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FRY14Q [CPC CPC_RNK [CPC_RNK_Data_Collect 1a-1d 20150331[ 99991231 Numeric Numeric (7,0 [Yes Unique 1D of the Reporting Institution No N/A No Change
FRY14Q [CPC CPC_RNK (CPC_RNK_Data_Collect 1a1d 20150331[99991231(D_DT b oT DateTime DateTime [Yes Reporting Quarter End Date (YYYY-MM-DDT00:00:00) No /A No Change
FRY14Q [CPC CPC_RNK [CPC_RNK_Data_Collect 1a-1d 20150331] 99991231[TRANSTYPE TRANSTYPE [Text [Varchar (1) [Yes [TransType (insert "I", Update "U", Delete "D") No N/A No Change
FRY14Q |CPC CPC_ANK (CPC_RNK_Data_Collect 1a1d 20150331[ 99991231 CACVM926 Subschedule_ID Text [Varchar (5) es 0n and After 20200630 Sub Schedule: L1a', L1b' No N/A No Change
Prior to 20200630 Sub Schedule: 'L1a', L1b1', 162’ Lcl', c2', L1c3, 'L1d1', 'L1d2', L1d3'
FRY14Q |CPC CPC_RNK (CPC_RNK_Data_Collect 1a1d 20150331] 99991231 CACVMS0L c: arent Counterparty 1D [Text [Varchar (35) [Yes c party 1D No N/A No Change
FRY14Q |CPC CPC_RNK (CPC_RNK_Data_Collect 1a-1d 20160630[ 99991231/ CACV9224. Counterparty Legal Entity Identifier (LE1) [Text [Varchar (30) [Yes Counterparty Legal Entity Identifier (LEI) No N/A Previously submitted historical records where the LEl | No Change
was left blank/NULL will be populated with 'NA
FRY14Q |CPC CPC_RNK (CPC_RNK_Data_Callect To-1d 20150331] 99991231/ CACVMS02 Netting Set ID [Text [Varchar (100] [Yes [ netting set ID is not applicable this field must be populated with “NA". This ID must be unique |No N/A No Change
ross all sub-schedules L1-LS.
FRY14Q |CPC CPC_RNK (CPC_RNK_Data_Callect 1a1d 20150331/ 99991231/ CACVM303 Sub-netting Set 1D [Text [Varchar (200] es Used if CVA is calculated below the netting set level. I a sub-netting set ID is not applicable this field No N/A No Change
must be populated with “NA'
FRY14Q [CPC CPC_RNK [CPC_RNK Data_Collect 1a1d 20150331[ 99991231 CACVH346 Submission Type [Text [Varchar (30] Yes Indicate 'CCAR/Stressed or 7 No /A No Change
FRY14Q [CPC CPC_RNK (CPC_RNK_Data_Collect 1a1d 2015033 i leDate Data as of date Date Date No Data as-of date (YYYY-MM-DD) No N/A No Change
FRY14Q |CPC CPC_RNK. (CPC_RNK_Data_Collect 1a-1d 20150331/ 99991231/ CACVMB99. Rank Numeric No [The rank of dered according to No N/A No Change
FRY14Q [CPC CPC_RNK. [CPC_RNK_Data_Collect 1a1d 20150331[ 99991231 CACVMS00. Consolidated/Parent Counterparty Name [Text [Varchar (200) No Consolidated/Parent Counterparty Name No /A [No Change
FRY14Q [CPC CPC_RNK. [CPC_RNK_Data_Collect 1a1d 20200630[99991231[CACV9017 [Counterparty Legal Entity Name [Text [Varchar (200) No Counterparty Legal Entity Name No N/A [No Change
FRY14Q |CPC CPC_RNK. (CPC_RNK_Data_Collect 1a1d 20150331] 20160331 CACVMS04. Industry [Text [Varchar (30) No Industry: Banks; CCPs; Financial guarantors; Local authorities; Non-financial corporates; Other | No, N/A [Archived
financials; Sovereigns; SPVs; or Other.
FRY14Q |CPC CPC_RNK (CPC_RNK_Data_Collect 1a-1d 20150331] 99991231/ CACVMS05. Counterparty Legal Entity Country [Text [Varchar (2) No Countries should be identified using the standard ISO two-letter codes available at No N/A No Change
eport XX
14Q [CPC CPC_RN [CPC_RNK_Data_Collect o 1 1231[CACVMI06 [Counterparty Legal Entity Internal Rating [Text [Varchar (5) No internal Rating o A [No Change
v14Q [CPC CPC_RN [CPC_RNK_Data_Collect o 1 1231[CACVM: c ity Legal Entity External Rating [Text [Varchar (5) No External rating from a Nationally Recognized Statistical Rating Organization (NRSRO) o A No Change
14Q [CPC CPC_RN [CPC_RNK_Data_Collect o 1 1231[CACVM Gross C Numeric Numeric (12, No [Gross ci o A No Change
v14Q [CPC CPC_RN [CPC_RNK_Data_Collect o 1 1231[CACVM909 £ FR Scenario (Severely Adverse) Numeric Numeric (12, No [Stressed Gross CE FR Scenario (severely Adverse) o A No Change
v14Q [CPC CPC_RN [CPC_RNK_Data_Collect o 1 190930]CACVM910 £ FR Scenario (Adverse] Numeric Numeric (12, No [Stressed Gross CE FR Scenario (Adverse) o A [Archived
v14Q [CPC CPC_RN [CPC_RNK_Data_Collect o 1 cACyM911 £ BHC scenario Numeric Numeric (12, No [Stressed Gross CE BHC scenario o A No Change
v14Q [CPC C_RN C_RNK_Data_Collect o 1 cac et CE umeric umeric (12, o et CE o o Change
RY14Q [CPC CRNK C_RNK_Data_Collect o 20150331 A tressed Net CE FR Scenario (severely Adverse) umeric umeric (12, o tressed Net CE FR Scenario (Severely Adverse) o o Change
RY14Q [CPC CRNK C_RNK_Data_Collect o [ca tressed Net CE FR Scenario (Adverse] umeric umeric (12, o tressed Net CE FR Scenario (Adverse) o rchived
RY14Q [CPC CRNK C_RNK_Data_Collect o ca tressed Net CE BHC scenario umeric umeric (12, o tressed Net CE BHC scenario 0 o Change
RY140 |CPC CRNK C_ANK Data_Collect = 20150331] 99991231]cA T — umeric umeric (10, o o o Change
RY14Q [CPC CPC_RNK [CPC_RNK_Data_Collect o 150331/ 99991231 CACVMO1 Stressed CVA FR Scenario and FR Specification (Severely Adverse) Numeric Numeric (10, No [Stressed CVA FR Scenario and FR Specification (severely Adverse) o A No Change
RV4Q[CPC |CPCRNK (CPC_RNK_Data_Collect a- 20150331/ 20190930 CACVMO1 Stressed CVA FR Scenario and FR Specification (Adverse) Numeric Y No [Stressed CVA FR Scenario and FR Specification (Adverse) o A [Archived
FRY14Q [CPC___|cPC_RNK [CPC_RNK_Data_Collect 1a1d 20150331[ 99991231 CACVMS21 Stressed CVA BHC Scenario and BHC specification Numeric Numeric (10,6) No [Stressed CVA BHC Scenario and BHC specification No /A No Change
FRY14Q [CPC [CPC_RNK (CPC_RNK_Data_Collect 1a1d 31[CACVM922 CsA i place? [Text Varchar (1) No [Credit Support Annex (CSA) n place? "¥" for yes, "N" for no No /A No Change
FRY14Q [CPC [CPC_RNK (CPC_RNK_Data_Collect 1a1d 31[CACVM923 % Gross CE with CSAs Numeric No % Gross CE with CsAs No /A No Change
FRY14Q [CPC___|cPC_RNK [CPC_RNK_Data_Collect 1a-1d 31[CACVM924 [Downgrade trigger modeled? [Text [Varchar (2) No Downgrade Trigger modeled? No /A No Change
FRY14Q [CPC___|cPC_RNK [CPC_RNK_Data_Collect 1a-1d 20150331[ 99991231 CACVM925. Single Name Credit Hedges Numeric Numeric (12,6) No [Single Name Credit Hedges No N/A No Change
FRY14Q |CPC CPC_RNK (CPC_RNK_Data_Collect 1a-1d 20160630[ 99991231{CACVR620 Counterparty Legal Entity Industry Code Numeric Numeric (6,0) No Report the four to six digit numeric code that describes the primary business activity of the No N/A No Change
lcounterparty legal entity according to the North American Industry Classification System (NAICS). i
digit code required for all financial counterparties. If a NAICS industry is not available, report the
relevant Global Industry Classification Standard (GICS) industry. If neither NAICS nor GICs industries
ilable, report Industrial Classification (SIC) industry.
14q [cPC CPC_RNK [CPC_RNK_Data_Collect o 20180331/ 99991231 CACVIF39 otal Notional Numeric Numeric (16 No [Total Notional o A No Change
140 [cPC CPC_RNK. (CPC_RNK_Data_Collect o 20180331[99991231[CACVIDS6 iew Notional During Quarter Numeric Numeric (16, No New Notional During Quarter o A No Change
14Q [cPC CPC_RNK [CPC_RNK_Data_Collect o CACVIDS 7. jeighted Average Maturity Numeric Numeric (16, No ighted Maturity o A No Change
140 [cPC CPC_RNK (CPC_RNK_Data_Collect o 1/cAcviDss osition MM Numeric [Numeric (16 No Position Mt o A No Change
14q [cPC cPC R [CPC_RNK_Data_Colle o CACVIDSS. otal Net Colateral umeric Numeric (16, No [Total Net Collateral o A No Change
140 [cPC CPC_AGG_RTS COL_|CPC_AGG_RTS COL Data Collect _|Le 99991231[1D_RssD D_RSSD umeric Numeric (7,0) Yes Unique ID of the Reporting Institution o A No Change
14Q [cPC CPC_AGG_RTS COL_|CPC_AGG_RTS COL Data Collect _|Le b o7 X ateTime DateTime [Yes Reporting Quarter End Date (YYYY-MM-DDT00:00:00) o A No Change
RY14Q|CPC__|CPC_AGG_RTS_COL |CPC_AGG_RTS_COL Data_Callect |1 [TRANSTYPE [TRANSTYPE ext Varchar (1] es [TransType (insert ", Update "U", Delete "D") o A No Change
RY14Q[CPC |CPC_AGG_RTS_COL |CPC_AGG_RTS_COL Data_Collect |Le CACM926 Subschedule_ID ext [Varchar (10) [Yes [Sub Schedule: 'L1eT, L1e2al, Lle2b, L1e2b1, Lle2c, L1e2d', Lleze’, 'Lie: o A Values 'L1e2a’,U1e2b’, 1e2c, 'L1e2d', Lle2e'are |No Change
Jused to differentiate rows reported in sub-schedule
1e2. eg;
L1e2a = Model/Infrastructure Limitations
L1e2b = Trades not captured
L1e2b1 = Fair-valued Securities Financing
Transactions (SFT)
Lie2c = Offline reserves
L1e2d = Funding Valuation Adjutsment (FVA) (if
applicable)
Lie2e = Other
crc CPC_AGG_RTS COL_|CPC_AGG_RTS COL Data Collect _|Le [CACLMS06 ternal Rating ext [Varchar (5) Yes internal Rating 0 /A No Change
cPC [CPC_AGG_RTS_COL_|CPC_AGG_RTS_COL Data_Collect _|Le. 20150331] 99991231|CACLMS07 xternal Rating ext [Varchar (5) [Yes xternal rating from a Nationally Recognized Statistical Rating Organization (NRSRO). o N/A [No Change
cpc CPC_AGG_RTS COL_|CPC_AGG_RTS COL Data Collect _|Le 99991231[CACVH346 ubmission Type ext [Varchar (30) [Yes indicate 'CCAR/Stressed or o /A No Change
cPC [CPC_AGG_RTS_COL_|CPC_AGG_RTS_COL Data_Collect _|Le. leDate ata as of date ate Date No. ata as-of date (YYYY-MM-DD) o N/A [No Change
crc CPC_AGG_RTs_COL |CPC_AGG_RTS_COL Data_Collect |Le 20150331{99991231{ CACVM919 ross CE excluding CCPs umeric Numeric (12,6) No Gross CE excluding CCPs, pre-collateral exposure after bilateral counterparty netting, 0 N/A No Change
FRY14Q |cPC CPC_AGG_RTS_COL |CPC_AGG_RTS_COL Data_Collect |Le 20150331{ 99991231|CACVM920 |Gross CE to CCPs [Numeric [Numeric (12,6) No Gross CE that is a result of transactions conducted through CCPs. No N/A No Change
FRY14Q |CPC CPC_AGG_RTs_COL |CPC_AGG_RTS_COL Data_Collect |Le 20150331/ 99991231 CACLR485 Stressed Gross CE excluding CCPs FR Scenario (severely Adverse] Numeric Numeric (12,6) No Full revaluation of Gross CE excluding CCPs under applicable stressed conditions. No N/A No Change
FRY14Q |cPC CPC_AGG_RTS_COL |CPC_AGG_RTS_COL Data _Collect |Le 20150331{ 99991231/ CACLR489 Stressed Gross CE to CCPs FR Scenario (Severely Adverse) [Numeric [Numeric (12,6) No |Gross CE that s a result of transactions conducted through CCPs. No N/A No Change
FRY14Q |CPC CPC_AGG_RTS_COL |CPC_AGG_RTS_COL Data_Collect |Le zmsuan CACLR490 Stressed Gross CE excluding CCPs FR Scenario (Adverse) [Numeric Numeric (12,6) No Full revaluation of Gross CE excluding CCPs under applicable stressed conditions. No N/A [Archived
FRY14Q |CPC CPC_AGG_RTS COL_|CPC_AGG_RTS COL Data Collect _|Le CACLR516 Stressed Gross CE to CCPs FR Scenario (Adverse) Numeric Numeric (12,6) No | Gross CE that s a result of transactions conducted through CCPs. No /A [Archived
FRY14Q [CPC__|CPC_AGG_RTS COL_|CPC_AGG _RTS COL Data_Collect |Le CACLMO1TT Stressed Gross CE BHC scenario Numeric Numeric (12,6) No |Gross CE under applicable stressed conditions. No /A No Change
FRY14Q |cPC CPC_AGG_RTS_COL |CPC_AGG_RTS_COL Data_Collect |Le CACLR517 [Net CE excluding CCPs [Numeric [Numeric (12,6) No [The sum of positive Gross CE netting agreements for a given counterparty less the value of No N/A No Change
FRY14Q |CPC CPC_AGG_RTS_COL |CPC_AGG_RTS_COL Data_Collect |Le 2015u331 CACLR518 Net CE to CCPs [Numeric Numeric (12,6) No [Net CE that is a result of transactions conducted through CCPs. No N/A No Change
FRY14Q[CPC___|CPC_AGG_RTS COL_|CPC_AGG RTs COL Data_Callect |Le CACLR519 Stressed Net CE excluding CCPs FR Scenario (Severely Adverse] Numeric Numeric (12,6) No Full revaluation of Net CE excluding CCPs under conditions. No /A No Change
FRY14Q[CPC  |CPC_AGG_RTS_COL |CPC_AGG_RTS_COL Data_Callect |Le 20150331[ 99991231 CACLR520 Stressed Net CE to CCPs FR Scenario (Severely Adverse) Numeric Numeric (12,6) No Full revaluation of Net CE to CCPs under applicable stressed conditions. No /A No Change
FRY14Q [CPC [CPC_AGG_RTS_COL |CPC_AGG_RTS_COL_ Data_Collect _|1.e 20150331{ 20190930|CACLR521 Stressed Net CE excluding CCPs FR Scenario (Adverse) [Numeric Numeric (12,6) No Full revaluation of Net CE excluding CCPs under conditions. No [N/A |Archived
FRY14Q |CPC CPC_AGG_RTS_COL |CPC_AGG_RTS_COL Data_Collect |Le 20150331] 20190930{ CACLR522 Stressed Net CE to CCPs FR Scenario (Adverse) Numeric Numeric (12,6) No Full revaluation of Net CE to CCPs under applicable stressed conditions. No /A [Archived
FRY14Q |cPC CPC_AGG_RTS_COL |CPC_AGG_RTS_COL Data_Collect |Le 20150331{99991231|CACLM915 Stressed Net CE BHC Scenario Numeric Numeric (12,6) No Net CE under applicable stressed conditions. No [N/A No Change
[FRY14Q [CPC [CPC_AGG_RTS_COL |CPC_AGG_RTS_COL Data_Collect |1.e [99991231|CACLM916 [CVA [Numeric [Numeric (12,6) No lcva [No [N/A No Change
FRY14Q[CPC  |CPC_AGG_RTS_COL |CPC_AGG_RTs_COL Data_Collect |Le 20150331/ 99991231| CACLMO17 Stressed CVA FR Scenario and FR Specification (severely Adverse) Numeric 126) No Full revaluation of asset-side CVA under stressed conditions. Stressed CVA should incorporate the |No, N/A No Change
full revaluation of exposure, probability of default (PD), and loss given default (LGD) under stressed
lcondtions
FRY14Q |CPC CPC_AGG_RTS_COL |CPC_AGG_RTS_COL Data_Collect | Le 20150331| 20190930| CACLMI18 Stressed CVA FR Scenario and FR Specification (Adverse) Numeric Numeric (12,6) No [The full revaluation of asset-side CVA under stressed conditions. Stressed CVA should incorporate |No N/A [Archived
the full revaluation of exposure, probability of default (PD), and loss given defauit (LGD) under
stressed conditions.
FRY14Q |CPC CPC_AGG_RTs_COL |CPC_AGG_RTS_COL Data _Collect | Le 20150331/ 99991231 CACLMO2 Stressed CVA BHC Scenario and BHC Specification Numeric Numeric (12,6) No [The fullrevaluation of asset-side CVA under stressed conditions. Stressed CVA should incorporate |No N/A No Change
the full revaluation of exposure, probability of default (PD), and loss given default (LGD) under
stressed conditions
FRY14Q |CPC CPC_AGG_RTS_COL |CPC_AGG_RTS_COL Data_Collect |Le zolsusi] CACLM925 Single Name Credit Hedges [Numeric Numeric (12,6) No [The net notional amount of single name credit hedges on the default of the counterparty. No N/A No Change
FRY14Q [CPC CPC_IND_REG [CPC_IND_REG Data_Collect i ID_RSSD Numeric Numeric (7,01 [ves Unique 1D of the Reporting Institution No /A No Change




RY14Q [cPC CPC_IND_REG [CPC_IND_REG Data_Collect 1 20200630[99991231[D_DT b ot ateTime DateTime [Yes Reporting Quarter End Date (YYYY-MM-DDT00:00:00) o A [No Change
RY14Q [CPC__|CPC_IND_REG /CPC_IND_REG_Data_Collect I 20200630 99991231| TRANSTYPE TRANSTYPE et Varchar (1) ves [TransType (insert ", Update "U", Delete "D") o A No Change
RY14Q [CPC CPC_IND_REG [CPC_IND_REG Data_Collect 1 20200630 CVM926 Subschedule_ID ext [Varchar (5) [Yes Sub Schedule: L1T', 112" o A No Change
RY14Q [CPC CPC_IND_REG [CPC_IND_REG_Data_Collect 1 20200630) 1/cACtR620 industry Code ext [Varchar (30] es industry Code o A No Change
RY14Q [CPC [cPC_IND_REG [CPC_IND_REG_Data_Collect 20200630| 99991231|CACLH167 egion ext [Varchar (30) [Yes. egion o A No Change
RY14Q [CPC___|CPC_IND_REG [CPC_IND_REG_Data_Collect 20200630[99991231[CACLMI06 internal Rating ext [Varchar (5) es internal Rating o A No Change
RY14Q |CPC [CPC_IND_REG [CPC_IND_REG_Data_Collect 20200630] 99991231|CACLMS07 xternal Rating ext [Varchar (5) [Yes xternal rating from a Nationally Recognized Statistical Rating Organization (NRSRO). o A [No Change
RY14Q [CPC___|CPC_IND_REG [CPC_IND_REG_Data_Collect 20200630[ 99991231 CACVH346 ubmission Type ext [Varchar (30) [ves indicate ‘CCAR/Stressed" or ‘Regular/Unstressed" o A No Change
RY14Q [CPC [cPC_IND_REG [CPC_IND_REG_Data_Collect 20200630| 99991231|FileDate ata as of date ate Date No ata as-of date (YYYY-MM-DD) o A No Change
RY14Q |CPC CPC_IND_REG [CPC_IND_REG_Data_Collect 20200630 CACVMI19 ross CE excluding CCPs umeric Numeric (16,6) No (Gross CE excluding CCPs, pre-collateral exposure after bilateral counterparty netting, 0 n No Change
FRY14Q [CPC CPC_IND_REG [CPC_IND_REG_Data_Collect i 20200630 CACVM920 (Gross CE to CCPs Numeric Numeric (16,6) No Gross CE that is a result of transactions conducted through CCPs. No /A No Change
FRY14Q |CPC CPC_IND_REG [CPC_IND_REG_Data_Collect 1 20200630[ 99991231 CACLR485 Stressed Gross CE excluding CCPs FR Scenario (severely Adverse) Numeric Numeric (16,6) No Full revaluation of Gross CE excluding CCPs under applicable stressed conditions. No /A No Change
FRY14Q |cPC CPC_IND_REG |CPC_IND_REG_Data_Collect 1f 20200630| 99991231/ CACLR489 Stressed Gross CE to CCPs FR Scenario (Severely Adverse) [Numeric [Numeric (16,6) No |Gross CE that s a result of transactions conducted through CCPs. No [N/A No Change
FRY14Q |cPC |CPC_IND_REG |CPC_IND_REG_Data_Collect 1f 20200630[ 99991231/ CACLM911 Stressed Gross CE BHC or IHC or SLHC scenario [Numeric [Numeric (16,6) No |Gross CE under conditions. No [N/A No Change
FRY14Q [CPC___|CPC_IND_REG [CPC_IND_REG_Data_Collect i 20200630) CACLR517 Net CE excluding CCPs Numeric Numeric (16,6) No [The sum of positive Gross CE netting agreements for a given counterparty less the value of No /A No Change
FRY14Q [CPC |CPC_IND_REG /CPC_IND_REG_Data_Collect i 20200630[ 99991231 CACLR518 Net CE to CCPs Numeric Numeric (16,6) No Net CE that s a result of transactions conducted through CCPs. No /A No Change
FRY14Q [CPC |CPC_IND_REG |CPC_IND_REG_Data_Collect 1f 20200630| 99991231|CACLR519 Stressed Net CE excluding CCPs FR Scenario (Severely Adverse) Numeric [Numeric (16,6) No Full revaluation of Net CE excluding CCPs under conditions. No N/A No Change
FRY14Q |CPC CPC_IND_REG [CPC_IND_REG_Data_Collect 1 20200630[ 99991231 CACLR520 Stressed Net CE to CCPs FR Scenario (Severely Adverse) Numeric Numeric (16,6) No Full revaluation of Net CE to CCPs under applicable stressed conditions. No /A No Change
FRY14Q |cPC CPC_IND_REG |CPC_IND_REG_Data_Collect 1f 20200630| 99991231/ CACLM915 Stressed Net CE BHC or IHC or SLHC Scenario [Numeric Numeric (16,6) No Net CE under applicable stressed conditions. No [N/A No Change
[FRY14Q [CPC [CPC_IND_REG |CPC_IND_REG_Data_Collect 1f 20200630[ 99991231/CACLMI16 [CVA [Numeric [Numeric (16,6) No cva [No [N/A No Change
FRY14Q [CPC___|CPC_IND_REG [CPC_IND_REG_Data_Collect 1 20200630[99991231[CACLMO17 Stressed CVA FR Scenario and i Numeric Numeric (16,6) No Full revaluation of asset side CVA under stressed conditions. Stressed CVA should incorporate the _|No, V/A No Change
FRY14Q[CPC  |CPC_IND_REG [CPC_IND_REG_Data_Collect i 0630[ 99991231 CACLMO2 T Stressed CVA BHC or IHC or SLHC Scenario and BHC or IHC or SLHC Specification |Numeric Numeric (16,6) No [The fullrevaluation of asset-side CVA under stressed conditions. Stressed CVA should incorporate |No N/A No Change
the full revaluation of exposure, probability of default (PD), and loss given default (LGD) under
stressed con
FRY14Q [CPC |CPC_IND_REG |CPC_IND_REG_Data_Collect 1f cAcLMszs Single Name Credit Hedges Numeric Numeric (16,6) No e net notional it of singl dit hedges on the default of No N/A No Change
RY14Q [CPC___|CPC_EE RNK (CPC_EE_RNK_Data_Collect ID_RSD ID_RSSD umeric Numeric (7,01 [Yes Unique ID of the Reporting Institution o n No Change
RY14Q [CPC___|CPC_EE_RNK (CPC_EE_RNK_Data_Colect b o7 ot ateTime DateTime [Yes Reporting Quarter End Date (YYYY-MM-DDT00:00:00) o A No Change
RY18Q |CPC_|CPC_EE_RNK [CPC_EE_RNK_Data_Collect [TRANSTYPE [TRANSTYPE Varchar (1] res [TransType (insert "I, Update "U", Delete "D} o I No Change
RY14Q [CPC CPC_EE_RNK [CPC_EE_RNK_Data_Colect [CACBM901 Consolidated/Parent Counterparty 1D ext [Varchar (25) Yes Consoli arent Counterparty 1D o A No Change
RY14Q |CPC CPC_EE_RNK (CPC_EE_RNK_Data_Collect 20160630[ 99991231 CACB9224 Counterparty Legal Entity Identifier (LEJ) ext [Varchar (30) es Counterparty Legal Entity Identifier (LI 0 n Previously submitted historical records where the LEI |No Change
was left blank/NULL will be populated with 'NA'
FRY14Q [CPC CPC_EE_RNK CPC_EE_RNK_Data Collect B CACBM906 (Counterparty Legal Entity Internal Rating [Text [Varchar (5) Yes internal Rating No N/A No Change
FRY14Q [CPC CPC_EE_RNK (CPC_EE_RNK_Data_Colect 2 [CACBM907 Counterparty Legal Entity External Rating [Text [Varchar (5) Yes External rating from a Nationally Recognized Statistical Rating Organization (NRSRO) No N/A No Change
FRY14Q [CPC CPC_EE_RNK (CPC_EE_RNK_Data Colect 2 \CBM928 Tenor Bucket in Years Numeric [Numeric (18,15) [Yes [Tenor Bucket in Years (the time between time t and time - No N/A No Change
FRY14Q |CPC CPC_EE_RNK CPC_EE_RNK_Data_Collect 2 CACBM902 Netting Set ID [Text [Varchar (100] [Yes [ netting set ID s not applicable this field must be populated with “NA". This ID must be unique |No N/A No Change
and consistent across all sub-schedules L1-LS.
FRY14Q |CPC CPC_EE_RNK (CPC_EE_RNK_Data_Colect 2 20150331/ 99991231| CACBM903 Sub-netting Set 1D [Text [Varchar (200] es Used if CVAis calculated below the netting set level I a sub-netting set ID is not applicable this field No N/A No Change
must be populated with “NA”
v14Q [CPC CPC_EE_RNK [CPC_EE_RNK_Data_Colect CACVH346 Submission Type [Text [Varchar (30] Yes indicate 'CCAR/Stressed or 3 o /A No Change
v14q [CPC CPC_EE_RNK (CPC_EE_RNK_Data Colect 33 leDate Data as of date Date Date No Data as-of date (YYYY-MM-DD) o /A No Change
14Q [CPC CPC_EE_RNK CPC_EE_RNK_Data_Colect 20150331[ 99991231/ CACBMB99 Rank Numeric [Numeric (5,0) No [The rank of dered according to instructions. o /A No Change
14Q [CPC CPC_EE_RNK [CPC_EE_RNK_Data_Colect 20150331/ 99991231[ CACBM900 Consolidated/Parent Counterparty Name [Text [Varchar (200) No Consolidated/Parent Counterparty Name o /A No Change
14Q [CPC CPC_EE_RNK [CPC_EE_RNK_Data_Collect 20200630[99991231[CACB9017. [Counterparty Legal Entity Name [Text [Varchar (200) No Counterparty Legal Entity Name o /A No Change
14Q [CPC CPC_EE_RNK CPC_EE_RNK_Data_Collect 20150331/ 20160331 CACBM904 Industry [Text [Varchar (30) No Industry: Banks; CCPs; Financial guarantors; Local authorities; Non-financial corporates; Other o 7 [Archived
financials; Sovereigns; SPVs; or Other.
FRY14Q [CPC CPC_EE_RNK CPC_EE_RNK_Data_Colect 2 20150331/ 99991231 CACBMS905. Counterparty Legal Entity Country [Text [Varchar (2) No Countries should be identified using the standard ISO two-letter codes available at No N/A No Change
Ihttps://www.so.0rg/. For supranational entities report “XX."
FRY14Q [CPC CPC_EE_RNK (CPC_EE_RNK_Data_Collect 2 20150331/ 99991231{CACBP799 |EE - BHC or IFC or SLHC Specification Numeric No [E€BHC or IHC or SLHC Specification: The (unstressed) €€ metric used to calculate CVA for each | No N/A No Change
tenor bucket:
FRY14Q [CPC CPC_EE_RNK (CPC_EE_RNK_Data_Colect 2 20150331/ 99991231 CACBQAST Marginal PD Numeric [Numeric (20,18) No [The interpolated unilateral marginal PD for each time bucket between time t and -1, No N/A No Change
FRY14Q [CPC CPC_EE_RNK CPC_EE_RNK_Data_Colect 2 20150331[99991231[ CACBQ667 LG (CVA] Numeric Numeric (20,18) No Loss Given Default (1-Recovery Rate) used to calculate CVA No N/A No Change
FRY14Q [CPC CPC_EE_RNK [CPC_EE_RNK_Data_Colect 2 20150331[99991231[CACBR486 Discount Factor Numeri Numeric (20,18) No Discount factor used to calculate unstressed CVA No N/A No Change
FRY14Q [CPC CPC_EE_RNK [CPC_EE_RNK_Data_Colect 2 20150331[99991231[CACBRA87 Stressed EE - FR Scenario & FR Specification (severely Adverse) Numeric [Numeric (24,18) No [Stressed E€ calculated under the Federal Reserve (FR) shock scenario using the FR specification. __|No N/A No Change
FRY14Q [CPC CPC_EE_RNK [CPC_EE_RNK_Data_Collect B 20150331/ 20190930| CACBR488 Stressed EE - FR Scenario & FR Specification (Adverse) Numeric Numeric (24,18) No [Stressed E€ calculated under the Federal Reserve (FR) shock scenario using the FR specification.  |No N/A [Archived
FRY14Q [CPC CPC_EE_RNK CPC_EE_RNK_Data_Colect 2 20150331[99991231{ CACBRAST Stressed EE - BHC Scenario & BHC Specification Numeric Numeric (24,18) No [Stressed E€ calculated under the BHC shock scenario using the BHC's own specification. No /A No Change
FRY14Q |CPC CPC_EE_RNK (CPC_EE_RNK_Data_Colect 2 20150331/ 99991231| CACBR492 Stressed Marginal PD FR Scenario (severely Adverse) Numeric Numeric (20,18) No [ nal with PDs should not be |No N/A No Change
lconditioned on the survival of the BHC.
FRY14Q [CPC CPC_EE_RNK [CPC_EE_RNK_Data_Collect 2 20150331[ 20190930|CACBR493 Stressed Marginal PD FR Scenario (Adverse) Numeric [Numeric (20,18) No marginal with th PDs should not be_|No N/A [Archived
FRY14Q [CPC CPC_EE_RNK CPC_EE_RNK_Data_Collect 2 20150331/ 99991231| CACBR494 Stressed Marginal PD BHC Scenario Numeric (2018) No marginal iated with th PDs should not be |No N/A No Change
conditioned on the survival of the BHC.
FRY14Q [CPC CPC_EE_RNK CPC_EE_RNK_Data_Collect 2 20150331/ 99991231|CACBR495 Stressed LGD (CVA) FR Scenario (severely Adverse) No LGD used to calculate CVA in the applicable stressed scenario. No N/A No Change
FRY14Q |CPC CPC_EE_RNK [CPC_EE_RNK_Data_Collect 2 20150331/ 20190930| CACBR496 Stressed LGD (CVA) FR Scenario (Adverse] [Numeric (20,18) No LGD used to calculate CVA in the applicable stressed scenario. No N/A [Archived
FRY14Q [CPC CPC_EE_RNK [CPC_EE_RNK_Data_Colect 2 20150331[99991231[CACBRA97 Stressed LGD (CVA) BHC Scenario Numeric (20,18) No LGD used to calculate CVA in the applicable stressed scenario. No N/A No Change
FRY14Q [CPC CPC_EE_RNK CPC_EE_RNK_Data_Collect 2 20150331/ 99991231| CACBR498 Stressed LGD (PD) FR Scenario (Severely Adverse] Numeric Numeric (20,18) No LGD used to calculate PD in the applicable stressed scenario. No N/A No Change
FRY14Q [CPC CPC_EE_RNK [CPC_EE_RNK_Data_Collect 2 20150331[ 20190930 CACBR499 Stressed LGD (PD) FR Scenario (Adverse) Numeric Numeric (20,18) No LGD used to calculate PD in the applicable stressed scenario. o N/A [Archived
FRY14Q [CPC CPC_EE_RNK CPC_EE_RNK_Data_Collect 2 20150331/ 99991231| CACBR500 Stressed LGD (PD) BHC Scenario Numeric Numeric (20,18) No LGD used to calculate PD in the applicable stressed scenario. No N/A No Change
FRY14Q [CPC CPC_EE_RNK (CPC_EE_RNK_Data_Colect 2 20160630[ 99991231| CACBR620 Counterparty Legal Entity Industry Code Numeric Numeric (6,0) No Report the four to six digit numeric code that describes the primary business activity of the /A No Change
parent/consolidated entity according to the North American Industry Classification System (NAICS).
Six digit code required for all financial counterpartis. If a NAICS industry is not available, report the
relevant Global Industry Classification Standard (GICS) industry. If neither NAICS nor GICs industries
fable, report Industrial C )industry.
FRY14Q [CPC CPC_EE_RNK CPC_EE_RNK_Data_Collect 2 20160630[99991231[CACBR523 Stressed Discount Factor FR Scenario (Severely Adverse) Numeric Numeric (20,18) No [Discount factor used to calculate CVA in the applicable stressed scenario No /A No Change
FRY14Q [CPC CPC_EE_RNK [CPC_EE_RNK_Data_Collect 2 20160630] 20190930| CACBR524 Stressed Discount Factor FR Scenario (Adverse] Numeric (20,18) No Discount factor used to calculate CVA in the applicable stressed scenario. No N/A [Archived
v14Q [CPC CPC_EE_RNK [CPC_EE_RNK_Data_Colect 20160630[99991231|CACBR525 Stressed Discount Factor BHC Scenario Numeric No Discount factor used to calculate CVA in the applicable stressed scenario, o A No Change
14a [cPe CPC_EE_RNK CPC_EE_RNK_Data Colect 20210630[ 99991231[CACVM926 Subschedule_ID ext [Varchar (5) No [Sub Schedule: 'L2a', (2" o A No Change
140 [crc CPC_CRED QU [CPC_CRED_QLTY_Data_Collect 20150331[99991231(1D_RssD ID_RsSD umeric Numeric (7,01 [Yes Unique ID of the Reporting Institution o A No Change
14q [cPC CPC_CRED_QU [CPC_CRED_QUTY Data_Collect b D ateTime DateTime [Yes Reporting Quarter End Date (YYYY-MM-DDT00:00:00) o A No Change
140 [crC CPC_CRED_QU [CPC_CRED_QUTY_Data_Collect TRANSTYPE ext [Varchar (1) [Yes [TransType (Insert ", Update "U", Delete "D") 0 n No Change
14Q [cPC CPC_CRED_QU [CPC_CRED_QUTY Data_Collect c arent Counterparty 1D ext [Varchar (25] es c arent Counterparty 1D o A No Change
RY14Q |CPC CPC_CRED_QU [CPC_CRED_QLTY_Data_Collect (Counterparty Legal Entity Identifier (LEI) ext [Varchar (30) es [Counterparty Legal Entity dentifier (LE)) o A Previously submitted historical records where the LEI [No Change
was left blank/NULL will be populated with 'NA'
FRY14Q [CPC___|CPC_CRED_QLTY __|CPC_CRED_QLUTY Data Collect |3 Counterparty Legal Entity Internal rating [Text [Varchar (5) Yes internal Rating No N/A No Change
FRY14Q |CPC CPC_CRED_QLTY __|CPC_CRED_QLTY_Data_Collect 3 20150331] 99991231|CACQMSZ07. [Counterparty Legal Entity External rating [Text [Varchar (5) [Yes External rating from a Nationally Recognized Statistical Rating Organization (NRSRO). No N/A [No Change
FRY14Q |cPC CPC_CRED_QLTY CPC_CRED_QLTY Data_Collect 3 20150331{99991231{CACQR501 Time period (years) [Numeric [Numeric (6,3) [ves [The date for which the CDS (or other input) applies. [No [N/A No Change
FRY14Q[CPC  |CPC_CRED_QUTY |CPC_CRED_QUTY Data_Collect |3 31[CACQMI02  |Netting Set D [Text [Varchar (100) [Yes [ 2 netting set ID s not applicable this field must be populated with “NA". This ID must be unique |No /A No Change
nsistent across all sub-schedules L1-L5.
FRY14Q[CPC  |CPC_CRED_QUTY |CPC_CRED_QUTY Data_Collect |3 31[CACQMI03 [sub-netting Set 1D [Text [Varchar (200) [Yes Used if CVA s calculated below the netting set level. I a sub-netting set ID is not applicable this field No /A No Change
must be populated with “NA”.
RY14Q [CPC___|CPC_CRED QUTY___|CPC_CRED_QUTY Data Collect 150331] 99991231[CACVH346 Submission Type [Text [Varchar (30] es Indicate 'CCAR/Stressed or g No /A No Change
RY14q [cPC___|cPC_CRED QUi [CPC_CRED_QUTY_Data_Collect 15033 i leDate Data as of date Date Date No Data as-of date (YYYY-MM-DD) No /A No Change
¥14Q [CPC___[CPC_CRED_QUTY __|CPC_CRED_QUTY _Data Collect [CACQM899 ___[Rank Numeric Numeric (5,01 No [The rank of dered according to instructions No /A No Change
¥14Q [CPC___[CPC_CRED_QUTY __|CPC_CRED_QUTY _Data Collect [CAcaM900 __|c ounterparty Name [Text (200) No [Consolidated/Parent Counterparty Name No /A No Change
¥14Q [CPC___[CPC_CRED_QUTY __|CPC_CRED_QUTY _Data Collect 1231[CACQS0: [Counterparty Legal Entity Name [Text [Varchar (200 No Counterparty Legal Entity Name No N/A No Change
v14Q [CPC CPC_CRED_aU [CPC_CRED_QUTY Data_Collect 1 160331]CACQMS04 Industry [Text [Varchar (30) No industry: Banks; CCPs; Financial guarantors; Local authorities; Non-financial corporates; Other ___|No N/A [Archived




