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(xxviii) Quotation Amount: Not Applicable 

(xxix) Minimum Quotation Amount: Not Applicable 

(xxx) Quotation Dealers: Not Applicable 

(xxxi) Accrued Interest: Not Applicable 

(xxxii) Valuation Method: Not Applicable 

(xxxiii) Business Day Convention: Following 

(xxxiv) Deliverable Obligations: 
 

Deliverable Obligation 

Category: Bond or Loan 

Deliverable Obligation 

Characteristics Not Subordinated 

 Standard Specified Currencies 

 Assignable Loan 

 Consent Required Loan 

 Transferable 

 Maximum Maturity: 30 years 

 Not Bearer 

Sovereign No Asset Package 

Delivery: Not Applicable 

(xxxv) Emerging Market 

Adjustment/Termination 

Provisions: Not Applicable 

(xxxvi) Portfolio Linked Interest 

Adjustment: Applicable 

(xxxvii) Subordinated European 

Insurance Terms: Not Applicable 

(xxxviii) Financial Reference Entity 
Terms: Not Applicable 

(xxxix) Reference Obligation Only 

Termination Amount: Not Applicable 

(xl) Provisions relating to CoCo 

Reference Entities: Not Applicable 

(xli) Credit FX RateFinal: Not Applicable 

(xlii) Credit FX RateInitial: Not Applicable 

(xliii) Credit FX Factor: Not Applicable 

(xliv) Credit Base Currency: Not Applicable 

(xlv) Credit FX Initial Determination 

Date: Not Applicable 

(xlvi) Credit FX Final Determination 

Date: Not Applicable 

(xlvii) Credit FX Reference Source: Not Applicable 

(xlviii) Credit FX Fixing Time: Not Applicable 












