SCHEDULE 2 - CREDIT CONCENTRATION REPORT FOR FIFTEEN LARGEST EXPOSURES IN DERIVATIVES
Reg. 23.10_5 {)
Appgndlx Items on this page to be reported by: Swap Dealers (Authorized to use models)
Major Swap Participants

l. By Current Net Exposure

Gross Replacement Value

Receivable Payable Net Replacement Current Net and
Counterparty Identifier (Gross Gain) {Gross Loss) Value Current Net Exposure  Potential Exposure Margin Collected
1. [12120] § 12139 § 12151 § $ 12183 § $ 1221
2. 12121] § 12139 § 12152 § 12168 $ 12184 $ 12200 § 12216
3. 12122) § 12137 § 12153 § 12169 $ 12185 § 12201] $ 1221
4 12123 § 12138 § 12154 § 12170 § 12186| $ $ 1221
5. 12124 § 12139 $ 12159 § 12171] § 12187] $ 12203 $ 1221
6. 12125 § 12149 § [1215¢ $ § 12188] § $
7. 12126 $ 12141] $ 12157 $ 12173 § 12189 § 12205 $ 12221
8. 12127] $ 12147 $ 12158 § 12174 $ 12190f $ 12209 $ 1222
9, 12128] § 12149 $ [12159 § $ 12191 § $ 1222
10, 12129 § 12144 $ 121601 § 12179 § 12192 § 12209 $ 1222
11 [12130] § 12149 $ i2161) § $ $ $
12 12131] $ $ [12162 § $ $ [i221d] § 12221
13, 12132 § 12147] § 12163 § 12179 $ 12195 § 12211] § 1222
14, 12133] § [213 $ 12164 $ 12180 $ 12196] $ $
15, 12134 § 12149 $ 12169 § 12181] § 12197} $ 12213 § 1222
JAll oher counterparties $ 12150 $ 12166 § $ $ [12214 $ 1223
[T otals: $ 7819 $ 7811 $ 7812 $ 7813 § 814 § 12231
Il By Current Net and Potential Exposure

Gross Replacement Value

Receivable Payable Net Replacement Current Net and
Counterparty Identifier (Gross Gain) (Gross Loss) Value Current Net Exposure  Potential Exposure Margin Collected
1. [12237] 3 12247 $ [12264 s $ 12299 § $
2. 12233 § § 12265 $ 12282 $ 12299 § 12319 § 1233
3. 12234 § 12249 $ 12266 $ § 12300 $ 12317 §
4. 12235 § 12250 $ 12267 § 12284 $ 12301] § 12319 $ 1233
5. 12236] § 12251 § 12268 § 12284 $ 12302 $ 12319 § 12331
6. 12231 $ 1225 $ 12269 $ 12286 $ $ [i232q] §
7. 12238 $ 12259 § 122701 § 12287 $ 12304 § [12321] § 1233
8. 12239 § 12254 $ 12271] § 12289 $ 12305 $ 1232 $ 1233
9. 12240 § § 12272 § 12289 § 12306| $ 1232 $ 1234/
10. 12241] § 1225¢| § 12273 § 12290 $ 12307] § 12324 § 12341
. 12242 § 12257 $ 12274 § 12291] § $ $
12, 12243 § § 12279 § 12299 $ 12309 $ 12324 $ 1234
13. 12244] $ [12259) $ 12274 $ 12293 $ 12310] § 12327] § 123
14, [i2245] § 12260] $ [i2277] $ $ 12311 § $
15. 12246| $ 12261 $ 12278 § 12299 § 12312 § 12329 $ 1234
JAll other counterparties $ 12269 $ 12279 § 1229 $ $ [12339] $
[T otals: $ 12269 § 12280 § 12297 § 12314 $ [12331] § 1234

Nameoffim:
Asof

NOTE: The information required to be reported within this form is intended to be identical to that required to be reported by Security Based Swap Dealers and Major Security Based Swap
Participants under SEC FORM X-17a-5 FOCUS Report Part Il. Please refer to FOCUS REPORT Il INSTRUCTIONS and related interpretations published by the SEC in the preparation of
this form.



