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Asset Class Base Product Sub-Product _Region 77 7 7 V) V) V. /77777 7 V) %
EQUITY Equity Swaps - Portfolio Index Us 0 0 2,612 11,401,427,951 0 0 764 26,635,347,325 10-20% 010% 0-10% 79% 90-100% 0-10% 0-10% 0-10% Equity Derivatives Not Available Not Available 8i-laterally agreed and Not Currently
Reporting Repository unilaterally processed
(EDRR) Due 31 2010
Europe o o 565 1,142,365,822 5 17,986,087 283 1,476,042,133 10-20% 0-10% 0-10% 60-70% No 90-100% 0-10% 0-10% 0-10% Equity Derivatives Not Available Not Available Bi-laterally agreed and Not Currently
Reporting Repository unilaterally processed
(EDRR) Due 312011
Japan 0 0 5 34,962,534 0 0 2 36,538,714 10-20% 010% 0-10% 0-10% No 90-100% 0-10% 0-10% 0-10% Equity Derivatives Not Available Not Available Bi-laterally agreed and Not Currently
Reporting Repository unilaterally processed
(EDRR) Due 312012
AEJ o o 37 201,272,341 o o 28 179,689,131 0-10% 0-10% 0-10% 70-80% No 90-100% 0-10% 0-10% 0-10% Equity Derivatives Not Available Not Available Bi-laterally agreed and Not Currently
Reporting Repository unilaterally processed
(EDRR) Due 312013
Share us 0 0 46,765 10,470,330,112 0 0 4,567 33,549,480,615 10-20% 010% 0-10% 80-90% No 10-20% 0-10% 0-10% 50-60% Equity Derivatives Not Available Not Available Bi-laterally agreed and Not Currently
Reporting Repository unilaterally processed
(EDRR) Due 312014
Europe o o 662,627 72,386,791,051 o o 24,777 34,909,243,433 0-10% 0-10% 0-10% 90-100% No 90-100% 0-10% 0-10% 0-10% Equity Derivatives Not Available Not Available Bi-laterally agreed and Not Currently
Reporting Repository unilaterally processed
(EDRR) Due 312015
Japan 0 0 187,546 7,891,298,280 0 0 6,034 3,848,138,891 10-20% 010% 0-10% 80-90% No 90-100% 0-10% 0-10% 0-10% Equity Derivatives Not Available Not Available Bi-laterally agreed and Not Currently
Reporting Repository unilaterally processed
(EDRR) Due 312016
AEJ o o 115,652 8,702,772,125 o o 9,599 19,102,140,059 0-10% 0-10% 0-10% 90-100% No 0-10% 0-10% 0-10% 95% Equity Derivatives Not Available Not Available Bi-laterally agreed and Not Currently
Reporting Repository unilaterally processed
(EDRR) Due 312017
EM Multi 0 0 5,046 16,366,137,745 0 0 1,840 4,524,961,740 90-100% 010% 0-10% 0-10% No 0-10% 0-10% 10-20% 50-60% Equity Derivatives Not Available Not Available Bi-laterally agreed and Not Currently
Reporting Repository unilaterally processed
(EDRR) Due 312018
Equity Swaps - Portfolio - Multi-Region Aggregated 330,000 8,800,000,000 2,203 8,656,047,084
Equity Swaps - TRS Index us 155 14,838,062,671 2,638 172,134,756,643 8,606 13,682,137,446 1,916 102,535,756,078 90-100% 0-10% 0-10% 0-10% No 10-20% 0-10% 70-80% 0-10% Equity Derivatives Not Available Not Available Bi-laterally agreed anc Not Currently
R(E;(:;n;u?:fszl;oz;y unilaterally processed
Europe 214 8,020,680,375 862 8,264,915,191 690 21,374,979,104 1,657 33,551,002,449 80-90% 010% 10-20% 0-10% No 10-20% 0-10% 60-70% 0-10% Equity Derivatives Not Available Not Available Bi-laterally agreed and Not Currently
Reporting Repository unilaterally processed
(EDRR) Due 312021
Japan 17 699,520,612 25 832,843,829 97 8,495,633,742 204 4,837,126,745 70-80% 0-10% 10-20% 0-10% No 0-10% 0-10% 70-80% 20-30% Equity Derivatives Not Available Not Available Bi-laterally agreed and Not Currently
Reporting Repository unilaterally processed
(EDRR) Due 31 2022
AES 2 3,518,958,698 135 5,387,337,544 67 2,657,654,116 602 6,063,615,674 30-40% 010% 0-10% 50-60% No 30-40% 0-10% 30-40% 20-30% Equity Derivatives Not Available Not Available Bi-laterally agreed and Not Currently
Reporting Repository unilaterally processed
(EDRR) Due 312023
Share us 1,121 35,286,546,724 4,054 1,155,844,955,906 1,241 37,780,195,662 3,442 51,315,180,090 90-100% 0-10% 0-10% 0-10% No 30-40% 0-10% 50-60% 0-10% Equity Derivatives Not Available Not Available Bi-laterally agreed and Not Currently
Reporting Repository unilaterally processed
(EDRR) Due 31 2024
Europe 992 40,075,885,913 3,773 30,579,789,526 1329 67,151,290,745 2,952 77,124,028,612 50-60% 010% 10-20% 2030% No 30-40% 10-20% 30-40% 10-20% Equity Derivatives Not Available Not Available Bi-laterally agreed and Not Currently
