TABLE 8

NOTIONAL AMOUNTS OF DERIVATIVE CONTRACTS BY CONTRACT TYPE & MATURITY

TOP 5 COMMERCIAL BANKS AND TRUST COMPANIES IN DERIVATIVES
SEPTEMBER 30, 2011, $ MILLIONS

INT RATE INT RATE INT RATE INT RATE| FOREIGN EXCH  FOREIGN EXCH  FOREIGN EXCH| FOREIGN EXCH

TOTAL TOTAL MATURITY MATURITY MATURITY ALL MATURITY MATURITY MATURITY ALL

RANK BANK NAME STATE ASSETS __ DERIVATIVES <1YR 1-5YRS >5YRS| MATURITIES <1YR 1-5YRS > 5 YRS MATURITIES
1 JPMORGAN CHASE BANK NA OH $1,826,387 $75,351,583 $34,281,105 $9,010,570 $6,497,240 $49,788,915 $6,649,067 $703,704 $219,769 $7,572,540
2 CITIBANK NATIONAL ASSN SD 1,300,674 55,607,201 23,778,798 7,819,928 5,429,341 37,028,067 4,909,369 409,326 160,469 5,479,164
3 BANK OF AMERICA NA NC 1,466,417 55,123,036 11,405,780 6,541,232 4,722,459 22,669,470 3,058,282 725,333 342,467 4,126,083
4 GOLDMAN SACHS BANK USA NY 104,514 46,453,719 23,552,984 8,325,277 6,889,924 38,768,185 435,681 786,612 664,563 1,886,856
5 HSBC BANK USA NATIONAL ASSN VA 203,675 4,441,859 752,965 1,095,817 558,235 2,407,016 615,382 123,900 50,037 789,319
TOP 5 COMMERCIAL BANKS & TCs WITH DERIVATIVES $4,901,666 $236,977,398 $93,771,632 $32,792,823 $24,097,198 $150,661,653 $15,667,781 $2,748,875 $1,437,305 $19,853,961
OTHER COMMERCIAL BANKS & TCs WITH DERIVATIVES 6,243,915 10,974,144 1,598,905 1,335,526 867,583 3,802,015 3,551,993 241,427 37,108 3,830,528
TOTAL AMOUNT FOR COMMERCIAL BANKS & TCs WITH DERIVATIVES 11,145,581 247,951,541 95,370,537 34,128,350 24,964,781 154,463,668 19,219,774 2,990,302 1,474,413 23,684,489

Note: Figures above exclude any contracts not subject to risk-based capital requirements, such as foreign exchange contracts with an original maturity of 14 days or less, futures contracts, written options, and basis swaps.
Therefore, the total notional amount of derivatives by maturity will not add to the total derivatives figure in this table.

Note: Numbers may not add due to rounding.
Data source: Call Reports, schedule RC-R




TABLE 9

NOTIONAL AMOUNTS OF DERIVATIVE CONTRACTS BY CONTRACT TYPE & MATURITY

TOP 5 COMMERCIAL BANKS AND TRUST COMPANIES IN DERIVATIVES
SEPTEMBER 30, 2011, $ MILLIONS

GOLD GOLD GOLD GOLD PREC METALS PREC METALS PREC METALS PREC METALS

TOTAL TOTAL MATURITY MATURITY MATURITY ALL MATURITY MATURITY MATURITY ALL

RANK BANK NAME STATE ASSETS  DERIVATIVES <1YR 1-5YRS > 5YRS| MATURITIES <1YR 1-5YRS > 5YRS MATURITIES
1 JPMORGAN CHASE BANK NA OH $1,826,387 $75,351,583 $83,097 $32,144 $631 $115,872 $16,222 $2,913 $90 $19,225
2 CITIBANK NATIONAL ASSN Sb 1,300,674 55,607,201 694 0 0 694 67 1 0 68
3 BANK OF AMERICA NA NC 1,466,417 55,123,036 0 0 0 0 5 0 0 5
4 GOLDMAN SACHS BANK USA NY 104,514 46,453,719 0 0 0 0 0 0 0 0
5 HSBC BANK USA NATIONAL ASSN VA 203,675 4,441,859 28,761 739 0 29,500 8,130 1,614 22 9,766
TOP 5 COMMERCIAL BANKS & TCs WITH DERIVATIVES $4,901,666 $236,977,398 $112,552 $32,883 $631 $146,066 $24,423 $4,528 $112 $29,064
OTHER COMMERCIAL BANKS & TCs WITH DERIVATIVES 6,243,915 10,974,144 93 86 0 179 0 0 0 0
TOTAL FOR COMMERCIAL BANKS & TCs WITH DERIVATIVES 11,145,581 247,951,541 112,645 32,969 631 146,245 24,423 4,528 112 29,064

