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2022 EU-wide Transparency Exercise
Key Metrics
J.P. Morgan SE

As of As of As of As of

(min EUR, %) 30/09/2021  31/12/2021 = 31/03/2022  30/06/2022  COREPCODE REGULATION

Available capital (amounts)

Common Equity Tier 1 (CET1) capital - transitional period 15,727 15,425 21,543 21,442 € 01.00 (r0020,c0010) Article 50 of CRR

Common Equity Tier 1 (CET1) capital - transitional period - as if IFRS 9 or analogous ECLs € 01.00 (r0020,c0010)

" . 15,727 15,425 21,543 21,442 Article 50 of CRR
transitional arrangements had not been applied - € 05.01 (r0440,c0010) !
Tier 1 capital - transitional period 15,727 15,425 21,543 21,442 € 01.00 (r0015,c0010) Article 25 of CRR
Tier 1 capital as if IFRS 9 or analogous ECLs transitional arrangements had not been applied - € 01.00 (r0015,c0010) .
transitional definition 15,727 15,425 21,543 21,442 £ C05.01 (10440,c0010) - C 05.01 (10440,c0020) Article 25 of CRR
Total capital - transitional period 18,382 24,965 34,086 34,201 €01.00 (r0010,c0010) Articles 4(118) and 72 of CRR
Total capital - transitional period - as if IFRS 9 or analogous ECLs transitional arrangements 18,382 24,965 34,086 34,201 € 01.00 (r0010,c0010) - C 05.01 (r0440,c0010) Articles 4(118) and 72 of CRR

had not been applied - C 05.01 (r0440,c0020) - C 05.01 (r0440,c0030)

Risk exposure amounts

Total risk exposure amount 89,845 118,534 125,933 € 02.00 (r0010,c0010) Articles 92(3), 95, 96 and 98 of CRR

Total risk exposure amount as if IFRS 9 or analogous ECLs transitional arran: nts had not 89,845 118,534 125,933 € 02.00 (r0010,c0010)

been applied € 05.01 (10440,c0040) Articles 92(3), 95, 96 and 98 of CRR

Capital ratios

Common Equity Tier 1 (as a percentage of risk exposure amount) - transitional definition 23.20% 17.17% 18.17% 17.03% CA3 {1} -

Common Equity Tier 1 (as a percentage of risk exposure amount) - transitional definition - as (C 01.00 (r0020,c0010) - C 05.01 (r0440,c0010) )/

" S : 23.20% 17.17% 18.17% 17.03% -
if IFRS 9 or analogous ECLs transitional arrangements had not been applied 8 (C02.00 (r0010,c0010) - C 05.01 (r0440,c0040) )
Tier 1 (as a percentage of risk exposure amount) - transitional definition 23.20% 17.17% 18.17% 17.03% CA3 {3} -
Tiertl iz ; ; i+ (C01.00 (0015,c0010) - C 05.01 (r0440,c0010) -

er 1 (as a percentage of risk e)fposure amount) as if IFRS 9 or analogous ECLs transitional 23.20% 17.17% 18.17% 17.03% C05.01 (10440,60020) ) 1 (€ 02.00 (10010,c0010) - € :
arrangements had not been applied 05.01 (0440,c0040) )
Total capital (as a percentage of risk exposure amount) - transitional definition 27.12% 27.79% 28.76% 27.16% CA3 {5} -

(C 01.00 (0010,c0010) - C 05.01 (r0440,0010)
27.79% 28.76% 27.16% - € 05.01 (0440,c0020) - C 05.01 (r0440,c0030) / -
(C 02.00 (0010,c0010) - C 05.01 (r0440,c0040) )

Total capital (as a percentage of risk exposure amount) as if IFRS 9 or analogous ECLs

o
transitional arrangements had not been applied 27.12%

Leverage ratios

Article 429 of the CRR; Delegated Regulation (EU) 2015/62 of 10 October 2014

205,479 316,869 419,780 € 47.00 (r0300,c0010) amending CRR

Leverage ratio total exposure measure - using a transitional definition of Tier 1 capital 204,550

Article 429 of the CRR; Delegated Regulation (EU) 2015/62 of 10 October 2014

Leverage ratio - using a transitional definition of Tier 1 capital 7.69% 7.51% 6.80% 5.11% C 47.00 (r0340,c0010) amending CRR
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» AUTHORITY
iy

Leverage ratio
J.P. Morgan SE

As of As of
(min EUR, %) 30/09/2021 31/12/2021

As of
31/03/2022

As of

30/06/2022  COREP CODE REGULATION

Tier 1 capital - transitional definition 15,727 15,425 21,543 21,442 |C 47.00 (r0320,c0010)

Tier 1 capital - fully phased-in definition 15,727 15,425 21,543 21,442 |C 47.00 (r0310,c0010) Article 429 of the CRR; Delegated Regulation

(EU) 2015/62 of 10 October 2014 amending
CRR

Total leverage ratio exposures - using a transitional definition of Tier 1 capital 204,550 205,479 316,869 419,780 | C 47.00 (r0300,c0010)

Total leverage ratio exposures - using a fully phased-in definition of Tier 1 capital 204,550 205,479 316,869 419,780 | C 47.00 (r0290,c0010)

Leverage ratio - using a transitional definition of Tier 1 capital 7.69% 7.51% 6.80% 5.11% [A.1)/[B.1]

Leverage ratio - using a fully phased-in definition of Tier 1 capital 7.69% 7.51% 6.80% 5.11% [A.2)/[B.2]




2022 EU-wide Transparencv Exercise
Capital

J.P. Morgan SE

(min EUR, %) As of 30/09/2021 As of 31/12/2021 As of 31/03/2022 As of 30/06/2022 'COREP CODE REGULATION
own Funps 1382 29565 29085 201 [coimeamncon [—
e e 15727 15425 21503 YR r— [
e 1867 1857 72m 7 |com ommaonn -
[Rp— 514 314 1089 [P e T— -
Aecuristed e compreense B o 2 % |comoman e 10,25 o (250 i )t 8
—— Bs1s 118 1908 R s 17y 20 250 o )
(R R— o o o o |comenan [ —
Moty nterest ghen rcagniton i CET captal o 0 o - [
Adusments o CETH e toprudena s a2 s 59 o [comcomoconn [ —
[T —— o 0 ™ & [commonn.cun P T koo
DTtk b e ity oty i ot o S . S o+ lcomoman o ma
(T —— o 0 o R —— s 30 et 0,100 5t 5
Dot enet pensn und ases 02 107 .xq IR - et 19,50 o 1 0
) Recroce s hokings i CET1 Capia o 0 o P - s 1230 o )00 4 OR
9 Bicess dduction o AT e over AT Captal . 0 . o |commaon 350 o i
covco oo - covon - oo s
[y S— kel b subject 03 1.250% o 0 o 0 y A Dson 0 0 s 0o 5% s
ooy oo oo | 5o o 550 R e o 85 o A
Of i rom sueation poskins () o 0 o P - S ———
L o 0 . o |commmenn L
() Deduci DT tht oy on ture rftabilt and arise o temporry ifr o 0 o P T T—— s 30 ot ) 2 2 s ) e ) D) R
e o 0 . o |commmann S —
) Amount xceing the 17.65% treshld o 0 o P r— [
(BT e m————— 2 . o |commsiseon [ ———
owN Funos
Transitonal period M vk o o o 0 P - [ —
€ Otrrreseesltaxa . 0 . [ — 350, prt 0%
() Aditiarldeductions of CET Cpal e o Arice 3 GRR o 0 o P - [
CETE coptlelomens o deductions - cter . 0 . [ r—— .
T s o o 0 o |onaies e .
Tanstona dustrrtsdue o grandthered GET1 Captal sruments . 0 . [ e ———
o ey e 13 Ao Ry s o o 0 o |comomn I
Othrtranstosl ausimens o CET Captl (o . 0 . [ r— [ -
ADDITIONALTER 1 CAPITAL (e of dcuctinsan e ransine adstmrts) o o o o |comcesmann [
Adions Ter 1 Captalnstruments . 0 . o [cmsamn - con
() e Gt T T2 b ovr T2 oy o 0 o o |com@man

