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l’ Supervisory Market Risk Regulatory Report - Confidential

A Report — FFIEC 102a

09/30/2025

Month / Day / Year (XXXX 9999)

Report at the close of business

This report is required by law: 12 U.S.C. § 161 (National banks),
12 U.S.C. § 324 and 12 U.S.C. § 1844(c) (State member banks and Bank
holding companies, respectively), 12 U.S.C. § 1467a(b) (Savings and

loan holding companies), 12 U.S.C. § 5365 (U.S. Intermediate holding
companies); 12 U.S.C. § 1817 (Insured state nonmember commercial
and savings banks), and 12 U.S.C. § 1464 (Savings associations).

The FFIEC 102a is to be prepared in accordance with federal regulatory
authority instructions. The report must be signed by a senior officer of
the reporting entity who can attest that the information submitted in this
report meets the requirements set forth in 12 CFR Part 3, Subpart F
(OCC); 12 CFR Part 217, Subpart F (Federal Reserve); 12 CFR Part 324,
Subpart F (FDIC) (capital rule); and the FFIEC 102a reporting instructions.
The senior officer may be the chief financial officer, the chief risk officer,
or the equivalent senior officer.

I, the undersigned senior officer of the named bank, bank holding
company, savings association, or savings and loan holding company,
or U.S. intermediate holding company attest that the FFIEC 102a report
for this report date has been prepared in conformance with the
instructions issued by the federal regulatory authority and that the
reported information meets the requirements set forth in the market
risk capital rule to the best of my knowledge and belief.

To fulfill the signature and attestation requirement for the FFIEC
102a for this report date, attach the reporting entity's completed
signature page (hard-copy or electronic) to the record of the data
file submitted electronically that the reporting entity must place in
its files.

The appearance of the reporting entity's hard-copy record of the
submitted data file need not match exactly the appearance of the
FFIEC's sample report forms, but should show the caption of each
reported item and the reported amount.

Printed Name of Senior Officer (XXXX C490)

Legal Title of Reporting Entity (XXXX 9017)

Signature of Senior Officer

Mailing Address of the Reporting Entity Street / PO Box (MRRR 9110)

Title of Officer (XXXX C491)

City (XXXX 9130)

Date of Signature (MM/DD/YYYY) (XXXX J196)

State Abbreviation ( XXXX 9200) Zip Code (XXXX 9220)

Person to whom questions about this report should be directed:

Legal Entity Identifier (LEI) of the Reporting Entity (Report only if the reporting entity
already has an LEI.) (XXXX 9224)

For Federal Reserve Bank Use Only

RSSD ID
C.l.

Name / Title (XXXX 8901)

Area Code / Phone Number (XXXX 8902)

Area Code / FAX Number (XXXX 9116)

E-mail Address of Contact (XXXX 4086)

The estimated average reporting burden for this information collection is 50.83 hours per response, including time to gather and maintain data in the required form and to review instructions
and complete the information collection. A federal agency may not conduct or sponsor, and an organization (or a person) is not required to respond to a collection of information, unless it
displays a currently valid OMB control number. Comments regarding this burden estimate or any other aspect of this information collection, including suggestions for reducing the burden,
should be directed to the Office of Information and Regulatory Affairs, Office of Management and Budget, Washington, DC 20503, and to one of the following: Secretary, Board of Governors
of the Federal Reserve System, 20th and C Streets, NW, Washington, DC 20551; Legislative and Regulatory Analysis Division, Office of the Comptroller of the Currency, Washington, DC

20219; Assistant Executive Secretary, Federal Deposit Insurance Corporation, Washington, DC 20429.

MR


Author
Text Box
09/30/2025

Author
Text Box
09/2025


Part 1. General Information

1.a

Firm Name (MRRR XXXX)
1b

Institution RSSD ID

MRRR Number

2. NUMDET Of trading AESKS. .. ..o e et ettt ettt ae

XXXX

3. Number of notional trading deskKS. ... ... e

XXXX

4. Organizational hierarchy and broad asset classes

Firm’s RSSD ID (MRRR XXXX)

a.

Trading Desk ID (MRRR XXXX)  Trading Desk Name (MRRR XXXX)  Organization Unit Identifier (MRRR XXXX) Asset Class (MRRR XXXX)
b.

Trading Desk ID(MRRR XXXX)  Trading Desk Name (MRRR XXXX)  Organization Unit Identifier (MRRR XXXX) Asset Class (MRRR XXXX)
C.

Trading Desk ID (MRRR XXXX)  Trading Desk Name (MRRR XXXX)  Organization Unit Identifier (MRRR XXXX) Asset Class (MRRR XXXX)
d.

