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Types of Swaps Included for Major Swap Participant Calculations by a Non-US

EXHIBIT 3 “ ”
Person (“Party X”)
Types of Swaps Swaps Executed by Party X If Party Swaps Executed by Party X as Swaps Executed by Another
X Is NOT a Guaranteed or Conduit Counterparty If Party X Is Itself Person (US or Non-US) Guaranteed
Affiliate of a US Person a Guaranteed or Conduit Affiliate by Party X
Type of Swap
of a US Person
Counterparty
Excluded if
a) Party X is NOT a financial entity or
b) Party Xisafi ial entity and
Non-US Branch of a US Swap Dealer ) Party . s ahnanciat entl yzjm Included Excluded
the swap is 1) cleared or 2) subject
to daily variation margin;
otherwise Included
Non-US B h of a US P Oth
on ranchota erson er Included Included Included
Than a Swap Dealer
US or Non-US Affiliate of Party X Excluded Excluded Excluded
All Other US Persons Included Included Included
Anonymous Counterparty in a Swap
Executed on a SEF, DCM or FBOT That Excluded Excluded Excluded
Is Successfully Submitted for Clearing
Cou.ntel:party Tha.t Isa Regl.ster.ed Excluded Included Not applicable
Derivatives Clearing Organization
Excluded if
a) Party X is NOT a financial entity
and the non-US person is a swap
dealer or
Non-US P G teed by a US
P:r:on erson Luaranteed by a b) Party X is a financial entity, the Included Included
non-US person is a swap dealer and
the swap is 1) cleared or 2) subject
to daily variation margin;
otherwise Included
Non-'US Person That Is a Conduit included included Excluded
Affiliate of a US Person
Non-US Persons Excluded Included Excluded




