DTCC DATA SERVICES MARKET INTELLIGENCE:
CDS KINETICS, CREDIT DEFAULT SWAPS DATA

On a weekly rotating basis, credit default swaps (CDS) contracts for the top 15 sovereign reference entities or the top 15 corporate reference entities by net
notional amount — both with their respective top 10 volume movers by percentage change based on the net notional amount registered in DTCC’s Trade
Information Warehouse (TIW) - will be available on www.dtccdata.com.

The tables will continue to be provided to you free of charge. To access more comprehensive data on the total size of the global CDS market and other items,
please contact us at www.dtccdata.com/contact-us-sales. To learn more about additional product details and the entire DTCC Data Services suite of offerings

visit www.dtccdata.com.

DTCC'’s Trade Information Warehouse contains approximately 98% of all CDS trades executed globally.

Top 15 Sovereign Reference Entities by Net Notional (Week Ending 06-11-2021)

Reference Entity Type Net Notional (USD | Net % Change vs | Net % Change vs | Net % Change vs 52| Gross Notional Contracts

EQ) 1 Week Ago 4 Weeks Ago Weeks Ago (USD EQ)
REPUBLIC OF ITALY sov 11,806,046,910 1.58% 4.39% -2.48%|  190,851,291,524 6,906
UNITED MEXICAN STATES SOV 9,808,834,237 0.98% 5.46% 16.38% 67,578,851,185 6,757
REPUBLIC OF KOREA sov 8,791,281,569 -0.09% 1.38% -7.01% 95,412,829,663 3,232
PEOPLE'S REPUBLIC OF CHINA SOV 7,541,867,826 1.44% 0.00% -18.12% 79,779,546,834 4,003
FEDERATIVE REPUBLIC OF BRAZIL sov 7,156,581,971 1.22% 1.82% 3.30% 61,967,060,125 4,837
REPUBLIC OF SOUTH AFRICA SOV 5,761,934,579 -1.40% 3.36% 7.10% 50,466,612,969 5,178
REPUBLIC OF TURKEY sov 5,194,355,262 0.20% 5.59% 13.86% 70,800,755,903 5,250
FRENCH REPUBLIC SOV 4,961,119,012 -0.08% 0.81% -11.22% 40,060,655,445 1,390
RUSSIAN FEDERATION sov 4,531,998,000 0.55% 2.18% 7.60% 42,041,585,585 3,509
REPUBLIC OF INDONESIA SOV 4,373,587,234 2.20% 2.91% 46.41% 44,898,719,082 3,343
JAPAN sov 3,626,179,057 -0.50% -0.81% 0.73% 17,952,853,134 1,888
KINGDOM OF SAUDI ARABIA SOV 3,398,116,850 0.25% 3.12% 16.52% 22,601,999,535 2,313
COMMONWEALTH OF AUSTRALIA SOV 3,025,106,887 0.00% 0.05% -5.74% 16,883,628,174 541
REPUBLIC OF COLOMBIA sov 2,961,485,378 -0.25% -5.91% 26.85% 23,279,918,945 2,710
KINGDOM OF SPAIN sov 2,947,594,255 -0.27% 0.60% -14.22% 31,507,300,204 1,377

Top 10 Sovereign Reference Entities by Net Notional Change vs 1 Week Ago

Reference Entity Type Net Notional (USD | Net % Change vs | Net % Change vs | Net % Change vs 52| Gross Notional Contracts

EQ) 1 Week Ago 4 Weeks Ago Weeks Ago (USD EQ)
ARGENTINE REPUBLIC SOV 591,460,322 7.08% 22.97% -53.33% 2,392,526,552 859
REPUBLIC OF PERU SOV 2,351,774,831 6.05% 1.94% 62.41% 11,732,712,892 1,554
REPUBLIC OF THE PHILIPPINES Sov 1,515,730,062 5.74% 2.35% 24.49% 15,890,721,729 1,440
SULTANATE OF OMAN SOV 342,850,000 4.80% 7.01% 19.85% 1,093,249,000 191
UKRAINE SOV 322,720,000 3.40% 4.81% -2.34% 1,680,938,889 A77
REPUBLIC OF CROATIA SOV 104,913,718 -3.11% -0.81% -2.88% 2,923,365,316 126
STATE OF QATAR SOV 1,931,551,458 3.01% 4.93% 9.20% 12,912,818,532 987
REPUBLIC OF PANAMA SOV 625,860,000 2.96% 5.45% 2.38% 3,511,327,000 496
ARAB REPUBLIC OF EGYPT SOV 343,973,499 -2.82% 0.00% 1.20% 657,993,501 166
REPUBLIC OF INDONESIA SOV 4,373,587,234 2.20% 2.91% 46.41% 44,898,719,082 3,343

Top 10 Sovereign Reference Entities by Net Notional Change vs 4 Weeks Ago

Reference Entity Type Net Notional (USD | Net % Change vs | Net % Change vs | Net % Change vs 52| Gross Notional Contracts

EQ) 1 Week Ago 4 Weeks Ago Weeks Ago (USD EQ)
REPUBLIC OF CHILE SOV 2,178,591,647 0.43% 29.79% 70.05% 12,715,908,893 1,071
ARGENTINE REPUBLIC SOV 591,460,322 7.08% 22.97% -53.33% 2,392,526,552 859
KINGDOM OF BAHRAIN SOV 347,331,585 0.00% 15.65% 18.08% 997,905,493 327
SULTANATE OF OMAN SOV 342,850,000 4.80% 7.01% 19.85% 1,093,249,000 191
REPUBLIC OF COLOMBIA SOV 2,961,485,378 -0.25% -5.91% 26.85% 23,279,918,945 2,710
REPUBLIC OF TURKEY SOV 5,194,355,262 0.20% 5.59% 13.86% 70,800,755,903 5,250
UNITED MEXICAN STATES SOV 9,808,834,237 0.98% 5.46% 16.38% 67,578,851,185 6,757
REPUBLIC OF PANAMA SOV 625,860,000 2.96% 5.45% 2.38% 3,511,327,000 496
STATE OF QATAR SOV 1,931,551,458 3.01% 4.93% 9.20% 12,912,818,532 987
UKRAINE SOV 322,720,000 3.40% 4.81% -2.34% 1,680,938,889 A77
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