2016 Indicators* (millions of USD)

Size Interconnectedness Substitutability Complexity Cross-Jurisdictional Activity
NAME ID_RSSD RISKY832 RISKM362 RISKM370 RISKM376 RISKM390 RISKM405 RISKM408 RISKM411 RISKN255 RISKG506 RISKM422 RISKM426
n 5 . 5 oA , Cross- Cross-
Institution Name ID Number | Total Exposures I AEEE] Intra-quan.c.lgl Securltlgs Payments (esas Uity Underwriting OTC Derivatives Gl "‘V.d RS Level 3 Assets Jurisdictional Jurisdictional
System Assets  System Liabilities Outstanding Custody Securities A PP
Claims Liabilities

ALLY FINANCIAL INC. 1562859 $ 167,300 | $ 7,203 $ 5852 $ 106,802 | $ 179,043 $ ° $ e $ 34,166 $ 8216 $ 28 |$ 983 $ 261
AMERICAN EXPRESS COMPANY 1275216 $ 180,536 | $ 8,994 $ 6,155 $ 129,183 | $ 159,401 $ ° $ e $ 46,028 $ 2475 $ ° $ 27,856 $ 12,664
BANK OF AMERICA CORPORATION 1073757 $ 2,783,111 | $ 225971 $ 116,731 $ 521,558 | $ 107,000,000 $ 2,619,111 $ 489,673 | $ 31,775,824 $ 208,813 $ 14,461 | $ 379,474 $ 294,541
BANK OF NEW YORK MELLON 3587146 $ 373,969 | $ 78,736 $ 209,601 $ 77,724 | $ 177,000,000 $ 24,342,800 $ 7430 | $ 834,904 $ 22,345 $ o $ 88,485 $ 144,694
BARCLAYS US LLC 5006575 $ 290,847 [ $ 45,095 $ 28,924 $ 13,726 | $ 53,838,197 $ 33,017 $ 172,420 | $ 4,721,181 $ 22370 $ 466 | $ 84,293 $ 13,108
BB&T CORPORATION 1074156 $ 244,903 [ $ 1297 $ 3664 $ 73,301 | $ 905,686 $ 46,660 $ 10,361 | $ 74884 $ 4771 $ 1,927 | $ 1,000 $ 763
BBVA COMPASS BANCSHARES, INC. 1078529 $ 98,097 | $ 558 $ 2957 $ 15921 | $ 305,421 $ 2,786 $ 6,425 | $ 41,228 $ 3,049 $ 718 1,803 $ 2,257
BMO FINANCIAL CORP. 1245415 $ 151,132 ( $ 25,166 $ 18,264 $ 25,182 | $ 5,059,845 $ 155,895 $ 12,328 | $ 32,109 $ 6,481 $ 798 4774 $ 5,969
BNP PARIBAS USA, INC. 1575569 $ 199,360 | $ 34974 $ 31,949 $ 14,410 | $ 11,553,124 $ 17,217 $ 36,652 | $ 3,360,010 $ 2214 $ 88 | $ 4329 $ 4,255
CAPITAL ONE FINANCIAL CORPORATION 2277860 $ 402,612 | $ 26,590 $ 1368 $ 109,387 | $ 789,105 $ 4431 $ 2361|$ 143964 $ 7,657 $ 906 | $ 9569 $ 895
CHARLES SCHWAB CORPORATION, THE 1026632 $ 227,848 | $ 17,245 $ 369 $ 58,275 | $ 118,818 $ 2,757,167 $ ° $ ° $ 55,146 $ ° $ 7,226 $ 3,314
CIT GROUP INC. 1036967 $ 78,146 | $ 6,492 $ 9319 $ 41,870 | $ 169,027 $ PZ I 95| $ 12,043 $ 1,790 $ 770 | $ 4,694 $ 3,131
CITIGROUP INC. 1951350 $ 2,403271| $ 191,984 $ 361,820 $ 468,959 [ $ 154,000,000 $ 12,253,212 $ 393,109 | $ 41,799,391 $ 150,920 $ 19,526 | $ 785,958 $ 758,540
CITIZENS FINANCIAL GROUP, INC. 1132449 $ 173,49 | $ 2,575 $ 5436 $ 37,406 | $ 1,438,759 $ 3,071 $ = $ 77485 $ 2176 $ 0]s 2343 $ 938
COMERICA INCORPORATED 1199844 $ 87,770 | $ 6,544 $ 7501 $ 19,891 | $ 300,310 $ 55,253 $ 585 $ 20,051 $ 855 $ 68 | $ 1921 $ 1,768
CREDIT SUISSE HOLDINGS (USA), INC. 1574834 $ 284,387 | $ 29,395 $ 93,940 $ 1,178 | $ 53,472,648 $ 134,854 $ 152,197 | $ 933,161 $ 23365 $ 4,683 ($ 87,162 $ 82,505
DB USA CORPORATION 2816906 $ 245385  $ 17,152 $ 84,028 $ o $ 95,084,566 $ 77,230 $ 74,800 | $ 1,992,939 $ 35,687 $ 621 |$ 81,370 $ 9,480
DISCOVER FINANCIAL SERVICES 3846375 $ 111,665  $ 12,088 $ 145 $ 79,558 | $ 275449 $ ° $ e $ 10,106 $ 205 $ ° $ 114 $ 8
FIFTH THIRD BANCORP 1070345 $ 171,155 $ 2,441 8 4,298 $ 43,267 | $ 1,268,120 $ 251,084 $ 7,749 | $ 68,713 $ 8176 $ 156 | $ 2426 $ 518
