 Embedded Options10:12:-2:54 Rating10:12:-2:56 
Ratings Agency 10:12:-2:57 Position Type10:13:-2:69 Future / Forward Maturity 
Date10:13:-2:62 Counterparty10:13:-2:64 ISIN / CUSIP Code10:13:-2:34 Specific Risk 
Category 10:13:-2:35 Coupon Type 10:13:-2:36 Issuer10:13:-2:37 Country of 
Issuer10:13:-2:38  Currency (Interest Rate Risk)10:13:-2:264 Maturity Date 10:13:-2:40 
Coupon Rate / Discount10:13:-2:41 Payment Interval10:13:-2:43 Next Coupon 
Date10:13:-2:44 Source10:13:-2:50 Embedded Options 10:13:-2:54 Rating10:13:-2:56 
Ratings Agency10:13:-2:57 Position Type10:14:-2:69 Currency (Interest Rate 
Risk)10:14:-2:264 Settlement Date 10:14:-2:77 Maturity Date10:14:-2:40 
Counterparty10:14:-2:64 Position Type 10:15:-2:69 Currency (Interest Rate Risk)10:15:-2:264 
Expiry Date10:15:-2:147 Maturity Date10:15:-2:40 Type / Underlying 10:15:-2:64 



Repricing10:16:-2:80 Next Reset Date 10:16:-2:81 Maturity Date10:16:-2:40 
Counterparty10:16:-2:64 Coupon Type 10:16:-2:164 Interest Rate10:16:-2:82 Currency 
(Interest Rate Risk) 10:16:-2:264 Coupon Type 10:16:-2:180 Interest Rate 10:16:-2:181 
Currency (Interest Rate Risk)10:16:-2:265 Position Type - Simplified Approach10:25:-2:286 
ISIN / CUSIP Code10:25:-2:34 Specific Risk Category 10:25:-2:35 Issuer10:25:-2:37 
Currency (Interest Rate Risk)10:25:-2:264 IRR Specific Risk Charge10:25:-2:218 Source 
10:25:-2:50 Counterparty10:25:-2:64 Option Type10:25:-2:96 Cash Position10:25:-2:101 
Position Type - Delta-Plus Method 10:26:-2:286 ISIN / CUSIP Code10:26:-2:34  
Issuer10:26:-2:37 Position Type10:26:-2:115 Currency (Interest Rate Risk) 10:26:-2:116 
Specific Risk Category10:26:-2:118 Rating10:26:-2:119 Residual Term to Final 
Maturity10:26:-2:120 Maturity Time-Band: Coupon < 3% (or >= 3%) 10:26:-2:121 
Source10:26:-2:50 Counterparty10:26:-2:64 Position Type10:334:-2:286 Currency (Interest 
Rate Risk)10:334:-2:264 Specific Risk Category 10:334:-2:118 Rating10:334:-2:119 Residual 
Term to Final Maturity10:334:-2:120 Maturity Time-Band: Coupon < 3% (or >= 3%) 
10:334:-2:124 ISIN / CUSIP Code11:17:-2:34 Type of Equity Security 11:17:-2:85 
Issuer11:17:-2:37 National Market (Equity Risk)11:17:-2:86 Currency (General)11:17:-2:264 
Source 11:17:-2:50 Specific Risk Charge11:17:-2:90 ISIN / CUSIP Code11:18:-2:34 Type of 
Equity Security11:18:-2:85 Issuer 11:18:-2:37 National Market (Equity Risk)11:18:-2:86 
Currency (General)11:18:-2:264 Source11:18:-2:50 Specific Risk Charge11:18:-2:90 Position 
Type11:19:-2:69 Future / Forward Maturity Date 11:19:-2:62 Counterparty11:19:-2:64 ISIN / 
CUSIP Code11:19:-2:34 Type of Equity Security11:19:-2:85 Issuer11:19:-2:37 National 
Market (Equity Risk) 11:19:-2:86 Currency (General) 11:19:-2:264 Source11:19:-2:50 Specific 
Risk Charge 11:19:-2:90  Repricing11:21:-2:80 Next Reset Date11:21:-2:81 Maturity Date 
11:21:-2:40 Counterparty11:21:-2:64 ISIN / CUSIP Code11:21:-2:11 Type of Equity 
Security11:21:-2:153 Issuer11:21:-2:154 National Market (Equity Risk) 11:21:-2:155 Currency 
(General)11:21:-2:264 Source11:21:-2:160 Specific Risk Charge11:21:-2:161 ISIN / CUSIP 
Code 11:21:-2:167 Type of Equity Security11:21:-2:168 Issuer11:21:-2:169 National Market 
(Equity Risk) 11:21:-2:170 Currency (General)11:21:-2:171 Source11:21:-2:176 Specific Risk 
Charge11:21:-2:177 Position Type - Simplified Approach11:22:-2:69 ISIN / CUSIP Code 
11:22:-2:186 Type of Equity Security11:22:-2:187 Issuer11:22:-2:188 National Market (Equity 
Risk) 11:22:-2:189 Currency (General)11:22:-2:190 Source11:22:-2:195 Specific Risk 
Charge11:22:-2:196 Maturity Date11:22:-2:40 Counterparty11:22:-2:64 Option 
Type11:22:-2:96 Cash Position11:22:-2:101 Position Type - Delta-Plus Method 11:23:-2:69 
ISIN / CUSIP Code11:23:-2:208 Type of Equity Security11:23:-2:209 Issuer11:23:-2:210 
Position Type11:23:-2:115 National Market (Equity Risk) 11:23:-2:309 Currency (General) 
11:23:-2:264 Specific Risk Charge11:23:-2:218 Source11:23:-2:50  Counterparty11:23:-2:64 
Position Type11:334:-2:69 National Market (Equity Risk) 11:334:-2:211 Specific Risk 
Charge11:334:-2:218 Commodity12:28:-2:132 Source12:28:-2:50 Commodity12:29:-2:132 
Source12:29:-2:50 Position Type12:19:-2:69 Future / Forward Maturity Date12:19:-2:62 
Counterparty12:19:-2:64 Commodity 12:19:-2:132 Source12:19:-2:50 Repricing12:351:-2:80 
Next Reset Date 12:351:-2:81 Maturity Date12:351:-2:40 Counterparty 12:351:-2:64 
Commodity12:351:-2:311 Source12:351:-2:316 Commodity 12:351:-2:317 
Source12:351:-2:399 Position Type - Simplified Approach12:30:-2:69 Commodity12:30:-2:221 
Source 12:30:-2:95 Counterparty12:30:-2:40 Option Type12:30:-2:64 Cash 
Position12:30:-2:100 Position Type - Delta-Plus Method12:31:-2:69 Position Type 
12:31:-2:115 Commodity12:31:-2:132 Maturity Ladder Time-band12:31:-2:274 
Source12:31:-2:50  Counterparty12:31:-2:64 Position Type12:334:-2:69 Commodity 



12:334:-2:211 Maturity Ladder Time-band 12:334:-2:274 Currency (Interest Rate 
Risk)13:227:-2:398 Currency (Interest Rate Risk)13:335:-2:106 Currency (Interest Rate 
Risk)13:335:-2:275 Currency (Interest Rate Risk)13:335:-2:109 Currency (Interest Rate Risk) 
14:227:-2:398 Currency (Interest Rate Risk)14:335:-2:106 Currency (Interest Rate Risk) 