FRY14Q [CPC CPC_CRED_QUTY  |CPC_CRED_QUTY Data_Collect |3 31[CACQMI05  [Counterparty Legal Entity Country [Text Varchar (2) No [Countries should be identified using the standard IS0 two-letter codes available at No N/A No Change
Ihttps://www.so.org/. For supranational entities report “XX."
FRY14Q [CPC CPC_CRED_QUTY___|CPC_CRED_QUTY Data Collect |3 150331/ 99991231[ CACQRSO: [Market spread (bps) Numeric Numeric (27,18) No [Market spread (bps). If this value comes from a proxy grid, enter the value from the grid. The whole No /A No Change
FRY14Q[CPC  |CPC_CRED_QUTY  |CPC_CRED_QUTY Data Collect |3 31[CACQRS0: Spread adjustment (bps) [Text [Varchar (30) No [The amount and operator (e.g, " and "+) of adjustments (in bps), if any, applied to the market |No /A No Change
spread. This may be zero or blank if no add-on is used.
FRY14Q [CPC |CPC_CRED_QLTY CPC_CRED_QLTY_Data_Collect 3 20150331{ 99991231|CACQR504. [Spread (bps) used in CVA calculation [Numeric Numeric (27,18) No [The spread (bps) used in the CVA calculation. This may be left blank if the market spread of the [No [N/A No Change
FRY14Q [CPC  |CPC_CRED_QLTY  |CPC_CRED_QUTY Data Collect |3 20150331] 99991231 CACQR505 Stressed spreads (bps) FR Scenario (severely Adverse) Numeric Numeric (27,18) No [The stressed values of CDS spreads used in the stressed CVA calculation. No /A No Change
FRY14Q |CPC |CPC_CRED_QLTY [CPC_CRED_QLTY_Data_Collect 3 20150331 20190930/ CACQR506 (bps) FR Scenario (Adverse) [Numeric Numeric (27,18) No [The stressed values of CDS spreads used in the stressed CVA calculation. No [N/A |Archived
FRY14Q [CPC  |CPC_CRED_QLTY  |CPC_CRED_QUTY Data Collect |3 20150331 99991231{CACQRS07 Stressed spreads (bps) BHC Scenario Numeric Numeric (27,18) No [The stressed values of CDS spreads used in the stressed CVA calculation. No /A No Change
FRY14Q [CPC |cPC_CRED_QLTY [CPC_CRED_QLTY_Data_Collect 3 20150331 99991231|CACQR508 [Mapping approach [Text. [Varchar (20) No [The type of proxy mapping approach used: “Single name own" or “Proxy" [No 'N_/A No Change
FRY14Q [CPC  |CPC_CRED_QLTY  |CPC_CRED_QUTY Data Collect |3 20150331 99991231 CACQR509 Proxy mapping approach [Text [Varchar (35) No 1f single name own approach is not used, indicate the type of proxy mapping approach used. Report|No N/A No Change
|one of the following: Sing! party, v on list provided
above), Ratings class (indicate the rating; e.g., AAA, AA), Industry-rating, Industry-geography,
Industry-rating-geography, Rating-geography, or Other, This field may be left blank when mapping
approach is Single name own.
FRY14Q [CPC CPC_CRED_QUTY__|CPC_CRED_QUTY_Data_Collect |3 20150331] 99991231 CACQR510 Proxy name [Text [Varchar (75) No identify the used. No N/A No Change
FRY14Q |CPC CPC_CRED_QUTY | CPC_CRED_QUTY_Data_Collect |3 20150331[ 99991231/CACQRS11 Market input type [Text [Varchar (15) No [The type of market input used: COS spreads, Bond spreads, KMV-EDFs, or Other. No N/A No Change
14Q [CPC CPC_CRED_QU [CPC_CRED_QUTY Data_Colect 1 CACQRST. Ticker / identifier oxt [Varchar (25) No [Where applicable, the ticker number used (e 8., COX IG AA, single name ticker). o A No Change
140 [CPC CPC_CRED_QU [CPC_CRED_QUTY _Data_Colect 1 CACaRS1 Report date ate Date No [The date of the market data o A No Change
14Q [CPC CPC_CRED_QU [CPC_CRED_QUTY _Data_Collect 1 CACQRS14 Source (Bloomberg, Markit, KMV, etc.) ext [Varchar (25) No [The source of the market data (e.g., Bloomberg, Markit). o A No Change
140 [CPC CPC_CRED_QU [CPC_CRED_QUTY Data_Collect 1 cACQRST! [Comments ext [Varchar (10001 No Comments 0 A No Change
14Q [CPC CPC_CRED_QU [CPC_CRED_QUTY_Data_Colect 1 CACQR620 Counterparty Legal Entity Industry Code Numeric Numeric (6,0) No Report the four to six digit numeric code that describes the primary business activity of the o A No Change
parent/consolidated entity according to the North American Industry Classification System (NAICS).
igit code required for all financial counterparties. If a NAICS industry is not available, report the
relevant Global Industry Classification Standard (GICS) industry. If neither NAICS nor GICs industries
ilable, report Industrial Classification (SIC) industry.
14q [cPC CPC_CRED_QUTY___|CPC_CRED_QLTY Data Collect |3 20210630] 99991231/CACVM926 Subschedule D oxt [Varchar (5) No [Sub Schedule: '3a’, (36" o A No Change
140 [cPC CPC_SENS A [CPC_SENS_AGG Data_Collect 4a 20150331[99991231[1D_RssD ID_RsSD umeric Numeric (7,0) [Yes nique ID of the Reporting Institution o A No Change
14Q [cPC CPC_SENS A [CPC_SENS_AGG Data Collect 4a b o7 b ot ateTime DateTime es porting Quarter End Date (YYYY-MM-DDT00:00:00) o A No Change
10 cPC_|cPe_SENs A CPC_SENS_AGG Data Collect __|4.a TRANSTYPE ext Varchar (1] ves ransType (Insert "', Update "U", Delete "D} o I No Change
4 [cPC CPC_SENS_AC [CPC_SENS_AGG Data_Collect 4a CACURS26 sk Factor Category ext [Varchar (50] [Yes sk Factor Category o A No Change
40 [cpc CPC_SENS A [CPC_SENS_AGG_Data_Collect 4a cacuwasg isk Factor Description ext [Varchar (50) es isk Factor Description o A No Change
4 [cPC CPC_SENS_AC [CPC_SENS_AGG_Data_Collect a CACURS27 isk Slide ext archar (10) Yes sk Slide o A No Change
40 [cpc CPC_SENS A [CPC_SENS_AGG_Data_Collect a cacvH3a6 ubmission Type ext jarchar (30) [Yes indicate 'CCAR/Stressed or o ’@ No Change
4q [cpc CPC_SENS [CPC_SENS_AGG Data_Collect a FileDate ata as of date ate ate No ata as-of date (YYYY-MM-DD) o N/A No Change
40 |CPC CPC_SENS_/ [CPC_SENS_A ita_Collect CACURS28 isk Sensitivity umeric jumeric (12,6) No 0 |n/A No Change
40 |CPC CPC_SENS_RAI |CPC_SENS_RANK_Data_Collect. 99991231|ID_RSSD )_RSSD umeric jumeric (7,0) [ves nique 1D of the Reporting Institution o |n/A No Change
14q [cPe (CPC_SENS_RA [CPC_SENS_RANK Data_Collect b o7 ) oT ateTime ateTime es porting Quarter End Date (YYYY-MM-DDT00:00:00) o N/A No Change
120 |CPC_|CPC_SENS_ RAI [CPC_SENS_RANK_Data_Collect TRANSTYPE ext archar (1) ves ransType (Insert "', Update "U", Delete "D} o /A No Change
4 [cPC CPC_SENS_RAI [CPC_SENS_RANK Data_Collect CACURS26 sk Factor Category ext [Varchar (50) [Yes sk Factor Category o A No Change
40 [crc CPC_SENS_RA [CPC_SENS_RANK Data_Collect cacuwasg isk Factor Description ext [Varchar (50) Yes isk Factor Description 0 A No Change
4 [cPC CPC_SENS_RAT [CPC_SENS_RANK Data_Collect CACURS27 isk Slide ext [Varchar (10) Yes sk Slide o A No Change
40 [cpc CPC_SENS_RA [CPC_SENS_RANK Data_Collect cacumso1 arent Counterparty 1D ext [Varchar (35) [Yes arent Counterparty 1D 0 n No Change
4q [cpc CPC_SENS_RA [CPC_SENS_RANK Data_Collect CACVH346. ubmission Type ext [Varchar (30) Yes Indicate 'CCAR/Stressed or o A No Change
4q [crc CPC_SENS RA [CPC_SENS_RANK Data_Collect FileDate ata as of date ate Date No Data as-of date (YYYY-MM-DD) o A No Change
140 [cPC CPC_SENS_RAT [CPC_SENS_RANK Data_Collect 31[CACUMB99 ank Numeric [Numeric (5,0) No [The rank of dered according to instructions. o A No Change
14Q [CPC (CPC_SENS_RA [CPC_SENS_RANK Data_Collect 31[CACUM900 c Parent Counterparty Name [Text [Varct No Consoli Counterparty o A No Change
¥14Q |cPC [CPC_SENS_RAT |CPC_SENS_RANK_Data_Collect 1231[CACURS28 i [Numeri [Num No Risk Sensitivity o A No Change
1aq [cPC CPC_SFT_Ci [CPC_SFT_CP_Data_Collect 1,51a,51 31[1D_RSD 1D_RSSD umeric Nur [Yes Unique 1D of the Reporting Institution o A [Archive:
14q [CPC cPC_SFT_Ci [CPC_SFT_CP_Data_Collect 1,51a,5.1. 231] b_OT ateTime Date [Yes Reporting Quarter End Date (YYYY-MM-DDT00:00:00) o |@ [Archive
14q [cPe CPC_SFT_Ci [CPC_SFT_CP_Data_Collect 1,51a,5.1 TRANSTYPE ext [Varct [Yes [TransType (insert "I", Update "U", Delete "D") o N/A [Archive
140 [crc cPC_sFT_ci [CPC_SFT_CP_Data_Collect 1,51a,51 20171 ext [Varct [Yes Sub Schedule: (51", 151a o N/A [Archive:
14Q [cPC CPC_SFT_Ci [CPC_SFT_CP_Data_Collect 1,5.12,5.1b | 20150331] 20171231|CACNMS01 Parent/Consolidated Entity CP 1D ext [Varchar (30] [Yes [A unique identifier assigned to the counterparty reported in the Counterparty Name column, which [No /A [Archive:
must be th entity.
FRY14Q[CPC  |CPC_SFT_CP CPC_SFT_CP_Data_Collect 51,5.1a,5.1b | 20150331] 20171231[CACNM302 Netting Agreement ID [Text Varchar (75) [Yes [A unique identifier (for example, alphanumeric) assigned to the netting agreement being reported. |No /A [Archived
FRY14Q[CPC |CPC_SFT_CP CPC_SFT_CP_Data_Collect 5.1,5.1a,5.1b | 20150331] 20171231[CACNRE21 Legal Entity 1D [Text [Varchar (30) [Yes [A unique identifier (for example, alphanumeric) assigned to the legal entity reported in the /A [Archived
c Entity column, which d entity. This I
must be unique and consistent across sub-schedules
FRY1aQ [CPC___|CPC_SFT_CP [CPC_SFT_CP_Data_Collect 5.1,51,5.1b | 20150331| 20171231|CACVH346 Submission Type [Text [Varchar (30) [Yes Indicate ‘CCAR/Stressed or ‘Regular/Unstressed" No /A [Archived
FRY14Q [CPC [cPC_SFT_CP [CPC_SFT_CP_Data_Collect 5.1,5.1.2, 5.1.b_| 20150331| 20171231]FileDate [Data as of date Date Date No. Data as-of date (YYYY-MM-DD) [No N/A [Archived
FRY1aQ [CPC |CPC_SFT_CP (CPC_SFT_CP_Data_Collect 5.1,5.12,5.1b | 20150331| 20171231|CACNME99 Rank Text [Varchar (5) No [The rank of ding to th dule instructions. No /A [Archived
FRY14Q [CPC___|CPC_SFT_CP (CPC_SFT_CP_Data_Collect 5.1,5.1a,5.1b | 20150331| 20171231|CACNMI00 [Text [Varchar (200) No [The name of the consolidated organization that is either a CCP, G-7 sovereign country, or one of the|No /A [Archived
FRY14Q [CPC |cPc_sFT_cp [CPC_SFT_CP_Data_Collect 5.1,512,5.1b ZOlSUSﬂlCACNQOl? CP Legal Entity Name [Text [Varchar (200) No |The name of the legal entity with whom the netting agreement was executed. No N/A [Archived
FRY1aQ [CPC  |CPC_SFT_CP (CPC_SFT_CP_Data_Collect 51,512,510 Industry [Text [Varchar (30) No Industry: Banks; CCPs; Financial guarantors; Local authorities; Non-financial corporates; Other |No N/A [Archived
financials; Sovereigns; SPVSs; or Other.
FRY14Q |CPC CPC_SFT_CP. (CPC_SFT_CP_Data_Collect 5.1,5.1a,5.1b | 20150331| 20171231|CACNMI05 Country. [Text [Varchar (2) No Country: Countries should be identified using the standard IS0 two-letter codes available at No N/A [Archived
https:// v t XX
FRY14Q [CPC CPC_SFT_CP. (CPC_SFT_Cp_Data_Collect 5.1,5.1a,5.1b | 20150331| 20171231|CACNMI06 internal rating [Text [Varchar (5) No Internal Rating No N/A [Archived
FRY14Q [CPC CPC_SFT_CP. (CPC_SFT_Cp_Data_Collect 5.1,5.1a,5.1b | 20150331| 20171231|CACNMI07 External rating [Text [Varchar (5) No External rating from a Nationally Recognized Statistical Rating Organization (NRSRO). No /A [Archived
FRY14Q |CPC CPC_SFT_CP. (CPC_SFT_CP_Data_Collect 51,5.1a,5.1b | 20150331| 20171231|CACNR529 [Agreement Type [Text [Varchar (30) No [Agreement Type: Repo, Sec Lending, or Cross-product (combined), No /A [Archived
RY14Q [CPC C_SFT_Ci C_SFT_Cp_Data_Collect 512, 20150331{ 20171231|CACNRS30 ext rchar (10] o [Agreement Role: Principal or Agent o rchive
RY14Q [CPC C_SFT_Ci C_SFT_Cp_Data_Collect ,512,5. ext rchar (200 o [Agreement Detail o rchive
RY14Q [CPC C_SFT_Ci C_SFT_CP_Data_Collect ,512,5. Netting Level ext rchar (30] o Netting Level: Legal Entity as Principal, Legal Entity as Agent, or Client. o rchive
RY14Q [CPC C_SFT_Ci C_SFT_CP_Data_Collect 512, [Netting Set Detail ext rchar (15) o }&umg Set Detail: Liquid or Less Liquid. 0 rchive
RY14Q [CPC C_SFT_Ci C_SFT_CP_Data_Collect 512, Legal ext rchar (3 o [Whether the netting agreement in the jurisdiction of party legal_|No rchive:
RY14Q [CPC CPC_sFT_ci C_SFT_Cp_Data_Collect 51, [WWR position ext rchar (8 o [Wrong-way risk position: Specific, General, or None. o rchive
RY14Q [CPC CPC_sFT_ci C_SFT_CP_Data_Collect 513, Total Stressed Net CE FR scenario (severely Adverse) umeric umeric (12,6] o [The full revaluation of Net CE for both SFT Tegal entity 7R [No rchive
RY14Q[CPC |CPC_SFT_Ci C_SFT_CP_Data_Collect 514, 20150331{ 20171231|CACNRS37 Total Stressed Net CE FR scenario (Adverse) umeric umeric (12,6) o [The full revaluation of Net CE for both SFT to the legal FR [No rchive
stressed value for global market This
lamount should only be reported once per legal entity.
FRY14Q [CPC____[CPC_SFT_CP [CPC_SFT_CP_Data_Collect 51,5.1.2,5.1b | 20150331] 20171231|CACNRS38 Stressed Net CE FR scenario (Severely Adverse) Numeric Numeric (12,6) No [Stressed Net CE FR scenario (severely Adverse) No /A [Archived
FRY14Q [CPC___[CPC_SFT_CP [CPC_SFT_CP_Data_Collect 5.1,5.1.2,5.1b | 20150331] 20171231|CACNRS39 Stressed Net CE FR scenario (Adverse] Numeri 12,6) No [Stressed Net CE FR scenario (Adverse) No V/A [Archived
FRY14Q [CPC___|cPC_SFT_CP. [CPC_SFT_CP_Data_Collect 5.1,5.1.3,5.1b | 20150331/ 20171231|CACNRS40 Stressed Mt Posted FR scenario (Severely Adverse) Numeri 12,6) No [The values using i global market shock|No VA [Archived
FRY14Q[CPC[cPC_SFT_CP. (CPC_SFT_CP_Data_Collect 51,5.1.2,5.1b | 20150331 20171231|CACNRS41 Stressed MtM Posted FR scenario (Adverse) Numeric Numeric (12,6) No [The Values using full i global market shock|No /A [Archived
scenario of the cash and assets reported in the Mark-to-Market Posted column.
FRY14Q [CPC CPC_SFT_CP. (CPC_SFT_CP_Data_Collect 5.1,5.12,5.1b | 2015033 chcwsaz Stressed MM Received FR scenario (severely Adverse] Numeric Numeric (12,6) No [The gross cumulative MM values using full revaluation under each supervisory global market shock | N N/A [Archived
FRY14Q |CPC CPC_SFT_CP. (CPC_SFT_CP_Data_Collect 51,5.1a,5.1b | 20150331| 20171231|CACNRS43 Stressed MM Received FR scenario (Adverse) Numeric Numeric (12,6) No [The gross cumulative MtM values using full revaluation under each supervisory global market shock|No N/A [Archived
scenario of the cash and assets reported in th i y
FRY14Q [CPC___|CPC_SFT_CP [CPC_SFT_CP_Data_Collect 5.1,5.1.3,51b | 20150331] 20171231|CACNMI12 Net CE Numeric Numeric (12,6) No [The current credit exposure to the counterparty legal entity for the netting agreement under close- [No VA [Archived
FRY14Q [CPC |CPC_SFT_CP CPC_SFT_CP_Data_Collect 5.1,5.1.2,5.1b | 20150331 20171231|CACNR544 Wit Posted Numeric Numeric (12,6) No [The gross cumulative mark-to-market (Mt value of the cash and assets posted to the legal entity |No /A [Archived
under the netting agreement
FRY14Q [CPC___[CPC SFT_CP [CPC_SFT_CP_Data_Collect 5.1,5.1.3,5.1b | 20150331] 20171231|CACNRS45 MM Received Numeric Numeric (12,6) No [The gross cumulative mark-to-market (MtM) value of the cash and assets received from the legal _|No N/A [Archived




