70
Yy

@ () § I‘I‘I‘I._I‘

0720 Yy MPran
NIATOM NYIPTN 9N

79vN 99N 175,00
2025 ,920V901 17
2824 - 06 — N 791 1IN

T25Y
MY DITVUN I119PVY 1) 1PV DY) DINPIAN DITIINNN

DI 2N 1113999 DN MHITIN D ON? 1NN
(222-Y 221 7901 PPN ONPIA N MNXNN)

NYan

22X NI DN MDIIIN MDD DN MNIN DIV 1DIND YINI NPNINN NITIY,IINIY JPOMIN NIND
DM DPVYN YMPYA PIDWYN NITON PIN DY GPIND INDI IND ,)0 1D .NIN 232 DY 9D ID)
.221 9901 PPN OXPIA DN’ NIRNNA DNNN NITY,2023-)79vN ,010WN

VAN NNRD XD 2021-279WN1N ,NITORND NIMIPY PIN 9D N7T DIV NIND XD NITONRN
ND GN NITONN 1T NDXON .NPMND PN IDIWIY DNPINN MYOVUNY INNRND ,(2)(3)34 Py MIAPN
T PIND 36 PYD Y9 DY TAYTA NPNAD NN 7NN

NN OTPOIN ,TINN NN, MNP OPOYD DOWINN DIMIYI NXYOHIN DTYNN DY MINYINN INKD
APN2 VNI 222 H90MY 221 N9DN PPN ORPIA NI MININ

221 9999 NP DIN NN NITY

DYYN XMPY M) 1PYM DY MONMNNA IXIYN D0 NIAND MON»NNN NAYMN 5 9yoa
LSIW) MINPIAN PIND V36 PYDA INTITIND MDY MDWN HYa

9201 ’931%

-)7aun ,01YYN D1 DIVYN YMPYI PIDYN NITON PIN DY GPIND N NIND TV PPOINN
SNIRD PPIND NPRNN XOX,ITONN N2INT 22)0 NIANIN TOA PN D PINd L2023

ININY 3 NODN

YSINNN DX0IIN 4PN TUN (T PID -1PPNY) NIN 232 OV PID” D¥DIN INNRD ,1 PYD OV N1 N
YTINDD 257 N2>, APY ITINIDIA 157 990100 DIPNIY DMV TONNI NI MDY SV
.rrnn\))

02-6552475 .50 19100701 WYY 780 . 7.1 .ONIY PIa

4



93101 937

25-9 AW OTINODD 15-1D NOVIN MDD MDD DN DIWMN MIWAN VS PRNYY YAIPN 9N
, 72XV 1PDNIN NND WD DNV DOV DY YNINND NNY 2IVIND DIDIN ,N7Y YTINDN
NIN ,Y2IPN 9NN TINI PO GO0 DN DI NPT NPINNN IV N T PIDY NTIIYI AWNNNI)

JMON MM ONYD 9D

DY 2N MINN ,PO0 0N WHRDY - qONN /DY) DD DY NIYTHINN YW N90a ,2 Pyoa A
1.9 DY0YD 12VNY XN YAVN DD ONRIW NHWNN

43201 *a%

T D LY DNN MDMIN DN 2N PNIYD IRIY NOVNN DY 1IN MDN PRYY NINAN NIDN

NPONN ,N7Y >TINDND 15 DY NOY 93 9ID DY DX0)N 9PN DR : VAVYNN DIPNA ,4 PYDL )
:0OVYNN NI ,7PIDN DY MDD NDD DN DX DXNNDYT MOMIN MYIT NN ININD P
LY OTIND 25 DY NDY 01NV TONN OW SV YXINNN DX0N 9PN TUN I3 90"

NN 22NIN2 MYY MM DN NHRND IR YTNN N> NPT .DXPIAN DY NPAND 73 DY Y1y
1.9707 DY MM NDD DN AR 2NN MDD MW7

4301’34
SV NPANY WTIND NYIIT NODNNN DIIN ,NPYI NIMI DXON PN 9 NMIVHWYN 12)D NYIAPN

.3 N9DYY 1 YDA NIAPY OXMN 99N N2 ,)2 10D .90 N8N DY 0PN

222 990 NP DIN AR NITY

519501 .6

NI DV ONIVN YNINNN DX0N G270 UK (T PID -10NY) YIN P2 DY P07 D¥DNN INNY  .N
SOVYOTINDD 257 K1 /N7 YTINDI 157 990101 DIPNAY,O»NIV ToNNaY

9299 2%

25-9 N7Y OTINDMD 15-n NOYIN VI X NN DN DIVIN MIWAR NV PRYY YIPN 9IN
NPINN DY NPIAPYI TIYI NN OOV DY YNNI NNY 1WOND DOIM ,N7Y STINDMN
.221 9901 PPN OXPIA DIN NRNND

NIND NPY NPT @ ITINDD 15 DY NOY 9T 9P)HD HY DY) GO0 DN VIYNN DIPNA .2

AURN I PID? : VAVNN K1Y ,7PIDN DY 10 X7 )1DMNIN DN NX DINNDT MDD MY1T NN

T2 DY WTY DY YTINDD 25 DY NDY ,01MY TONN1A IOV NIV YNINND DX0IIN 9PN

NN DN NX DINNDYT MDD MYOIT NN NN NPV VY NPINN ; DYPIAN DY NPIND
1.9°30N DY 10) 18N

9201 *932%

SV NPANY WTIND NYIIT NIDNNN DIIX ,NIYI NIMI DXON PPN 9 NMIVHWYN 12)D NYIAPN
2OMD VMY NPV MIAPYI ORMN I N2 ,)D 1D .91 NYIN DY DIPIAN



2NN

INIYY 232 DY VTVYPNRN INN INND DIV DA DT INN 29D MNNND ONPINN NOPNN .7

(221 9901) MHI1IN MDD DN’ XYW PPN INPIA DIN NN DIYHY MV MINY NP 199y

NP PIID MNTPXA NPOY YINA NINYNNY NORY NN D¥D VNN MIRNND MNPINY oM .8

Y9 by (1 990N) NN NORY ,50 PYD /2 9999 N0 ,MIPTIN MDY DN 2IYWNL DNIY )12

DN NN NINK IN MVIYN ,THIOWIN NYNN PRY IRIY P12 N8P YO0 MINTP ,NINANN
M2 MDNA OD1) DI MND? ,NINID

082P 199y

JPPNORPIA T MXMN NDPY PITYN 9T AN L9

1Y ©290Y Ty NOSHNY
(9/25) [5] 221-1-49 (10/22) (4] 221-1-49
(9/25) [4) 222-1-21 (10/22) [3] 222-1-21

S

D)2 DY NPANN



(9/25) [5] PN ORPI2 D) : ©PIAN DY Npann
221 -1my mMY1IN MDD ONd

MYt DY ON?
02)2)¥N 19N

2 erreresnnesanessssssnsessssssasessasoses AYINM NOIND NN
2 rrccsnnessnnnssnnessassessnssesnssssanssssnns NN N
2 eereresnnesnnesasesnsesassssssesassssasenes nYIND A
K 2 noNN A
G orriirrrrrssnsennaes 11Y2) MOND DD DIV WINIYNI MIITIN MDD DN NN N |
0 ueeeeeernrennienanessanesanssnsosanessnsones MM MDD PN YV NIYNN Al
T eecenresnnesssssasesassssasesssssnne 1112) MIINI 0D BI0II ININ N
T eesssnesssesssssssssssssssssssssssssesssssssssssssssssssasssns M2 MIIN D91 00 YV DIMANN A1
L NMO2IYIN MY 2
1) M) MIINA D91IN BI023N NN ) 3
| 7/ M2 MR 09I DY) HY NN 4
. DY NYY DIV DINN T A
18 eeiicnnnnniecssneniccssnnnsecsssnssnessssnssssssonnns NI D23 09N Ad
R 7 TR 0393 D21I%N 09N 2
30 eteetrnrenensnnesaneeasessnsssasessasssasesaasesaans MPIIN MDD DN DIV ¥ NOID i
39 eicrennrennesntsasesassssasesassssasesanens NNTNY 2IYINN M1 N
39 ieeennnennneeanesennenns IV NHNN A
K L DNINNDN NNV NYRY INIWIA MDITIN MYIT P2 091N A
L | N MY NY2YN YY MY YV 2
| myaovn A
42 .o 287 NNVY T M99 MM MNPOY BY WP 2 1199 203 Yy NYAINN IWIN -1 NaD)
QA ..ottt M1 M DN 01D -2 NAD)

A oo NIN 732 YW 92302 M1 ONY -3 NAD)



(9/25) [5] PN ORPI2 D) : ©PIAN DY Npann
221 -2 my mMY1IN MDD ONd

NYNM NN NN

32INyan N

M2PHN N0 D117 MVYND MYTINN NN 2N 2007 NIV DNNY 152100 Y0I9N 12vWNN 1
DN N ,NM2) MONA D1 DIDI) YW ONN NN NPINNA TNSDY ,TORPIAN NOIYNI
NTYN NN 2010 920XTA,NT YPI DY .ININI NN M DPRPIAN DX TINRND XA MN»P

PIVNY 5210 MPa NNoN : T HINI Dwa HYTN NTIAY NNDN OXPIA MPPad YINa
NN HS5INA Y nv1oann M o0 nnX (7 HT9INa7 -19n5) TIRPIAN NOWND MITNY
q9WH XN MY M N NV (Liquidity Coverage Ratio — LCR) m913n »05 ony
N TOD TN LOYRPIA DOXTINN DY MPPHN N0 DN DY I¥PN NNV IMTNIY NN

High) nma) Mmoo xa 091 005) HY 09N ININ 1PN DINRPIA DITINNY NOVIND

NN MYPA IO NN OHMIN , D> TawN & (Quality Liquid Assets — HQLA
DD 30 TVNIN MDOT) DY NP YNNI MIPIIN YDNN DY MIYY 1D D»VI9N DXPNVA
OO

INIWI IPIRPIAN NOIWHNI MPPIN ND DN 1D HTTHINI MNONN AN NSNND N INND .2
YT DIV NPONY N DN DIXRWYNNN TAN Y92 NPOND NTHY DR NOPWN INNNN

TINYD DINXN DPRPIAN DITHINNN .OPRPI OIPINRND MY MPPT NN NYDIP INIIN .3
DN NP0 DD NPMDINRD MYOITI NN TNO 1Y ON*2

) MNA0 NI ONX,0N0N THIRNND M) TY AN MMI) NPIYIN NN WITTD NIVY RPN 4
STANRNN TY 0192YW MDIMIN MNP0 NX NN GPYN 1R MDD N ONd

oNn A

1NN JPYWIT DY T HYY NOMWN DIMPY NIIN LYY OINPIA TIRN T HY DYPN 1T NN .5
D902 ,(IV) MNPIAN PIND V36 PYDA INTTHND , MDY MIYN YY1 DIPYN YMIPY
- YN

YN TOIWN ONPIT THIND OT DY TMIND DY02 DY 1D D01 Yy Dwrn IXNIN (N)
JORPIA NN

1292 TNIND D02 DY INNNN NN DY INNORPIA TINN - (2)
.3 N9DX MY TN INK RO NN PRy o (0)

IUN,TIMDIY MDYN DY DIVYN XTIV 1NN 1P HYa DY NN XD v AIRMN (7)
: DYNIAN DOXNIND DI PO ONIPPNN

Svat
.5V 2
.Hva 8



(9/25) [5] PN ORPI2 D) : ©PIAN DY Npann
221 - 3 my mMY1IN MDD ONd

VY MM 29N D NN PNIVYNIA RXANT,MDIN DINMY 21009 YT P>inn XN (1)
; DTPYOND)

D091 HTINN Y9 HY 1PV MDIN INNY DXNNA DY) DD PPN NN (2)
NP HOYININ PNIYNI NNNN PNV NMID NIDINA

n2°NnN

-9 9T 60% DY Yap n mAYINN NYIITN TR 2015 59N 1-2 XY MPNN MDD Ond
.2017 9N 1-2 100%-91 2016 AN 1-2 80%




(9/25) [5] PN ORPI2 D) : ©PIAN DY Npann
221 -4 my mMY1IN MDD ONd

1792) MIIN 0991 DD YINIYNI MITIN MDD DN NIVN

NN12) MDMNA DD DD HY ODIN IRDN PIINY IRPIA TIRNY NPVIND NTYN N IR 16
NOD DV DPNVYA YIIVID DIPNNY 1NNV DX0N IN YNIN 2590N ,07TAINVN ND
INPIAN TINNN DY MM OONN DY MIYD 7N DY 0P T TR OY N T JTIIN
M2 MOONA DDI1N DX ONRIN ,MNSN 95 .03 30 TUNIN M1 DY NP vwNIN2

PN VNN Y 30-0 0PN TY TV ONPIAN TIRND IWOND TN DITANWND DINRY
IN,TMININI NIPNN MY VIPIY 19D DIXNPNM NOMNNY NN NNINN DY AT P192)
7320 NPNIYN N NP L,GONL .NITIDN NN ONPIAN TINND DX P 7N )Y
PISY 29 .D»NIIND IDIN NYRY NIPNI DOWPINNN DIYNNINI VIPIY G0N YA 31DINDN
995 DY D) NPNY OMRPIAN DITHIRNNND NNNN ,342 101N PPN INPIA DI INNMNA

TINYNY NTHDY 0o0 30 SW 1030 P9 TIN2 DHNNH MDNNA NPIVON TNINNM ON
9PN TONNA DMWY 5Y WY XTI NN MR D1 DYDY YW NPODN MND DMWY

-0 NN XY N Yw 1oy (financial stress) »03»9 XN Yv 281 VYIS ,AINNNN 29 DY 17

DN TOY MNAN DD MNNY> DM MR DN DY ORI IMNT 4100%
DNV NMA) MDMNA DIDITIN DI0IIN ININY NN ,qOUIW DD DY 10) NPT DINMIVNDN
NMPNA,NNT DY .NMDT) XND HY NPIWAN MWYNINT 2910 NNN 1P WHYD TYPN DX 1IN
M) MDMNA DIDITIN DIDIIN INYNA WNNWNY DINYI DPNPIT DITINN Y09 XND DY

¥ M ND 0N HY NPHRYY INRND L, 100%-Nn NI NNNN NTID T, 0MYID TN

SV IRPIAN TINNN DY NMXT INDI NPDOHYW NIYAYND DN NNYY NORDI M0 100%
MDD INNN NN DORN TYNANI DT 2AXD N NP .PIVI DINN DXANNYN
NANNN IX VAP NI PIYD OIYTINM TINND OOTIN DTN 1901 N NPINN .18
STNND D»Y20N DMMIPN DXINDI MNDNY WP DXA0N DINPXY N 191 ,NNNN

: 1N P2 ,0°9515 NON DMIVIN DINPIY

MNDN DIN MYHID NHN MDD .100%-D NNNN MM MDY DN NTPY (MY)NON (i)
MOWN N, MNPN (roll over) 11nn5 N7 /N, NN MR DYD1IN DIOIN
MMYP NPNY APIYY MDD 0N .NNMN NMINNN I NN ONDI M)
L0 DX0IN PORIYND MPIVI MM MY ,HDD PIwm NIINN PORIYND MNIND

; DIANNY WP NOY ,MITOMN Y HY IN DNPPNID DMNRPIA DITINRN DY DOWIVNIN

NOPNA STHVTNIN DIYOT TN IMNDIW INRDY DI XNY HW NOPNI XYW NN N1 NN 100% Sw qon 4
.6 PYDA NPMIND I DY NI NIWINN NYIITN PNIITIN DIWON



(9/25) [5] PN ORPI2 D) : ©PIAN DY Npann
221 -5my mMY1IN MDD ONd

IN TANNY DD YNYIN MO NDD DN’ INNTHN NP NN NP N (i)
;I YRYIN

MUY NP NPT MY 1OV NDPON 1N IRPIAN TIRND DV 5951 NoIn(iii)
; TIVY, DN DIN YHNNT MAIPA, NN N0 MOIYN ,MINKX MP

; I MDONA DT DDA NNNTIN NTIN YW MPTNM YOI TYN 57NN 1To(iV)

INIYRN NNIMIT DY NADN NYN IV NPDIAN NIIWND LYINN MYIANY MIWIND (V)
; 100% 5w M1 »100 DN NNV MW APY PIva MDD DINAN IN

MWD IN,5TIINN PIAN YW DD 1D ,72WN NYA DOINK )10 MNPR SW om»ni (Vi)

.MIP2N DMV TN MINN

1 AT ,100%-5 NNNN DNDN DY T YWY MDD NDD DY IRPIA TINN (N)
NINN DY DYPIAN DY MiPrab

NN, 09187 D97 3 191192 100%-1 T 1PN DY MIPTHN MDD DY INPIL TINN (2)
WO NI NPION NPOA ,NPIND DY DXPIAN DY MPaY TN

contingency ) M5 12wnd MWD MIDN NNNAY YIT ONPI2 PINN ,342 100 PPN ONPI 1) NN 299 5
.(funding plan



(9/25) [5] PN ORPI2 D) : ©PIAN DY Npann

221 - 6 my mMY1IN MDD ONd

MHIN M ONY HY NN .

210V1 ,ONIIYN YY) TIRND YPNAD YIIYT ADWNN YRYT D910 13 OIRNN NIAY WININD
Y NAND

; DYRIVOPI NINTPINN DION NV NOwn  (R)
; TNV NV IPRY IRNVID DM DY NN HYOIPON TN (3)

DTN DOTTY DHIDH MNNYXA ST 5y NLAM TN IXP PH YW HOPON TR (3)
; DIDNION

TOARNN DY ONNT ORIYND NPT NTNN 2APY 1IN 109N qONODN RS NN ()
NTPON 272 MWAT Y910 , 17171 ©9ID2 (Notches) ©IMNPT HNN WDV Ty IXPIAN
; NNV

TIYON NTNY NOYN HY IN NNINVIIN MDN DY NIYIVNND Pwn NPNTHNI MDY - (D)
2y Ny oMy (haircuts) PNV MTPN NPNN 9 S LD NP DY
; DINK MM DN NP1 IN NNV NIDIN N NNINVIIAN

committed but) 1531 XOW D2NH MDIHINIYN NP DY NMIINN ONOI MWD (V)
19); PYMIMPYY Pryn RPN TIRNNY (unused credit and liquidity facilities

,NPTIN XD NMANNM TA9D INX NITNA 2IN WIDTIY TIVX INPIAN TIRNIY NIVaND - (7)
POINNN PO MVPN TNND

Hoa

NN TIIYD DXNINND DMNPI OXTINN .NMIPIAN DY NIV NYIIT XN DT NNP ¥WNIN
,NPIVTNN NHDY 92N PINNY DMOYY MDIIN NPT NN TIYNY TN DY DNSY HUN NP
.PYONIDN NOPOYN DMWY DMYP DINPND DIDY DNAY DNNY DN DXYWNIN NN
YAPIV AT POIND TN D¥IWIND IN DIINP 1AT IPNIN VDI NHND D19 NP MINAN
A3 NN

: ©Y23590 MY 2N MDIN NI DN

121 ; NP NN (HQLA) 12y Mo N D910 DIOMNOININ MY (N)

9N AININND YWININN DY DMIVNIN 29 DY AVINNT IV XD OINNN DN IO ()

.19

.20
.21

.22

1112) MIINL DY DIV ININ
0IN2N D¥97I5PN 02951 30 TN 10) RN DI 09N 7O

100% <




(9/25) [5] PN ORPI2 D) : ©PIAN DY Npann

221 -7 my mMY1IN MDD ONd

M2 MDMNA DYD71) DIV NN

,INTINN 29 DY N NIDNA DYD1) DD NI NI MM MDD DN DY NN
DYTANIVN XD NN MR DXDIT) DIDI) HY INDN PMNNY DN DMNPIL DITIND
0 30 W It P9 29 DY (1IN INITIND) I RXPN DNINRNN OIN TO N TNKY
MOONI DY) DXV’ AYNNY DIPWI PP DYDY TN DY .ATNHNN NXPN vwNINa
TNYD DYDY PONTN I9IND) NP MNPNI DXPNYI DI NPND DYDY ,/NMa)
NON DX02)1 DXWITIN DNIMIANNN DOXONN PPND 232N PIAN DY MPYWIN NPIVIPI

572 TiYY DX0)N SYY NPIYINT MYOITN MDD 191N

11932) MIINA 091 DD HY DIIANN
TIN NN MZPA I DHNY 1P DN 1M MIPNA DD DYDY 12WN» DIDI)
VYW QPIN2 1NN PXOPN YININA MIYN D3 DY IMDIMT TN ROY IN JOP TIY TOIN
D9771N 118 YD 9N A0V DIINDN XD ¥ ,ODIN .PI9N DYV 1IN NOPNIY wHnd

7Y ¥T09N2 D217 P> DNYY (repurchase agreement) 91N wo7 X DNPINY Y9an

DIINN NN VIO M PON PP M2 N (fire sales) pya Mon apy DT
LDMIYON DIVN HY IWPN2 M) DY TNNY DI DY PIY Y INIDIIN DY DIWIUNN

D»0°03 D2)29N0

INIYN MIN AN 1M M) OHYA RPN DXOVN DNIDNDN NN DXV : M P’D e

N0 7P N7NN DI DY IMDI NN DXDPTHN NI MNNI NN P293NN DY NN

11202 71151 NN 92 YAVNA 2IPI DI HY NPT TN MXVIPN 127D, 1N PVAVN
.D2) HY 1M1 X DYID DMIAWN ,TINI PN YW

N NN M2 NNMP ON NDTI DI DY IMIIT $INYN NIIYN DY MR Mbph e

LOITIVD ONOY NMANNY DD IOV MNVN NN DY 1NID PIVA DANNYNNY

023 DY MINHNN NNDN NPT DTN ,INY POODN 72 NPNY DIV VIV NINMIN

DPMYNYN MNINA NN PNNY NONRI IWND NOP NPND N21N NN MR DT

Y 995 ,511192 .N28Y DYINT NPND D) 0YIIN NNHNN NNDN NN DININN DININN
LDPONRPRN IN DNNIN DINNN N2 NOYON YW

GUN XD NN MR DXD1IN DIXONN ININY TIN :DNINVN DIV DY T ONNN e

NOV 20,0039 NMITOI YT HY IPANNY D0 ,NNNTY .wrong way risk noob
ONPIAN TN MDM MYP DY DMNI DN P

NN DTH NOMNA2 INDNY DI HY DIV :HNMOM N9 N2 INDNY vy e
AMYOPY

N

.23

Jd

.24

)

D YY D23 DOWITIN DINANNN PAIYD PNPIIWAN MYITT-) 1NN MR DX DYO YW NHN” B9 X 8
NNNNA DY TANYN KDY DY NN PIYDY NN MDMNNI D211 DIDIIN ININN Pon MidY

102597 NYPW NPYI 1IN NN TY NPND MY DX TN (YN D»N TUn) n7Nn 7



(9/25) [5] PN ORPI2 D) : ©PIAN DY Npann
221 - 8 my mMY1IN MDD ONd

PG DINYPT D2I9ND (11)

DY 5952 599 (repo) 11N ¥ PIY IN NN PIY DD MDY PIN i DY 7Y e
23D NN MYNYNN

N2 212> 3TN PN PRI PIVN 9N DY DITYNN DNV DN DINOP -

9173 79002 ,DO9ITY INDN MNTNN ,DXINI NIIN-NMIP INNINL NV ITY

9727 PV NP NN POPN PIVI DANNVN PN .PIYI DANNVN DY PNHD)
PV MOIN DY NIYWIIN NI NN

NN NDTHIN DXINKD PIVOVIY 900 HY OMINDN .APSIN PIY IPNYN NPND NS -
D271) DYDI) DV NN IN NPIPD PNN SVIVIN PIPY NMIND A0V NN, MIN
M MDNA