Trading Desk ID (MRRR XXXX)  Trading Desk Name (MRRR XXXX)  Organization Unit Identifier (MRRR XXXX) Asset Class (MRRR XXXX)
e.

Trading Desk ID (MRRR XXXX)  Trading Desk Name (MRRR XXXX)  Organization Unit Identifier (MRRR XXXX) Asset Class (MRRR XXXX)
f.

Trading Desk ID (MRRR XXXX)  Trading Desk Name (MRRR XXXX) Organization Unit Identifier (MRRR XXXX) Asset Class (MRRR XXXX)
g.

Trading Desk ID (MRRR XXXX)  Trading Desk Name (MRRR XXXX)  Organization Unit Identifier (MRRR XXXX)

5. Comments (please insert any additional information below)
(MRRR XXXX)

Asset Class (MRRR XXXX)
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Part 2. Aggregate Trading Portfolio Backtesting

MRRR Amount
Market value (USD) of total trading assets as of the report XXXX
QA .
Market value (USD) of total trading liabilities as of the report XXXX
QA .
MRRR Number

Number of value at risk (VaR) backtesting exceptions reported during the XXXX
(o U= 4 (= PP PP PPPUPRPRPIN
Number of VaR backtesting exceptions during the quarter for which non-modellable risk factor (NMRF) capital
requirement exceeds difference between VaR and hypothetical profit and XXXX
L0 S . e
Aggregate daily trading portfolio data:

(Column A) (Column B) (Column C) (Column D) (Column E) (Column F)

VaR Date Profit and Loss Date 1-day VaR 99.0" NMRFs 1-day Expected Liquidity horizon-

percentile Shortfall (ES) adjusted ESdirect 97.5"
97.5" percentile percentile
(Direct, Stressed
Period)
MRRR XXXX MRRR XXXX MRRR XXXX MRRR XXXX MRRR XXXX MRRR XXXX
(Column G) ((Column H) (Column 1) (Column J) (Column K) (Column L) (Column
Liquidity horizon- Liquidity horizon- Liquidity horizon- Liquidity horizon- Actual profit and loss Hypothetical profit and M)
adjusted ESindirect adjusted ESg;s 97.5" adjusted ESF ¢ 97.5" adjusted ESgr,c 97.5M loss p-value
97.5t percentile percentile percentile percentile
(Indirect, Stressed (Reduced, Stressed (Full, Current Period) (Reduced, Current
Period) Period) Period)
MRRR XXXX MRRR XXXX MRRR XXXX MRRR XXXX MRRR XXXX MRRR XXXX MRRR
XXXX
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Part 3. Backtesting and PLA Testing for Model-Eligible Trading Desks
(complete this template for each model-eligible trading desk)

i

Trading desk name (MRRR XXXX)

Trading desk ID (MRRR XXXX)

Short description of the trading desk (MRRR XXXX)

Authorized products for the trading desk (MRRR XXXX)

Main Risk Factors (MRRR XXXX)

Market value (USD) of trading assets on the as-of date................coooiiiiiii
Market value (USD) of trading liabilities on the as-of date...............cccooiiiiiiiiii
Status of trading desk

(new, no change, split, merge, split and Merge)........... ..o

MRRR Amount
XXXX
XXXX
MRRR Number
XXXX

List the trading desk unique identifier(s) from the previous submission that merged into this trading desk or that this trading desk split from. (Leave blank if

the answer to “8.” was “no change” or “new”)

Trading desk ID (MRRR XXXX)

a. b.
Trading desk ID (MRRR XXXX)

C. d.
Trading desk ID (MRRR XXXX)

e. f.

Trading desk ID (MRRR XXXX)

Trading desk ID (MRRR XXXX)

Trading desk ID (MRRR XXXX)
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Part 3. Backtesting and PLA Testing for Model-Eligible Trading Desks (cont.)

“,

10. Main product types (Insert “x” next to each that applies)

S$SETVNTOTOS3ITATIONN0Q0 T

N X

Q

1Y 0T g o1 o =1 I oo o -
(70740 ol r= 1 L= oo oo £ 0 PP
U.S. Treasury Bills, NoteS and BONGS.. ... ..o et eaeens
U.S. Treasury Inflation-Protected Securities (TIPS). ... ... e ee s
Floating Rate NOtES (FRINS). ... e et et a e
U.S. TrEaSUIY FUIUIES. ...t ettt et et et et ettt e et e e e e a e eaees
(RS T (=T T U Y @ o] 4 [o] o F- T PP
Non-U.S. Sovereign and MDB DONGS. ... ...ttt e ettt
SINGIE NAME CD S ... e et e
(7] 111 g e =101 S 01 B 1S TP
S [ale [ SR = Ta g T= T O B 1S T o] o] i o] o HU PP