01,00 10690,c0010) + C01.00

Additonal Tier 1 Capi e (0700,0010)  C 0100 (r0720,0010) + €
Other Additional Tier 1 Capital components and deductions. o 0 o 0 oot e ot oy
+C 0100 (0748 c0010)

100 s oo + o,
Addtiona Ter 1 transitonal austments 0 0 0 0 [Cosmetnio s cortn araconto

TIER 1 CAPITAL (net of deductions and after transitional adjustments) 15,727 15,425 21,543 21,442 c01.00 co015,coot0) At 250f R

TIER 2 CAPITAL (net of deductions and after transitional adjustments) 2,656 9,540 12,543 12,760 c01.00 (0750,c0010) vt 71 of GRR

Tier 2 Capital instruments 2656 9,50 12,593 s [0 couo

0100 (0910,0010) + C01.00
co

e et ..
OtherTr 2 Coptal components n ddctions o 0 o o [Bmisomm . cumiomann

10970,c0010) = C 01,00 (19974,0010) + C
0100 1097 cooto

. . 0100 108900010) + 01,00
Tier 2 ransitonal adjustments 0 0 o 0 [Camn0eoonn s € o100 (oseoaotoy
TOTAL RISK EXPOSURE AMOUNT 67,783 89,845 118,534 125933 [coz00 comocoono) Avicies 823, 95,96 nd 98 o GRR
OWN FUNDS
REQUIREMENTS
Of which: Transitonal adjustments inclu 0 0 o 0 |cosor ponocooioy
COMMON EQUITY TIER 1 CAPITAL RATIO (tran: 23.20% 17.17% 18.17% 17.03%  |oascy -
CCAPITAL RATIOS (%)
ransitional period TIER 1 CAPITAL RATIO (transitional period) 23.20% 17.17% 18.17% 17.03% | -
TOTAL CAPITAL RATIO (transitional period) 27.12% 27.79% 28.76% 27.16%  |casesy -
£T1 Capital (4101134120 MINGA 22 A1 13-
COMMON EQUITY TIER 1 CAPITAL (fully loaded) 15,727 15,425 21,543 21,482 22A244 MIN(A 4+A.2.2- B
Fully loaded Aa300.00
EIRENEED) COMMON EQUITY TIER 1 CAPITAL RATIO (fully loaded) 23.20% 17.17% 18.17% 17.03%  |wavssa -
Fully loaded
Adjustments to CET1 due to IFRS 9 transitional arrangements 0 0 o 0 |cosor posocoonny
Adjustments to AT1 due to IFRS 9 transitional arrangements 3 0 o 0 |cosoncosocon)
Memo items
Adjustments to T2 due to IFRS 9 transitional arrangements 0 0 o 0 |cosorposocoosny
Adjustments included in RWAS due to IFRS 9 transitional arrangements 3 0 o 0 |coson cosocoos)

ET1 based on Therefore, any caoital ot elaible from a at the reporting date are not take nto account i this calcuation,
Full loaded CETI canitl rato estimation s based on the formulae stated in coumn "COREP CODE” It lead 1 canital ratos oublished banks e.0.in their Pillr 3 discosure




(min EUR, %)

Credit risk (excluding CCR and Securitisations)

Of which the standardised approach

Of which the foundation IRB (FIRB) approach

Of which the advanced IRB (AIRB) approach

Of which equity IRB

Counterparty credit risk (CCR, excluding CVA)®

Credit valuation adjustment - CVA

Settlement risk

Securitisation exposures in the banking book (after the cap)

Position, foreign exchange and commodities risks (Market risk)

Of which the standardised approach

Of which IMA

Of which securitisations and resecuritisations in the trading book

Large exposures in the trading book

Operational risk

Of which basic indicator approach

Of which standardised approach

Of which advanced measurement approach

Other risk exposure amounts

Total

* The positions "of which" are for information and do not need to sum up to Credit risk (excluding CCR and Securitisations)

J.P. Morgan SE

2022 EU-wide Transparency Exercise

Overview of Risk exposure amounts

RWAs
As of 30/09/2021 As of 31/12/2021 As of 31/03/2022 As of 30/06/2022 COREP CODE
€ 02.00 (10040, €0010) -[C 07.00 (10090, 0220, 5001) + C 07.00 (10110, 0220, 5001)+ C 07.00 (10130,
€0220, s001) + C 08.01 (r0040, c0260, s001) + C 08.01 (r0050, c0260, s001) + C 08.01 (r0060, c0260,
16,950 17,707 35,097 35,219 S001) + C 08.01 (0040, 0260, 5002) + C 08.01 (0050, 0260, 5002,) + C 08.01 (0060, 0260, 5002)
+ C 02.00 (10470, c0010) + C 02.00 (r0460, c0010)]
€ 02.00 (10060, c0010)-[C 07.00 (0090, 0220, S00L) + C 07.00 (10110, c0220, s001)+ C 07.00 (10130,
16,950 17,707 35,097 35,219 €020, 5001}
C 02.00 (10250, c0010) - [C 08.01 (r0040, c0260, s002) + C 08.01 (0050, c0260, s002) + C 08.01 (r0060,
0 0 0 0 <0260, 5002)]
€ 02,00 (10310, c0010) - [C 08.01 (10040, c0260, s001) + C 08.01 (10050, c0260, s001) + C 08.01 (10060,
0 0 0 0 <0260, 5001)]
€02.00 (0420, c0010)
0 0 0 0
€ 07.00 (10090, 0220, 5001) + C 07.00 (10110, 0220, 5001)+ C 07.00 (10130, 0220, 5001) + C 08.01
23,487 26,714 28,791 28,895 (10040, 0260, 5001) + C 08.01 (10050, 0260, 5001) + C 08.01 (0060, 0260, 5001) + C 08.01 (r0040,
4 4 4 4 €0260,5002) + C 08.01 (10050, c0260, S002,) + C 08.01 (0060, c0260, $002) + C 02.00 (10460, c0010)]
€ 02.00 (10640, c0010)
4,049 5,259 4,982 5,548
€ 02,00 (10490, c0010)
256 262 329 227
€ 02.00 (0470, c0010)
629 560 789 631
€02.00 (0520, c0010)
16,335 32,244 38,107 44,999
€ 02.00 (10530, c0010)
16,335 32,244 38,107 44,999
€ 02.00 (r0580, c0010)
0 0 0 0
€ 19.00 (10010, c0601)*12.5+C 20.00 (10010,c0450)*12.5+ MAX(C 24.00(10010, c0090),C
24.00(r0010,c0100),C 24.00(r0010, c0110))*12.5
390 389 404 413
€ 02,00 (10680, c0010)
0 0 0 0
€02.00 (r0590, c0010)
4,513 4,513 7,805 7,805
€ 02.00 (10600, c0010)
4,513 4,513 7,805 7,805
€02.00 (10610, <0010)
0 0 0 0
C02.00 (10620, c0010)
0 0 0 0
C02.00 (10630, c0010) + C 02.00 (10690, c0010)
1,565 2,587 2,633 2,608
67,783 89,845 118,534 125,933

