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TR R FTFETL CoCoFF TS EATI # FERF T2

CoCos by capital tiering (€ bn)
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34.3 33 335

30.7 32 29.0
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——Market Value Movement of Indonesian Rupiah denominated Indonesian bond: INDOGB 7.875 19 (IDR)
——Market Value Movement of USD denominated Indonesian bond: INDON 11.625 19 (USD)

===+ Market Value Movement of the combination of USD INDO bond and 1 month IDR non-deliverable forward
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$157,687.5x 9.271 & x (-34)/ $100,000,000 = - 0.4970 #
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UXYZ0 Comd US 10yr Ultra Fut Dec20 CBT-Chicago Board of Trad

*# Product specifications link below ==

Ultra 10-Year US Treasury Note Futures

=+=Effective 2/29/2016, The Board of Trade of the City of Chicago, Inc. ("CBOT") will amend the
Contracts | CT »  Jan-F Feb-G Mar-H Apr-J May-K Jun-M Jul-N Aug-Q Sep-U Oct-V Nov-X Dec-Z

(@] cane ' ® Local
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Underlying
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Speculator  Hedger
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2.

Fixed Float Swap Counterparty

e SWAP Properties
Leg 1:Fixed v Pay _ B Leg 2:Float ~ Receive -]  Curve Date 10/20/2020 |3|
Notional 10MM Notional 10MM Valuation 10, 2020 |5
Currency USD -] Currency USD - CSA Coll Cey ~ N/A |-
Effective 0D | 10, 2020 || Effective 0D |10/22/2020 |5 O OIS DC Stripping
Maturity SY ]10/22/202S |=| Maturity SY ]10/22/202S |
Coupon 0.417000 % Index 3M USO0003M
Pay Freq SemiAnnual ~| Spread 0.000 | bp
Day Count 301/360 ~| Leverage 1.00000
Calc Basis Money «| Latest Index 0.21838
Reset Freq Quarterl: .
Pay Freq -
Day Count ACT/360 -
o Market
M Leg 1: NPV -10,000,000.00 Leg 2: NPV 10,000,000.00
Accrued 0.00 Accrued 0.00
Premium -100.00 Premium 100.00
DVO1 -5,211.84 DVO1 255.41
Calculators ~
Par Cpn 0.417000 Premium 0.00000] PVO1 -4,956.40
Principal 0.00 BP Value 0.00000  DVO1 -4,956.43
Accrued 0.00 Gamma (1bp) -2.90
NPV

~_____ 0.00
A R 1 IRt s A = S el e N O

Bl- t FRAHTNFS aHF#EE 97 FhGBFE

1<GO0> to Calculate
) S

—_
\ ‘ \

Manr
Key Rate Risk |
Settings

[] Full Key Rate Risk -

DVO1/KRR Curve Option Crv Instr. |-[Crvinstr. |-
Shift (bp) 10.00
DVO1/KRR Calc Method Constant (L)ibor Fixing |'
O IMM Date
Greeks
Dvo1 -4,956.43 Gamma (1bp) -2.90
More Greeks
Receive Pay Net
Risk 0.26| -5.21 -4.96|
DVO1 255.41 -5,211.84] -4,956.43
Modified Duration 0.26| -5.21 -4.96
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BEAED S EF AL - M USD) 104.04. 10 458, 413.75 10. 4827
R X cE s A E - A2 A 3I(TWD) 103.03.19 119, 565, 875. 28 10. 58
G St g - A (TID) 103.03. 19 49,875, 278. 86 5. 60
i F K E B e A £-A A (CND 104.01. 09 1,765,195.11 9. 47
T % ek e g 2 &AL 272 (USD) 104.01. 12 72,189, 20 9. 69