14:335:-2:275 Currency (Interest Rate Risk) 14:335:-2:109 National Market (Equity 
Risk)15:226:-2:211 National Market (Equity Risk)15:227:-2:211  National Market (Equity 
Risk)15:335:-2:106 National Market (Equity Risk)15:335:-2:275 National Market (Equity 
Risk)15:335:-2:109 Commodity16:339:-2:132 Commodity 16:116:-2:132 Commodity 
16:117:-2:274 Commodity16:339:-2:106 Commodity16:339:-2:275 Commodity 16:339:-2:109 
Currency (Foreign Exchange Risk)17:360:-2:403 Currency (Foreign Exchange Risk) 
17:335:-2:106  Currency (Foreign Exchange Risk)17:335:-2:275 Currency (Foreign Exchange 
Risk)17:335:-2:109 Contract18:112:-2:405 Contract18:112:0:404 Related52:102:29:237 
Currency (General)52:102:29:264 Maturity Date 52:102:29:40 Related52:102:30:237 
Currency (General)52:102:30:264 Maturity Date52:102:30:40 Related 52:102:31:237 
Currency (General)52:102:31:264 Maturity Date 52:102:31:40 Related52:102:32:237 
Currency (General)52:102:32:264 Maturity Date 52:102:32:40 Related52:102:33:237 
Currency (General) 52:102:33:264 Maturity Date52:102:33:40 Related52:102:34:237 
Currency (General) 52:102:34:264 Maturity Date52:102:34:40 Related 52:102:35:237 
Currency (General)52:102:35:264 Maturity Date52:102:35:40 Related 52:102:36:237 
Currency (General)52:102:36:264 Maturity Date52:102:36:40 Related52:102:37:237 
Currency (General)52:102:37:264 Maturity Date 52:102:37:40 Related52:102:38:237 
Currency (General)52:102:38:264 Maturity Date52:102:38:40 Related52:103:29:237 
Currency (General) 52:103:29:264 Maturity Date52:103:29:40 Related52:103:30:237 
Currency (General)52:103:30:264 Maturity Date 52:103:30:40 Related52:103:31:237  
Currency (General)52:103:31:264 Maturity Date52:103:31:40 Related 52:103:32:237 
Currency (General)52:103:32:264 Maturity Date52:103:32:40 Related52:103:33:237 
Currency (General)52:103:33:264 Maturity Date 52:103:33:40 Related52:103:34:237 
Currency (General)52:103:34:264 Maturity Date52:103:34:40 Related52:103:35:237 
Currency (General) 52:103:35:264 Maturity Date52:103:35:40 Related52:103:36:237 
Currency (General)52:103:36:264 Maturity Date 52:103:36:40 Related52:103:37:237 
Currency (General) 52:103:37:264 Maturity Date52:103:37:40 Related52:103:38:237 
Currency (General) 52:103:38:264 Maturity Date52:103:38:40 Counterparty 53:336:-2:64 
Counterparty Credit Rating53:336:-2:57 Ratings Agency53:336:-2:249 Related 53:336:-2:237 
ISIN / CUSIP Code55:70:-2:34 Type of Debt Security 55:70:-2:226 Coupon Type55:70:-2:388 
Payment Interval55:70:-2:389 Offering Method 55:70:-2:390 Issuer55:70:-2:37 Country of 
Issuer55:70:-2:38 Currency (General)55:70:-2:264 Next Repricing Date55:70:-2:228 Maturity 
Date 55:70:-2:40 Coupon Rate / Discount55:70:-2:41 Source55:70:-2:50 Embedded 
Options55:70:-2:54 Rating (1)55:70:-2:55 Ratings Agency (1) 55:70:-2:56 ISIN / CUSIP 
Code56:71:-2:34 Type of Equity Security56:71:-2:85 Traded on Stock Exchange56:71:-2:310 
Issuer 56:71:-2:37 Country of Issuer56:71:-2:38  Currency (General)56:71:-2:264 
Source56:71:-2:50 Rating (1) 56:71:-2:56 Ratings Agency (1)56:71:-2:57 ISIN / CUSIP 
Code57:72:-2:34 Country of Issuer57:72:-2:38 Currency (General)57:72:-2:264 Source 
57:72:-2:50  List of "Dimension References" (Dimension members to be completed by the 
filer) Dimension Currency (Interest Rate Risk) National Market (Equity Risk) Commodity 
Currency (Foreign Exchange Risk) ISIN / CUSIP Code Specific Risk Category Coupon Type 
Issuer Country of Issuer Currency (Interest Rate Risk) Maturity Date Coupon Rate / Discount 
Payment Interval Next Coupon Date Source Embedded Options Rating Ratings Agency ISIN 



/ CUSIP Code Specific Risk Category Coupon Type Issuer Country of Issuer Currency 
(Interest Rate Risk) Maturity Date Coupon Rate / Discount Payment Interval Next Coupon 
Date Source Embedded Options Rating Ratings Agency Position Type Future / Forward 
Maturity Date Counterparty ISIN / CUSIP Code Specific Risk Category Coupon Type Issuer 
Country of Issuer  Currency (Interest Rate Risk) Maturity Date Coupon Rate / Discount 
Payment Interval Next Coupon Date Source Embedded Options Rating Ratings Agency 
Position Type Currency (Interest Rate Risk) Settlement Date Maturity Date Counterparty 
Position Type Currency (Interest Rate Risk) Expiry Date Maturity Date Type / Underlying 
Repricing Next Reset Date Maturity Date Counterparty Coupon Type Interest Rate Currency 
(Interest Rate Risk) Coupon Type Interest Rate Currency (Interest Rate Risk) Position Type - 
Simplified Approach ISIN / CUSIP Code Specific Risk Category Issuer Currency (Interest 
Rate Risk) IRR Specific Risk Charge Source Counterparty Option Type Cash Position 
Position Type - Delta-Plus Method ISIN / CUSIP Code  Issuer Position Type Currency 
(Interest Rate Risk) Specific Risk Category Rating Residual Term to Final Maturity Maturity 
Time-Band: Coupon < 3% (or >= 3%) Source Counterparty Position Type Currency (Interest 
Rate Risk) Specific Risk Category Rating Residual Term to Final Maturity Maturity 
Time-Band: Coupon < 3% (or >= 3%) ISIN / CUSIP Code Type of Equity Security Issuer 
National Market (Equity Risk) Currency (General) Source Specific Risk Charge ISIN / CUSIP 