MY DOXON NN MONY MN HY DNV DPPNNY DIDIY NN NPNTIN e
TINYD YTD N9 MDN TIYY AN 191 NIANDN 71PN JIT N9 DY NMITH DYPNN
WD NPDTHNND VIV JTOIN NN DINNIIY DXPNN DY NPNTHIN .MDN NMIYVIT2
DYPNN M) PIVN NN DY DOPOMNN DMDY NPNVDI NMITY NPNY MDY
.J2VN MMPNL DMNNNN DY (HNVIA XDTPNI)

MDY MAYY DMLY Y PIYY PNVDN NI :(flight to quality) masxd nnvva e
DYYP P20 PV MDY DTN P2 DNNHDN INOIYN 1aWN HY DYANNI NYN DI0I)
2 WNNWUND AWARY DIV TR TT7 NI THIRPIAN NOIYNI

NI 7NN2) MR DN DY) DXDI) DN NYIAPY 1NN ,NYN DIMINRNN NOWY 19D .25

DN XM NYX DIDI) DY DNDIYW ONNN (Frepo) TN WY IN NN HY NIPHNIY
MONND DXDII 979N NP YWNIN IN NNDN I9N9D YININ DY MNPNI 1PN VDN N
MOONI DD M) DMV INPIT THINN DY MO .NT NN DX TNIY DN 1N 191N
NNINA 191D INNIDNL T P ,IIN ONIIYN XNY YNIN DY DININT DM NN
NYY 127N .PIVA M2IN NDO0N DY MNAY ¥TD ,NNODNA IN , NN NIINN APY NOIT
PNNY PIYY PH2 DXTOAN NN D) NIN OIRPIAN TINN PIVN PNAX IR PINYD P KD
MSPHN NP LY XND POINDY DINT DXPYWIN DIPIINNN DPRPIZ DY TINN NIY PIVD
M5 SV DX PNN DY MADN MT,MADN P32 MIPIN 127N TV N TIT7 ; 0NOV
.MPNNA OLYN NYRD DXPYIN Y YV PIVI MDDV PIAD ,NOND MDA .)IWN

SYOONITIN I9IND VN (19NY DNITHIND ,22 NN DIXDY VIY) NMI) NN DXT) DI .26

lovernight) N995 M1 MPY NY-TIN M) 15NKY PYI D) DN DIPIL T
NP ONIND TORPIAN NN MPDN YNOND G0N 7N PO DMIDIN DX ,Haya
qON PNV NNIPNY NIAN TNNN 1591 PI2N NPN2N MIPYIN ININ NTRYN .0 NNN
27 D NNN DI2VWNA DN YHNYNY INNIY DIDI) DOPIINN DONPIAN D TINNNY TI2
.NMSY52 YD NOIYNI YNID

02) 5¥ MDY DD NNNYIWI WNYN KD 213701 PN NPNIND MPYI YD NNT DY PIND 27
.NM2) MDPNA 9P1) DI

bva’



(9/25) [5] PN ORPI2 D) : ©PIAN DY Npann

221 -9 my mMY1IN MDD ONd

NONYON MUY
MOLMNAIN NPIIVANT MYITY DINAD NMAX MR DY DIDIN IRINA DYON DI

49- ©>9y02 DXVNVNN DXUN DI NIV TI2 PINY NN NPLIWIND MVIITN NIVN oD

DYV 1AWN» OXRIUNRD NPT )1D0N HYPYN 0530 N0 DY DNIPIVIPA DTN 54
D21 DY) DY DMMPNT DY MADN NPIWAN MON DY 1NIPP Hva PRONA HHND

NP NMPN TONNA NN WIDINI YNND MDY NMI) MINI
5117 NN MDPNA DD DI0N INDNY NTND NN NYN NPDIWAN MYIT DY 1NILVN
YNDNA TN I9IND WNNWYND (1N NN NDIND DI1) DO ORPIAN TIRNNY NI 191N
77910 MYNNNA YN NINNY IMYID TV ,72WN2 DD KW NPND 195N DXON
DN DID) DNIMITD D3N P2 NI Y DY WD YTD (repo) TN ¥ IN NPY?

VINIVN DY MYadn NXOY 09> 30 nowNIN NNPN NNPN TONNA NY Y52 XY ONNNND
NINNN MM

(repo) 9N wa1 MYNNNA INDNMN Y0 TINN IXMN PON DYDY DYIN UNN INPIA TIND
NN IOV WINMNIN 2DO0NN NPDVPIN NN ,PIVI IMUON NN PITAD YT ,NPY N7ON N
JPTIAN NP NNPN PIYVD DY MITNIN DY NIPON NN WIND ¥TI) , 0020 MMM
W19 (Unencumbered) 7D TayIvN RO .DYTAVIVHD KD NPND DYDMIN ONINI DIVOIN YD
INPIAN TIRNN DY INDID DY MINN IN DPHIN ,NPNVINT ,NPPIN MDD DWW PRY
IN YNNI TANVN 1P XD ONDNA D) 02N AN MNNKNY IN PIAYNY ,NOND ,vnnd
NPIOY MDY TP XY ,PNYOD NPDY NIAY ORIYN PITNI IN NNV ,)INVIID (VHNWHNI
(reverse repo) 91N 951 NMIRPOYA YAPNNY DX0I) .(MINIWNI NIV PNID) NPIIAN
oM L,YTNN YTV XD ORPIAN TINNND T DY DOPINNN TIY MM 1D NINPOW
D020 MNRINN PON YN 1D INPIAN TIRNN YWD 1IN YPIN 19N DPDY
D2O1N DX0N MXYNN PONY AWNINY DXPYIN DY) ,q0N .NMIAY MDONI D¥DIN
IN TN P2 ITINY IR NTPOIN N (prepositioned) wnIn Y1HYINY 1My MNA

D912, MY NPYY O8N KO N (PSE-public sector entity) »1h208 710p0 Mwd
DINONA YO

ND” DYD2) DY NITINA DXTNIYY N ,TUNR DIDI) DNIN NN ININI 51737 NI INPIA TIND
DX WNND TIOWANN NN ORPIAN TIRND PN 31T 9PyDa nONaNN 7O Tanvn
DY02) WNNY OINYINT NN PP NANPNA RSP ONRNA TNYD 15 DNINNNY
NININND TPIPNAD DY) 1NN MY ,MNINI MW DODNI DY DNPP NYNT OINNNID
02N VNI .NY 951 10110 D) 95 DV IVINI NX YNID YT NINN Y1TNN D55 33 yoa
72y NYPNRN PIYON NNPN TINA ,MLIYON VN NTIPIN MINOA 92 NN 2PN YPNNID
.019WN DINNA NT DI N

2

.28

.29

.30

.31

.32

I INPIN N9 ,MNNY NARNA DINN) 2 NI, 1 NNIA DIDI) TAY IN WRIN THRYN , PPN NPT THND OX
DY MM TIY HY N9IY 1TO2 DITANWN NON DIDIY NNINY IR NIN 1Y MINPOYY MNNYIID DINAD 1Y
DPINKDY,DNYNT INPP N2 MDNA D3N DIDN ININL HIDNY DXPWI DPNY DIDI ,1IMONT ; MP1IN N

M2, MYIITN AN 935 NN TIN WD 1R NYIP .1 NN D023 91029 ,KX2 NNI2 DIV DMINKY ;22 NN DIDI)
SNDDIN AP YN



(9/25) [5] PN ORPI2 D) : ©PIAN DY Npann

221 -10 my mMY1IN MDD ONd

D) ONPIAN TINNN YW MIPTIN DI DY NTPNN MISPNON NVDWH 1N MM INDNN
HPIND NI ,NOVIWN MONON MMIXPNY MINY 271D Mynwm [ (Treasurer-n
TI9) TINN2 DX0N NPINNA GPNYND NI NVIDVYN ONDINIY DI DI WNNY ,1OIYINM
,TNNN NIPNA DYDY NPN 12 WHNYND TTYDI NIMND TINND PXPNAN YT DY SNnn
NYOPN NP YOI NTIPI D92 DN NN WNND NINDN DINPNNY DNDINT ,PNOND N

30 5 PPN NMPN TN DY MPSPNAN MVAD TNV YIIHNN NNHN ) 031 30 v
9379 THVIVON IN NN TPPOY MIVIVOND NPNDI TNY 2THY AN 00N
30 NPN TNIND INAYNN RIY , 02N NN DX ININA DI 71930 PR ,NNDNTY .OMND
NPHNON MO MHNND ININD NI NIOTIY N TUN NT) PON , 03N
MONA ODIP1IN DY0IN ININ DY INMDIYIAD NUPN PIVI PN NN ITHD ONYI IXPIA TINN
TINND DY ,PIVN NP0 NN ITHD 9N ONX ONDNA DD DMN NN D935 PrIyvy Nmad
AN NY RSP DMIMHN OMIIN NN (D23 Y5 DY 7Ivn MYI) NavNa XXaND RPN
.(791) N PNV NIPRI) OTPM (closed out) I 7N TN PN

NNVIAN PINID DNV AN DIPXAN TOVAVNT MY INN NIPA DN INPIL TIND
DTN NPT ANNNY POHY 0992 .WITIN NNV PHVIAN NN TMID 1NN T PITIN
P32 IN WNOTIVDP MNAYNI MIYIVNN ,OMOININNN MMPNRN ,NPLVLIVIN NIV NN
VIAPY INPIAN TIARNN DY 90N .NMI MINI DI DIDI) DOPINID DNIAY DIPNID
N2 0 NPND NN 1D OY ,NPOIIN MIYON NYND DY) NYYINN YINOIND W DN
2NY D01 DY VY IRDINN 2970 DX NIAPD

NTNRY TNNY DPINIHN DXPWI 1M MNA D91 00,1724 171 ©29y0a 1IN
Sub-) TIVN-NN NNI2 IR TPLOYNNT MYN NN NPNVILVLD MOV MYITL

D702 PN IR NTNIRDD NN OXINA H55ND DD ,PVINDIV 19°1) (consolidated
TLAYNN MY DY IV NIPN DNMINN DN DXTTHI DNV Y93) DINVYPN DNV
M>IN MDD DN D) DAPNYN (MDD NDD DN 13 DY TINR-NNL NNIAPN N
95512 919> PLAVYN MY PINNN NMAY MK OO DIDI) DY 9T DI TNINDD
MNYa (OXN) NTMINRNDT MYON DY MY DTN NYNR 0D DX PI TNINNN INONI
SUMN 19IN NYP

INPIZ TIND DY, NPNVINT MIVND NPYIINI NIYND NN DX OXN NIV NYa
Y NTAINNDN MUY NPYIIND DPNT NPND ROY DMYY DOV T YT nNvnd
NPV DOPININD DIDII .DMINKN N DPNNAVN , D10 ,0PIN , 09NN DIVWIN
YD VAN JOIND DPAYND NNV NN PN TR HDIND DD PIYD NYIN KD NPLIVN
.DYD23N NX YNNY MNY MINK NN

MO MNAY OXDOYM DXPIY ,OVT) (FEPO) 1IN WIT PV DIDMP KD ,MNNDN M TN
LN 202 .Y NN MIYNNND WM NON DDV 2D I HY) DX PYI DY0)
DMMPY DD NN MDINA DM DI0IIN NN DIVITN YIIND TPIN IRPIA TINRD
TIAINND OND MNOYN P2 MO 2APY MDVTY T TMNND D , 0NN OWIN
MYMIT A0 P2 ,9910 ;NN YD) PIINNT MYOIT IN NPV MDY MYIT 1919
P DMYY TN YN INDND YINI NPPIN

.33

.34

.35

.36

.37

.38



(9/25) [5] PN ORPI2 D) : ©PIAN DY Npann

221 -11 my mMY1IN MDD ONd

MY N LD NN MOONI DN DOUN NN 1YY XY DMNPI1 DITINND
DYyaY or (rehypothecation) wTnn TIaYwH MDY NNN VAPNNY 00210 NINVN
10955 30 NOWNIN NP NMPN TONN2 NON DD TIVNHD NPHIN MDY 20NN

MY (Segregated) D119 DIRY DTN MNPDY I NNINVIID HYIAPNNY DIDI)I
TV D5 DM MIONI OXPNN DX0N ININI HYIIOND DD ,WTNN DTV NOPIN
PYDI VNN DINYPN DM 1PX2 KXY DAINITN DTN NINYD DWIT INPIAN TINRNN
116

YNDA IN DN NP-TIN M) DTN NDIN 1N MDPIN NDD DN HY NP ¥WNIN
NN D799 191N DY ONPID TIND ,342 0N PPN ONRPIA DINPI NXIINA WITIV 395 .09
NPXYOM DYYNN NMIAPNNNA TNVYD TN DY VY THPRP-TINND MDD MNP0 NP
SV PPNN YNHPOND DYIN 1N TITY ,NNOP ONINA Y DN DOPOY 28N N TN WYY
PO DIMOYN MOV

LINT DY .TI92 XIN YAVHNDY PTNY NIYAVHN YD TOI NN DNIPY MDIN MDD DN
D02 PXNNYY MYAVNNN TAX D2 MO INNT TINYD DINNN DYNPIT OO TIND
N DY ,Ya0N 295 DNYY MDIN MOMNMN NNZINN NN DMININD NN MONL D1
DNAY VIDYN DINNAY YAVNI M INMD 7D ONDNA VNRNWNY DY INPIAN TINNNY
DN NN APYN MY YITIORPIA TIRN ,TOY NP .0 DIXRIPT DINIIN TN DN
NMVYY NMIYAVNI NPRNN OX DY NPIYINR NPYA INRD T ¥aVN 295 MIIN N
NON NN PNAYNI ORPIAN TIRND XX ,N70N MDD NIPD NN PONI ANYNND
MPNNA PRYIND MDY DMVINMDIN NPONN PPIVD NYNMN MYAVNN NIONN NV
MDY PHONN MYV NPIOYY NPNINNY MYNNY TIO YN NPNY POY XN NN
NPONN PNTY MDY NN NNV NPT MNP MNNRND X TPMYHYN NIND
.DNMPN

971 02 Or ,INPNY Moy (Cliff effects) pixn myawn Sv N2Pon NN MPNANY 75
NN NT DI PRYND INYI INPID THRN,O1T NTNN APY 1) W YN NUYI YD
AT OIRPIAN TIRNN T2 N I .00 OMITIOP DD 30 TN 1PV DN DXON
L0230 NN PONNY IN TN 29 DY OININN NX DIRNND GO

1925 MIINA OIIIIN DI0N INDM 1%
DNYY DX MO NIPNIN 2V PN NN TN NN MR DIMNIN DX0IIN ININ
W19 NAY NPTNA IN ORPIAN TIRND OV IMTINND DIPNI NN DY 1IN RONIND)
MDY IWRIY R (PN ;23070 232 DY 1IN Y PYINI ;21570 P)2 M ; ORPIAN TIRNN
PR M0 WP KDY DM DY 1INV N NI M0 NHMP DINNDN DD
LDYNRYIN VNN DIDYY DI ND D92 DYPNID DIDI) 1PN NINTN UNIN NYTY MIWIN
MO DY DI YINY YT MY NPTH NNNNY RN DIWYIT) DOXPIA DITIND

.39

.40

41

.42

43

3

44

,AINTY) 90N FPYIY D>INY MIYY NYRD ©Y02) HW MITINMD N2PWNN OX DIRNNN NNV 1N 146 Pyoa Nxa 0
(AN TIIN ANVLY TIY NIV PN MXPOYI DIDI)2 WANWN INPIAN TINNNY M0



(9/25) [5] PN ORPI2 D) : ©PIAN DY Npann

221 -12 my mMY1IN MDD ONd

103 KXV DI/INON DIRN NNYONNT DRNNI) MYIVN ,DXP9INT MPAN IND 0703
.DXD2)N MNP TINA (Y20N 295

) MINA 09PN DO IV NN 4

.27-24 DY DININD DIPININNY DIDII D197 NN MDMNI DN DIDIIN ININ .45
ONDNA HHDND D912 15 DY NON DIMANND DIDMPNN D0 ND NN IRNND 1Y PON

DN TPIMNLVP D52 DIVOY NNV DIDIIN ONDNA DYDY 1NNV DIDI) NPINLP PNV MNMP .46
NAPNL AVNNND 0210 NYPN NMPNY PYNRIN D12 DN PIINND INPIAN TIRNNIY NON
NNY 127 72 NI YD) 1PN ,NDN ROY 71 NN D) D195 1N .01V NINNY
INDNDNN 292 40% TV

0,10 195 .12 NN DD DYDIIN NN TUN 15%-1 9 NP XD 22 NN DY) 47
.2 119702 DY YN 40%-1 G0 DY

NNVIAN MITPHN NONN INKY WA 22 NHNT DYDY 15%-N GOI 2 NN DIDIID 40%-N G0 .48
I8P NNLY TIY MM PN MXPOY (Unwind) DD YW NAVYNL NN INKRDY ,DOWITIN
D0 30 TINA YN MY T (collateral swap transactions) MNNVLA GONN NINPOW
MXPOY ,NT PN .NMAY MR DX DX0I) DY NAYNNI MDD IUN ,DMITIOPN
TMNTING YV .OMITIOP 012> 30 551D TY DN MYV TVINY MIRPOY N ISP NNVD
.1 N0 DN VNN

170702 )

NN PNV OTPNY DN DN IRINNN ANN HNDA NYY NNNY DI 1 NNI YD) .49

MNPOYY OPINNND PINVIIAN MNTPNY PIVN MIMANND NIND 00N LMD MDD Ond

YNV NOYIN INNRD 1 NN HOND D13 HXIW NOWNN DY TIY M) NN vII

95 INIYNRD 1INV DXWNRYNT NPNIVNN 1IN NN H7PN 2Y INIY P12 DY MDD
VNN TN IINY

DWPYA HRIY NOVNN DY 1IN NN D7PN DY 1Y IR P12 HY NMDIIN MNPV
INDNN NINNND 20% DY N2W PR IRPIAN TIRND DY NPINNN 9PN DX VYD ,N7ONI)
NIV NNND NV DY NDW DPINNN 9PN ONX .20 MDIN DY ND ININA NOMN12
NPINNN DX .INDNN NINNND NNINRD PONN DY N2WN NPINNN 9PN DY P715¥91 MOON
,IPINNN QP20 92 DY NMDIIN M NYY H1IWIN ,NDTIIAT NINDI NIRY 1IN NVN NDA NN

NNRD NOPNN RO

SV ND NN INDNND NINN DY OUTIN YHINND NXIN DT 1PIYD 7NONIAL INDHN INNNDY
YSINNN PYTIND NTNNIND NV DINY .DININKRD DOUTIND DYDY TONN2 1IN MNN
NTON SPWNd >ON’ 19INI NYY  NPNOYNNT 2INT MNDX D ININD MNYD MITOD

N9 IPNY D190 299 1TTH 1M MDINI DN DX0N IXYN 1 1107 202) MY MDD DN 2w n nvny 1L
.DNYY NN PV MMV DY



(9/25) [5] PN ORPI2 D) : ©PIAN DY Npann
221 -13 my mMY1IN MDD ONd

DNNN ,NDNIAD NINMDI NONIA MXRPOY 551D INDND MNNND .2IN MIPNX N 1NN
ADAN DN TIY MY NONAN MDD

: 19N NN DDANIN 1 1N O .50

;qDI TLVY MWL (N)

NIVANI MIINN P3N NP THY DTN, 1Z(MYITI MO NOM P many - ()
s B)I8OP 0Nt y N Tvnd

M1 NN MY ,2INN TN NMIDPTIN NN NN DY XD HNIY 2322 M)
PI2 MM NN HNIY I3 MAITI2 D190 117 [, NNIND N DY .N7ON I
.100% NN MYPTIN MDD DN DNOY NDOWNN DTPNY NINTP

D27y DININ DXANNY IR DINIAN DN HY MDIN DNIXMNN O PND T M ()
MMINDIAN P3N L(PSES) »M1¥ MOUPD Ny ,0M1571 DXPI1 NN DNY
730 ,mNS»an yavnn P ,(Bank of International Settlement) ypyorob
European) mayvxn nonpm (European Central Bank) »oann »9y1Nn
(Multilateral Development mnra5 o»118-17 o2 w (Community

: DONIN DORIND HI2 DTMIY IWN)Y ,14Banks)

;20315700 PPN ORPIA N ARNN 19DV 0% NP0 DPpYN ONY NP e

,DY299) DPINY , D9V YOI OPIY IN (FEPO) TN W YPIWA DINDI DN @
; T1910) NPIID NN DIIINDN

199X (N9 IN (FEPO) TN WD) DIPNVWA PHN MOV NPRI NN 1YY @
191 ; DPNYP PIYONIN YV NOPNI

16y (affiliated) NyMwp NI’ HW N YDINS TOM HY MIINH DPN @

10991 PIAN N MNDAIN DY 2N S PYIN ,0% NIPD DPYN PR MNIY WWNRD - (7)
981 DAY DTN I PIAN IN MNDIN OT DY OYMIPH NIYIVNA IPINNY
1975 XNPIAN PIARNND KW ORD NPTHIIN MDD N0

T2 P22 ISP YD MNTP) 212901 P23 (overnight) nr9H Mt MY91 21990 P32 ManI Ny wpna 2

512> NTHIOY NRNYN DNNNN (i) N ; TPARN PIANK DYTIN NP DY NYPHT ,NIN 29 5Y) wNoana 00 (i) : WK
DR PNTPY9 ORPIAN TINNY ¥ QUNRI PI) DLVMVIN YTINNND DDA HY NP5 IN NP 1ITY NNDY IRPIAN THNNN
097NN DYDOIN NN H5NY DIPWI DN DTN DOPIA2 NIXP JOIY DINK MNTP .(PVINDIN 115NN 7112
DY1TNY AWNOIY MNWY 2IXP IO NTPN , 0907 30 TINA YN NYIPAD NAINPN NNPNN ON ,09IN ; 1M MINA
.154 Py 3 DY ©II)

MY ,NPAND NPTNI 170N PI22 MW DAY NTHRY YN SMPHN NPanD YW nPnnn Yy voanny v 3
D711 DY0IN ININN PHND 19D

NN PIY DN NON,203 /D10 PPN ORPI I NN NITINY 119 DT PIYA DANNWHRN YW nynvpd nponn 4
AWND 1203 10N PPN NP DI IRIN YV 53 PYD 20D DY PWI DNV DXPND TIY T P Y910 ()50 yo 1°
(150 D>2y0 MXNN 299 PN DIVN ,NNNNN NXNNA 54 PYD 29 DY IDMIPHN NYT POV 299 0% NP0 HPWn NSPIN
(M50~

SDIAN TOIMY MNYPN NPIVINN 1Y IR YDINHN TOIY NN MDY 1PNN KY TIYN N Prinnw 2»nn 7270 6

SV THYNa PYTY DNY OODINAN 12WND TONNI PNOWNHD MWL MPAN 19D ,TIY MY KON MYNYNHN 9193
YT MINN NIPNN NN MDNI DYIPN DIDIIN NN HHINY DI PYI DN ,ODINAN TOINN HY MMI»NNN