[ To =3 O 1 1 PP
Index CDS options

A GENCY Dt i e
AGENCY RIM B S ... ettt e

NN 0T =T 1= g oy 1V 1 1
AGENCY G B S . . e e e
NON-AGENCY CIMBS ... ettt e et et ettt e
EQUItIES (SOCKS, INAICES). ... ettt ettt
Linear eqUITIES AeriVatiVeS. .. .. ... e et
Non-linear eqUItIeS derVAtIVES. ... e e ettt
LT =TS A=Y (=TT o1 P

(O (TR U 4 (T o Ve T o TP
CrOSS-CUITENCY DASIS SWaADS. .. ..ttt e ettt ettt ettt ettt ettt et ettt et et e e e e e e e e e e e eneaeaeaeaananns
Forward rate agreemeENntS (FRAS). .. . ... e e e et ettt
INMEErEST TAlE TUIUIES. . e e e e et e ettt e
Non-linear interest rate derivatives (Swaptions, Caps/Floors and CMSS)...........coiiiiiiiiiiii e
FOreign EXCRaNGge (SPOt). .. ..ottt
Linear Foreign EXChange deriVatiVes. ... ... oo e e e e e et
Non-linear Foreign Exchange derivatiVes. .. .. ... ... e
(7] gl leTe [ i[oE T = o 1T (o | PP PPP
Commodities — Metals (NON-PIrECIOUS). .......cuiiii it e e e ettt et e aeaaanes
Commodities — Metals (PrECIOUS). .. ... ettt eeas
CommOdiItIES — AQIICUIIUIE. .. ...ttt et e e e et e e e e e e e e e e nenees
Non-linear commoOdities eriVatiVES. ... ...

(01 =T g {177 o5 o 1 TP

MRRR

XXXX

XXXX

XXXX

XXXX

XXXX

XXXX

XXXX

XXXX

XXXX

XXXX

XXXX

XXXX

XXXX

XXXX

XXXX

XXXX

XXXX

XXXX

XXXX

XXXX

XXXX

XXXX

XXXX

XXXX

XXXX

XXXX

XXXX

XXXX

XXXX

XXXX

XXXX

XXXX

XXXX

XXXX

XXXX

XXXX
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Part 3. Backtesting and PLA Testing for Model-Eligible Trading Desks (cont.)

11. Major Geographic Regions (Check box next to each that applies)
Be NN AMBIICA. ... .o, XXXX
. U0 . e, XXXX
Lo 1 L =T ST USSP XXXX
. ASIA (EXCIUGING JAPAN). ..o e, XXXX
. JBPAN. XXXX
F AUSHANIAL ... XXXX
B. LN AMEIICA. « oot XXXX
N AL .o e XXXX

L O i T= T PP PP UPTPPPN XXXX
a. Ineligible positions on model-eligible trading desks
b. Capital add-on for ineligible positions on model-eligible trading desks

MRRR Yes No

13. Is this trading desk involved in internal risk transfer of interest rate risk?.........ccooovieii i XXXX

14. Is this trading desk involved in internal risk transfer of credit risk? XXXX

15. Is this trading desk involved in internal risk transfer of credit valuation adjustment (CVA) FiSK?...... ..o

16. Does this trading desk include correlation trading POSItIONS ... .. ..o e e b e XXXX

17. Does this trading desk include securitization POSItIONS?..........oi i XXXX

MRRR Number

18. Count of exCeptions fOr VAR @t 99%0 ... e et XXXX

19. Count of exceptions for VAR @t 97.5% C.l. ... o et XXXX

20. Spearman ranK COMTEIATION. .. ... .. e ettt et et et ettt XXXX

20, S HEST VaAIUR. . ... e XXXX
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22. Daily Trading Desk Level Data:

Part 3. Backtesting and PLA Testing for Model-Eligible Trading Desks (cont.)

(Column A) (Column B) (Column C) (Column D) (Column E) (Column F) (Column G) (Column H)
VaR Date Profit and Loss Date 1-day VaR 99.0%" 1-day VaR 97.5" NMRFs 1-day ES 97.5t Actual profit and Hypothetical profit
Column B percentile percentile percentile loss and loss

MRRR XXXX MRRR XXXX MRRR XXXX MRRR XXXX MRRR XXXX MRRR XXXX MRRR XXXX MRRR XXXX
(Column 1) (Column J)

Risk theoretical p-value

profit and loss
MRRR XXXX MRRR XXXX
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