Code Type of Equity Security Issuer National Market (Equity Risk) Currency (General) Source 
Specific Risk Charge Position Type Future / Forward Maturity Date Counterparty ISIN / 
CUSIP Code Type of Equity Security Issuer National Market (Equity Risk) Currency (General) 
Source Specific Risk Charge  Repricing Next Reset Date Maturity Date Counterparty ISIN / 
CUSIP Code Type of Equity Security Issuer National Market (Equity Risk) Currency (General) 
Source Specific Risk Charge ISIN / CUSIP Code Type of Equity Security Issuer National 
Market (Equity Risk) Currency (General) Source Specific Risk Charge Position Type - 
Simplified Approach ISIN / CUSIP Code Type of Equity Security Issuer National Market 
(Equity Risk) Currency (General) Source Specific Risk Charge Maturity Date Counterparty 
Option Type Cash Position Position Type - Delta-Plus Method ISIN / CUSIP Code Type of 
Equity Security Issuer Position Type National Market (Equity Risk) Currency (General) 
Specific Risk Charge Source  Counterparty Position Type National Market (Equity Risk) 
Specific Risk Charge Commodity Source Commodity Source Position Type Future / Forward 
Maturity Date Counterparty Commodity Source Repricing Next Reset Date Maturity Date 
Counterparty Commodity Source Commodity Source Position Type - Simplified Approach 
Commodity Source Counterparty Option Type Cash Position Position Type - Delta-Plus 
Method Position Type Commodity Maturity Ladder Time-band Source  Counterparty Position 
Type Commodity Maturity Ladder Time-band Currency (Interest Rate Risk) Currency (Interest 
Rate Risk) Currency (Interest Rate Risk) Currency (Interest Rate Risk) Currency (Interest 
Rate Risk) Currency (Interest Rate Risk) Currency (Interest Rate Risk) Currency (Interest 
Rate Risk) National Market (Equity Risk) National Market (Equity Risk)  National Market 
(Equity Risk) National Market (Equity Risk) National Market (Equity Risk) Commodity 
Commodity Commodity Commodity Commodity Commodity Currency (Foreign Exchange 
Risk) Currency (Foreign Exchange Risk)  Currency (Foreign Exchange Risk) Currency 
(Foreign Exchange Risk) Contract Contract Related Currency (General) Maturity Date 
Related Currency (General) Maturity Date Related Currency (General) Maturity Date Related 
Currency (General) Maturity Date Related Currency (General) Maturity Date Related 
Currency (General) Maturity Date Related Currency (General) Maturity Date Related 
Currency (General) Maturity Date Related Currency (General) Maturity Date Related 



Currency (General) Maturity Date Related Currency (General) Maturity Date Related 
Currency (General) Maturity Date Related  Currency (General) Maturity Date Related 
Currency (General) Maturity Date Related Currency (General) Maturity Date Related 
Currency (General) Maturity Date Related Currency (General) Maturity Date Related 
Currency (General) Maturity Date Related Currency (General) Maturity Date Related 
Currency (General) Maturity Date Counterparty Counterparty Credit Rating Ratings Agency 
Related ISIN / CUSIP Code Type of Debt Security Coupon Type Payment Interval Offering 
Method Issuer Country of Issuer Currency (General) Next Repricing Date Maturity Date 
Coupon Rate / Discount Source Embedded Options Rating (1) Ratings Agency (1) ISIN / 
CUSIP Code Type of Equity Security Traded on Stock Exchange Issuer Country of Issuer  
Currency (General) Source Rating (1) Ratings Agency (1) ISIN / CUSIP Code Country of 
Issuer Currency (General) Source  Member ListMarkup Type CurrencyDimension Reference 
National MarketDimension Reference StringDimension Reference Currency Dimension 
Reference StringDimension Reference Specific Risk CategoryDimension Reference Coupon 
TypeDimension Reference StringDimension Reference National Market Dimension Reference 
CurrencyDimension Reference Date Dimension Reference % Dimension Reference 
Repricing / Payment IntervalDimension Reference Date Dimension Reference 
StringDimension Reference Embedded Options / Related / Traded on Stock 
ExchangeDimension Reference Rating - Long Term Equivalent Dimension Reference Ratings 
AgencyDimension Reference String Dimension Reference Specific Risk CategoryDimension 
Reference Coupon TypeDimension Reference String Dimension Reference National 
MarketDimension Reference Currency Dimension Reference Date Dimension Reference % 
Dimension Reference Repricing / Payment IntervalDimension Reference DateDimension 
Reference StringDimension Reference Embedded Options / Related / Traded on Stock 
ExchangeDimension Reference Rating - Long Term EquivalentDimension Reference Ratings 
Agency Dimension Reference Position TypeDimension Reference DateDimension Reference 
StringDimension Reference StringDimension Reference Specific Risk Category Dimension 
Reference Coupon Type Dimension Reference StringDimension Reference National 
MarketDimension Reference  CurrencyDimension Reference Date Dimension Reference 
%Dimension Reference Repricing / Payment IntervalDimension Reference DateDimension 
Reference StringDimension Reference Embedded Options / Related / Traded on Stock 
Exchange Dimension Reference Rating - Long Term EquivalentDimension Reference Ratings 
