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A') « FINANCIAL COUNTERPARTY»

Is a «Financial Counterparty» a party that falls into one of the
followingcategories, orapartyincorporated ordomiciled outside
Switzerland falling into an equivalent category: (i) a bank in the
sense of Art. 1(1) of the Swiss Federal Banking Act of 8 November
1934, (i) a securities dealer or broker in the sense of Art. 2(d) of
the Swiss Federal Stock Exchanges and Securities Trading Act of
24 March 1995, (i) an insurance or reinsurance company in the
sense of Art. 2(1)(a) of the Swiss Federal Insurance Supervision
Act of 17 December 2004, (iv) a parent company of a financial
or insurance group or financial or insurance conglomerate, (v)
afundmanagementcompany oranassetmanager of collective
investment schemes in the sense of Art. 13(2)(a) and (f) of the
Swiss Federal Collective Investment Schemes Act of 23 June
2006, (vi) a collective investment scheme in the sense of the Swiss
FederalCollective InvestmentSchemes Actof 23 June 2006 or (vii)
aretirement benefitinstitution or aninvestment foundationin the
sense of Art. 48-53k of the Swiss Federal Professional Pensions Act
of 25 June 1982.

A «Financial Counterparty» is categorised as:
s a«large Financial Counterparty»

meaning a «Financial Counterparty» with a rolling average
gross position in OTC derivatives over 30 business days of
CHF8billionormore (calculatedaccordingtothe applicable
legalrequirements), provided that both the OTC derivatives
ofthe counterparty and those of all fully consolidated entities
withinthe counterparty’ sgroupshallbe takeninto account
forthe calculationoftheposition.Wheretherelevantparty’ s
position equals or exceeds this threshold of CHF 8 billion,
such party shall only be categorised as a «large Financial
Party» four months after it meets or exceeds such threshold;

or
= a«small Financial Counterparty»

meaning a «Financial Counterparty» that is not a «large
Financial Counterpartyn, provided that, where a «arge
Financial Counterparty» falls below the relevant threshold,
it shall immediately be categorised as a «small Financial
Counterparty».

B ) « NON-FINANCIAL COUNTERPARTY»

A «Non-Financial Counterparty» is an undertaking that is not
a «Financial Counterpartyn. A counterparty incorporated or
domiciled in Switzerland is deemed to be an undertaking if it is
registered with the Swiss Commercial Register. A counterparty
incorporatedordomiciledabroadisdeemedtobeanundertaking
ifit engagesin a commercial activity and is a legal entity, trust or
similar structure under the applicable law.

A «Non-Financial Counterparty» is categorised as:
B a«large Non-Financial Counterpartyn

meaning a «Non-Financial Counterparty» with a rolling
average gross position in OTC derivatives over 30 business
days for at least one of the following asset classes equaling
or exceeding the relevant threshold (calculated according
to the applicable legal requirements), provided that both
the OTC derivatives of the counterparty and those of all fully
consolidated entities within the counterparty’ s group shall
be taken into account for the calculation of the position'.
Where the relevant party’ s position equals or exceeds any
suchthreshold, suchpartyshallonly be categorised asalarge
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«NonFinancial Counterparty» four months after it meets or
exceeds the relevant threshold:

ASSET CLASSES THRESHOLDS
Equity Derivatives CHEF 1,1 Billion
Credit Derivatives CHF 1,1 Billion
Interest Rate Derivatives CHF 3,3 Billion
FX Derivatives CHF 3,3 Billion
Commodity and other CHEF 3,3 Billion
Derivatives
or

a «small Non-Financial Counterparty»

meaning a «Non-Financial Counterparty» thatis not a«large
Non-Financial Counterparty», provided that, where a«large
Non-Financial Counterparty» falls below all thresholds, it
shallimmediately be categorised as a «small Non-Financial
Counterparty».

OTC derivatives transactions intended to reduce risks are not factored
into the calculation of the average gross position if they are directly as-
sociated with the business activity, liquidity management or asset man-
agement of the counterparty or group.
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%) « BeRESEEE OS5 . IMEER (7265 . ERNRBEE (2718 « BRIRERIMTRE (728§) MEELRE. YUTHE
i (7.391%) MK, BEEPTREERREEFERESE, IBEFAHEREETRAEBR N IRHERATERES &
(b) CEERERZFIERFEEPRICETENT. BAETZERENR/ R RNER &
(c) BEXRETREFPHI—E
Omeirs (B—RMEMERRIGEARRG7.27 CHEm sk ieis 8 A ik o)
(&R s (R—MAMEMERREHARG7.27DIEMZ SIS E AR ZERES) | &

TERS W ERBWEXHRBMN . BXRE. ZFPERCHE. BERIAEEXHNNE, T2 IRETUBRRERRFE BN
ETEMES.