FRY14Q [CPC CPC_SFT_CP [CPC_SFT_CP_Data_Collect 5.1,5.1.3,5.1b | 20150331] 20171231]CACNR546 [CP Credit Entity Type [Optionall [Text [Varchar (20] No [The type o institution for which the five-year CDS spread is being reported. The possible options |No /A [Archived
lare CP Legal Entity, CP Parent, and Proxy.
FRY14Q [CPC____[CPC_SFT_CP [CPC_SFT_CP_Data_Collect 5.1,5.1.3,5.1b | 20150331] 20171231|CACNRS47 CP Credit Spread (bp) [Optionall Numeric Numeric (14,5) No [The five-year CDS spread for which the reference entity is either the CP legal enity, the CP Parent_|No N/A [Archived
FRY14Q [CPC  |CPC_SFT_CP (CPC_SFT_CP_Data_Collect 51,5.1a,5.1b | 20150331] 20171231[CACN9224 CP Legal Entity Identifier [Optional] [Text [Varchar (30) No [The offcial globally recognized legal entity identifier (LEl) of the CP legal entity. No /A [Archived
FRY14Q [CPC___|cPC_SFT_CP. [CPC_SFT_CP_Data_Collect 51,5.1.2,51b | 20150331] 20171231|CACNR548 cP FR scenario (Severely Adverse) [Optional] Numeric 14,5) No [The reported five-year CDS spread as stressed according to the supervisory global market shock _|No /A [Archived
FRY14Q [CPC |CPC_SFT_CP CPC_SFT_CP_Data_Collect 51,5.1.2,5.1b | 20150331 20171231|CACNR549 CP Stressed Spread FR scenario (Adverse) [Optional] Numeric Numeric (14,5) No [The reported five-year CDS spread as stressed according to the supervisory global market shock |No /A [Archived
scenario,
FRY14Q[CPC  [cPC_SFT_CP. (CPC_SFT_CP_Data_Collect 5.1,5.1.3,5.1b | 20160630| 20171231|CACNR620 Industry Code Numeric Numeric (6,0) No Report the four to six digit numeric code that describes the primary business activity of the legal |No /A [Archived
lentity according to the North American Industry Classification System (NAICS). Six digit code
equired for al financial i
FRY14Q [CPC [cPC_SFT_MTM [CPC_SFT_MTM_Data_Collect 5.2 20150331[99991231ID_RSSD ID_RSSD [Numeric [Numeric (7,0) [ves nique 1D of the Reporting Institution No [N/A No Change
FRY14Q [CPC___|CPC_SFT_MTM___|CPC_SFT_MTM_Data Collect 5.2 ot DateTime DateTime [Yes eporting Quarter End Date (YYYY-MM-DDT00:00:00) No /A No Change
FRY120 [CPC_|CPC_SFT_MTM___|CPC_SFT_MTM_Data Collect 52 RA TRANSTYPE Text [Varchar (1) es ransType (Insert "I', Update "U", Delete "D") No /A No Change
FRY14Q [CPC CPC_SFT_MTM | CPC_SFT_MTM_Data_Collect 52 99991231[CACVM926 Subschedule_ID [Text [Varchar (5) [Yes + 152, 522" No N/A n submissions on and after 20180331, report a value |No Change
of 152
FRY14Q [CPC CPC_SFT_MTM |CPC_SFT_MTM_Data_Collect 52 20150331[ 99991231/ CACNM01 Consolidated/Parent Counterparty 1D [Text [Varchar (30) [Ves [A unique identifier assigned to the counterparty reported in the Counterparty Name column, which [No N/A No Change
must be th entity.
FRY14Q [CPC CPC_SFT_MTM____|CPC_SFT_MTM_Data_Collect 52 20150331[99991231[ CACNR621 Counterparty Legal Entity Identifier (LE1) [Text [Varchar (30] es c Legal Entity Identifier (LEI) No N/A No Change
FRY14Q |CPC CPC_SFT_MTM|CPC_SFT_MTM_Data_Collect 52 20150331 CACNM902 Netting Set ID [Text [Varchar (75) [Yes 1f 2 netting set ID s not applicable this field must be populated with “NA”. This ID must be unique |No N/A No Change
land consistent across all sub-schedules L.1-LS,
FRY14Q [CPC CPC_SFT_MTM____[CPC_SFT_MTM_Data_Collect 52 Submission Type [Text [Varchar (30) [Yes indicate 'CCAR/Stressed or ‘Regular/Unstressed” No N/A No Change
FRY14Q [CPC___|CPC_SFT_MTM___|CPC_SFT_MTM Data Collect 5.2 59991231FileD: Data as of date Date Date No Data as-of date (YYYY-MM-DD) No /A No Change
FRY14Q [CPC [CPC_SFT_MTM [CPC_SFT_MTM_Data_Collect 5.2 20180331{99991231[CACNIDEO [Rank Methodology [Text [Varchar(30) No Indicate wi ppl h d [No [N/A No Change
FRY14Q[CPC  [CPC_SFT_MTM  |CPC_SFT_MTM_Data_Collect 52 31{CACNMB899 Rank [Text [Varchar (5) No [The rank of dered according to instructions. No N/A No Change
FRY14Q [CPC CPC_SFT_MTM | CPC_SFT_MTM_Data_Collect 52 20150331/ 99991231 CACNMI00 Consolidated/Parent Counterparty Name [Text [Varchar (200] No Consolidated/Parent Counterparty Name No N/A No Change
FRY14Q [CPC CPC_SFT_MTM___[CPC_SFT_MTM_Data Collect 52 20150331[99991231[ CACNS017 Counterparty Legal Entity Name [Text [Varchar (200 No [The name of the Iegal entity with whom the ‘was executed No No Change
FRY14Q |CPC CPC_SFT_MTM|CPC_SFT_MTM_Data_Collect 52 20150331/ 99991231[ CACNFCE3 [Unstressed MM (Posted) - Central Debt MM (Posted) -United States Numeric Numeric (12,6) No Unstressed - Posted:This category includes debt obligations issued by a sovereign entity or a No No Change
SE) not include i
securities. The amounts must be separated by the sovereign entity sub-categories: United States,
Germany, United Kingdom & France, Other
FRY14Q |CPC CPC_SFT_MTM |CPC_SFT_MTM_Data_Collect 52 20150331] 99991231| CACNFCS4 Unstressed MM (Posted) - Central Debt. MtM (Posted) - Germany. Numeric Numeric (12,6) No Unstressed - Posted:This category includes debt obligations issued by a sovereign entity or a No No Change
(65E) gory does not include i
securities. The amounts must be separated by the sovereign entity sub-categories: United States,
Germany, United Kingdom & France, Other
FRY14Q |CPC CPC_SFT_MTM|CPC_SFT_MTM_Data_Collect 52 20150331/ 99991231] CACNFCE5 Unstressed MtM (Posted) - Central Debt MiM (Posted) -United Kingdor/France |Numeric Numeric (12,6) No Unstressed - Posted:This category includes debt obligations issued by 2 sovereign entity or a No No Change
(6SE). gory does not include i
securities. The amounts must be separated by the sovereign entity sub-categories: United States,
Germany, United Kingdom & France, Other s
FRY14Q |CPC CPC_SFT_MTM|CPC_SFT_MTM_Data_Collect 52 20150331] 99991231| CACNFCS6 Unstressed MM (Posted) - Central Debt MM (Posted) - Other Eurozone Numeric Numeric (12,6) No Unstressed - Posted:This category includes debt obligations issued by 2 sovereign entity or a No No Change
(65E). gory does not include i
securities. The amounts must be separated by the sovereign entity sub-categories: United States,
Germany, United Kingdom & France, Other !
FRY14Q |CPC CPC_SFT_MTM |CPC_SFT_MTM_Data_Collect 52 20150331] 99991231| CACNFCS7 Unstressed MUM (Posted) - Central Debt MM (Posted) - Japan Numeric Numeric (12,6) No Unstressed - Posted:This category includes debt obligations issued by a sovereign entity or a No No Change
- (G5E). gory does not include i
FRY14Q |CPC CPC_SFT_MTM |CPC_SFT_MTM_Data_Collect 52 20150331] 99991231| CACNFCS8 Unstressed MM (Posted) - Central Debt. MM (Posted) - Other Numeric Numeric (12,6) No Unstressed - Posted:This category includes debt obligations issued by a sovereign entity or a No No Change
(G5E not include
securities. The amounts must be separated by the sovereign entity sub-categories: United States,
Germany, United Kingdom & France, Other !
FRY14Q |CPC CPC_SFT_MTM |CPC_SFT_MTM_Data_Collect 52 20150331] 99991231| CACNFC59 Unstressed MM (Posted) - Equity MM (Posted) - US Numeric Numeric (12,6) No Unstressed - Posted:This category includes publicly traded and privately issued equity securities. |No N/A No Change
- [The amounts must be separated by the country in which the issuing entity is domiciled, which are
FRY14Q |CPC CPC_SFT_MTM |CPC_SFT_MTM_Data_Collect 52 20150331] 99991231| CACNFCE0 Unstressed MM (Posted) - Equity MtM (Posted) - CAD Numeric Numeric (12,6) No Unstressed - Posted:This category includes publicly traded and privately issued equity securities. |No N/A No Change
[The amounts must be separated by the country in which the issuing entity is domiciled, which are
lgrouped into the following sub-categories: United States, Canada, United Kingdom, Eurozone, and
Other.
FRY14Q [CPC CPC_SFT_MTM | CPC_SFT_MTM_Data_Collect 52 20150331] 99991231[CACNFC61 Unstressed MM (Posted) - Equity MtM (Posted) - UK Numeric Numeric (12,6) No Unstressed - Posted:This category includes publicly traded and privately issued equity securities. |No N/A No Change
[The amounts must be separated by the country in which the issuing entity is domiciled, which are
FRY14Q |CPC CPC_SFT_MTM | CPC_SFT_MTM_Data_Collect 52 20150331{ 99991231[CACNFC62 Unstressed MM (Posted) - Equity MtM (Posted) - Eurozone Numeric Numeric (12,6) No Unstressed - Posted: This category includes publicly traded and privately issued equity securities. | No N/A No Change
[The amounts must be separated by the country in which the issuing entity is domiciled, which are
lgrouped into the following sub-categories: United States, Canada, United Kingdom, Eurozone, and
Other.
FRY14Q |CPC CPC_SFT_MTM |CPC_SFT_MTM_Data_Collect 52 20150331{ 99991231|CACNFC63 Unstressed MM (Posted MM (Posted) - Other E (specify)  |Numeric Numeric (12,6) No Unstressed - Posted:This category includes publicly traded and privately issued equity securities. |No N/A No Change
[The amounts must be separated by the country in which the issuing entity is domiciled, which are
FRY14Q |CPC CPC_SFT_MTM |CPC_SFT_MTM_Data_Collect 52 20150331] 99991231| CACNFCG4 Unstressed MM (Posted) - Corporate Bonds Advanced Economies MM (Posted) |Numeric Numeric (12,6) No d:This category includes all d by any public or private entity |No N/A No Change
G that is not backed by the full faith and credit of a single sovereign country; specifically it includes
This category does not paper. The issuing entity must be
domiciled thatis defined dvanced economy in the dule F.
[The amounts must be separated into two sub-categories: Investment Grade (IG) and Sub-
Investment Grade (Sub-G).
FRY14Q [CPC CPC_SFT_MTM | CPC_SFT_MTM_Data_Collect 52 20150331] 99991231[CACNFC65 Unstressed MtM (Posted) - Corporate Bonds Advanced Economies MtM (Posted) [Numeric Numeric (12,6) No Unstressed - Posted:This category includes all debt obligations issued by any public or private entity | No N/A No Change
su that is not backed by the full faith and credit of a single sovereign country; specifically it includes
FRY14Q [CPC CPC_SFT_MTM | CPC_SFT_MTM_Data_Collect 52 20150331{ 99991231/CACNFC66. Unstressed MtM (Posted) - Corporate Bonds, Other Economies MM (Posted) - 16| Numeric Numeric (12,6) No Unstressed - Posted: This category includes all i d by any public or private entity [No N/A No Change
that is not backed by the full faith and credit of a single sovereign country; specifically, it includes
gory paper. The issuing entity must be
domiciled in a sovereign that is not an advanced economy as defined in the instructions for
schedule F. into Investment Grade (IG) and
Sub-Investment Grade (Sub-IG).
FRY14Q |CPC CPC_SFT_MTM |CPC_SFT_MTM_Data_Collect 52 20150331] 99991231| CACNFC67 Unstressed MM (Posted) - Corporate Bonds, Other Economies MtM (Posted) - | Numeric Numeric (12,6) No category includes all . by any public or private entity |No N/A No Change
sub-iG that is not backed by the full faith and credit of a single sovereign country; specifically, it includes
FRY14Q |CPC CPC_SFT_MTM |CPC_SFT_MTM_Data_Collect 52 20150331] 99991231| CACNFCE8 [Unstressed MtM (Posted) - ETF (Posted) - Equity Numeric Numeric (12,6) No d t Shares of exch: dinvestment funds_|No N/A No Change
(ETFs). The amounts must be separated into two sub-categories that define the majority of the
assets held by a given ETF: Equity and Fixed Income.
FRY14Q [CPC CPC_SFT_MTM | CPC_SFT_MTM_Data_Collect 52 20150331[ 99991231/CACNFC63. Unstressed MM (Posted) - ETF (Posted) - Fixed Income Numeric Numeric (12,6) No Unstressed - Posted:This cat investment funds |No N/A No Change
(€TFs). The be separated into two sub- that define the maj




FRY14Q

CPC_SFT_MTM

[CPC_SFT_MTM_Data_Collect

20150331

99991231]

[CACNFC70

[Unstressed MM (Posted) - US Agency MBS/CMBS MeM (Posted) - Pass-Throughs

Numeric

Numeric (12,6)

No

Unstressed - Posted:This category includes mortgage-backed securities (MBS) and commercial
mortgage-backed securities (CMBS) issued by U.5. government agencies and U.S. government-
sponsored enterprises (GSEs), as defined in the FR Y-9C. The amounts must be separated into two
sub-categories: Pass-throughs and Other.

N/A

[No Change

FRY14Q

CPC_SFT_MTM

[CPC_SFT_MTM_Data_Collect

31|

[cACNFCT1

Unstressed MM (Posted) - US Agency MBS/CMBS MM (Posted) - Other (specify)|

Numeric

Numeric (12,6)

No

Unstressed - Posted:This category includes mortgage-backed securities (MBS) and commercial
mortgage-backed securities (CMBS) issued by U.5. government agencies and U.S. government-

N/A

No Change

FRY14Q

CPC_SFT_MTM

[CPC_SFT_MTM_Data_Collect

FRY14Q

[cPC_SFT_MTM™

(CPC_SFT_MTM_Data_Collect

20150331

FRY140

[cPC_SFT_mTM

(CPC_SFT_MTM_Data_Collect

20150331

31|

99991231

99991231

[CACNF

Unstressed MM (Posted) - Non-Agency RMBS/ABS/CMBS MM (Posted) -
Investment Grade

Numeric

Numeric (12,6)

No

Unstressed - Posted:This category includes residential mortgage-backed securities (RMBS), asset-
backed securities (ABS), and CMBS issued by an entity other than U.S. government agencies or U.S.
|GSEs. The amounts must be separated into two sub-categories: G and Sub-IG.

No Change

[cacNFC73

[Unstressed MM (Posted) - Non-Agency RMBS/ABS/CMBS MM (Posted) - Non-
Investment Grade

Numeric

Numeric (12,6)

No

Unstressed - Posted:This category includes residential mortgage-backed securities (RMBS), asset-
backed securities (ABS), and CMBS issued by an entity other than U.S. government agencies or U.S.
|GSEs. The amounts must be separated into two sub-categories: G and Sub-IG.

No

N/A

No Change

[cACNFCT4

Unstressed MM (Posted) - Cash MM (Posted) - USD

Numeric

Numeric (12,6)

No

Unstressed - Posted:This category includes cash in any currency and must be separated by currency
into the following sub-categories: USD, EUR, GBP, JPY, and Other.

No

N/A

No Change

FRY14Q

[cPC_SFT_MTM™)

[CPC_SFT_MTM_Data_Collect

20150331

99991231

[cACNFCT5

Unstressed MM (Posted) - Cash MtM (Posted) - EUR

Numeric

Numeric (12,6)

No

Unstressed - Posted:Th includes cash in v
into the following sub-categories: USD, EUR, GBP, IPY, and Other

must be separated by currency

No

N/A

No Change

FRY14Q

[cPC_SFT_MTM™)

[CPC_SFT_MTM_Data_Collect

20150331

FRY140

[cPC_SFT_mTm

(CPC_SFT_MTM_Data_Collect

20150331

99991231

99991231

[CACNFCT6

Unstressed MM (Posted) - Cash MtM (Posted) - GBP

Numeric

Numeric (12,6)

No

Unstressed - Posted:Th includes cash in any v
into the following sub-categories: USD, EUR, GBP, JPY, and Other.

must be separated by currency

No

N/A

No Change

[cacNFC77

Unstressed MM (Posted) - Cash MM (Posted) - JPY.

Numeric

Numeric (12,6)

No

Unstressed - Posted:This category includes cash in any currency and must be separated by currency
into the following sub-categories: USD, EUR, GBP, JPY, and Other.

No

No Change

FRY140

[cPC_SFT_mTm

(CPC_SFT_MTM_Data_Collect

20150331

99991231

CACNFC78

Unstressed MM (Posted) - Cash MM (Posted) - Other

Numeric

Numeric (12,6)

No

Unstressed - Posted:This category includes cash in any currency and must be separated by currency
nto the following sub-categories: USD, EUR, GBP, JPY, and Other.

No

N/A

No Change

FRY14Q

CPC_SFT_MTM

[CPC_SFT_MTM_Data_Collect

20150331

99991231

CACNFC79

Unstressed MEM (Posted) - Other MEM (Posted) - Inflation-indexed securities

Numeric

Numeric (12,6)

No

Unstressed - Posted:This category includes all asset types that are not reported in the other defined
asset categories. The amounts must be separated by the following sub-categories: Inflation-Indexed

No

N/A

No Change

FRY14Q

CPC_SFT_MTM

[CPC_SFT_MTM_Data_Collect

20150331

99991231

CACNFCB0

Unstressed MtM (Posted) - Other MM (Posted) - Commercial paper

Numeric

Numeric (12,6)

No

Unstressed - Posted:This category includes all asset types that are not reported in the other defined
asset categories. The amounts must be separated by the following sub-categories: Inflation-Indexed
|Securities, Commercial Paper, Municipal Bonds, and Other. For the amount reported in Other,
supporting documentation must be submitted that provides details of the asset types within the sul
category.

N/A

No Change

FRY14Q

cPe

CPC_SFT_MTM

[CPC_SFT_MTM_Data_Collect

20150331

99991231

CACNFCB1

Unstressed MtM (Posted) - Other MtM (Posted) - Municipal Bonds

Numeric

Numeric (12,6)

No

Unstressed - Posted:This category includes all asset types that are not reported in the other defined
asset categories. The amounts must be separated by the following sub-categories: Inflation-Indexed

No

N/A

No Change

FRY14Q

cPC

CPC_SFT_MTM

[CPC_SFT_MTM_Data_Collect

20150331

99991231

CACNFCB2

Unstressed MtM (Posted) - Other MtM (Posted) - Other (specify)

Numeric

Numeric (12,6)

No

Unstressed - Posted:This category includes all asset types that are not reported in the other defined
asset categories. The amounts must be separated by the following sub-categories: Inflation-Indexed
|securities, Commercial Paper, Municipal Bonds, and Other. For the amount reported in Other,
supporting documentation must be submitted that provides details of the asset types within the su
category.

N/A

No Change

FRY14Q

cPe

CPC_SFT_MTM

[CPC_SFT_MTM_Data_Collect

20150331

99991231

CACNFCB3

[Unstressed MtM (Received) - Central Debt MtM (Received) - USD

Numeric

Numeric (12,6)

No

Unstressed -

includes debt obligat d by a sovereign entity or a

5. This categ notinclude d

No

N/A

No Change

FRY14Q

cPe

CPC_SFT_MTM

[CPC_SFT_MTM_Data_Collect

20150331

99991231

[cACNFCa4

Unstressed MtM (Received) - Central Debt MtM (Received) - Germany

Numeric

Numeric (12,6)

No

Unstressed - Received:This category includes debt obligations issued by a sovereign entity or a

notinclude d
|securities. The amounts must be separated by the sovereign entity sub-categories: United States,
|Germany, United Kingdom & France, Other Eurozone, Japan, and Other.

No

N/A

No Change

FRY14Q

cPe

CPC_SFT_MTM

[CPC_SFT_MTM_Data_Collect

20150331

99991231

[cACNFC85

Unstressed MtM (Received) - Central Debt MtM (Received) - UK/France

Numeric

Numeric (12,6)

No

Unstressed - Received:This category includes debt obligations issued by a sovereign entity or a

This notinclude d

No

No Change

FRY14Q

cPe

[CPC_SFT_MTM™

[CPC_SFT_MTM_Data_Collect

31|

[cACNFCB6.

[Unstressed MM (Received) - Central Debt MtM (Received) - Other Eurozone

Numeric

Numeric (12,6)

No

Unstressed - Received:This category includes debt obligations issued by a sovereign entity or a

include d
|securities. The amounts must be separated by the sovereign entity sub-categories: United States,
|Germany, United Kingdom & France, Other Eurozone, Japan, and Other.

No

No Change

FRY14Q

cPe

[cPC_SFT_MTM

[CPC_SFT_MTM_Data_Collect

31|

[cACNF

Unstressed MtM (Received) - Central Debt MtM (Received) - Japan

Numeric

No

Unstressed - Received:This category includes debt obligations issued by a sovereign entity or a

notinclude d

No

No Change

FRY14Q

cPe

[cPC_SFT_MTM™

[CPC_SFT_MTM_Data_Collect

20150331

99991231

[cACNFCas.

[Unstressed MM (Received) - Central Debt MtM (Received) - Other

Numeric

Numeric (12,6)

No

Unstressed - Received:This category includes debt obligations issued by a sovereign entity or a

This not include infl d
securities. The ts must be separated by th it i
|Germany, United Kingdom & France, Other Eurozone, Japan, and Other.

No

N/A

No Change

FRY14Q

cPe

[cPC_SFT_MTM™)

[CPC_SFT_MTM_Data_Collect

20150331

99991231

[cACNFC8s

Unstressed MM (Received) - Equity MtM (Received) - US

Numeric

Numeric (12,6)

No

Unstressed - Received:This category includes publicly traded and privately issued equity securities
[The amounts must be separated by the country in which the issuing entity is domiciled, which are

5

N/A

No Change

FRY14Q

cPe

[cPC_SFT_MTM™

[CPC_SFT_MTM_Data_Collect

20150331

99991231]

[cACNFCo0

Unstressed MM (Received) - Equity MtM (Received) - CAD

Numeric

Numeric (12,6)

No

Unstressed - Received:This category includes publicly traded and privately issued equity securities
[The amounts must be separated by the country in which the issuing entity is domiciled, which are
lgrouped into the following sub-categories: United States, Canada, United Kingdom, Eurozone, and
lOther.

5

No Change

FRY14Q

cPC

[cPC_SFT_mTM™

[CPC_SFT_MTM_Data_Collect

20150331

99991231

CACNFCOT

Unstressed MtM (Received) - Equity MtM (Received) - UK

Numeric

Numeric (12,6)

No

Unstressed - Received:This category includes publicly traded and privately issued equity securities
[The amounts must be separated by the country in which the issuing entity is domiciled, which are

N/A

No Change

FRY14Q

cPe

CPC_SFT_MTM

[CPC_SFT_MTM_Data_Collect

123]]

[CACNFC

Unstressed MtM (Received) - Equity MtM (Received) - Eurozone

Numeric

Numeric (12,6)

No

Unstressed - Received:This category includes publicly traded and privately issued equity securities
[The amounts must be separated by the country in which the issuing entity is domiciled, which are
lgrouped into the following sub-categories: United States, Canada, United Kingdom, Eurozone, and
Other.

H

N/A

No Change

FRY14Q

cPe

[CPC_SFT_MTM™

[CPC_SFT_MTM_Data_Collect

31|

[CACNFCa

Unstressed MM (Received) - Equity MtM (Received) - Other Economies (specify)

Numeric

No

Unstressed - Received:This category includes publicly traded and privately issued equity securities,

H

[The amounts must be separated by the country in which the issuing entity is domiciled, which are

No Change




FRY14Q [CPC CPC_SFT_MTM  |CPC_SFT_MTM_Data_Collect 52 31[CACNFCI4 [Unstressed MM (Received) - Corporate Bonds Advanced Economies MtM Numeric Numeric (12,6) No Unstressed - all d by any public or private  |No /A No Change
(Received) - 16 entit that i not backed by the ful «a.m znd credit of a single sovereign country; specifically it
ud commercial paper. The issuing entity must
e domicied n asoveregn that i dfined
F. The amounts must be separated into two sub-categories: Investment Grade (1G) and Sub-
Investment Grade (Sub-1G).
FRY14Q [CPC [cpe_sFT_nmm (CPC_SFT_MTM_Data_Collect 52 20150331] 99991231 CACNFC95 [Unstressed MM (Received) - Corporate Bonds Advanced Economies MtM Numeric Numeric (12,6) No Unstressed - Received:This category includes all debt obligations issued by any public or private |No /A No Change
(Received) - Sub-iG Jentity that is not backed by the full faith and credit of a single sovereign country; specifically it
FRY14Q [CPC [cpe_sFT_nmm (CPC_SFT_MTM_Data_Collect 52 20150331] 99991231 CACNFCI6 Unstressed MM (Received) - Corporate Bonds, Other Econormies MM Numeric Numeric (12,6) No Unstressed - Received:This category includes all debt obligations issued by any public or private |No /A No Change
(Received) - 16 lentity that is not backed by the fullfaith and credit of a single sovereign country; specifically, it
This paper. The issuing entity must
be domiciled in a sovereign that is not an advanced economy as defined in the instructions for
lschedule F. The amounts must be separated into two sub-categories: Investment Grade (IG) and
|Subrinvestment Grade (Sub-IG).
FRY14Q [CPC [cPe_sFT_mTM CPC_SFT_MTM_Data_Collect 52 20150331] 99991231 CACNFC97 [Unstressed MM (Received) - Corporate Bonds, Other Economies MtM Numeric Numeric (12,6) No Unstressed - i all Ty issued by any publicor private |No /A No Change
(Received) - sub-i lentity that is not backed by the ful la.m a.m credit of a single soverelgn county; specifclly, it
FRY14Q [CPC [cPC_sFT_MTM CPC_SFT_MTM_Data_Collect 52 20150331] 99991231 CACNFC98 Unstressed MM (Received) - ETF (Received) - Equity Numeric Numeric (12,6) No Unstressed - Recei category investment funds |No /A No Change
(ETFs). Th ts must be separated into b hat define the majority of the
Jassets held by a given ETF: Equity and Fixed Income.
FRY14Q [CPC [cpe_sFT_nm (CPC_SFT_MTM_Data_Collect 52 20150331] 99991231 CACNFC99 Unstressed MM (Received) - ETF (Received) - Fixed Income. Numeric Numeric (12,6) No Unsressed - ReceivedThis category ncludes equiy shares of exchange-raded vestment s (o /A No Change
|(€TFs). ts must be separated into the majority of the
FRY14Q [CPC [cpe_sFT_nm (CPC_SFT_MTM_Data_Collect 52 20150331 99991231 [CACNFDO0 Unstressed MM (Received) - US Agency MBS/CMBS MM (Received) - Pass- | Numeric Numeric (12,6) No Unstressed - yincludes (MBS) and commercial _|No /A No Change
[Throughs MBS) issued by U, t d U.S. government-
lsponsored enterprises (GSEs), as defined in the FR Y-9C. The amounts must be separated into two
|sub-categories: Pass-throughs and Other.
FRY14Q [CPC [cpe_sFT_wm (CPC_SFT_MTM_Data_Collect 52 20150331[ 99991231 CACNFDOL Unstressed MM (Received) - US Agency MBS/CMBS MM (Received) - Other | Numeric Numeric (12,6) No Unstressed - (MBS) and commercial |No /A No Change
(specify) (CMBS) issued by U. d US. government-
FRY14Q [CPC [cpe_sFT_wm (CPC_SFT_MTM_Data_Collect 52 20150331 99991231 CACNFD02 Unstressed MM (Received) - Non-Agency RMBS/ABS/CMBS MM (Received) - | Numeric Numeric (12,6) No Unstressed - Received:This category includes residential mortgage-backed securities (RMBS), asset- |No /A No Change
Investment Grade backed securities (ABS), and CMBS issued by an entity other than U.S. government agencies or U.S.
|GSEs. The amounts must be separated into two sub-categories: IG and Sub-IG.
FRY14Q [CPC [cPC_sFT_MTM [CPC_SFT_MTM_Data_Collect 52 31[CACNFDO: Unstressed MM (Received) - Non-Agency RMBS/ABS/CMBS MM (Received) - | Numeric Numeric (12,6) No Unstressed - i includes residential  asset- [No /A No Change
Non-Investment Grade backed securities (ABS), and CMBS issued by an entity other than U.S. government agencies or U.S.
|GSEs. The amounts must be separated into two sub-categories: G and Sub-IG.
FRY14Q [CPC [cPC_sFT_mTM (CPC_SFT_MTM_Data_Collect 52 31[CACNFDO4 Unstressed MM (Received) - Cash MM (Received) - USD Numeric Numeric (12,6) No Unstressed - Received:This category includes cash in any currency and must be separated by No /A No Change
lcurrency into the following sub-categories: USD, EUR, GBP, JPY, and Other.
FRY14Q [CPC [cpe_sFT_nmm (CPC_SFT_MTM_Data_Collect 52 20150331] 99991231 CACNFDOS Unstressed MM (Received) - Cash MM (Received) - EUR Numeric Numeric (12,6) No Unstressed - Received:This category includes cash in any currency and must be separated by No /A No Change
Jcurrency into the following sub-categories: USD, EUR, GBP, JPY, and Other.
FRY14Q [CPC [cpe_sFT_nmm (CPC_SFT_MTM_Data_Collect 52 20150331 99991231 [CACNFD06. Unstressed MM (Received) - Cash MM (Received) - GBP Numeric Numeric (12,6) No Unstressed - Received:This category includes cash in any currency and must be separated by No /A No Change
lcurrency into the following sub-categories: USD, EUR, GBP, JPY, and Other.
FRY14Q [CPC [cPc_sFT_MTM CPC_SFT_MTM_Data_Collect 52 20150331] 99991231 [CACNFDO7. Unstressed MM (Received) - Cash MM (Received) - JPY Numeric Numeric (12,6) No Unstressed - Received:This category includes cash in must be separated by No /A No Change
lcurrency into the lollowmg subcotegories USD, EUR, GBP, Y, and Other.
FRY14Q [CPC [cPe_sFT_MTM CPC_SFT_MTM_Data_Collect 52 20150331] 99991231 [CACNFD08. Unstressed MM (Received) - Cash MM (Received) - Other Numeric Numeric (12,6) No Unstressed - Received:This category includes cash in any currency and must be separated by No /A No Change
lcurrency into the «ouawmg sub-categories: USD, EUR, GBP, JPY, and Other.
FRY14Q [CPC [cpe_sFT_wm (CPC_SFT_MTM_Data_Collect 52 20150331[ 99991231 CACNFDO9 Unstressed MtV d) - Other MtM (Received) - Inf d Numeric (12,6) No Unstressed - Received:This category includes all asset types that are not reported in the other _|No /A No Change
defined ‘The amounts must be sep:  the following Infiation|
FRY14Q [CPC [cpe_sFT_wm (CPC_SFT_MTM_Data_Collect 52 20150331 99991231 [CACNFD10 [Unstressed MM (Received) - Other MtM (Received) - Commercial paper Numeric Numeric (12,6) No Unstressed - Received:This category includes all asset types that are not reported in the other _|No /A No Change
defined asset categories. The amounts must be separated by the following sub-categories: Inflation-|
Indexed Securities, Commercial Paper, Municipal Bonds, and Other. For the amount reported in
Other, supporting documentation must be submitted that provides details of the asset types within
the sub-category.
FRY14Q [CPC [CPC_SFT_MTM |CPC_SFT_MTM_Data_Collect 52 20150331{99991231|CACNFDIT Unstressed MM (Received) - Other MtM (Received) - Municipals Numeric Numeric (12,6) No Unstressed - Received:This category includes all asset types that are not reported in the other _|No /A No Change
|defined asset categories. The amounts must be separated by the following sub-categories: Infiation-
FRY14Q [CPC [cpe_sFT_mm [CPC_SFT_MTM_Data_Collect 52 20150331{99991231|CACNFD12 [Unstressed MM (Received) - Other MtM (Received) - Other (specify) Numeric Numeric (12,6) No Unstressed - Received:This category includes al asset types that are not reported in the other _|No /A No Change
|defined asset categories. The amounts must be separated by the following sub-categories: Inflation-
Commercial Paper, Municipal Bonds, and Other. For the amount reported in
|Other, supporting documentation must be submitted that provides details of the asset types within
the sub-category.
FRY14Q [CPC [cpe_sFT_nmm (CPC_SFT_MTM_Data_Collect 52 20150331{99991231{CACNFD13 Stressed (severely Adverse) MM (Posted) - Central Debt MtM (Posted) - United |Numeric Numeric (12,6) No [Stressed (severely Adverse) - Posted:Thi dby a sovereign |No /A No Change
states lentity or a government-sponsored enterprise (G.5.E.). This category does not include inflation-
FRY14Q [CPC [cpe_sFT_nmm [CPC_SFT_MTM_Data_Collect 52 20150331{99991231|CACNFD14 Stressed (severely Adverse) MtM (Posted) - Central Debt MtM (Posted) - Numeric Numeric (12,6) No [Stressed (severely Adverse) - Posted:This category includes debt obligations issued by  sovereign |No /A No Change
Germany lentity or a government-sponsored enterprise (G.5.E.). This category does not include inflation-
indexed securities. The amounts must be separated by the sovereign entity sub-categories: United
States, Germany, United Kingdom & France, Other Eurozone, Japan, and Other.
FRY14Q [CPC [cpe_sFT_nm (CPC_SFT_MTM_Data_Collect 52 20150331{99991231{CACNFDI5 Stressed (Severely Adverse) MM (Posted) - Central Debt MtM (Posted) - United |Numeric Numeric (12,6) No [Stressed (severely Adverse) - Posted:Thi dby a sovereign |No /A No Change
Kingdom/France lentity or a government-sponsored enterprise (G.5.E.). This category does not include inflation-
FRY14Q [CPC [cpe_sFT_nmm [CPC_SFT_MTM_Data_Collect 52 20150331{99991231|CACNFD16 Stressed (everely Adverse) MM (Posted) - Central Debt MtM (Posted) - Other |Numeric Numeric (12,6) No [Stressed (severely Adverse) - Posted:This category includes debt obligations issued by  sovereign |No /A No Change

