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KEY CHART FIRST.
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LRt (FE2Y W) YYY  First Call Date ZHEZY ($bn) &Y T2 714 ER R Rl

01/10/2023  09/23/2028 1.34 7.250 98.99 EUR Temporary Write Down
01/11/2023  06/11/2030 1.34 7.375 97.39 EUR Temporary Write Down
01/17/2023  03/27/2028 0.92 8.500 96.71 CBP Equity Conversion
01/18/2023  07/18/2028 0.54 9.375 96.16 EUR Equity Conversion
01/18/2023  01/18/2029 1.08 7.875 92.52 EUR Temporary Write Down
01/25/2023  01/25/2028 0.38 9.125 94.06 EUR Temporary Write Down
02/08/2023  02/08/2028 0.43 11.875 94.44 EUR Temporary Write Down
02/14/2023  05/16/2028 1.00 7.500 91.88 usb Equity Conversion
02/15/2023  08/15/2028 0.32 7.375 95.39 EUR Equity Conversion
02/15/2023  08/15/2029 0.43 6.625 85.47 EUR Permanent Write Down
02/23/2023  03/17/2028 0.50 7.625 92.58 usbD Equity Conversion
03/06/2023  09/15/2028 1.81 9.250 91.67 GBP Equity Conversion
03/07/2023  03/07/2028 2.00 8.000 99.61 usb Equity Conversion
03/13/2023  03/13/2029 0.81 8.250 97.32 EUR Equity Conversion
03/13/2023  09/27/2029 1.25 8.000 91.88 usb Equity Conversion
Xt&: Bloomberg, OiLtEH
EH 2. 9o AT1 234 First Call List
Loyt (RE2%W W) Hi¥Q  First Call Date  ZtZ3 ($bn) ERU 2t4 Call ®gAL o452 oY s

01/31/2018  01/31/2023 2.00 5.000 - Yes usb
03/07/2017  03/15/2023 1.53 7.250 - Yes GBP
03/23/2018  03/23/2023 2.35 6.250 - Yes usb
01/18/2017  04/02/2023 1.00 7.750 - Yes usb
04/06/2018  04/06/2023 0.43 7.000 - Yes EUR
04/19/2018  04/28/2023 0.37 5.750 69.754 No EUR
05/22/2017  06/03/2023 1.40 6.625 100.075 Yes EUR
04/01/2014  06/27/2023 0.23 7.625 100.17 Yes GBP
07/16/2018 - 2.00 7.500 - 3/19 HH| HZ+ usb
08/14/2018  09/15/2023 2.50 7.750 96.375 - usb
09/19/2018  09/19/2023 0.58 6.375 98.995 - EUR
09/24/2018  09/24/2023 1.18 5.875 97.125 - EUR
09/29/2015  09/29/2023 1.13 6.000 98.876 - EUR
09/29/2017  09/29/2023 1.18 5.250 95.433 - EUR
10/02/2018  10/02/2023 0.29 7.500 94,973 - EUR
10/04/2018  10/04/2023 1.25 7.375 96.125 - usb
12/11/2013 - 2.25 7.500 - 3/19 TN &2 usb
12/18/2013  12/18/2023 1.75 7.875 96.710 - usb
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CaixaBank Ibercaja Banco
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—— ING Groep Swedbank HSBC Holdings
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CE 7. 0|2 tigeY CETL H|g (23.1Q/ 22.2Q)

Xt&: Bloomberg, OHL5H

T E 8. 0|2 G-SIBs’ Excess Capital (Excess CET1 Capital)

23.1Q (%) 22.2Q (%)
Morgan Stanley 15.1 15.2
Goldman Sachs 14.8 14.2
JP Morgan Chase 13.8 12.2
Citigroup 13.4 11.9
State Street 12.1 12.9
Bank of America 11.4 10.5
Bank of New York Mellon 11.0 10.1
Wells Fargo 10.8 10.4
Toronto Dominion 15.5 14.7
Capital One 12.5 121
Citizens 10.0 9.6
Fifth Third 9.3 9.0
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