1, 656, 345, 374

T K E e A £-A2 431 (CNID 104. 01. 23 134, 681. 06 19. 39
T S E s A £-AA &2 (AUD) 104. 03.10 22, 851.70 9. 36
K E e A £-A A (ZAR) 104.03. 11 86, 259. 08 10. 36
TR K F e & 2k £-A2 4731 (USD) 105.01. 29 2,437.70 17.99
i S AT ARE e sk - A2 5 AI(TWD) 103.03.19 155, 601, 294. 89 14. 57
WS AT AE R s A E - ADHA(TID) 103.03.19 206, 794, 352. 59 8.57
S AT AE 2 A £-A2 531 (CND 104. 01. 07 3,488, 218. 53 24.25
T G AT ACE 28 A & -AD 7 (CND) 104,01, 12 21, 690, 248. 85 13.02
T 5 A F AE 2 A &-AD #E3A(USD) 104.01.13 3,819, 070. 66 13.35
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g AT A E 2 A £-AL 53] (AUD) 107.03. 29 1,885, 837. 35 8.93
g 5 AT A sk £-AL #A1(ZAR) 108.07.17 4,475,789. 17 10. 40
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mE S AT A cE w8 A &£-Nagal(USD) 109. 05. 13 10, 566, 190. 88 12.97
i AT AN E w8 A £-NagaI(CNID 109.12.23 25,106, 039. 48 10. 86
g AT ANE 28 A £-N4ga(AUD) 109.12. 23 1,838, 334. 84 10. 69
w5 AT ARE 28 A& -NKIZAR) 110. 02. 09 12, 848, 016. 55 10. 65
B I 5 £ A A &£-A2 531 (TWD) 103.11. 27 106, 780, 282. 75 11. 65
g L s 5 £ F A A& £-AD 33 (TWD) 103. 11. 27 1, 304, 002, 734 8,122, 298. 61 7.35
W I 5 £ A A& £-A2 5731 (USD) 107.10. 01 666. 67 16. 86
T w5 £ F A A £-A2 #7 31(TWD) 103. 11. 27 71,213, 876. 72 12.10
T B 5 £ 7 A 2 & -AD 47 31 (TWD) 103. 11. 27 7,311, 855. 59 7.69
s g 5 £ A A £-AD #7321 (USD) 104. 07. 24 1,177,379. 49 12. 28
W R 5 £ A A& &-AD #7321 (CNID 104. 07. 27 1,452,474, 759 816, 596. 50 11. 88
B R 5 L A A £-A2 5731 (EUR) 107.10. 01 573. 00 15. 09
it e 5L A A £-AL 431 (TWD) 107.11. 06 3,229, 698. 50 7.21
W R 5 £ A A& &-AL 5731 (USD) 107.11. 06 69, 163. 43 11.55
S 2R T E s XA £-T2 37 31(TWD) 104. 04. 02 92, 8217, 963. 45 10. 82
T 2R T F s XA £ -TA #731 (TWD) 104. 04. 02 1,713,825, 317.59 5.13
S 2R E s X A £-TA 3731 (USD) 104. 04. 02 13,693, 133. 78 8.28
T 2R T F s XA £ -TA #7321 (CNHD) 104. 04. 02 197,125, 112. 12 8.08
S 2 IR E s X A £-TA 3731 (AUD) 104. 04. 02 1,299,114.47 7.61
T 2R T B s XA £ -TA #7321 (ZAR) 104. 04. 02 16, 002, 436. 30 8.71
T R T S s X A £ -T2 473 (ONHD 106. 03. 10 1,963, 838. 03 17.27
T 2 IR T F s XA &N 43 (TWD) 109. 05. 13 1,013,901, 487. 04 8.65
39, 460, 344, 481