MN,203 700 PPN ORPI2 91 IRNN 23 DY (PSE) y1122% 710P0 MWD D) 2Wn NY YW IRPIAN TINNN IWNI XN
.DM»PNN DPNIINN DININN YD OX 1 197 7025 DXPWI NPNY DIFID IRPIAN TINNN YT HY 1PNV TIY M)



(9/25) [5] PN ORPI2 D) : ©PIAN DY Npann
221 - 14 my mMY1IN MDD ONd

IN TPNRIPN NINM DY 1IN YPWIN ,0% XY NI MNDIN DY 120N Hpwn Wwrd (M)

DN YV MDY Ty HHDINY DYPWI DT NIN MYV IPANNY MNP 217 P2

,DM0N XIN Y20VN ININD OXPIAN TINNN DY NINOP ININD IV NP DIMININ
STOINNN HY MPN 12D XN NAY NOTH TIRNND MDY YaNn

27002 (i)

DY (NPONN T DY DIWINDD 22 NNT YD N2 NI YDIN DY2571DN) 2 NN YD) .51
40%-1 9N XD N DAY NYITO a1 ,NMA) MDONI DIDITIN OO0 INRHNI HHIND
2 19 >0 DY NYANN NN NOVIYN PNV PNTPN NHYSN INND H9I1ON SNONIN
.1 NI 48 PYDI NOLNAN 22 NPT YD) DY NYANPMN

YNDNA PINNN N2 1992 DI D DY HONOINN PIYN MY DY KN 15% NYwa NV OTPN .52
: DYNAN DYD19Y 1D N2 11D YD) .NMA) MINA O¥DP1N DI

: DNY D27y DIRIAN DNV IX DININ DXANN HY MAIN DIYONN DN TIW M) (K)
MAY DMTTY-17 DXPIT N INDY NOVPD NPV ,0MIDIN DPIA NP
17, ©ININ DXNIND NN DNDMOPNN

£203 /00 PPN ONPIA 91 NN 29 9Y 20% )10 YPWN ONY N8P @

,DX9Y9) DPINY DT ANV OPIWIN (TEPO) TN WO SPIWA DINDI DN @
; 1919 NPTIDM NN DININNDN

12O (M99 IN (FEPO) TN WII) DIPNVIA PAX MDD NPNINMIN YY1 e
IN 10% DY N2W NPNRY DXPNN DT 1NMONT) DPNNOP PIVONIN DY NNPNI
NAPNA O3> 30 TONNA HINKX MTIPI 10 DY NDIY IRY PNV OTPN DY DI1T)

195 (©PMYNYN M) PYP HY MO

AEPHN DYNVPN I DY IR DIV TOIN DY MANNHD OONNN OPX e

covered ) MM 1IN MINNY 2(O0MINDN M) MIAID) OMINP 1N »PYon (3)
: DYNIAN DONINN NN D»PHN 20(bonds

YTY DY IN DIV TOW OT DY IPANT KD : OMINNP DN XPYON HY NIpna e
S VON MMYUPN NMY

SPWN YHYa 51571 P32 NN DY TIVN NI NPNN (K)52 PYDD (N)-) (T)50 DIYD 2 NN MPINY IWON 17
1PN 297 ,(N) WX ()50 PYDY ORNNA 1 NN DY PINLPY DXOIN NN MIPNY 1N ,NIND DMIPNA .20% NI
.DONNNN

.16 D»9W nyn NN 18

oY Myww ( plain-vanilla) 957 ©>02) P71 09915 N1 12102 (0»INDH MPI M) DMINNP 2N *Pwon 1°
21N IN 2591 M OYYA DN OVTD DN BN WHNT VI Y102 NN INNXI MIIPHN MOLIY 29 DY 1ITHI Pt
MM

THAND INONPIT TIND YW IMDyaa mpmm panny 0 mvx 0 (covered bonds) moon 130 mawnx 2
MDION WPYNY NN ,PIN A DY .AINDOIPITNN DY PNY TYNY TN MNXX MIPIAT PIN 9 5Y M J) , MNMOVUND
NN DMYSNINI MDIY 1N, 1NN MIAPN PN NMPN YD TONNI ,IWN DD NON 1IN IIPN APNIN MYaAnn
DYYND YIPN NN MDTP AT 95 WNY 330N DY DY DY NIPNI AURY ,N7IRD MYaNn NMMarnnnmn
.18 PN



(9/25) [5] PN ORPI2 D) : ©PIAN DY Npann
221 - 15 my mMY1IN MDD ONd

DY ININNY IRPIAN TIRND YT DY IPANT XD : MODN DN MIPRIY NIPNI e
; PON MMNMYPN DMWY I

NI TENONONIYN NPT NIANHD TN AA- NNV PINONIUNRNPTHOYL e
IMDINA TI-NMNIY NNV ISP NPT IOV ,NAN0 I NPT TN N Z(ECAL)
s PINV RN NPT

DOINNDT DY) DIPIY , D917 YANN IN (FEPO) IN WIVIPIVADIND) @
191 ; 1919 NP NP2

129N (1999 IN (FEPO) TN WII) DIPNVA PHAN MOV NPNI NN Y DY e

SY DY) IN 12D DPNN NP DT - OONOP PV ONIN DY NMPNI

,DOMYNYN M1 MYP HY MHOVIMNMDT NNPN DM 30 TONNA PNV DTPN
.10% Sy DYDY DIRY

32 71993 020 (1)

DYNPIAN DX PIRNN DY 222 N2 HHDND D917 (22 N1 YD) DIDNDN DD DIDI) .53
31270 11)D) O1HNINIVIA DNV VIVYIY INK VI NIN DY OIMNXI DIV MIIYN DMPY
YN DYDY NPINN HYW1A DPYR QUMY DY DNV (PIY NP0 IXIUN

YNDNA PIMNN 22 NN DI DI DV ONINN PV MY DY DV IN» M) PNV DTPN .54
: DYNAN DYVI19Y 1D 22 NN YD) .NMA MIPN DIDPN DIXON

vl (N)

D912’ DYNIN DININD DI HY DMYN 23(D2INDN NIV NMIATY) DOIINNP DN PYON ()
:50% YW PNV OTPNY 1991 ,22 NI HHND

YN (affiliated) mmwp N > HY IN DI TOM YT HY PN RO e
PPN ORPIL DI NN 1.10 PYD INITIND DI TOM” 1T IRNNA
; (103 2% )10 ONY) 222 190N

(D»INDN NI NMAID) DPIIXNP 2IN YPWIN (i) : DONIND TN DIDOPH e
= =5 A+ P2 NNV PINORIVUN T OOV NNMINNI NI NDNA OMINDIN
,AMO TN T TN N L(ECAD 1991 7NN ORIWNR NPT NHann A
YPYIN (1) IN ; NNV TIIND NPTD MK TIW-NNY NNV ISP NPT OHya
SN2 7Y MY NN OINDIN (DMINDN M) MATY) DMIIINP 1IN
MIINDIA NTY IPYN TIMIPN ONIYN NPT NIANND ONIUN NPT DY AN

5 (N9YM AA- 1P 1T ,0% PNYD) Ny A-

MNID .203 70N PPN ORPIL 9INP INTINT NHYPHI NVIWY DRNN YAP» DT NPT ,0NT N7 Y npna 2
DTN ,NPANN YT Y NIWIRY IXIUN NPT TPNYN 1IN YW (DPOIXD1I DNPTY TINI) 0Ompn NPT

IN DMIINNPN NN PWON DN Y2pNno oMWy, 1IN NN 10N YV 91 PYDa DOV MPYIN NPIVIPI

DOYANN MMIPHN YI0NI MW X3NYY ORPIAN TINNN P Sy ©pinm  (covered bonds) moionn 200 MmN
.22 N2 ©Y02) Y D) YN 12T O/mPHR VINY DINN INMNI PN

bva 2
.19 D»9Ww Ny NNy 28



(9/25) [5] PN ORPI2 D) : ©PIAN DY Npann

221 -16 my mMY1IN MDD ONd

DONNDT DY) DIPIY , D917 YANN IN (FEPO) INN WIVIPIVADIND) @

391 ; 1212 MO HMI2

129N (N9 IN (FEPO) TN W) DXPNWA PHN MW NPRI NN YOIy e

SY N9 NPRY NN DXPNN NI, IMONT ,DONNOP DIV OININ DY NPN2
D’ 30 TONNA HINKX MTIPI 20 DY NOW WRY )NV DTPNA 91T IN 20%
LDYMYNYN MO MYP DY MOLMDT NNYPNI

ova ()

VN 2NN M IP DV XN KON MYN NN 22 11NN 002 51995 N> NP
NN DM»PRM IRV 32> HY Ty (contractual committed liquidity facility-CLF)
: DONIAN DNINN

(restricted-use committed Yaynn wIPdWYY NN MDD P DY) PN (R)

MPNNN NYNYI , 0097 DI, T NN o0 ((liquidity facility-RCLF)
120 MM 29, (DX XOWY HINVY) PN TO DY NHNN

NG TPV NINIAD0IMNPIT7S e

D02 DY NRIVANN P2 WON DY TPMY NI D02 MNP) 25 MNY e
MONA D7) OO0 DY ANMN PPN DY NRIVNN 120 1PN NNLIAND DXVNYNN
INIYND NDO02 DNYDD DOMINN DTN MNNXNN INKD NN

(DN NOWY DXNY) PN DY MAMNNNN NDNY SNOIYN XND YNIN DY MNpPNa
M2 P DY MONN NPONDIPNN MYOITY NN INNN DN )NVPY MIVY
THONA HHIV 295 NN MINA D13 DIDII P2901N N2 PNY M 1Ha (CLF)
PN INIY NOTHY DIVN 1T NIRIIND IDDII XY DX MYIT) DINI N DY NpHnn

(7NN MDONA DYD1) DD PXADN N PRY NP TN

P32 DY ATHIPY N0NN ,MITANWN XD NINLIA YT HY THIPND 21N MDD WP
NIPNA DRIV PIAD TN NIAYN IWINROY J9IND MPINMN MINLIAN ORI
INND) PN DY H9I1DN TON MDY PADN PPN MNP NIOVN NYITIV
AVNNY MDD PR MNP NPND MYNYNI MMV .()PINVI SDTPN

M) MDPNA DXDP1N DXOIINN POND D*aPNa

1IN >N PN MNP DO0N ,PVIAND TIVIA IRPIAN TIARNN NPNY N9D
STAWTA ORIY P12 DY MINK ORIYN MVINNA TIND MO R, MY TN 1D
MDY DN NNDNAYIAPIV XNIN YWININ )2 30 DY MSYD NN MIAPNNNN NAPN

M>0N

M2 IP YN HNIY 2I2Y DI NPONN T DY 191 DOYD MNNI MNP DNV
9D, NIV IP DY THNDNY WP IRPIAN TINNM DY 1XYW DININA TOWN
.NPONN DY URIND NYIND

(2)

)

(7

bova

MINA 091N DX0)2 5I1V5Y K PRPIA TIRN DY NVOYWI N2 NI2N NINY IXRPIT TIND
THRYND IPNNND VWD ORPIAN TIRNNY MO IP DV DNNIN KON MNYN XIDN X DM
: DYNIAN DININD DD DYPY PO NP YNINA W

.N54

.54

254



(9/25) [5] PN ORPI2 D) : ©PIAN DY Npann

221 -17 my mMY1IN MDD ONd

; DD PN MNP (X)

DY02)N MNDNN DXNN NON IPN NN XIVHN DX PN VYN IRPIAN TIRNN (2)
NN NYYN PN NNNSN VIV MRPIAN TINNN NAY .IDY NN NN D¥DIN
19 ;22 NN DY0IN 2 NN DYDY DY MDD WN

TOINNN DY DM MIONI DI 00N TON 50%-1 NP I X MDWIN P ()
INVYIAN PITPN INKD DX AVINNDN VIV INPIAN

7120 NN D921 DPD2) 290 )13 PNV 11 TP 91900
3231 30 29 28 27 26 25 240)593 87 TV 55 D290

DOOINT 220N5 D21122X077 DN D> TINSD 13V 51900

Sova

dv)

w)
.68

Hoa
Sva®
bva %
bSva?
Sva %
5Hva 2
5 30
Sva ¥t
Sva #

24



(9/25) [5] PN ORPI2 D) : ©PIAN DY Npann
221 -18 my mMY1IN MDD ONd

YOI NXY O30 OYIIN 79 A
T %1222 NA¥N ¥V DININIM DXRN TOI 1TNN 3101 KY¥Y DIHND DNN TO NN .69
.DONAN DMITIOPN D3N 30 Y 1TNNN NYIPN YNINI NI DINN DINNN OXNN
DOND IN NPINLP SY NI NN T DY AWIND NN NEPN DIMINON DN T

N run off) qunINY ©IMNHD DNY DINIYIVWA NIITRND-YINT NMIITND MNIAONNN YV DMWY
D2»N YW MMM NYIIN YT HY AWIND NN DIDIN DM 011N o .(drawn down

DN TON 75% DY 1201 970 TY YWNIND DNN DAPNND DINNND DNY DINYWIA D1NIN
DANN KXY DIMIVIN

JOPN 7N NAY NY DIIMNN BTN T = BININ DINIYPN D91 30 T511H2 10 RYY DN DIIN 70
{2198 XYY D191 DY9IN TO TINN 75% ;298 D33 DIV DINRN O} Pan

Dva .70
DINOLP DI DY DONN OMITPNN DY DIPD 1NN 2 NID) 71
PN Y953 DI DN MDD ,N9IHD NIHDA DOVIH MNADY WAV KD DMONXPIA DI TIND 72

VYR DIDIN YINRNN DN L(NNNN IONT) 7NN MDONI DIDIN DI0N ININND
NOOPY DIPN .(NIDNNN PIND ,1NMNT) DI DNIMIN DN D) 999D Y91 XD PHN
DX2MNN MW MNP ,NANTI) RSP DTN DY NPINLP NNO 990» VY NIIWIND
Sy L,(DDON 30 NMPN TINA MYV TVINY 1IN MDD TNYD DY THMNN (committed)
LN INMIN Y 229970 OIND RYPN DIINN NAND TY P NIVNA INIAND SXRPIAN TINNN

N¥Y 0200 099H A

DINIWDP INT2D NIV a)

natural ) 70> > Yy >RPI1 TINN2 DYTPINN NMNTPI9D OMIITNND DINIYHNP NINTPS 73

NPINLPA DIHHI NMAMY IN TN MY DXPOY , NPVIYN NI NITPS .(Person
DNY199IV NIXP YATD NMITPI NYITT 290 OORIVOP NINTPI .OPNRIVIDN MNTPIN
DXYDI DOXIAPN DNNMIVIIPN 292 NIMN )2 ONX NIN ,80-74 PYD 19 DY MM ND»D
.84 PYD 9 HY MPTIN MDD DN IV 82 PYD 290 NIMNY NINTP ; 83-) 82

DYy L1912 ININND 7DXDX MN PDIXDN” NYNPHY DIPINNND DIRIVHP MNTP 74
PINLP DY DIWNAPN DIV NDOWN MNWY

(7159191 3% = 712°U0 1Y) DX TINTP20  (N)

30 HY NOPNN THNNA BHWYY YaPY NON TIANNY M2 919> DI K¥P ONHID DN ,0M»VINYIN Oxpna 3
DN




(9/25) [5] PN ORPI2 D) : ©PIAN DY Npann
221 -19 my mMY1IN MDD ONd

DXNVIARN MNTPON DD DN ,5% NPWN DOTPN 1Y DYIAPHN ,DODY AMTPS .75
17 NPADNN IPNDN MY T IY IN IPDVPON NMNTP NMVIA NN T Yy 3DNONI
JIUND |, TIY IV

NTPY9N NIYWN NN DINNN INPIAN TIRNN DY DXINK DYODIN DMIVP W DI PPNy e
IN ;NP2 NP2 ONYIAD

MTPNY MNIVN ,NNMITY) (transactional accounts) 2wy 921y MNIWNL MNTPXON e
LPUNVIN JPINT MNDWN DN

TAN NN OMPNN (N7VNA IN DIPYI) IRIWIA IRIYAP NTPXA [, D0V0 MINNRD G DY
aUNPNY D10, 9N 0.5 DY DY 1IN HHION 1IDD TWNY DMNNND DOVIDIANNN
.MPY D02 DY 2VIN PNTP9N N2 .28 NTP9D

19 WY 795 NONNNN (i) MION NN IPDOVPON MNTPD MVXT DR N IRNNL .76

N3N MYV (ii)-1 ;71732 9T 1372 NNV (i) ,TVNa DMSYN NN NN
NMDNDI PAINN ODOVPAN NMTPXD MV NMIONI NMTPAN NV .NMIAY PON
MYPYA HMNNK ,NPDIWAN N1NIN ONRNKY NI PPN NN YNIT NPINNAN NPVIVNIN
,MNTPYAD NPVAYN NN NYNAN MAW NPIDNN NPTH . PIAYNM PT NN ONINNY
NMYTPXO MV NION NAY NPTHY AWNIND NN, MINTPD MV KNI NTPINNDN
PDOPAN

DN YN VTR TN DY 1TID NMTPI NIVIA DY IMNONI T PR 77

DN DN ,J2INNT DXDX MNTPI HY 3% HYW NOWN MY DY INID NPNYI MPTN .78
NNTP NV NPMIDND DXIDNN DNINIVIIPA 1) DX PNTPYAY DOYY ONPIVIIPA DI TN
3 0PoT

Sy DYV DY MHNNPN 1) TIT,UNRIN NN DY NIIYN DY NODIN MV NNON @
7 20°NVIAN MNTPXS DY DPRPIA DITINND

YT DY NIPNI NMPNNL G0N NI MY NNVLIND DIMN) DOYNNIN Y NIOND e
N MY IN,NDWNNNN MOV N1NMD NIDNID MY NPT ,MIITINYD N9IT
12 ; NYVNNIN IO

NIV TIDNY VI AP YAT PID TIN2 DX PPOID NPT DXNVIANN MNTPYAD YN e

TNTP MY TPIIN YT YY NDIDN ,NINTPN MV 1Y TY NTPY9N DIFON 100% >3 IWHWN NN NV 3
TPONY YW ON IMAN 7INIVNI MNVIAY” AYNND MDD MNTPON MV D1D TY MNTPION TN .TDVPON
,ONTY 7N MNG NN KAV MNTPIAN NIV D1AND 12¥HN DIV Y, 05N . ANYVTPAN MV DI DY NOWN NINY
100 MNaY Hap> PPann 1°991,100 YV 512) DY MNTRD MV NPION YT DY NN 150 TOI NP9 W PPINY ON
PTP99 D9V MRV NVIAN” BIFDY AWN? 100 TN, DYV NOXHXI XY YDIAN TOWN DX NINTPIAN NIV NAIONN
NN DXODINN DNDN NN P NDIN MNTPION NIVIA NPIDN DN, NINT DY .23 NIND NTPIHD I 50 1INY, 208
208 M9 awn» 1915 150 702 Y1290 1IN ,(100 YW 91230 Ty 1V T2291 DN 90% ,NNNTY) NNWNIN YIVLNN
International Association of ) MmN 129 >NVany MIRYPIN NTHRNN NP (FSB) moIrds My nn *
MNIPY NN JITYY ,DM0IN5IN MNMIPHI DINN D1VINTT DINN 1IN NTYY DY 9Mmwna (Deposit Insurers - IADI
5 NIAN 1IN 1T PYDA DNPIVIPN .DYD2101 DTN NN TN NIV NN GPYD 3T MODN NPNIN NV NN
JADI -n 12y odviny aNrY NTYNN T

NPDON AWARY MINTPYO MY NPIONK NYNN NN DORPIA DI PIRNN DYV YW HPNNPN MDY AT 36
220D THINIHN NIDNM JNAY NINM YIT MTIPIA,0¥aD DY MY



(9/25) [5] PN ORPI2 D) : ©PIAN DY Npann

221 -20 my mMY1IN MDD ONd

ATN5¥am MNTPaN

NMTPD NIV MITON DY DIXVX MINTPA DY 3% DY NDOWN NYY MNY»HNN MPTN
D217) NPWN M NYYD MINDIN NND MONDN NPNY 1DV DOYD DNPIVIIP DITNIVD
DT DININ NN JNAY NXPN MNPN DI NPRPIAN NIIWNI DI MNTPO NAY 3%-1

MDMIN MDD DNV PND

(MY, 10% = N2PWN MNYY) DX MNI NINTPXS  (2)

PTP2979 TV 299 75 PYDA NNND 1Y NP NITINT TOW IWONRY ONWHP VTP .79
IR TN

99157 DYDDN A YY YAP? (N7VN2IN DIYPYI) DRIV 23X NIND )T DY NOOWNN NV
1PN VNN PPN (MPD DD DY) NTPYON DV

DY PN 55Y HD1D DO TY NPT MY 10% e
SOV 10-5 TV YD 5 DY NDIWY HNON MDD NPT MY 15% e
DY PN 10 DY NOW HNON MDD NPT MY 20% e

NI 27N HIRPIAN NP DY NPVLAVNN NMIYIT OORIVOP MNTHIAL NV PNYY
9NY 170-) 169 DXYDA VI

2VNINY DXPYI DOINNIYIP MNTPI DN YT 19INI MINTY D300 1PN INPI THINN DN .80
DMNTP IDON AP HNDN KD ONPIAN TIRNND ,NNTY) DO¥D NITINN 19D 1D>YIN
POY L (NMTPD NPTH MY I DY IN TDOVPAN NMTPID NIV NON T HY DXDIN
S1DYX MNP MNTPIAN NPINVPA XYNN DIIDN NN NIWD

Dva .81

IN PIYIAD NIMI NP DY 2INP JATD OPRIYAP NMTPIAN YANN R¥Y DINIIN O¥N .82
NANN NPT DM DN TOA HDI» KXY ,0097 30 DY NYIVN NDOWN HY NYTIN NNPN
30 Sy M2 NN MDD DN NMPNI MNTPXON NN TIVND PN MIT PR PPonNY ON
TOONN TPMNN DYTY NWVY SMYNDYN DIPA NOID NNTPIN NOWN DX IN DN
28N

DIPN NN POY 0N YDAN NOND MNTPY IVNAD DPOD NYIN ORI TINN DN .83
993 NI, NNTPIN NIWND THVAYN MDY PR POV YNIPN PYD MY N ,DIRNNN
N9PNA AWNNNY HY2N ,1MIDI) NYITT 29D NMITPIFD DVN NON MNPN DY MINVPN
NPANN .(80-74 DX9YDA DXVNANM NPWNN Y NYY MNTPAN DY 1IN, )YPA0 NINDN
vy TPoann ynav (hardship) o»wp Sv NAITHINS MYN MIPIN MDY MIAPY NWY
NYTPYAN MND HHO DINVLN MNYIY Y9210 2IXP YATY PIND NTPPON NN TIVNY

IN) Y90 NINN NNPND NINP YITD OPRIVHP NINTP 295 82 PyDa NNNRN N Iy .84
.3% YW NDOWN MW YA D9 30 DY NOWN (NYTIN NOPN

.DOPOY D> 7-n ANV N9 Y93 TIT TWRINY MaN v ut e ¥

NI AW 299 NWTP2AY 2WN PONN IMN P9 ,71 DIPY DINY 7920 N2PWNY 110 18P 139 NTPanN pYn ox
SISP IY PP H/MON NINVN NTPN



(9/25) [5] PN ORPI2 D) : ©PIAN DY Npann

221 -21 my mMY1IN MDD ONd

NV P53 INIDID )IIID NIV

NPNNN ININD ITHN 7NV SNDA ORNVID NIDY [, MDTIN NDYD DN MILVNY
YN, NMIOMY) TN MOV DPOY MY ,NPVAYN NP 1355 NPOHD MNIINMD)
TOMN NIVYIQ DINNNIN NNID DI THN DD DY NPVLAYN NPT YT HY MNLIN )N
M55 XD N NITHN DN X PV )Y MITN D30 NV SV NIPHNI NNON
DM HOTIND MNYPN MMINNN

