G-SIB Indicators

Classification - Internal

Cross-jurisdictional claims 503,722

Cross Jurisdictional Activity Cross-jurisdictional liabilities 1,679,342

2 Size Total exposure as defined for use in Basel Ill Leverage Ratio 23,377,943
Intra-financial system assets 3,379,641

Intra-financial system liabilities 2,178,680

3 Interconnectedness Securities outstanding 9,225,263
Assets Under custody 15,205,544

Substitutability/financial institution | -F2Yments Activity 331,367,783

4 infrastructure Underwritten transactions in debt and equity markets 454,315
Notional amount of OTC Derivatives 12,489,658

Level 3 assets 23,192

5 Complexity Trading and available-for-sale securities 550,043

Classification - Internal