T 2 IR AP F E &G X A £-N #3(USD) 109. 05. 13 18, 951, 354. 34 12.93
S 2 IR AP F E &G X A £-N #3 (CND) 109.12. 23 32, 438, 881. 72 10. 97
i 2R E & s X A £-N 473 (AUD) 109.12. 23 1, 355,592. 72 11.10
TS 2R T & s XA £-N ap Al (ZAR) 110. 03. 16 9, 146, 268. 59 11. 26
T 2R E s X K £ -TT 73 (TWD) 109. 05. 13 4,162, 841. 53 9.45
S 2 IR AAPF & s X A £-TT %731 (USD) 109. 05. 13 97, 336. 62 14.09

T kT E s X A £ -TT 73 (ONHD 109. 05. 13 514, 289. 98 13. 72
T 2R AP F E G XA £-1 3 USD) 109. 06. 30 251,108. 42 17.28
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T R IR T E s KA -1 22 (TWD) 110. 01. 05 14, 734, 641. 32 10. 40
W BT R s 5 A & -A2 473 (TWD) 106. 12. 04 20,493, 887. 41 11.43
T £ B2 T R % A &AL A7 (TWD) 106. 12. 04 12, 642, 737. 60 7.62
717, 203, 701
T % B2 TR % A &AL 573 (USD) 106. 12. 04 680, 520. 09 11.80
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¢ FA KA E - A2 473 (TWD) 107.10. 11 19, 055, 080. 47 11.52
mE Y B A A& - A2 472)(USD) 107.10. 11 806, 471, 149 858, 604. 87 17. 49
Y RA SRR E - A2 252 (OND 107.10. 11 1,613, 488. 23 18. 00
W LR ST ACE & £-A2 8731 (TWD) 110. 01. 26 54,131, 624. 42 10. 29
R 5 E T ACE & £-AD 83 (TWD) 110. 01. 26 38,523, 539. 99 9.00
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T %R 5 £ F A JCE & £-AD 4731 (USD) 110. 01. 26 1,627, 136. 32 13.54
W %R £ FACE & &AL 8731 (USD) 110. 01. 26 8, 059, 604. 85 11.78
W RS £ FACE % &N 53] (USD) 110. 01. 26 16, 144, 810. 68 11.78
W AR EFACE & &AL 8731 (OND) 110. 01. 26 13, 387, 179. 82 11.39
£ S E LA £-A2 53] (TWD) 110. 01. 26 89, 346, 537. 56 12.70
£ B E L & -AT 5730 (TWD) 110. 01. 26 228, 000, 444. 48 9.86
% RS E Lk & A2 521 (USD) 110. 01. 26 1,295, 485. 66 17. 60
£ RS E L & -AT #5721 (USD) 110. 01. 26 9,537, 949, 500 5,588, 134. 25 13. 62
% RS E Lk & AT 52l (ONID 110. 01. 26 11, 297, 276. 91 13.13
mE E E A E o~ LA &N 831 (TWD) 110. 05. 07 154, 711, 866. 10 9.46
% RS E Lk &N 4731 (USD) 110. 05. 07 2,561, 557. 25 12.84
W E T 2 E LG SR EAHA(ER) 112.01. 30 1,332, 136. 09 15.71
3,601, 821, 038
W E P 2 E G SR AAQEA(E R 112.01. 30 6, 360, 086. 12 15.13
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B | HE %ﬁrﬁ EBpY | EBEEK
5% # IR R AT W A L o OE 2023/3/17 |2
5% SRR ?‘m > '\3;7%3‘ ’J’%Fﬁ# z2REY 2023/5/18 |3
5% 3 ¥= R 2023 ERE T A E 2w 2023/6/14 | 3
¥ SRR FEFEES PG 2023/8/10 |2
5% # 3 F | David Wong Bi-Weekly Equity Update 2023/1/9 0.5
7% 4= K | Bi-Weekly Equity Update Japan Macro by Eric Lee | 2023/3/20 | 0.5
A S RE FEREFEIGCEERRBEG L FHTE 2023/3/21 1
g% ##® | Global Privacy, Data Security, and GDPR Annual | 2023/3/31 | 0.5
Training
% ## ® | Fixed Income Market Outlook Internal Training 2023/4/24 | 0.75
% ## K | David Wong's Bi-Weekly Equity Update 2023/5/15 | 0.5
% ## K | David Wong's Bi-Weekly Equity Update 2023/5/29 | 0.75
5% # ¥ F | David Wong's Bi-Weekly Equity Update 2023/7/24 | 0.5
5% # ¥ F | David Wong's Bi-Weekly Equity Update 2023/9/4 0.5
5% # ¥ F | David Wong's Bi-Weekly Equity Update 2023/9/18 | 0.5
5% # ¥ F | David Wong's Bi-Weekly Equity Update 2023/11/27 | 0.5
% ## ® | Fixed Income Outlook by Gershon Distenfeld 2023/11/29 | 1
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Asia FI Call with Brad Gibson
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Bi-Weekly Equity Update Japan Macro by Eric Lee
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Global Privacy, Data Security, and GDPR Annual
Training
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Global Equity Market Update