Eurozone

lentity or a government-sponsored enterprise (G.5.E.). This category does not include inflation-
indexed securities. The amounts must be separated by the sovereign entity sub-categories: United
States, Germany, United Kingdom & France, Other Eurozone, Japan, and Other.




FRY14Q [CPC CPC_SFT_MTM  |CPC_SFT_MTM_Data_Collect 52 150331[99991231]CACNFDI. Stressed (Severely Adverse) MM (Posted) - Central Debt MtM (Posted) -Japan | Numeric Numeric (12,6) No [Stressed i issued by a sovereign |No N/A No Change
entity or 2 government sponsored enterprse (65.£). Ths category does ot nclude nflation-
FRY14Q [CPC CPC_SFT_MTM [CPC_SFT_MTM_Data_Collect 52 150331(99991231{CACNFDI Stressed (Severely Adverse) MM (Posted) - Central Debt MtM (Posted) - Other |Numeric Numeric (12,6) No [Stressed issued by a sovereign |No N/A No Change
lentity or a government-sponsored enterprise (6.5.E.). This category does not include inflation-
indexed securities. The amounts must be separated by the sovereign entity sub-categories: United
states, Germany, United Kingdom & France, Other Eurozone, Japan, and Other.
FRY14Q [CPC CPC_SFT_MTM____[CPC_SFT_MTM_Data_Collect 52 20150331[99991231|CACNFD19 Stressed (everely Adverse) MM (Posted) - Equity MM (Posted) - US Numeric Numeric (12,6) No [Stressed - i traded and privately issued __|No N/A No Change
FRY14Q [CPC CPC_SFT_MTM |CPC_SFT_MTM_Data_Collect 52 20150331{ 99991231{CACNFD20 Stressed (Severely Adverse) MM (Posted) - Equity MtM (Posted) - CAD. Numeric Numeric (12,6) No [Stressed i traded and privately issued |No N/A No Change
equity securities. The amounts must be separated by the country in which the issuing entity is
domiciled, which are grouped into the following sub-categories: United States, Canada, United
Kingdom, Eurozone, and Other.
FRY14Q [CPC CPC_SFT_MTM____|CPC_SFT_MTM_Data_Collect 52 2015033 HCACNFDZ] Stressed (Severely Adverse) MtM (Posted) - Equity MtM (Posted) - UK Numeric Numeric (12,6) No Stressed (Severely Adverse) - and pi No '@ No Change
FRY14Q |CPC CPC_SFT_MTM|CPC_SFT_MTM_Data_Collect 52 20150331{ 99991231|CACNFD22 Stressed (Severely Adverse) MM (Posted) - Equity MtM (Posted) - Eurozone | Numeric Numeric (12,6) No Stressed (Severely Adverse) - traded and pr No N/A No Change
equity securities. The amounts must be separated by the country in which the issuing entity is
domiciled, which are grouped into the following sub-categories: United States, Canada, United
Kingdom, Eurozone, and Other.
FRY14Q [CPC CPC_SFT_MTM |CPC_SFT_MTM_Data_Collect 52 20150331{ 99991231[CACNFD23 Stressed (Severely Adverse) MM (Posted) - Equity MM (Posted) - Other Numeric Numeric (12,6) No [Stressed i traded and privately issued |No N/A No Change
Economies (specify) equity securiies The amounts must b separated by the country in which the issuing entity is
FRY14Q [CPC CPC_SFT_MTM |CPC_SFT_MTM_Data_Collect 52 20150331{99991231{CACNFD24 Stressed (Severely Adverse) MtM (Posted) - Corporate Bonds Advanced Numeric (12,6) No [Stressed debt obligations issued by any public [No N/A No Change
Economies MtM (Posted) - 16 or private entitythat isnot backed by the fll ath and credit of a single sovereign country;
specifically it includes noti The issuing
ety must b domicledin asoverign tht s defned a5 an advanced economy in the nstructions
for schedule . T ts must be separated into : and
Sub-Investment Grade (Sub-IG).
FRY14Q |CPC CPC_SFT_MTM [CPC_SFT_MTM_Data_Collect 52 20150331{ 99991231|CACNFD25 Stressed (severely Adverse) MM (Posted) - Corporate Bonds Advanced Numeric Numeric (12,6) No Stressed (Severely Adverse] - Posted:This category includes all debt obligations issued by any public [No N/A No Change
Economies MM (Posted) - Sub-IG Jor private entity that is not backed by the fullfaith and credit of a single sovereign country;
FRY14Q |CPC CPC_SFT_MTM |CPC_SFT_MTM_Data_Collect 52 20150331{ 99991231{CACNFD26 Stressed (severely Adverse) MtM (Posted) - Corporate Bonds Other Economies | Numeric Numeric (12,6) No Stressed Il debt obligations issued by any public [No N/A No Change
MEM (Posted) - 16 or private entity that is not backed by the full faith and credit of a single sovereign country;
specifically, itinclud This not paper. The issuin
entity must be domiciled in a sovereign that is not an advanced economy as defined in the
ictions for schedule F. The parated into two sub- Investment
Grade (1G) and Sub-Investment Grade (Sub-IG).
FRY14Q [CPC CPC_SFT_MTM |CPC_SFT_MTM_Data_Collect 52 20150331{ 99991231{CACNFD27 Stressed (Severely Adverse) MtM (Posted) - Corporate Bonds Other Economies | Numeric Numeric (12,6) No [Stressed - Il debt obligations issued by any public [No N/A No Change
MM (Posted) - Sub-1G orprivate entity that i not bcked by the ful faith and credit of asingle sovereign country;
FRY14Q [CPC CPC_SFT_MTM |CPC_SFT_MTM_Data_Collect 52 20150331{99991231{CACNFD28 Stressed (Severely Adverse) MM (Posted) - ETF (Posted) - Equity Numeric No [Stressed (severely Adverse) - P N/A No Change
investment funds (ETFs). The amounts must be separated into two sub-categories that define the
majority of the assets held by a given ETF: Equity and Fixed Income.
FRY14Q |CPC CPC_SFT_MTM |CPC_SFT_MTM_Data_Collect 52 20150331{ 99991231|CACNFD29 Stressed (severely Adverse) MtM (Posted) - ETF (Posted) - Fixed Income Numeric Numeric (12,6) No Stressed (Severely Adverse) - shares of exch: d No N/A No Change
investment funds (ETFs). The amounts must be separated into two sub-categories that define the
FRY14Q |CPC CPC_SFT_MTM |CPC_SFT_MTM_Data_Collect 52 20150331{ 99991231|CACNFD30 Stressed (severely Adverse) MM (Posted) - US Agency MBS/CMBS MtM (Posted) |Numeric Numeric (12,6) No Stressed T dTh yincludes (MBS)and |No N/A No Change
PassThroughs commercial ities (CMBS) issued by U. t and U
(G5E), as defined in the FR Y-9C. The amounts must be
separated into two sub-categories: Pass-throughs and Other.
FRY14Q |CPC CPC_SFT_MTM|CPC_SFT_MTM_Data_Collect 52 20150331{ 99991231|CACNFD3T Stressed (severely Adverse) MM (Posted) - US Agency MBS/CMBS MtM (Posted) |Numeric Numeric (12,6) No Siressed Geverely Adverse) - PostedThis category includes mortgage-backed seurities WBS) and.[No I3 No Change
Other (specify) commercial (CMBS) issued by U
FRY14Q |CPC CPC_SFT_MTM |CPC_SFT_MTM_Data_Collect 52 20150331{ 99991231|CACNFD32 Stressed (everely Adverse) MM (Posted) - Non-Agency RMBS/ABS/CMBS MM |Numeric Numeric (12,6) No Stressed (Severely Adverse) - No N/A No Change
(Posted) - Investment Grade (RMBS), asset-backed securities (ABS), and CMBS issued by an entity other than U.S. government
agencies or U.S. GSEs. The amounts must be separated into two sub-categories: IG and Sub-IG.
FRY14Q [CPC CPC_SFT_MTM [CPC_SFT_MTM_Data_Collect 52 20150331[ 99991231[CACNFD33 Stressed (Severely Adverse) MtM (Posted) - Non-Agency RMBS/ABS/CMBS MM | Numeric No [Stressed - No N/A No Change
(Posted) - Non-Investment Grade (RMBS), asset-backed securities (ABS), and CMBS issued by an entity other than U.S. government
agencies or U.S. GSEs. The amounts must be separated into two sub-categories: IG and Sub-IG.
FRY14Q [CPC CPC_SFT_MTM [CPC_SFT_MTM_Data_Collect 52 31[CACNFD34 Stressed (everely Adverse) MtM (Posted) - Cash MtM (Posted) - USD Numeric Numeric (12,6) No [Stressed ly Adh inany v and must be. No N/A No Change
separated by currency nto the following sub-categories: USD, EUR, GBP, Y, and Gther
FRY14Q [CPC CPC_SFT_MTM [CPC_SFT_MTM_Data_Collect 52 2015033 HCACNFDZS Stressed (severely Adverse) MM (Posted) - Cash MtM (Posted) - EUR Numeric Numeric (12,6) No Stressed (Severely Adverse) - cashin must be No N/A No Change
FRY14Q |CPC [cpe_sFT_nmm [CPC_SFT_MTM_Data_Collect 52 20150331{99991231|CACNFD36 Stressed (Severely Adverse) MM (Posted) - Cash MtM (Posted) - GBP. Numeric Numeric (12,6) No Stressed (Severely Adverse) - cashin must be No N/A No Change
[separated by currency into the following sub-categories: USD, EUR, GBP, JPY, and Other.
FRY14Q [CPC CPC_SFT_MTM [CPC_SFT_MTM_Data_Collect 52 31[CACNFO: Stressed (Severely Adverse) MtM (Posted) - Cash MtM (Posted) - PY Numeric Numeric (12,6) No iressed (Severely Adverse]Posted This category Includescash i any curency and st be No N/A No Change
FRY14Q [CPC CPC_SFT_MTM [CPC_SFT_MTM_Data_Collect 52 150331(99991231{CACNFO: Stressed (Severely Adverse) MM (Posted) - Cash MtM (Posted) - Other Numeric 126) No [Stressed in must be. No N/A No Change
separatd by currency ntoth following sub-<ategories: USD, EUR, GB?, P, and Other,
FRY14Q |CPC CPC_SFT_MTM [CPC_SFT_MTM_Data_Collect 52 20150331{99991231|CACNFD39 Stressed ksevere\y ‘Adverse) MtM (Posted) - Other MM (Posted) - Inflation- [ Numeric Numeric (12,6) No Stressed (Severely Adverse] - Posted:This category includes all asset types that are not reported in_|No N/A No Change
indexed secu the ather deined asset ctegoris. The amounts mustbe separated by the following ut-
FRY14Q |CPC [cpe_sFT_mmm [CPC_SFT_MTM_Data_Collect 52 20150331{99991231|CACNFD20 Stressed ksevere\y ‘Adverse) MtM (Posted) - Other MM (Posted) - Commercial _|Numeric Numeric (12,6) No Stressed Il asset types that are not reported in_|No N/A No Change
paper the other defined asset categories. The amounts must be separated by the following sub-
lcategories: Inflation-Indexed Securities, Commercial Paper, Municipal Bonds, and Other. For the
amount reported in Other, supporting documentation must be submitted that provides details of
the asset types within the sub-category.
FRY14Q |CPC CPC_SFT_MTM|CPC_SFT_MTM_Data_Collect 52 20150331{ 99991231|CACNFDAT Stressed (severely Adverse) MM (Posted) - Other MtM (Posted) - Municipal | Numeric Numeric (12,6) No Stressed (Severely Adverse] - Posted:This category includes all asset types that are not reported in_|No N/A No Change
Bonds [the other defined asset categories. The amounts must be separated by the following sub-




FRY14Q [CPC CPC_SFT_MTM [CPC_SFT_MTM_Data_Collect 52 20150331] 99991231[CACNFDA2 Stressed (Severely Adverse) MtM (Posted) - Other MtM (Posted) - Other (specify) Numeric Numeric (12,6) No [Stressed i i not reported in_|No N/A No Change
the other defined asset categories. The amounts must be separated by the following sub-
categories: Inflation-Indexed Securities, Commercial Paper, Municipal Bonds, and Other. For the
amount reported in Other, supporting documentation must be submitted that provides details of
[the asset types within the sub-category.
FRY14Q [CPC CPC_SFT_MTM |CPC_SFT_MTM_Data_Collect 52 20150331{ 99991231{CACNFDA3 Stressed (Severely Adverse) MtM (Received) - Central Debt MtM (Received) - | Numeric No [Stressed i obligations issued by a sovereign|No N/A No Change
entty or a government sponsored enterprse (6.£). This category does ot nclude nflaton-
FRY14Q [CPC CPC_SFT_MTM [CPC_SFT_MTM_Data_Collect 52 150331(99991231{CACNFDA4 Stressed (Severely Adverse) MM (Received) - Central Debt MtM (Received) - | Numeric Numeric (12,6) No [Stressed (severely Adverse) - Received:This category includes debt obligations issued by a sovereign|No N/A No Change
(Germany lentity or a government-sponsored enterprise (6.5.E.). This category does not include inflation-
indexed securites. The amounts must be separated by the sovereign entity sub-categories: United
states, Germany, United Kingdom & France, Other Eurozone, Japan, and Other.
FRY14Q [CPC CPC_SFT_MTM [CPC_SFT_MTM_Data_Collect 52 150331(99991231{CACNFDAS Stressed (Severely Adverse) MtM (Received) - Central Debt MtM (Received) - |Numeric No [Stressed i i Obligations issued by a sovereign|No /A No Change
UK/France lentity or a government- sponsoved enterprise (G.5..). This category does not include inflation-
FRY14Q [CPC [cPC_sFT_MTM (CPC_SFT_MTM_Data_Collect 52 31[CACNFDA5 Stressed (Severely Adverse) MM (Received) - Central Debt MtM (Received) - | Numeric Numeric (12,6) No [Stressed obligations issued by  sovereign|No /A No Change
Other Eurozone entity or agovernment sponsored enterprse (.5.£). Ths category does ot ncude nflaton-
indexed securities. The amounts must be separated by the sovereign entity sub-categories: United
states, Germany, United Kingdom & France, Other Eurozone, lapan, and Other.
FRY14Q [CPC [cPC_sFT_mTM (CPC_SFT_MTM_Data_Collect 52 31[CACNFDA7 Stressed (Severely Adverse) MM (Received) - Central Debt MtM (Received) - | Numeric Numeric (12,6) No [Stressed (Severely Adverse) - Received:This category includes debt obligations issued by a sovereign|No /A No Change
jiapan entity or a government:sponsored enterprise (6.5.€).Thi category does not include iflation-
FRY14Q [CPC [cPC_sFT_MTM CPC_SFT_MTM_Data_Collect 52 1[CACNFD48 Stressed (Severely Adverse) MM (Received) - Central Debt MtM (Received) - | Numeric No [Stressed Obligations issued by a sovereign|No /A No Change
Other entty or agovernment sponsored enterprise (6.6.£). Ths category does ot ncude nflation-
indexed securities. The amounts must be separated by the sovereign entity sub-categories: United
States, Germany, United Kingdom & France, Other Eurozone, Japan, and Other.
FRY14Q [CPC [cpC_sFT_MTM CPC_SFT_MTM_Data_Collect 52 1[CACNFD49 Stressed (severely Adverse) MtM (Received) - Equity MtM (Received) - US Numeric Numeric (12,6) No [Stressed (Severely Adverse) - Received:This category includes publicly traded and privately issued |No /A No Change
lequity securities. The amounts must be separated by the country in which the issuing entity is
FRY14Q [CPC [cpc_sFT_mTM CPC_SFT_MTM_Data_Collect 52 20150331{99991231{CACNFDS0 Stressed (Severely Adverse) MM (Received) - Equity MtM (Received) - CAD | Numeric Numeric (12,6) No [Stressed (Severely Adverse) - Received:This category includes publicly traded and privately issued |No N/A No Change
equity securities. The amounts must be separated by the country in which the issuing entity is
domiciled, which are grouped into the following sub-categories: United States, Canada, United
Kingdom, Eurozone, and Other.
FRY14Q |CPC CPC_SFT_MTM [CPC_SFT_MTM_Data_Collect 52 20150331{99991231|CACNFDST Stressed (severely Adverse) MM (Received) - Equity MtM (Received) - UK Numeric Numeric (12,6) No Stressed (Severely Adverse) - ‘traded and pi No N/A No Change
equity securtes The amounts must be separated by the country in whic the isuing ety is
FRY14Q |CPC CPC_SFT_MTM [CPC_SFT_MTM_Data_Collect 52 20150331{99991231|CACNFDS2 Stressed (severely Adverse) MM (Received) - Equity MtM (Received) - Eurozone |Numeric Numeric (12,6) No Stressed (Severely Adverse) - ‘traded and pi No /A No Change
lequity securities. The amounts must be separated by the country in which the issuing entity is
|domiciled, which are grouped into the following sub-categories: United States, Canada, United
Kingdom, Eurozone, and Other.
FRY14Q [CPC [cPc_sFT_MTM (CPC_SFT_MTM_Data_Collect 52 31[CACNFD: Stressed (Severely Adverse) MM (Received) - Equity MtM (Received) - Other | Numeric Numeric (12,6) No [Stressed (Severely Adverse) - Received:This category includes publicly traded and privately issued |No /A No Change
[Economies (specify) lequity securities. The amounts must be separated by the country in which the issuing entity is
FRY14Q [CPC [cPc_sFT_mTM (CPC_SFT_MTM_Data_Collect 52 20150331{99991231{CACNFDS4 Stressed (everely Adverse) MtM (Received) - Corporate Bonds Advanced Numeric Numeric (12,6) No [Stressed igations issued by any |No /A No Change
Economies MM (Received) -1 public or private entity that is not backed by the fullfaith and credit of a single sovereign country;
specifically it includ paper. The issuing
entity must b domicled ' sovreign that s defined as an advanced economy i th instructions
for schedule . The amounts must be separated into two sub-categories: Investment Grade (IG) and
[sub-lnvestment Grade (Sub-IG).
FRY14Q [CPC [cpe_sFT_nmm (CPC_SFT_MTM_Data_Collect 52 20150331] 99991231 CACNFD55 Stressed (severely Adverse) MM (Received) - Corporate Bonds Advanced Numeric Numeric (12,6) No [Stressed (severely Adverse) - Received:This category includes all deb obligations issued by any _ |No /A No Change
Economies MM (Received) - Sub-IG public or private entity that is not backed by the fullfaith and credit of a single sovereign country;
FRY14Q [CPC [cpe_sFT_nm (CPC_SFT_MTM_Data_Collect 52 20150331 99991231 CACNFD56 Stressed (everely Adverse) MM (Received) - Corporate Bonds, Other. Numeric Numeric (12,6) No [Stressed (severely Adverse) - Received:This category includes all debt obligations issued by any _ |No /A No Change
Economies MM (Received) - 1G public or private entity that is not backed by the fullfaith and credit of a single sovereign country;
lspecifically, it includes supranationals. This category does not include commercial paper. The issuing|
lentity must be domiciled in a sovereign that is not an advanced economy as defined in the
instructions for schedule F. The amounts must be separated into two sub-categories: Investment
(Grade (1G) and Sub-Investment Grade (Sub-IG).
FRY14Q [CPC [cPC_SFT_Tm CPC_SFT_MTM_Data_Collect 52 20150331] 99991231/ CACNFD57 Stressed (Severely Adverse) MtM (Received) - Corporate Bonds, Other Numeric Numeric (12,6) No [Stressed (Severely Adverse) - Received:This category includes all debt obligations issued byany  |No /A No Change
[Economies Mt (Received) - Sub-1G public or private entity that is not backed by the full faith and credit of a single sovereign country;
FRY14Q [CPC [cPC_SFT_mTm CPC_SFT_MTM_Data_Collect 52 20150331] 99991231 [CACNFD58. Stressed (Severely Adverse) MtM (Received) - ETF (Received) - Equity. Numeric Numeric (12,6) No tresseq category No N/A No Change
investment funds (ETFs). The amounts must be separated into two sub-categories that define the
majority of the assets held by a given ETF: Equity and Fixed Income.
FRY14Q |CPC CPC_SFT_MTM |CPC_SFT_MTM_Data_Collect 52 20150331{99991231|CACNFDS9 Stressed (Severely Adverse) MtM (Received) - ETF (Received) - Fixed Income | Numeric Numeric (12,6) No Stressed (Severely Adverse) - shares of d No N/A No Change
investment funds (ETF), The amounts must be separated nto two sub-categoris that define the
FRY14Q |CPC CPC_SFT_MTM [CPC_SFT_MTM_Data_Collect 52 20150331{99991231|CACNFDEO Stressed (severely Adverse) MM (Received) - US Agency MBS/CMBS MtV Numeric Numeric (12,6) No Stressed (Severely Adverse) - yincludes es)  [No /A No Change
(Received) - Pass-Throughs land commercial mortgage-backed securities (CMBS) issued by U.S. government agencies and U.S.
d in the FR Y-0C. The amounts must be
|separated into two sub-categories: Pass-throughs and Other.
FRY14Q |CPC [cpe_sFT_mmm [CPC_SFT_MTM_Data_Collect 52 20150331{99991231|CACNFD6T Stressed (severely Adverse) MM (Received) - US Agency MBS/CMBS MtV Numeric Numeric (12,6) No Stressed (Severely Adverse) - MBs) |No /A No Change
(Received) - Other (specify) and commerial mortgage-backed securlies (CVBS) ssued by U, government agencies and US.
FRY14Q [CPC [cpe_sFT_nmm [CPC_SFT_MTM_Data_Collect 52 20150331{99991231|CACNFD62 Stressed (severely Adverse) MM (Received) - Non-Agency RMBS/ABS/CMBS | Numeric Numeric (12,6) No Stressed (everely Adverse] - Received:This category includes residential mortgage-backed No /A No Change
MtV (Received) - Investment Grade |securities (RMBS), asset-backed securities (ABS), and CMBS issued by an entity other than U.S.
lgovernment agencies or U.S. GSEs. The amounts must be separated into two sub-categories: 16 and
ub-1G.
FRY14Q [CPC [cPc_sFT_mTM CPC_SFT_MTM_Data_Collect 52 1[CACNFOE: Stressed (Severely Adverse) MM (Received) - Non-Agency RMBS/ABS/CMBS | Numeric Numeric (12,6) No [Stressed (Severely Adverse) - i dential No /A No Change

[MtM (Received) - Non-Investment Grade

[securities (RMBS), asset-backed securities (ABS), and CMBS issued by an entity other than U

|government agencies or U.S. GSEs. The amounts must be separated into two sub-categories: IG and