Reporting Repository unilaterally processed
(EDRR) Due 312025
Japan 54 482,388,598 275 427,652,308 91 1,980,564,430 238 2,077,566,838 30-40% 0-10% 0-10% 50-60% No 0-10% 0-10% 40-50% 30-40% Equity Derivatives Not Available Not Available Bi-laterally agreed and Not Currently
Reporting Repository unilaterally processed
(EDRR) Due 31 2026
AES 128 1,453,007,586 2,201 5,770,001,773 295 1,909,072,384 2,445 13,905,171,559 80-90% 010% 10-20% 0-10% No 10-20% 10-20% 40-50% 10-20% Equity Derivatives Not Available Not Available Bi-laterally agreed and Not Currently
Reporting Repository unilaterally processed
(EDRR) Due 312027
M Multi 241 13,635,465,830 2,255 7,738,662,122 354 19,817,526,303 1,950 20,845,686,907 50-60% 0-10% 40-50% 0-10% No 0-10% 0-10% 40-50% 40-50% Equity Derivatives Not Available Not Available Bi-laterally agreed and Not Currently
Reporting Repository unilaterally processed
(EDRR) Due 31 2028
quity Swaps - TRS - Multi-Region Aggregated 348 17,504,791,279 8,058 23,199,725,864
/ariance Swaps Index u 4 12,996, 4,717,491 X ,357,595,871 5 ,197, - -1 - -1 No - -1 10-: -1 quity Derivatives Not Available Not Available i-laterally agreed an Not Currently
R(Z::‘:;”Dgulegf;‘;‘;rov unilaterally processed
Europe 234 170,902,908 182 105,205,873 2,036 638,307,685 1,457 339,323,557 80-90% 0-10% 10-20% 0-10% No 70-80% 0-10% 10-20% 0-10% Equity Derivatives Not Available Not Available Bi-laterally agreed and Not Currently
Reporting Repository unilaterally processed
(EDRR) Due 31 2031
Japan 54 10,443,717 8 7,149,152 1,656 249,773,194 942 135,499,061 80-90% 010% 10-20% 0-10% No 70-80% 0-10% 10-20% 0-10% Equity Derivatives Not Available Not Available Bi-laterally agreed and Not Currently
Reporting Repository unilaterally processed
(EDRR) Due 312032
AE) 116 10,862,178 95 4,848,163 1338 106,656,751 864 68,893,951 70-80% 0-10% 10-20% 0-10% No 70-80% 0-10% 2030% 0-10% Equity Derivatives Not Available Not Available Bi-laterally agreed and Not Currently
Reporting Repository unilaterally processed
(EDRR) Due 312033
Share us 55 2,929,850 476 9,047,459 1,640 134,340,271 3,369 189,817,381 80-90% 010% 10-20% 0-10% No 70-80% 0-10% 10-20% 0-10% Equity Derivatives Not Available Not Available Bi-laterally agreed and Not Currently
Reporting Repository unilaterally processed
(EDRR) Due 312034
Europe 2 1,206.273 8 1,103,394 214 25,432,251 2,191 79,821,939 90-100% 010% 0-10% 0-10% No 90-100% 0-10% 0-10% 0-10% Equity Derivatives Not Available Not Available Bi-laterally agreed and Not Currently
Reporting Repository unilaterally processed
(EDRR) Due 312035
Japan 1 252,296 3 116,541 91 3,302,141 80 2,329,436 60-70% 0-10% 0-10% 0-10% No 50-60% 0-10% 0-10% 0-10% Equity Derivatives Not Available Not Available Bi-laterally agreed and Not Currently
Reporting Repository unilaterally processed
(EDRR) Due 31 2036
AE) 1 116,394 16 251,454 2 791,739 18 1,089,061 80-90% 010% 0-10% 0-10% No 0-10% 80-90% 0-10% 0-10% Equity Derivatives Not Available Not Available Bi-laterally agreed and Not Currently
Reporting Repository unilaterally processed
(EDRR) Due 312037
EM Multi 39 2,383,685 158 1,269,204 536 50,887,086 516 9,989,081 90-100% 0-10% 0-10% 0-10% No 0-10% 0-10% 80-90% 0-10% Equity Derivatives Not Available Not Available Bi-laterally agreed and Not Currently
Reporting Repository unilaterally processed
(EDRR) Due 31 2038
Variance Swaps - Multi-Region Aggregated 1,369 301,816,768 346 66,693,159
mmmmnmng D///{///{//{///////////////////////////////////////// I/d////////// WWWWWWWWWM%WWWWWW WWWWWWWM%WWWWWWWW Nox ot
ividend Swaps ndex 440,278 929 $ 805,596, 533,772, - - - - o - - - - quity Derivatives ot Available ot Available i-laterally agreed an ot Currently
R(;;:ir;anuZe::szi;:;)y unilaterally processed
Europe 21 1,156,049,188 68 4,356,386,992 751 47,474,351,145 789 20,322,305,020 90-100% 0-10% 0-10% 0-10% No 10-20% 0-10% 70-80% 0-10% Equity Derivatives Not Available Not Available Bi-laterally agreed and Not Currently
Reporting Repository unilaterally processed
(EDRR) Due 31 2041




