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LG N S 2.0% 2.1% 3.3% 0.5%
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e B 1] E[ MR
(SCAP Buffer)

1 [Bank of America 1732 745 1366 339
2 |Wells Fargo 864 339 861 137
3 |[GMACLLC 174 111 92 115
4 |Citigroup 1188 229 1047 55
5 |Regions 121 76 92 25
6 |SunTrust 176 94 118 22
7 |Morgan Stanley 472 178 197 18
8 |KeyCorp 116 60 67 18
9 |Fifth Third Bancorp 119 49 91 11
10|PNC 241 117 188 6
11 |JPMorgan Chase 1362 87 974 0
12 |Goldman Sachs 559 344 178 0
13 |MetLife 301 278 96 0
14 |U.S. Bancorp 244 118 157 0
15| SAanK OF New York 154 110 54 0
16 |State Street 141 108 82 0
17 |Capital One 168 12 134 0
18| BB&T 134 78 87 0
19 |American Express 101 101 112 0
Fiat 8367 4125 5992 746
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Aggregate Results for 19 Participating Bank Holding Companies for the More

Adverse Scenario
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Main macro-economic assumptions applied in the exercise

BRI A B
(Realised) (Baseline) (More Adverse)
2008 1H 2009 2009 2010 2009 2010
EU 27
GDP 0.7% -4.8% -4.0% -0.1% -5.2% -2.7%
Unemployment 7.6% 8.9% 9.4% 10.9% 9.6% 12.0%
Eurozone
GDP 0.9% -4.7% -4.0% -0.1% -5.2% -2.7%
Unemployment 8.2% 9.4% 9.9% 11.5% 10.0% 12.5%
us
GDP 1.1% -3.6% -2.9% 0.9% -3.7% -0.3%
Unemployment |  7.2% 9.5% 8.9% 10.2% 9.2% 11.2%
Yearly changes in property prices for Europe and the US
% change from previous ﬁéijﬁ? (M’Ef: ;%iﬁe)
year
Europe 2009 2010 2009 2010
Commercial Property Prices -13% -6% -17% -13%
Residential Property -8% -5% -14% -15%
us 2009 2010 2009 2010
Commercial Property Prices -15% -10% -25% -20%
Residential Property Prices -15% -10% -25% -20%
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