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Markets Diary B:57 p.m. EDT 03/27/109
Issues NYSE Nasdaq Alternext
Advancing T44 693 240
Declining 2,346 2,079 326
Unchanged 54 115 &80
Total 3,144 2,887 625
Issues at
New 52 Week High 5 14 1
New 52 Week Low 5 9 4
Share Volume
Total 1,439,127 457  2,083,633,913 12,505,122
Advancing 190,952,660 446 117,740 3,917,160
Declining 1,242,643,897  1,628,972,430 7,471,232
Unchanged 5.521,100 8,543,743 1,118,730
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Total Credit Exposure to Risk Based Capital (%)
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IPM and BAMK ONE merger. First Call Report-04Q1. Prior data IPM in the graph.
Note: In 4Q08, the top five commercial banks in derivatives now indude Goldman Sachs Bank USA (replacing Wachovia). See Table 1.
Data Source: Call Reports

JPMORGAN CHASE 439 427 548 361 315 348 419 412 430 400 382
BANK OF AMERICA 95 114 19 143 97 9B 15| 25 14 1758 179
CITIBANK 123 147 198 221 267 268 23| 279 258 260 278
GOLDMAN 7 4 4 1056
HSBC 23 o1 359 483] 72t 595 664 550
[Avg % (Top 5 Banks) 219 230 288 23/ 242 26/ 310] 3 2% 301 489
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NOTIONAL AMOUNT OF DERIVATIVE CONTRACTS
TOP 25 COMMERCIAL BANKS AND TRUST COMPANIES IN DERIVATIVES
DECEMBER 31, 2008, $ MILLIONS
TOTAL TOTAL
RANK  BANK NAME STATE ASSETS  DERIVATIVES|
1 JPMORGAN CHASE BANK NA OH $1,796,242 §87,362 672
2 BANK OF AMERICA NA NC 1,471,691 38,304,564
3 CITIBANE NATIOMAL ASSN N 1,231,154 31,887,869
4 GOLDMAN SACHS BANK USA ur 162,474 30,229,614
5 HSBC BANK USA NATIONAL ASSN VA 181,620 3,713,075|
6 WACHOVLA BANK NATIOMAL ASSN NC 535476 3,664,823
7 WELLS FARGO BANK NA sD 538,958 1,494,745
8 BANK OF NEW YORK MELLON NY 195,164 1,125,889
9 STATE STREET BANK&TRUST CO MA 171,228 731,180
10 SUNTRUST BANK GA 185,083 255,942
1 PNC BANK NATIONAL ASSN Pa 140,777 141,291
12 NORTHERN TRUST €O n 70,434 128,376
13 KEYBANK MATIOMAL ASSN oH 101,869 122,560
14 MATIONAL CTTY BANK OH 146,058 117,785
15 115 BANK NATIONAL ASSM oH 261,776 105,626
16 REGIONS BANK AL 142,084 97,421
17 MERRILL LYNCH BANK USA ur £1,810 88,520
18 BRANCH BANKINGETRUST CO NC 147,484 77,250
19 FIFTH THIRD BANK oH 65,460 70,418
0 RES CITIZENS NATIONAL ASSN RL 125,491 51,738
i UBS BANK USA ur 30,495 37,167
2 UINION BANK NATIONAL ASSN cA 69,737 37,087
x| MORGAN STANLEY BANK NA ur 58,058 36,561
4 DEUTSCHE BANK TR 0 AMERICAS Ny 50,801 31,437
5 HUMTINGTON MATIONAL BANK oH 53,548 25,162
TOP 25 COMMERCIAL BANKS & TCs WITH DERIVATIVES $8,052,925 $199,938,274
OTHER COMMERCIAL BAMKS & TCs WITH DERIVATIVES 2,761,938 443,333
TOTAL COMMERCIAL BANKS & TCs WITH DERIVATIVES 10,814,862 200,381,607
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$COMPQ INDx @ StockCharts.com $SPX inpx ® StockCharts.com $INDU (DJI2) INDX @ StockCharts.com
26-Mar Cl 1557.00 Chg +55.05 & 26-Mar Cl 832.56 Chg +15.95 (+2.33%) « 26-har Cl 792455 Chg +174.75
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Markets Diary 5:51 p.m. EDT 03/26/09
lssues NYSE Nasdaq Alternext
Advancing 2475 2285 378
Declining 625 oy 171
Unchanged &5 124 65
Total 3,185 2901 514
Issues at
New 52 Week High 10 23 3
New 52 Week Low o 13 2
Share Volume
Total 1795262826 2,578,294, 002 17,241,253
Adwvancing 1,302,546,666  2,430,085112 12,223,843
Declining 481,542 260 138,708,273 3,081,510
Unchanged 11,073,800 9,500,617 1,835,800
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$TNX (10-¥r T-Mote) INDX @ StockCharts.com
26-har-2008 Close 27.33 Chg-0.39 (1.41%) v
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$USD (US Dollar Index: (EQDY) INDX,
26-Mar2009

@ StockChartscom
Close 24.16 Chg +0.39 (+0.46%) 4
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Markets Diary £:51 p.m. EDT 03/25/09

Issues NYSE Nasdaq Alternext

Advancing 2118 1,934 344

Declining 962 838 227

Unchanged 108 114 53

Total 3,188 2,888 624

Issues at

New 52 Week High -] 14 2

Hew 52 Week Low 6 17 5

Share Volume

Total 1,767,888,058  2,459,705,593 12,085,331

Advancing 1,164,840,510 1,533,188,545 7,988,591

Declining 586,622,649 895,998 422 3,170,940

Unchanged 16,424,200 30,517,628 905,700
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Markets Diary

Issues
Advancing
Declining
Unchanged
Total

Issues at
New 52 Week High
New 52 Week Low

Share Volume
Total

Advancing
Declining
Unchanged

6:00 p.m. EDT 03/24/09

NYSE Nasdaq Alternext
937 815 254
2,177 1,925 211
78 122 62
3,182 2,852 527
8 12 5
[ 13 4
1,634,537,274  2,006,279,748 13,903,974
276,572,720 502,262,394 5,153,040
1,348,104,414  1,490,132,620 7,500,534
9,860,140 13,884,734 1,250,300
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Markets Diary
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Issues NYSE
Advancing 287
Declining 282
Unchanged 43
Total 3,196
Issues at
New 52 Week High a2
New 52 Week Low &
Share Volume
Total 1,800,510,222
Advancing 1852628412
Declining 44,516,060
Unchanged 3,365,750
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5:49 p.m. EDT 03/23/09

Nasdaq Alternext
2,33 389
445 181
132 58
2912 618
9 1
10 [
2,236,329,328 13,531,918
2,093,030,842 8,540,418
131,806 467 3,293,300
11,482,018 1,588,200
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