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CSAT1 RtE2A2te IS0t o9 X%
Issuer AT1 Non-Viability Trigger Loss absorption Write-up
Barclays 7 Equity Conversion N/M
BBVA 5.125 Equity Conversion N/M
BNP 5.125 Temporary Writedown Yes
CaixaBank 5.125 Equity Conversion N/M
Commerzbank 5.125 Temporary Writedown Yes
CredAg Group 5.125 Temporary Writedown Yes
Credit Suisse 7 Permanent Writedown No
Danske Bank 7 Equity Conversion N/M
Deutsche Bank 5.125 Temporary Writedown Yes
HSBC 7 Equity Conversion N/M
ING Group 7 Equity Conversion N/M
Intesa 5.125 Temporary Writedown Yes
Lloyds 7 Equity Conversion N/M
NatWest Group 7 Equity Conversion N/M
Rabobank 5.125 Temporary Writedown Yes
Sabadell 5.125 Equity Conversion N/M
Santander 5.125 Equity Conversion N/M
SocGen 5.125 Temporary Writedown Yes
StanChart 7 Equity Conversion N/M
UBS 7 Permanent Writedown No
UniCredit 5.125 Temporary Writedown Yes
XI2: Bloomberg Intelligence, MHZ|=5H 2|MX|AE
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XIE: Federal Reserve, HIE[ZZ#H EAMXAE

XI&: FDIC, National Credit Union Administration, H2|ZS5# 2|MX|ME]
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'23'd CjH| 243 FMEEE ==0| Hat SVB Ol4+ O|F 87| O|= GDP Consensus

(%) 0|2 2023 GDP HHE AHMAMA 2L : 2z 2023 2024
20244 Bank of America 2023-03-17 1 -0.1

25 Barclays 2023-03-17 12 02
5 _\'\—\_\_ Bereberg Bank 2023-03-17 0.6 0.7
Commerzbank 2023-03-17 1.5 0

15 JPM 2023-03-17 1.7 0.4
Nomura 2023-03-17 1 -0.2

L SC 2023-03-17 -0.2 1.8
05 UBS 2023-03-17 0.8 0.4
Unicredit 2023-03-17 0.4 0.9

0 T T T T T " CS 2023-03-16 1 -0.1
'22.3 '22.5 '22.7 '22.9 '22.11 '23.1 Fitch 2023-03-15 12 0.2
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