ekt
i

( Ajai
Mohan
Kaul )

The Private Debt Microcredential
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Citi’s annual client advisory board( topics include
Macroeconomics ~ Wealth Management -~ Funds

Distribution ~ ETFS)
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Anti-Money Laundering (AML) Asia_Pacific (APAC)
Edition
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Information Security and Cyber Risk Awareness
(Global)
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Kaul )

T % % & #$_| Anti-Bribery and Anti-Corruption (Asia Pacific) 2023/12/20 | 1
(. Ajai
Mohan
Kaul )
% % % #-_| Business Ethics 2023/12/20 | 0.5
( Ajai
Mohan
Kaul )
5% % € #._| Business Continuity Management 2023/12/19 | 0.5
(. Ajai
Mohan
Kaul )
% % € #_| Personal Data Protection Act 2023/12/19 | 0.5
(. Ajai
Mohan
Kaul )
T ¥ % € #_| Preventing Financial Crime Global Edition 2023/12/19 | 1.5
(. Ajai
Mohan
Kaul )
A % & #_| Conflicts of Interest for Financial Services 2023/12/19 | 1.75
(. Ajai
Mohan
Kaul )
7% +#% & | Global Privacy, Data Security, and GDPR Annual | 2023/3/31 | 0.5
Training
T ¥ etk | B ESG ABH 4k i3 & £ A B A Kk fadr | 2023/5/4 |3
i3 HEH | FEFES PR 2023/8/10 |2
FE | U | F TR F AR ARG REY 2023/10/13 | 3
A HEH | BAFTHREEZE FTAL 2T 2023/11/13 | 3
¥ R | FAFENRE IHRE-FR AL R F|2023/6/16 |3
Y
p2 g9 q Equity outlook by Chris Hogbin 2023/2/23 | 0.75
&% £ 9 q Global Privacy, Data Security, and GDPR Annual | 2023/3/31 | 0.5
Training
&% £ 9 q FI update by Thierry V. Taglione 2023/7/13 |1
% ¢y Fixed Income Market Outlook by Will Smith 2023/4/24 | 0.75
% % ¢ ' | Onshore REITs fund regulatory framework update 2023/7/24 |2
% x e q SAM (Sustainable All Market) Internal Training 2023/8/9 1
% x e q AB Multi-Asset Solutions by Daniel Loewy 2023/9/4 1
5% LEA 2023 Q4 Global Equity Market Outlook by Chris | 2023/9/20 | 1
Marx
A x e q Fixed Income Outlook by Gershon Distenfeld 2023/11/29 | 1
¥ 9y | gEfFEE SRR 2023/8/10 |2
FE |29 4 |FFE-FABE AR RAY 2023/11/23 | 3
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Koo