DN PN NWIITY INMN )M DI A TNN MIPIN MDD DN DIVIN INNVION NN
TN PAIND NNV DN INPA OTPIIN PHIND MYV TVINY IN DN 30 DY MMM N
592 11195 191 ,(D2W9 TN YINY DXV YND 1IN PYINI 2INP PITD MNTPD ND)
2POW 95 WIDNY NMNNNIN NPNNN OY NNDA DI NYDID N NITIN VAP XOW IV TN
TNNIN NPINN DY NI N1AY .OMITIOPN DMN 30 YWY PN TINA WPWNN SW INYT
M7 PIAYNA NXOIAND ORPIAN TIRNN DY PRPIAN TIRND DY INYT NPOW 290 vidnd
ANND PIVNY DIPN,07192 37PNNIND WINMNIN ¥ININD INDID NX D72IND DMWY POUINN
DYTINNN ,)NOY 90N S0IUNN NYPIN PIRN 297 179 MMIDHN NMIAPNNNY
NM2»NNN 519391 YNIN> 127N 7D M NDD DN NIVND NN DIIN OMONRPIAN
NNP 0IN2 NON

NN YN NNPNY NAd2 4Ny NN VITTH D100 MINPNRN PIDY INNIVID NN
2299 KD 097 30 DY POIND DY N2WN NN NITIN)

TR0 DY 190D ANRINND 29D MDY NV YNDIINNVID NHMI ,MIPTIN N DN MIVNID
YN WD IRIYNRN MDINDY NYNIND NI MNPNRN OPAD DY NIIVNHN MIYI)IIN
,DNYY DINNN NN MNPNRN PPAD NPT DY YaP) 127N .INDN ORPIAN TIRNN DY
912Y MY YWININD NIY NOOWNN MY ORPIAN TINNN DY DMIIYANN DNPON> D) 19D
.PINLP DO

779U01 109 ,5% : D20 D270 N0 3T 5Y TV NI 21153 INIDID 1020

DYNIWOP MNTP 10D Y9VN DNVP DMPOY NMMPYHN NV NI INNVID NN
P2 DNVP OPPOY MNPIN PPN DY #2387 PON P2 MNIAN TN T IXIN MIVNY
DNINY NPINVP DY MITHN JNMX DMOY 1IN D) T .2%¥D DNITHIND 72X MNY” PON

LDORNYHP MNTPYA DY 1D NWNN YNV
D»POY MMPY YT HY WNIAY DINK TMNPH NTHYN MNTPI9N NI N DINVP
oM (Small business customers) 70»op D»PoY NMPY” .DMDIN KXY DNHVP
YRPIA DINN NIRNN DY 231 PYD ONLP DIPOYY NNNMN MXNDN DV NITHIND OXNNA
N0 MMANM YHYA YYD 19IND DXAVNI NPRNIYNP MWNI 09NN 204 'ON PPN

i)
85

.86

.87

.88

x)
.89

.90

MMNPR Y PNNN WHD> KY NIN DX M) »YPa 1IN XINY NNIND MUY OINPIT PIND 1YW NP0 9w nwy 1210 3
A9V NN

SNND YN TN 2399 NN DR WITTY MMPH PAD YW INDIDY NNIWPN NYDIWN TSN 9 5915 40



(9/25) [5] PN ORPI2 D) : ©PIAN DY Npann
221 -22 my mMY1IN MDD ONd

YOP OPOY MPON YaNN “O510N NN TO TY DD, DPNIVHP NMNAYND DINYT MDD
(AWORD NI TNIND DIDA DY) N7Y NIPYMN 5-1D T TNN

NN WNNYNY 1D IWARNY JOP OPOY MPOY NOVN R PR IXRPIL TINNOY OIPN 91
Y P29 DIDOY SNWI INRPIAN TINND ,204 'ON PPN ONPIA DI AN YW 231 Pyva
TAIND D02 DY) N7Y NP 5-1 JOP MPONN Y21IN 59190 PPN TO TIY DI 1N MINLVPI
2901 YRPIAN TIARNNVY I2TN MYNPYN IORNIYOP NTPX9D INNN NTPYAM (TWINRD NTN2
1AW I9IND ININDY PAT 9 DY X2PY I9IND DY NN DMNDION D11 MOIYNI NINTPIA
99 %109 JIPINT DDNNN DPX MNTPIAN YD) ,DXINN OORNYIP NMNTPIO KOV NIN
N DT DTN NINTPY OONNNY

MNTPA DY 5NN DIDVD DXRNNA VNV DNVP DPPOY MMPON NP YD NMINTPD .92
.84-1 83,82 DXPYDI VNV DINNYNIP

259 : DI 2371200 XTIVDZ 717250 192155800 D287 DI9)911 029985 NINNT229 a)

N, TPONY 1970 DYDINI OPNYI D1DINI MMPOY TI9 MYI10 MNNIDN NV .93
MOIYNI YHNYND DNDYD NN DNWN NN IWAND 1D ORI TINNI NINTP [, PNUND
N2UN NV HIPY DN NYN DIV .MODN DIDITA DIMYYN Y8ID) DIMYWM NPOD
NPV TNND WATI NTPYAN IXRPIAN TIRNI TPIINND MON ¥ MPYY OX P71 25% SV
TMYOIN NYAPY M9 ,NT DIVLY NPV DY MMM MNDIYIY NADN INPIA TIND .NYN
MNTPYS PHY2 DOPIAN DY NPONY ININ .DMDIVON MNTPIN NIINY NP DY UXIN

: DININ DYV NN, INVN P2 ORPIAN TINNN GI8 O19IYIN

; VO INDITINNGN XYL ORPIAN TINND NPT (X)

;T2 9y MIPAN MITY,X93-) 93 DXYDI MYINM DININN DIV YN DY ¥y (2)
197 ;1T DY AWINY JN2I RWIN 2D YUNIN 0NN D v nyhin (0)
T DY AWIN XU D 1IN NYMINN YW nyhin (1)

INPIAN TINNN YITIV DXV MNOY NN NYPIAN M0 NN N> 0PN DY MPan
NN OMNON YN ORPIAN TIRNDND YPIAD ORYI NPIND .20 MINNRD NONY
NYAP TN DM 60-1 ININ XY INVINN NN ORPIAN TIRND NN’ DIPIAN DY NPINN
IVAND NOV DYP)AN DY NPT VNN .N1NIAN TNXD IRPIAN TINNNND YITIV YN DD
PNNN NVONN D MON? ,0MIYIN NINTPI INY IRPIAN TIRND
: DMWAN MNTP92 NIINN DY MO .N93
MNTP92 P> KD ORPI TIRN -PAY T3 9N DIHIYIN MNTP Npn .1
SV RNV DINN TON DOXVNK 2.5% Sy N2WN DI 12N TN 91N D1IWonN
DTN 2)D NP NNIN N XD ONPI TINN D NPVIND NTYN I DD . TIRNN

MYY TONNY INIUN NN 92 VP NOY ,Am9D) 10172 DIDON Wwrwn (aggregated funding) 759150 yonn o7 4
VIT YTIN TN ONAY NIT DTN MDWN IN 1IN YPYWIN IX MNTPA ,10INTH) 1199010 MM Y5 HW (Mvawnn
OYNVYP TN IN THN DNVP O1PDY MNIPIY 127NV NYRYNI THIND DI02 DY NYNN NN L9011 .(JOP YPOY MPYO

TOIANNN YT DY YAPNNY 1DMIN DI TO YY NOMN NYNNY Td TN YN avnnd oo on 0 Nt (affiliated)
AT MIMPY N¥IAPN INPIAN



(9/25) [5] PN ORPI2 D) : ©PIAN DY Npann
221 -23my mMY1IN MDD ONd

M) OPWN INNN PN JNIN PHI2 XYPD OXNND TUNDI T G0N R OINNRN
STINNN DY RPN DINN TON
LR R

NNV 01NN TO,(10172) DIDPY 95 12WIN G0N DY DIIWINN NINTPIIN N
MYavNn TO2 DMINN 29D NYY> DIVWNM ,DDPY INKD AWV
MNPY MY IMDIWAN DD TN 12WIN? YTOID N2 21T TUND - QN INMN .2
DTN 9N ININ INN
)2 (YW0I12) VPV M0 RPN OIINN TO -5H9981 DYNYIN MNP NIPN .2
95 RPN DN TON 7.5% DY NYY KD OINPIA TINN DY DMWIN NNTPo
: DYNIN DXYON DIV INNY IRPIAN PINNN YW (1V112) 9opv
(DMLP DXPOY DPNRY) DMDINI XY DITINND NV XY PN N
S NNIYTPYS NIV NV IIRY)
; DINN D22 YT DY IRPIAN THINNA TP NV XD NI .2
DYDY NMTOM YT LY INPIAN TIRND TRNIY NV XD PN )
MAINK NPVAYN MY YT DY) OMINNR
NMND NP NDY PIva DMOYD YN DMDYAY DY) DY MNTP 11O XY .3
MIIN SY NIYVTPYA NNNTY ,NNP YWNININPIAN TIRNIIINY OPNM TPV
S2UPAD INDN JPIDYY

,N9PNY NNX DM9IYAN MNTPX92 NIONN NN JNAN ONPIAN THINNN YW MR19N NNPOan 1193

MYITI NPNRYN DY NPT DIDON 1N N1NA 307 190N PPN IXPIA DI INNND OXNNA
NYDORPIAN TINNN NPT DWW HYI 1T IRIN

NN DIDID TVIN) 31710722 OPY OTIP DMOIWON MNTP92 NN D NIVINY INPIL TIND )93

92¥2 19 Y19V MINTPXA DNIN Y20 OXPIAN DY NPINY Y NNAD WITI PN (2727 19010
N93 DYDY DXNNA DAY YITY TN ,(MNONYN NNIPY 510) MNP DY D1NYIN NINTPI9)
2PY0 1937

NN MNMPNRN DM DN INOITIVOP ,NPIID MNPV )N NT IWPNL MY MMV

: DYNIN DNPIVIPN

NN ONDA OOV TN THNND NONX DIXMPY WIXIY INPIAN TIRNN DY THNON MPON e

YNIN ,NNNTY .OONIN DM 30 TONN2 VY MDMNIN NPRPIAN NMDOYIN NN YN 1D
LDXMINY N2 MTON ¥ MPOOY 795 Y710 IRPIIN TINNN ONX OPPNN NI M

DM TOM NIMPOS NPVAYN 2NN DION NNN INPNY DXANN NONX OMPY

92YN NMDYD N MNAY DM 30 DY NYTIN NMPNY NI 7PN NI DION YW INPD e

IMYYD IN OTPI DYDY, YN NMONDNOVY ,NPOYY MNYPN NIDY NID) NPMVHIVN

30 DN 290 Y DMOWAN DIDIXD NMTPIAN DX MIPYN XYM NIV (NPLIVN
DM

NYN DN NN MDY DI MPYWOIN MPIVIPI OXTOIVN DYOWYAN DYIIND NINTPI
: DNAVY

.94

.95



(9/25) [5] PN ORPI2 D) : ©PIAN DY Npann

221 - 24 my mMY1IN MDD ONd

NDY INPIAN THINNN YT DY DIPANDNN DX0AN XMPY DY OXND MININ ON NINTPON @
.02 NYXIND N2> NDIINN DY PIINNVION PIVA DNIN DOWINND

N>IIN MPYY OMINN DPNX ONY T DMINNDINND) DOTIY MNIYNI DPIMN NMINTPIN e
NIPNA (MY 72> NNDIVN NIONL XD) NONR NINAVYNI DTV DD PRV D305
INY NY DN NMAYNY MAOXY ¥ DIND DM2IP NIIDH NPTNA NDIN YNWOYY
DY MOWINK MMPN ToNNIY T5Y TN1NA 25 DOWD DYD’IN DMNPIT DX PIND .M
DPMYNYN NPNY MD (1902 1NITIND) MOTIY MIN’ ,07910) N YNV
,PYD0N MDY NINAD DD OT PRYND PYTY 1DUND 1NNV MATYN MHndn Y
77,9995 .25% D¢ N2XWUN MY NONND MPYI 1R IO5N DI 21N YTIVDPN
S DMYIYANT DYIIXY WY NIN D NDINY NIPYN PI0 DSN PNTP9N NN PN ININ
MNTPIAY MINNND NPINLVP WAL MOTIY MIN .2N IVNINY PYI MM NMIPHN
NN DIDD NN MIAPY DD DPX DMNPII DITHINN DX .DMOWIN DIDIND DNV
IDWON NYD AVWN §19971,05598D DNYA GTIVA X¥D) IZD NTPXANY NN ININN N, NOTIVN
91901 D993 DPRY DXATIY NIVTP NN PN TING VIAPY D¥2»N DMNRPIA DI TIND
N2°WNY NDPON NN MN) PN TIWNY YTD NPODN VIO NN YN W NOWN .Y
MO O1VIMNDI DN NIAVYNA RXAND NN TINNITINNDN DNID-PIA WININ DY NIPNa
DIPYN MIMN IIXNY A7 YyINNNN DM NN DIPRNVID MMPOY MINY M1I0N
IN DYV MTNND PNAVN MY P2 DXON ,NNNTY) DIIRNND OXTTN PN ,01NID
NIAYN MM 0NN DPXY MMPY ONMN IX MY 1D PTIVDPA DYDY IN NP
DWIAOIDOPN PINI
YRPIAN TIRNN NAY DI DI 0% DD INYY ,OMYIVAN DIIIND MNTPY TWUN2
YRPIAN TIRND DXPNT DN 1991 NPIIWON M20ND DIWITI NOR NNTPIAY NN, TPINN
LDINN DINNY DININN DY DWVWN TNNY TP
NPV INNN IN TVITNODNP NINPIAN IXN PNTP9N DN ,NIN NPYIVAN NPINVP GN DY
NIVNS PLIWYIN MY NNN KD 1PN Y9IV NIN ,(prime brokerage) »wxy XA
A2022wNN MNPV NYIp
.DYYAN DDIND NNYTPY INNY DMVYY MMM MO NN DIINND DININ DIXDYON
NP ,OMIYAN DDIND NTPS 18PN 1IN NT NDN MDY DPP OX PIT INPID TINN
DIMPON SY DM MDY ,MONA DTN APY NITHINN DY MNY NMMDIYIN D5 NOW
(7Y M) IN) DD PIAYNY NMIMPIY IWARNN MY 1TON DN MY IWPNA,NPIY0 oM
.DYND DNYN) INX ,NPMIPH NPIOD MIIYNI DXPY DXANNVN MYSNNI ,PPY 19N
IRNN L (transmission)  N7ayn cMINAN NIMDYAD DY NOND  DIMPY

oYn TunY A nown ;(confirmation) own mxNN NNy (reconciliation)

.96

.97

.98

.99

.100

.101

MOYAIY MNTPYO PRNN (DITNOONP) TAX INPI TIRD DAY DITONY NNVYP TPVITNVONP MNP
,ONTY) NIN YAV MINPOY PIVOY YT DMINNY DIPYN STIPY PADN) (DOVITNADI) DINK DONRPIL DI TIND
TIRND DY IMIPHNN YI0NN IPRY YIVNI NIRPOY NPXYDY DOYNPWYNN 1TDDIY 71I0D)” DINONN MNIYND
nYNINN DOMPY NN NN (Prime brokerage) YwNa AxIPINL L(DMDYM PIPD VI TNXY VITHIDIN
;YOO DMYYN ,NPYOD 2179 DY DI NYN DIXMPY .NPTOI NT NNIP VI ,DX9¥9) DIVT) DWPWNID

DD MM ; PIN OO NNY ; TIY MM NIRWYN ; CONDD NI, PHIN) PN ; TNIND NINT
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NP0 NPXOIND NYIAPY ; NPIOD INKY MM NPINM (Overnight) n55 o (daylight)
PNDY NPPP-TIN
TIDY ,MPT ,NMNWN SMPY 1NN 0N ,NTY IWpna (custody relationship) s»moop son

NMYY HY DMDVIVDPINTN IN DPIIWON DXV WX IN DXDI) (Processing)
Y 0N DMIPY .0MDIN DIDI) NNV NPDY ML TONNI MMPY OV MNP
YTIVOPY , MMV THIDY , 01NN DIMDYN NIYN ,TIY MM MXRPOY 7DD DN
DXMIPYY ,MINK MOIDM DXTITXT NYAP O) OONYD .0MMIVI DI XMPYY VPN

D) 91955 D9 PTIVLOP XMWY .(client subscriptions and redemption) N PS DX9DN

,0%905 NI2YN ,(ESCIrOW) MNNY ,(treasury) 039 51, TINNDY DX NMINNI YMPY
MNP D910 KD) NPYODY DMMPDVYN dMPY 551D 1100 OMPYY NN NIIYN

.depository receipts -1,(mvyTNa0NP
DYNVYP DMWY DNNBHD NN OMPY NN 0N, IWPN ,D0IN1IND 9 Yond
YTO MPYY DMINNN DXNIPYI DX DMND DXONMNN DINMITN DI NPV .MIMpPoo
MXNIN NP MRPOY YYD ,NMIAMNNT DX0I) 10W DNINRNN OXIRN IR DY

payment ) ©»m>wn N72ynY 092N NYNRD OIXMPY .MPYN DY NIVIVN MDY TNND
,MMOWN 9,005 Yw (collection and aggregation) 1>’ 131y (remittance

.(disbursement of funds) o»sv> npIoN by NP

211 YTIVOP ,NPYD0 N YT DY INNY DMIWAN DIDIND NMNTPAN TINN PONN
MNTP9D 190N IMN DX DIAPY D17, MNTPD MV YT HY INIZNI NDIDNN ,DNINNN
1D DIRIYDP

100% N 25% : DPDVIINIZ D222 5S¢ NP TOW MNWI2 7292 51000

DYTINN DY NXIIP NN (INX OV NNDNND IN) DXDVLIMNIP DI HY TOM NV
MNVIVON TP DY, PIN2 NINYNN NIWI NIPY NIDN YOYL NPVIVN DPHMVIN DN
YPAD IN DMTIIN MTOI YT HY MYXIAN NPDINOD NPXPIY TWND GNIVN XM GMUN
D12N MTOMY NMTPIAN DIDDY 25% SV NIPWN NYY MXPNY 1N .0XNNPNN MY
MYAT 2Py (X) YTPNY ,DONNNN D110 MY OPOD IN MDINN TOMA YTPIN
NPV DY VPN (2) N DNVONIN DX MMVYIN ,PIN TP NIV NTPIN
NN YPY ORPIAN TIRND N TV 95 OOHN IX OPPIN ,0MVIVN DM TOM MNOPWNI
NYIAN YW TN NNN TNON NNMINI DONNYN DPPONY IXPIAN TPINRNN J) DOVIN
,DINN OMOWON NINTPAY NMITA .1PIIN DY Y MDTN M OX TN NTOMN
NON D05V 7919 ,0% DI DN NONX NMTPID 22X0 N PPN INPIAN TINRNN

219901 TOHIL DIINVIV DIODID DAVN)
DN IMN DPYMNN DNPNRPIA DITIRNY XTND YT, N 21900 NPINMN NYIR NN 3P ¥
DWA NNONM IN) NINTD MVINNIP NV DY 215990 MIPYN POD IN 21I990 TOINN 1IN
SV NN NV IIPN NT DIV DTN KDY NVITNADNP MINPIL DY NPV (NN
MY OPODI IN DMIDIIN MTOINT DXTPNN DD D) D ,R¥PN DN 100%

.102

.103

.104

0)

.105

.106
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MW TNSD IN D0 PYDA (2)-) (NX)-2 MOVLNNN NIND VIF NINNX N DN DMIOIN
.103-101 ©9>YD2 ININND DINRNA DINI N PTIVDP ,NPPID Y NPWAIN

D223 NP> D109 NI DIXTIND 2T 5Y TOYINT DO 2152 INIDID )20 (7

409 N 20% : (PSES) >11258 10Z0 117221, 10571295 D T78-37 D793 01990

MMPYN NV XN PRI DY MINK MTHYN MNTPXAN DN NADNM W MIMLVP 107
D) (DMVP OMPOY MNIPY DY MINVPY DINYN DIRY) DXDINY DPNY DM TINN
VPO MYN ,MNAY YTTN-17 P2 ,21099 P2, NN DNV (DI IN DPMIPN) MINPON
DTPN (9999 INTITHND) NPDIWON NMIVNID YDNID PN DOPIN DPNY (PSE) »MadN
195 .108 9>¥D2 DNMIVIIPN DIIPPNN )2 ON NIN ,40% NIN NYN DD N2y NOWNN
2109 PYO HY XD NNND MNNXI NINIYNI NMITPIO N PINVPL VNIV 3D
, DM DM DI DPRY DO TIRN MNP YT DY THYNN NV PN INNVIO PN 108

DMVWP XYY (PSES) »M22% 70p0 Ny ,mindad D»T18-17 0YP11 07199 DOPIA
YT DY INWNA NDIDN IND NTPANN DD DX 20% NOWN NV AP D1 O»IIn
YT NN NPODNN NNDIN MY I HY IX TMDOPAN MNTPYD NV NMON

100% : 71NN NPLIYN PP D77V IINNP2 2T SY TV DO NI INIDI0 D28 (77)

DYTINN DN2) DINK MTOMN INKRN WDHRM MNTPON Y91 NN N MINVP 109
192Y70 SYNHAN 40NN ,ENPNHRN LTI MYXA MIaN ,TIY M) MIaN 0PN

mMMvp nme> (special purpose vehicles) nTnyn nvNd o PWIN (conduits)

NMIVNY TPNID DOPINND DIRY ,MINK NMWN RPN TN dv (affiliated)
12y N2OWNN OTPN .MNTIPN NPINVPN YIYYWL D) DN (DY INITIND) NPOIWIN
NI DN MIMNY NNNNI MNAVYNI MNTP ,NT HDIN DINRNY .100% NIN NON MNPN
PYD 295 1NV PDOPP MYPYN D112 NNN DONNN DR TWYN) ,(OYIV DTN) TN
.40% NN DY NOWNN OTPN MY ,107

INPIAN TIRNN OT DY IPANNY DXINKRD N X PYIN) IND DN ,IND MIVY 95 110
PIVA PTYY2 NN DINN NNN I DX RIN,P2INNN MMD TP KOO 1 MINLVPA DYH5)
DNVP OMPOY MMPY SY MINIVN 5513) DORNYHP NMIAYNI NPININI IRNIVIPN
NON DXPYINA DALY NN Y NIPNA L(91-89 DXDYD 190 DOYRNYNPI DIINVNN
N DY .0NVP ONPOY MNP IN DPRNYHP MNP IV NIIRNNN MINTP9N NMINVPI
IN DPRIYNP MMPIY NPNI0 IPNYN 1TTHV 2INN Y PYINY T XD ,NT 19IN DNV
NN TNPY D91 XD DN GRY TO MYIN NPND MINY KON , 000D OPPOY MMpHd
.DNVP OPPOY MMPY IN OPRIVHP NMPOD VIF ONA PHINNDI D1PYWIN DNIN

NP NI NNNRY SLOHY T8 DY DD 59 NONDINN MVIYN MY Mt Iwpna nm (fiduciary) manny 4
.DINN DX9MWYN NYPYN Y PYID 7PDI9 NP NI ,002) N0

NN AN MO ,52PY TPROT NPNY MIVY IN ,NYaPNRN AW M Nt wpna 17m (beneficiary) nny 44
NN DTN N, TNNN (annuity) NANP Y9 MION MY NDY9IA

19 DX KON T 7PINVPA 9199 SRPIAN TINND YWY MNYP NMLPH NV dNYI SNNVID NN PIa XY oyin ¥
DI NI THIND TV NNYP MY IN,DXDVINNIP DIPI TV MTOIN NYIL PNTPY ODIWON AWpn pon NN NN
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,(prime brokerage) »wx3 NI SNPY INNND MISND MIMPY SY DOImI MmN’
1991V ,99 PYDA DNITIND YN HANIPINL ONMPYN DIINNIY DNNRHDN NN P2 ,M1AD
Sy ©YVINN MMPY Y NN MIVWHRN RN (Segregated) MTINNY NN Y1 71931
A RN MPIDON MINK MPY MBOYN TN RHPY KDY ,NPTHI MPIYAN NI O
PR 154 PYDA DI DMIINI MYNVY DITINHD MNAYNL MPIMNA MTTPH MIN?

