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KEY CHART FIRST.
B 1. 229 2 AT1 2 ¥ oy 2AE (224 019 Al )
Issuer 5 oo 29 First Call Date | 2-=3 (HEH) FE Z YA o8
BANK OF NOVA SCOTIA usD PERP/CALL 10/12/2022 12.50 7.454 No
JPMORGAN CHASE & CO usD PERP/CALL 11/01/2022 12.60 7.394 No
GOLDMAN SACHS GROUP INC usD PERP/CALL 11/10/2022 15.00 7.733 No
SHAWBROOK GROUP GBP PERP/CALL 12/08/2022 0.01 10.298 No
RAIFFEISEN BANK INTL EUR PERP/CALL 12/15/2022 7.37 8.659 No
CREDIT EUROPE GROUP NV usD PERP/CALL 12/18/2022 0.50 10.250 No
FUBON BANK HONG KONG usD PERP/CALL 12/29/2022 0.00 4.85 No
CITIGROUP INC usD PERP/CALL 01/30/2023 15.00 8.87 No
CITIGROUP INC usD PERP/CALL 02/15/2023 7.50 9.094 No
E*TRADE FINANCIAL CORP usD PERP/CALL 03/15/2023 0.00 53 No
TOTALBANKEN A/S DKK PERP/CALL 03/22/2023 0.02 7.074 No
STANDARD CHARTERED PLC usD PERP/CALL 04/02/2023 10.00 7.75 No
SVEA BANK AB SEK PERP/CALL 04/03/2023 0.36 8.351 No
IBERCAJA BANCO SA EUR PERP/CALL 04/06/2023 4.30 7 No
HUNTINGTON BANCSHARES usD PERP/CALL 04/15/2023 5.00 5.7 No
DEUT PFANDBRIEFBANK AG EUR PERP/CALL 04/28/2023 3.70 5.75 No
JPMORGAN CHASE & CO usD PERP/CALL 05/01/2023 15.00 5.15 No
RAIFFEISEN SCHWEIZ CHF PERP/CALL 05/02/2023 4.01 2 No
CITIGROUP INC usD PERP/CALL 05/15/2023 12.50 5.35 No
BANK OF AMERICA CORP usD PERP/CALL 06/01/2023 10.00 5.2 No
PNC FINANCIAL SERVICES usD PERP/CALL 06/01/2023 5.00 4.85 No
UNICREDIT SPA EUR PERP/CALL 06/03/2023 14.00 6.625 No
TF BANK SEK PERP/CALL 06/07/2023 0.12 9.943 No
ZIONS BANCORP NA usD PERP/CALL 06/15/2023 0.99 5.8 No
BANK OF NEW YORK MELLON usD PERP/CALL 06/20/2023 5.00 45 No
SPAREKASSEN SJAELLAND DKK PERP/CALL 06/26/2023 0.44 6.5 No
PUBLIC BANK BERHAD MYR PERP/CALL 06/26/2023 0.25 5.08 No
VESTJYSK BANK A/S DKK PERP/CALL 06/26/2023 0.08 7.5 No
LLOYDS BANKING GROUP PLC GBP PERP/CALL 06/27/2023 2.25 7.625 No
SPAREKASSEN DANM AF 1871 DKK PERP/CALL 06/29/2023 0.31 7.555 No
FIFTH THIRD BANCORP usD PERP/CALL 06/30/2023 6.00 5.1 No
CITIZENS FINANCIAL GROUP usD PERP/CALL 07/06/2023 3.00 6 No
CREDIT SUISSE GROUP AG usD PERP/CALL 07/17/2023 0.00 7.5 No
WUESTENROT BAUSPARKASSE EUR PERP/CALL 07/31/2023 0.40 5.96 No
AFFIN BANK BHD MYR PERP/CALL 07/31/2023 1.24 5.8 No
JPMORGAN CHASE & CO usD PERP/CALL 08/01/2023 15.00 6 No
BANK OF CHINA HONG KONG usD PERP/CALL 09/14/2023 30.00 5.9 No
BARCLAYS PLC usD PERP/CALL 09/15/2023 25.00 7.75 No
CAIXABANK SA EUR PERP/CALL 09/19/2023 5.84 6.375 No
ADIB CAPITAL INVEST TWO usD PERP/CALL 09/20/2023 7.50 7.125 No
CREDIT SUISSE GROUP AG CHF PERP/CALL 09/22/2023 0.00 3.875 No
HSBC HOLDINGS PLC SGD PERP/CALL 09/24/2023 5.49 5 No
BANCO BILBAO VIZCAYA ARG EUR PERP/CALL 09/24/2023 11.80 5.875 No
AL AHLI BANK OF KUWAIT usb PERP/CALL 09/26/2023 3.00 7.25 No
SPAREKASSE KRONJY DKK PERP/CALL 09/28/2023 0.23 8.177 No
BANCO SANTANDER SA EUR PERP/CALL 09/29/2023 11.80 5.25 No
HSBC HOLDINGS PLC EUR PERP/CALL 09/29/2023 11.30 6 No
ABANCA CORP BANCARIA SA EUR PERP/CALL 10/02/2023 2.89 7.5 No
SOCIETE GENERALE usb PERP/CALL 10/04/2023 12.50 7.375 No
AFFIN ISLAMIC BANK BHD MYR PERP/CALL 10/18/2023 0.72 5.65 No
CIMB BANK BHD MYR PERP/CALL 10/23/2023 2.40 5.4 No
CIMB GROUP HOLDINGS BHD MYR PERP/CALL 10/23/2023 2.40 5.4 No
ZUERCHER KANTONALBANK CHF PERP/CALL 10/30/2023 7.82 2.125 No
VONTOBEL HOLDING AG CHF PERP/CALL 10/31/2023 4.54 2.625 No
CHINA CITIC BANK INTL usb PERP/CALL 11/06/2023 5.00 7.1 No
SPAREKASSEN SJAELLAND DKK PERP/CALL 11/13/2023 0.06 6.25 No
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UBS GROUP AG | sad | peecall | 117282023 | 5.10 \ 5875 \ No
CREDIT SUISSE GROUP AG | usD | PERP/CALL | 121172023 | 0.00 \ 75 \ No