GOLDMAN SACHS GROUP, INC. 2380443 $ 1,275,070 | $ 314,605 $ 99,896 $ 368,844 | $ 11,317,596 $ 937,951 $ 342,560 | $ 36,278,660 $ 101,228 $ 24,673 | $ 379,340 $ 283,200
HSBC NORTH AMERICA HOLDINGS INC. 3232316 $ 386,309 | $ 49,618 $ 34719 $ 60,692 | $ 3,706,548 $ 116,073 $ 53,772 | $ 6,377,024 $ 11,504 $ 3,900 | $ 33,823 $ -
HUNTINGTON BANCSHARES INCORPORATED 1068191 $ 110,293 | $ 2,331 $ 2737 $ 26,312 | $ 151,674 $ 93,507 $ 1120 | $ 35918 $ 6,524 $ 2,941 | $ 1425 $ -
JPMORGAN CHASE & CO. 1039502 $ 3,239,816 | $ 324,767 $ 385,606 $ 598,781 | $ 273,000,000 $ 20,200,746 $ 468,668 | $ 44,555,323 $ 262,775 $ 23,240 | $ 646,831 $ 698,196
KEYCORP 1068025 $ 170,906 | $ 2,780 $ 3302 $ 42,940 | $ 1,004,870 $ 73,566 $ 5977 | $ 82,499 $ 2522 $ 58 | $ 2,099 $ 2
M&T BANK CORPORATION 1037003 $ 138,843 [ $ 2,561 $ 3869 $ 40,874 | $ 2,080,521 $ 82,218 $ 812 ($ 22,710 $ 1727 $ 8|3 389 $ 42
MORGAN STANLEY 2162966 $ 1,071,784 | $ 202,820 $ 43,440 $ 252,089 | $ 10,147,160 $ 1,537,341 $ 283,774 | $ 25,444,159 $ 171,098 $ 15122 | $ 302,080 $ 331,088
MUFG AMERICAS HOLDINGS CORPORATION 1378434 $ 173,905 | $ 11,852 $ 13,733 $ 16,070 | $ 1,917,215 $ 137,785 $ 60,199 | $ 168,395 $ 6544 $ 1,830 | $ 7371 $ 7,009
NORTHERN TRUST CORPORATION 1199611 $ 138,241 ( $ 45,164 $ 17,896 $ 25,508 | $ 38,345,512 $ 6,720,500 $ e $ 290,684 $ 6,442 $ 5% 34,024 $ 62,027
PNC FINANCIAL SERVICES GROUP, INC., THE 1069778 $ 431,571 | $ 21919 $ 12,950 $ 88,025 | $ 2,656,532 $ 88,441 $ 21,949 | $ 372,253 $ 20,976 $ 8,830 | $ 7448 $ 3,314
RBC USA HOLDCO CORPORATION 3226762 $ 166,413 [ $ 17,527 $ 20,419 $ 1222 |$ 9,809,311 $ 301,162 $ 185,201 | $ 214,293 $ 10,323 $ 258 | $ 5970 $ 10,314
REGIONS FINANCIAL CORPORATION 3242838 $ 146,405 | $ 795 $ 2275 $ 29,355 | $ 811,509 $ 22562 $ 2744 | $ 75497 $ 4425 $ 375 | $ 649 $ 458
SANTANDER HOLDINGS USA, INC. 3981856 $ 147,324 ( $ 2,154 $ 23,884 $ 31,084 | $ 278,074 $ 9 $ 19,256 | $ 55352 $ 1035 $ 1,156 | $ 3632 $ 7,603
STATE STREET CORPORATION 1111435 $ 257,509 | $ 35230 $ 164,997 $ 98,222 | $ 79,261,009 $ 21,724,645 $ e $ 1,445832 $ 39,836 $ 1,347 | $ 86,400 $ 135,599
SUNTRUST BANKS, INC. 1131787 $ 249,886  $ 5283 $ 2221 $ 47,417 | $ 723915 $ 55,928 $ 15,405 | $ 243,315 $ 3560 $ 2,468 | $ 2727 $ 2,477
SYNCHRONY FINANCIAL 4504654 $ 125,102 ( $ 1,098 $ 10,198 $ 81,605 | $ 99,907 $ ° $ ° $ 03 227 $ 46 $ 184 $ 32
TD GROUP US HOLDINGS LLC 3606542 $ 378,868 | $ 15,250 $ 4726 $ 19,276 | $ 8,509,039 $ 9,014 $ 43,981 | $ 259,422 $ 25729 $ 1,034 | $ 45,182 $ 2,603
U.S. BANCORP 1119794 $ 550,772 [ $ 13,753 $ 13918 $ 144,232 [ $ 8,120,512 $ 1,278,292 $ 24,603 | $ 274,873 $ 11,554 $ 3,693 | $ 10,348 $ 37,977
UBS AMERICAS HOLDING LLC 4846998 $ 180,760 | $ 10,417 $ 30,111 $ 740 | $ 1,052,028 $ 375,012 $ 31,039 | $ 7,283 $ 9733 $ 2,522 | $ 7556 $ 3
WELLS FARGO & COMPANY 1120754 $ 2,274,695 | $ 164,542 $ 174,666 $ 573,341 | $ 36,836,857 $ 3,200,401 $ 223,765 | $ 6,935,310 $ 161,666 $ 23,463 | $ 145,507 $ 149,487
ZIONS BANCORPORATION 1027004 $ 70,908 | $ 2,685 $ 2941 $ 12,533 | $ 459,067 $ 5,687 $ 38|$ 6,209 $ 2277 $ 149 | $ 169 $ 0