.12 MR DXDI1IN DXOIN IRINI MYYI)

NV NIV SV 720

MNVIN NPHTI NPMIINKDI NMNAPNNT TNIND TTHN 7NV NI T RN MIVND
SY NAPNI TINDN TINNN MYYIAD DINNNDIY DYPONID DIDIY NPVIVN MNDT YT DY

0N IN PP, NYP MDTN DX VIV
NPOYA PYNNY NN ,NT YWININID NP NNV PN NINPOYL NV M DY TOIN
SY MANNN MNPOYI NYANN ,TIY MM NN DY MINK MXPOY 1IN 999,900 WO
PONRPIAN TINND OV TIMPHRN MNDIN DY NMINPOYY IN 1M MDNA DIDI1) DI0) O

NNV 49N MINPOY “.PPN 219710 P32 DY IN PPN (PSE) 11228 NP M oy

NoY2 NINK NPOY 92 DY 721,70 190 N NN W 105015 199> (collateral swaps)
MPXTI HNAY NIXIND YT INPIAN THNND MNPHD HRVINY NNV Q0N .DNYT Man
PNY VNANN DIV NN DINY INPIL TIRN,YNINN NIVNIY NV PN DNV 790N
S DITIOPN OMN 30 PAIN DN PIVIY TIINY MN»PN NVINN NDPN NIRPOY K3 DY
DYID TN ONIN NV TN N0 PRY MIMPO DY 10N NP MY NYOPN WNIN
NNVIN TIY 29 DY XY ,NPOYN MYNNNI DMNY DIDDN 19 DY AWIND XXV DXNNN

.NDD12V
D023 T 1IN MPNIA N 2INN XOYW DN, 1 NN YD DY NMIAIN DMDN APY
MYHNY NV PRI MNXPOY DI Y PINN MPNIA DT DI MY KD Q0N .ION
DNYN DMND MV NP IORPIAN PIRND OV ODIPND MDD PN Oy YD
NNVIAN DTPN TIVD IPYN NYIWA 2 11972033 X7 DY MANM) IYIAD MIVINY MINPOYD
MNDIN OY NYPAD MYOINND NV NI MXPOY DY YMN 25% DTPN .DOWITIN
12X NVPD NPV DY IN ,MNAY DMTTX-17 DPI2 DY ONPIAN TINNN YW ImIpHn

YT DY MANN MNPOYN IWNRI 1IN I 20% DW NP0 Spwn Mmoya nympn (PSES)

1OV DN DININY A0 KD D 1900 TINN N2 1m7IN 1 Nnn D09 DYNY DY)
P37 N3 NIPNA ORIYNRD ONIIWN NND YNNI DMRPIAN DI TIRNDND NV PNIN

111

dii)

112

13

.114

PR TN IN 20% NIN IO NDPON TPWNY NYRD 1923 MY 190 MYAPHN >NV NOPD NP Mt Wwpna 6
JPPIN PN THIND ONPIAN TIANNN 12Y VIDY DINND TTHY

TANNM MY IWRY TIY 1723 1291 INPIN PIRNN MPY NAY NPDY DINDD MY IWPNL MPY YV 10N MHN9

47

09915 DN NMNPH .NTIN2IPAYNY T DMNYN IN DN MNPNN TIY I IMNX NN 1913 INKD DY INPIAN
S PHIN NMIAYNL DOPIMNN YTNND DTIYYD 1NIY MNNVII 191 1INY INPIAN TINNN JY MNNYIAN ININ NN
DT IPDY IN,INN 9N, TIY NI NDIRY MYNNND IPIAPNNY NNV DY) OPNPN MNPH .DMINK MMPY
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DY NLIDN PHT N DX NOYW PNV NAY XYY ,NINYP NV NN MINPOY N2Y
.NNYOUD

MXPOY MY ,100% NIN NPVNN NV JNDY NYPIN TN YINY MIRPOYN 91> YO
MDN DY HONDNN MYSNNI NINPON DY 90N NPIOITION NN NN NP TIND JHaY
: MYNN MWITH NN DOON Yo

0919 NYVINN DYV PY29Y MTIIPY NOIN NI MMINPOY HY NPMIVP
N8N D3N

0% D»127) OPY2 BY N | NN DYDYy NN

15% N2 11972 DYO T HY NN

25% MOPO NPIY ,THPMIPH NN DY NV N MINPOY

,MINAD DM TTN-17 DI N NPMIPN (PSES) 1y
TNOVPO NPIY N2 IN 1 N1NI2 DD YT DY MIANND PRY
SPWNY NN MY21 N 9190 MYapnn (PSES) » vy

.NVNY 20% DY T JNOY NIPON

50% .22 N2 DO T HY NANN
100% DINN DO
Moon M7

Y HAPY YOI XV OIMITIN DTN Y DY IMOD 109113 1212 R 0% 029N
MYN NOIYN NPNNTINGD 29 DY ,AWND DOXVWAT) DYNPIA DYTIND .100% HW NoOwn
2VWND 110 .01 12,0323 RPN ,MANN MIND DINIVIN DYIIN NN ,0NYY MN»PN
TN T TN 9D (NXY DTN 1TPN DI 0N ,1019D) 10 ©ID2 HY DI 01N NN
D»NPI D TIRN .(Master netting agreement) 11¥pY 9PN NNON DION DPPNNA PN
DYV 2APY DTN MNNVIL IINNND NMYINN MO’ MYIT NOX DXIWINL 1D KD
NI Y MIND W NPINND TWNL A TPNY MNNVIIN MV DT IN PV MNVI
JPNAIND NP N1AY 90O TIND ) TUND

M) MIRPOYN DOYINN OMIN ,N70NI MDA MDD DN’ N D00 NMNIRND N DY
D212 ,01 IMNI N NVIIMD DDA DY PoMN P DY XIN DD NIV NVN-DPY
VP 020N T DY MDIDN PR MXPOYN ONX D) IV D01 DY 1IVNI PNYnD

DTN, NMA) MR D1 DXDI) YT HY DNV DX DIPYIN 1)1 OIMIWN IWND
91 95 ,¥20 PNV MNNVIA IN DMINITND DY DID) DN D M52 2WINY RPN DINIHN
MNINA PRPIAN THIRND MNNVLI X PN NIIYND NPHIN MNINNNND ,OMNY DININN
MNNVLIID NN YINY MVYD TPIIWAN INDNI NPVIYN N1NN IXRIT IRPIAN TIRNNY
oy TR NP N 27D .D2APNN PNVIANY YIIN DINITND D) DY MYTH NIRPOYI
D012 M2 MIPNN DY N9 NPAD 1MAD> KD DPRPI OITINN PAOY NIPWN
LDINSM

S0 MNPOYA DINIVNA 1T NTNN HY D901 DI¥ANN DITINIMI M 99N
DN N OV NIPNI TP IV PNVLIIN DIDDN 100%) :BINX DIINDY DI

115

117

118

NNNNA,123-) 119 D9yoa Dwan nYN 0oNo 8
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.((notches) M7 7->nn 3 59191 7Y 11T NTNN YD ,0 YaND SNNN XY DINRHDN
NNV NTPON DANNN DIXNYD DD MINK MXPOYI DI OHN , MNP DNOYD
NM2»NNN Y OTP WP X (contingent facilities) MMM MNON NOWN 90N
IRIUN NPT NI 172N YT DY INPIAN THIRND DY NPTN NTNN DY NIPna mn»p
TIRND /NPT NTND DY DMV DMIMP 1AW NN YD NIAYY XX YT ¥NIND
GONN RYPN DIMITNN OMINND X GONN PNNVIANN 100% TPINY WITI ¥ N IRPIAN

TINNND DY ML TIIN ORIYRD NPT ,0NPT-NN 3 D919 7Y, NPT NTNN 90 PHa
D NMNY W INPIAN TIRNN DY NNVN IXP NTY DNYPN DINIVY TWUNI INRPIAN
NYAVWNA HNDIANNY NPT NINPIVIP 29 DY DIRNNN NNV TIIN INITA DY NON
NN DIYNN OMHINND DMINIOVM PHIIND MNNVI OND DD NIYN INIY NPT DTN

.(non-segregated) D 717910 DINY NNINVI HY YTINKD TIAYWN NMDT

MPOINY MNNVIL MY NIIPYNI DMIVIN DNPWN DIYINN DTN MY 998
NI IPRY TPAN NNV DY TIVNN 20%) : MINNR MRPOY) 093 NNVAND DIYNYNN
MVLINY YYD TIT2 DIVWITI DTN MRPOYY DO TNN DITTINN W DN PIva o»MN (1
IN DI MYNNIND POV NYY) 2T D) PV PNND DNDY NPT NTHNN NN
YHY I NN VPO MV IN,MNAY OMTTN-19 0PI ,21D90 P2 ,1MN>T DY 2N M PYOn
1 71N72 093 DX0) IWNRD 203 'ON PPN MXRPIA DI IXRNN 2 DY 0% N0 Dpwn
THO DM MR OO DXDI) DY G0N IRYND PMNND WIT KDY )NV DX TP
MOYNN TIIYY DX DNV DM DITTS DX ,DYIN ONYN NOIWNL DMOIVIN DINPY
MIININIVIN MNVYN TR NDYD TNXD NNV DY MINK MNY MYSNNA PV PNND
TOINDND DXVITIN NMA) NN DODI1N DI0N INDND 1IDONN ,TIY M DNIN DY
NNV M5 T TITA YTPINY NININVIIN 93 MNWNI 20% NON MNNVIA PPN IRPIA
NN VDY DY MY PI9D 1N DAPNNY )INVIANY MNXINI) YT T D01 DY HApNnv
INND PNVIAD NTPINY YITIN 2IPIN DIDDN 19 DY 1AWIN> 20% DMIN (AN TIAYY N
NPT PNV 5 T NNV NMIMNLP DY N OMWYN DNYID PNV MITPN NONN
DITPY MY OIMOYND NYUPN KXY DNN NDPD P vNRYd 5150 79911 PHIN NavNa
VN IMIND

(non-segregated) 01991 0PNXY MNNVIA GTYN DIYANN DIV MR S9N
1Y 992 NN 29 DY STNIN T8N 2T DY YATINY DNVUI INPIAN TINNN T By DIPININN
91 PTHNIN TN OT> DY NN 29 DY WATND DMWUYN DXTI9N DIRY NINNVLIANN 100%
DTN TNNN NPNONN NMNVIAN NYWAIT DY DD DNY

Y1AIN TRNY NN 29 HY DIYATIN MNPOYY MNNVLIAN DIPINN DTN MY P99
TN, DIDIND 29 DY DN OTNY MNNVIANN 100% :MNNVIAN NTPIN NN YIT XD 17y
LDNTPON NN WAT K PYTY Y TN T8N

DINY DD MNNV NAYND DIIVANNDN DINNH DIYAND DITIMNN M S99
VIAPNNY DM MINI DYDOPIN DIDIN DIDDN 100% NN MINI D91 DD

119

120

121

122
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NM2) MOINA DY91) DY) DIRY DD DONNY NNV ,NINPDY NNVLIANY MNNVID
.(segregated) Y7191 XY WX PRPIAN TINNN NNODN RO

MNPOY IN DI HY PIVD MNY NIIPNI OMPYN DIPINN D010 MY 19Ny
DTN X2 MOYND TIYY IR MNNVIII MLIND NN PIVN INNIY NPN MINNX
NPMNN NPIYIR MAYN 192 DYDY DPNRPI DYTINN ,PIVN PNNRY MINK MINXPOM
MYNIANNT MXPOY DY X¥M DID) D3N ONYN MDIWNA NYN DNV P2 MW NOOOD
95 V) OO YY WMDY (Master netting agreement) HHPY NON XNODN DNMIN NNN
95505 TN PV MY NOIYNL DMIPWN DOYIND DTN DTN PH2 INNY KXY DN
N2 2ITHN VIMN TIY IVI MNNVIAN DTN NPT NIYININRI M1 NDD DN NP2
LININ TIVI V) MNNVIAN DN .DPTIPN DOWTIND 24 ToNN WMNY D3> 30 MY
JYNINNY DI DTN XYY DN HY DDA

»9rwam (covered bonds) 719 29N MININ 2705093 2291 T 119293 HY P19 17N
YA TNV NI NPDY 1°I2 XYY 011N 100% NN YWNIND 09NN 03219 1P
19W) XY IXRPIAN TIRND T DY DOPANN NON DY PYWIN TUNI 0901 30 YW 1PN YN
(DR NP XY NN MNI PIVY XD DININN

AYPYNY B29PWaN (CoNdUits) N9a¥N SYSNN ,0Y09) NANN SINDN 9993 HY NI 11N
D02 100%-) NYAD YHINN DIDDNN 100%) 109397 1950 29°WIN T9¥ M3
YPYIN NPMN 0OTION D21 11 YPYWIN DY DORPIA DXTIND .(NINNY DININ
MDD NN DNYT NX NND DI ,0°03) NV MINDN M) D ,INP NMMVY N
N9 ON () TN P2 ,0009I10 NONR DD .NON DNIANND DY DPIVARD MPIN

19IND IDIDINY DIITN-NT D290 IN DI DY DY (11)-1 1397195 ¥)H1w 210 1INN5
IN )N ITONA DXOOIN DY YNNI NIIWIRY TUN ,MANY DMNYPN DINDNY SN
NN ATON NN DIDMDN NYYNDY , M) PADY NPNRN DN PIAVHN ODVNTN

.DMON 30 b y3n P9 Tina (7liquidity puts)
NIVNY MY MYNNIND MYNIN INPIAN TIRND DY MDD )PINN DMWYV DIPN
7210 NYPWN WIN I (Conduit) NHayn SY¥NIN ,NTNPY NIV PWIN D) ONTNPND
NN PNAD TIAXRNN DY , NN MDNI DI DD MY TN NN WapY w11 (SIV —
MENVWNN NPSNND 9D NNY MYON YT DY IPANNY INN PPYIN DY NYPIN SN
P2,7M9731)2 TN MINNY IN DX0I) DY PNIINNYD IO NNND MMVYN NN M TONA

AN DN P2 TNING (SPV) nTnyn n1vnh 9 wonn ox

123

124

125

N2 MIINI 091 DYDY NYIYNT YININIVIO PN 2959

VIDND TMYY DIODNN 100% NN NMPNA SN MY TNV 1IN

,MYR0 MY T NN (SPV) Rtnn nvnd pwonn N (conduits) nyaynn sysnx NN TNNS v nna 4
M1 NP0 HY DD OMIWAR MNPHY DIYTIN P OPRPIAN DITINNM .)NAYNA INIY DIPNMIIPNHNM DD
.D29°1 30 TINA 2NN DY 1IN NINNK YN MY 12N

(552 yv) 205 ron PPN *NPI2 9 NXNNA NN ,(SPE) nTnvn nnony mes %0
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NPNY DMYYY DXOI)N DIDDN 100% TIIYIANRNDT 11D MTONI NMINIIVND NVNNIN
YITINY MPDINN N ,DMIMN TPONIXIVIA M) NN IN DD NN

DTN MPMIN ONIYUN MNP T NN 10239010 MDY INIUNR MNP YV Maoun
DTN OYTINY YTNY PINNL DD TNRYNY MMNIIND IN DOYNIN O1HN DIIDND
("D>2»NN”) DMININ XNDA DMNIN DIIODN WY NYN DN .DMNNVID N DINIVIP
NMNNN N DNP .DMINIDN DININD P DINN ONY NOND IN TNY DXDD NTHYND
IUNRD LYY MIEP IN NMDIX MNPN DY NYND 091D NON DMINN-XIN MO
920 ,)INP ONIN .IPVMIVIN DIDIVIND IN DOWTNNND MAT DY NP NNVY DNPN
PINNY WPN NP NNVY NPYPI AR )Y NMPN DO DNP D¥IWIND NINMPOY
(19nY ©X9YD2 VNHNI) DWW YD DXNNINY DNPN 9D 1T INNNA ,TIY DY D905

LD YA AVNNND D3N ,NPYTAN NMPNA INPINY DIMODN 2D DINP P
DYPYIN DY0II NN AWINKD NONX ONP TINN TV KOV PONN T IRNN MIVNY
925 NM2) MINI DN DYDN DX ,NMI) MIPNI DININ DN NN HHIND
NN Y DY OXNNN DY IXIPN DX MNVIAND NI DY YN TN T DY PNV YTPIN
U PWIN HY MR MNP, NNNTI) PN DX TIVD Y TN TNNY Ny DX TP NPND
VIDOYW MWD 1PDIY9N NI DY) VYN INWYI IXRPIAN TIRNNY NN ,NNT (NN
D2IN YN0 OXNN PRI ,OXI IPNIY YN AN DM DY MYTH MXPOYI PNV 1IN

PNVIAN NN TTPY N . PNVIAN DY PV MY P DN PNIY MIANDNN 2 (Undue)
MONA 0PN DY0IIN IXINA 12D I90) XY NT PINVIAVY DTN IONN PN DIOD THNID
DXV HY NI NI MIADY PN PADY ,72 PYDI MIAPN PIPOYY DXNNA ,NMA)
NN

SV YTINK NHMD WHRWIY 10D 110 NOWY TYN) XOY 1125 W0 53D TN MDD WP
DYPNYA MNINN NN DX ITNND 910 X MPY ININ DNAY D3NN MPY DY 1IN
T NMNINND NV PINM MINPOY PINDA I DY 1N %9 DY, NNNTY) D1DIN
YNONN NN DD NI M IPI HNVIYW MIAYNNNN OIID N IRNNA (T2 M
TIN2 MY DIMY (MPXPITIHOA NINDN I2YTH OX ,PON PONIR) MPON T DY PINNY
YA YN KD IUN 2IN NNY MDPHNIP DY PONIMN PN T DY NN NN DMN 30
MNP DY 90N DD Y3 .(facility) p DY NITINA 9923 WX DN 30 DY ON TIN2
VI2PI D POMDIN NIPWNT NV DY NN INIYN IPD YAV (MAPNNNN NN D)
DYO2INN ORIYN YPYIN [ DOINTY) DITINND NPOOD ANN PN MNDN 131 Pyl
NON , TP MNP NND? XD (DN NN MIVNY IN TIRNN DY NPHYI MIVND DITYPHN
INIURONPD

IVND P YPYINI NPIDI NNIPY T MNIPY YTHMNY DINP 200 NNIND X DY
DYPYWIN N (conduits) NHayn SYNNN IN (125 Pyoa onITNI) SPES 0o ,mTnyn
DMOD NIVNI VN ,DMRPIAN DI TINNN DY DNNYN DXDIIN NHMNID DIVNYNN DIINN
MINK NPLAYN NNV M1 1P

126

127

128

129
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IN DNV TN HNY 100N 125-1 124 DXdYDA 50N 1N1IH1N NMODNA PYN IMN MY
DYNPIA OYTIND (DN 30 DY PN v nd onIndn liquidity puts” »ya onw
YIDND TN PIAN PYIN NN NDIND N0 119D KD ,D¥NVP MDIT) MNP DIPI0NN

TNINDY NPION NAY MNP NN)
910720 NNNIN MMM TIND) 51NN MNDN TNHD MRNIN DY NN 29D MIWNN D

NSY DTN WNI9N219PNY (revocable)

OV NN NIND W - ODVZ O?P0Y INNPI7) DINIWID TINZI5 M INIUN 27 (R)

9N DNP TINN YN NYAN PONN DY 5%

NVPO NPT 071970 DAY IPNDIT 070000 DINY DI TINNY INTUN 1P ()

YNHAN PONN SV 10% SV NOOWN NIND W - NIPas 02 778-37 027935 (PSES) >Ny
DIRORIYNOND TINN HNIN

NVOPO NPT 021990 D273) IPINIIT 070009 OIPNY D> TINNE M . (0)

MMYIAN PHNN DY 30% YV NDWN NN W - MI9s 0 T778-37 D235 (PSES) » 1oy
S9N MOV ONP TINN ONIN

SV NN NIND WY 212X 112295 02051077 OPNZIZ D> TINNT 2201 INIUN 217 (1)

DN OMNMP TINN DXNN YNSIAN PONN DY 40%

L, 003N, TW M AN AT 00NN DI0I0 MTOMmWS INTUN P ()

NIYN NP TINN DXIN YNHAN PONN DY 40% S NOYWN NIND WY - 530277107 52111 100N
ON

LIIPOND ,NI02 110930, TV 1101222 110930 111375, 029NN D099 MTOmWE ma itz ()

DONR MDVIONP TINN DXNN NN PONN DY 100% DY NOWN NIND W - 02770)

(SPES) n1nom 11005 nmwr 111395) 1NN IPpavn nmrs main NN 7 (3)

W) FENTNrY 77005 0> PWon) €onduits) 772V WNHN (125 9y0a 117177
YNDAN PONN DY 100% DV NDOWN NIND VY - (D TIZ7 NPINVPI 19923 NIV 1MINN
ON DN TINN O8N
NPIIND NMINNNN Y .09% 30 YW 197 P99 TINA INIYUNR NTHYNY NPHN MNANHN
19957 11 NN DINN NMINIPHNA NV YD INA XYY D1DINI NMITOIND INIYN NTHYND
.100% YW RN DN MW Y N Pyoa
DYNRY DYTINNDY OORNIYHP MNPOY ORIUX TNRYND NPHIND NMINHN TO ONX
N2W (MNTIPN NPINVPY MDWN 1PRYY) DININ DMITIOPN DM 30 TONN2 DMOINO
D»ITOPN 0N 30-2 HAPNNY THIVY NIN MNIPIN PHINN DIDN DX INNN TON 50% Yy
.100% 5S¢ NXY DTN YIONN DY NINTO W, OONIN
A9N2 VNN VNV :AMINN MINNI PN MNANNN

.130
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132

133

134

.(irrevocable) 519725 nm 'nvas TN NN on (committed facilities) ma»nmn myon 5
.43 ©»9W NN NN XY 52
44 p»5w nayna mmn Nxa 52