Note: Figures above exclude any contracts not subject to risk-based capital requirements, such as foreign exchange contracts with an original maturity of 14 days or less, futures contracts, written options, and basis swaps.
Therefore, the total notional amount of derivatives by maturity will not add to the total derivatives figure in this table.

Note: Numbers may not add due to rounding.
Data source: Call Reports, schedule RC-R




TABLE 10

NOTIONAL AMOUNTS OF DERIVATIVE CONTRACTS BY CONTRACT TYPE & MATURITY

TOP 5 COMMERCIAL BANKS AND TRUST COMPANIES IN DERIVATIVES
SEPTEMBER 30, 2011, $ MILLIONS

OTHER COMM OTHER COMM OTHER COMM OTHER COMM EQUITY EQUITY EQUITY EQUITY

TOTAL TOTAL MATURITY MATURITY MATURITY ALL MATURITY MATURITY MATURITY ALL

RANK BANK NAME STATE ASSETS _ DERIVATIVES <1YR 1-5YRS > 5 YRS MATURITIES <1YR 1-5YRS > 5YRS| MATURITIES
1 JPMORGAN CHASE BANK NA OH $1,826,387 $75,351,583 $207,784 $189,063 $25,270 $422,117 $222,244 $145,349 $43,464 $411,057
2 CITIBANK NATIONAL ASSN SD 1,300,674 55,607,201 40,433 17,037 973 58,443 97,342 48,273 28,422 174,037
3 BANK OF AMERICA NA NC 1,466,417 55,123,036 4,771 737 0 5,508 27,880 18,347 15,403 61,629
4 GOLDMAN SACHS BANK USA NY 104,514 46,453,719 13,396 0 0 13,396 0 24 76 100
5 HSBC BANK USA NATIONAL ASSN VA 203,675 4,441,859 161 0 0 161 6,897 7,365 4,313 18,575
TOP 5 COMMERCIAL BANKS & TCs WITH DERIVATIVES $4,901,666 $236,977,398 $266,545 $206,837 $26,243 $499,625 $354,363 $219,358 $91,677 $665,399
OTHER COMMERCIAL BANKS & TCs WITH DERIVATIVES 6,243,915 10,974,144 30,547 21,710 2,142 54,399 20,996 22,616 6,066 49,678
TOTAL FOR COMMERCIAL BANKS & TCs WITH DERIVATIVES 11,145,581 247,951,541 297,093 228,547 28,385 554,024 375,359 241,974 97,743 715,077

Note: Figures above exclude any contracts not subject to risk-based capital requirements, such as foreign exchange contracts with an original maturity of 14 days or less, futures contracts, written options, and basis swaps.
Therefore, the total notional amount of derivatives by maturity will not add to the total derivatives figure in this table.

Note: Numbers may not add due to rounding.
Data source: Call Reports, schedule RC-R




TABLE 11

NOTIONAL AMOUNTS OF CREDIT DERIVATIVE CONTRACTS BY CONTRACT TYPE & MATURITY
TOP 5 COMMERCIAL BANKS AND TRUST COMPANIES IN DERIVATIVES
SEPTEMBER 30, 2011, $ MILLIONS