FRY14Q [CPC [CPC_SFT_MTM |CPC_SFT_MTM_Data_Collect 52 31[CACNFD64. Stressed (Severely Adverse) MtM (Received) - Cash MtM (Received) - USD Numeric Numeric (12,6) No [Stressed inany yandmustbe  |No /A No Change
separated by currency into the following sub-categories: USD, EUR, GBP, IPY, and Other.
FRY14Q [CPC [cpe_sFT_nmm [CPC_SFT_MTM_Data_Collect 52 20150331{99991231|CACNFDES Stressed (severely Adverse) MM (Received) - Cash MM (Received) - EUR Numeric Numeric (12,6) No [Stressed (severely Adverse) - mustbe  |No /A No Change
|separated by currency into the following sub-categories: USD, zun sxv Y, and Other.
FRY14Q [CPC [cpe_sFT_nm [CPC_SFT_MTM_Data_Collect 52 20150331 99991231 CACNFD66 Stressed (severely Adverse) MM (Received) - Cash MM (Received) - GBP Numeric Numeric (12,6) No [Stressed (Severely Adverse) - Received:This category includes cash in any currency and mustbe  |No /A No Change
[separated by currency into the following sub-categories: USD, EUR, GBP, JPY, and Other.
FRY14Q [CPC [cPc_sFT_MTM CPC_SFT_MTM_Data_Collect 52 31[CACNFDS; Stressed (Severely Adverse) MtM (Received) - Cash MtM (Received) - JPY Numeric Numeric (12,6) No [Stressed (severely Adverse) - Received:This category includes cash in any currency and mustbe  |No /A No Change
|separated by currency into the following sub-categories: USD, EUR, GBP, IPY, and Other.
FRY14Q [CPC [cPc_sFT_mTM CPC_SFT_MTM_Data_Collect 52 31[CACNFD68. Stressed (Severely Adverse) MtM (Received) - Cash MtM (Received) - Other | Numeric Numeric (12,6) No [Stressed (severely Adverse) - i cashin mustbe  |No /A No Change
scparated b curtney ntothe falowing sub categories: USD, EUR, GBP. 7Y, and Other
FRY14Q [CPC [cpe_sFT_nm (CPC_SFT_MTM_Data_Collect 52 20150331 99991231 [CACNFD69. Stressed (Severely Adverse) MM (Received) - Other MtM (Received) - Inflation- |Numeric Numeric (12,6) No [Stressed (severely Adverse) - i not reported in[No /A No Change
indexed securities the other defined asset categories. The amounts must be separated hythelanng sub-
FRY14Q [CPC [cpe_sFT_nm (CPC_SFT_MTM_Data_Collect 52 20150331 99991231 [CACNFD70 Stressed (everely Adverse) MM (Received) - Other MtM (Received) - Numeric Numeric (12,6) No resed Geverly Adverse)- i not reported inNo /A No Change
Commercial paper the other b
categories: Inflation-Indexed Securites, Commercial Paper, Municipal Bonds, and Other. Fo the
i must be submitted that
the asset types within the sub-category.
FRY1aQ [CPC [cpe_sFT_nm (CPC_SFT_MTM_Data_Collect 52 20150331] 99991231 CACNFD71 Stressed (Severely Adverse) MM (Received) - Other MM (Received) - Municipals| Numeric Numeric (12,6) No [Stressed (severely Adverse) - Il asset types that are not /A No Change
the other defined by the following sub-
FRY1aQ [cPC [cpe_sFT_wm (CPC_SFT_MTM_Data_Collect 52 20150331{99991231|CACNFD72 Stressed (Severely Adverse) MtM (Received) - Other MtM (Received) - Other | Numeric Numeric (12,6) No Stressed (everely Adverse] - Received:This category includes all asset types that are not reported il No I3 No Change
(specify) the other defined asset categories. The amounts must be separated by the following sub-
lcategories: Inflation-Indexed Securities, Commercial Paper, Municipal Bonds, and Other. For the
amount reported in Other, supporting documentation must be submitted that provides details of
the asset types within the sub-category.
FRY14Q |CPC CPC_SFT_MTM |CPC_SFT_MTM_Data_Collect 52 20180331| 20190930|CACNID75 Stressed (Adverse) MtM (Posted) - Central Debt MM (Posted) - United States | Numeric Numeric (16,6) No Stressed (Adverse) - Posted:This category includes debt obhganons ssued by a sovereign entity or a|No. [Archived
) inclu i
Germany, United Kingdom & France, Other d Other.
FRY14Q |CPC CPC_SFT_MTM |CPC_SFT_MTM_Data_Collect 52 20180331| 20190930|CACNID76 Stressed (Adverse) MtM (Posted) - Central Debt MtM (Posted) - Germany Numeric Numeric (16,6) No Stressed (Adverse) - Posted:This category includes deh( obhganons issued by a sovereign entity or a|No. [Archived
Germany, United Kingdom & France, Other d Other.
FRY14Q |CPC CPC_SFT_MTM |CPC_SFT_MTM_Data_Collect 52 20180331| 20190930|CACNID77 Stressed (Adverse) MM (Posted) - Central Debt. MtM (Posted) - United Numeric Numeric (16,6) No Stressed (Adverse) - Posted:This category includes ﬂeh( obligations issued by a sovereign entity or a |No [Archived
Kingdom/France ) gory inclu i
securities. The be separated by the sovereign b
Germany, United Kingdom & France, Other ) d Other.
FRY14Q |CPC CPC_SFT_MTM |CPC_SFT_MTM_Data_Collect 52 20180331| 20190930|CACNID78 Stressed (Adverse) MM (Posted) - Central Debt MM (Posted) - Other Eurozone |Numeric Numeric (16,6) No Stressed (Adverse) - Posted:This category includes debt obligations issued by a sovereign entity or a|No [Archived
. s o o
securities. The be separated by the sovereign b
Germany, United Kingdom & France, Other ) d Other.
FRY14Q |CPC CPC_SFT_MTM |CPC_SFT_MTM_Data_Collect 52 20180331| 20190930|CACNID79 Stressed (Adverse) MtM (Posted) - Central Debt MtM (Posted) - Japan Numeric Numeric (16,6) No Stressed (Adverse) - Posted:This category includes debt obligations issued by a sovereign entity or a|No [Archived
securities. The be separated by the sovereign b
Germany, United Kingdom & France, Other ) d Other.
FRY14Q |CPC CPC_SFT_MTM |CPC_SFT_MTM_Data_Collect 52 20180331| 20190930|CACNIDEO Stressed (Adverse) MtM (Posted) - Central Debt MM (Posted) - Other Numeric Numeric (16,6) No Stressed (Adverse) - Posted:This category includes debt obligations issued by a sovereign entity or a | No [Archived
securities. The be separated by the sovereign b
Germany, United Kingdom & France, Other I ther.
FRY14Q |CPC CPC_SFT_MTM |CPC_SFT_MTM_Data_Collect 52 20180331| 20190930|CACNIDBT Stressed (Adverse) MM (Posted) - Equity MM (Posted) - US Numeric Numeric (16,6) No Stressed (Adverse) - Posted:This category includes publicly traded and privately issued equity No [Archived
|securities. The amounts must be separated by the country in which the issuing entity is domiciled,
|which are grouped into the following sub-categories: United States, Canada, United Kingdom,
Eurozone, and Other.
FRY14Q |CPC CPC_SFT_MTM |CPC_SFT_MTM_Data_Collect 52 20180331| 20190930|CACNIDE2 Stressed (Adverse) MM (Posted) - Equity MM (Posted) - CAD Numeric Numeric (16,6) No Stressed (Adverse) - Posted:This category includes publicly traded and privately issued equity No N/A [Archived
|securities. The amounts must be separated by the country in which the issuing entity is domiciled,
|which are grouped into the following sub-categories: United States, Canada, United Kingdom,
Eurozone, and Other.
FRY14Q |CPC CPC_SFT_MTM|CPC_SFT_MTM_Data_Collect 52 20180331| 20190930|CACNIDE3 Stressed (Adverse) MtM (Posted) - Equity MM (Posted) - UK Numeric Numeric (16,6) No Stressed (Adverse) - Posted:This category includes publicly traded and privately issued equity No /A [Archived
|securities. The amounts must be separated by the country in which the issuing entity is domiciled,
|which are grouped into the following sub~categories: United States, Canada, United Kingdom,
Eurozone, and Other.
FRY14Q [CPC [CPC_SFT_MTM |CPC_SFT_MTM_Data_Collect 52 20180331| 20190930|CACNIDB4 Stressed (Adverse) MM (Posted) - Equity MM (Posted) - Eurozone Numeric Numeric (16,6) No Stressed (Adverse) - Posted:This category includes publicly traded and privately issued equity No /A [Archived
|securities. The amounts must be separated by the country in which the issuing entity is domiciled,
dinto the : United States, Canada, United Kingdom,
urozone, and Other.
FRY14Q [CPC [cpe_sFT_nmm [CPC_SFT_MTM_Data_Collect 52 20180331{ 20190930|CACNIDSS Stressed (Adverse) MM (Posted) - Equity MM (Posted) - Other Economies Numeric Numeric (16,6) No Stressed (Adverse) - Posted:This category includes publicly traded and privately issued equity No /A [Archived
(specify) |securities. The amounts must be separated by the country in which the issuing entity is domiciled,
hi d into the : nited States, Canada, United Kingdom,
Eumwne, and Other.
FRY14Q [CPC [cpe_sFT_mm [CPC_SFT_MTM_Data_Collect 52 20180331| 20190930|CACNIDS6 Stressed (Adverse) MtM (Posted) - Corporate Bonds Advanced Economies MtM | Numeric Numeric (16,6) No [Stressed (Adverse] - Posted:This all any public o No /A [Archived
(Posted) - 16 private entity that is not backed by the fullfaith and credit of a single sovereign country; specifically
it includes This categ not | paper The e sung entity must|
be domiciled in a sovereign that is defined in th I
F. The amounts must be separated into two sub-categories: \nveslmem(ivade ue) and s
Investment Grade (Sub-IG).
FRY14Q [CPC [cpe_sFT_nmm [CPC_SFT_MTM_Data_Collect 52 20180331{ 20190930|CACNIDS7 Stressed (Adverse) MtM (Posted) - Corporate Bonds Advanced Economies MtV | Numeric Numeric (16,6) No [Stressed (Adverse] - Posted:This category includes all debt obligations issued by any public or No /A [Archived
(Posted) - Sub-1G private entity that is not backed by the fullfaith and credit of a single sovereign country; specifically
it includes This categ not paper. The g entity must|
be domiciled in a sovereign that is defined in the instru r schedul
F. The amounts must be separated into two sub-categories: vestment Grace (16 nd sub-
Investment Grade (Sub1G).
FRY14Q [CPC [cpe_sFT_nm (CPC_SFT_MTM_Data_Collect 52 20180331] 20190930 CACNID8S. (Posted) - Cor Economies Mt [Numeric Numeric (16,6) No [Stressed (Adverse) - Posted:This category includes all debt obligations issued by any public or No /A [Archived
(Posted) - 16 private entity that is not backed by the fullfaith and credit of a single sovereign country; specifically,
it includes “This categ not paper. The issuing entity must|
be domiciled in a sovereign that is not an advanced economy as defined in the instructions for
lschedule F. The amounts must be separated into two sub-categories: Investment Grade (IG) and
|sub-investment Grade (Sub-IG).
FRY14Q [CPC [cpe_sFT_nm (CPC_SFT_MTM_Data_Collect 52 20180331] 20190930 CACNID89. Stressed (Adverse) MtM (Posted) - Corporate Bonds Other Economies MIM | Numeric Numeric (16,6) No [Stressed (Adverse] - Posted:This category includes all debt obligations issued by any public or No /A [Archived
(Posted) - Sub-1G private entity that is not backed by the fullfaith and credit of a single sovereign country; specifically
it includes This not paper. The issuing entity must|
be domiciled in a sovereign that is not an advanced economy as defined in the instructions for
lschedule F. The amounts must be separated into two sub-categories: Investment Grade (IG) and
|subrinvestment Grade (Sub-IG).
FRY14Q [CPC [cPe_sFT_nm (CPC_SFT_MTM_Data_Collect 52 20180331] 20190930 CACNID0 Stressed (Adverse) MtM (Posted) - ETF (Posted) - Equity Numeric Numeric (16,6) No [Stressed (Adh d:This category includ shares of exch: dedinvestment |No N/A [Archived
funds (ETFs). The ts must be separated into i the majority of
the assets held by a given ETF: Equity and Fixed Income.
FRY14Q [CPC CPC_SFT_MTM |CPC_SFT_MTM_Data_Collect 52 20180331 20190930[CACNIDS1 Stressed (Adverse) MtM (Posted) - ETF (Posted) - Fixed Income Numeric No [Stressed (Adverse] - Posted:This category includes equity shares of exchange-traded investment |No /A [Archived
[funds (ETFs). The amounts must be separated into two sub-categories that define the majority of
[the assets held by a given ETF: Equity and Fixed Income.




FRY14Q

CPC_SFT_MTM

[CPC_SFT_MTM_Data_Collect

20180331

20150930]

[CACNID92

Stressed (Adverse) MiM (Posted) - US Agency MBS/CMBS MM (Posted) - Pass-
Throughs

[Numeric

Numeric (16,6)

No

[Stressed (Adverse] - Posted:Thi includes and
lcommercial MBS) issued by U and Us.
|government-sponsored enterprises (GSEs), as defined in the FR Y-9C. The amounts must be
separated into two sub-categories; Pass-throughs and Other.

No

N/A

[Archived

FRY14Q

CPC_SFT_MTM

[CPC_SFT_MTM_Data_Collect

20180331

20150930]

[cACNID93

Stressed (Adverse) MM (Posted) - US Agency MBS/CMBS MtM (Posted) - Other
(specify)

Numeric

Numeric (16,6)

No

Stressed (Adverse) - Posted:This category includes mortgage-backed securities (MBS) and
lcommercial (cMBS) issued by U. and Us.
|government-sponsored enterprises (GSEs), as defined in the FR Y-9C. The amounts must be
separated into two sub categories: Pass throughs and Other.

No

N/A

[Archived

FRY14Q

[cPC_SFT_MTM

[CPC_SFT_MTM_bata_Collect

20180331

20150930]

[cACNIDS4

Stressed (Adverse) MtM (Posted) - Non-Agency RMBS/ABS/CMBS MM (Posted) -
Investment Grade

Numeric

No

[Stressed (Adverse] - Posted:Thi inclu ntial
Jasset-backed securites (ABS), and CMBS issued by an entiy other than U.S. government agencies o
U.S. GSEs. The amounts must be separated into two sub-categories: IG and Sub-IG.

[Archived

FRY14Q

[cPC_SFT_MTM™

[CPC_SFT_MTM_Data_Collect

20180331

20150930

[cACNIDSS

Stressed (Adverse) MtM (Posted) - Non-Agency RMBS/ABS/CMBS MM (Posted) -
Non-Investment Grade

Numeric

Numeric (16,6)

No

[Stressed (Adverse) - Posted:Th: includes residential
lasset-backed xe(umnes(AES),and MBS issued by an entty other than U.S. government agencies o
U.S. GSEs. The amounts must be separated into two sub-categories: IG and Sub-IG.

[Archived

FRY14Q

[cPC_SFT_MTM™)

[CPC_SFT_MTM_Data_Collect

20180331

20190930

[cACNIDI6

Stressed (Adverse) MtM (Posted) - Cash MtM (Posted) - USD

Numeric

No

[Stressed (Adverse] - Posted:This category includes cash in any currency and must be separated by
lcurrency into the following sub-categories: USD, EUR, GBP, JPY, and Other.

No

N/A

[Archived

FRY14Q

[cPC_SFT_MTM™

[CPC_SFT_MTM_Data_Collect

20180331

FRY140

[cPC_SFT_mTm

(CPC_SFT_MTM_Data_Collect

20180331

FRY140

[cPC_SFT_mTm

(CPC_SFT_MTM_Data_Collect

20180331

20190930]

20190930

20190930

[cACNIDS7

Stressed (Adverse) MtM (Posted) - Cash MtM (Posted) - EUR

Numeric

Numeric (16,6)

No

[Stressed (Adverse] - Posted:This category includes cash in any currency and must be separated by
lcurrency into the following sub-categories: USD, EUR, GBP, JPY, and Other.

No

N/A

[Archived

[cACNID98

Stressed (Adverse) MtM (Posted) - Cash MIM (Posted) - GBP.

Numeric

Numeric (16,6)

No

[Stressed (Adverse] - Posted:This category includes cash in any currency and must be separated by
lcurrency into the following sub-categories: USD, EUR, GBP, JPY, and Other.

No

N/A

[Archived

[cACNID99

Stressed (Adverse) MtM (Posted) - Cash MM (Posted) - JPY.

Numeric

Numeric (16,6)

No

[Stressed (Adverse] - Posted:This category includes cash in any currency and must be separated by
lcurrency into the following sub-categories: USD, EUR, GBP, JPY, and Other.

No

N/A

[Archived

FRY14Q

[cPC_SFT_MTM™)

[CPC_SFT_MTM_Data_Collect

20180331

20150930

[cACNIEOD

Stressed (Adverse) MtM (Posted) - Cash MtM (Posted) - Other

Numeric

No

[Stressed (Adverse] - Posted:This category includes cash in any currency and must be separated by
currency into the following sub-categories: USD, EUR, GBP, IPY, and Other.

No

N/A

[Archived

FRY14Q

CPC_SFT_MTM|

[CPC_SFT_MTM_Data_Collect

20180331

FRY14Q

CPC_SFT_MTM

[CPC_SFT_MTM_Data_Collect

20180331

FRY14Q

CPC_SFT_MTM

[CPC_SFT_MTM_Data_Collect

20180331

20150930]

20190930]

20190930|

[cACNIEOT

Stressed (Adverse) MtM (Posted) - Other MtM (Posted) - Inflation-indexed
securities

Numeric

Numeric (16,6)

No

[Stressed (Adverse] - Posted:This category includes all asset types that are not reported in the other
defined asset categories. The amounts must be separated by the following sub-categories: Inflation-|
Indexed Securities, Commercial Paper, Municipal Bonds, and Other. For the amount reported in
Other, supporting documentation must be submitted that provides details of the asset types within
the sub-category.

No

N/A

[Archived

[cacNIED2

Stressed (Adverse) MtM (Posted) - Other MtM (Posted) - Commercial paper

Numeric

Numeric (16,6)

No

Stressed (Adverse) - Posted:This category includes all asset types that are not reported in the other
defined asset categories. The amounts must be separated by the following sub-categories: Inflation|

No

N/A

[Archived

[cACNIEO3.

Stressed (Adverse) MtM (Posted) - Other MtM (Posted) - Municipals

Numeric

Numeric (16,6)

No

Stressed (Adverse) - Posted:This category includes all asset types that are not reported in the other
|defined asset categories. The amounts must be separated by the following sub-categories: Inflation
Indexed Securities, Commercial Paper, Municipal Bonds, and Other. For the amount reported in

Other, supporting documentation must be submitted that provides details of the asset types within

H

N/A

[Archived

FRY14Q

[CPC_SFT_MTM™

[CPC_SFT_MTM_Data_Collect

20180331

FRY140

[cPC_SFT_mTM™

(CPC_SFT_MTM_Data_Collect

20180331{ 20190930|CACNJEOS

20190930

[cACNIEO4,

Stressed (Adverse) MtM (Posted) - Other MtM (Posted) - Other (specify)

Numeric

Numeric (16,6)

No

[Stressed (Adverse] - Posted:This category includes all asset types that are not reported in the other

efined asset categories. The amounts must be separated by the following sub-categories: Inflation-
Indexed Securities, Commercial Paper, Municipal Bonds, and Other. For the amount reported in
|Other, supporting documentation must be submitted that provides details of the asset types within
the sub-category.

N

N/A

[Archived

Stressed (Adverse) MtM (Received] - Central Debt MEM (Received) - USD

Numeric

Numeric (16,6)

No

[Stressed (Adh d by a sovereign entity or|
|a government-sponsored enterprise (G.S.E.). This category does not include inflation-indexed
securities. The amounts must be separated by the sovereign entity sub-categories: United States,
|Germany, United Kingdom & France, Other Eurozone, Japan, and Other.

No

N/A

[Archived

FRY14Q

[CPC_SFT_MTM)

[CPC_SFT_MTM_Data_Collect

20180331

20190930

[cACNEOS

Stressed (Adverse) MtM (Received) - Central Debt MEM (Received) - Germany

Numeric

Numeric (16,6)

No

[Stressed (Adverse) issued by a sovereign entity or]
2 government.sponsored enterprise (G.S.E). This category does nat include inflation-indexed
5. The ts must be separated by th

No

N/A

[Archived

FRY14Q

[cPC_SFT_MTM™

[CPC_SFT_MTM_Data_Collect

20180331

FRY14Q

[cPC_SFT_mTm

(CPC_SFT_MTM_Data_Collect

20180331

FRY14Q

CPC_SFT_MTM

[CPC_SFT_MTM_Data_Collect

20180331

20190930]

20190930

20190930

[cACNIEO7.

Stressed (Adverse) MtM (Received) - Central Debt MtM (Received) - UK/France

Numeric

Numeric (16,6)

No

jsecuri
[Stressed (Adverse) 4 by a sovereign entity or
|2 government-sponsored enterprise (G.5.E.). This category does not include inflation-indexed
[securities. The ts must be separated by th

|Germany, United Kingdom & France, Other Eurozone, Japan, and Other.

No

[Archived

[cACNIEOS.

Stressed (Adverse) MtM (Received) - Central Debt MtM (Received) - Other
Eurozon

Numeric

Numeric (16,6)

No

Stressed (Adverse) - bt obl dbya o
| sovernment sponsored nterprise (.S Tis caegorydoes ot ncudenfton indesed
securities. The ted by the sovereign

No

N/A

[Archived

CACNIEDS

Stressed (Adverse) MtM (Received) - Central Debt MM (Received) - Japan

Numeric

Numeric (16,6)

No

Stressed (Adverse] - dbya o]
2 sovernment sponsored enterprise (6.5 Thiscategory does ot include infaton-indexed
securities. The be separated by the sovereign

Germany, Unied Kingdor & France, Other Eurozone, Japan, and Other.

No

N/A

[Archived

FRY14Q

CPC_SFT_MTM|

[CPC_SFT_MTM_Data_Collect

20180331

20150930

CACNIELD

Stressed (Adverse) MM (Received) - Central Debt MtM (Received) - Other

Numeric

Numeric (16,6)

No

[Stressed (Adverse) - i o]

S.E). This not d
|securities. The 1t by the sovereign enti ies: United

N/A

[Archived

FRY14Q

CPC_SFT_MTM

[CPC_SFT_MTM_Data_Collect

20180331

FRY14Q

[cPC_SFT_MTM™

[CPC_SFT_MTM_Data_Collect

20180331

FRY140

[cPC_SFT_MTM™

(CPC_SFT_MTM_Data_Collect

20180331

20150930

20190930]

20190930]

[cACNUET

Stressed (Adverse) MtM (Received) - Equity MM (Received) - US

Numeric

No

[Stressed (Adverse) - raded and privately issued equity
securities. The amounts must be separated by the country in which the issuing entity is domiciled,
d into the following : United States, Canada, United Kingdom,

Eurozone, and Other.

No

N/A

[Archived

[cACNIEL2

Stressed (Adverse) MIM (Recelved) - Equity MM (Received) - CAD

Numeric

Numeric (16,6)

No

Stressed (Adverse) - Received:This category includes publicly traded and privately issued equity
|securities. The amounts must be separated by the country in which the issuing entity is domiciled,
|which are grouped into the following sub-categories: United States, Canada, United Kingdom,

No

[Archived

[cACNIEL3)

Stressed (Adverse) MIM (Received) - Equity MM (Received) - UK

Numeric

Numeric (16,6)

No

[Stressed (Adh ‘and privately issued equity
|securities. The amounts must be separated by the country in which the issuing entity is domiciled,
[which are grouped into the following sub-categories: United States, Canada, United Kingdom,
Eurozone, and Other.

[Archived

FRY14Q

[cPC_SFT_MTM

[CPC_SFT_MTM_Data_Collect

20180331

20190930

[cACNJEL4)

Stressed (Adverse) MtM (Received) - Equity MtM (Received) - Eurozone.

Numeric

Numeric (16,6)

[Stressed (Adverse) - Received:This category includes publicly traded and privately issued equity
securities. The amounts must be separated by the country in which the issuing entity is domiciled,
d into the following United States, Canada, United Kingdom,

No

[Archived

FRY14Q

[cPC_SFT_MTM™

[CPC_SFT_MTM_Data_Collect

20180331

FRY14Q

[cPC_SFT_mTm

(CPC_SFT_MTM_Data_Collect

20180331

FRY140

CPC_SFT_MTM

[CPC_SFT_MTM_Data_Collect

20180331

20190930]

20190930

20190930]

[CACNELS)

Stressed (Adverse) MtM (Received) - Equity MM (Received) - Other Economies
(specify)

Numeric

[Stressed (Adverse) - Received:This category includes publicly traded and privately issued equity
lsecurities. The amounts must be separated by the country in which the issuing entity is domiciled,
d into the following United States, Canada, United Kingdom,

Eurozone, and Other.

[Archived

[cACNIEL6

Stressed (Adverse) MtM (Received) - Corporate Bonds Advanced Economies MEM|
(Received) - 16

Numeric

Numeric (16,6)

No

[Stressed (Adverse] - Received:This category includes all debt obligations issued by any public or
private entity that is not backed by the fullfaith and credit of a single sovereign country; specifically

No

[Archived

it includes This category does not include commercial paper. The issuing entity must|

CACNIELT

Stressed (Adverse) MtM (Received) - Corporate Bonds Advanced Economies MEM|
(Received) - Sub-IG

Numeric

Numeric (16,6)

No

Stressed (Adverse) - Received:This category includes all debt obligations issued by any public or
private entity that is not backed by the fullfaith and credit of a single sovereign country; specifically
it includes This paper. The issuing entity must|
be domiciled in a sovereign that is defined as an advanced economy in the instructions for schedule
F. The amounts must be separated into two sub-categories: Investment Grade (IG) and Sub-
investment Grade (sub-IG).

[Archived

FRY14Q

[CPC_SFT_MTM™

[CPC_SFT_MTM_bata_Collect

20180331

20150930]

[cACNJE18,

Stressed (Adverse) MtM (Received) - Corporate Bonds, Other Economies MtM
(Received) - 16

Numeric

Numeric (16,6)

No

[Stressed (Adverse] - Received:This category includes all debt obligations issued by any public or
private entity that is not backed by the fullfaith and credit of a single sovereign country; specifically