DIXPYDY DRNNL VANV 1KY INPIAN TINNN YV 0NN NDD >PYWINH DYIANT DIINOXIVIAN MM M0 >
(N ©91ND DY) NITNNY ©INNIN OY0IINN 100%-) YT TRIYN DIDDNN 100%) N3 710N 125-) 124
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NMONNN PN I ,NPTIN ONTA IN NPHIN NPND MO NON NNMN I NMNINND
MON NN IX WP MYD APHIN IPXRY DNMHN PO IMIANND  INIUN 1NND
IN NN AOND DMVUYY ,DIPNDN DIMPYY IN DMV DI (Sponsorship)
MWD NPND NMVYYY NPTHIN SNDI NMINND )INP NN TNYA DD DY NTHYN
YN DY NNY MMYY DT IN MON JMI ,I910 TINNIY D1PVIN) DMDIY DIININIA
DYDY NOX . PVLMNN NIPD NPIYN PADN TINNNY NDNNNN YaND JINRNI POINN
,DMPND X DM XD MNNDN NP ¥ PINNY N NIPYIY DPWINY DMININ
YMINN YTITN PR DN NDIVY N0 NXINDN TIT2 MPON NPHNI NTNY IX TUND
A0V NAVIWN DYPN NI NINN TITI YND IN TINND

NN PPN INORIUN IR YN NNNMN 1IN NNMND PNIIN NMINNDD PYN
NANT D52 1D W IN NP YWNIND NNAY MWD OMPRY NIONT NP IPRY
Y INTIINA NTIY IIIXD . )NNOP NN MDD DY IHIMYNYN MVIONND D10 ININIVINN
NPIVY NONX ZMAINK NN PN NMIND PN DIX PNAD WITI INPIL TINRD DD
NNMINNN DY MNON Y95 19NN DMNRPIAN DX PINND .OOTNIN NNOPN MWINI WHINNND
LDORNNN RPN DIINNN NN WP YT HINVONN

DINNN NPHNIXIVID MDOT) MDOVND NINYPN NPHIN PNRY NN NN NMANINND
NV IPY INID ,DPTNIND DIRY NI DVIWN MYPYNN IX (Joint venture) oxamwn
PPTIN MDY NIPN MIPIYN MIDITIN POD 1PN INPIAN TIARNNY NN NP IWNRD
B2l p2d 0P

nINY v (trade finance) AND 1111 YPWINKI MYARN NNMN PDYD IMIND PHa
1TIDY INDY NINYPN MNINNNN DX IND I YPYIN 5% DY NOWN NV
SJND, DMV NN IN MINND NYNN DY 19N DX TR

DLVIMPYT N2 (documentary trade letters of credit) »VIMIPYT INIUN >aNON ©
197 ; NI MW X1 VY (documentary and clean collection)

.MOYN MM D ,IND I NMINNDD MY MMYPH NMIIY @

,PDINA XD MNIN MY NIN IN NI DY PY NI ND PORIVN NTHYND MMAPNNM
.131 PYDIY NOWUNN YNWY NN JIDY DONND WM MY 21902 MDD PN
1212 V1995 1PNV MINK MINNI P NMNNN

no7 (unconditionally revocable) ooxn X595 510515 DNININ MM ONIWK MNP @
; 131 Y0 9 199> (runcommittedr) »ora»nn

v (138 PYD2 ININNDI) IND NDD NMINNY DINYP DIRY OINIUN YNNI NMITY e

SV NOWUN MYV 11220 NN WO NN NYIIY VYN ,10% DY NIOWN NV NIND

NNVLAN) (NPT IDNN PIN 29D) MPT OWN DY NWYPYN NNLIAND MW ,3%
;0% SV N2OUN MYV 1117200 NN WY (1974-N75WNN ,(NMT O DY Mypwn

TINND NTNIN A DY NIYNI INDY ,IPND MOV IR NI ,NPIN JPRY NMIIND @

.135
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.137

.138

139

.140
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ONPIAN

YYNNN DY IN ONPIAN TINND DY 2IN DY NN WD NYONONIVIY MYpa -

DXINN DIIYT 1100 1PWII TIY M NYPWN »PWon (conduits) nrayn
S TINND DMNVPN

2 NN NI, NTHH MIPNDY DI DXAXN MNMPONY DN DI -
191 ; variable rate demand notes (VRDNS) -y mynwn

NNHRXI NMIP D, TIY 5Y NNWY 170N MPNWHRDT MONDN INIP -
JT9) DX TIY DY NPDOPNP NYPYN NNIP HY DINN DIND IN NP0

DYOD NXR 9925 ww on» (@ffiliated) Mwp piv Nw IN YT ONY WY DRI Ny ©

MMPNIY (NP DI NP Y9I, 00NV dNDIY DXNVIN) DINMPN 2NN YPYON

SV HOININIVIY NN WIT ND TNND ,071TIOPN DN 30 DY MDY DNIYPAY NNV
AYI9) NOW TV MM

YUY MNNLIA YT HY MDIN MPIN HY 70N NPYIAY 1957 NN JIRY MNANNHN e
DNAY DMIPNI MIMN MNNNN DY 50% HYW NDOWN NYYW DO¥9NY ¥ 109NN MNPY
MMPY SY 90N NPTIO THID NMINIPY Y033 HY 31329 19IN NNNNN TIY INPIL TIND
NYY IRPIAN TIRND L2 NN IX 1 NN 2WNINY VI IR PHVLIANY 12N ,DYINN
YTY DY MDWN DY NIPNI NOX NP IDNY DXADN MNPH XINNY NN NYND
NPoN

MY NN ONIN K¥P DI DORN 95 .(100%) 19NN IHN N1 DIINMN DINN
MDY N¥P DN N2 ,NY DN NV OTY XY PIY DONAN D1I1TOPN 010 30 TIna

Sy DMOHIN DIMOYN ,MDIDN IPRY 70N NPXTIH , NNV NHORY NNV NIINY
.Y DN D59 NY DIVON NMYYD NVUPN NYY D3N ,09IN .12 IN DX TYPT

039) DIMM OINN
(17129 MMH5WN H913) 2N DI DTN P DIDNN DNIMITNN DTN DIV INPIAN TINNN
NV MOTND MAXY N0 IRPIAN TIRND PR PNIAYI JITOD MYINN MNMP MOVNND

A0 DINININ OIIN TOA 55 N NN DI 013N .00 30 D 91N POINA
DYNNVID OMTH) DITTY 29 DY MNAN DII) DMIN DY NP INK NPYD DIWITI DX TINN
SY A MIDN PNN KD ONOY MDD NN MVIAND YT ,MDPN NN DY wpna
DYTTY DY DNNINN 190NN IX TN INRNIVID I TN NN DID) DN NDNOI NTNN

LDMNNVID DTN

MY D) OMN DY 7YY 19INI MDNNDN YNNY »TD 10300 BM9NN T0 Dy NHam
D7) DY) YW MIWIN NN PIINY TINNY RTND YT 191 MDD NYAITA NDNYD
TON 75%-9 920N R DN OY HVPY IMNN DI DIINN DIDD ,NMIA) MDNI
PPTNNY ORPIL TINNND YINT 12T )3 IXRIIND 2WINNY 29D NN RXPT DNINIIVNIN OIIN
DMINNNN DN TON 25%-D MIYN NM2) MR DXII1) DIDI) ONIN DY MIWIN NINd
NNV

TW 1179222 NNV TN 120 MINPOY 111375 ,N0209 INTUN NTHY77

141
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.144

)



(9/25) [5] PN ORPI2 D) : ©PIAN DY Npann

221 - 35y mMY1IN MDD ONd

DY TYIND DIWINN TIY NI NNV MIDN IN 1IN 991 79501 7D NI INPIL TINRN
991 9507 .(0%) D323 DN DXITN 1IN XY 1PN 1 1992 DD T HY DNV
D273 DD YT HY DXNVINI DNYPD TN DIINN TIY NI NPIRY YIODN X NN
912y HVINMYIN PNVLIIN DTPNY NNYN DI DNNIIN DXITN 1IN 2 NI DM MINI
50N IN AN 990 MIODN YHTHIN 1N IXPIA TIRNY NN NNINN .DMPNIDN DI0IIN
MOONI DYD1) DD DINY DYUI) YT DY DINVINI ONYPAD WNNY TIY M) NPINY
MXNON .NYN DO0NY NUPN YIRNNN 100% NN DAPOY MIND IWINY N2
(1397 MINNINY) MANNN INDHN NP NNPPY NIVNY MMPOD FTHIWINY NMNVLIN
DONYIY DMRPI DITIND ,NT YNINA ODIN ; DNV IRNDN DY NN N D) awn»
NIV NV MYNNT 17X MIRNDTNI SHIND DIDIN OXIINNN 50%-1 9N NY2 OND
WIAPIY MNINN NN DXIN 1T DIV .NMA MR D1 DIDI) DINRY NNV TNHD
NN 03N DY PONA NV NIV YD

M NYIRY NN 9910 MYNNNI DAPNNY PNV NYY) OX 145 PYOY 1IN NIPNI
30 YW PN TINA YN DNYS T (collateral swaps) MmNV 49NN MRPOY N, TIY
NIV 0N NP NDMDY WRwN XIN (VTN TaNY ,ImD) DN vimy 00N
NDNY IN ININD 9900 MITON YD NI ORPIAN TINNN ,0200 30-D 9ayn NN PINNDD
TYNND TNNN IR GPYY 271 ,(0%) DI DM DXITN 1IN NI IZINN TIVN M)
.DMOMDIN TIVN MM NN NN YIDID IN TDNA 7PN NN MDY

ON) 023 029N NYIY
MNNLII] OIVNHYN
:(90N2 NYYIND MDY

ON) U39 029N NV
MNNLIII DIYNHYN PPN
: (90N NPYIND MDY

N2 IRIUN MNPOY
179 PPI2Y M1V
NV 1 Y MNLVIN
10NN BY09N

0% 0% 1 11H7>09)
0% 15% N2 119909
0% 50% ppiapRive))
0% 50% YT HY NNVIN XN NIRNON

mNNVN I DD
0% 100% DINX NNV

%) NOORY YT DY NDIIN T0N MY DX ,ORPIA TINN DY 10N NP DY NIPna
YDIAN PIYI DXANYNN JINYD NNDNYW NMNIND IXRPIAN TIRND DY , NNV NORY TIY
D023 N 1IN DY 100% HY RXP DTN NN, POLIVND DHYN MNNVLA KDY TIY M)
YT> DY 0N PYOIAN NX MDY XTI 1IN DY IN ,NDIRYN NNVIAND NMNHI2) MDINI DI
DNNNA 100% DY NYYWA NN OIN R¥P DTN DYIPN 1N NDW .ITNA TIVN I NP
MM NI NPOY T DY NDIDN MXPIAN TINNN DY 10N 7PN ONX ,00IN . 141 PYOD
DN 30 NNPN TINY DPPNN TONA MONY NI INPIAN TINND ,NNVN TIY

NN D3N 0% Yapm
PMNNYIL NN DY OINPIAN TINNN DY ,146-1 145 DX9PYDA HNDHN 2200 NINININ DD MIND
VDN Y1) TXY NN DI NNV PINND PIMININND INX RIND DIV NINY N3 19N

.145

.146

.147

.148
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MNNYID TUNI TN NI T2T1 55TV MM NDONY IN TN 990 NPOY U5 DH0K0 NO
NV IPY NI WK DT NDN KXY OPINY INRND NN MIN DI11) DIDI) DINY
.MYTIN MDD DN NHDNA

MI»NHD Mmoo

YPYIN IN DI MNP PRIUN OINP NPNIXYN PMIVND TIVNID DIPYW N1 KD INPIL TINND
DN NYVY 0% DX92PN NYND DXPYWIN .DMINN MITOINA D WY DINN DNIMN I
DY2)N1) M) INOINIYN MNP DI DTN NIVNA NN INN NT YININ M IWNIUNI 0153
NPT TNN ORPIL TINNI MW NONHNY NIPON NN NPNANY TYN 9270 (committed)
ND DINN DMNRPIA DITINNY ND0N NN GPYD YD) ,NDNNI DMINN DPNPIT DI TINN
1OY0N NN NNPY VIONND DMYY DNV IN PONIYN MNP TA9D DND NIVINKDN NTHYA P
DNXY HY MDIN NN YD TN DY, MPNNNN 712D ON THINDN POINNDN )1DPDI YVIVNN

ONPI2 TIND ININD NOYNN NN POPNIY N

YT TN 295 NN OIDI D27

TN Y9 YY YAP DIDN DN NPV ,MNVAIN PRV IN MNVD ,NINPOYN INY N2Y
DD OY MNXNON WITN/DINN YN ONPI TINNY T2 TNSN NN GPYY 1D TN
DYI1'N DY MY SV NNV DXNNY ¥ NP NMPN TONNI AN, DTN D11 DY DMWY
DTN TN ND 9D MIN DI

MY MXNDNN DI DN 91000 HNPIAN TINNN DY ,MNXNON MDYND oN»Nna
QOIVORD NP IMNNDD PIRNA P HHIND PIY DID) DNN L9ONA .TAY2 T
NNINN ,DXVTNNN INIYRN MNPY TWNRA OO TN OXTTNN DY NPIHIND MM DY DOINNA
.131 YOO DRNNA 2PNN IPI VNV MITPN AN 7Y YTINN NNMPN IRNDNNY NN

IN VTNN ONDA PYIP TN INMONT) 29IXID Y TYIN N PRY MXNDNN D) OO NN
SV PV TIIN DIND MUY 1AW TYIND YINI MININ DY PR 79D ;595 XD (NN
DYNYPN T IR NYNY )P DY DIIPN MMOUN ON N 9955 DXNIN .NINRD MINNIN
30 TIN2 YN NON OYNOVN DY ONIND DTYINY INXINA ,NIND NIV TN NOYI INNDND
DNYOYN 290 DI DNND RLVANNY OYIIN DWYWYNY NONX DIMPN MDD - OMIN
MP92 MPTN NN INITHIND on call XNIYN DY 197,154-) 153 DI9OYDA DM ININNDN
)2 D323 DTN 1IVY NIYPIN NYYY ONIND (821 'ON NIRIN) OWTIN IRND XY
2NN 20% DY NOY RO MY OINIUN

i)

.149

dii)
150

.151

.152

D20 D»F0Y MNP OPNIWIZ NP0 0I2) 02717 (N)

DYMOWN M) M2ATD) OMOYNN DD NN VAP DMOXRPIA DITINNY NN DY YWNIN
N DYV TYINIY) DITOD DXYINN ,DN0P DXPOYNI DINNYHP NIMPINI (PNIYYH
TNRYNY 1DOWNDY DYRPIL DIXTINRNY NN NDNINN ,NNT DY .00 30 DY PN Tina YN

.153

51 %
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SVNN DN DMINNN 50% DY NV ,000P DXPOYIY DONIVHP MNIPOD MNNON
ATINN ©IO0NN 50% SV G212 IV DI DN NN NIRNINN

INN INNIVID ©ID) 02197 (3)

DYMOYN M MATD) DMMOYNN YD NN VAP DYNPIA DXTINNY NN DY YININ
SV PN TIN DN VNN DNYID TYNYI DITOI DOYINM ,0NNNVIO NIMPON (PO
MNIPOY MXNON TRYND 1DOWNY DYRPI DITIRNY NI DMNN 9002 .0MN 30
SV MYYAY 01590 DOPIN) DMDINS NITOIN DII) DXINN 0% DY NPV ,DPRNVID
MNPAY DM TT¥-19 DOPI2 ,NPINDA LD DPRY DIXTINN MY 97N YN 50%

9V 72290 TINY DIDN DMINN HINK NN NOVPO NMYN

;7129 2321 5029 TOM DNV OM TN DTN MNAY 100% e

.D»DIH NY OPNNVID DM DTN NAY 50% o

DY0O)N NN YY) KDY DN 30 TINA YN DY TNY TIY NN DI DN
.(100% D323 D1IN) DMDINY MTOINI DI OMIN 1N KNV NMIA MINI O¥N
MHIN MNINYN YaNN DI DN DX 1T DINVPL PONY DIRYI DMNPIA DITINN

Sy NHNY NPNVONY MYITO DNNNA (Segregated) DITINM NMINIYNI MIPININN
DY2°%) DDA MPIN NOX MTIOMN MINY MXNINA ,NINPY DY DXPNDN DD
DYINN DMVINDI DI KXY DTN IVY DRNNA IWVIN? N DI OIIN .NM2) NMDNA
D> D)7 30 TINA ONYID TN SNV 2 NN 1 NN TIY MM I RN DXOIDNN
MITIND NPIYINT MYAITN D32 OXTNIY DN TIY DI ,0°91N DX0N INIHNI HHIND
.54-28 DX9>YDA VNN MONN

MIVNY DMINKR DMDINY MTOINT OPINMNT NNTPXA : DMIWAN DIIIND DM TP
NNINM DN D11 PTIVOP ,NPPOD MIVNY MO ,103-93 DXPYDI VNN ,NPIWYAN
YV 192> DN ,1IONT - D)2 DI DTN NADY PRI, MITOM DMINI IRY ON D NN
.98 YDA 8N ,0% YV DI DNN

,D7P22 HY NODVINNIP NYI HY 215990 TOIL DXPININND MNTPI DY SN DN190N ININ
TINRND MDD ;106-) 105 DXYDA VIIVND ITDIIN T IIRY DN D NN NNINM
.0% YW D39 DTN NPV IYAP> DN - DA DID) DN NIV XY PPN INPIAN

INNX OID) D221 D271

DTPN Y2P? VI DIDIDN DIMIIVNIN MIIIIN Y HYW DI : DTN PHA DI DNMII DINN
DNRINN 12VINY D) X2 XYV DIIN 0IMTIN 0N MDD .100% YW DI 0¥ 1N

.116 Y02 NININHDN IINTINNDY
2VINY D123 OININ DN ,NMI MDNI DX DD T HY DNV DTN IYND
95,081 PAY MNNLA DY ONIN KXY OMIN N DN DY 5PIPN KXY DN DI N2
TORNND T DY MNNVIL N YD NTPOND NPHIN NMININHDND ,DMNY DIRINN I
M2NA OO1N OX0IIN IRIN R MPVPN PN NOX NPIN MMNIINHY MNINA PORPIAN

.154

.155

.156

157
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12190 N90N YINND DMRPIA DX TINN DY NIPOYN DY TN MIPA 1Y I2TD DM
RN IN D) M) OIN DY

HVNAY IIND VI ,INNK OTIN DI DM OIITN DI XY - INX OTIN DID) DN OIN
PNIVNI INIY XD NPOIND IPRY MOIDND DX NYPN DM MD0N N D03 Do)
AT NN NMTVNY VI KXV DM DN IWN2

.160
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MDD DN DIYY Y12 NPNMD.III

V> NIY MIPTNN : 11212 .MM MDD DN DIVHY NMMYPN NPND 1901 INDN N PON
NXIAPN NN MDD NDD DN HY DIVON IDIN ,MDIIN MDD DN DY NNTY 2wnND
.MDP1N MDY DN NNDN NMYALVN NHNYID)

MPTN VNN MPTH

91V2 YOO YT INPIAN TINNN DY 0P DIDA DY ,Q0IY WDV 1PN MDD MDD ONd
NNN NINGY Y¥ID> 19927 NHTIND MDITIN MDD DN DY MIPTN .M NP0 INN NP
GNY AW NNTH MPTNN 2NN NP 228N .)IYIID DNNX MIND PPNVPPTI ,WTIND
APNOPITIY NN NOMIND YTHN MPT DN OXTNPN DMIPNI 0N DY

Hoa

DIV NOINN

56502

MYPYND 12WN» NITNIND IINY THIRPIA NXIIP DY NPDIV NPRPIA NIV MYpPYnD
NNNN 29D NXAPN DY NON MYPWN HY M 1N Nyowna awnnna (Significant) nyapoy
MY IN GNMIVN ODN NONTY) NOIDY NIPN NPNY NYPYN DD 7972 .MDP1N MDD O
MNP0 7PN TOPRPIAN NXAPN DX MIPOY 2WNdND 19D (VN NpINna
DYTINRN DN NPIND OYYA AN IWNRD ,NNNTI) NP NN NN NYPYN YW NIPIyn
NIPD HY NV MIPNY DI NN NN 27IYN IXRPIAN TIRND TWUND IN DPNXPIA
MDY DN 2N NIVNY NONRI NPINIXIVID M) MDPWN NNOY W (MY DY MDD
POMNN ONPIYN NP NN MYPYND TIIND TNNNN MIYIND NON NN VI, MSPDN
NMINK” NNN 1N DALY ¥, DINN MMPNI MTIII PN NIN M) MIOWNY NN
137 YDA ININNI 7MANN NN PNIXD

25¥9 191N NIPA YNID) VI ORPIZ TINN DY ,342 /01 PPN ONRPIA DI NIRMNY ONNN2
NN, NTTHAN DOVOVYNN MLON NNIA IPY PN DN MDMI )I1DPDY PMPVN NN
M>Hn2 AaVNNNA ,NMOYI2 NNIAPN NN I MPTHI NN MHIM DX)DN
M2 NN NI DY NPIIYANI NP NVININ

YT PN NI ,NMY NMIXTH P2 TRINNDT MM NDYD ON> DIV NPIAPY NPVIND 7T
.DIY»I RPN HONYO YN G0N

NNINNN NI1NAY NHNRY INIWIE MIIN MYHT 12 DY 1aNn

,OOINOYA NP2 (harmonised) »OmNINND» MSPTHN NDYD DNYA DMV NIV N
SV NYT NPV DIN9IN DXV DMNI MPTN P2 M1 N1V DY TAN NPNY OIMNVY
PIYONYI DY, ANMIN )10 NMINND ,MINTP Y NIWN NV ,NNNTI) N1 TN
DYPNNN DMVNIY IR DMNNDN DXNPIN DNIAY DIIINN (1) DI NMIRPDY HY
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Y973 2589 199199939 PPNIT N 19 L3
19IND DN NINMNA OITNNN YITI XX NDIDY PHRT X N HY DIOON 3.1
DY NINMIVNN MDPDN NN NMAONNNN DY NN MDD NN DX Gpuvny
.D0ON
: Y101 MY NMIAPNNNN MDY NN PN 51N 3.2
995 7772 951 ) N NN ond — (funding tenor) N NMPN  3.2.1
NMNHNNN INY MDY NNV MDIN MNIA»NNN D NNINN DY Dvanna
ANV MNP
NNIND YY DDINNA 920N VI 1IN NN DN — YTNIN TN PPN NO - 3.2.2
DYRIVOP MMPY DY (NNN IV ISP DIV NIVY) NNV NP NINTPIAY
JUNRD TPNNMINN NPNAN AN DXVN DN ,DNVP DMPOY NINMPON DM
.DMINK DT DYTTRI INPNRY NNT PYI TN DY INNIVIO NN
NIVNI INDIN , DMV DI0I NIY YIT X NI DY DIDINNNN D¥NODN NYapa 3.3

: ©17VPN Pa (trade-off) MawoNn NYP9YSNNA 115N TIND ,DONAN DNPIVIIPN

1D TPTPY WIAIT IV X7 NDMNN DN —OXIWR NP (resilient) mymny  .3.3.1
NN NVIANY TN DY ,TONIN NYITIY INIYN DY DNIDN NYY N2Y DN
.Y N0N TIVN DY INYP TUNn

5y DDIANNA 9NN V) VN NN DN’ — DARPI OTINN MM .3.3.2
MMYAYN MY NPNNY MY DMWY DOXPIA OXTIRNY NNINN
IMPON DY ONIYP NIX IIYD NI DY NIV TYIN YHINY MIRNDNNN