X 7RI EEH
BBATLENR S, BADER. BELEAUT:

EFERELT BRI ZEARKEERRERAZIZNAEXH. XZHME. XZNERMGEERRESER (NER) ©
EFUECHBERE. M. K8 BERRENTREZZEN, BEBUME. . ZEREFRREENAEMER, EATARSETHE
ERTHISHNMEE. EXERNEETS

BEATH. ABRLEFRSIEBZ ZNERER

&= FREFREREZERR:

EPRAMFEREETITINENZ ZSHBARNSBRESEBER, URERRESENEMRIMNIR
EAEEMAREHEHEEHERELENENR S, SRBETERERREFERNENR S &
BEFMELRDERTEE FAET R/ T EENATEEEENENRZ ZNAEBRER. ERMES.
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BrHEE
EFIRIRS BT S EE MO AE RGN EATSLTR/AL S, URREBBINER SR/ A QI ETRE AN
s

ERRNREE, (FRAEMZEIANKEEARENZSEANEGANT, BRERFATHMEESTT, BRRELBNES, LERPBARER
BREBMITERT, MEEESBEMERTE, BEMETEMREA. BLCA. RET. RERESL/SREBEARMEMEES. BEREAR/BZE
TASEAERMEMZEATERNEMXHNER, LHESM. il REZIFRBLTERY, IRtBAEESHMTSEERE.

EPHEMZENENRR, EnRENEFRHEMERME, ISHERETHEEZELR, TRIEEMZESHN, BRavE8TETH
BRERGNEE, SWTEE. BE. AOREMBL. W, STRSEHETELAR FRIURER/RIERE FRZSTHNEME—SZ 5.

FFELE—SATHEMREET, FEMERES. HEBERANEASNERNEMLRAEER, ERREFLE FRETMIANR S/
BEFRfEARR NSRBI ERIFrEEMER, REMEEAEMIAEEMEENEMER, Rt KB REMERGUT AL/ #E:

a. %ﬁ&ﬂmﬁ%i@*\6%§*ﬁﬁﬁﬁi,ﬁﬁﬁ@%ﬂ\Eﬁﬁﬁ\%@\Eﬁ\%ﬂ\ﬁ%ﬁﬁﬁﬁﬂMﬁ%\ﬁﬂ\%ﬁﬂﬁﬁﬂ

b. EAEFREERHMBAEEREIM. FRAEEEENPREERIAEAN

c. FTEREEETAENEENUBITERS. THEER. BTSSR EMME EERBUTEE. BB SEEREREM P RERA
AR RRBRZ ZEEHEMEGRBEERLEMBER, UFEETZEREIE TR RERBNSARHEMER, REEET
MEMAL

d. A EITRNIR S 2 R R/ HEEN S NBEZBARFEA

e. BT HENSITE RN R FH ST EMEE L/ A BEARZEMERIRANAL

f. EAERFR B MEERTEE X

g. A (BERERRMENEETERNEERTEIMERITINEBNEZSTRGOERS [ (RBHER] ) ) ATREEEEREM

H i@ AR AT SR ERNEMEM T FRENAL.
EFELAE, MEMZEFBEEAEMZEATHEEMZEXML/RER, FEERERBITEAREXEBRS.
BEFE—SAE, METHEMRBHESELZEANERAREMEMERNEMTEE. BUTEE. BEMESEMEE, SETesEn, SHf
RRRATERNETEN, UFSEZSHERRERBNSOREMER, HEEHET. ZEREUESREIMETHZERBHERN
ERABNSEE. BEBAR. WEBARL/RARFENEE. EERAR, AXANZFEMEARTERES. THRRE, METHEERBEHE
R (RiERmE) BEE (BRHEFSERE) RARTRZSREHEDR REIME) BREXSER TAEY, ORSHEREHTZEER.
REFEIPESHNREREEN, TREFGH. RE. BRIEMEMBRETRENRERRRBELE.
RERH

EFERLAEENFRREREETERERZERFIESREETREIVEIBE=EREAN [ (E=BEREA] ) . E=EREATRZS
BEREAENEERRECWEREMESBAZFESFAEERREABR, REEILEE.