No

[Archived




FRY14Q [CPC CPC_SFT_MTM |CPC_SFT_MTM_Data_Collect 52 20180331] 20190930]CACNJELS Stressed (Adverse) MtM (Received) - Corporate Bonds, Other Economies MtM | Numeric Numeric (16,6) No [Stressed (Adverse) - Received:This category includes all debt obiigations issued by any public or /A [Archived
(Received) - Sub-iG private entity that is not backed by the fullfaith and credit of a single sovereign country; specifically
it includes not paper. The issuing entity must
e domicic inasovereig that s not an advanced economy asdefined in the nsructons for
FRY14Q [CPC  |CPCSFT_MTM  |CPC_SFT_MTM _Data_Collect 52 20180331| 20190930 CACNIEZ0 Stressed (Adverse) MtM (Received) - ETF (Received) - Equity Numeric Numeric (16,6) No [Stressed (Adverse] - Received:This category includes equity shares of exchange-traded investment |No /A [Archived
[funds (ETFs). The amounts must be separated into two sub-categories that define the majority of
the assets held by a given ETF: Equity and Fixed Income.
FRY14Q [CPC  [CPC_SFT_MTM  |CPC_SFT_MTM _Data_Collect 52 20180331] 20190930 CACNIEZL Stressed (Adverse) MtM (Received) - ETF (Received) - Fixed Income Numeric Numeric (16,6) No [Stressed (Ad ty shares of exch: ded investment |No /A [Archived
[funds (ETFs). The amounts must be separated into two sub-categories that define the majority of
the assets held by a given ETF: Equity and Fixed Income.
FRY14Q[CPC  [CPC_SFT_MTM |CPC_SFT_MTM_Data_Collect 52 20180331| 20190930[CACNJE22 Stressed (Adverse) MiM (Received) - US Agency MBS/CMBS MM (Received) - |[Numeric No [Stressed (Adverse) and No /A [Archived
Pass Throughs |commercial mortgage-backed securities (CMBS) issued by U.S. government agencies and U.S.
lgovernment-sponsored enterprises (GSEs), as defined in the FR Y-9C. The amounts must be
jseparated into two sub-categories: Pass—mmughs and Other.
FRY14Q[CPC  [CPC_SFT_MTM |CPC_SFT_MTM_Data_Collect 52 20180331] 20190930 CACNIEZ3 Stressed (Adverse) MiM (Received) - US Agency MBS/CMBS MM (Received) - |[Numeric Numeric (16,6) No [Stressed (Adverse) - and No /A [Archived
Other (specify) |commercial mortgage-backed securities (cMas) issued by U.S. government agencies and U.S.
lgovernment-sponsored enterprises (GSEs), as defined in the FR Y-9C. The amounts must be
jseparated into two sub-categories: Pass throughs and Other.
FRY14Q[CPC  [CPC_SFT_MTM |CPC_SFT_MTM_Data_Collect 52 20180331] 20190930|CACNIE24 MItM (Received) - Non-Agency RMBS/ABS/CMBS MtM Numeric Numeric (16,6) No [Stressed (Adverse) - includes residential securities (RMBS)No /A [Archived
(Received) - Investment Grade Jasset-backed securities (ABS), and CMBS issued by an entity other than U.S. government agencies o
US. GSEs. The amounts must be separated into two sub-categories: IG and Sub-IG.
FRY14Q[CPC  [CPC_SFT_MTM |CPC_SFT_MTM_Data Collect 52 20180331 20190930[CACNIES MItM (Received) - Non-Agency RMBS/ABS/CMBS MtM Numeric Numeric (16,6) No [Stressed (Adverse) - i ntial /A [Archived
(Received) - Non-Investment Grade lasset-backed securities (ABS), and CMBS issued by an ermlv other than U.S. government agencies o
U.5. GSEs. The amounts must be separated into two sub-categories: 1G and Sub-IG.
FRY14Q [CPC [CPC_SFT_MTM |CPC_SFT_MTM_Data_Collect 52 0180331] 20190930|CACNIE26 MM (Received) - Cash MM (Received) - USD Numeric Numeric (16,6) No [Stressed (Adverse) - Received:This category includes cash in any currency and must be separated by |No N/A [Archived
lcurrency into the following sub-categories: USD, EUR, GBP, JPY, and Other.
FRY14Q[CPC  [CPCSFT_MTM |CPC_SFT_MTM_Data Collect 52 20180331] 20190930[CACNJE27 Stressed (Adverse) MtM (Received) - Cash MM (Received) - EUR Numeric Numeric (16,6) No [Stressed (Adverse) - Received:This category includes cash in any currency and must be separated by |No N/A [Archived
Jcurrency into the following sub-categories: USD, EUR, GBP, JPY, and Other.
FRY14Q [CPC CPC_SFT_MTM | CPC_SFT_MTM_Data_Collect 52 20180331{ 20190930|CACNIE28 Stressed (Adverse) MtM (Received) - Cash MM (Received) - GBP Numeric Numeric (16,6) No [Stressed (Adverse) - Received:This category includes cash in any currency and must be separated by |No /A [Archived
lcurrency into the following sub-categories: USD, EUR, GBP, JPY, and Other.
FRY14Q[CPC  [CPC_SFT_MTM |CPC_SFT_MTM_Data Collect 52 20180331] 20190930 CACNIE29 Stressed (Adverse) MtM (Received) - Cash MtM (Received) - 1PY Numeric Numeric (16,6) No [Stressed (Adverse) - Received:This category includes cash in any currency and must be separated by |No /A [Archived
lcurrency into the following sub-categories: USD, EUR, GBP, JPY, and Other.
FRY14Q[CPC  [CPC_SFT_MTM |CPC_SFT_MTM_Data_Collect 52 20180331] 20190930 CACNIE3O Stressed (Adverse) MtM (Received) - Cash MM (Received) - Other Numeric Numeric (16,6) No [Stressed (Adverse) - Received:This category includes cash in any currency and must be separated by |No /A [Archived
lcurrency into the following sub-categories: USD, EUR, GBP, JPY, and Other.
FRY14Q [CPC___|CPC_SFT_MTM___|CPC_SFT_MTM_Data Collect 52 20180331/ 20190930[CACNJE31 Stressed (Adverse) MtM (Received) - Other MtM (Received) - Inflation-indexed _|Numeric Numeric (16,6) No [Stressed (Adverse) includes all asset types that are not reported in the__|No /A [Archived
FRY14Q[CPC  [CPC_SFT_MTM |CPC_SFT_MTM_Data_Collect 52 20180331] 20190930[CACNJES2 Stressed (Adverse) MtM (Received) - Other MtM (Received) - Commercial paper |Numeric 16,6) No [Stressed (Adverse) - Received:This category includes all asset topes thatare not reportedinthe [No /A [Archived
Jother defined asset categories. The d by the following :
FRY14Q[CPC  [CPC_SFT_MTM |CPC_SFT_MTM_Data Collect 52 20180331 20190930[CACNIE33 Stressed (Adverse) MtM (Received) - Other MtM (Received) - Municipal Bonds | Numeric Numeric (16,6) No [Stressed (Adverse) - Received:This category includes all asset e thatare notceportedinthe N0 /A [Archived
lother defined asset categories. The b by the f
Inflation-Indexed Securities, Commercial Paper, Municipal Bands, and Other. For the amount
FRY14Q [CPC  [CPC_SFT_MTM  |CPC_SFT_MTM_Data_Collect 52 0180331 20190930|CACNIE34 Mt (Received) - Other MtV (Received) - Other (specify) | Numeric Numeric (16,6) No [Stressed (Adverse) - includes al asset types that are not reported inthe | No /A [Archived
lother defined asset categories. The be separated by the foll b
Inflation-Indexed Securities, Commercial Paper, Municipal Bonds, and Other. For the amount
reported in Other, supporting documentation must be submitted that provides detail of the asset
types within the sub-category.
FRY14Q [CPC |CPC_SFT_AGG CPC_SFT_AGG_Data_Collect 5.3 20150331 99991231ID_RSSD. ID_RSSD [Numeric [Numeric (7,0) [es Unique ID of the Reporting Institution No N/A No Change
FRY14Q |CPC CPC_SFT_AGG [CPC_SFT_AGG_Data_Collect 53 20150331{99991231{D_DT 0_oT DateTime DateTime [Yes Reporting Quarter End Date (YYYY-MM-DDT00:00:00) No N/A No Change
FRY14Q |CPC CPC_SFT_AGG [CPC_SFT_AGG_Data_Collect 53 20150331 TRANSTYPE [Text [Varchar (1) [Ves [TransType (insert *I", Update *U", Delete "D") No N/A No Change
FRY14Q |CPC CPC_SFT_AGG [CPC_SFT_AGG_Data_Collect 53 20150331{ 99991231 CACNM906 Internal Rating [Text [Varchar (5) Ves internal Rating No N/A No Change
FRY14Q [CPC CPC_SFT_AGG [CPC_SFT_AGG_Data_Collect 53 20150331/ 99991231 CACNM907 External Rating [Text [Varchar (5) [Ves External rating from a Nationally Recognized Statistical Rating Organization (NRSRO) No N/A No Change
FRY14Q [CPC CPC_SFT_AGG [CPC_SFT_AGG_Data_Collect 53 20150331/ 99991231 CACVH346 Submission Type [Text [Varchar (30) es Indicate ‘CCAR/Stressed' or ‘Regular/Unstressed No N/A No Change
FRY14Q [CPC CPC_SFT_AGG [CPC_SFT_AGG_Data_Collect 53 20150331[ 99991231 FileDate Data a5 of date Date Date No Data as-of date (YYYY-MM-DD) No N/A No Change
FRY14Q |CPC CPC_SFT_AGG [CPC_SFT_AGG_Data_Collect 53 20150331/ 99991231/ CACNM9 12 Net CE Numeric Numeric (12,6) No [The current credit exposure to the counterparty legal entity for the netting agreement nder close- |No N/A No Change
out.
FRY14Q [CPC CPC_SFT_AGG (CPC_SFT_AGG_Data_Collect 53 20150331/ 99991231 CACNFD73 Stressed Net CE FR Scenario (severely Adverse] Numeric Numeric (12,6) No [Stressed Net CE FR Scenario (Severely Adverse) No N/A No Change
FRY14Q [CPC CPC_SFT_AGG [CPC_SFT_AGG_Data_Collect 53 20150331] 20201231 CACNFD74 Stressed Net CE Numeric Numeric (12,6) No [Stressed Net CE FR Scenario (Adverse) No N/A [Archived
FR Scenario (Adverse)
FRY14Q [CPC CPC_SFT_AGG (CPC_SFT_AGG_Data_Collect 53 20150331/ 99991231 CACNFD75 Stressed Net CE Numeric Numeric (12,6) No [Stressed Net CE BHC scenario No N/A No Change
BHC scenario
FRY14Q [CPC CPC_SFT_AGG [CPC_SFT_AGG_Data_Collect 53 20150331] 99991231 CACNFD76 indemnified Securities Lent (Notional Balance) Numeric Numeric (12,6) No Indemnified Securities Lent (Notional Balance] No N/A [No Change
FRY14Q [CPC CPC_SFT_AGG [CPC_SFT_AGG_Data_Collect 53 20150331/ 99991231 CACNFD77 Indemnified Cash Collateral Reinvestment (Notional Balance) Numeric Numeric (12,6) No Indemnified Cash Collateral Reinvestment (Notional Balance) No N/A No Change
FRY14Q [CPC CPC_SFT_AGG [CPC_SFT_AGG_Data_Collect 53 20150331{ 99991231{CACNFD78 Repo and Reverse Repo - Gross Value of Instruments on Reporting Date - Us | Numeric Numeric (12,6) No Repo and p0s - Gross Value of on Reporting Date: This category includes all |No N/A No Change
Treasury - Posted US. Treasury securities, obligations issued by U S. government agencies, and obligations issued by
FRY14Q [CPC CPC_SFT_AGG (CPC_SFT_AGG_Data_Collect 53 20150331{ 99991231{CACNFD79 Repo and Reverse Repo - Gross Value of Instruments on Reporting Date - Us | Numeric Numeric (12,6) No Repo and p0s - Gross Value of on Reporting Date: This category includes all |No N/A No Change
Treasury - Received US. Treasury securities, obligations issued by U S. government agencies, and obligations issued by
FRY14Q [CPC CPC_SFT_AGG [CPC_SFT_AGG_Data_Collect 53 20150331/ 99991231 CACNFD80 Repo and Reverse Repo - Gross Value of Instruments on Reporting Date - Agency |Numeric No Repo and Reverse Repos - Gross Value of Instruments on Reporting Date: This category includes | No, N/A No Change
s - Posted d au as defined above. - Posted
FRY14Q [CPC CPC_SFT_AGG [CPC_SFT_AGG_Data_Collect 53 20150331/ 99991231 CACNFD81 Repo and Reverse Repo - Gross Value of Instruments on Reporting Date - Agency [Numeric Numeric (12,6) No [Repo and Reverse Repos - Gross Value of Instruments on Reporting Date: This category includes _|No, /A No Change
FRY14Q |CPC CPC_SFT_AGG (CPC_SFT_AGG_Data_Collect 53 20150331/ 99991231{ CACNFDB2 Repo and Reverse Repo - Gross Value of Instruments on Reporting Date - Equities| Numeric Numeric (12,6) No Repo and Reverse Repos - Gross Value of Instruments on Reporting Date: This category includes | No N/A No Change
-Posted b and privately q .- Posted
FRY14Q |CPC CPC_SFT_AGG [CPC_SFT_AGG_Data_Collect 53 20150331{ 99991231|CACNFDS3 Repo and Reverse Repo - Gross Value of Instruments on Reporting Date - Equities|Numeric Numeric (12,6) No Repo and Reverse Repos - Gross Value of Instruments on Reporting Date: This category includes | No N/A No Change
- Received publicly traded and privately issued equity securi ceived
FRY14Q |CPC CPC_SFT_AGG [CPC_SFT_AGG_Data_Collect 53 20150331{ 99991231|CACNFDB4 Repo and Reverse Repo - Gross Value of Instruments on Reporting Date - Numeric Numeric (12,6) No Repo and Reverse Repos - Gross Value of Instruments on Reporting Date: This category includes all |No N/A No Change
Corporate Bonds - Posted deb( abligations issued by any public or private entity that is not backed by me full faith and credit
country; specifically, it incl - posts
FRY14Q |CPC CPC_SFT_AGG [CPC_SFT_AGG_Data_Collect 53 20150331 (CACNFDSS Repo and Reverse Repo - Gross Value of Instruments on Reporting Date - Numeric Numeric (12,6) No Repo ‘and Reverse Repos - Gross Value of Instruments on Reporting Date ms Category includes all |No N/A No Change
Corporate Bonds - Received debt obligations issued by any public or private entity that is not backed by the fullfaith and credit
FRY14Q |CPC CPC_SFT_AGG [CPC_SFT_AGG_Data_Collect 53 20150331{ 99991231|CACNFDS6 Repo and Reverse Repo - Gross Value of Instruments on Reporting Date - Non- _[Numeric Numeric (12,6) No Repo and Reverse Repos - Gross Value of Instruments on Reporting Date: This category includes | No N/A No Change
[Agency (ABS, RMBS) - Posted d residential ities not issued by a U.S. government
agency as defined above. - Posted
FRY14Q |CPC CPC_SFT_AGG CPC_SFT_AGG_Data_Collect 53 20150331] 99991231 CACNFDS7 Repo and Reverse Repo - Gross Value of Instruments on Reporting Date - Non- | Numeric Numeric (12,6) No Repo and everse Reps - Gross Valus o Instruments onReporting Dte: Ths category ncludes _[No /A No Change
|Agency (ABS, RMBS) - Received asset-backe fentia not issued by a U.S. government!
FRY14Q |CPC CPC_SFT_AGG CPC_SFT_AGG_Data_Collect 53 20150331/ 99991231 CACNFD8S Repo and Reverse Repo - Gross Value of Instruments on Reporting Date - Numeric Numeric (12,6) No Repo and Reverse Repos - Grvss Value of Instruments on Reporting Date: This category includes | No /A No Change
Sovereigns - Posted debt issued by any sovereign state or organization backed by the fullfaith and credit of a sovereign
state other than debt issued by the U.S. Treasury or any U.S. Agency. - Posted
FRY14Q [CPC CPC_SFT_AGG (CPC_SFT_AGG_Data_Collect 53 20150331{ 99991231|CACNFD89 Repo and Reverse Repo - Gross Value of Instruments on Reporting Date - Numeric Numeric (12,6) No Repo and Reverse Repos - Gross Value of Instruments on Reporting Date: This category includes | No [N/ No Change.
Sovereigns - Received debt issued by any sovereign state or organization backed by the fullfaith and credit of a sovereign
FRY14Q |CPC CPC_SFT_AGG [CPC_SFT_AGG_Data_Collect 53 20150331| 99991231 CACNFDS0 Repo and Reverse Repo - Gross Value of Instruments on Reporting Date - Other - [Numeric Numeric (12,6) No [Repo and Reverse Repos - Gross Value of Instruments on Reporting Date: This category includes any|No N/A No Change
Posted asset not defined in any of the above asset categories (US Treasury, Agency MBS, Equities,
Corporate Bonds, Non-Agency (ABS, RMES), and Sovereigns) and excludes cash. - Posted
FRY14Q |CPC CPC_SFT_AGG [CPC_SFT_AGG_Data_Collect 53 20150331{ 99991231|CACNFDOT Repo and Reverse Repo - Gross Value of Instruments on Reporting Date - Other - [Numeric Numeric (12,6) No Repo and Reverse Repos - Gross Value of Instruments on Reporting Date: This category includes any|No N/A No Change
Received asset not defined in any of the above asset categories (US Treasury, Agency MBS, Equities,
Corporate Bonds, Non-Agency (ABS, RMBS), and Sovereigns) and excludes cash. - Received




FRY14Q [CPC CPC_SFT_AGG [CPC_SFT_AGG_Data_Collect 53 20150331] 99991231[CACNFD92 Repo and Reverse Repo - Gross Value of Instruments on Reporting Date - Cash [ Numeric Numeric (12,6) No Repoand 505 - Gross Value of ‘on Reporting Date: This category inclu No N/A [No Change
(+/-) - Posted currency to be reported in U.S. dollar amount. - Posted
FRY14Q |CPC CPC_SFT_AGG [CPC_SFT_AGG_Data_Collect 53 20150331{ 99991231|CACNFD93 Repo and Reverse Repo - Gross Value of Instruments on Reporting Date - Cash [ Numeric Numeric (12,6) No [Repo and Reverse Repos - Gross Value of Instruments on Reporting Date: This category includes |No N/A No Change
(+/-) - Received currency to be reported in U, dollar amount. - Recelved
FRY14Q |CPC CPC_SFT_AGG [CPC_SFT_AGG_Data_Collect 53 20150331{ 99991231|CACNFD94 Securities Lending and Value of Reporting Numeric (12,6) No Securities Lending and Borrowing - Gross Value of Instruments on Reporting Date: This category |No N/A No Change
- US Treasury - Posted includes all U.S. , obligations issued by U t
ssued by U.5. government-sponsored enterprises (GSEs)| as defined in the FR Y-9C. - Posted
FRY14Q |CPC CPC_SFT_AGG [CPC_SFT_AGG_Data_Collect 53 20150331{ 99991231|CACNFDI5 Securities Lending and Value of Reporting Numeric (12,6) No Securities Lending and Borrowing - Gross Value of Instruments on Reporting Date: This category |No N/A No Change
- US Treasury - Received includes all U.S. Treasury securities, obligations issued by U.S. government agencies, and obligations|
FRY14Q |CPC CPC_SFT_AGG [CPC_SFT_AGG_Data_Collect 53 20150331{ 99991231|CACNFDI6 Securities Lending and Value of Reporting Numeric (12,6) No Securities Lending and Borrowing - Gross Value of Instruments on Reporting Date: This category |No N/A No Change
- Agency MBS - Posted includes ties issued by a U t as defined above. - Posted
FRY14Q [CPC CPC_SFT_AGG [CPC_SFT_AGG_Data_Collect 53 20150331{ 99991231|CACNFDI7 Securities Lending and Borrowing - Gross Value of Instruments on Reporting Numeric (12,6) No Securities Lending and Borrowing - Gross Value of Instruments on Reporting Date: This category _|No N/A No Change
FRY14Q |CPC CPC_SFT_AGG [CPC_SFT_AGG_Data_Collect 53 20150331{ 99991231|CACNFD98 Securities Lending and Value of Reporting Numeric (12,6) No Securities Lending and Borrowing - Gross Value of Instruments on Reporting Date: This category |No N/A No Change
- Equities - Posted includes publicly traded and privately issued equity securities. - Posted
FRY14Q [CPC CPC_SFT_AGG [CPC_SFT_AGG_Data_Collect 53 20150331{ 99991231|CACNFDI9 Securities Lending and Borrowing - Gross Value of Instruments on Reporting Numeric (12,6) No Securities Lending and Borrowing - Gross Value of Instruments on Reporting Date: This category _|No N/A No Change
FRY14Q |CPC CPC_SFT_AGG [CPC_SFT_AGG_Data_Collect 53 20150331{ 99991231|CACNFEQO Securities Lending and Value of Reporting Numeric (12,6) No Securities Lending and Borrowing - Gross Value of Instruments on Reporting Date: This category |No N/A No Change
- Corporate Bonds - Posted includes all by any public or pr that s not backed by the ful faith
FRY14Q [CPC CPC_SFT_AGG [CPC_SFT_AGG_Data_Collect 53 20150331{ 99991231|CACNFEOL Securities Lending and Borrowing - Gross Value of Instruments on Reporting Numeric (12,6) No Securities Lending and Borrowing - Gross Value of Instruments on Reporting Date: This category _|No N/A No Change
FRY14Q |CPC CPC_SFT_AGG [CPC_SFT_AGG_Data_Collect 53 20150331 CACNFEO2 Securities Lending and Value of Reporting Numeric (12,6) No Securities Lending and Borrowing - Gross Value of Instruments on Reporting Date: This category |No N/A No Change
- Non-Agency (ABS, RMBS) - Posted includes asset-backed d residential not issued by a U.S.
FRY14Q |CPC CPC_SFT_AGG [CPC_SFT_AGG_Data_Collect 53 20150331{ 99991231|CACNFEO3 Securities Lending and Value of Reporting Numeric (12,6) No Securities Lending and Borrowing - Gross Value of Instruments on Reporting Date: This category |No N/A No Change
- Non-Agency (ABS, RMBS) - Received includes asset-backed d residential not issued by a U.S.
FRY14Q |CPC CPC_SFT_AGG [CPC_SFT_AGG_Data_Collect 53 20150331{ 99991231|CACNFEO4 Securities Lending and Value of Reporting Numeric (12,6) No Securities Lending and Borrowing - Gross Value of Instruments on Reporting Date: This category |No N/A No Change
- Sovereigns - Posted includes debt issued by any sovereign state or organization backed by the fullfaith and credit of a
sovereign state other than debt ssued by the U.S. Treasury or any U.S. Agency. - Posted
FRY14Q [CPC CPC_SFT_AGG [CPC_SFT_AGG_Data_Collect 53 20150331[ 99991231[CACNFEQS Securities Lending and Borrowing - Gross Value of Instruments on Reporting Date| Numeric Numeric (12,6) No [Securities Lending and Borrowing - Gross Value of Instruments on Reporting Date: This category  |No N/A No Change
- Sovereigns - Received includes debt issued by any sovereign state or organization backed by the fullfaith and credit of a
FRY14Q [CPC CPC_SFT_AGG [CPC_SFT_AGG_Data_Collect 53 20150331] 99991231[CACNFEQS Securities Lending and Borrowing - Gross Value of Instruments on Reporting Date| Numeric No [Securities Lending and Borrowing - Gross Value of Instruments on Reporting Date: This category  |No N/A No Change
- Other - Posted includes any asset not defined in any of the above asset categories (US Treasury, Agency MBS,
quities, Corporate Bonds, Non-Agency (ABS, RMBS), and Sovereigns) and excludes cash. - Posted
FRY14Q [CPC CPC_SFT_AGG [CPC_SFT_AGG_Data_Collect 53 20150331{ 99991231[CACNFEO7 Securities Lending and Borrowing - Gross Value of Instruments on Reporting Date| Numeric No [Securities Lending and Borrowing - Gross Value of Instruments on Reporting Date: This category  |No N/A No Change
- Other - Received includes any asset not defined in any of the above asset categories (US Treasury, Agency MBS,
FRY14Q [CPC CPC_SFT_AGG [CPC_SFT_AGG_Data_Collect 53 20150331[ 99991231|CACNFEOS Securities Lending and Borrowing - Gross Value of Instruments on Reporting Date| Numeric No [Securities Lending and Borrowing - Gross Value of Instruments on Reporting Date: This category  |No N/A No Change
- Cash (+/-) - Posted includes currency to be reported in U, dollar amount. - Posted
FRY14Q [CPC CPC_SFT_AGG [CPC_SFT_AGG_Data_Collect 53 20150331] 99991231|CACNFEQS Securities Lending and Borrowing - Gross Value of Instruments on Reporting Date| Numeric Numeric (12,6) No [Securities Lending and Borrowing - Gross Value of Instruments on Reporting Date: This category  |No N/A No Change
- Cash (+/-) - Received includes currency to be reported in US. dollar amount. - Received
¥14Q [cPC CPC_DRV_AC [CPC_DRV_AGG_Data_Collect 1,61a,6.1 1231(1D_RSSD D_RS5D umeric Numeric (7,0) [Yes Unique 1D of the Reporting Institution o A [Archive
140 [cpC CPC_DRV_A( [CPC_DRV_AGG_Data_Colect 161261 D_oT o7 ateTime DateTime [Yes Reporting Quarter End Date (YYYY-MM-DDT00:00:00) o A [Archive
¥14Q [cPC CPC_DRV_AC [CPC_DRV_AGG_Data_Collect 1,61a,6.1 [TRANSTYPE RANSTYPE ext [Varchar (1) [Yes [TransType (insert "I", Update "U", Delete "D") o A [Archive
140 [cpC CPC_DRV A [CPC_DRV_AGG_Data_Collect 161261 CACVM926 ext [Varchar (5) [Yes Sub Schedule: 'L61'161a’ o A [Archive
v14Q [cpC CPC_DRV_AC [CPC_DRV_AGG_Data_Collect 1,6.13,6.1b | 20150331] 20171231 CACSR619 arent/Consolidated Entity CP 1D ext [Varchar (30) [Yes [Aunique identifier assigned to th; reported in the Counterparty , which [No A [Archive
must be entity
FRY14Q [CPC [CPC_DRV_AGG [CPC_DRV_AGG_Data_Collect 6.1,6.1,6.1b | 20150331] 20171231[CACSM302 Netting Set ID [Text [Varchar (100] [Yes [Aunique identifier (for example, alphanumeric) assigned to the netting agreement being reported. |No /A [Archived
FRY14Q [CPC [CPC_DRV_AGG [CPC_DRV_AGG_Data_Collect 6.1,6.1.2,6.1.b | 20150331| 20171231[CACSR621 Legal Entity 1D [Text [Varchar (30) [Yes [Aunique identifier (for example, o the legal entity reported in th No /A [Archived
e g  which d entity. This I
must be unique and consistent across sub-schedules
FRY14Q |CPC CPC_DRV_AGG [CPC_DRV_AGG_Data_Collect 6.1,6.1a,6.1b | 2015033 CACVH345 Submission Type [Text [Varchar (30) [Yes Indicate ‘CCAR/Stressed or ‘Regular/Unstressed" No N/A [Archived
FRY14Q [CPC CPC_DRV_AGG [CPC_DRV_AGG_Data_Collect 6.1,6.1.,6.1.b | 20150331/ 20171231FileDate Data as of date Date Date No Data as-of date (YYYY-MM-DD) No N/A [Archived
FRY14Q [CPC CPC_DRV_AGG [CPC_DRV_AGG_Data_Collect 6.1,6.1.,6.1b | 20150331] 20171231[CACSM899 Rank [Text [Varchar (5) No [The rank of dered according to instructions. No /A [Archived
FRY14Q [CPC CPC_DRV_AGG [CPC_DRV_AGG_Data_Collect 6.1,6.1.,6.1.b | 20150331/ 20171231[CACSM300 CP Name (parent/consolidated) [Text [Varchar (200) No [The name of the consolidated organization that is either a CCP, G-7 sovereign country, or one of the|No N/A [Archived
FRY14Q [CPC CPC_DRV_AGG [CPC_DRV_AGG_Data_Collect 6.1,6.1.a,6.1b | 20150331| 20171231[CACS9017 CP Legal Entity Name [Text [Varchar (200) No [The name of the legal entity with whom the netting agreement was executed, No /A [Archived
FRY14Q [CPC [CPC_DRV_AGG [CPC_DRV_AGG_Data_Collect 6.1,6.1,6.1.b | 20150331] 20171231[CACSM304 Industry [Text [Varchar (30] No Industry: Banks; CCPs; Financial guarantors; Local authorities; Non-financial corporates; Other |No /A [Archived
financials; ; or Other.
FRY14Q [CPC [CPC_DRV_AGG [CPC_DRV_AGG_Data_Collect 6.1,6.1,6.1.b | 20150331] 20171231[CACSM305 Country. [Text Varchar (2) No [Countries should be identified using the standard ISO two-letter codes available at No /A [Archived
FRY14Q [CPC [CPC_DRV_AGG [CPC_DRV_AGG_Data_Collect 6.1,6.1.,6.1.b | 20150331] 20171231[CACSM306 Rating [Text [Varchar (5) No Rating No /A [Archived
FRY14Q [CPC [CPC_DRV_AGG [CPC_DRV_AGG_Data_Collect 6.1,6.1,6.1.b | 20150331] 20171231[CACSRS50 Netting Agreement Details - CSA Type [Text [Varchar (20) No Netting Agreement Details - CSA Type: No CSA, 1-way CSA, 2-way SCSA, 2-way old CSA, and No N/A [Archived
Centrally Cleared.
FRY14Q [CPC CPC_DRV_AGG [CPC_DRV_AGG_Data_Collect 6.1,6.1.a,6.1b | 20150331] 20171231[CACSR551 Netting Agreement Details - Independent Amount (non CCP) or Initial Margin _[Numeric Numeric (10,4) No [The net amount of margin posted by the CP legal entity at the time of execution of the agreement. |No N/A [Archived
(ccP)
FRY14Q [CPC CPC_DRV_AGG [CPC_DRV_AGG_Data_Collect 6.1,6.1.a,6.1b | 20150331] 20171231[CACSR552 Netting Agreement Details - Non-cash collateral type [Text [Varchar (125) No [Non-cash collateral type: U.S. Debt, Non-U.S. Sovereign Debt, Investment Grade Corporate Debt, |No N/A [Archived
Public Equity, Public Convertibles, and Other.
FRY14Q [CPC CPC_DRV_AGG [CPC_DRV_AGG_Data_Collect 6.1,6.1,6.1b | 20150331] 20171231[CACSRS53 Netting Agreement Details - Excess Variation Margin (for CCPs) Numeric Numeric (10,4) No [The total amount of ion margin by the BHC /A [Archived
the CCP's requirements) posted to the CCP legal entity under the agreement.
FRY14Q [CPC [CPC_DRV_AGG [CPC_DRV_AGG_Data_Collect 6.1,6.1,6.1b | 20150331] 20171231[CACSRS54 [Netting Agreement Details - Default Fund (for CCPs) Numeric Numeric (10,4) No [The amount required under the agreement to be contributed to the default fund of a CCP legal  |No /A [Archived
lentity.
FRY14Q [CPC [CPC_DRV_AGG CPC_DRV_AGG_Data_Collect 6.1,6.1a,6.1.b | 20150331] 20171231[CACSRSSS [Netting Agreement Details - Threshold CP. Numeric Numeric (20,6) No [The amount of exposre that one party is willing to have to the other party before the other party is|No /A [Archived
required to post collateral
FRY14Q [CPC [CPC_DRV_AGG CPC_DRV_AGG_Data_Collect 6.1,6.12,6.1.b | 20150331] 20171231[CACSRS56 Netting Agreement Details - Threshold BHC Numeric No [The amount of expostre that one party is willing to have to the other party before the other party is|No /A [Archived
required to post collateral
FRY14Q [CPC [CPC_DRV_AGG [CPC_DRV_AGG_Data_Collect 6.1,6.12,6.1.b | 20150331] 20171231[CACSRSS7 Netting Agreement Details - Minimum Transfer Amount CP Numeric Numeric (10,4) No [The minimum amount that must be transferred to the for any margin call No /A [Archived
FRY14Q [CPC [CPC_DRV_AGG [CPC_DRV_AGG_Data_Collect 6.1,6.12,6.1.b | 20150331| 20171231[CACSRS58 Netting Agreement Details - Minimum Transfer Amount BHC Numeric Numeric (8.4) No [The minimum amount that must be transferred to the BHC for any margin call No N/A [Archived
FRY14Q [CPC CPC_DRV_AGG [CPC_DRV_AGG_Data_Collect 6.1,6.1.,6.1b | 20150331] 20171231[CACSRS59 Netting Agreement Details - Margining frequency Numeric Numeric (4,0) No [The frequency (in days) of margin calls per the netting agreement. No N/A [Archived
FRY14Q [CPC CPC_DRV_AGG [CPC_DRV_AGG_Data_Collect 6.1,6.1.,6.1b | 20150331] 20171231[CACSRS60 Netting Agreement Details - CSA contractual features (non-vanilla) [Text [Varchar (100) No C5A contractual features (non-vanilla): Downgrade Trigger, Break Clause — Mandatory, Break Clause|No N/A [Archived
|- Optional, and Other. If more than one applies for a given netting set, list them all (comma
FRY14Q [CPC CPC_DRV_AGG [CPC_DRV_AGG_Data_Collect 6.1,6.1.a,6.1b | 20150331] 20171231[CACSRS61 Netting Agreement Details - WWR position [Text [Varchar (8) No [WWR position: Specific, General, or None. No N/A [Archived
FRY14Q [CPC CPC_DRV_AGG [CPC_DRV_AGG_Data_Collect 6.1,6.1.a,6.1b | 20150331| 20171231[CACSRS62 Stressed Current Exposure - Total Stressed Net CE FR scenario (Severely Adverse)| Numeric No [Stressed Current Exposure - Total Stressed Net CE FR scenario (Severely Adverse) No N/A [Archived
FRY14Q [CPC CPC_DRV_AGG [CPC_DRV_AGG_Data_Collect 6.1,6.1.,6.1b | 20150331] 20171231[CACSRS63 Stressed Current Exposure - Total Stressed Net CE FR scenario (Adverse] Numeric Numeric (12,6) No [Stressed Current Exposure - Total Stressed Net CE FR scenario (Adverse) No N/A [Archived
FRY14Q [CPC [CPC_DRV_AGG [CPC_DRV_AGG_Data_Collect 6.1,6.1,6.1b | 20150331] 20171231[CACSR564 Stressed Current Exposure - Stressed Net CE FR scenario (severely Adverse) | Numeric Numeric (12,6) No [Stressed Current Exposure - Stressed Net CE FR scenario (severely Adverse) No N/A [Archived
FRY14Q [CPC [CPC_DRV_AGG CPC_DRV_AGG_Data_Collect 6.1,6.1,6.1b | 20150331] 20171231[CACSRS65 Stressed Current Exposure - Stressed Net CE FR scenario (Adverse) Numeric Numeric (12,6) No [Stressed Current Exposure - tressed Net CE FR scenario (Adverse) No /A [Archived
FRY14Q [CPC [CPC_DRV_AGG CPC_DRV_AGG_Data_Collect 6.1,6.1,6.1.b | 20150331] 20171231[CACSRS66 [Exposure MtM Values - Unstressed MtM Exposure Numeric 126) No [The mark-to-market value under the agreement, not including collateral. No /A [Archived
FRY14Q [CPC [CPC_DRV_AGG [CPC_DRV_AGG_Data_Collect 6.1,6.1.,6.1b | 20150331] 20171231[CACSRS67 Exposure MM Values - Stressed Exposure MtM Numeric Numeric (12,6) No [The mark-to-market value based on the full revaluation of all derivatives under the agreement, as |No N/A [Archived
FR scenario_(severely Adverse) revalued according to the supervisory global market shock scenarios, not including colateral,
FRY14Q [CPC CPC_DRV_AGG [CPC_DRV_AGG_Data_Collect 6.1,6.1.,6.1b | 20150331] 20171231[CACSR568 Exposure MM Values - Stressed Exposure MtM Numeric No [The mark-to-market value based on the full revaluation of all derivatives under the agreement, as |No N/A [Archived

