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FRY14A |OPSRISK |OPSRISK_LR [OPSRISKA_Data_Collect_LR Legal Reserves Reporting 20171231 |99991231 (D_DT D_DT Date DateTime |Yes Format: YYYY-MM-DDT00:00:00 No No Change
[FRY14A |OPSRISK |OPSRISK_LR |OPSRISKA_Data_Collect_LR Legal Reserves Reporting 20171231 99991231 |ID_R! ID_RSSD Numeric Numeric (7,0) |Yes Primary Identifier No No Change
[FRY14A |OPSRISK |OPSRISK_LR |OPSRISKA_Data_Collect_LR. Legal Reserves Reporting [TRANSTYPE | TRANSTYPE Text [Varchar (1) Yes [TransType (Insert "I", Update "U", Delete "D") No. No Change
[FRY14A [OPSRISK_|OPSRISK_LR_|OPSRISKA_Data_Collect LR __|Legal Reserves Reporting [CAORW923_|TOTAL LEGAL RESERVE BALANCE AS OF Q4 Numeric Numeric (16,6) _[No [TOTAL LEGAL RESERVE BALANCE AS OF Q4 No No Change
[FRY14A |OPSRISK |OPSRISK_LR |OPSRISKA_Data_Collect_LR Legal Reserves Reporting [CAORW924 [TOTAL LEGAL RESERVE BALANCE Q4 HY1 Numeric Numeric (16,6) No ITOTAL LEGAL RESERVE BALANCE Q4 HY1 No No Change
FRY14A |OPSRISK |OPSRISK_LR |OPSRISKA_Data_Collect_LR Legal Reserves Reporting [CAORW925 [TOTAL LEGAL RESERVE BALANCE Q4 HY2 Numeric Numeric (16,6) No [TOTAL LEGAL RESERVE BALANCE Q4 HY2 No No Change
FRY14A |OPSRISK |OPSRISK_LR |OPSRISKA_Data_Collect_LR Legal Reserves Reporting 20171231 99991231 [CAORW926 |TOTAL LEGAL RESERVE BALANCE Q4 HY3 Numeric Numeric (16,6) No TOTAL LEGAL RESERVE BALANCE Q4 HY3 No No Change
OPSRISKA_Data_Collect LR __|Legal Reserves Reporting 20171231 [99991231 |CAORWS27 |TOTAL LEGAL RESERVE BALANCE Q4 HY4 Numeric Numeric (16,6) _[No TOTAL LEGAL RESERVE BALANCE Q4 HY4 No No Change
FRY14A |OPSRISK |OPSRISK_LR |OPSRISKA_Data_Collect_LR Legal Reserves Reporting 20171231 99991231 [CAORW928 |TOTAL REPURCHASE LITIGATION RESERVE BALANCE Numeric Numeric (16,6) _[No [TOTAL REPURCHASE LITIGATION RESERVE BALANCE No No Change
[FRY14A |OPSRISK |OPSRISK_LR |OPSRISKA_Data_Collect_LR Legal Reserves Reporting 20171231 |99991231 |CAORW929 REPURCHASE LITIGATION RESERVE BALANCE RELATED ONLY TO Numeric Numeric (16,6)  [No REPURCHASE LITIGATION RESERVE BALANCE RELATED ONLY TO No No Change
CONTRACTUAL R&W CLAIMS |CONTRACTUAL R&W CLAIMS
T o [As-Of date for the reporting quarter
[FRY14A |OPSRISK |OPSRISK_RI [OPSRISKA_Data_Collect_RI Material Operational Risk Identification 20171231 99991231 [D_DT D_DT Date DateTime |Yes Format: YYYY-MM-DDT00:00:00 No No Change
[FRY14A |OPSRISK |OPSRISK_RI |OPSRISKA_Data_Collect_RI Material Operational Risk Identification 20171231 99991231 |ID_R! ID_RSSD Numeric Numeric (7,0) |Yes Primary Identifier No No Change
[FRY14A |OPSRISK [OPSRISKA_Data_Collect_RI Material Operational Risk Identification [TRANSTYPE _[TRANSTYPE Text Varchar (1) |Yes | TransType (Insert "I", Update "U", Delete "D") No No Change
FRY14A [OPSRISK [OPSRISKA Data_Collect_RI___|Material Operational Risk Identification [CAORHPOB | Material Operational Risk Name Text Varchar (250) _|Yes Material Operational Risk Name No No Change
FRY14A |OPSRISK OPSRISKA_Data_Collect_RI Material Operational Risk Identification [CAORMQ53_|Brief Description of Material Operational Risk Text [Varchar (5000) _|No Brief Description of Material Operational Risk No No Change
FRY14A |OPSRISK OPSRISKA_Data_Collect_RI Material Operational Risk Identification [CAORKY34 _|Business Line(s)/Firm-wide Text Varchar (500) _|No Business Line(s)/Firm-wide No. No Change
[FRY14A |OPSRISK |OPSRISK_RI |OPSRISKA_Data_Collect_RI Material Operational Risk Identification 20201231 99991231 [CAORKY35 Loss Estimation Text Varchar (5000) |No Loss Estimation No No Change
[FRY14A |OPSRISK |OPSRISK_RI [OPSRISKA_Data_Collect_RI Material Operational Risk Identification 20171231 (99991231 [CAORHR66 |Included/Excluded Numeric Numeric (1,0) Yes IE’:(C(I;:ddEEZ:"lZ No No Change
[FRY14A |OPSRISK |OPSRISK_RI |OPSRISKA_Data_Collect_RI Material Operational Risk Identification 20171231 20200630 [CAORHPO9 |Risk Name Text |Varchar (250) No Risk Name No |Archived