* These indicators are measures of systemic importance found on the FR Y-15.
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Graph 2: Intra-Financial System Assets (millions of USD)
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Data Source: FR Y-15

Graph 3: Intra-Financial System Liabilities (millions of USD)
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Graph 4: Securities Outstanding (millions of USD)
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Graph 5: Payments (millions of USD)
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Graph 6: Assets Under Custody (millions of USD)
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Graph 7: Underwriting (millions of USD)
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Graph 8: OTC Derivatives (millions of USD)
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Graph 9: Trading and AFS Securities (millions of USD)
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Graph 10: Level 3 Assets (millions of USD)
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Graph 11: Cross-Jurisdictional Claims (millions of USD)
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Graph 12: Cross-Jurisdictional Liabilities (millions of USD)
$800,000.00
$700,000.00
$600,000.00
$500,000.00
$400,000.00
$300,000.00
$200,000.00
$100,000.00
$-
$E B F S E S R DS ERERE P RS S EE S RS
R Yo & @ K& & v & s & & @ O 2o R F@ o LR PP E P S G F o P
& @ S F S ST E P TS EFTE P TS ESFFCL NS T F S F
‘\(\g & eo (’o& oS 9@ S g"‘qu@ o F 4,(, céQ O&&g & o"‘"o o o@& 2 /\(,« & & 3‘& é‘o« \@ (P@&Q & "éQ‘i“&o Qo‘Q 6\« ‘_'@\ ;,‘2‘0 ‘9& 8 o"é
(O NGRS 2 VR @ o e LT F N AT N PR o
& SV FE LSS ESE THET TS S CEFE TS EEE Ll
g $EF S 8 FFFFE TSP T EFLENE T & N S
§ \&6\ K R <& &ocg—, & & o Q co& c-«? ° < & S & & &
& ¢ & Y L & &L R SN & N
& « & & & & € &£ &
C o) [oNPRS > o &
N <6 M T
<& & B

Data Source: FR Y-15 Page 7 of 7 As-of Date: December 31, 2016