NNV NP DXOIIY NNIND DY DDA IVI 1O NN DN — DN NMPN - .3.3.3
NP DY AN YOP NYY DIWNT (NNNX MIVN I8P DIV NNHVY) OINDNDN
YIND DD DMND NSPNY IWIRD DD DIRPI DITINNY NN ,IN)

LDMN NNY DIPHI DNYD

DYDY NNINN DY DDA IV DT NDMNIN DN — MDD TN DN MO .3.3.4
09157 19 YY) ,0N2 NNDY IX NMIND 1NNV ,D>TAVIVN DIRY NN MINA
TN PR ,PIVA ID097N2 IX G0N PN HIYND PNV YTHN J9IND WNIYD
SN )1DND MYNNNI ONXIVNI NOIDOY
MYMITH YOP NYYI MNAD TINND T D) DIWVIT DD DXVN NI MNPN 34
PIZN NHBM NPMIINNDI NMIIRND-NIN NMAPNNIN MYANN MIPN

19138 2985 190 YW NN
Sy ooanna T (Available Stable Funding, ASF) pnin 2380 10900 S 10150 3.5
TV MY, TIRNN DV )IDNN MNPN DY HONN DMDN DY M5O DIMINNDN
NN TIWND DY NN PID DY DNMVLIL DX TIN PIMIANNNN DY OHINMD IV

.DNYY NN
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NNN YW NINRNDN NN DX NDNN DISPN PRI N PN DIDD 1IWIN DYDY 3.6
955 NP DIFON PN IXIND NPINVP WNN PN NNXD TIRNN DY NMAPNNNN
NID PRI 2N 1IN 9 7O ,(ASF factor) 1101 298 111090 DTN Y9I MINLP
N MAMNNNN DIDD NN MINON NIIRNN NINON .0DOPIwNN DIMIDON DY DIND
MNKND IN OPNOVDNT DD DIOY IDMNY 9D 1YY 19D INNN PYINN DIDD

ANUD5 MINKN
NN IRPIAN TIRNN DY ,MAPNND IN NN YN DY NYPIN TN NN DOYIP TUND 3.7

DY P MY SIwaRN oTPna (call option) NP NONMIN WND DWPYNHY
INPIAN TINNN DY PORPIAN TIRNN OV INYT POV 295 vindnd NN NPNNN
LPPN9IND VNN VINONY INDIDY NN DY2XNY DMWY TUN POLINN D) NIVNI XXANY
YPIND NYPIN TND OTIP Y19 NIMIDHN NMIANNNNY NINN PIYNY 1970 07192
30 NN DN NIVND T NNNIND NNND DIDIN OYRPIL DI TINN ,)NYY PNINKD
PIPYY DRNNA . DPIRNNDN PNRTN XN )IDMNN NMINVPA NYNR NMMAMNNN 91D IV)
INPIAN TINNN YW NPNNN Y2)D IV N NN DN NN DIAVNND IWRD M
YV DXANYN OXY DD TIT2 NN W, PIIMINNND DV NIV TN DX TINND
MHIIN DY PYNN P TN AT NIAYNNN DY NAPNI .MUmIND XD 30 PN
NAPN DY VAV NNX MY IN DOYTIN NYIY INRD IN PPTL IDINY DINNNIN

NRNN AN IR DNX YY) INY IX DOVYTIN NYIY DY MHDVPIN IV 1IN

059133 132 HMANNND YV 00 YN
replacement ) §ony M5y ©>02 5y 1NN MIAVIND DI DIPYIN PIANMIAPNANN - 3.8

T W DNND AURD (PIVD PNNY TIYY T DY NOAPNNM) 01 SN DW (Cost
52.7 DYYDI DITNNN DININ TIYN ,PYI YTTE-IT DIDP DIDN DMP TUND IDHY
MOWYNN NXIAP NIY NONYN MDY ,203A 99010 PPN ORI D) NXIINA 52.81)
A0 MONYN MY PNN DIDNA NDIDNN DITND

PNV NV XN NYIN ONY 20 DM DXPYIN PHA NMIAYNNN YN Nya 3.9
NOY WP XYY, 0 MIND Twpa (variation margin) mnwmn NNV NNNA TPV
2I0UN NONYN MDY DIZDN NI’ 0N

TPROIND NN YN KXY XIN DX M1 DM 1N2P0Y qUN KXIN ¥ NNIND ONPIT TIND 1AW 7IPHn ot

TPAINY NHVLIAN 2771D) = (DI PH2 NMONNN) = 10 1IN NN DN 299 DN DIPYIN PHa MMNNNN 2
Y MZNN MK NN NINNN 29D DX ,IIN NHIND WP (D1 D PYIN PH2 MNIPNNN NIY MINYH PINVID
NI DN NTVNY NINYN MDY DIFDN NOVNN MNYN PNVID  TPNNY PINVLIIY NYPN D) ORPIAN TINNN
90 YNINT NIN HY INRPIAN THINNN DY WATIN 22¥7 1DYH1N 2N DT KD DN ININ,JINRN GPNUN 10V 1NN
.95



222- 7my (09/25) [4] VPPN OXRPIA 21 102220 DY NPaND
10) DY N O

: D991 100% MNMYWA PIT XX 1D DTPN DDAPNN DMNN DXPYIM NMIA»NNN - 3.10
DMYNYNI ,NNNN DM NMNRNN MY PMPdN PNN DY 59150 ©1don 3.10.1
NP OHYA 2 7217 PN XPYON DD XY L3202 9900 PPN INPIA DI INNINA
; TIVN MNS SW )IVIA0 NN
NIMI NAPN Y2 D5 3.10.1-2 HH53 1KY N PYON U5 HW H915N D1dON  3.10.2
NPNNN HY2 PYIN 5510 RY ,ANY X NNX MY DY TPDOPIN NYIAD
NAMPNY MNANT NYIPAN NNV NXIIXPY IYNIDY DX TYUN NI¥IWN IN MYNIMN
121 ; DNNX MIYN NINPN

,(liabilities) m»ma»nnm (borrowings) Sapnnw N Sv Y9150 o1doN 3.10.3
NINN NMPN YA ,(2INP PITD MNTPD NI2TY) DNV DIRYY DNV
DOV J2IN POIRY DM MDIIIN .IN IN DNX MY DY TIDOPIN WD
NIN YNPY IIDN NYIPAN TNV NPMIAPNNNN DOYIN ON TN ,NNNX NIVN INP
191,100% YW PR3 2208 NI DTPN YaPY DXPYI DN, NNN MWD AN
NINN NP DY DNLP DPPOY MMPYY DIPNNIYIP NMNMPY DY MNTP 3.10.4
SMYNYN DIP RO NNTPIN NIWNY DNIN DIRY INY IN MY DY WD
POYVNY MNTPYO MPIND 95% SV PNT X NN OTPN Mapnn nMarnnn  3.11
MMPYY OPNNIYIP NMINIPD YV (78-75 DXYD ,MII1IN MDD DN NN ONITHND)
NI NMPN YOYA 2IXP YD MNTP ,(NYIIT 29D) NYP TN NI 4DNVP DIPOY
Y Y90 NINN NNPN OOV NIXP IO NMTPI N ,NNN MWD NN DY NYPD
OMYNYN DIP KOO NNTPIN NDMWNY DN’ DN YAN TN IN MY
1DY2IN MNSY MNTP MIND 90% JW PIT X )1 DTRN MYIAPHN NMIA»NNN - 3.12
MMPYY OOXNIYIP NMINIPD YV (80-79 DXYD ,MI1IN MDD DN NN ONITHND)
NIMI NPN OOYA 1IXP YAID MINTPO L (NYIIT 29D) NV TN RIO DNVP DOPOY
SV Y90 NINN NAPN OOV NP IO NMITPI N ,NNN MWD NN DY NYPAD
HMYNYN 0P KOY NNTRI NIPWNRD DNINY DN DN INY N MY
;YOO 50% DY PHIY N )N OTPN MOAPHN IMINNN - 3.13
NMPN YY1 DMDINY DIRY DPRNIVID MNIPON (NVID RYI NLVI) PN 3.13.1
; INX MYN NN DY NYAY 1IN
104- ©9°y0 ,M>>1) MDD DN NXINNA DNITHIND) OONYIN DXIINY NINTPY  3.13.2
i (93
-17 03 ,(public sector entities) 1258 MOVPD NP NN P 3.13.3

(multilateral and national development banks) minab o»nINDY o» 77y
1975 SNNN MWD MND SV NIV NINN NP YHya

771992 ©M,202 1901 PPN INPI 91 IRNNA MONOHBN MYMTN Y23 TinyY XD DINNTHN NNN M Pwon Sy 3
.(2022-1 501N ,99195) DXV PN T 51N MININ DY 12YHN ITONY INKRD DIDINN DINIDD

Svat
DTN~ DOPIAN NIV .Y DID0Y DX PYI NMINPAY DMHRING DRI DNN NPONIN NPAIN TIPS OPNPIL DI PINN°

Yy DYOIYI IN DIINY 2177 NINNAY DMNIND DXPI2, NMIVTNH 190N DNV MY MANYN) DN MIIN TWN ,MNdAY
JTIRDN DN N2 NYTIN O
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(09/25) [4] PPN ONPI2 D) 1097320 Yy NPonn

NOPN YY2 ,DO¥0 NPIMLPA YY) XOVW (NLID IRYY NVAIN) INN PN
D329 PO MIATY ,NNN MVHD NIND AV DIVWTIN NYIY PAY NYIAD 1IN
.D»DIN MTOIN D1IDIN

3.13.4

: MO9YD 0% SY PHRT 228 NHHD OTPN MYAPNHT MMANNN

MaY ,2%0 NPIMLPA IV ROV NN NMMNNN DY NPINLPN I 9O

SV NWIAT NIMI NMPN HY2 D1DINI MTOIN DT DIPIN INN )N

; SOOVUTIN NYOWN MNID

90N NPXOTID NOID T MINVP AT NIV TN KOO MINK NMIANNN

DXYDI MHYYI) PRY (0pen maturity) NMns NY Ty MOY2 NPT

MW PINY IN TN NV TN KDY NMAPNNND IWNRL DD 3.13 7Y 3.10

NYPIN TN DX 100% DY PNRT X NI OTPN ONY NP WYX, 00PN

12 NINYDVPARD PYVIN TN OX 50% IN,INY IN DNX MY NXIN YDVPIND

;NN VN MN) OXVUTIN NYIY

12 YavH ww (deferred tax liabilities) oonT ©on nv»YNNN (X)
; TION NPIONNN WNND 1NN 1AW NP PN MIVIRD TVIND DXNN2
k)

27 09 DY ,PWONN NMPNY DXRNNA 12 DOVD v 0N NPT ()
MDD

JAVINY 19D VI XN PNIAN DN 297 DTN DYPYIN PHIa NMMIAPNNN

Y201 ON? 9D DI DIPWIN PH2 DIDI) NN ,3.9-3.8 DIPYDY DNNNA

P2 APMIAYNNNN DN ,3.24-3.23 DXYDY DNNNA 1AWINY 29D V) 1IN

DI DXPYIN X2 DIDIINND MDITI 22XN NN DN 297 DI DI PYON

1Y ;7903 280 WD DN 2D

Sv MmN oyann (trade date payables) "npoyn ¥ 1IN DINOY

SR MIMNDI DT MYV 07019 DIPYIN

NPOY NIAY INNIN NNPNN X NPYION MNN ToNNa PODMNY MY (N)
INPVIMNMDIN NPOYN ND IR PVINDIN NADNNN

PODINY DMAN PYTY IR, NPV WY ()

3.14.1

3.14.2

3.14.3

3.14.4

3.14

Sva 6

)2 DYDI — VI XN NXNIN DN 135 DI DXPYWINA PII NMIANNMY) DIOPN X 0% = PHT N NN 7
(0,003 2230 NN DN 290 DTN DY PYOIN
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NITNN=NIN MOYWNI D092 Y YA 2989 191390 Y NN

N0 9’9179 HY DXANIN DININNN THAD DY TTN) WITIN N NN DY D1PON 315
LUITIN XN PNHIN IWONT CTINNN DY NPITRND-NIND PMIDYNY PO DY MDIDN
OO0 .IPND NIWIIY NPINLPY TINNN YD) DY MIIINNN NN NN OINPN NINN
DYODN .NPANID MYIONN I 1Y ONNAWNN DIVIIN 19 DY 159y 217D NIN D)
TPIMNOLPY DORNNN YITIN HON INN DTPNI D90 MINVP Y35 NNPIN
NODINA DYOPIVNN DINDDN DY DIDD NIN WITIN 27 NN DI TO1,MOMDIN
DTP02 59010 WX (M0 MIONONIVIN NDYNN IN) TIINRND-NINT MDY DD
YN IN MAPWH MTITHND ,DO¥9 1.9 PYDa MNIND .1 DIRNNN WITIN XN NN

SNINN PIN D DN NON,MD1N MDD DN’ NNNND MININDD
DNNNA NYVI TN MPINID DN DXDININ ,NINND NINK YNNI 1IN ON NONX  3.16
,NNWN NPDINNNN PNIYNA NXOIAND W NNT DY .ONDY 1NN )IVIAD 19D NIND
ININNDI DI NYPON YTV DY WAYND MDY WO NMONIMN IN 1910 NMSNIN D
DMVYN DYUOIN MDY DINPIND WITIN N PNIN MNTPN .3.17-) 3.7 DPYDI
NINY 29N DX P2 ,00NY TN MY ONID DI) YW DIDDN NN TINND DYTYPN

YNNWYNY IN N0 MYSNDRI IMN WHND 797 110 XOW 190 X (rolled over) 71nin»
3 Y IMYNYN MDY NOD NNN IV TYN1 NNLN MRIYN NPDYI PHVID 12
N NN MYNNIND NYRD DDA TINND W, ARNNIN

DAY NINNN NMPNN 29 HY ,DIRNNN WIATIN 2N NN OTPN NSPY DO 3.17
NNIND W PYIN DY WD TN NN NYIAPN NYa .ONDY MDD TIY IN
NPNNN DY D¥DI) NIAY WP TV NIINRNY MDXNIN DI WNn> DWpwNRny
POLNIN NN PNIAYNA XOAND YW PRPIAN TIRND DV INYT DIPOVW 295 ¥vindnd NINMIN
1921,0992 89NN WININD YINY INDIAN THINNN DY INDID NN DND DMWY
) NMNNY DD DYRPIA DY TINN ,TINY DIDIIN YW NN TNNY NANN Pvny
MIMNLPA NOX DXDI) 91V VI XN NN DN NIVNID YNINN N NNMINN
MYAT IN) PNYOYY MYINN MIRNONY IWUNL .IRNNN YITIN 0N NN
MY DY POIN TINA KN MYV TNY PHNA HHVY 1N L(DINK MAINA 1P DYVND
MXNDN .NNX MY NN XN DNIYIAY NINNN NPNNY DIV HY MINLPL,NNN
DINNONN NN YN MNYY MNON OX D) ,7TNN XD NYPH TN NOD MTINWND ND
DV HODOPAN NIV TYII MOYID MAYN) ,NIN NN NPV TN DIP RID NXIDNI
MNPWNY DRNNA 85% IN 65% DY WATI 12X )1 DTPN 1YY NNX NIVH INY
ANOYOINRIURD 12D

N9 ,NM2) MDINA DYD11IN DIDIIN Y2 DXITHN NN MDON DI DIDII IV 22X NDMI1N DN 23w Mo 8
,22 D9 2 DY YD) DY MDAIN MDD DN HY MONN MDPTIN MDD DN DY NPDIWONN MYITa Mavnnn
MDY DN NWON TNNY DXPYO DIDID DIIMIDN NN MIMNI DI DYDYV NYIN NN D12NT NMVYY
NN NPLIWONN MYIITN 354 -24 DINYD ,MYITIN MDD DN’ NARNNA DXITHIN DPMIN DXDI1) DIDII .MDIIN
.43-28 DXYD , MM MDD DN ARNNI

A9Y PDI) Y NN WY XY NIN DX M1 D) 112209 qUN» Nin ¥ NMND ONPIA PIRD 1AW 1pn o 2
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DTPN MIAPY NVY NPT ,MDPT) NNADY 315901 712N DV IPIN MY v NIpna 3.18

I NI DY MDY HY NIPNA .DMIOIN DIPIA HY MAIND NNND WATY DX NN

-0 I PP RD WIATIN DN )ININ OTPN ,DOVTIN NYYN NIITI IN INY NYPD

NN YITI 12X 11D OTPN MIAPD NWY NPaN ,3.20 PYDI VNND 90N .5%

YN ,MDMTI NPODRD MDI0N 232N DY NN MDY MNNVIID DI TINWNIN DI0IID
STANWYN IIRY NNT D) DY DVPHN WITIN X0 NI OTPNNI T M KD

, D0 OXPYIN 51DIY IRPIA THONN DY ,WIATIN N )IINN NYIp mMIvnd 319

9995 N9y (purchase order) NWrD7 NXNN NYNIA DINIY MIINDI DM MYILH

J(sale order) NN XN NYNIZ D1HAY NMNNDI DT MYAVN ,DM0INS DIPYWIN
P20 TV DY ONNAWN DTN 09 DY 1INHDI 199D XD NON 1N MINPOY ONX 1PN
STV 9D XD

NV DD MRPOYI IX DI NMIRPOYI MIPNVN PN NIND MNPOY  3.19.1
1O),TINNN DY 1IN

APID0 NYA TINNN DY INN IDPNY NNIND MNPOY DV {dnvavn  3.19.2

SV VAT X NN DTPN DOYIAPN INY IX NNX MVYY 11Tanwy D»RIND 00 3.20
PN NDVY  NNN MIYN MINAY DOVTIN NYOY PIY NNPNY 1TaNMWY DY02) .100%
DTPN DYIAPN ,50%-2 NNY IN TINI WITI X NI DTPN DVAPN PN ,DTINWN
MYN MNAY DXWHIN MYV PIAY NHPND YTAINVY DX0) .50% DY WIT) 12X NN
,50%-1 M) WATY % DO 0PN 0XDaAPNn PN L,DMTINVN PN NI GUN [ NNKN
SV TIAYWN NAPN NN’ AUND .INY MDD WITIN 27 NN OTPN OY IIMY
X NI OTPNIMN NN DIAPD 0912 NON DD ,DOWTIN NYIWN NN NN DIOINN
N PN DN 2N MIVND ,DNA . TANWN 1IRY NNT DI DAPN PNV YD
92P5 DMYY 113NN PIAN DY MNOIN MO MW TN 1TAINVY DD V)
(299 3,18 PYDI NNIND NPONN NYIAPY 91953) WITI 20X NI DY NNOM DTPN
STANIVN IPRY DN D) DY DUPHIN YITIN 23NN NN DTPNN ) 1PN XOV
NN DTPNIVIAPY PNIYN NDIAPD YNNI XD TR T P32 NIV ITAWWY DD
STAVIVN IPRY NNT D) DY DVWPHN YA

DYTINNY TD YD NN ONNIYNM MINND DIDVN NV P MToN My 3.21
M) NNDM NMINPOYL WRY DMIRY TIY M DDA HDD TIT72 109 RO DPRPIA

mMoya MO DNY PRY 1N (MNNVA GONM (FEVErSE repos) N 191D M) TV

DNV TIY MM 913D DPNPIAN DX TIRNN DY , 739 71 .(beneficial ownership)
oY ,90NM21 .MOya MO DIV DAY 1D LTIV ) PN MINRPOYL DINYN

00O ,(covered bonds) MoK 1IN NMIPN N TIY M) DN DODII AN P ,00990 DTINWN Do) ©
TN Tavvn 897 NN .(collateral swaps) mMnNNVIL 95NN MINPOY IN TIY NI 1D MINPOY YTIWY
.31 YD, MY7IN NDYD DN IRNNA

P32 > HY MYNIANNN ,NPLITIOVD PRY NPINT MY MAYNI 19907 PIaN Y MPIN M1 M9ws 5vos
.DYMIN DY3YI-17IPN DINVNN IN/ INIIYN YDINA XNY DY NJMPNL YW VTIND NN WHND NIVNI 23DIIN
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MYSNNI PP DNV ONYID TIY M) NOYONN YINNY DORPIAN DX TINRNN
DIPN .OMNNNI DYD DN TIY M OMNX OX NMNNVMI 99NN NINPOY
M NDYA MNPOYL IN ININ YO MRPOYI TIY MM ITIYY DPRPIA DI TINNY
SV 1 INNN DY DXIRY) DYDI) DNINY MDYIN MDY NN DT 1INY TR, MINK TIY
X 11920 DY NDIRNNT TPINVPY NN TIY MM MXPNY ONODY INPIAN TINNN
RURR))

0172 DDA HY 2190 INNT DN TIY NI POYHD MXRPOY 12 0OV baph oMoy 3.22
PO XN )INN TN WATIN XN NN TN 1YY 1012 DINODN IO
DD NN TN ITIITS DY TIY MM NI MXPOYY RIN TNYN NIND .INRNNI
9173 INMINA 33(1) PYDI DIVLNORN NIVPN ONIN DMNPNN TIY Y5 ,10) DO Y
.218 19010 PPN ORI

(replacement cost) HMoNY MY DYDY NYINN DIAVINKD DTN DIPYIN PIA DYDY 3.23
IUNRD AP TIY DNIND IURD (PIVN PNND PIYY YT DY NSIAPNNN) 01N 1N DY
NN 52.8-1 52.7 D¥DOYDA DM THINN DININA TOIWN DY YTIN-1T DIDP NN OOP
NDIDNN DMITND MBOYNN NP N2V PNONYN MDY ,203A 1901 PPN ORPIL M
A0 PONWN MDY NN NN

PAPNNIY NMINYIA IV 2IX7 DI ON? 28D DTN DXPYIN PHA DO NN NYa  3.24
DN 2 MIAYNN NONYN MDY DY DIZON NN NPY D012 DN DTN MHNY WPl
SY 119°0 NDDIINN NNDHN IN DINNAYNN DYHHON 9 DY IND ON P2 9NN DVPN
DM PN MHNYHN PNV NN IVAPNN MNNVIAN 1D DN NIN PIRPIAN TINNN
MY 218 90N PPN OXRPIA DIN) NIRNN DY 25 PO DOXVNINN DININA DI TN
DTP DYYN MNNNN DTN DITTIN P2 GOMNN IIN MNWNN NNVLIIAN DV PONN
MNWYN PNV (X)-5 NNYPN NINNY TPRRND M2PNNN Y5 12(pre-settlement) nproo

(initial margin) »MwWNxI PNV (2) IN DYST DNPIVIIPA THW PN YN HAPNIY

YD OTPN N MXPNY ¥ DI DXPWIN PH2 DD 1IPY NYID NN ,VIAPNNY

.0% SV Pnt 1N

: 09910 0% WA DX NDD DTPN DNY NSPINY DO 3.25

; (obligations) n2NN NY1I5 NN DIPNPIN GO MIVYY NYALY  3.25.1

MYITI M2 M27Y) 139NN 11991 Praa M HNIW P332 MANIN 9 3.25.2
; (N2 97N

NS HY N9 NN NMPN DY DMIOIN DY H#(claims on) bv man  3.25.3
197 ; DYTIN NYWN

52PNV 1IN PINVIT) — (DTN TIPYWIN PH2 DIDI)) = 103 12X1 NN DN 295 DI DX PYWIN P Do) 2
(D113 DYDDI 2Y MNWN PNV

DY P29 INNA 21200 932N YW 120 DIPH NVIHNIN YIPY D9Y5Y ONNNI WO NN 21DIN P1aa many 3
A0 N NN

DYANN DO 1IN P12 5w (Bills) MILW DI D991 MIN ZMRNIA” IUND NP 20T XN 79w MmN’ nmn
D091 DYPI2 KIN (19) TN WIT MINPOYN
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Sv monn oyann (trade date receivables) 7npoyn Tyna” oarn 3.254
JIUR MNINDI DT MYV ,DMDINY DI PYIN
NPOY N2Y INMN NPNN N NPIOON MNN TOoNNA POONY DAY (N)