AgencyDimension Reference Position TypeDimension Reference CurrencyDimension 
Reference Date Dimension Reference DateDimension Reference StringDimension Reference 
Position Type Dimension Reference CurrencyDimension Reference DateDimension 
Reference DateDimension Reference String Dimension Reference Repricing / Payment 
IntervalDimension Reference Date Dimension Reference DateDimension Reference 
StringDimension Reference Coupon Type Dimension Reference %Dimension Reference 
Currency Dimension Reference Coupon Type Dimension Reference % Dimension Reference 
CurrencyDimension Reference Position Type - Simplified ApproachDimension Reference 
StringDimension Reference Specific Risk Category Dimension Reference StringDimension 
Reference CurrencyDimension Reference IRR Specific Risk ChargeDimension Reference 
String Dimension Reference StringDimension Reference StringDimension Reference Cash 
PositionDimension Reference Position Type - Delta-Plus Method Dimension Reference 
StringDimension Reference  StringDimension Reference Position TypeDimension Reference 
Currency Dimension Reference Specific Risk CategoryDimension Reference Rating - Long 
Term EquivalentDimension Reference Residual Term to Final MaturityDimension Reference 



Maturity Time-Band: Coupon < 3% (or >= 3%) Dimension Reference StringDimension 
Reference StringDimension Reference Position TypeDimension Reference 
CurrencyDimension Reference Specific Risk Category Dimension Reference Rating - Long 
Term EquivalentDimension Reference Residual Term to Final MaturityDimension Reference 
Maturity Time-Band: Coupon < 3% (or >= 3%) Dimension Reference StringDimension 
Reference Type of Equity Security Dimension Reference StringDimension Reference National 
MarketDimension Reference CurrencyDimension Reference String Dimension Reference 
Specific Risk ChargeDimension Reference StringDimension Reference Type of Equity 
SecurityDimension Reference String Dimension Reference National MarketDimension 
Reference CurrencyDimension Reference StringDimension Reference Specific Risk 
ChargeDimension Reference Position TypeDimension Reference Date Dimension Reference 
StringDimension Reference StringDimension Reference Type of Equity SecurityDimension 
Reference StringDimension Reference National Market Dimension Reference Currency 
Dimension Reference StringDimension Reference Specific Risk Charge Dimension 
Reference  Repricing / Payment IntervalDimension Reference DateDimension Reference 
Date Dimension Reference StringDimension Reference StringDimension Reference Type of 
Equity SecurityDimension Reference StringDimension Reference National Market Dimension 
Reference CurrencyDimension Reference StringDimension Reference Specific Risk 
ChargeDimension Reference String Dimension Reference Type of Equity SecurityDimension 
Reference StringDimension Reference National Market Dimension Reference 
CurrencyDimension Reference StringDimension Reference Specific Risk ChargeDimension 
Reference Position Type - Simplified ApproachDimension Reference String Dimension 
Reference Type of Equity SecurityDimension Reference StringDimension Reference National 
Market Dimension Reference CurrencyDimension Reference StringDimension Reference 
Specific Risk ChargeDimension Reference DateDimension Reference StringDimension 
Reference StringDimension Reference Cash PositionDimension Reference Position Type - 
Delta-Plus Method Dimension Reference StringDimension Reference Type of Equity 
SecurityDimension Reference StringDimension Reference Position TypeDimension 
Reference National Market Dimension Reference Currency Dimension Reference Specific 
Risk ChargeDimension Reference StringDimension Reference  StringDimension Reference 
Position TypeDimension Reference National Market Dimension Reference Specific Risk 
ChargeDimension Reference StringDimension Reference StringDimension Reference 
StringDimension Reference StringDimension Reference Position TypeDimension Reference 
DateDimension Reference StringDimension Reference String Dimension Reference 
StringDimension Reference Repricing / Payment IntervalDimension Reference Date 
Dimension Reference DateDimension Reference String Dimension Reference 
StringDimension Reference StringDimension Reference String Dimension Reference 
StringDimension Reference Position Type - Simplified ApproachDimension Reference 
StringDimension Reference String Dimension Reference StringDimension Reference 
StringDimension Reference Cash PositionDimension Reference Position Type - Delta-Plus 
MethodDimension Reference Position Type Dimension Reference StringDimension Reference 
Maturity Ladder Time-bandDimension Reference StringDimension Reference  
StringDimension Reference Position TypeDimension Reference String Dimension Reference 
Maturity Ladder Time-band Dimension Reference CurrencyDimension Reference 
CurrencyDimension Reference CurrencyDimension Reference CurrencyDimension 
Reference Currency Dimension Reference CurrencyDimension Reference Currency 
Dimension Reference Currency Dimension Reference National MarketDimension Reference 



National MarketDimension Reference  National MarketDimension Reference National 
MarketDimension Reference National MarketDimension Reference StringDimension 