CREDIT DERIVATIVES CREDIT DERIVATIVES

INVESTMENT GRADE SUB-INVESTMENT GRADE
TOTAL TOTAL  TOTAL CREDIT MATURITY MATURITY MATURITY ALL| MATURITY  MATURITY  MATURITY ALL
RANK BANK NAME STATE ASSETS _ DERIVATIVES __ DERIVATIVES <1YR 1-5YRS >5YRS|  MATURITIES <1YR 1-5YRS > 5YRS| MATURITIES
1 JPMORGAN CHASE BANK NA OH $1,826,387 $75,351,583 $6,199,907 $494,631 $2,843,232 $881,959 $4,219,822 $393,150 $1,236,549 $350,386 $1,980,085
2 CITIBANK NATIONAL ASSN SD 1,300,674 55,607,201 3,002,476 168,328 918,904 216,767 1,303,999 218,227 1,193,880 286,370 1,698,477
3 BANK OF AMERICA NA NC 1,466,417 55,123,036 5,064,530 354,646 2,321,671 519,951 3,196,269 238,733 1,190,085 439,445 1,868,262
4 GOLDMAN SACHS BANK USA NY 104,514 46,453,719 551,308 34,429 190,955 34,207 259,591 85,005 191,658 15,054 291,717
5 HSBC BANK USA NATIONAL ASSN VA 203,675 4,441,859 702,939 53,065 189,599 33,931 276,594 79,683 282,088 64,573 426,345
TOP 5 COMMERCIAL BANKS & TCs WITH DERIVATIVES $4,001,666  $236,977,398 $15,521,160 $1,105,099 $6,464,361 $1,686,815 $9,256,275 $1,014,798 $4,094,260 $1,155,827 $6,264,885
OTHER COMMERCIAL BANKS & TCs WITH DERIVATIVES 6,243,915 10,974,144 140,022 14,180 43,129 12,089 69,399 9,453 36,956 24,215 70,624
TOTAL AMOUNT FOR COMMERCIAL BANKS & TCs WITH DERIVATIVES 11,145,581 247,951,541 15,661,183 1,119,279 6,507,491 1,698,904 9,325,674 1,024,250 4,131,216 1,180,043 6,335,509

Note: Figures above exclude any contracts not subject to risk-based capital requirements, such as foreign exchange contracts with an original maturity of 14 days or less, futures contracts, written options, and basis swaps.
Therefore, the total notional amount of derivatives by maturity will not add to the total derivatives figure in this table.

Note: Numbers may not add due to rounding.

Note: Beginning in 2Q10, HSBC replaced Wells Fargo as one of the top five commerical banks in derivatives. See Table 1.

Data source: Call Reports, schedule RC-L and RC-R




TABLE 12

DISTRIBUTION OF CREDIT DERIVATIVE CONTRACTS
TOP 25 COMMERCIAL BANKS AND TRUST COMPANIES IN DERIVATIVES
SEPTEMBER 30, 2011, $ MILLIONS

