It Yes b} Does the The term “guarantee businass” means the providing of sureties, guaranlees and similar

transaction farms of credit protection to third parties on behalf of clients —guarantes business is
P"C"-’“Eiﬂ forthe  characterized by its substiution of lending and the bank acquiring a reimbursement claim
granting of vis-g-vis the client ithe AIF) once the beneficiany of the guarantes has drawn the guaranies
quaramesgs? and the bank has made payment

I Mo

© Please revieww whether the  Activities that are not considered "guarantee business™
transaction only encom-

passes activities that are Ii Yes  Client clearing of derbvatives under the futures commission maerchant (FCM}
not considered "guarantee clearing model af the U.S A, or claaring models that provide tor a similar
business” as described in Quiraniak

the column on the right {if It Yes  Gusrantees for the benetit of sorn AIF custody chenis whan lending securities of
s0, please do mark gues- such custody cliemts o AlFs (agency lending)

ticn {b) abowve with "no™

Q2. [if the answer to Q1 is "yes"]: Does the direct counterparty {i.e. the borrower under the foan transaction or the
principal of the guarantee transaction, in both cases hereinafier “the Borrower") qualify as an altemative investment
fund [AIF) or as the investment management company of an AIF {&1FW)?

The term "AIF" means any collective investrmant undertaking, including an investmeanl compartment thereof, which

{li raises cepital bom 8 number of investors, with a viewe 1o investag i n accordance with a dofined investment policy Tor
the benafit of those investors, and 15 no aperationally active entenwise outside of the finanaial sactor, and

{ii} is not authorised pussuant to Article 5 of Directive 200085/EC of 13 July 2008 (LJCITSDY

The term "AIFM means any logal person whose reguisr business s managing ong of mom AlFs,

The answer ta Q2 is split up in two—please indicate YES or NO and describe tha basis for thiz conchusion in the
Comments section as well as by checking the apprapriate box in below table containing exarmplas,

QZa. Does the Borrower gualify as an alternative investment fund [A1F7
YES {if the answer is “yes"”, pleasa proceed to 06 m LEVEL 2 of the questannare)
MO {if the answer is “no”, please proceaed to (2h)
Q2b. Does the Borrower qualify as an AIFM?
:YES {if the answer is “yes”, please proceed 1o Q30
MO if the answer 5 “no”, please procead to Q44

Comments
Please provide a brief descrigption of the basis for the conclusion that the Borrower 3, or 18 not, an AIF or an AIFM and
subsiantiate the assessment by answearing the ouestions i tha fabila beiow

Please select in the table below the applicable fund criteria

Wiark [¥%] it Yag - IS the counterparty registered as AIFM with, or suthonzed by, competent authorities in tho
relevant purisdiction?

It Yas Iz the countarparty registered as AIF with compatent authorities in the relevant jurisdiction?

ALTERMATIVELY, if none of the guestions above is marked (K] - does the counterparty (for purposes of the below questions
the tarm "countarparty” rafars 1o the dirgct counterparty under the lransaction, o, i case the countasparty is an investment
managemeant company, o the imestment fund rmanaged by this investrment management company] meet all of the
followirg criteria (a), (b} and {c} in the column on the el and doas nons of the exsmptions under (d} apply? (please note: 1o
ha an AlF, itis nacessary 1o satisly all of tha elements of the delinition, Le, il onby aee of the below questions (a), (b) and (o}
i rmarkedd with “no” or one of the exemptions under {di applies. the countorparty does not qualify a5 AIF or as AIFM);
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