2 On-balance sheet exposures related to Free Deliveries [according to Article 379(1)] have not been included in ‘Counterparty Credit Risk (CCR, excluding CVA). They are instead reported in the ‘Credit Risk (excluding CCR and Securitisations) section.




2022 EU-wide Transparency Exercise
Market Risk
J.P. Morgan SE

™

INCREMENTAL DEFAULT INCREMENTAL

VaR (Memorandum item) STRESSED VaR (Memorandum item) AND MIGRATION Risk At PRICE ’uﬁgi g:““" CHARGE VaR (Memorandum item) STRESSED VaR (Memorandum item) DEFAULT AND. ALL PRICE RISKS CAPITAL CHARGE

MIGRATION RISK
CAPITAL CHARGE
TOTAL RISK TOTAL RISK
TOTAL RISK EXPOSURE AMOUNT TOTAL RISK EXPOSURE AMOUNT  MULTIPLICATION MULTIPEICATION Exposupe  MULTIPLICATION MULTIRLICATION EXPOSURE
PACTOR (tnc) X PACTOR (o)X 12 WEEKS 12 WEEKS AMOUNT ~ FACTOR (mc) x PACTOR (tn2). 12 WEEKS 12 WEEKS AMOUNT
AVERAGE OF PREVIOUS AVERAGE OF LATEST AVAILABLE AVERAGE LAST MEASURE FLOOR AVERAGE LAST AVERAGE OF PREVIOUS DAY AVERAGE OF LATEST AVAILABLE AVERAGE LAST FLOOR AVERAGE LAST
PREVIOUS60 DAY (VaRt-1) ~ PREVIOUS 60 (SVaRt-1) ERSORE miasune  MEASURE PREVIOUS 60 (VaRt-1) PREVIOUS 60 (svaRt-1) it MEASURE e MEASURE
'WORKING DAYS WORKING DAYS 'WORKING DAYS 'WORKING DAYS

(VaRavg) (SVaRavg) (VaRavg) (SVaRavg)

CAPITAL CHARGE

(min EUR)
As of 30/09/2021 As of 31/12/2021 As of 30/09/2021 Asof 31/12/2021

Traded Debt Instruments

| o [ o [ o [ o | o [ o | [ o [ o | o [ o [ o [ o |
As of 31/03/2022 As of 30/06/2022 As of 31/03/2022 As of 30/06/2022

Traded Debt Instruments 33,975 40,427
Of which: General risk 12,074 15,767
hich: Specific risk 18,648 20,670

ccococo oo o
olcccococ oo o

4,051 4,523

1599 1,907

1.955 2,108

s 0 0

Commodities risk 0 [
Total 38,025 44,950 [] [] [

Market risk template does not include CIU positions under the particular approach for position risk in CIUs (Articles 348(1), 350 (3) c) and 364 (2) a) CRR), which instead are included in the RWA OV1 template.



Consolidated data

GERMANY

UNITED KINGDOM

UNITED STATES

2022 EU-wide Transparency Exercise
Credit Risk - Standardised Approach

1.P. Morgan SE

Standardised Approach

Asof 30/09/2021

OnginalExposure!  ExposureValue! sk exposureamount Y21 SNSINts 0111 ot

[ ——————=—r)

re—

Asof 31/12/2021

Risk exposure amount

Value adjustments and
provisions

Exposure Value!

Standardised Total

(2 Sundarosed

ot a5 o st quarter
Standardised Approach

Asof 30/09/2021

Original Exposure'  Exposure Value! Risk exposure amount Original Exposure’

Value adjustments and
provisions®

Standardised Total®

Asof 31/12/2021

Value adjustments and
Exposure Value'  Risk exposure amount ]

@
exposues, bt ncuces generl i sk s

Standardised Approach

Asof 30/09/2021

Value adjustments and

Original Exposure
provisions’ e

Original Exposure'  Exposure Value' Risk exposure amount

[ P ——————
Reaianal aavernments a local autharities
[ ————

[ ——
International Oraanisations

pe—

ieh
PR —————
utich: SHE
Exnosures in default
Ihems ssaciated with articulariv hiah risk
Covered bands
Claime on inctitutions and cornorates with 2 ST eradi assassment
PR——————= T

Asof31/12/2021

Value adjustments and

Risk exposure amount o

Exposure Value!

Standardised Approach

As 0f 30/09/2021

. . Value adjustments and .
Original Exposure’ Exposure Value!  Risk exposure amount e Original Exposure’

e
[ P ——————
R T ——

PR —————
o ubich: SHE

Exnosures in default

Ihems nssaciated with articulariv hiah risk

ine and cornoratas with a ST cradit acsassmant

Prrs—
Standardised T

Asof31/12/2021

Exposure Value!  Risk exposure amount

Standardised Approach

Asof 30/09/2021

Value adjustments and

erovislons® original Exposure

Original Exposure!  Exposure Value'  Risk exposure amount

[ P ————
P ——
antity

P R ————

ine and cornoratas with a ST cradit acsascmant

T —————=)

Prrs—

Standardised Total®

Asof31/12/2021

Ve ipsmeri md
L —

Exposure Value' S

@
exposues bt incudes enerl it sk s,



y 2022 EU-wide Transparency Exercise
Credit Risk - Standardised Approach
.. Morgan SE
EETp—

Asof 30/09/2021

Value adjustments and

Orignal xposure’  Exposure Value!  Risk exposureamount Y414 ner Original Exposure!

LUXEMBOURG

Standardised T

Asof 31/12/2021

Exposure Value!

sk exponare amount V40 2ltsments and

@

exposues, bt ncuces generl i sk ST,
Standardised Approach

Asof 30/09/2021

Value adjustments and

Original Exposure'  Exposure Value! Risk exposure amount Original Exposure’

Standardised Total®

Asof 31/12/2021

Value adjustments and

Exposure Value'  Risk exposure amount

exposues, bt ncuces generl i sk s
Standardised Approach

Asof 30/09/2021

Original Exposure'  Exposure Value! Risk exposure amount Original Exposure’

Value adjustments and
provisions®
[ P ——————
5 or local authorities

NETHERLANDS

PR —————
of iich: SHE
Exvosures in default
Items associated with particularlv hioh risk
Coverad bonds
Claims on institutions and coroorates with a ST credit assessment
Collective investments undertakinas (C1U)

Asof 31/12/2021

Exposure Value!