Xt&: Bloomberg, OfLEH

B 2. 224 2% AT1 &4 2 HIHUZ (Loss Absorption Principle)

Issuer Loss Absorption Trigger % ES
SPAREBANK 1 SOROST-NORGE Temporary Write Down 5 Common Equity Tier 1 Ratio
BRABANK ASA Temporary Write Down Tier 1 Ratio

AASEN SPAREBANK
OSLOFJORD SPAREBANK
TINN SPAREBANK
SPAREBANK T NORDMOERE
SKUE SPAREBANK
LEA BANK ASA
BIEN SPAREBANK ASA
SPAREBANK 1 BOLIGKREDITT
SHAWBROOK GROUP
RAIFFEISEN BANK INTL
SKAGERRAK SPAREBANK
SPAREBANK 1 SMN
VVOSS VEKSEL-LANDMANDSBK
STOREBRAND BANK ASA
SKUE SPAREBANK
ROMSDAL SPAREBANK
SPAREBANKEN VEST
TOTALBANKEN A/S
STANDARD CHARTERED PLC
IBERCAJA BANCO SA
LANDKREDITT BANK
DEUT PFANDBRIEFBANK AG
RAIFFEISEN SCHWEIZ
JAREN SPAREBANK
JERNBANEPERSONALETS SBK
UNICREDIT SPA
SOGN SPAREBANK
SELBU SPAREBANK
ANDEBU SPAREBANK
ORKLA SPAREBANK
VESTJYSK BANK A/S
LLOYDS BANKING GROUP PLC
SPAREKASSEN DANM AF 1871
SPAREBANKEN SOR
CREDIT SUISSE GROUP AG
SPAREBANK 1 NORD NORGE
SPAREBANK 1 SMN
SPAREBANK 1 OSTFOLD AKER
SPAREBANKEN VEST
BARCLAYS PLC
CAIXABANK SA
SANDNES SPAREBANK
CREDIT SUISSE GROUP AG
BANCO BILBAO VIZCAYA ARG
SPAREKASSE KRONJY
BANCO SANTANDER SA
HSBC HOLDINGS PLC
ABANCA CORP BANCARIA SA
SOCIETE GENERALE
NIDAROS SPAREBANK
BN BANK ASA
ZUERCHER KANTONALBANK
VONTOBEL HOLDING AG
SPAREKASSEN SJAELLAND
ZHONGYUAN BANK CO LTD
CULTURA SPAREBANK
EIKA GRUPPEN AS
CREDIT SUISSE GROUP AG

