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Principal Principal Amount Spread U.5. Treasury First Call Reference Purchase
Title of Security Issuer ISINICUSIP Amount Issued Outstanding {bps) Security Date Maturity Page Price'"
5.425% MNon- RBS Capital UST4927PAATS $650,000,000% $3893 573,000 105 0.625% U.S. January 3, NIA FIT1 To ba
Cumulative Trust Trust Il TAO2TPAAT Treasury 2034 determined
Preferred Security due as described
Securities August 2030 herein
("Trust
Securities”)
7.648% Dollar The Royal ~ USTBO097AH44  §1.200,000,000  §761.748,000 140 0.625% U.S. September NIA FIT1 To ba
Perpatual Bank of 780097 AHA Treasury 30, 2031 determined
Regulatory tier Scotland Security due as described
Ome Securities,  Group plc™ August 2030 herein
Series 1
("PROs")
6.125% The Royal  USTBOO9SCESD $2250,000,000 $2,250,000,000 145 0.125% U.5. MNiA Dacembar FIT1 To ba
Subordinated Bank of 780090CES Treasury 15, 2022 determined
Tier 2 Maotas dus Scolland Security dua as describad
2022 ("2022 Group phe @ August 2022 herain
MNotes")

6.100% The Royal ~ US7B0097AY7E $1,000,000,000 $1,000,000,000 155 0.125% U.5. MNiA June 10, FIT1 To ba
Subordinated Bank of FRODSTAYT Treasury 2023 determined
Tier 2 Motes due Scolland Security due as described
2023 ("2023 Group ple August 2023 herein

MNotes")
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