[——

exposues, bt ncuces generl el sk ST
Standardised Approach

Asof 30/09/2021

Value adjustments and
Original Exposure’  Exposure Value'  Risk exposure amount b original Exposure’

of iich: SHE
P ———
Fubich: SHE

Exvosures in default

Items associated with particularlv hioh risk

Coverad bonds

Claims on institutions and coroorates with a ST credit assessment
Collective investments undertakinas (C1U)

Eauity

re—

Standardised Total’

Asof 31/12/2021

Value adjustments and

Exposure Value!  Risk exposure amount

Standardised Approach

As of 30/09/2021

Value adjustments and
provisions®

Original Exposure Exposure Value!  Risk exposure amount

[ P ——————
overnments or local authorities

T ———
Futich: SHE
Exposures in default

tems associated with particulariy hiah risk
Coverad bonds
Claims on institutions and cornorates with 3 ST credit assessment
Collective investments undertakinas (C1U)
Eauit
re—
Standardised Total’

Asof 31/12/2021

sk exposure moun V214 2ustments and

Standardised Approach

As of 30/09/2021

Original Exposure'  Exposure Value! Risk exposure amount Original Exposure’

Value adjustments and
provisions®
[ P —————
r local authorities

VIRGIN ISLANDS,
BRITISH g
Futich: SHE
Exnosures in default
ssociated with particulariy hiah risk

Coverad bonds
Claims on institutions and cornorates with 2 ST credit assessment
Collective investments undertakinas (CIU)
Eauity

Erep—

Standardised Total!

Asof 31/12/2021

Exposure Value!

s expasre amoun V20 dimentsand




y 2022 EU-wide Transparency Exercise
Credit Risk - Standardised Approach

1.P. Morgan SE

Standardised Approach

Asof 31/03/2022 As0f 30/06/2022

Original Exposure’  Exposure Value' Risk exposure amount

Value NSNS0 gt exposure’  Exposure Value! Rk exposure amount

Value adjustments and
provisions

Consolidated data

[ ——————=—r)
re—

Standardised Total

Standardised Approach

Asof 31/03/2022 As 0f 30/06/2022

Original Exposure’  Exposure Value'  Risk exposure amount

Value adjustments and
S Original Exposure'  Exposure Value! Risk exposure amount

GERMANY

Standardised Total

Standardised Approach

Asof 31/03/2022 As of 30/06/2022

Value adjustments and q q Value adjustments an
i Original Exposure’ Exposure Value!  Risk exposure amount

Original Exposure’  Exposure Value'  Risk exposure amount i
S " ® provisions® provisions®

[ P ——————
thorities

UNITED KINGDOM [

PR ————

utions and cornarates with a ST credit assassmant
[ ————————r= )

re—

Standardised Total®

Standardised Approach

As of 31/03/2022 As of 30/06/2022

Value adjustments and
provisions®

Value adjustments and

Original Exposure'  Exposure Value' Risk exposure amount o

Original Exposure'  Exposure Value' Risk exposure amount

e
[ P ——————
R h

Retat
UNITED STATES  (SEHEH SRR
o ubich SHE
Exnnaires in dataut
Itame assocated with pacticularty hiah isk
e
Chaen on Incttutons and cornoeates with ST cradit assassmant
cun

Standardised Approach

Asof 31/03/2022 As of 30/06/2022

Value adjustments and

Original Exposure!  Exposure Value' Risk exposure amount pravicon®

[rem—
orgntrpomrs' | ExposreValue! ik o amoune. YA08 Sstmen

[ P ————
P ———————"
[ ———

[ ——
rs——p———
Incttutions

Rotail

P R ————

Prrs—

Standardised Total®

@
exposures bt inchudes enerl it sk st




LUXEMBOURG

NETHERLANDS

1l
BRITISH

VIRGIN ISLANDS,

2022 EU-wide Transparency Exercise
Credit Risk - Standardised Approach

1.P. Morgan SE

Standardised Approach

Asof 31/03/2022

orgna Expomrs! Expomure V! ik exposre amount VO SIS 01y

Asof 30/

Exposure Value!

06/2022

Risk exposure amount

Standardised Approach

Asof 31/03/2022

i e T—

Original Exposure’  Exposure Value'  Risk exposure amount

Standardised Total

As of 30/

Exposure Value!

/06/2022

Risk exposure amount

Standardised Approach

Asof 31/03/2022

Exposure Value'  Risk exposure amount Original Exposure’

Original Exposure’ semmE

[ P ——————
Reaional aovernments or local authorities
ntities

P ————
s

Exvosures in default

Items associated with particularlv hioh risk

Coverad bonds

Claims on institutions and coroorates with a ST credit assessment

Collective investments undertakinas (CIU)

As of 30/06/2022

Exposure Value!

Risk exposure amount

Standardised Approach

Asof 31/03/2022

Value adjustments and
Original Exposure’  Exposure Value' Risk exposure amount b original Exposure’

'3
P ————
E

Standardised Total’

As of 30/06/2022

Exposure Value!

Risk exposure amount

Standardised Approach

As 0f31/03/2022

Value adjustments and

e Original Exposure’

Risk exposure amount

[ P ——————
! covernments or local authorities

[ R ———
of which: SHE

Exposures in default

tems associated with particulariy hiah risk

Coverad bonds

Claims on institutions and cornorates with 3 ST credit assessment

Collective investments undertakinas (C1U)

As of 30/06/2022

Exposure Value!

Risk exposure amount

Standardised Approach

As 0f31/03/2022

rrprr—]
g I e e [FoUREeeeY

i e
[ P —————
R p——

of nich: SME
Retail
of which: SME
P ——————
of wich: SE
Exnosures in default
ssociated with particulariy hiah risk
Coverad bonds
Claims on institutions and cornorates with 3 ST credit assessment
ve investments undertakinas (CIU)

Items a

Standardised Total!

As of 30/06/2022

Exposure Value!

Risk exposure amount

Value adjustments and
provisions®

Value adjustments and
provisions’

_



2022 EU-wide Transparency Exercise

Credit Risk - IRB Approach

J.P. Morgan SE

(min EUR, %)
Central banks and central governments
Institutions
Corporates
Corporates - Of Which: Specialised Lending
Corporates - Of Which: SME
Retail
Retail - Secured on real estate property
Retail - Secured on real estate property - Of Which: SME
Retail - Secured on real estate property - Of Which: non-SME
Retail - Qualifying Revolving
Retail - Other Retail
Retail - Other Retail - Of Which: SME
Retail - Other Retail - Of Which: non-SME

Consolidated data

Equity
Other non credit-obligation assets
IRB Total *

o Original exposure, unlike Exposure value, is reported before taking into account any effect due to credit conversion factors or credit risk mitigation
techniques (e.g. substitution effects).
(2) IRB Total does not include the Securitisation position unlike in the results prior to the 2019 exercise.