Japan 62 3,157,329,220 37 3,098,354,447 570 31,435,247,839 386 31,754,474,024 90-100% 0-10% 0-10% 0-10% No 20-30% 50% 20-30% 0-10% Equity Derivatives Not Available Not Available Bi-laterally agreed and Not Currently
Reporting Repository unilaterally processed
(EDRR) Due 31 2042
AE) 7 168,848,769 2 7,878,672 86 1,667,091,675 25 632,220,978 90-100% 010% 0-10% 0-10% No 0-10% 0-10% 90-100% 0-10% Equity Derivatives Not Available Not Available Bi-laterally agreed and Not Currently
Reporting Repository unilaterally processed
(EDRR) Due 312043
Share us o o 7 4,618,572 20 1,271,504,915 5 272,509,375 70-80% 0-10% 0-10% 0-10% No 0-10% 0-10% 90-100% 0-10% Equity Derivatives Not Available Not Available Bi-laterally agreed and Not Currently
Reporting Repository unilaterally processed
(EDRR) Due 31 2044
Europe 252 1,400,847,416 130 504,441,080 1,347 61,588,101,169 1,151 29,349,545,972 90-100% 010% 0-10% 0-10% No 50-60% 10-20% 2030% 010% Equity Derivatives Not Available Not Available Bi-laterally agreed and Not Currently
Reporting Repository unilaterally processed
(EDRR) Due 312045
Japan 1 3,369,085 a4 25,273,832 32 3,091,589,082 26 3,468,595,033 90-100% 0-10% 0-10% 0-10% No 0-10% 0-10% 100% 0-10% Equity Derivatives Not Available Not Available Bi-laterally agreed and Not Currently
Reporting Repository unilaterally processed
(EDRR) Due 31 2046
AE) 5 37,097,945 1 4,462,217 30 1,094,569,252 5 82,281,881 90-100% 010% 0-10% 0-10% No 010% 010% 90-100% 0-10% Equity Derivatives Not Available Not Available Bi-laterally agreed and Not Currently
Reporting Repository unilaterally processed
(EDRR) Due 312047
EM Multi o o o 338,266 o o 1 1,001,525 90-100% 0-10% 0-10% 0-10% No na na na na Equity Derivatives Not Available Not Available Bi-laterally agreed and Not Currently
Reporting Repository unilaterally processed

