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[Wofmer =] [Wogroupng =] [Metrics: 1-6] * actual

oy [ Name Actual Target Variance Variance®  Time Period * Target

® 4 - Economic Capital 77.59 2591 168 6.49%0ct 2008 Tekirancs Kings
® a [~ Reaulatory Capital (RAAP) 3107 29.92 115 3.83%0ct 2008

® a4 [~ GAAP 4766 4240 5.26 12.41%0ct 2008

& = = IFRS 092 2121 0.2 1.36%0ct 2008

@ v - MarketValue 26.95 2484 2.10 8.47%0ct 2008

® & - Risk Adiusted Retun (RAROC) B.11% 1L71%  L40% 1L.97%0ct 2008

e 15K CEECID]
[Nofer =] [Mogroupng =] [Metrics: 1-4] || [Nofmer =] [Nogrouprg =] [Metrics: 1-4]
ay @ Hame Actual Target Varance Varance%  Time Period iy 3P Hame Actual  Target Varance Variance%  Time Period
& ¥ | CredtExposire 24279 23970 3.08 1.29%0ct 2008 & ¥ || Operational Capital 2345 2400 .55 2.28%0ct 2008
B v - RiskWeighted Assets 17.93 2189 397 18. 12%0ct 2008 © ¥ | Actusl Losses 2483 -23.87 0.95 3.99%0ct 2008
® v - Exposure at efault (EAD) 1833 1289 0.44 3.38%0ct 2008 & ¥ || Expected losses 2545 -24.08 139 5.78%0ct 2008
< 4 - Tolal Delinguendies 15 14 013 9.08%Oct 2008 B = - GrossRecovery 027 2496 569 22.79%0ct 2008
- =IE]
[Nofter =] [Nogroupng =] [Metries: 1-5] || [ofter =] [Nogrupng =] [Mekrics: 1-5]
sy P Name Actual Target Variance  Variance%  Time Period Name Actual Target Variance  Variance%  Time Period
© & - value at Risk (vaR) 25 2511 155 6.16%0ct 2008 . Business Risk Exposure 114 12 0.05 4.44%0ct 2008
B A - Mark to Market (MTM) 89,95 90.89 .52 8.53%0ct 2008 -+ Reputational Risk Exposure 18 101 0.18 17.46%0ct 2008
B v - LongExposure 154.99  200.52 -45.54 22.71%Oct 2008 - Strateqic Risk Exposure 128 146 -0.18 12.10% Oct 2008
& v -/ Short Exposure 5318 5132 -186 3.62%0ct 2008 - Correlation L5 0.7 0.38 45.33%Oct 2008
H - - Vet (Total) Exposure 08,17 25184 4368 17.34%0ct 2008 - Di -L05  0.82 0.23 28.17%Oct 2008
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[Name & [Hame & @ NEW: Risk BDW Summary Report now available
2 @ ALFRT: CreditRiskDats Quality Metrics are poor Advanced ¥
Balance Sheet - Canadizn Banks [6]  Income Statement - AlLOEs o Py
b Balance Sheet - Canadian Banks (prompted) [@lp  1ncome Statement - Months @ ALERT: Retail Creit Risk Metrics have fallen belon