N PVMDIN NPOYN N0 IN PVIMNDIN NADNNN
PODOND DMAN PITY IR ,NPODAIVYI  (3)
,1 100 DYTANWN KD DYDY D915 5% WATI 1IN )10 DTPN ONY NPV DD 3.26

NN OTPN DDAPNN DD VYN ,MDIN MDD DN NINNNA 50 PYDA DNITHND

19919 ,9595 VNAND 0% YITI DN

DNIN DXANNVY IX DININ DXANN DY MAIN DNX»NHN DXPND TIY M) 3.26.1
7120 ,(PSES) » 2% M0p0 Ny 01591 DY, NN : DN D1y
yavnn p (Bank for International Settlement) 505 »mIno»an
nonpm (European Central Bank) »159n0 9NN 2330 10NN
MY o»TT8-17 oYpaa W (European  Community) 191NN

%9 Yy 0% N0 Spwn ond nxpmv (Multilateral Development Banks)
197 ;203 1901 PPN ORPIA DI ININ
NN DOV NIPON HPWNY 31IIND P2 IX MNDM DY DINDNDN 1IN YPYIN  3.26.2
NXNNY ONNN2 1 NNIN NM2) MR DD DIDII AWNINY DPWOIN 0%
(920 3.25.3 Pyoa DXHHIIN VN LYNDY) MDPIN NV DN
MTIANVN XD MXNDN OWND 10% WITY X 1D DTPHN DNY NSPMY 002 3.27
NRNONN ONX,DXVTIN NYIYN NN DY NYIAD 1IN NPN MDY DMDIN MTOMND
DN) , MM MDD DN NNNNA 50 PYDI ONITHIND 1 NI YD) T DY NNLIIN
Yapnnw PNV AN NN (rehypothecate) 21w Taywd PPWAN NYID W INPIAN TINNY
SRNONN MM TYVNY
: 09915 15% WATI X 10 OTPN DN N¥PINY DO 3.28
, 27131 MDY DN NNNNA 52 YOI ONITHND ,03TANIVN NI N2 NI OD5) 3.28.1
1901
DXANNY IN DINAN DANN HY MAIN DNX»HRN D PND TV MM (N)
IN DN NVPD NNV, D0MIIIN OIPIT,NPMIDM : ONY DY DINAN
NNNN 9 DY 20% 1270 HPWN DN NXPINY ,MNAD OO TTN-17 0¥
191;203 9901 PPN ORPIL DN
MDIDN N NINON) (DMINDN MM MITD) OMIINNP N OPYon  (2)
MINSN D35 TIV-NNY IN NIV IRIWX NPT Ooya (covered bonds)

AA- YT
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NINN NAPN MYY2 OO MTOMD MTANVN KON MRNONN I DD 3.28.2
.3.27 9PY021999) ROV ,DOUTIN NYOIWN MINA DY )W)
: 09915 50% WITI X NN DTPN DND N¥PINY DO 3.29
; T2P1HN MDD DN RN 54 PYDA ONITHND ,DXTAINWND KD ,22 NI ODI) 3.29.1
M>N NDM DN ANMNNL ONITIND NM2) MINL OO DXONN Y9I 3.29.2
s NN MIVN MINAY DOWTIN NYIY PIAY NOPNY 1TAINVY
NYAD NIMI NNPN MDY D1TDIN DXP)2) D1DINI NMTOMNY MNNONN DD 3.29.3
s DNX MYN MNAY DOYWIN MYV PaYy
DNYTHIND NPLIVAN MIVND DINN DMDINH MTOL DIPINMND MINTPD 3.29.4
PNIT Y NP OTPNY DINAIN,MDITIN N DN XN 104-93 DX»YDI
191 3.13 PYD 9Y 50%
MIMNVPA YY) XDV, MDNI D911 DYDY DPRY D050 N> DD 3.29.5
MMPYY MXNDN MY, NNN NIYVH MNS DY NYIHD NN NP Yo¥a ,Dou5
(DM PAP) OONXNIYIP NMINPYD MINNDN ,DPDINS DPRY DPNIVID
MNPAY OYMIND DPIAD NP MXNDM ,0NVP OOPOY MNP
DNDY NOVPO NN
: 09915 65% WITI X NI DTPN DND N¥PIY D02 3.30
NINN NNPN MYYA RNOWNI MNLINT MTANYHN KD IPTH MINNION 3.30.1
NINN 29 DY 35% )20 HPYN HIAPO MPWIN AN IN NNR MY DY WD
191203 99010 PPN ORPIL D)
DY TT¥-17 O¥PI2 ,NPNDID MRNDN MAY ,MTINVN XD MINK MXNDN 3.30.2
Moo PRY MY OMNIND DD dNDY NMVPD NV MNdAD
NINN NMPN MDY ,0M0INI MTOMY MNNYN VYN DYY NPIMNLPA
9 5y MN INX 35% NP0 HPWN HIAPD NYPWIN INY IN NNN NIV DY )IWPaD
.203 9901 PPN ONPIL DINI DNNN
: D991 85% WATY X NI DTPN DNY NXPINY DD 3.31
1595711 MIND MNYNI INVIAD YTPNNY DINK DX0I) IN TV M )9nn 3.31.1

Sv (default fund) Svs 17135 P N2IVY YTEVINY DINK DIDI) X IR
NIN IN TPIINND MW OND MYN XYY 01pHnn Nwa (CCP) »159n > 18
MHIND MUK PNV YTPNY DXINK DIDII IN TIY MY DIPN .NMINRN

P OTPN NINK OMIAPN PN DWI NI 1IP NV ITHMNY IN DI
Y 2 DTPN DOYND ¥ NP M) WITI N

(P70 YT TN ,5WN5) SWIOW TIN5 DY MPYY PODN IRPIAN TIRNN TWKRD ,MPY DV TPNY NWURI NV 1B
909 P PYOIYN TN OYINIT 29V 1IN OIRPIAN TINNN NIPYN DY MYXIAN NMIRPOYN , 021N NP0 NIVND
VTN
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SPYN DaP0 NYPWI IPRY 16770 MIYIANN MTANWN XD MINK MRION 3.31.2
NMPNNWI ,203 190N PPN ORPIA DIN NN 29 DY MND N 35% NDD
; DYDY MITOMD MNXNDN D910 XD ,INY IX NNN MY NN PIVIAD NINDN

NP IN DNN IV DY WD NN NNPN OOy DXTANWN ND TIY MM 3.31.3
DYD2) 2AWNNY DY DRV HYWIL DMNN DIRY ,NDNII MINDI MNN)
12, M2 MNDD DN NNNN 29 DY NN MIN DY)

AN MAIY, 1OV MINDIN MNIND  3.31.4

: 09915 100% WITI 22X ) DTPN DN N¥PINY DO 3.32

;N N NNN IV DY NPNY DY TaNVNN DON Y 3.32.1

DRNN2 12WVINY 293 103 XN PINN DN 297 DTN DX PYIN )1 DD 3.32.2
PRI DN 295 DTN DIPYIN PH2 NMIAONNN NDM1 ,3.24-3.23 DYDY
DYPYON P DXUIN DN ,3.9-3.8 DXPYDY DNNNA 1AVINY 29D 1) NN
DY) DXPYIN PH2 NMNIAPNNNNND DIDITH VI XN 1IN DN 299 DI
; 17903 2237 NN DY 2Ad

2o 3.32.2-) 3.32.1 DXPYDA DOHDII DINRY TTIN NYPI TN NXOD DU 3.32.3
MNXIND D1 OXPIAN TINND ONX NIN DYDY TN NI NN 9010 MIAD)
MND TIN YXDVPAN JOINT WD PNV TV NXID 1IN 990 NINPOY ¥D NPINY
i (Mwn

MYI2I YPORY MXNDN MDY D00 NPINLPA WD) ROV DYON I YD 3.32.4
NNN MY HY NIYAD NINN NNPN MY DMDIN MTOND MIRNDN ,)I1TOD
NNNN DXNHNN DOV, D3NP DIDI),NDINAL MINDI JPINRY NI ,INY N
NI MRPOY DY IWPNL ONPIAN TINNN P2 IANY NMDT ONVONIN
Ty M (subsidiary interests) mynana nyos (retained interest) nyam

91, (defaulted securities) bwoa
95 (D»20W MINY MY 7DD ,>P) DI DXPYIN PRI NMPNNNNN 5%  3.32.5
TPMNY OMINWH MNNVA D2 MDY YD 3.8 PYD X9 HY 1 IWINY
M1 1 TR, 0NN XTI IN DY 11D MYINT NPITRD-IND MDD MPYNN MIY - 3.33
PN DN TN T NNV MYPWNR (liquidity drains) M5y mwa»nnd 90D
MYOIND NN DY, MNY NMIRND-XIN NMIYAT WITI X NN DTPN NPN IVI NN
Y MAND YNNI NPMIRN-NIN MDYN DY PON INMN NIY DX 1D IPIN DI TIRNY
NN Y DY INT NNV 1D IO
-XIN MABOYN SY NPINLP NN IOV DN )INN ONY MDD NDMD ONYY NIMTA - 3.34
N2 MINNND IN M IP INOINIYR P MPNNNN DY NN DY DDIANNA NMINN

NIDION TIXIPRY 2IND NNNDN PRV INA TNV IN DD 90 TW 71193 1IRY NMINNIN 11 1ITOI My MmN 16
.203 9901 PPN IXPIA NN NINNNA 75 PYOY ORNNA 1

12 IMAYPANT = HOI DX NHN DN 295 DM DX PYIN PH3 DY) DIOPK X 100% = wAT) 128 o Y7
{0,103 >N PNPIN DY 95 DM DPYIN
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SY NYIMNVPY 1D NPIIRHD NIND MDYNN OND DX D8N 1 MY .NINKR DN
N9 DINNNN WATIN 22XD )1DYHN OTPHN NN NPINND-NIN MOWYN

DYINNNN YITIN D2X7 ) 1DI1N MDTPNI NMIRND-XIN MDYN DY MPINVP -1 MY

Y973 2589 199511 HMINVP [P BTPN
Y7 208
NNVLAN) (NYT) 929N PIN 29D NPT NNPY MY NPT OV NNLINY NMAY 1%
AONWNY NIDNI NPTN DX (1974-N75WNN ,(MT O DY Mypwn
NNVLAN) (NT) 929N PIN 29D NPT NNPY MATY) NPT OV NNLINY NMATY 3%
AONYNY 110N DIV NPT DX (1974-N75WNN,(TT YW DY MYpYn
DN 91719 DMININ ,(irrevocable) Y1125 DINPI DPRY M ORI MP | PININ 5%
b39 MM XN 1PN IV DIMIM (conditionally revocable) Dmpn | 23R NN
TVIN NYy3
MPY
2NN
YAN9) MMIIY MA1Y) (trade finance) IND PNINY MNWPN IMINND @ 5%
LONIUN
SND PN NMINNND DNYP DPRYOIRIYUN YININI MMNATY e
SN, NN PPRY NMINNND THONDN
172N YNNN HY IR ORPIAN TIRDD N DY INN WY NPINODHDIA MYPa @ PR3N
. DTPN Yap?
DINN DXIIT NI YPWINI TIY M2 NYPwn > Pwon ,(conduits) 29 D
STOINNYD DNYPN |
oy v
292 NN NI ,THN MIPNDY DM DXAXND MMPHNY 0NN DI @ 10D
.(VRDNSs) variable rate demand notes -y nanwn 5S¢ MO
N TIY Y NN NIVNA MPNYHRN MINNN NNIP e NMVYNDID
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(interdependent) n>14n MN *o¥a MMNA1HNDY 0Y0I)

DYNDN DXV PA NPTTN MYN DY NNPPPI MPNDN MDXDIA PONY NWY NPann - 3.35
2I1NY 51> ROV NMYHYN TN MON .0»HN DM TON APY ,NMIAPNNMN DYDI) HY
ND 02NN JIPN MMYYN NI, INND INYI DN TV YD MIAPNNNN DY NIYIPIN TN
D023 NIYHY MIAPNNNA WHNYNY PRI ,MIAPNNNN NYIY VI 12T YNV D1
,19N2 DONNN DNPIVIPN DY DNMPNND) NPINT DY URIND NYINRD 951 0NN
VAT 2O N ONTPN TTTN DMINN DOVMID MSPND INYI PN INPIT THINN

0% PN Y N

JOTTN M9N DPAY NPITPNANNM DXDIN YYD NX NP2 MM > 3.35.1
TN MYN DY WY DN HWY MIAPNNIN YW 1IPN D20 YN TN 3.35.2

DN NPNY DN

2mY (pass-through) myxnNa NY2YN DIND P TR DD ORPIAN TIRND  3.35.3

Sya OXXNNN ©INN OX (TPTTNN MYNN NOY2 MAANNNN) DAPNNIY )N

TN MONN

D912 XY TN MON YA DI MAYNNN YV TN HOD O»THIN DTINN 3.35.4

DN NNY
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101 29891 19112990 ON DIV NI DD 4
OTPN0Y PRI DN NI NPINLPN NNXR DI DY DXDIIMNI NN NNOON PNV 1nYav 4.1
270 NHMNIN HY 515N DITON 2IWINL DNYWMD ¥ GUN ,DINNNDN 1IN 2287 NN
NN 29 DY TIRNN OV PRTN

DYINNNM PRI DX MM 2HTPH NMA1NNNT NPINVP DD -1 YAV

SY Y95 NINN NNPN HYA ,01019 DPRY ,DPNNIVD MMPIN NN
NNN IV NN

DMOWOAN DIIINY NIMTPa °

DYMINDY DOTTN-17 DOPI) PNV NVPD MY APINDIN P »
NNN MY MING HY NYEY NINN NMPN Sya Mndad

,INR MYN MNAY DXWTIN NYOIY P PYIAT NINN NOPN DY NN D °
D» D1 NITOIN DMTI) DIPIAN NI MY 2080 NPINLPA K KOV

PIY N PN DY MINLPN Y2IT| )N OTPN
PHT DN
YA 2 7217 PN OPYWIN 9915 NY) 3.10 Py 29 Y Y500 mpran PN e 100%
(NNN MVHN TN SY YD NINN NPN
TDLPAN )Y NINN NNPN Y2 NMIAANNN DINN OONN D PYIN  °
AN IN NNX MY SV
MY AT NDY DNIVP D1PODY MNP DPRNIYHP NIMPY DY DI NMINTP 95%
AN MWN NN DY NYIPHT NN NP YIYA INP AT NITPI (N7 19D)
AT NOD DNLP OMPOY MNP DOPRNYNIP MNIPY DY DXDN MNS NINTPI 90%
NNN MY NINS DY NYAD NN NNPN XD 2IXP PITD NITPIN N9
50%

NMANNN MIATD ,2O¥0 NPINVPA VDI NOY PN AMANNNN I DD »
DYDN NMIAPNNN PPN N9V DY) (perpetual) AT NPV TN KOY
(0N NN DN

D023 722 )0) N )INN DN 29D DI OXPYIN P2 IMANNN - °
)2 IMMAMNNNN OX 0 XN 1IN DN 19D DM DXPWIN Pl
D>1PUIN )2 DXDIINN MDITI VI DIXT PNIMNN DN? 95 DTN DIPYOIN

VI DX NN DN 297 DI

Myavn 001N DMPYIN DY MYIDIN DOYIANN "NPOYN TN DINIY .
NI OON

0%
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NNY D02 NINLP Y9IV INPPY DMINIDN DI0IN MO NN NNODN PNY 2 1YL
N2 DIRNNN WITIN XN )N DTPN

4.2

DMIRNNN YITIN XN )1IIMNIN MITPNI DX031 NPINVP DIPD -2 NYIV

PPN ORPIA I NIRNN 2 DY 35% DY N0 IPY/ INY IN NNNX MY DY
203 1991

DM TIN-17 DX ,NPNINMY MRNON MY NTINY KDY MINKN MNXNON
NYINLPA DY ROY ,MN’AT OPNIND DIPI) XNDN NVPD NV NMINAD
IV OV NYIY NINN NNPN MY ,010I MTOIND MNXNDN IO KD, D0v0
PPN ORPIL DI IR 2D DY MNS IN 35% SW NI DPWn) IN» IN NNN

203 7901

VITI 2% NI DY PINVPN MO [ )IDHD DTPN
VAT N
qUO MLV MYV * 0%
NOIVN PIEAMIANINDY e
NYOWYN NN DY Y1 NINN NAPN DY DMIOIN DPI2 DY MANN DD ¢
DWVWTIN
NMYIVN , 010 DXPYIN HY MPINN DOYIND "NPOYN TYINI” OINN °
MINDY N
MDD P22 M GO MIVY ,NIYIVNI LYND ,D>TANVN KD 1 NN YD) 5%
MNA SY NYPAT NINN NAPN MOYA NTAINY ROY DMDIN NMITOMD MINNION 10%
DN NNNN2 ONITHND 1 19T d02) YT HY NNV NRNINN DX ,DXVTIN NYIVN
NN 2V TAYYY 1OWIN NDIDY ¥ INPIAN TINND ON) ,50 PyDa MDD MDD
INNONN YN TWND Yapnny PHVIIN
NINN NAPN MOYA ,MTANWN PRV DYDINY MTOINY MRNONN I DD 15%
2299 NPINVP YY) KOW ,DOVUTIN NYIVN MIN DY NYAD
DYTAVIVN DPNRY N2 NNIODI) *
DYTANVN DPNRY 22 NNI D) ° 50%
NMINDY INY X DVUTIN NYOIY SY NNPNT ITANIVY NN MDNI DN OX0I)  °
NNN MYN
PV PYIAS NIMI NNPN MOYA DM DIPID) DMODINI MTOND MNNON - @
NNN MWYN MNSY DVTIN NYOY
NPSWAN MIVNY OINN O1DIPI MTOIL OPINMND MNTPPY °
MNA SY Y97 NINN NNPN DY, 2O¥0 NPIMNLPA VI NOV DXOIN I DD *
MNXNDN ,0DIY DPRY DORNVIO MMPOO MINNDN ,NNPNTY ,NNN MIVN
D220 ,NMMNID MRNIM ,0N0P DOPOY MNP DOIRNYNP MMPOD
NN NVPD NI MNAY DPNPIND
NYIPAD NINN NAPN MDY RNMDYNI MNLI TNV XDV IVTO MNON - @ 65%
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132 NMMI1NNN 1922 H0) 1IN )IDMIN DN 295 DI DXPYIN *) DIDI) .
D) DXPYIN 1)H2 DXDIIN DN LIV X7 )INN DN 295 DI DX PYWIN
DN %90 DI DXPYIN )2 NMAYNNNNN DIDIT) TV XX )N DN 9D

V) 237 NN

3.8 PYDY DRNN IAVINY DTN DMPWIN PI2 NMANNNNIN 5% i

DN NION YA TN KDY AN 9910 MAID) ITHN WP TN NXOY Do)
YA TN XOD AN 910 MRPOY D NPIND MNXIND 91D IXRPIAN TINRNN
(MWYN MNS TIN YDVPIN JIND WD

MYI PPORY MNXNON MY D090 NPIMNLPA VY NOY DXONN I DD
NNNX MY SY NYIAD NINN NNPN MY DMDINS MTOIMD MNRNDN ,)I1TOD
NPNNN DDNNHN DIV ,DOYAP DIDI) ,NDIAT MINDI PINY NP ,INY N
PN MNPOY HY IWPN ONPIAN TIRND T2 1INNY NMDT ON0ININ
2¥91 TIY MM MIINA NMDT,MIAM

YITY DX NI DY PINVPN DT (NN DTPN
VAT N
DI AN MYKI NNV ITPNNY DINK DIDI IN T MM ,)ONHD  ° 85%
ov (default fund) Ywo 1129105 I NVY FTHVINY DINK DI N YINN)
(CCP) »»om > 18
2y 35%-1D M) NP0 HPYN DY ITANY ROV 1ITOD MYIND MINK MRNON *
IN NNN MY DY NYIPAD NN NP 203 1901 PPN MXPIZ DI AN IO
DYDY NITOIY MNXNDN DD KD NP
D971 DYDY AVNINY DYPYI DINYY ,DYID DPINY ITINY NOY Ty M) »
NINDI NMIM NP IN NNX MY DV NYIAT NINN NNPN OHY2,NMI MINI
NOMI2
NI MIAIY, MV MINDIN MNIND - *
N IN NNN MY DY NNOPNY D TINVNN DOIN YD » 100%

D59 1 M0 AN NPIIND HIN MOYNL NPVLN DD 4.3

09890 09°WINA DIDYVY ¥ NPNIN

NV XY PYM NV POND MPINNN 1991 IPONA P MNVNY MDY MDD 4.4
DMMANNN .203 90N PPN OXRPIA DI NIRMN NNN DMV 1D MNPYN oy
X7 NN DN VN PNIVYNL NPDIND DININ DX IRNDN YPON DY DMNIDN
OTPN NN D MNPNDY PIMAIND 29D NV RIM NV ,PON Y52 HAVH W V)
DNXNDNN DY NVINN PONN PA PNIAND 1N KD ONX .DIRNNN YITIN 2NN )HN
9555 MaN YATIN 2N )INN DTPN IR MXPNY ¥, NOY NV KON PONM

RNONN
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2Y NINNY THNVONT MYAT DY DXTINN TR IXRPIAN TINRNN NYYI1 ONY OO 4.5
NYIT ON P2,D°020 NOOYNY DRNNAINNT ,INDND 1)) NNIVN NIMPON D)
199V VN OV, NNT DY .Y ON P2 INPIAN TIRND JINNA 79932 MHINDN NTINN
N M) YITI X ) 1N OTPNY DN NPND D12 DN DIV .3.20 Py 9 D)
IN NONY TIRNN NI AYNNNA YIPN TIAYYN NAOPN . TAYWN N.PNA MOND
NN NIV (MINPYY NMAONNNN NNPNAY SUNN 19INI IPNXD DD PONND
NTI9NN NYIT

DNT JPIND WY DINN DX MTONA OPINNN OMNIYIN XY MNTPS 4.6
JVTPY9N NMHPNA AWNNNA , 02019 MTOND MINNOND
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N P32 990 .5

ToNNA NOW XMV YXIINN DX0IN 9P IUR (T 9ID -PNY) NN P12 DY 9PID
PHN DN INN DIPYDY TNIYY YITH XD ,N7Y TN 25 DY DD IPN ,0PMVY
NDD DN ANNNND NV MYIITA DTNRYD A T IRIIND YAPIY V) DN

NIRD ININD 3 NODI2 VNN, MM
YTINIDID 25 DY NYY , 0PNV THNNA IOV SMIVN YSINNN DIDN G20 TUN T PID
M2 MYIT NN DNIND NPV MUY NPINN ; DIPIAN DY NPIND T2 DY W1V N1y

0N DY VI NN NDHN ONY IR NN

TIND D099 707
21/06/21 YNPN NN 1
25/05/22 NoTY 2
31/10/22 N7y 3
17/09/25 NoTY 4
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