FR scenario_(Adverse)

revalued according to the supervisory global market shock scenarios, not including collateral,




FRY14Q CPC_DRV_AGG |CPC_DRV_AGG_Data_Collect 6.1,6.1.3,6.1b | 20150331] 20171231[CACSR569 Collateral Mt Values - Cash Collateral (non CCPs) or Variation Margin (CCPs) [Numeric Numeric (12,6) No [The mark-to-market value of net cash colateral posted by the non-CCP legal entity under the No /A [Archived
Mt - Total Unstressed MM Cash Collateral (non CCPs) netting agreement
FRY14Q [CPCORV_AGG |CPC_DRV_AGG_Data_Collect 6.1,6.1.2,6.1b | 20150331 20171231/CACSR570 Collateral Mt Values - Cash Collateral (non CCPs) or Variation Margin (CCPs) | Numeric Numeric (12,6) No [The mark-to-market value of net cash collateral posted under the netting agreement by a non-CCP_|No /A [Archived
Mt -UsD legal entity or the variation margin posted to the CCP legal entity, in the respective currency.
FRY14Q [CPC_ORV_AGG |CPC_DRV_AGG_Data_Collect 6.1,6.1.0,6.1b | 20150331 20171231|CACSRS71 Collateral Mt Values - Cash Collateral (non CCPs) or Variation Margin (CCPs) _|Numeric 126) No [The mark-to-market value of net cash colateral posted under the netting agreement by a non-CCP_|No /A [Archived
MtV - EUR legal entity or the variation margin posted to the CCP legal entity, in the respective currency.
FRY14Q [CPC_DRV_AGG |cPC_DRV_AGG_Data_Collect 6.1,6.1.0,6.1b | 20150331 20171231|CACSRS72 Collateral Mt Values - Cash Collateral (non CCPs) or Variation Margin (CCPs) _|Numeric Numeric (12,6) No [The mark-to-market value of net cash colateral posted under the netting agreement by a non-CCP_|No /A [Archived
Mt - Gap. legal entity or the variation margin posted to the CCP legal entity, in the respective currency.
FRY14Q [CPC_DRV_AGG |cPC_DRV_AGG_Data_Collect 6.1,6.1.0,6.1b | 20150331 20171231|CACSRS73 Collateral Mt Values - Cash Collateral (non CCPs) or Variation Margin (CCPs) |Numeric No [The mark-to-market value of net cash colateral posted under the netting agreement by a non-CCP_|No /A [Archived
Mt - JpY legal entity or the variation margin posted to the CCP legal entity, in the respective currency.
FRY14Q [CPC_DRV_AGG  |CPC_DRV_AGG_Data_Collect 6.1,6.1.2,6.1b | 20150331| 20171231|CACSR574 Collateral Mt Values - Cash Collateral (non CCPs) or Variation Margin (CCPs) _|[Numeric Numeric (12,6) No [The mark-to-market value of net cash collateral posted under the netting agreement by a non-CCP_|No /A [Archived
MtV - Other legal entity or the variation margin posted to the CCP legal entity, in the respective currency.
FRY1aQ [CPC_DRV_AGG |CPC_DRV_AGG_Data_Collect 6.1,6.10,6.1b | 20150331 20171231|CACSRS75 Collateral Mt Values - Total Unstressed MM Collateral (non CCPs) Numeric Numeric (12,6) No [The net mark-to-market value of all collateral posted by the non-CCP legal entity under the netting |No /A [Archived
lagreement.
FRY14Q [CPC_DRV_AGG. [CPC_DRV_AGG_Data_Collect 6.1,6.1.3,6.1.b | 20150331|20171231|CACSR576 Collateral MtM Values - Stressed Cash Collateral MtV Numeric Numeric (12,6) No For non-CCP legal entities, the mark-to-market value of the cash collateral reported in column Total |No N/A [Archived
FR scenario (severely Adverse) Unstressed MtM Cash Collateral (non-CCPs) as revalued under the supervisory global market shock
scenarios.
FRY14Q [CPC_DRV_AGG |cPC_DRV_AGG_Data_Collect 6.1,6.12,6.1.b | 20150331| 20171231[CACSRS77 Collateral Mt Values - Stressed Cash Collateral MtV Numeric Numeric (12,6) No For non-CCP legal entities, the mark-to-market value of the cash collateral reported in column Total |No, N/A [Archived
FR scenario (Adverse) Unstressed MtM Cash Collateral (non-CCPs) as revalued under the supervisory global market shock
scenarios.
FRY14Q CPC_DRV_AGG |CPC_DRV_AGG_Data_Collect 6.1,6.1a,6.1b | 20150331| 20171231 CACSRS78 (Collateral Mt Values - Stressed Total Collateral Mt Numeric Numeric (12,6) No For non-CCPs legal entities, the mark-to-market value of all collateral reported in the column Total |No /A [Archived
FR scenario (severely Adverse) Unstressed MtM Collateral, as revalued under the supervisory global market shock scenarios. For
|CCP legal entites, the mark-to-market value of the total (cash + non-cash) initial margin and (non-
USD cash + non-cash) variation margin, as revalued under the supervisory global market shock
scenarios.
FRY14Q [CPCORV_AGG |CPC_DRV_AGG_Data_Collect 6.1,6.1.3,6.1b | 20150331 20171231/CACSR579 Collateral Mt Values - Stressed Total Collateral Mt Numeric Numeric (12,6) No For non-CCPs legal entities, the mark-to-market value of al collateral reported in the column Total |No /A [Archived
FR scenario (Adverse Unstressed MtM Collateral, as revalued under the supervisory global market shock scenarios. For
|cCP legal entites, the mark-to-market value of the total (cash + non-cash) initial margin and (non-
USD cash + non- margin, as global market shock
scenarios.
RY14Q |CPC |CPC_DRV_AC |CPC_DRV_AC ata_Collect ,6.1a, 20150331{ 20171231[CACSR580 Credit Quality and CDS Hedges - CDS Reference Entity Type [Text [Varchar (15) No |Credit Quality and CDS Hedges - CDS Reference Entity Type: CP Legal Entity, CP Parent, or Proxy. o A rchive
RY14Q [CPC [cPC_DRV_A [CPC_DRV_AGG_Data_Collect ,6.1.3,6. [20171231]cAcsRS81 Credit Quality an jedges -_5Y CDS Spread (bp) Numeric [Numeric (16,6) o [The quoted five-year CDS spread of the reference entity. o A rehive:
RY14Q |CPC |CPC_DRV_AC |CPC_DRV_AC ata_Collect ,6.1.3, 6. |20171231]cAcsRs82 Credit Quality and CDS Hedges - CDS Recovery [Numeric [Numeric (8,4) o [The recovery rate associated with the quoted CDS spread. o A rchive
RY14Q [CPC___|CPC_DRV_A [CPC_DRV_AGG_Data_Collect 612, [cACs9224 Cr ty an edges - CP Legal Entity Identifier [Text [Varchar (30] o [Credit Quality and CDS Hedges - CP Legal Entity Identifier o A rchive
RY14Q |CPC |CPC_DRV_AC |CPC_DRV_A ata_Collect ,6.1.3, 6. |20171231{cAcSRS83 Credit Quality and CDS Hedges - WWR hedge? [Text. [Varchar (3) o [WWR hedge o A rchive
RY14Q [CPC___|CPC_DRV_A [CPC_DRV_AGG_Data_Collect 613, [cACSRS8a Credit Quality and CDS Hedges - CDS Hedge Notional Numeric Numeric (12,6) o [The notional amount of specific CDS hedges on the derivatives under the agreement. o A [Archive
RY14Q [cPC CPC_DRV_A( [CPC_DRV_AGG_Data_Collect a, 20171231|CACSRS85 [Credit Quality and CDS Hedges - CDS Hedge CROL Numeric Numeric (12,6) o [The CRO1 of the CDS hedge, for the specific CDS positions o A [Archive:
RY14Q [CPC CPC_DRV_A( [CPC_DRV_AGG_Data_Collect 2,61 20171231[CACSR586 redit Quality and CDS Hedges - 5Y CDS Stressed Spread FR scenario (Severely |[Numeric Numeric (16,6) No [The five-year CDS spread as stressed under the supervisory global market shock scenarios. o A [Archive:
Adverse)
FRY14Q CPC_DRV_AGG |CPC_DRV_AGG_Data_Callect 6.1,6.1.,6.1b | 20150331] 20171231[CACSRS87 Credit Quality and CDS Hedges - 5Y CDS Stressed Spread FR scenario (Adverse) |Numeric Numeric (16,6) No [The five-year CDS spread as stressed under the sup: [ scenarios. No N/A [Archived
FRY14Q CPC_DRV_AGG |CPC_DRV_AGG_Data_Callect 6.1,6.1.,6.1b | 20150331] 20171231[CACSR588 (Credit Quality and COS Hedges - CDS Hedge Stressed CRO1 FR scenario (Severely |Numeric Numeric (16,6) No CRO1 of the CDS hedge under the supervisory global market shock scenarios, for the specific CDS | No, N/A [Archived
e) positions, under the supervisory global market shock scenari
FRY14Q CPC_DRV_AGG |CPC_DRV_AGG_Data_Callect 6.1,6.1.,6.1b | 20150331] 20171231[CACSR589 (Credit Quality and COS Hedges - CDS Hedge Stressed CRO1 FR scenario (Adverse) |Numeric 166) No (CRO1 of the CDS hedge under the supervisory global market shock scenarios, for the specific CDS | No, N/A [Archived
positions, under the supervisory global market shock scenar
FRY14Q CPC_DRV_AGG |CPC_DRV_AGG_Data_Callect 6.1,6.1.,6.1b | 20150331] 20171231[CACSRS90 Credit Quality and CDS Hedges - Stressed CVA FR scenario (severely Adverse) | Numeric 166) No for th under the supervisory global market |No /A [Archived
hock scenari
FRY14Q [CPC_DRV_AGG |cPC_DRV_AGG_Data_Collect 6.1,6.1.a,6.1.b | 20150331| 20171231[CACSR591 Credit Quality and CDS Hedges - Stressed CVA FR scenario (Adverse] Numeric Numeric (16,6) No [cva for th under the supervisory global market |No /A [Archived
Kk scenar
FRY14Q [CPC_DRV_AGG |cPC_DRV_AGG_Data_Collect 6.1,6.1.,6.1.b | 20160630| 20171231[CACSR620 Industry Code Numeric Numeric (6,0) No Report the four to six digit numeric code that describes the primary business activity of the /A [Archived
parent/consolidated entity according to the North American Industry Classification System (NAICS).
Six digit code required for all financial i
FRY14Q CPC_DRV_MTM___|CPC_DRV_MTM_Data_Collect 5.2 (prior 6.2) X 1D_RSSD Numeric Numeric (7,01 [Yes Unique ID of the Reporting Institution No N/A No Change
FRY14Q CPC_DRV_MTM [CPC_DRV_MTM_Data_Collect 5.4 (prior 6.2) D_DT D_D DateTime DateTime [Yes' Reporting Quarter End Date (YYYY-MM-DDT00:00:00) No N/A [No Change
FRY14Q CPC_DRV_MTM [CPC_DRV_MTM_Data_Collect 5.4 (prior 6.2) | 20150331|99991231[TRANSTYPE | TRANSTYPE [Text [Varchar (1) [ves| [TransType (Insert "I", Update "U", Delete "D") No N/A No Change
FRY14Q CPC_DRV_MTM |CPC_DRV_MTM_Data_Collect 5.4 (prior 6.2) | 20150331] 99991231[CACVM926 Subschedule_ID [Text [Varchar (5) es [Sub Schedule: 'L54' (On and prior to 20171231, 62,1623’ 1625 No N/A ubmissions on and after 20180331, report a value [No Change
f 154"
FRY14Q CPC_DRV_MTM |CPC_DRV_MTM_Data_Collect 5.4 (prior 6.2) | 201503311 99991231/ CACSR619 Consolidated/Parent Counterparty ID [Text [Varchar (30) es [A unique identifer assigned to the counterparty reported in the Counterparty Name column, which [No N/A No Change
must be th entity.
FRY14Q CPC_DRV_MTM |CPC_DRV_MTM_Data_Collect 5.4 (prior 6.2) | 20150331] 99991231/ CACSM302 Netting Set ID [Text [Varchar (100] es [ a netting set ID is not applicable this field must be populated with “NA”. This ID must be unique |No N/A No Change
r schedules L1-L5.
14a[cPC CPC_DRV. [CPC_DRV. ata_Collect prior 20150331[ 99991231 CACSR621 terparty Legal Entity Identifier (LEI) ext [Varchar (30) Yes ounterparty Legal Entity Identifier (LEI) o N/A No Change
140 [cPc CPC_DRV cPC DRV, ata_Collect prior 20150331/ 99991231 CACVH346 ubmission Type ext [Varchar (30) [Yes indicate 'CCAR d or Regular/Unstressed o ’@ No Change
14q[cPC CPC_DRV | [CPC_DRV. ata_Collect prior i ata as of date ate Date No ata as-of date (YYYY-MM-DD) o N/A No Change
14¢ C CPC_DRV._| |CPC_DRV_ ata_Collect prior ank Methodology ext [Varchar (30) No indicate wt ppl 0 |n/A No Change
14q [cPC CPC_DRV | [CPC DRV, ata_Collect prior ank ext [Varchar (5) No e rank of dered according to instructions. o N/A No Change
140 [crc CPC_DRV | [cPC DRV, ata_Collect prior arent Counterparty Name ext [Varchar (200] No party Name o /A No Change
14q[cPC CPC_DRV. [CPC_DRV. ata_Collect prior CACS9017 [Counterparty Legal Entity Name ext [Varchar (200 No [The name of the Iegal entity with whom the netti was executed. o N/A No Change
14( C CPC_DRV._| [CPC_DRV_MTM_Data_Collect prior ZUJSDEZICACSRSSZ Unstressed Exposure MM by Asset category - Vanilla Interest Rate Derivatives, |Numeric Numeric (12,6) No Unstressed Expc by y - Vanilla Interest , MtV o N/A No Change
FRY14Q CPC_DRV_MTM __|CPC_DRV_MTM_Data Collect 5.4 (prior 6.2) Unstressed Exposure MUM by Asset category - Vanilla FX Derivatives, MtV Numeric Numeric (12,6) No Unstressed Exposure MM by Asset category -Vanilla FX Derivatives, MM No /A No Change
FRY14Q CPC_DRV_MTM |CPC_DRV_MTM_Data_Collect 5.4 (prior6.2) | 20150331] 99991231/ CACSRS94 Unstressed Exposure MEM by Asset category - Vanilla Commodity (Cash) Numeric Numeric (12,6) No Unstressed Exposure MM by Asset category - Vanilla Commodity (Cash) Derivatives MtM No N/A No Change
Derivatives Mt
FRY14Q CPC_DRV_MTM___[CPC_DRV_MTM Data_Collect 5.4 (prior 6.2) | 20150331/ 99991231/ CACSRS95 Unstressed Exposure MM by ~Vanilla Credit Derivatives, MtM__|Numeric (12,6) No Unstressed Exposure MM by Asset category - Vanilla Credit Derivatives, Mt No N/A No Change
FRY14Q CPC_DRV_MTM __|CPC_DRV_MTM_Data Collect 5.4 (prior 6.2) | 2015033 HCACSRSQS Unstressed Exposure MUM by Asset category - Vanilla Equity Derivatives, MtM_|Numeric Numeric (12,6) No Unstressed by ~Vanilla Equity , M No /A No Change
FRY14Q CPC_DRV_MTM |CPC_DRV_MTM_Data_Collect 5.4 (prior 6.2) | 20150331] 99991231/ CACSRS97 Unstressed Exposure MtM by Asset category - Structured Interest Rate Numeric (126) No (Unstressed Exposure MM by Asset category - Structured Interest Rate Derivatives, MtV No N/A No Change
Derivatives, MtM
FRY14Q CPC_DRV_MTM |CPC_DRV_MTM_Data_Collect 5.4 (prior 6.2) | 20150331] 99991231/ CACSRS98 Unstressed Exposure MtM by Asset category - Flow Exotic and Structured FX | Numeric No Unstressed Exp ~Flow tructured FX Derivatives, MtM |No N/A No Change
Derivatives, MtM
FRY14Q CPC_DRV_MTM _|CPC_DRV_MTM_Data_Collect 5.4 (prior 6.2) | 20150331] 99991231/ CACSRS99 Unstressed Exposure MtM by Asset category - Other Cash + Physical Commodity |Numeric No Unstressed Exposure MM by Asset category - Other Cash + Physical Commodity Derivatives MtM | No N/A No Change
Derivatives Mt
FRY14Q CPC_DRV_MTM |CPC_DRV_MTM_Data_Collect 5.4 (prior 6.2) | 20150331] 99991231[CACSR600 Unstressed Exposure MtM by Asset category - Other (single name) Credit Numeric Numeric (12,6) No Unstressed Exp ~Other (singl Credit Derivatives, MtV No N/A No Change
Derivatives, MtM
FRY14Q CPC_DRV_MTM |CPC_DRV_MTM_Data_Collect 5.4 (prior6.2) | 20150331( 99991231[CACSR601 Unstressed Exposure MM by Asset category - Structured (Multi-name) Credit | Numeric Numeric (12,6) No Unstressed Exp - Credit Derivatives, Mt |No N/A No Change
Derivatives, MtM
FRY14Q CPC_DRV_MTM___[CPC_DRV_MTM Data_Collect 5.4 (prior 6.2) | 20150331(99991231[CACSR602 Unstressed Exposure Mt by Asset category - Exotic Equity Derivatives, Mt\__[Numeric Numeric (12,6) No Unstressed Exposure MM by Asset category - Exotic Equity Derivatives, MtV No N/A No Change
FRY14Q CPC_DRV_MTM ___|CPC_DRV_MTM_Data Collect 5.4 (prior 6.2) | 20150331/ 99991231/ CACSR603 Unstressed Exposure MM by Asset category - Hybrids MtM Numeric Numeric (12,6) No Unstressed Exposure MM by Asset category ~Hybrids MM No /A No Change
FRY14Q CPC_DRV_MTM___[CPC_DRV_MTM Data Collect 5.4 (prior 6.2) CACSR604. Unstressed Exposure Mt by Asset category - Structured Products (MBS, ABS) _|Numeric Numeric (12,6) No Unstressed Exposure MtM by Asset category - Structured Products (MBS, ABS) No N/A No Change
FRY14Q CPC_DRV_MTM _|CPC_DRV_MTM_Data_Collect 5.4 (prior 6.2) | 20150331| 99991231 CACSR605 Unstressed Exposure MIM by Asset category - Other MM (provide details, Numeric Numeric (12,6) No Unstressed Exp by ~Other Mt details, breakdown) No N/A No Change
breakdown)
FRY14Q CPC_DRV_MTM _|CPC_DRV_MTM_Data_Collect 5.4 (prior 6.2) | 20150331| 99991231/ CACSR606 Stressed (Severely Adverse) Exposure MUM by Asset category - Vanilla Interest | Numeric Numeric (12,6) No Stressed (Severely Adverse) Exposure MIM by Asset category - Vanilla Interest Rate Derivatives, | No N/A No Change
Rate Derivatives, MtM mitv
FRY14Q CPC_DRV_MTM (CPC_DRV_MTM_Data_Collect 5.4 (prior 6.2) zmsuai] CACSR607 Stressed (Severely Adverse) Exposure MM by Asset category - Vanilla FX [Numeric Numeric (12,6) No Stressed (Severely Adverse) Exposure MM by Asset category - Vanilla FX Derivatives, MtM. No N/A No Change
Derivatives, Mt
FRY14Q CPC_DRV_MTM (CPC_DRV_MTM_Data_Collect 5.4 (prior 6.2) zmsuai] CACSR608 Stressed (Severely Adverse) Exposure MM by Asset category - Vanilla Numeric Numeric (12,6) No Stressed (Severely Adverse) Exposure MM by Asset category - Vanilla Commodity (Cash) No N/A No Change
(Commodity (Cash) Derivatives MtM Derivatives MM
FRY14Q CPC_DRV_MTM (CPC_DRV_MTM_Data_Collect 5.4 (prior 6.2) zmsnia] CACSR609 Stressed (Severely Adverse) Exposure MM by Asset category - Vanilla Credit [Numeric Numeric (12,6) No Stressed (Severely Adverse) Exposure MEM by Asset category - Vanilla Credit Derivatives, MtM No N/A No Change
Derivatives, MtV
FRY14Q CPC_DRV_MTM (CPC_DRV_MTM_Data_Collect 5.4 (prior 6.2) 20150331 CACSR610 Stressed (Severely Adverse) Exposure MtM by Asset category - Vanilla Equity [Numeric Numeric (12,6) No Stressed (Severely Adverse) Exposure MM by Asset category - Vanilla Equity Derivatives, MtM No N/A No Change
Derivatives, MtM
FRY14Q CPC_DRV_MTM (CPC_DRV_MTM_Data_Collect 5.4 (prior 6.2) zmsnai] CACSR611 Stressed (Severely Adverse) Exposure MM by Asset category - Structured. Numeric Numeric (12,6) No Stressed (Severely Adverse) Exposure MEM by Asset category - Structured Interest Rate Derivatives, |[No N/A No Change
Interest Rate Derivatives, MtV
FRY14Q CPC_DRV_MTM (CPC_DRV_MTM_Data_Collect 5.4 (prior 6.2) 20150331 CACSR612 Stressed (Severely Adverse) Exposure MtM by Asset category - Flow Exoticand  [Numeric Numeric (12,6) No Stressed (Severely Adverse) Exposure MM by Asset category - Flow Exotic and Structured FX No N/A No Change
Structured FX Derivatives, MtV Derivatives, M
FRY14Q CPC_DRV_MTM (CPC_DRV_MTM_Data_Collect 5.4 (prior 6.2) zmsuai] CACSR613 Stressed (Severely Adverse) Exposure MtM by Asset category - Other Cash + Numeric Numeric (12,6) No Stressed (Severely Adverse) Exposure MM by Asset category - Other Cash + Physical Commodity  |No N/A No Change
Physical Commodity Derivatives MtV Derivatives Mt
FRY14Q CPC_DRV_MTM (CPC_DRV_MTM_Data_Collect 5.4 (prior 6.2) zmsuia] CACSR614 Stressed (Severely Adverse) Exposure MtM by Asset category - Other (single [Numeric Numeric (12,6) No Stressed (Severely Adverse) Exposure MM by Asset category - Other (single name) Credit No N/A No Change
name) Credit Derivatives, MtV Derivatives, MtV
FRY14Q CPC_DRV_MTM (CPC_DRV_MTM_Data_Collect 5.4 (prior 6.2) zmsuia] CACSR615 Stressed (Severely Adverse) Exposure MtM by Asset category - Structured (Multi- [Numeric Numeric (12,6) No Stressed (Severely Adverse) Exposure MEM by Asset category - Structured (Multi-name) Credit No N/A No Change
name) Credit Derivatives, MtV Derivatives, MtV
FRY14Q CPC_DRV_MTM _|CPC_DRV_MTM_Data_Collect 5.4 (prior 6.2) | 20150331| 99991231/ CACSR616 Stressed (severely Adverse) Exposure MIM by Asset category - Exotic Equity | Numeric Numeric (12,6) No Stressed (Severely Adverse) Exposure MIM by Asset category - Exotic Equity Derivatives, MIM | No /A No Change
Derivatives, MtV