Temporary Write Down
Temporary Write Down
Temporary Write Down
Temporary Write Down
Temporary Write Down
Permanent Write Down
Temporary Write Down
Temporary Write Down
Permanent Write Down
Temporary Write Down
Temporary Write Down
Temporary Write Down
Temporary Write Down
Temporary Write Down
Temporary Write Down
Temporary Write Down
Temporary Write Down
Temporary Write Down
Equity Conversion
Temporary Write Down
Temporary Write Down
Temporary Write Down
Temporary Write Down
Temporary Write Down
Temporary Write Down
Temporary Write Down
Temporary Write Down
Temporary Write Down
Temporary Write Down
Temporary Write Down
Temporary Write Down
Equity Conversion
Temporary Write Down
Temporary Write Down
Permanent Write Down
Temporary Write Down
Temporary Write Down
Temporary Write Down
Temporary Write Down
Equity Conversion
Equity Conversion
Temporary Write Down
Permanent Write Down
Equity Conversion
Temporary Write Down
Equity Conversion
Equity Conversion
Temporary Write Down
Temporary Write Down
Temporary Write Down
Temporary Write Down
Partial Permanent Write Down
Non Specified
Temporary Write Down
Equity Conversion
Temporary Write Down
Temporary Write Down
Permanent Write Down
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Common Equity Tier 1 Ratio
Common Equity Tier 1 Ratio
Common Equity Tier 1 Ratio
Common Equity Tier 1 Ratio
Common Equity Tier 1 Ratio
Core Tier 1 Ratio
Common Equity Tier 1 Ratio
Common Equity Tier 1 Ratio
Common Equity Tier 1 Ratio
Core Tier 1 Ratio
Common Equity Tier 1 Ratio
Common Equity Tier 1 Ratio
Core Tier 1 Ratio
Common Equity Tier 1 Ratio
Core Tier 1 Ratio
Core Tier 1 Ratio
Core Tier 1 Ratio
Common Equity Tier 1 Ratio
Common Equity Tier 1 Ratio
Common Equity Tier 1 Ratio
Common Equity Tier 1 Ratio
Common Equity Tier 1 Ratio
Common Equity Tier 1 Ratio
Common Equity Tier 1 Ratio
Common Equity Tier 1 Ratio
Common Equity Tier 1 Ratio
Common Equity Tier 1 Ratio
Common Equity Tier 1 Ratio
Common Equity Tier 1 Ratio
Common Equity Tier 1 Ratio
Common Equity Tier 1 Ratio
Common Equity Tier 1 Ratio
Common Equity Tier 1 Ratio
Core Tier 1 Ratio
Common Equity Tier 1 Ratio
Common Equity Tier 1 Ratio
Common Equity Tier 1 Ratio
Common Equity Tier 1 Ratio
Common Equity Tier 1 Ratio
Common Equity Tier 1 Ratio
Common Equity Tier 1 Ratio
Common Equity Tier 1 Ratio
Common Equity Tier 1 Ratio
Common Equity Tier 1 Ratio
Common Equity Tier 1 Ratio
Common Equity Tier 1 Ratio
Common Equity Tier 1 Ratio
Common Equity Tier 1 Ratio
Common Equity Tier 1 Ratio
Common Equity Tier 1 Ratio
Common Equity Tier 1 Ratio
Common Equity Tier 1 Ratio
Common Equity Tier 1 Ratio
Common Equity Tier 1 Ratio
Core Tier 1 Ratio
Common Equity Tier 1 Ratio
Common Equity Tier 1 Ratio
Common Equity Tier 1 Ratio

Xt&: Bloomberg, OtLEH
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B 3. 38 F2 &% Tier1 Ujy| AT1 H|F, CET1 HIE, CDS Z2j0|Y 2, (2 & ==f O AT1 32

Issuer Tier1 THH| AT1 H|F CET1 H|& CDS =2|0|y AT1 YTM AT1 YTM
(%) (%) (op) (%, 3/28 7|&) (%, 3/1 7| &)
UBS Group 22.1 14.2 132.45 7.108 6.812
Barclays 22.0 139 141.75 9.670 8.573
Societe Generale 17.2 13.5 99.39 9.140 8.082
Standard Chartered 16.0 14.0 94,99 41.425 6.201
Deutsche Bank 15.0 13.4 186.72 11.853 8.885
HSBC 14.2 14.2 90.20 8.601 8.254
NatWest Group 13.4 142 97.09 9.964 9.149
Nordea 12.1 16.4 47.84 7.741 7.245
ING Group 11.7 14.5 86.29 8.651 7.845
Lloyds 11.6 15.1 84.68 9.381 8.978
BNP Paribas 1.2 123 75.63 8.753 7.979
BBVA 10.8 127 78.09 9.233 8.708
Santander 10.6 12.2 76.02 8.855 8.032
UniCredit 10.6 16.7 124.66 9.661 9.370
Xt&: Bloomberg, OfLtEH
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