ERIEY B4 FAL LR 2 ?—éu‘:g >9ir 2023/11/27 |3
ISP | ERPHAEAEFE 2023/3/31 | 4
g e q IR A ‘*’ ifi tgm@iE2 AR 2023/8/10 |3
1 4T @;]ﬁ,mégf;ﬁ; ;_:r*—}g 2023/1/11 |7
AT R FFREEE STFELRA 2023/1/13 |3
EAN David Wong Bi-Weekly Equity Update 2023/2/6 0.5
B Asia FI Call with Brad Gibson 2023/2/14 | 0.5
EAN Equity outlook internal training_Chris Hogbin 2023/2/23 | 0.75
3 & T | David Wong Bi-Weekly Equity Update 2023/3/6 0.5
EAN Bi-weekly Fixed Income MarketPortfolio Update Call | 2023/3/14 | 0.5
EAN Global Privacy, Data Security, and GDPR Annual | 2023/3/31 | 0.5
Training
EAN Bi-weekly Fixed Income Market Portfolio Update | 2023/5/2 0.5
Call
EAN FI update by Thierry V. Taglione 2023/7/13 | 1.0
B Bi-weekly Fixed Income Market/Portfolio Update | 2023/7/25 | 0.75
Call Mid Year Outlook
EAL Global Fixed Income Outlook by Michael Thompson | 2023/9/14 | 1
3 4T | GHY Update by Fahd Malik 2023/9/22 |1
EAL Fixed Income Outlook by Gershon Distenfeld 2023/11/29 |1
EAN Bi-weekly Fixed Income Market/Portfolio Update | 2023/12/5 | 0.5
Call
ER B ESG 48 2 3 15 & £ A48 B #7) Wk f247 | 2023/5/4 3
ER 2023 ERE T A E 2w 2023/6/14 |3
ER TEFEHESD ,pI“' 2023/8/10 |2
ER 2023 F AR ERATOTE R ;% AR g - 23k | 2023/9/20 | 3
?ﬂ%%%%%ﬁmﬁﬁﬁ
B O FFENFFAFHZ B HIEREY 2023/10/13 |3
EAL O 203 % ¢ 2 R A BT 2023/1172 | 12
3 § T B A ?T}—Lfﬁ‘;ﬁzé‘i ?;mj; >FIr 2023/11/13 | 3
& #* | Global Privacy, Data Security, and GDPR Annual | 2023/1/4 1
(Edmond | Training
Chan)
R & #F | Preventing Workplace Harassment: Global Edition — | 2023/6/30 | 0.5
(Edmond | 2023
Chan)
% & #F | Intelligent Recertification: Anti-Corruption — 2023 2023/6/30 |1
(Edmond
Chan)
T% & Mandatory Ethics training 2023/11/7 |1
(Edmond
Chan)
T ¥ ME P TEFEEQI R 2023/8/10 |2
(Edmond
Chan)
T®R Eileen ABIS/ABI AML/CTF/CPF training 2023/1/26 |1
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& 2 4 | Eileen ABIS/ABI AML/CTF/CPF training - S4 2023/2/7 1
Koo
& % 4 | Eileen Asia Digital Forum 2023/224 |1
Koo
% %4 | Eileen Eligible Recipients Whistleblower Training 2023/3/24 |1
Koo
% % A | Eileen Compliance Training-Equity Traders (Option 2 |2023/7/7 1
Koo APAC)
& % 4 | Eileen Compliance — Media Training 2023/10/12 |1
Koo
% % 4 | Eileen Preventing workplace harassment: global edition 2023/12/13 | 1
Koo
& % 4 | Eileen Intelligent recertification: Anti-Corruption 2023/12/13 | 0.75
Koo
% % 4 | Eileen Modern slavery training 2023/12/13 | 2
Koo
2 2 4 | Eileen FEFEEofan 2023/8/10 | 2
Koo
& % 4 | Eileen Diversity, Equity and Inclusion Lighthouses Report 2023/9/28 |1
Koo
& % 4 | Eileen 14th Annual Investment Products and Regulatory | 2023/5/17 |5
Koo Forum 2023
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