Reference String Dimension Reference String Dimension Reference StringDimension 
Reference StringDimension Reference String Dimension Reference CurrencyDimension 
Reference Currency Dimension Reference  CurrencyDimension Reference 
CurrencyDimension Reference StringDimension Reference StringDimension Reference 
Embedded Options / Related / Traded on Stock ExchangeDimension Reference 
CurrencyDimension Reference Date Dimension Reference Embedded Options / Related / 
Traded on Stock ExchangeDimension Reference CurrencyDimension Reference 
DateDimension Reference Embedded Options / Related / Traded on Stock Exchange 
Dimension Reference CurrencyDimension Reference Date Dimension Reference Embedded 
Options / Related / Traded on Stock ExchangeDimension Reference CurrencyDimension 
Reference Date Dimension Reference Embedded Options / Related / Traded on Stock 
ExchangeDimension Reference Currency Dimension Reference DateDimension Reference 
Embedded Options / Related / Traded on Stock ExchangeDimension Reference Currency 
Dimension Reference DateDimension Reference Embedded Options / Related / Traded on 
Stock Exchange Dimension Reference CurrencyDimension Reference DateDimension 
Reference Embedded Options / Related / Traded on Stock Exchange Dimension Reference 
CurrencyDimension Reference DateDimension Reference Embedded Options / Related / 
Traded on Stock ExchangeDimension Reference CurrencyDimension Reference Date 
Dimension Reference Embedded Options / Related / Traded on Stock ExchangeDimension 
Reference CurrencyDimension Reference DateDimension Reference Embedded Options / 
Related / Traded on Stock ExchangeDimension Reference Currency Dimension Reference 
DateDimension Reference Embedded Options / Related / Traded on Stock 
ExchangeDimension Reference CurrencyDimension Reference Date Dimension Reference 
Embedded Options / Related / Traded on Stock ExchangeDimension Reference  
CurrencyDimension Reference DateDimension Reference Embedded Options / Related / 
Traded on Stock Exchange Dimension Reference CurrencyDimension Reference 
DateDimension Reference Embedded Options / Related / Traded on Stock 
ExchangeDimension Reference CurrencyDimension Reference Date Dimension Reference 
Embedded Options / Related / Traded on Stock ExchangeDimension Reference 
CurrencyDimension Reference DateDimension Reference Embedded Options / Related / 
Traded on Stock ExchangeDimension Reference Currency Dimension Reference 
DateDimension Reference Embedded Options / Related / Traded on Stock 
ExchangeDimension Reference CurrencyDimension Reference Date Dimension Reference 
Embedded Options / Related / Traded on Stock ExchangeDimension Reference Currency 
Dimension Reference DateDimension Reference Embedded Options / Related / Traded on 
Stock ExchangeDimension Reference Currency Dimension Reference DateDimension 
Reference String Dimension Reference RatingDimension Reference Ratings 
AgencyDimension Reference Embedded Options / Related / Traded on Stock Exchange 
Dimension Reference StringDimension Reference String Dimension Reference Coupon 
TypeDimension Reference Repricing / Payment IntervalDimension Reference Offering 
Method Dimension Reference StringDimension Reference National MarketDimension 
Reference CurrencyDimension Reference DateDimension Reference Date Dimension 
Reference %Dimension Reference StringDimension Reference Embedded Options / Related 
/ Traded on Stock ExchangeDimension Reference RatingDimension Reference Ratings 
Agency Dimension Reference StringDimension Reference Type of Equity SecurityDimension 
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depositsF30 052. QPR-Ten Largest depositsG30 052. QPR-Ten Largest depositsE31 052. 
QPR-Ten Largest depositsF31 052. QPR-Ten Largest depositsG31 053. QPR-Large 
exposuresB7 053. QPR-Large exposuresK7 053. QPR-Large exposuresL7 053. QPR-Large 
exposuresM7 055. QPR-Debt SecuritiesB8 055. QPR-Debt SecuritiesC8 055. QPR-Debt 
SecuritiesD8 055. QPR-Debt SecuritiesE8 055. QPR-Debt SecuritiesF8 055. QPR-Debt 
SecuritiesH8 055. QPR-Debt SecuritiesI8 055. QPR-Debt SecuritiesK8 055. QPR-Debt 



SecuritiesL8 055. QPR-Debt SecuritiesM8 055. QPR-Debt SecuritiesN8 055. QPR-Debt 
SecuritiesQ8 055. QPR-Debt SecuritiesU8 055. QPR-Debt SecuritiesV8 055. QPR-Debt 
SecuritiesW8 056. QPR-EquitiesB8 056. QPR-EquitiesC8 056. QPR-EquitiesD8 056. 
QPR-EquitiesE8 056. QPR-EquitiesF8  056. QPR-EquitiesG8 056. QPR-EquitiesM8 056. 
QPR-EquitiesO8 056. QPR-EquitiesP8 057. QPR-FundsB7 057. QPR-FundsE7 057. 
QPR-FundsF7 057. QPR-FundsL7  Additional Rules Currency member list to be restricted to 
the list given under "Interest Rate Risk  - Selection of Currencies" ['000. Cover Sheet'!{E42}] 
Date should be after the Quarter End Date ['000. Cover Sheet'!F18] Date should be after the 
Quarter End Date ['000. Cover Sheet'!F18] Currency member list to be restricted to the list 
given under "Interest Rate Risk  - Selection of Currencies" ['000. Cover Sheet'!{E42}] Date 
should be after the Quarter End Date ['000. Cover Sheet'!F18] Date should be after the 
Quarter End Date ['000. Cover Sheet'!F18] Date should be after the Quarter End Date ['000. 