FRY14Q [CPC CPC_DRV_MTM___[CPC_DRV_MTM Data_Collect 5.4 (prior 6.2) ] 20150331] 99991231[CACSR617 Stressed (severely Adverse) Exposure MM by Asset category - Hybrids MtM___[Numeric Numeric (12,6) No [Stressed (Severely Adverse) Exposure Mt by Asset category - Hybrids MtV No [nA [No Change
FRY14Q |CPC CPC_DRV_MTM (CPC_DRV_MTM_Data_Collect 5.4 (prior 6.2) zmsuai] CACSR618 Stressed (Severely Adverse) Exposure MM by Asset category - Structured. [Numeric Numeric (12,6) No Stressed (Severely Adverse) Exposure MM by Asset category - Structured Products (MBS, ABS) No N/A No Change
Products (MBS, ABS)
FRY14Q |CPC CPC_DRV_MTM (CPC_DRV_MTM_Data_Collect 5.4 (prior 6.2) zmsuan CACSR655 Stressed (Severely Adverse) Exposure MM by Asset category - Other MtM [Numeric Numeric (12,6) No Stressed (Severely Adverse) Exposure MM by Asset category - Other MtM (provide details, No N/A No Change
(provide details, breakdown) breakdown)
FRY14Q |cPC CPC_DRV_MTM (CPC_DRV_MTM_Data_Collect 5.4 (prior 6.2) stﬂiil CACSIDG1 Stressed (Adverse) Exposure MtM by Asset category - Vanilla Interest Rate Numeric Numeric (16,6) No Stressed (Adverse) Exposure MtM by Asset category - Vanilla Interest Rate Derivatives, MtM No N/A [Archived
Derivatives, MtM
FRY14Q |cPC CPC_DRV_MTM (CPC_DRV_MTM_Data_Collect 5.4 (prior 6.2) zmsnia] cACSID62 Stressed (Adverse) Exposure MtM by Asset category - Vanilla FX Derivatives, MtM(Numeric Numeric (16,6) No Stressed (Adverse) Exposure MtM by Asset category - Vanilla FX Derivatives, MtM No N/A [Archived
FRY14Q |cPC CPC_DRV_MTM (CPC_DRV_MTM_Data_Collect 5.4 (prior 6.2) stuiil CACSIDG3 Stressed (Adverse) Exposure MtM by Asset category - Vanilla Commodity (Cash) (Numeric Numeric (16,6) No Stressed (Adverse) Exposure MtM by Asset category - Vanilla Commodity (Cash) Derivatives MtM |No N/A [Archived
Derivatives MtM
FRY14Q |cPC CPC_DRV_MTM (CPC_DRV_MTM_Data_Collect 5.4 (prior 6.2) stﬂiil CACSIDG4 Stressed (Adverse) Exposure MtM by Asset category - Vanilla Credit Derivatives, (Numeric Numeric (16,6) No Stressed (Adverse) Exposure MtM by Asset category - Vanilla Credit Derivatives, MtM No N/A [Archived
FRY14Q |cPC CPC_DRV_MTM (CPC_DRV_MTM_Data_Collect 5.4 (prior 6.2) stﬂiil CACSIDGS Stressed (Adverse) Exposure MtM by Asset category - Vanilla Equity Derivatives, (Numeric Numeric (16,6) No Stressed (Adverse) Exposure MtM by Asset category - Vanilla Equity Derivatives, MtM No N/A [Archived
witv
FRY14Q |CPC CPC_DRV_MTM (CPC_DRV_MTM_Data_Collect 5.4 (prior 6.2) zmsnia] CACSIDG6 Stressed (Adverse) Exposure MtM by Asset category - Structured Interest Rate  [Numeric Numeric (16,6) No Stressed (Adverse) Exposure MtM by Asset category - Structured Interest Rate Derivatives, MtM  |No N/A [Archived
Derivatives, MM
FRY14Q |cPC CPC_DRV_MTM (CPC_DRV_MTM_Data_Collect 5.4 (prior 6.2) zomaz] cACSIDG7 Stressed (Adverse) Exposure MtM by Asset category - Flow Exotic and Structured [Numeric Numeric (16,6) No Stressed (Adverse) Exposure MtM by Asset category - Flow Exotic and Structured FX Derivatives,  |No N/A [Archived
FRY14Q |CPC CPC_DRV_MTM [CPC_DRV_MTM_Data_Collect 5.4 (prior 6.2) zomaz] CACSIDGS Stressed (Adverse) Exposure MtM by Asset category - Other Cash + Physical Numeric Numeric (16,6) No Stressed (Adverse) Exposure MtM by Asset category - Other Cash + Physical Commodity Derivatives |[No N/A [Archived
(Commodity Derivatives MM MtV
FRY14Q |CPC CPC_DRV_MTM (CPC_DRV_MTM_Data_Collect 5.4 (prior 6.2) 20180331 CACSID69 Stressed (Adverse) Exposure MtM by Asset category - Other (single name) Credit (Numeric Numeric (16,6) No Stressed (Adverse) Exposure MtM by Asset category - Other (single name) Credit Derivatives, MtM |No N/A [Archived
Derivatives, MtV
FRY14Q |cPC CPC_DRV_MTM (CPC_DRV_MTM_Data_Collect 5.4 (prior 6.2) 20150331 CACSID70 Stressed (Adverse) Exposure MtM by Asset category - Structured (Multi-name)  (Numeric Numeric (16,6) No Stressed (Adverse) Exposure MtM by Asset category - Structured (Multi-name) Credit Derivatives, |No N/A [Archived
Credit Derivatives, MtV
FRY14Q |cPC CPC_DRV_MTM (CPC_DRV_MTM_Data_Collect 5.4 (prior 6.2) 20150331 cACSID71 Stressed (Adverse) Exposure MtM by Asset category - Exotic Equity Derivatives, [Numeric Numeric (16,6) No Stressed (Adverse) Exposure MtM by Asset category - Exotic Equity Derivatives, MtM No N/A [Archived
FRY14Q |CPC CPC_DRV_MTM |CPC_DRV_MTM_Data_Collect 5.2 (prior 6.2) | 20180331| 20190930|CACSID72 Stressed (Adverse) Exposure MM by Asset category - Hybrids MM Numeric Numeric (16,6) No Stressed (Adverse) Exposure MM by Asset category - Hybrids Mt No /A [Archived
FRY14Q |CPC CPC_DRV_MTM |CPC_DRV_MTM_Data_Collect 5.4 (prior 6.2) | 20180331| 20190930|CACSID73 Stressed (Adverse) Exposure MM by Asset category - Structured Products (MBS, |Numeric Numeric (16,6) No Stressed (Adverse) Exposure MM by Asset category - Structured Products (MBS, ABS) No /A [Archived
ABs)
FRY14Q |CPC CPC_DRV_MTM |CPC_DRV_MTM_Data_Collect 5.4 (prior 6.2) | 20180331| 20190930|CACSID74 Stressed (Adverse) Exposure MM by Asset category - Other MIM (provide Numeric Numeric (16,6) No Stressed (Adverse) Exposure MIM by Asset category - Other MIM (provide detals, breakdown) |No N/A [Archived
details, breakdown)
FRY14Q [CPC CPC_DRV_SFT [CPC_DRV_SFT_Data_Collect 51 ID_RsSD. ID_RSSD Numeric Numeric (7,01 [Yes Unique 1D of the Reporting Institution No /A No Change
FRY14Q [CPC (CPC_DRV_SFT [CPC_DRV_SFT_Data_Collect 5.1 D_DT D_D DateTime DateTime [Yes' Reporting Quarter End Date (YYYY-MM-DDT00:00:00) No N/A [No Change
FRv1aQ [cPC_[cPc DRV SFT CPC_DRV_SFT _Data_Collect 51 20180331]99991231| TRANSTYPE | TRANSTYPE Text Varchar (1] ves [TransType (Insert "I, Update "U", Delete "D") No |@ No Change
FRY14Q |CPC CPC_DRV_SFT [CPC_DRV_SFT_Data_Collect 5.1 20180331] 99991231/ CACNMZ0L Consolidated/Parent Counterparty ID [Text [Varchar (30) es [A unique identifier assigned to the counterparty reported in the Counterparty Name column, which [No N/A No Change
must be th entity.
FRY14Q [CPC CPC_DRV_SFT [CPC_DRV_SFT_Data_Collect B 20180331/ 99991231] CACNMZ02 Netting Set 1D [Text [Varchar (75) [Ves 1 2 netting set ID is not applicable this field must be populated with “NA”. This ID must be unique |No /A No Change
ross all sub-schedules L1LS.
14a [cPC CPC_DRV [CPC_DRV_SFT Data Collect 1 20180331] 99991231 CACNR621 terparty Legal Entity Identifier (LEI) ext [Varchar (30) Yes ounterparty Legal Entity Identifier (LEI) o N/A No Change
140 [crc CPC_DRV_SFT [CPC_DRV_SFT_Data Collect 1 20180331/ 99991231 CACVH346 ubmission Type ext [Varchar (30) [Yes indicate 'CCAR/Stressed or ' o ’@ No Change
14a[cPe CPC_DRV [CPC_DRV_SFT Data Collect 1 i ata as of date ate Date No ata as-of date (YYYY-MM-DD) o N/A No Change
140 [CPC CPC_DRV_SFT CPC_DRV_S ata_Collect .1 ank Methodology ext [Varchar (30) No indicate wi ppl h d 0 |n/A No Change
14 [cPC CPC_DRV. CPC DRV, ata_Collect 1 ank ext [Varchar (5) No e rank of the counterparty as ordered according to the sub-schedule instructions. o N/A No Change
140 [crc CPC_DRV_SFT [CPC_DRV_SFT_Data_Collect .1 arent Counterparty Name ext [Varchar (200) No c arent Counterparty Name o /A No Change
14q [cPe CPC_DRV [CPC_DRV_SFT Data Collect 1 Counterparty Legal Entity Name ext [Varchar (200 No [The name of the legal entity with whom the netti ‘was executed. o N/A No Change
140 [cPC CPC_DRV_SFT [CPC_DRV_SFT_Data_Collect %) 20180331[ 99991231 CACNR620 (Counterparty Legal Entity Industry Code umeric Numeric (6,0) No Report the four to six digit numeric code that describes the primary business activty of the legal | No N/A No Change
entity according to the North American Industry Classification System (NAICS). ix digit code
required for allfinancial counterparties. If a NAICS industry i not available, report the relevant
Global Industry Classification Standard (GICS) industry. If neither NAICS nor GICs industries are
available, report the Industrial Classification (SIC) industry.
FRY14Q [CPC CPC_DRV_SFT [CPC_DRV_SFT_Data_Collect 51 20180331] 99991231| CACNM905 Counterparty Legal Entity Country [Text [Varchar (2) No Country: Countries should be identified using the standard IS0 two-letter codes available at No N/A No Change
Ittps://ww s report “XX.
FRY14Q [CPC CPC_DRV_SFT [CPC_DRV_SFT Data_Collect 5.1 20180331[ 99991231 CACNM906 Counterparty Legal Entity Internal rating [Text [Varchar (5) No [Report the BHC's internal rating of the counterparty legal entity. No /A No Change
FRY14Q |CPC CPC_DRV_SFT [CPC_DRV_SFT_Data_Collect 5.1 20180331{ 99991231 CACNM907 (Counterparty Legal Entity External rating, [Text [Varchar (5) No Report the external lent to gal entity rating, not the No 'N_/A No Change
external rati with Provide an external rating from a
gnized Statistical
FRY14Q [CPC CPC_DRV_SFT [CPC_DRV_SFT Data_Collect 5.1 20180331] 99991231 CACNR529 Netting Details - Agreement Type [Text [Varchar (30] No [Agreement Type No N/A No Change
FRY14Q |CPC CPC_DRV_SFT /CPC_DRV_SFT_Data_Collect 51 20180331[ 99991231 CACNR530 Netting Agreement Details - Agreement Role Text [Varchar (10) No For SFTs, identify whether the respondent s defined in the netting agreement as a principal to the |No N/A No Change
transactions, an agent on behalf of a client, or a client. Allowable entries are: Principal, Agent,
y appl , report “NA".
FRY14Q [CPC CPC_DRV_SFT [CPC_DRV_SFT_Data_Collect 51 31[CACNRS34 Netting Agreement Details - Legal Enforceability [Text Varchar (3) No Possible options are Yes and No (reported as “Y" or “N"). Note that for situations for which there is |No, /A No Change
no close-out netting agreement between the parties (i.e. no netting), this field should be marked as
.
FRY14Q |CPC |CPC_DRV_SFT. |CPC_DRV_SFT_Data_Collect 5.1 20180331]99991231|CACSRS51 Netting Agreement Details - Initial Margin Numeric Numeric (16,6) No Initial Margin No [N/A No Change.
FRY1Q [CPC |CPC_DRV_SFT (CPC_DRV_SFT_Data_Collect 51 20180331 99991231{CACSRS52 Netting Agreement Detais - Non-Cash Collateral Type Text [Varchar (125) No Non-cash collateral type: U.S. Debt, Non-U.S. Sovereign Debt, Investment Grade Corporate Debt, |No /A No Change
Public Equity, Public Convertibles, and Other.
FRY14Q [CPC|CPC_DRV_SFT (CPC_DRV_SFT_Data_Collect 51 20180331 99991231{CACSRS53 Netting Agreement Detail - Excess Variation Margin (for CCPs) Numeric Numeric (16,6) No [The total amount of margin 2 by the BHC in excess of [No /A No Change
the designated CCP's requirements) posted to the designated CCP legal entity under the agreement.
FRY14Q[CPC |CPC_DRV_SFT. (CPC_DRV_SFT_Data_Collect 51 20180331] 99991231/ CACSR554 Netting Agreement Details - Default Fund (for CCPs) Numeric Numeric (16,6) No [The amount required under the agreement to be contributed to the default fund of a designated |No /A No Change
|ccP legal entity.
FRY14Q[CPC_|CPC_DRV_SFT [CPC_DRV_SFT_Data_Collect 51 20180331[99991231|CACSRS55 [Netting Agreement Details - Threshold CP. Numeric No [Threshold cP No /A No Change
FRY14Q[CPC_|CPC_DRV_SFT [CPC_DRV_SFT_Data_Collect 51 20180331[99991231[CACSRS56 [Netting Agreement Details - Threshold BHC or IHC Numeric No [Threshold BHC or IHC No N/A No Change
FRY14Q [CPC CPC_DRV_SFT [CPC_DRV_SFT_Data_Collect 51 31[CACSRS57 Netting Agreement Details - Minimum Transfer Amount CP Numeric No [The minimum amount that must be transferred to the counterparty for any margin call. No /A No Change
FRY14Q[CPC__ |CPC_DRV_SFT [CPC_DRV_SFT_Data_Collect 51 31[CACSR [Netting Agreement Details - Minimum Transfer Amount BHC Numeric Numeric (16,6 No [The minimum amount that must be transferred to the BHC for any margin call No /A No Change
FRY14Q[CPC__ [CPC_DRV_SFT [CPC_DRV_SFT_Data_Collect 51 31[CACSR559 [Netting Agreement Details - Margining frequency Numeric Numeric (4,0) No [The frequency (in business days) of margin calls, per the netting agreement. No N/A No Change
FRY14Q [CPC CPC_DRV_SFT [CPC_DRV_SFT_Data_Collect 51 31[CACSRS60 Netting Agreement Details - CSA contractual features (non-vanilla) [Text [Varchar (100] No Indicates if any of the transactions conducted under the agreement have any non-vanilla No N/A No Change
|contractual features.
FRY14Q [CPC CPC_DRV_SFT [CPC_DRV_SFT_Data_Collect 51 31[CACNRS35 WWR position [Text [Varchar (8) No indicates if any of ividual transactions conducted under the with the given No /A No Change
|counterparty legal entity is considered a wrong-way risk position. Possible options are Specific,
FRY14Q [CPC |CPC_DRV_SFT. |CPC_DRV_SFT_Data_Collect 5.1 20180331{99991231{CACNM912. [Net CE SFTs [Numeric [Numeric (16,6) No [The current exposure to the counterparty legal entity for the netting set under close-out. [No N/A No Change
FRY14Q [CPC |CPC_DRV_SFT [CPC_DRV_SFT_Data_Collect 51 20180331/ 99991231[CACNR538 Stressed Net CE SFTs FR scenario (severely Adverse) Numeric Numeric (16,6) No [Stressed Net CE SFT FR scenario (severely Adverse) - The full revaluation of Net CE for for SFTs |No /A No Change
under the FR stressed market environment - one value for each supervisory global market shock
scenario,
FRY14Q [CPC |CPC_DRV_SFT [CPC_DRV_SFT_Data_Collect 51 20180331| 20190930[CACNR539 Stressed Net CE SFTs FR scenario (Adverse] Numeric Numeric (16,6) No Stressed Net CE SFTs FR scenario (severely Adverse] - The full revaluation of Net CE for for SFTs |No N/A [Archived
under the FR stressed market environment — one value for each supervisory global market shock
scenario
FRY14Q |CPC CPC_DRV_SFT (CPC_DRV_SFT_Data_Collect 51 20180331/ 99991231/ CACSIF40 [Net CE Derivatives Numeric Numeric (16,6) No [The current exposure to the counterparty legal entity for the netting set under close-out for No N/A No Change
derivatives.
FRY14Q [CPC CPC_DRV_SFT [CPC_DRV_SFT_Data_Collect 51 20180331/ 99991231] CACSR564 Stressed Net CE Derivatives (Severely Adverse) Numeric No [Stressed Net CE Derivatives FR scenario (everely Adverse) - The full revaluation of Net CE No N/A No Change
Derivatives under the FR stressed market environment
FRY14Q [CPC CPC_DRV_SFT [CPC_DRV_SFT_Data_Collect 51 20180331] 20190930[CACSR565 Stressed Net CE Derivatives (Adverse) Numeric No [Stressed Net CE Derivatives FR scenario (Severely Adverse) - The full revaluation of Net CE No N/A [Archived
Derivatives R environment
FRY14Q |CPC CPC_DRV_SFT [CPC_DRV_SFT_Data_Collect 51 20180331/ 99991231/ CACSR566 Unstressed MtM (Derivatives) Numeric Numeric (16,6) No [The marito-market value of derivative positions in the record, not including collateral but including|No N/A No Change
netting of positions where legally binding.
FRY14Q |CPC CPC_DRV_SFT [CPC_DRV_SFT_Data_Collect 5.1 20180331/ 99991231| CACNR544 Unstressed MtM Posted (SFTs) Numeric Numeric (16,6) No [The gross cumulative mark-to-market (MtM) value of the cash and assets posted to the legal entity |No N/A No Change
under the netting
FRY14Q |CPC CPC_DRV_SFT [CPC_DRV_SFT_Data_Collect 51 20180331/ 99991231| CACNR545 Unstressed MM Received (SFTs) Numeric Numeric (16,6) No [The [ the cash and asset from the legal | No N/A No Change
entity under the netting agreement.
FRY14Q [CPC CPC_DRV_SFT [CPC_DRV_SFT_Data_Collect 51 20180331/ 99991231/ CACSR567 Stressed MtM (Derivatives) (severely Adverse) Numeric Numeric (16,6) No Value of exp on the full i underthe  |No /A No Change
agreement, as revalued according to the severely adverse supervisory global market shock
scenarios, not including collateral but including netting of positions where legally binding,
FRY14Q |CPC (CPC_DRV_SFT. [CPC_DRV_SFT_Data_Collect 5.1 20180331{ 20190930|CACSRS68 Stressed MM (Derivatives) (Adverse) Numeric Numeric (16,6) No he lue of exp on the full underthe  |No /A [Archived
agreement, as revalued according to the adverse supervisory global market shock scenarios, not
| I but including netting of p legally binding.
FRY14Q[CPC |CPC_DRV_SFT [CPC_DRV_SFT_Data_Collect 51 20180331/ 99991231 CACNR540 Stressed MM Posted (SFTs) (Severely Adverse) Numeric Numeric (16,6) No [The gross cumulative MtM values using fullrevaluation under the severely adverse supervisory  |No N/A No Change
lglobal market shock scenario of the cash and d in the Mark ke




FRY14Q[CPC [CPC_DRV_SFT [CPC_DRV_SFT_Data_Collect 51 20180331] 20190930 CACNR541 Stressed MtM Posted (SFTs) (Adverse) Numeric Numeric (16,6) No [The gross cumulative MtM values using full evaluation under the adverse supervisory global No N/A [Archived
market shock scenario of the cash and assets reported in the Mark-to-Market Posted column.
FRY14Q [CPC CPC_DRV_SFT. [CPC_DRV_SFT_Data_Collect B 20180331/ 99991231| CACNR542 Stressed MtM Received (SFTs) (Severely Adverse) Numeric Numeric (16,6) No [The gross cumulative MtM values using full revaluation under the severely adverse supervisory | No N/A No Change
lglobal market shock scenario of the cash and d in the Mark-to-
column.
FRY14Q |CPC CPC_DRV_SFT |CPC_DRV_SFT_Data_Collect 51 zmsuaz]cacw;az Stressed MtM Received (SFTs) (Adverse) [Numeric Numeric (16,6) No |The gross cumulative MtM values using full revaluation under the adverse supervisory global No N/A [Archived
and assets reported in the Mark-to-Market Received column.
FRY14Q |cPC CPC_DRV_SFT |CPC_DRV_SFT_Data_Collect 5.1 zmsuan CACSIF43 Unstressed MtM Cash Collateral (Derivatives) - USD [Numeric Numeric (16,6) No Unstressed MtM Cash Collateral (Derivatives) - USD - The mark-to-market value of net cash No N/A No Change
[collateral posted by the CP legal entity under the netting agreement, n the respective currency.
FRY14Q |cPC CPC_DRV_SFT |CPC_DRV_SFT_Data_Collect 5.1 zmsuaz]cacwu [Unstressed MtM Cash Collateral (Derivatives) - EUR [Numeric Numeric (16,6) No Unstressed MtM Cash Collateral (Derivatives) - EUR - The mark-to-market value of net cash No N/A No Change
[collateral posted by the CP legal entity under the netting agreement, n the respective currency.
FRY14Q |CPC CPC_DRV_SFT |CPC_DRV_SFT_Data_Collect 5.1 ZO]EuaichCSIFAS Unstressed MtM Cash Collateral (Derivatives) - GBP [Numeric Numeric (16,6) No Unstressed MtM Cash Collateral (Denvauves) GBP - The mark-to-market value of net cash No N/A No Change
[collaeral posted by the CP legal entity u 1, in the respective currency.
FRY14Q [CPC |CPC_DRV_SFT |CPC_DRV_SFT_Data_Collect 5.1 ZDlEmﬂlCACSIFAs Unstressed MtM Cash Collateral (Derivatives) - JPY [Numeric Numeric (16,6) No Unstressed MtM Cash Collateral merwaum) m The mark-to-market value of net cash collateral|No [N/A No Change
posted by the CP legal entity under the 1, in the respective currency.
FRY14Q [CPC |CPC_DRV_SFT. |CPC_DRV_SFT_Data_Collect 5.1 ZD]EUSS]CACSIFH [Unstressed MtM Cash Collateral (Derivatives) - Other Numeric Numeric (16,6) No Unstressed MtM Cash Collateral (Derivatives) - Other - The mark-to-market value of net cash No N/A No Change.
colateral posted by the CP legal entity under the netti t, in the respective currency.
FRY1Q [CPC |CPC_DRV_SFT [CPC_DRV_SFT_Data_Collect 51 20180331] 99991231 CACSR575 [Total Unstressed MtM Collateral (Derivatives) Numeric Numeric (16,6) No [The net mark-to-market value of al collateral posted by the legal entity under the netting No /A No Change
i collateral reported should be eligible financia collateral.
FRY14Q [CPC |CPC_DRV_SFT (CPC_DRV_SFT_Data_Collect 51 20180331/ 99991231[ CACSIFag Stressed (everely Adverse) Mt Cash Collateral (Derivatives) - USD Numeric Numeric (16,6) No Stressed (Severely Adverse) MtM Cash Collateral (Derivatives) - USD - The mark-to-market value of |No /A No Change
the net cash collateral reported in column Total Unstressed MtM Cash Collateral as revalued under
the supervisory
FRY14Q[CPC  |CPC_DRV_SFT (CPC_DRV_SFT_Data_Collect B 31[CACSIFas Stressed (everely Adverse) MtM Cash Collateral (Derivatives) - EUR Numeric Numeric (16,6) No [Stressed (Severely Adverse) MtM Cash Collateral (Derivatives) - EUR - The mark-to-market value of |No /A No Change
the net cash collateral reported in column Total Unstressed MtM Cash Collateral as revalued under
the supervisory giobal cenarios
FRY14Q [CPC  |CPC_DRV_SFT [CPC_DRV_SFT_Data_Collect 51 20180331 99991231(CACSIF50 Stressed (everely Adverse) MtM Cash Collateral (Derivatives) - GBP Numeric Numeric (16,6) No [Stressed (severely Adverse) MtM Cash Collateral (Derivatives) - GBP - The mark-to-market value of |No /A No Change
the net cash collateral reported in column Total Unstressed MtM Cash Collateral as revalued under
the supervsory global market sh
FRY14Q [CPC |CPC_DRV_SFT [CPC_DRV_SFT_Data_Collect 51 31[CACSIFST Stressed (severely Adverse) MtM Cash Collateral (Derivatives) - JPY Numeric Numeric (16,6) No [Stressed (severely Adverse) MtM Cash Collateral (Derivatives) - JPY - The mark-to-market value of |No /A No Change
the net cash collateral reported in column Total Unstressed MtM Cash Collateral as revalued under
the supervi i
FRY14Q [CPC  |CPC_DRV_SFT [CPC_DRV_SFT_Data_Collect 51 20180331 99991231(CACSIFS2 Stressed (Severely Adverse) MM Cash Collateral (Derivatives) - Other Numeric Numeric (16,6) No Stressed (Severely Adverse) MM Cash Collateral (Derivatives) - Other - The mark-to-market value of No N/A No Change
the net cash collateral reported in column Total Unstressed MtM Cash Collateral as revalued under
the supervisory nari
FRY14Q [CPC CPC_DRV_SFT [CPC_DRV_SFT_Data_Collect 51 20180331] 20190930|CACSIF53 Stressed (Adverse) MM Cash Collateral (Derivatives) - USD Numeric Numeric (16,6) No Stressed (Adverse) MM Cash C ivatives) - USD - The thenet |No /A [Archived
Jcash collateral reported in column Total Unstressed MUM Cash Colateral s revalued under the
jsupervi
FRY1Q [CPC |CPC_DRV_SFT (CPC_DRV_SFT_Data_Collect 51 20180331] 20190930[CACSIFS4 Stressed (Adverse) MM Cash Collateral (Derivatives) - EUR Numeric Numeric (16,6) No essed {Adversel MUV Cash EUR - The mark ket value of the net |No /A [Archived
lcash collateral reported in column Total Unstressed MtM Cash Collateral as revalued under the
supervisory global market shock scenarios.
FRY14Q [CPC  |CPC_DRV_SFT [CPC_DRV_SFT_Data_Collect 51 20180331] 20190930|CACSIF55 Stressed (Adverse) MM Cash Collateral (Derivatives) - GBP Numeric No Stressed (Adverse) MtM Cash C i GBP - ofthe net |No /A [Archived
lcash collateral reported in column Total Unstressed MM Cash Collateral as revalued under the
upervisory gl
FRY14Q [CPC  |CPC_DRV_SFT [CPC_DRV_SFT_Data_Collect 51 20180331 20190930|CACS F56 Cash Collateral Y Numeric Numeric (16,6) No [Stressed (Adverse) MtM Cash Collateral (Derivatives) - JPY - The mark-to-market value of the net_|No N/A [Archived
lcash collateral reported in column Total Unstressed MtM Cash Collateral as revalued under the
Jsupervisory global market
FRY14Q[CPC |CPC_DRV_SFT. (CPC_DRV_SFT_Data_Collect 51 20180331 20190930[CACSIFS7 Cash Collateral (Derivatives) - Other Numeric Numeric (16,6) No Stressed (Adverse) MtM Cash Collateral (Derivatives) - Other - The mark-to-market value of the net |No /A [Archived
lcash collateral reponed in column Total Unstressed MtM Cash Collateral as revalued under the
supervisory g
FRY14Q [CPC |CPC_DRV_SFT [CPC_DRV_SFT_Data_Collect 51 20180331 99991231(CACSRS 78 [Total Stressed (Severely Adverse) MtV Collateral (Derivatives) Numeric Numeric (16,6) No e mrkcto-marketvalue o al clsera eported T e coimn TotalUnetressed WM Collateral, N0 N/A No Change
Jas revalued under the Severely Adverse supervisory global mark
FRY14Q [CPC |CPC_DRV_SFT [CPC_DRV_SFT_Data_Collect 51 20180331 20190930|CACSRS79 [Total Stressed (Adverse) Mt Collateral (Derivatives) Numeric Numeric (16,6) No [The mark-to-market value of a collateral reponed i the column Total Unstressed MM Collateral, |No N/A [Archived
s revalued under the
FRY14Q [CPC |CPC_DRV_SFT. |CPC_DRV_SFT_Data_Collect’ 5.1 20180331 CACNRS46 CDS Reference Entity Type [Text [Varchar (40) No [The type of institution for which the five-y vear ch spread is being reported. No N/A No Change
FRY14Q |CPC [cPC_DRV_SFT [CPC_DRV_SFT_Data_Collect 5.1 5Y CDS Spread (bp) Numeric Numeric (16,6) No [The five-year CDS spread for counterparty for which the reference entity is either the CPlegal No I No Change
lentity, the CP Parent tion), or the Proxy.
FRY14Q |CPC CPC_DRV_SFT [CPC_DRV_SFT_Data_Collect 51 20180331{ 20200331{CACN9224 (Counterparty Legal Entity Identifier (LEI) [Text [Varchar (30) No Counterparty Legal Entity Identifier (LE) No N/A [Archived
FRY14Q |cPC (CPC_DRV_SFT |CPC_DRV_SFT_Data_Collect 5.1 20180331/ 99991231|CACSRS83. | Wrong Way Risk Hedge [Text |Varchar (3) No |Wrong Way Risk Hedge No N/A No Change
FRY14Q [CPC__|CPC_DRV_SFT [CPC_DRV_SFT_Data_Collect 5.1 (CDS Hedge Notional Numeric Numeric (16,6) No [The ] f specific CDS hed under the agreement. No /A No Change
FRY14Q [CPC  |CPC_DRV_SFT (CPC_DRV_SFT_Data_Collect 51 20180331{ 99991231|CACSR590 Stressed CVA (severely Adverse) Numeric Numeric (16,6) No [CVA for the derivatives within the agreement as evaluated under the Severely Adverse supervisory |No /A No Change
FRY14Q [CPC |CPC_DRV_SFT (CPC_DRV_SFT_Data_Collect 51 20180331| 20190930|CACSR591 Stressed CVA (Adverse) Numeric Numeric (16,6) No |CVA for the derivatives within the agreement as evaluated under the Adverse supervisory global |No N/A [Archived
et
FRY14Q |CPC CPC_DRV_SFT (CPC_DRV_SFT_Data_Collect 51 20181231/ 99991231| CACNRS36 [Total Stressed Net CE FR scenario (severely Adverse] Numeric Numeric (16,6) No [The full revaluation of Net CE for both SFT ® Tegal entity 7R [No /A No Change
stressed for global market This
item i intended to capture all (both SFTs and
and S the legal enitylvel. T tem should ot b repeated across
Netting Set IDs associated with the legal entity.
FRY14Q[CPC |CPC_DRV_SFT [CPC_DRV_SFT_Data_Collect 5.1 20181231] 20190930[ CACNR537 Total Stressed Net CE FR scenario (Adverse] Numeric Numeric (16,6) No [The full revaluation of Net CE for both SFT and derivative exposures to the legal entity under the FR [No /A [Archived
stressed market value for ! his
item s intended to capture all exposures (both SFTs and derivatives) to a consolidated/parent
|counterparty and reported once at the legal entity level. This item should not be repeated across
INetting Set D: with the legal entity.
FRY1Q [CPC |CPC_DRV_SFT [CPC_DRV_SFT_Data_Collect 51 20200630 99991231{CACNRS50 [Total Net CE Numeric Numeric (16,6) No [The total net current exposure to the counterparty legal entity for the netting agreement under _ |No /A No Change
close-out. This item should not be repeated across Netting Set IDs associated with the legal entity.




