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MTM

JU 001NN DITUNAI,0"0IITY D'PIYA FIY NN JY D'0I0'X JY 002012 111 1'YDN JY YNV - Mark to Market
21913 NN NI0'Y

NPL

J12M 12X 1R 019 'RIWNR - Non Preforming Loan

VaR

19NN '27NN TOONN NN 010N 01N 0’01 IV )N ITINN .PIY 11’0 NIN'D'J 311N '00'VLO TTIN - Value at Risk
.0TIN NIPNAIN ANTEART FOIN 112V ,0'10N 3'N 1IN AN'IoN X719 |11

VOLCKER

NIT'Y9T 0'VIIIN NITAINTDNIOR JT1D1 0'N'I0N 0NPIA D'TARN TV INN 'RPINR NP'EN 12T RIN P31 PN - Volcker Rule
P31 FIN2 |NTAND (covered funds) NI0IDN NP2 NION NN IN/I NYEYN NIT'WOTI (proprietary trading) 1M10011 INON
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y
227 43,35 |In’'ony
186,146 1MVU-NTV

J
247 80,78 ,47 .46 O’pov NiNipJ

n

182,177 TNINN |[TNN

146 [I2ANI 122N

,128,127 ,114,112,102,101 ,92,80,17,15,9 NiJ2an
,147 ,145 ,142 ,141 137 136 ,135,134,132,131,130,129
246,245,222 ,164,160,159 ,158

,62,60,58 ,56 54,52 ,50 ,49 ,47 ,46 ,8,7 NII'VU9 1N
,252,250 ,248 ,247 ,191 ,190 177,75 ,74,73 ,72,71,70 ,68
272,271,270 ,269 ,268 ,266 ,264 ,262 ,260,258 ,256 ,254
274,273

162,19 |271X3 0’vnna TTn

32 ANt NIYITNn

193,192,191,190,189,177 ,124 JA'N1IAWN NI'yY’1n
,66 ,62,60,58,56 ,54 ,52,50 ,49 ,47 ,46 27 ,15 O’ T0IN
247 214,191,142 ,141 140,122 ,120,115,114 ,88 ,84
324,266 264,262,260 ,258 ,256 ,254,252 ,250 ,248
229,228 227 226 225,224,177 ,42 41 ,14,12.,8 9I2'N
232,231,230

323,110,82 nJwnn

298,231,31 "NIYUN NINaon

324,192,186 O’'NTa0’onN

160,114 ,23 [In’n ninipgn

N
238,195,40 NIA’N
101 DMIYP O'YUIN

i

231,228 227 226 224,160,116 ,43,38 35,12 JTN2
228,168,167 ,165,137 ,136,135 NI1INV’'A

173,172 ,171,170,168,7 ,3 NiNpga

p
,239,200,199,198 ,197 ,195,181,159,145 ,29 11T
244,243 242 241,240

T
181,177 3310 NIINA JY TNINND NIT
180,177 TNINN TO9AI NI NIT

n

333,329,117,100,96 92 89,80 "WIAN |In
185,184,183 39 Aran |in

225,43 ,40 39 38 ,37,36,35,12,10 1 T2 'NXY [In
228 227 226

225,37 Q011 1 TaN [In

225,101,39 37 2 Tan [in

161,104,80 [IA N1230

91,75,74,73,72,71,70 68 40 36 9 ,8 WTI NINITIN
209,146,145 143,132 ,131,130,129 128,127 ,93 .92
279 278 277 274 273 272 271 270 268 228 211 210
298 297 284 283 282 281,280

287 286,285 'NIUN 'TO9NJ N1"1019 w197

26 25 'NIUN 'TO9NI 'NXIAP W19

191 WTNN MXn

|
324,323,112,109 ,84 ,82 DINVY NTVI

n

,137,136,135,125 ,62,58 ,54,50,11 0O’NIA9 Niain
,280,279 ,266 ,262 ,258 ,254,250 ,211,210,209 ,142 ,141
292,291,290 ,289 ,288 ,287 ,286 ,285 ,284 ,283 ,282 ,281
340,336,305 ,296 ,295 ,294 ,293

19¥ NITNINNDA NIN2NAI N”Y] 0’35190 Paa 355



V)