(EDRR) Due 31 2048

- - - quity Derivatives ot Available lot Available i-laterally agreed ant ot Currently
Reporting Repository unilaterally processed
(EDRR) Due 31 2050

Equity Options Index

Europe 405 14,954,211,348 859 34,168,329,102 4,958 270,725,336,300 6,732 231,133,159,229 80-90% 0-10% 10-20% 0-10% No 70-80% 0-10% 10-20% 0-10% Equity Derivatives Not Available Not Available Bi-laterally agreed and Not Currently
Reporting Repository unilaterally processed
(EDRR) Due 31 2051
Japan 1,768 30,070,575,246 626 15,707,818,362 10,677 305,354,528,908 6,387 163,800,243,604 60-70% 0-10% 30-40% 0-10% No 80-90% 0-10% 10-20% 0-10% Equity Derivatives Not Available Not Available Bi-laterally agreed and Not Currently
Reporting Repository unilaterally processed
(EDRR) Due 312052
AEJ 2,275 27,698,746,350 1,340 18,296,505,021 13,846 189,165,670,449 9,430 153,997,191,527 60-70% 0-10% 20-30% 0-10% No 70-80% 0-10% 10-20% 0-10% Equity Derivatives Not Available Not Available Bi-laterally agreed and Not Currently
Reporting Repository unilaterally processed
(EDRR) Due 312053
Share uUs 208 863,928,107 944 12,100,327,597 2,571 19,352,192,556 9,636 79,954,414,531 90-100% 0-10% 0-10% 0-10% No 70-80% 0-10% 20-30% 0-10% Equity Derivatives Not Available Not Available Bi-laterally agreed and Not Currently
Reporting Repository unilaterally processed
(EDRR) Due 312054
Europe 1376 19,630,324,561 2,440 33,325,010,049 10,611 126,415,697,394 15,899 215,011,039,338 70-80% 0-10% 20-30% 0-10% No 70-80% 0-10% 10-20% 0-10% Equity Derivatives Not Available Not Available Bi-laterally agreed and Not Currently
Reporting Repository unilaterally processed
(EDRR) Due 312055
Japan 546 2,576,557,239 234 2,689,005,770 4,070 38,987,522,769 3,195 32,079,533,515 70-80% 0-10% 20-30% 0-10% No 80-90% 0-10% 10-20% 0-10% Equity Derivatives Not Available Not Available Bi-laterally agreed and Not Currently
Reporting Repository unilaterally processed
(EDRR) Due 312056
AE) 791 2,422,356,119 1,086 3,003,650,304 3,493 18,153,717,464 14,538 41,526,754,726 70-80% 0-10% 10-20% 0-10% No 70-80% 0-10% 20-20% 0-10% Equity Derivatives Not Available Not Available Bi-laterally agreed and Not Currently
Reporting Repository unilaterally processed
(EDRR) Due 31 2057
EM Multi 539 11,184,258,972 719 5,621,771,812 3,542 47,508,226,766 3,975 34,250,682,176 90-100% 0-10% 0-10% 0-10% No 2030% 0-10% 40-50% 30-40% Equity Derivatives Not Available Not Available Bi-laterally agreed and Not Currently
Reporting Repository unilaterally processed
(EDRR) Due 312058
Equity Options - Multi-Region Aggregated 6,653 246,178,806,515 3,917 131,194,802,258
Accumulators Shares us 115 117,233,014 100 240,555,214 700 934,742,301 310 418,795,560 30-40% 0-10% 50-60% 0-10% No 0-10% 0-10% 90-100% 0-10% Equity Derivatives Not Available Not Available Bi-laterally agreed anc Not Currently
»:Epnir;;n;uze:;sz.gzg unilaterally processed
Europe 19 765,095,409 7 87,824,654 172 5,873,681,535 a7 490,568,979 10-20% 0-10% 80-90% 0-10% No 0-10% 0-10% 90-100% 0-10% Equity Derivatives Not Available Not Available Bi-laterally agreed and Not Currently
Reporting Repository unilaterally processed
(EDRR) Due 312061
Japan 8 9,073,497 20 30,798,716 64 145,401,985 65 127,852,605 70-80% 0-10% 20-30% 0-10% No 0-10% 0-10% 90-100% 0-10% Equity Derivatives Not Available Not Available Bi-laterally agreed and Not Currently
Reporting Repository unilaterally processed
(EDRR) Due 312062
AE) 568 386,509,404 652 522,131,936 4,359 3,373,166,811 2,280 2,106,686,702 30-40% 0-10% 40-50% 0-10% No 0-10% 0-10% 80-90% 10-20% Equity Derivatives Not Available Not Available Bi-laterally agreed and Not Currently
Reporting Repository unilaterally processed
(EDRR) Due 312063
M Multi 4 2,073,590 1 52,497,005 1 12,717,229 37 238,693,901 60-70% 0-10% 0-10% 0-10% No 0% 0% 60-70% 30-40% Equity Derivatives Not Available Not Available Bi-laterally agreed and Not Currently
Reporting Repository unilaterally processed

(EDRR) Due 31 2064

WWWWWWWWWMWWWWWWW
- - - quity Derivatives Not Available ot Available i-laterally agreed an Not Currently
Reporting Repository unilaterally processed
(EDRR) Due 31 2066

Reporting Repository unilaterally processed
(EDRR) Due 31 2068

WWWWWWWWWMWWWWWWW
- - A - quity Derivatives Not Available ot Available i-laterally agreed an Not Currently
Reporting Repository unilaterally processed
(EDRR) Due 312070
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