Table 1 to Paragraph (a) — Disclosure Template

Quarter ended XX/XX/XXXX
In millions of U.S. dollars

Average Unweighted Amount

<6 6 months

Average
Weighted

Open

Maturity Amount

months to<1year | >1year | Perpetual

ASF ITEM

1 | Capital and securities:

NSFR regulatory capital
2 elements

Other capital elements
and securities

Retail funding:

Stable deposits

N[N | |W

Less stable deposits

Sweep deposits,
brokered reciprocal
deposits, and brokered
deposits

Other retail funding

O |0 ([

Wholesale funding:

[a—
]

Operational deposits

Other wholesale
11 funding

Other liabilities:
NSFR derivatives
12 liability amount

Total derivatives

13 liability amount

All other liabilities not

included in categories 1
14 through 13 of this table

15 | TOTAL ASF
RSF ITEM

Total high-quality liquid
16 | assets (HQLA)

17 Level 1 liquid assets

18 Level 2A liquid assets

19 Level 2B liquid assets

Zero percent RSF assets
that are not level 1 liquid
assets or loans to financial
sector entities or their

20 | consolidated subsidiaries