ERRBEWUERREESHHT
O wEARm AR LR, NEFRETRERNEERASSHHA, §AEH—RMAERREHBRHNEMRRRAER.

MEFRAEABRNGHENELRR, BRRBARIBRDREE A AERNEEREESHHE, BRTEH —RMEMERR &
BHRARERRRHER.

BRETVINEESREBNES (TR DNEERERER] ) 2REE

ERIBEEFTRBET (RINEESRBINRIZZE) RESEMERR (TR [£ER) ) UEFNEBML—EBIMNESRS, IFER
FRSNEERSER (MLERMBEBETNERES) -

BPWR, B MRIERRFE7.38EME (BFEEEREM LK) -WERRNSRENE—RERTGHEPERERR)
O A AREMERBEEA S SRRSO MBS R R SR EEN RS,
OUTAL (ERIERIEFFEARBEEEA) , BEZEAL, ATARERERETMEERERSRERZIENRE:

Z (%) ALtz HRER ’E
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AR REERE A

BFENEIREIETHRN, AFESTREEENERRENEINME. BETEINSEREAIEBNERREBIRE, ReREERAT
BAETT, UBETESMAERAE. BETEINTIGER AFeEENERRESBIREERNER:

" RETMIZERRANZER
. BB EENERER.

ARER A TR EIRE
EFARRRTOBNEAMEAFRSHE, HINRTRE A BRESSERRBHTUE=SREHEBREASBAHEMREERTE

EREERTER (ERESMUD RTINS S BB ORERE (httos://www.fdrc.org.hk/tc/html/aboutus/aboutus_tor.php) ) , &
TRREEFETSRMADAMTEES; AWM, HRBHERNSAENNECMNSZERE = TREEESEEFHEERR.

FMIAS S (ARTERRERARR, BRIERFRETEEELMAETLRE—RE (solepropriertor) SIEEBINEZREIENEREAN) INEES
BEOETARS (550 HEREMEERFREETZHENEY, SBIHMEENENRS, RIBINENE, S¢BRMEERREENZH
7t Swiss Financial Market Infrastructure Act  (the “FMIA” )

RREBARCSIXZ ZHFMIAZR, BERERBRMETERIMATOR, tEETHEN (BIFMEFELCSIXZ SR EMNRE W EIENE
F) BRRAREELFTIRFENEAEERE#®.

F AL HERE RE - RANEERRGAEBH N AL BRRRBZSE FRERZHRMLESR) ¢
O xEe%x5%F (large Financial Counterparty) ;
O /N3 5%F (small Financial Counterparty) ;
O A®:EeBz58F (large Non-Financial Counterparty) ;
O h~BEEBETEHEFE (smal Non-Financial Counterparty) .

I35 Legal Entity Identifier (LEI): *

RESEAEMSRE, BRRRIIBNET. ETUNMHREE-SEREFELERBRAREMENER, UL LIRBRLRENRE
BRI,

ERHREB-MMEMER L EAHERR, IREREFR:

a) HREFEEE, TEPBARRE—RINEMERLFHERRZ TN

o) HREFER. ABRLEAMEREAR (ERR—RMNEMERREHDBHNEEES) BERIMEELNERE, THIRELSLH
BESNERZ ZTEENER:

c) BREFLHT BRMEEKNEEANERRNHEEEMEENE SRR

d) BREFOBREMRERCSXZ S (ERRCSIXEM) RCSMR%Z 5 (& RCSMRIEM) ESE R ER:

e) BREFReNTEAEETRENRZ SR (ERRECSMREM) MEAKRA, AERRHHZERHSBERLEF A3

f) (InE FAERREHUAEEREESNEF—MNHERNE L) BREFCHE. HE. BERERR MRS —RMEMEHERR

BHEREREBIIHZ X R REZ IR &

(E PR AEERRERUAEEREESNYHF M A RANE LR BREFERE, N8, BRRZERGMES —MAME MGk
MEMEM (—RAEMGEREEEBRMERIN) RAREEIHI XHERZ— AR,

*RRAR PR ME SRR A RERENZ BT EE LR EER P2
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H &g

R AR HS:

EAEH BER&#
B2 B2
EFR:H EFReH
=2 =2

i g=E= i

THHEANAMBEZNBALRE, ZHMECHE FRE—MMEMERRGHENRISURE, EEEE FEEZ - RAME SRR EE. i
IR R L ORI

AMEEEE FRALKER) XA

RS (FRAEMER) :

AfMEESE (FAEKER) EEaliit Ak
HE
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