Cover Sheet'!F18]  Currency member list to be restricted to the list given under "Interest Rate 
Risk  - Selection of Currencies" ['000. Cover Sheet'!{E42}] Date should be after the Quarter 
End Date ['000. Cover Sheet'!F18] Date should be after the Quarter End Date ['000. Cover 
Sheet'!F18] Currency member list to be restricted to the list given under "Interest Rate Risk  - 
Selection of Currencies" ['000. Cover Sheet'!{E42}] Date should be after the Quarter End 
Date ['000. Cover Sheet'!F18] Date should be after the Quarter End Date ['000. Cover 
Sheet'!F18] Currency member list to be restricted to the list given under "Interest Rate Risk  - 
Selection of Currencies" ['000. Cover Sheet'!{E42}] Date should be after the Quarter End 
Date ['000. Cover Sheet'!F18] Date should be after the Quarter End Date ['000. Cover 
Sheet'!F18] Date should be after the Quarter End Date ['000. Cover Sheet'!F18] Date should 
be after the Quarter End Date ['000. Cover Sheet'!F18] Currency member list to be restricted 
to the list given under "Interest Rate Risk  - Selection of Currencies" ['000. Cover 
Sheet'!{E42}] Currency member list to be restricted to the list given under "Interest Rate Risk  
- Selection of Currencies" ['000. Cover Sheet'!{E42}] Currency member list to be restricted to 
the list given under "Interest Rate Risk  - Selection of Currencies" ['000. Cover Sheet'!{E42}]  
Currency member list to be restricted to the list given under "Interest Rate Risk  - Selection of 
Currencies" ['000. Cover Sheet'!{E42}] Currency member list to be restricted to the list given 
under "Interest Rate Risk  - Selection of Currencies" ['000. Cover Sheet'!{E42}] National 
Market member list to be restricted to the list given under "Equity  Position Risk - Selection of 
Markets" ['000. Cover Sheet'!{E46}] Member list should be restricted to exclude 2% unless 
Type of Equity Security  [C9] = "Index" National Market member list to be restricted to the list 
given under "Equity  Position Risk - Selection of Markets" ['000. Cover Sheet'!{E46}] Member 
list should be restricted to exclude 2% unless Type of Equity Security  [C16] = "Index" Date 
should be after the Quarter End Date ['000. Cover Sheet'!F18] National Market member list to 
be restricted to the list given under "Equity  Position Risk - Selection of Markets" ['000. Cover 
Sheet'!{E46}] Member list should be restricted to exclude 2% unless Type of Equity Security  
[G23] = "Index"  Date should be after the Quarter End Date ['000. Cover Sheet'!F18] Date 
should be after the Quarter End Date ['000. Cover Sheet'!F18] National Market member list to 
be restricted to the list given under "Equity  Position Risk - Selection of Markets" ['000. Cover 
Sheet'!{E46}] Member list should be restricted to exclude 2% unless Type of Equity Security  
[G31] = "Index" National Market member list to be restricted to the list given under "Equity  
Position Risk - Selection of Markets" ['000. Cover Sheet'!{E46}] Member list should be 
restricted to exclude 2% unless Type of Equity Security  [T31] = "Index" National Market 
member list to be restricted to the list given under "Equity  Position Risk - Selection of 
Markets" ['000. Cover Sheet'!{E46}] Member list should be restricted to exclude 2% unless 



Type of Equity Security  [D40] = "Index" Date should be after the Quarter End Date ['000. 
Cover Sheet'!F18] National Market member list to be restricted to the list given under "Equity  
Position Risk - Selection of Markets" ['000. Cover Sheet'!{E46}] Member list should be 
restricted to exclude 2% unless Type of Equity Security  [D47] = "Index"  National Market 
member list to be restricted to the list given under "Equity  Position Risk - Selection of 
Markets" ['000. Cover Sheet'!{E46}] Commodity member list to be restricted to the list given 
under "Commodity  Risk - Selection of Commodities" ['000. Cover Sheet'!{E50}] Commodity 
member list to be restricted to the list given under "Commodity  Risk - Selection of 
Commodities" ['000. Cover Sheet'!{E50}] Date should be after the Quarter End Date ['000. 
Cover Sheet'!F18] Commodity member list to be restricted to the list given under "Commodity 
 Risk - Selection of Commodities" ['000. Cover Sheet'!{E50}] Date should be after the Quarter 
End Date ['000. Cover Sheet'!F18] Date should be after the Quarter End Date ['000. Cover 
Sheet'!F18] Commodity member list to be restricted to the list given under "Commodity  Risk - 
Selection of Commodities" ['000. Cover Sheet'!{E50}] Commodity member list to be restricted 
to the list given under "Commodity  Risk - Selection of Commodities" ['000. Cover 
Sheet'!{E50}] Commodity member list to be restricted to the list given under "Commodity  
Risk - Selection of Commodities" ['000. Cover Sheet'!{E50}] Commodity member list to be 
restricted to the list given under "Commodity  Risk - Selection of Commodities" ['000. Cover 
Sheet'!{E50}]  Commodity member list to be restricted to the list given under "Commodity  
Risk - Selection of Commodities" ['000. Cover Sheet'!{E50}]  Equal to (the first) currency 
selected under "Interest Rate Risk - Selection of  Currencies" ['000. Cover Sheet'!E42]; there 
should be a one-to-one mapping  between these two sets of currencies [i.e. {B26}={'000. 
Cover Sheet'!E42}]  Equal to (the first) currency selected under "Interest Rate Risk - Selection 
of  Currencies" ['000. Cover Sheet'!E42]; there should be a one-to-one mapping  between 
these two sets of currencies [i.e. {B89}={'000. Cover Sheet'!E42}]  Equal to (the first) currency 
selected under "Interest Rate Risk - Selection of  Currencies" ['000. Cover Sheet'!E42]; there 
should be a one-to-one mapping  between these two sets of currencies [i.e. {E89}={'000. 
Cover Sheet'!E42}]  Equal to (the first) currency selected under "Interest Rate Risk - Selection 
of  Currencies" ['000. Cover Sheet'!E42]; there should be a one-to-one mapping  between 
these two sets of currencies [i.e. {I89}={'000. Cover Sheet'!E42}]  Equal to (the first) currency 
selected under "Interest Rate Risk - Selection of  Currencies" ['000. Cover Sheet'!E42]; there 
should be a one-to-one mapping  between these two sets of currencies [i.e. {B26}={'000. 
Cover Sheet'!E42}]  Equal to (the first) currency selected under "Interest Rate Risk - Selection 
of  Currencies" ['000. Cover Sheet'!E42]; there should be a one-to-one mapping  between 
these two sets of currencies [i.e. {B88}={'000. Cover Sheet'!E42}]  Equal to (the first) currency 
selected under "Interest Rate Risk - Selection of  Currencies" ['000. Cover Sheet'!E42]; there 
should be a one-to-one mapping  between these two sets of currencies [i.e. {E88}={'000. 