[FRY14A |OPSRISK [OPSRISKA_Data_Collect_RI Material Operational Risk Identification 20171231 20200630 [CAORHP10 |Risk Segment Text |Varchar (250) No Risk Segment No |Archived
I lir j - j 1] i -
FRY14A |OPSRISK |OPSRISK_RI [OPSRISKA_Data_Collect_RI Material Operational Risk Identification 20171231 (99991231 [CAORHP11 &:'"a' Baseline Projection Amount - § Quarter Loss Projection |\ o i Numeric (16,6) |No ;g‘;;\:? Baseline Projection Amount - § Quarter Loss Projection No No Change
Int | St Pr tion A t-9 ter L P ti Small edit | update to all
FRY14A |OPSRISK |OPSRISK_RI [OPSRISKA_Data_Collect_RI Material Operational Risk Identification 20171231 (99991231 |cAoRHp1z | Tternal Stress Projection Amount - 9 Quarter Loss Projection |\ oo Numeric (16,6) |No Internal Stress Projection Amount - 9 Quarter Loss Projection ($MM) |No mall edltorial update to AeN |\, change
SMM) | with reporting instructions
— [As-Of date for the reporting quarter
{l 1l
FRY14A |OPSRISK |OPSRISK_RS [OPSRISKA_Data_Collect RS |Operational Risk Scenarios 20171231 (99991231 [D_DT _ot Date DateTime Yes st TV M OIT00. 000 No No Change
[FRY14A |OPSRISK |OPSRISK_RS |OPSRISKA_Data_Collect_RS Operational Risk Scenarios 20171231 (99991231 [ID_RSSD ID_RSSD Numeric Numeric (7,0) |Yes Primary Identifier No No Change
FRY14A [OPSRISK_|OPSRISK_RS_[OPSRISKA_Data_Collect RS __|Operational Risk Scenarios 20171231 [99991231 |TRANSTYPE |TRANSTYPE Text Varchar (1) ___|Yes [TransType (insert "I', Update "U", Delete "D") No No Change
[FRY14A |OPSRISK |OPSRISK_RS |OPSRISKA_Data_Collect_RS 0] ti | Risk Scenarios 20171231 99991231 [CAORHP13 |0y ti | Risk Scenario Name Text |Varchar (250) |Yes ti | Risk Scenario Name No No Change
FRY14A |OPSRISK |OPSRISK_RS |[OPSRISKA_Data_Collect_RS Operational Risk Scenarios 20171231 (99991231 [CAORHP14 g"eram"a‘ Risk Internal Baseline 9 Quarter Loss Projection | Numeric (16,6) |No |Operational Risk Internal Baseline 9 Quarter Loss Projection ($MM) [No No Change
; —
FRY14A [OPSRISK |OPSRISK_RS [OPSRISKA_Data_Collect RS [Operational Risk Scenarios 20171231 (99991231 |CAORHP1S E‘:’a”""a‘ Risk Internal Stress 9 Quarter Loss Projection Numeric Numeric (16,6) [No (Operational Risk Internal Stress 9 Quarter Loss Projection (SMM)  |No No Change
FRY14A |OPSRISK |OPSRISK_RS [OPSRISKA_Data_Collect_RS Operational Risk Scenarios. 20171231 20200630 [CAORHP16 |Methodology for Applying Operational Risk Scenario Results  [Text Varchar (max)  |No Methodology for Applying Operational Risk Scenario Results No (Archived
T [A<-OF date for the reporting quarter
FRY14A |OPSRISK |OPSRISK_OL |OPSRISKA_Data_Collect_OL (Operational Risk Scenarios 20171231 |99991231 [D_DT D_DT Date DateTime Yes. Format: YYYY-MM-DDT00:00:00 No No Change
[FRY14A |OPSRISK _|OPSRISK_OL |OPSRISKA_Data_Collect_OL [Operational Risk Scenarios 20171231 [99991231 |ID_RSSD. ID_RsSD Numeric Numeric (7,0 |Yes Primary Identifier No No Change
FRY14A |OPSRISK L_|OPSRISKA_Data_Collect_OL Operational Risk Scenarios 20171231 99991231 [TRANSTYPE |TRANSTYPE Text Varchar (1) |Yes | TransType (Insert "I", Update "U", Delete "D") No No Change
From 20171231 to 20200630, value must be "BHC Baseline” or "BHC
[FRY14A |OPSRISK [OPSRISK_OL [OPSRISKA_Data_Collect_OL (Operational Risk Scenarios 20171231 99991231 |CCARP0O06 Scenario Name Text |Varchar (50) |Yes Stress"; From 20201231 to 99991231, value must be "Internal No No Change
Baseline" or "Internal Stress"
FRY14A |OPSRISK |OPSRISK_OL |OPSRISKA_Data_Collect_OL Operational Risk Scenarios. 20171231 (99991231 [CAORHR63 |Percentage Operational Loss Estimates Numeric Numeric (6,4)  [No ge of operational loss estimat ted using scenarios |No No Change
FRY14A |OPSRISK |OPSRISK_OL [OPSRISKA_Data_Collect_OL  |Operational Risk Scenarios 20171231 (99991231 [CAORHRS4  [Total Operational Risk Scenarios Numeric Numeric (3,0)  [No Total number of operational risk scenarios used in loss projections  [No No Change