Balance Sheet - IFRS for 2008 [8]p _ Income Statement - Periodic torgets
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@ OVERDLE: Update Risk Planning for 02
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=) Top 10 Counterparty Exposures (by LOC Commitments)
v
Advanced ¥ m Ad Hoc
Miiciesale Rirk Counterparty Country | # Cust Loc
e T BT el Jdin]| oo I ) (s Py el
| name & 2 ‘The Bank of Baileys Switzerland 59 $71,614,754 1
Counterparty Credit Risk § 50.000,000
£ Credit International Switzerland 14 $40,872,162 7
[@]p  Customers with Ratings Changes = 50,000,000 Eosrann S % g i
[@]p Counterparty Data £ 40,000,000 Credit Bank anada $38,215,
}  Counterparty Detail Drill S 30,000,000 International LASA Mexico bl $37,894,803 4
b Counterparty Exposure Detail § 20,000,000 Tewro Hong Kong ] $37,894,803 4
[@]p  Counterparty Summary et 5
10,000,000/ pain 30 633,398,809 3
Dashboard top 10 component 4 3 ’ 1
b Earlv Warning by Regon L & o oL CreditInternational First Urited States 4 $31,652,877 7
e e Boston
[@]p External Ratings Change R 9\““ \ffd’ QP@ \"9 < \‘s.;f P
External Ratings Change (Smal ?é- dgp f f < g;:m;[nt&mahana\ First. Switzerland 5 531,345,568 8
b Intemal Credit Rating Exception ¢ ¢c“ .f’ o é" b
[@lb  NextCreditReview Date - Policy Exception & E <‘§- & & Connected Eleclric Corporation ~ Belgium 7 527,805,021 9
b Trade Detals & &
P Unrated Counterparties with Limits ¢
Counterparty Risk by Geo - Date Prompt
Counterparty Wholesale Risk Exposure
Mark to Market Exposure Analysis.
Market to Market Exposure Analvsis ‘Back to defadt et
Risk Ratings by Geoaraphy Analvsis
Wholesale Risk - Ad Hoc template B
External Ratings Change
LexisHexis Press Releases: Risk
Access the most authoritative information on Risk Management. Ultimate Parent (Counterparty ID Counterparty Change LastS&P Rating Current S&P Rating  Internal Rating
exishexis Adds Edentfy to Charmel Partner Program For Enhanced Fraud
etection Services Applelot Group 56343552 Applelot Group 6 BBB cce- cce-
lew Lexishexis Accurint Health Care, a Centralized,
eskiop Insurance Tool for Health Care Payers
exishlexis to Host New Fraud Fighting Tool for NHCAA Members Diamgem BT Deamoram g e A AL
exisMexis Enhances Its Fraud Prevention Resources With The Release of
Business InstantiD 55657728 Diamgram - Brazil BBB- AAA AR
{zcement Technology from LexisMexis Helps Collctions 5
Agendies Enhance Profitability
Formistar 58682368 Formistar 5 BB+ BBB+ BB
(display al entries)
M Harker Case 166642464 M Harker Case 5 Al Al ARA
T.0. Morraw Companies Inc. | 146183184 T.0. Marraw Comparies Inc. | ¢ 866 8-
Tevio 103470086 Tevro 5 A Abt E)
The Bank of Baileys 33082368 The Bank of Baileys 6 B 88 8
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[@]p  Income Statement - Months L R q? By
b Income Statement - Periodic Y
B e e Primary Financial Bank
[@lp  Income Statement - Roling E
b Income Statement - Variances
_— Consolldated Balance Sheets - GAAP
ke Shee Year Ended October 31, 2008
Balance Sheets (000's)
[Name &
[al Balance Sheet - Canadian Banks RETATL BANK INVESTHMENT BANK INTERNATIONAL
%Gl  Balance sheet - Assets
ompted
= Balance Sheet - IFRS for 2008 Cash Resources $43.189 §17.71 1114
Balance Sheet - GAAP for 2008 Securities
Balance Sheet - GAAP vs IFRS for 2008 ||| Trading @ s147.502 16,389
= e Investment ) 323 84,480
Avalable for sale B E E
Search: Full text and 2l fields v Other asset ts. $1.491 £1,491 §1,491
(B0} Loan substitutes s12 s12 s12
Advanced ¥ 11,502 189,327 22,372
Loans
Residential mortgages $128,742 0 £71,523
Consumer instalment and other personal $61,845 0 §34,358
Credit cards $7.382 S0 $4,101
Businesses and governments. 4,069 053 34,069
Securities borrowed or purchased $5.627 £59,640 §33,134
Constomer’s liability under acceptances $1,523 §13,707 §7.615
Allowance for credit losses $176) 1,585 $1,585
$200.012 80,831 $233,215
Other Assets
Derivative instruments $.412 §57,709 432,060
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