TOTAL CREDIT BOUGHT SOLD
TOTAL DERIVATIVES CREDIT TOTAL OTHER CREDIT TOTAL OTHER
TOTAL TOTAL CREDIT DEFAULT RETURN CREDIT CREDIT| DEFAULT RETURN CREDIT CREDIT
RANK BANK NAME STATE ASSETS DERIVATIVES | DERVATIVES BOUGHT SOLD SWAPS SWAPS OPTIONS  DERIVATIVES SWAPS SWAPS OPTIONS DERIVATIVES
1 JPMORGAN CHASE BANK NA OH $1,826,387 $69,151,676 $6,199,907| $3,069,938  $3,129,969( $3,027,703 $14,931 $17,724 $9,580( $3,035,539 $314 $17,394 $76,722
2 CITIBANK NATIONAL ASSN SD 1,300,674 52,604,725 3,002,476 1,551,949 1,450,527 1,517,593 27,815 6,541 0 1,437,144 4,566 8,817 0
3 BANK OF AMERICA NA NC 1,466,417 50,058,506 5,064,530 2,555,133 2,509,397 2,533,223 416 21,494 0 2,489,474 1,554 18,370 0
4 GOLDMAN SACHS BANK USA NY 104,514 45,902,411 551,308 325,334 225,974 260,149 4,410 4,168 56,607 218,444 4,434 3,089 7
5 HSBC BANK USA NATIONAL ASSN VA 203,675 3,738,920 702,939 343,281 359,658 330,358 12,923 0 0 342,423 17,235 0 0
6 WELLS FARGO BANK NA SD 1,142,254 3,829,231 92,141 46,333 45,808 42,678 150 0 3,505 41,430 385 0 3,993
7 MORGAN STANLEY BANK NA uTt 66,793 2,040,486 23,982 21,705 2,277 21,705 0 0 0 2,277 0 0 0
8 STATE STREET BANK&TRUST CO MA 203,490 1,469,139 105 105 0 105 0 0 0 0 0 0 0
9 BANK OF NEW YORK MELLON NY 251,529 1,405,019 471 469 2 469 0 0 0 2 0 0 0
10 PNC BANK NATIONAL ASSN DE 261,236 371,462 3,572 1,740 1,832 330 0 0 1,410 164 0 0 1,668
11 SUNTRUST BANK GA 166,486 299,346 3,555 1,994 1,562 614 1,378 0 1 177 1,378 0 6
12 NORTHERN TRUST CO L 83,195 264,217 86 86 0 86 0 0 0 0 0 0 0
13 REGIONS BANK AL 125,488 156,195 623 115 508 0 0 0 115 0 0 0 508
14 U S BANK NATIONAL ASSN OH 319,449 109,525 2,563 870 1,693 413 0 0 458 250 0 0 1,443
15 TD BANK NATIONAL ASSN DE 187,535 74,150 1,825 1,766 59 1,766 0 0 0 59 0 0 0
16 FIFTH THIRD BANK OH 112,475 70,515 1,017 296 722 0 0 0 296 0 0 0 722
17 BRANCH BANKING&TRUST CO NC 162,170 70,831 0 0 0 0 0 0 0 0 0 0 0
18 KEYBANK NATIONAL ASSN OH 86,565 64,622 2,951 1,557 1,394 1,557 0 0 0 1,269 125 0 0
19 UNION BANK NATIONAL ASSN CA 83,539 50,751 60 0 60 0 0 0 0 0 60 0 0
20 ALLY BANK ut 79,376 44,081 0 0 0 0 0 0 0 0 0 0 0
21 RBS CITIZENS NATIONAL ASSN RI 107,564 39,769 881 0 881 0 0 0 0 0 0 0 881
22 BOKF NATIONAL ASSN OK 24,859 32,494 0 0 0 0 0 0 0 0 0 0 0
23 TD BANK USA NATIONAL ASSN ME 13,404 32,151 0 0 0 0 0 0 0 0 0 0 0
24 DEUTSCHE BANK TR CO AMERICAS NY 45,806 24,057 3,948 3,948 0 0 3,948 0 0 0 0 0 0
25 BMO HARRIS BANK NA L 94,206 27,513 93 51 42 3 0 0 48 4 0 0 38
TOP 25 COMMERCIAL BANKS & TCs WITH DERIVATIVES $8,519,086 $231,931,793 $15,659,034| $7,926,670  $7,732,364| $7,738,751 $65,971 $49,927 $72,021| $7,568,656 $30,050 $47,670 $85,988
OTHER COMMERCIAL BANKS & TCs WITH DERIVATIVES 2,626,495 358,565 2,149 1,289 860 30 55 0 1,204 46 0 0 814
TOTAL AMOUNT FOR COMMERCIAL BANKS & TCs WITH DERIVATIVES 11,145,581 232,290,359 15,661,183 7,927,958 7,733,224 7,738,781 66,026 49,927 73,224 7,568,703 30,050 47,670 86,802
(%) (%) (%) (%) (%) (%) (%) (%) (%) (%) (%)
TOP 25 COMMERCIAL BANKS & TC: % OF TOTAL COMMERCIAL BANKS &TCs WITH DERIVATIVES 100.0 50.6 49.4 49.4 0.4 0.3 0.5 48.3 0.2 0.3 0.5
OTHER COMMERCIAL BANKS & TCs: % OF TOTAL COMMERCIAL BANKs & TCs WITH DERIVATIVES 0.0 0.0 0.0 0.0 0.0 0.0 0.0 0.0 0.0 0.0 0.0
TOTAL AMOUNT FOR COMMERCIAL BANKs & TCs: % OF TOTAL COMMERCIAL BANKs & TCs WITH DERIVATIVES 100.0 50.6 49.4 49.4 0.4 0.3 0.5 48.3 0.2 0.3 0.6

Note: Credit derivatives have been excluded from the sum of total derivatives here.
Note: Numbers may not add due to rounding.
Data source: Call Reports, schedule RC-L