Cover Sheet'!E42}]  Equal to (the first) currency selected under "Interest Rate Risk - Selection 
of  Currencies" ['000. Cover Sheet'!E42]; there should be a one-to-one mapping  between 
these two sets of currencies [i.e. {I88}={'000. Cover Sheet'!E42}]  Equal to (the first) market 
selected under "Equity Position Risk - Selection of  Markets" ['000. Cover Sheet'!E46]; there 
should be a one-to-one mapping  between these two sets of markets [i.e. {B8}={'000. Cover 
Sheet'!E46}]  Equal to (the first) market selected under "Equity Position Risk - Selection of  
Markets" ['000. Cover Sheet'!E46]; there should be a one-to-one mapping  between these two 
sets of markets [i.e. {B15}={'000. Cover Sheet'!E46}]   Equal to (the first) market selected 
under "Equity Position Risk - Selection of  Markets" ['000. Cover Sheet'!E46]; there should be 
a one-to-one mapping  between these two sets of markets [i.e. {B24}={'000. Cover 



Sheet'!E46}]  Equal to (the first) market selected under "Equity Position Risk - Selection of  
Markets" ['000. Cover Sheet'!E46]; there should be a one-to-one mapping  between these two 
sets of markets [i.e. {E24}={'000. Cover Sheet'!E46}]  Equal to (the first) market selected 
under "Equity Position Risk - Selection of  Markets" ['000. Cover Sheet'!E46]; there should be 
a one-to-one mapping  between these two sets of markets [i.e. {I24}={'000. Cover 
Sheet'!E46}]  Equal to (the first) commodity selected under "Commodity Risk - Selection of  
Commodities" ['000. Cover Sheet'!E50]; there should be a one-to-one mapping  between 
these two sets of commodities [i.e. {B8}={'000. Cover Sheet'!E50}]  Equal to (the first) 
commodity selected under "Commodity Risk - Selection of  Commodities" ['000. Cover 
Sheet'!E50]; there should be a one-to-one mapping  between these two sets of commodities 
[i.e. {B14}={'000. Cover Sheet'!E50}]  Equal to (the first) commodity selected under 
"Commodity Risk - Selection of  Commodities" ['000. Cover Sheet'!E50]; there should be a 
one-to-one mapping  between these two sets of commodities [i.e. {B19}={'000. Cover 
Sheet'!E50}]  Equal to (the first) commodity selected under "Commodity Risk - Selection of  
Commodities" ['000. Cover Sheet'!E50]; there should be a one-to-one mapping  between 
these two sets of commodities [i.e. {B39}={'000. Cover Sheet'!E50}]  Equal to (the first) 
commodity selected under "Commodity Risk - Selection of  Commodities" ['000. Cover 
Sheet'!E50]; there should be a one-to-one mapping  between these two sets of commodities 
[i.e. {E39}={'000. Cover Sheet'!E50}]  Equal to (the first) commodity selected under 
"Commodity Risk - Selection of  Commodities" ['000. Cover Sheet'!E50]; there should be a 
one-to-one mapping  between these two sets of commodities [i.e. {I39}={'000. Cover 
Sheet'!E50}]  Equal to (the first) currency selected under "Foreign Exchange Risk - Selection  
of Currencies" ['000. Cover Sheet'!E56]; there should be a one-to-one mapping  between 
these two sets of currencies [i.e. {E6}={'000. Cover Sheet'!E56}]  Equal to (the first) currency 
selected under "Foreign Exchange Risk - Selection  of Currencies" ['000. Cover Sheet'!E56]; 
there should be a one-to-one mapping  between these two sets of currencies [i.e. 
{B37}={'000. Cover Sheet'!E56}]   Equal to (the first) currency selected under "Foreign 
Exchange Risk - Selection  of Currencies" ['000. Cover Sheet'!E56]; there should be a 
one-to-one mapping  between these two sets of currencies [i.e. {E37}={'000. Cover 
Sheet'!E56}]  Equal to (the first) currency selected under "Foreign Exchange Risk - Selection  
of Currencies" ['000. Cover Sheet'!E56]; there should be a one-to-one mapping  between 
these two sets of currencies [i.e. {I37}={'000. Cover Sheet'!E56}]  ="Contract #" for some 
number "#"  ="Total (all contracts)" Date should be after the Quarter End Date ['000. Cover 
Sheet'!F18] Date should be after the Quarter End Date ['000. Cover Sheet'!F18] Date should 
be after the Quarter End Date ['000. Cover Sheet'!F18] Date should be after the Quarter End 
Date ['000. Cover Sheet'!F18] Date should be after the Quarter End Date ['000. Cover 
Sheet'!F18] Date should be after the Quarter End Date ['000. Cover Sheet'!F18] Date should 
be after the Quarter End Date ['000. Cover Sheet'!F18] Date should be after the Quarter End 
Date ['000. Cover Sheet'!F18] Date should be after the Quarter End Date ['000. Cover 
Sheet'!F18] Date should be after the Quarter End Date ['000. Cover Sheet'!F18] Date should 