77.,75,74,73,72 69 ,60,56 ,52 ,49 27 21,11,8 NIINY
,235,180,119,113,108 ,103 ,97 ,93 ,90 ,86 ,84 ,82 ,81,78
,322 ,274 273 272 271,270,269 ,264 ,260 ,256 ,252 248
340,336,324

,133,132,131,130,129,128 ,127 ,88 ,33,9,8 pPpWn '91Y
143

9

,62,58,54,50,34,33,30,11,10,8 1A’ X0 NIITP'9
,108,103,98 ,97 ,90 ,86 ,75,74,73 72,71 ,67 ,66 ,65 ,64
266,262,258 ,254 250 ,214 ,194,182,177 ,120 ,119 ,109
,338,304,303,302 ,301,300,299 ,274 ,273 ,272 271 270
346,343,342 ,339

222,221 ,220,189 ,169 ,168 ,122,120,77 46 1’019
247,223

1
164,163,123 ,116 ,17 13,7 1’X3121
180 N1'2nJ NN

v

,156 ,154,152,150,149 ,148 ,39 ,34 ,29 ,23 ,9 |2l 'Y
,203,202 ,201 ,200,199,198 ,197 ,196 ,181,177 ,159 ,158
,299 ,246 ,245 244 242 240,217 ,208 ,207 ,206 ,205 ,204
,311,310,309 ,308 ,307 ,306 ,305 ,304,303,302 ,301 ,300
321,320,319,318,317,316 ,315,314 ,313 ,312

n

189,168,164 ,120,98 90 ,86 ,65 64,28 20,17 'JINAN
331,224,222 219

32 InonY p'n

17 14 12709 ANIUN

186,185,184,183 NI'aN 0012N DIIYN

b

127,123,117 ,115,114,99 ,41 ,34,31 ,23 22,8 O’1T2]
,150,148 ,143 ,142 ,141 ,140,134,132,131,130,129 ,128
,229,228,196 ,195,194 ,186 ,182,177 ,159 ,156 ,154 ,152
,302,301,300,299 ,246 ,245 244 ,243 242 241,240,239
,316,315,314,312,311,310,309,308 ,307 ,306 ,304 ,303
,342 ,341 ,340,339 ,338 ,337 ,336 ,321,320,319 ,318 ,317
346,345,344 ,343

,159,139,138,123 117,116 ,115,35,12,9,7 NII'11
238,232 ,231,160

,67 46 ,41,39,33,32,30,29,22,13,11,8 )1U-Ni1"]
,131,130,129,128 ,127 ,123 ,116 ,115,109,101 ,94 ,80 ,69
197,194,187 ,186 ,182 ,181 ,177 ,166 ,161,142 ,141 ,132
,209 ,208 ,207 ,206 ,205 ,204 ,203 ,202 ,201 ,200,199 ,198
278,277 276,275,269 ,247 ,235,233 ,229,228 211 210
,290,289 ,288 ,287 ,286 ,285 ,284 ,283 ,282 ,281 ,280 ,279
,303,302,301,300,299 ,297 ,296 ,295 ,294 ,293 ,292 ,291
,317,316 ,315,314,312,311,310,309,308 ,307 ,305 ,304
343,340,338 ,336,328 ,318
,182,132,131,130,129,128,127 ,40 O'INN 0’02]
,282,281,280,279 ,278 ,277 ,276 ,275 ,211,210 ,209 ,186
,294,293 ,292 ,291 ,290 ,289 ,288 ,287 ,286 ,285 ,284 ,283
341,337,301,300,299 ,297 ,296 ,295

,262,258 254,250,225 ,62 ,58 ,54 ,50,40,37 [1270 021
266

(o]

17 12”0

/41,40 ,37 36,30 26 ,25 24,11 ,9,8,7 '"NIUN [1D'0
135,134,133 ,132,131,130,129,128 127,126,124 ,123
213,212 211 210,209,193 ,177 143,142 141,137 136
281,280,279 278 277 276 275 246 245,229 ,228 225
293 292,291,290 289 288,287 286 285 284,283 282
298 297 296 295 294

123,13 D'INN D1I1D'0

165,162,123,13,7 |'0"In [I12'0

159 [In'n [1>'0

159,123 ,12,7 NI’ [1>'0

165,7 'N2’20 [I12'0

147,146,123 35 5P 12’0

146,123 ,40,8,7 PIY [1>'0

225,161,123 40,37 ,13,7 "J1U9N [12'0
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