Original Exposure®

Of which:
defaulted

Oooooo0oo0oo0ooooooo

IRB Approach

As of 30/09/2021

Exposure
Value®

Oooooo0oo0oo0ooooooo

Value
adjustments
and
Of which: provisions Of which:
defaulted defaulted

Risk exposure amount Original Exposure®

o

Oooocoooocoooooo

As of 31/12/2021

Risk exposure amount ) Value
Eprae adjustments

Value® and

Of which: provisions
defaulted




2022 EU-wide Transparency Exercise

Credit Risk - IRB Approach

J.P. Morgan SE

(min EUR, %)
Central banks and central governments
Institutions
Corporates
Corporates - Of Which: Specialised Lending
Corporates - Of Which: SME
Retail
Retail - Secured on real estate property
Retail - Secured on real estate property - Of Which: SME
Retail - Secured on real estate property - Of Which: non-SME
Retail - Qualifying Revolving
Retail - Other Retail
Retail - Other Retail - Of Which: SME
Retail - Other Retail - Of Which: non-SME

Consolidated data

Equity
Other non credit-obligation assets
IRB Total *

o Original exposure, unlike Exposure value, is reported before taking into account any effect due to credit conversion factors or credit risk mitigation
techniques (e.g. substitution effects).
(2) IRB Total does not include the Securitisation position unlike in the results prior to the 2019 exercise.

Original Exposure®

Of which:
defaulted

Oooooo0oo0oo0ooooooo

IRB Approach

As of 31/03/2022

Exposure
Value®

Oooooo0oo0oo0ooooooo

Value
adjustments
and
Of which: provisions Of which:
defaulted defaulted

Risk exposure amount Original Exposure®

o

Oooocoooocoooooo

As of 30/06/2022

Risk exposure amount ) Value
Eprae adjustments

Value® and

Of which: provisions
defaulted




Residual Maturity

(min EUR)

Country / Region

Total gross carrying amount of non-
derivative financial assets

Total carrying amount of
non-derivative financial
assets (net of short

2022 EU-wide Transparency Exercise
General governments exposures by country of the counterparty
J.P. Morgan SE
As of 31/12/2021

Direct exposures

On balance sheet Derivatives Off balance sheet

Non-derivative financial assets by accounting portfolio Derivatives with positive fair value

of which: Financial assets of which: Financial assets at
designated at fair value fair value through other
through profit or loss comprehensive income

of which: Financial assets at
amortised cost

of which: Financial assets

held for trading Carrying amount Notional amount

Off-balance sheet exposures

atives with negative f:

Risk weighted
exposure amount

Nominal Provisions

Carrying amount Notional amount

[0-3M[ 1 1 1 0 0 o 0 o 0 o 0 0
[3M-1v( 24| 23| 2 0 0 o 0 0 0 o 0 0
rav-2v( 15 15 15 0 0 0 0 0 0 0 0 0
r2v-3v( Austie 5 5 6 0 0 o 0 0 0 o 0 0
[3Y-sY[ 17 17 7 0 0 o 0 0 0 o 0 0
[5Y-10v[ 12 12 12 0 0 o 0 0 0 o 0 0
110Y - more 460) 25| 460 0 0 0 0 9 0 0 0 0
Total E‘ 498 535 ] ] [ ] [0 ] ] 0 ] 0
I B 6 E3 0 0 0 0 0 0 0 0 0
ramo1vr 81 75| 81 0 0 0 0 0 0 0 0 0
ravoave 1 9 1 0 0 0 0 0 0 0 0 0
rav-avr " 9 8 9 0 0 0 0 0 0 0 0 0
rav.syr Belgium 64 61 64 0 0 0 0 0 0 0 0 0
TSy - 1077 110 109 110 0 0 0 0 0 0 0 0 0
10 - mare. 443} 436 443 0 0 0 0 0 0 0 0 0
Total 773 754 773 0 0 0 0 o 0 0 [ [ [
To-3MT
[E
rav-2ve
rav-avr 5
3Y-5Y1 Bulgaria
T5Y- 10T
110Y - more
Total
To-3MT 0 0 0 0 0 0 0 0 0 0 0 0
[E 8 8 8 0 0 0 0 0 0 0 0 0
rav-2ve 3 3 3 0 0 0 0 0 0 0 0 0
rav-avr 3 3 3 0 0 0 0 0 0 0 0 0
3Y-5Y1 Cyprus 1 1 1 0 0 0 0 0 0 0 0 0
T5Y- 10T 3 3 3 0 0 0 0 0 0 0 0 0
110Y - more 9 9 9 0 0 0 0 0 0 0 0 0
tal %6 %6 %6 0 0 0 0 [ 0 0 [ [ [
To-3MT ) 2 2 0 0 0 0 0 0 0 0 0
raMo1vr 17 17 17 0 0 0 0 0 0 0 0 0
rav-2ve o o 0 0 0 0 0 0 0 0 0 0
rav-avr i 8 8 8 0 0 0 0 0 0 0 0 0
13Y-5v1 Caech Republic 60) 60) 60 0 0 0 0 0 0 0 o 0
IsY- 101 2| 20| 2 0 0 0 0 0 0 0 0 0
110Y - more 34 3| 34 0 0 0 0 0 0 0 0 0
Total Taa 139 Taa 0 0 0 0 [ 0 0 [ [ [
To-3MT 0 0 0 0 0 0 0 0 0 0 0 0
ramoavr 0 0 0 0 0 0 5 512 0 5 0 0
riv-ave 40 40 40 0 0 0 0 0 0 8 0 0
rav-avr 25| 25| 25 0 0 0 6 1 2| 0 0
13Y-5vr Denmark 80) 80) 80 0 0 0 1 10 12 0 0
T5Y- 10T 125 125 125 0 0 0 9 199 378] 0 0
110Y - more 1 1 1 0 0 0 30 5 19] o 0
Total 281 281 281 0 0 0 52 215 617 [ 0 o
To-3MT 0 0 0 0 0 0 0 0 0 0 0
ramoavr o o 0 0 0 0 0 0 0 0 0
riv-2ve o o 0 0 0 0 0 0 0 0 0
rav-avr . o o 0 0 0 0 0 0 0 0 0
r3y-sY1 Estonia 0 0 0 0 0 0 0 0 0 0 o
T5Y- 10T o o 0 0 0 0 0 0 0 0 0
110Y - more o 0 0 0 0 0 0 0 0 0 0
Total 0 0 0 0 0 0 0 0 0 [ 0 0




2022 EU-wide Transparency Exercise
General governments exposures by country of the counterparty
J.P. Morgan SE
As of 31/12/2021

Direct exposures

(min EUR) On balance sheet Derivatives Off balance sheet

Off-balance sheet exposures

Non-derivative financial assets by accounting portfolio Derivatives with positive fair value atives with negative f:

Risk weighted
Total carrying amount of exposure amount
) : : Total gross carrying amount of non-  non-derivative financial
Reshiuniatusty IcountyiRegion derivative finandial assets assets (net of short
Nominal Provisions
of which: Financial assets  of which: Financial assets at
designated at fair value fair value through other
through profit or loss comprehensive income

of which: Financial assets at
amortised cost

of which: Financial assets

e Carrying amount Notional amount ~ Carrying amount Notional amount

To-amMr 16] 16, 0 0 0 8 619 0 0 0
raM-vr 3 3 0 0 0 0 243 3412 0 0
ravoove 12| 12 0 0 0 33 1377 608 0 0
rav-avr . 7| 75 0 0 0 3 948 1203 0 0
rav-svr Finland 31 31 0 0 0 19 3,690 0 0
5y -10v1 9 9 0 0 0 16 4.115| 0 0
110V - more 0 0 0 0 0 34 2.726 0. 0
tal uzl 145 0 0 [ 136 15,754] 0 0 24
To-3M1 82 82 0 0 0 0 EE | 0 0
ramo1vr 419 421 0 0 0 0 5 0 0
ravoove 13| 19 0 0 0 125 114 0 0
rav-avr 53| 56, 0 0 0 2 4,003 0 0
rav-svr France 227, 243 0 0 0 17 1070 0 0
15y - 1077 352] 421 0 0 0 2 2,583 0 0
10Y - more. 713 749 0 0 0 31 143 0. 0
] 1,@‘ 1,990 0 0 0 714 S,EI [ [ Z
To-3MT 2| 35 0 0 0 0 3 51 0 0
[E 109 155 0 0 0 0 1 279) 0 0
rav-2ve 114 120 0 0 0 14 33 766| 0 0
rav-avr 42 48 0 0 0 2 7 1319 0 0
3Y-5Y1 Germany 326 341 0 0 0 11 6 256| 0 0
T5Y- 10T 476 591 0 0 0 182 111 1.461 o 0
110Y - more ss2} 799 0 0 0 1,498 550 1,336 0 0
1,770 2,089 0 0 0 1,725 731 6,357 0 0 133|
To-3M1
raM-1vr
ray-avr
rav.avr .
3Y-5Y1 Croatia
sY-10v 1
110Y - more
Total
To-3MT E] E] 2 0 0 0 0 0l 0 2274 0 0
ramoavr 7] 7] 7 0 0 0 0 0 0 0 0 0
rav-2ve 3 3 3 0 0 0 3 125 0 0 0 0
rav-avr 1 1 1 0 0 0 1 569] 0 0 0 0
3Y-5Y1 Greece 0 0 0 0 0 0 0 0 0 0 0 0
T5Y- 10T 2| 2| 2 0 0 0 139 1365 7 0 0 0
110Y - more 5 5 5 0 0 0 0 0 0 0 0
Total 110 110 110 [ [ o 153 2,058] 75 2,274] [ [ g7 |
To-3MT 0 0 0 0 0 0 0 0l 0 0 0 0
ramoavr 2 2 2 0 0 0 0 0 0 0 0 0
rav-2ve 24| 2 2% 0 0 0 0 0 0 0 0 0
rav.avr 2 1 2 0 0 0 0 ol 0 0 0 0
r3y-sY1 Hungany 0 0 0 0 0 0 0 0 0 0 0 o
sy 10v 1 23 23 23 0 0 0 0 ol 0 0 0 0
110Y - more 9 1 9 0 0 0 0 of 0 0 0 0
Total | 51 60 [ [ o [ [ [ [ [ [ [
To-3MT 12| 12| 2 0 0 0 0 0 0 0 0 0
raMoavr 2 2 28 0 0 0 0 ol 0 0 0 0
riv-2ve o o 0 0 0 0 0 of 0 0 0 0
rav.avr 1 1 1 0 0 0 0 ol 0 0 0 0
r3y-sY1 Treland 0 0 0 0 0 0 0 0 0 0 0 o
T5Y- 10T 41 41 41 0 0 0 0 0 0 0 0 0
110Y - more 0 0 0 0 0 0 0 of 0 0 0 0
Total 82 82 82 [ [ o [ [ [ [ [ [ [
To-3MT 2| 2| 2 0 0 0 0 0 0 0 0 0
ramoavr 191, 170 191 0 0 0 0 ol 0 0 0 0
riv-2ve 291 71 291 0 0 0 0 0 0 0 0 0
rav-avr Ttaly 24| 213] 25 0 0 0 0 0 0 0 0 0
r3y-sY1 236 216 236 0 0 0 0 0 0 0 0 0
rsY-10v 1 933 896, 933 0 0 0 0 ol 0 0 0 0
[10Y - more w2l 3} 152 0 0 0 0 of 0 0 0 0
Total 2,070 2,070 2,070 [ [ o [ [ [ [ [ [ o
To-3M1
raMoavr
ray-avr
rav.avr "
3y-5Y1 Latvia
Y- 10v 1
110Y - more
Total




Residual Maturity

(min EUR)

Country / Region

Total carrying amount of
non-derivative financial
assets (net of short

Total gross carrying amount of non-
derivative financial assets

2022 EU-wide Transparency Exercise
General governments exposures by country of the counterparty
J.P. Morgan SE
As of 31/12/2021

Direct exposures

On balance sheet Derivatives

Non-derivative financial assets by accounting portfolio Derivatives with positive fair value

of which: Financial assets at
fair value through other
comprehensive income

of which: Financial assets
designated at fair value
through profit or loss

of which: Financial assets at
amortised cost

of which: Financial assets

held for trading Notional amount

Carrying amount

Carrying amount

Off balance sheet

Off-balance sheet exposures

atives with negative f:

Risk weighted
exposure amount

Nominal Provisions

Notional amount

To-amr 10 10 0 0 0 0 0 0 0 0
ramo1vr o 0 0 0 0 0 0 0 0 0
ravoave o 0 0 0 0 0 0 0 0 0
rav-avr ; o 0 0 0 0 0 0 0 0 0
fav-svr tithuania 1 1 0 0 0 0 0 0 0 0
15y - 1077 o 0 0 0 0 0 0 0 0 0
110Y - mare 2 2 0 0 0 0 0 0 0 0
Total 14 i 0 0 0 0 0 0 [ [ [
I 0 0 0 0 0 0 0 0 0 0
ramo1vr 3 3 0 0 0 0 135 3682 0 0
ravoave 5 6 0 0 0 0 14 1251 0 0
rav-avr 7| 7 0 0 o 7 19 1,160 0 0
rav-svr Luxembourg 8 88 0 0 0 2 52 2.161 0 0
15y - 1077 129 131 0 0 0 19 148 3594 0 0
10 - more. 3 3 0 0 0 1.080 7 73| 0 0
otal 302| 304 0 0 [ 1,108 440 12,621 0 0 0
To-3MT
[E
rav-2ve
rav-avr
3Y-5Y1 Malta
T5Y- 10T
110Y - more
To
To-3MT B ) 0 0 0 0 0 0 0 0 0
[E 1 2 0 0 0 0 0 0 0 0 0
rav-2ve 5 5 0 0 0 0 0 0 0 0 0
rav-avr 18 19 0 0 0 0 0 0 0 0 0
3Y-5Y1 Netherlands 8 8 0 0 0 0 0 0 0 0 0
T5Y- 10T 37| 37 0 0 0 0 0 0 0 0 0
110Y - more % % 0 0 0 0 0 0 0 0 0
Total zoj] 210 0 0 0 0 [ 0 0 [ [ [
To-3MT 2 2 0 0 0 0 0 0 0 0 0
ramoavr o 0 0 0 0 0 0 0 0 0 0
rav-2ve 2 2 0 0 0 0 0 0 0 0 0
rav-avr 3| El 0 0 0 0 0 0 0 0 0
3Y-5Y1 Poland 6 6 0 0 0 0 0 0 0 0 0
T5Y- 10T 13 18 0 0 0 0 0 0 0 0 0
110Y - more 7 7 0 0 0 0 0 0 0 0 0
Total <o 66 0 0 0 0 [ 0 0 [ [ [
To-3MT 7| &7 0 0 0 0 0 0 0 0 0
ramoavr 49 49 0 0 0 0 0 0 0 0 0
rav-2ve o 0 0 0 0 0 0 0 0 0 0
rav-avr o 0 0 0 0 0 0 0 0 0 0
r3y-sY1 B 0 2 0 0 0 0 0 0 0 0 o
T5Y- 10T 429 485 0 0 0 0 0 0 0 0 0
110Y - more 48 48 0 0 0 0 0 0 0 0 0
Total @] 651 0 0 0 0 [ 0 0 [ 0 o
To-3MT 0 0 0 0 0 0 0 0 0 0 0 0
ramoavr 4 4 4 0 0 0 0 0 0 0 0 0
riv-2ve 31 31 31 0 0 0 0 0 0 0 0 0
rav-avr . o o 0 0 0 0 0 0 0 0 0 0
r3y-sY1 Romania 0 0 0 0 0 0 0 0 0 0 0 o
T5Y- 10T 3| 3| 'l 0 0 0 0 0 0 0 0 0
110Y - more o 0 0 0 0 0 0 0 0 0 0 0
Total 67 67 67 0 0 0 0 [ 0 0 [ 0 o
To-3MT 0 0 0 0 0 0 0 0 0 0 0 0
ramoavr o o 0 0 0 0 0 0 0 0 0 0
riv-2ve o o 0 0 0 0 0 0 0 0 0 0
rav-avr . o o 0 0 0 0 0 0 0 0 0 0
r3y-sY1 Slovakia 2 2 2 0 0 0 0 0 0 0 0 o
T5Y- 1071 1 1 1 0 0 0 0 0 0 0 0 0
[10Y - more 7 7 7 0 0 0 0 0 0 0 0 0
Total 71 71 71 0 0 0 0 [ 0 0 [ 0 o
To-3MT 0 0 0 0 0 0 0 0 0 T3 0 0
[E o o 0 0 0 o 0 171 0 0 0 0
riv-2ve o o 0 0 0 o 0 171 16 133 0 0
rav-avr . 2 2 2 0 0 o 0 0 138 1.106 0 0
3y-5Y1 Slovenia 0 0 0 0 0 0 0 0 0 0 0 0
T5Y - 1077 1 1 1 0 0 o 0 0 138 2729) 0 0
110Y - more F 2 2 0 0 0 1416 2733 10 1137 0 0
Total 15| 15| 15 [ [ [ 1,416 T' 302 6,129 [ [ 70




Residual Maturity

(min EUR)

Country / Region

Total gross carrying amount of non-

derivative financial assets

1

Total carrying amount

of

non-derivative financial

assets (net of short

2022 EU-wide Transparency Exercise
General governments exposures by country of the counterparty
J.P. Morgan SE
As of 31/12/2021

Direct exposures

On balance sheet Derivatives

Non-derivative financial assets by accounting portfolio Derivatives with positive fair value

of which: Financial assets of which: Financial assets at
of which: Financial assets % "ol PINEEL 85t e ey of which: Financial assets at
held for trading 9 9 amortised cost

through profit or loss comprehensive income

Off balance sheet

Off-balance sheet exposures

atives with negative f:

Risk weighted
exposure amount

Nominal Provisions

Carrying amount Notional amount ~ Carrying amount Notional amount

3|

T0-3M1
ram-1vr
r1v-2vr
rav-avr
13y-5Y1
1sy-10v1

[10Y - more
Total

United Kingdom

T0-3M1
ram-1vr
r1v-2vr
rav-avr
13y-5Y1
1sy-10v1

[10Y - more
Total

Iceland

w
8
8
oloccocococololocccccoleloccccccoleloccossdl
oloccocococololoccccccoleloccccccoleloccossdl
oloccococooleloccccccolelocccosooleloccossdl
u
oloccocococololccccccolélconsvastloloccossdl

olocccoccoololocccocs

olocccocococololoccccccoleuononoolelooscssdl
oloccocococololoccccccolelccccccolelocccssdl
oloccocococololocccocscoleloccccssolelocssssdl

T0-3M1
ram-1vr
r1v-2vr
rav-avr
13y-5Y1
1sy-10v1

[10Y - more
Total

Liechtenstein

T0-3M1
ram-1vr
r1v-2vr
rav-avr
13y-5v1
rsy- 101

[10Y - more
Total

Norway

371

olococooo o
olococooo o
oloc oo oo of
oloc oo oo o
oloccooo o

265

oloc oo oo o
olo c oo oo of
olococoood
olo o oo oo o

T0-3M1
ram-1vr
r1v-2vr
rav-avr
13y-5v1
rsy- 101

[10Y - more
Total

Australia

T0-3M1
ram-1vr
r1v-2vr
rav-avr
13y-5v1
sy - 101

[10Y - more
Total

Canada

oloccooo o
olo c oo oo of
olococoood
oloc oo oo o

kloo oo of

hloo oo of

klo o ocoo o
oloccooo o
oloccooo o
olo c oo oo of
oloccooo o
oloccooo o

T0-3M1
ram-1vr
r1v-2vr
rav-avr
13y-5v1
sy - 101

r10Y - more
Total

Hong Kong




2022 EU-wide Transparency Exercise
General governments exposures by country of the counterparty
J.P. Morgan SE
As of 31/12/2021

Direct exposures

(min EUR) On balance sheet Derivatives Off balance sheet

Off-balance sheet exposures

Non-derivative financial assets by accounting portfolio Derivatives with positive fair value atives with negative f:

Risk weighted
exposure amount

Total carrying amount of
Total gross carrying amount of non- non-derivative financial
derivative financial assets assets (net of short

Residual Maturity Country / Region

Nominal Provisions

of which: Financial assets  of which: Financial assets at
designated at fair value fair value through other
through profit or loss comprehensive income

of which: Financial assets
held for trading

of which: Financial assets at

amortised cost Carrying amount Notional amount Carrying amount Notional amount

Japan

Blo o e oo - of
oloccooo o
oloccooo o
olocc oo oo
olo o oo oo
oloccooodf
olo oo oo
olo oo oo o of
oloccoood
olo o oo oo o

.mN_Nm_c
N

[8ononooe
N

N

T0-3M1
ram-1vr
r1v-2vr
rav-avr
13y-5Y1
1sy-10v1
[10Y - more
Total

China

T0-3M1
ram-1vr
r1v-2vr
rav-avr
13y-5Y1
1sy-10v1
[10Y - more
Total

Switzerland

T0-3MT
ram-1vr
riv-avr
r2v-3vr Other advanced economies
13v-5Y1
15Y-10v 1

r10Y - more.