be after the Quarter End Date ['000. Cover Sheet'!F18] Date should be after the Quarter End 
Date ['000. Cover Sheet'!F18]  Date should be after the Quarter End Date ['000. Cover 
Sheet'!F18] Date should be after the Quarter End Date ['000. Cover Sheet'!F18] Date should 
be after the Quarter End Date ['000. Cover Sheet'!F18] Date should be after the Quarter End 
Date ['000. Cover Sheet'!F18] Date should be after the Quarter End Date ['000. Cover 
Sheet'!F18] Date should be after the Quarter End Date ['000. Cover Sheet'!F18] Date should 
be after the Quarter End Date ['000. Cover Sheet'!F18] Date should be after the Quarter End 



Date ['000. Cover Sheet'!F18] Date should be after the Quarter End Date ['000. Cover 
Sheet'!F18] Date should be after the Quarter End Date ['000. Cover Sheet'!F18]    Defined 
Member Lists for Dimensions %Cash PositionCoupon Type Currency Excel % 
formatLongFixedAED (e.g. "3.0000%" = 0.03)ShortFloatingAFN NoneALL AMD ANG AOA 
ARS AUD AWG AZN BAM BBD BDT BGN BHD BIF BMD BND BOB BRL BSD BTN BWP 
BYR BZD CAD CDF CHF CLP CNY COP CRC CUP CVE CYP CZK DJF DKK DOP DZD 
EEK EGP  ERN ETB EUR FJD FKP GBP GEL GGP GHS GIP GMD GNF GTQ GYD HKD 
HNL HRK HTG HUF IDR ILS IMP INR IQD IRR ISK JEP JMD JOD JPY KES KGS KHR KMF 
KPW KRW KWD KYD KZT LAK LBP LKR LRD LSL LTL LVL LYD  MAD MDL MGA MKD 
MMK MNT MOP MRO MTL MUR MVR MWK MXN MYR MZN NAD NGN NIO NOK NPR 
NZD OMR PAB PEN PGK PHP PKR PLN PYG QAR RON RSD RUB RWF SAR SBD SCR 
SDG SEK SGD SHP SKK SLL SOS SPL SRD STD  SVC SYP SZL THB TJS TMM TND TOP 
TRY TTD TVD TWD TZS UAH UGX USD UYU UZS VEB VEF VND VUV WST XAF XAG XCD 
XDR XOF XPD XPF XPT YER ZAR ZMK ZWD      Date Embedded Options /  Related / 
Traded on  Stock Exchange IRR Specific Risk  Charge Maturity Ladder  Time-band 
dd/mm/yyyyYes0%0 <= 1 month No0.25%> 1 <= 3 months 1%> 3 <= 6 months 1.60%> 6 <= 
12 months 8%> 1 <= 2 years 12%> 2 <= 3 years Over 3 years            Maturity Time-Band: 
Coupon < 3%  (or >= 3%) National Market  Offering MethodPosition Type 0 <= 1 
monthADPublicLong > 1 <= 3 monthsAEPrivateShort > 3 <= 6 monthsAF > 6 <= 12 
monthsAG > 1 <= 1.9 yrs (or > 1 <= 2 yrs)AI > 1.9 <= 2.8 yrs (or > 2 <= 3 yrs)AL > 2.8 <= 3.6 
yrs (or > 3 <= 4 yrs)AM > 3.6 <= 4.3 yrs (or > 4 <= 5 yrs)AN > 4.3 <= 5.7 yrs (or > 5 <= 7 
yrs)AO > 5.7 <= 7.3 yrs (or > 7 <= 10 yrs)AQ > 7.3 <= 9.3 yrs (or >10 <= 15 yrs)AR > 9.3 <= 
10.6 yrs (or > 15 <= 20 yrs) AS > 10.6 <= 12 yrs (or > 20 yrs)AT > 12 <= 20 yrs AU > 20 
yrsAW AX AZ BA BB BD BE BF BG BH BI BJ BL BM BN BO BR BS BT BV BW BY BZ CA 
CC CD CF CG  CH CI CK CL CM CN CO CR CU CV CX CY CZ DE DJ DK DM DO DZ EC 
EE EG EH ER ES ET FI FJ FK FM FO FR GA GB GD GE GF GG GH GI GL GM GN GP GQ 
GR GS  GT GU GW GY HK HM HN HR HT HU ID IE IL IM IN INT ORG IO IQ IR IS IT JE JM 
JO JP KE KG KH KI KM KN KP KR KW KY KZ LA LB LC LI LK LR LS LT LU LV LY  MA MC 
MD ME MF MG MH MK ML MM MN MO MP MQ MR MS MT MU MV MW MX MY MZ NA NC 
NE NF NG NI NL NO NP NR NU NZ OM PA PE PF PG PH PK PL PM PN PR PS  PT PW PY 
QA RE RO RS RU RW SA SB SC SD SE SG SH SI SJ SK SL SM SN SO SR ST SV SY SZ 
TC TD TF TG TH TJ TK TL TM TN TO TR TT TV TW TZ UA UG UM  US UY UZ VA VC VE VG 
VI VN VU WF WS YE YT ZA ZM ZW  Position Type - Delta- Plus Method Position Type -  
Simplified Approach Rating - Long Term  EquivalentRating Long PutLong PutAAAAAA Long 
CallLong CallAA+AAShort CallAAAA Short PutAA-AA- A+AAA A-A- BBB+BBBBBBBBB 
BBB-BBB- BB+BBBBBB BB-BB- B+BBB B-B- CCC+CCCCCCCCC CCC-CCC- CCCC 
DDDC DDCI DR No RatingSD AaaDDD Aa1DD Aa2D Aa3No Rating A1A-1A2A-1 A3A-2 
Baa1A-3 Baa2F1Baa3F1 Ba1F2 Ba2F3 Ba3Aaa B1Aa1 B2Aa2 B3Aa3 Caa1A1 Caa2A2  
Caa3A3 CaBaa1 In DefaultBaa2 Baa3 Ba1 Ba2 Ba3 B1 B2 B3 Caa1 Caa2 Caa3 Ca WR P 
P-1 P-2 P-3 Not Prime In Default          Ratings Agency Repricing / Payment  Interval 
Residual Term to  Final MaturitySpecific Risk Category S & PMonthly0 <= 6 
monthsGovernment Moody's Quarterly> 6 <= 24 monthsQualifying FitchSemi-annual> 24 
monthsOther Annual Zero Coupon Bond Other            Specific Risk Charge 0% 2% 4% 8%     
       String Any string of characters is allowed, subject to any additional validation rules 
specified            Type of Equity  Security Common Preferred Index Other  List of "Contexts"  
NameDPAMarkup TypeXBRL Description Licence Number0:343:-2:127ContextEntity Quarter 
End Date0:343:-2:299ContextPeriod (Instant)  SheetDefined Range 000. Cover SheetE16 
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