Total

™
s
Slo
™
s
So
™
s
Bloccco88cBowoco

T0-3M1
ram-1vr
r1v-2vr
rav-avr Other Central and eastern
13y-5v1 Europe countries non EEA
rsy- 101
[10Y - more
Total

olocccococoleloccccosco
olocccococoleloccccosco
olocccocooleloccccoso
oloccocococoleloccccoss
oloccococoolelocccocg
oloccocococoleloccccosg
oloccocococoleloccccoso
oloccocococolelocccocq
oloccocococoleloccccoss

&)
&)

T0-3M1
ram-1vr
r1v-2vr

rav-ave Middle East

r2v-3vr Latin America and the
Caribbean

olo oo oo o of
olo oo oo o of
olo cc oo oo
oo oo oo oo
oo oo oo oo
olo oo oo o of
oo oo oo oo
olocoooodf
oo oo oo oo
oo oo 000 of
oloccocoodf
oo o o000 of




2022 EU-wide Transparency Exercise
General governments exposures by country of the counterparty
J.P. Morgan SE
As of 31/12/2021

Direct exposures

(min EUR) On balance sheet Derivatives Off balance sheet

Off-balance sheet exposures

Non-derivative financial assets by accounting portfolio Derivatives with positive fair value atives with negative f

Risk weighted
Total carrying amount of exposure amount
Total gross carrying amount of non-  non-derivative financial
derivative financial assets assets (net of short
positions)

Residual Maturity Country / Region

Nominal Provisions
of which: Financial assets  ©f Which Financial assets  of which: Financial assets at o ;cp: Financal assets at
. designated at fair value fair value through other
held for trading . amortised cost
through profit or loss comprehensive income

Carrying amount Notional amount ~ Carrying amount Notional amount

ra2v.avr .
ray-syr Africa
1sY- 1071
110 - more
Total
ro-amr 0| 0| 0 0 0 0) 0 0] 0 0 0] 0
r3m-1v1 o o 0 0 0 0 0 0 0 0 0 0
rav-avr o o 0 0 0 0 0 0 0 0 0 0
rav-3vr oth o o 0 0 0 0 0 0 0 0 0 0
13Y-5Y1 ers 0 0 0 0 0 0 0 of 0 0 o o
I5Y-10Y1 o o 0 0 0 0 0 0 0 0 0 0
110Y - more o o 0 0 0 0 0 0 0 0 0 0
Total ] ] ] ] ] ] ] 0 ] ] 0 ] 0

Information disclosed in this template is sourced from COREP template C 33, introduced with the reporting framework 2.7, applicable for reports as of 31 march 2018,
(1) Information on sovereign exposures is only avalable for institutions that have sovereign exposures of at least 1% of total "Debt securities and loans receivables”. Country of breakdown s only available for institutions that hold exposures of 10% or ipared to total sovereign exposures. Where the latter threshold is not met, information is disclosed through the aggregate "Others"

(2) The exposures reported cover only exposures to central, regional and local governments on immediate borrower basis, and do not include exposures to other counterparts with ful or partial government guarantees
(3) The banks disclose the exposures in the "Financial assets held for trading" portfolio after offsetting the cash short positions having the same maturities.
(4) The exposures reported include the positions towards counterparts (other than sovereign) on sovereign credt risk (i.e. CDS, financial guarantees) booked in all the accounting portfolio (on-off balance sheet). Irrespective of the denomination and or accounting classification of the positions

the economic substance over the form must be used as a criteria for the identification of the exposures to be included in this column. This item does not include exposures to counterparts (other than sovereign) with full or partial government guarantees by central, regional and local governments
(5)Residual countries not reported separately in the Transparency exercise

R
Other advanced non EEA: Israel, Korea, New Zealand, Russia, San Marino, Singapore and Taiwan.

Other CEE non EEA: Albania, Bosnia and Herzegovina, FYR Macedonia, Montenegro, Serbia and Turkey.

Middle East: Bahrain, Djibouti, Iran, Iraq, Jordan, Kuwait, Lebanon, Libya, Oman, Qatar, Saudi Arabia, Sudan, Syria, United Arab Emirates and Yemen.

Latin America: Argentina, Belize, Bolivia, Brazi, Chile, Colombia, Costa Rica, Dominica, Dominican Republic, Ecuador, El Salvador, Grenada, Guatemala, Guyana, Haiti, Honduras, Jamaica, Mexico, Nicaragua, Panama, Paraguay, Peru, . Kitts and Nevis, St. Lucia, St. Vincent and the Grenadines, Suriname, Trinidad and Tobago, Uruguay, Venezuela,Antigua And Barbuda, Aruba, Bahamas, Barbados, Cayman Islands, Cuba, French Guiana, Guadeloupe,
Martinique, Puerto Rico, Saint Barthélemy, Turks And Caicos Islands, Virgin Islands (British), Virgin Islands (U.S. ).

Africa: Algeria, Egypt, Morocco, South Africa, Angola, Benin, Botswana, Burkina Faso, Burundi, Cameroon, Cape Verde, Central African Republic, Chad, Comoros, Congo, Congo, The Democratic Republic Of The, Cite D'Ivoire, Equatorial Guinea, Eritrea, Ethiopia, Gabon, Gambia, Ghana, Guinea, Guinea-Bissau, Kenya, Lesotho, Liberia, Madagascar, Malawi, Mali, Mauritius, Mauritania, Mozambique, Namibia, Niger, Nigeria, Rwanda, Sao Tome And Principe,
Senegal, Seychelles, Sierra Leone, South Sudan, Swaziland, Tanzania, United Republic Of, Togo, Uganda, Zambia, Zimbabwe and Tunisia.

(6) The columns Total carrying amount of non-derivative financial assets (et of short positions)’ provide information on a net basis, whilst the related ‘of which' positions present information on a gross basis.

(7) The values for the ‘Other bucket is calculated subtracting from the reported Total the breakdown of the listed countries. As a result of precision and rounding in the calculation we accept an approximation in the order of e04.

(8) Information on Non-derivative financial assets by accounting portfolio is not included for institutions applying NGAAP



Residual Maturity

2022 EU-wide Transparency Exercise
General governments exposures by country of the counterparty
J.P. Morgan SE
As of 30/06/2022

Direct exposures

On balance sheet Derivatives

(min EUR)

Non-derivative financial assets by accounting portfolio Derivatives with positive fair value

Total carrying amount of
non-derivative financial
assets (net of short

Total gross carrying amount of non-
derivative financial assets

Country / Region

of which: Financial assets at
fair value through other
comprehensive income

of which: Financial assets
designated at fair value
through profit or loss

of which: Financial assets at
amortised cost

of which: Financial assets

held for trading Notional amount

Carrying amount

Carrying amount

Off balance sheet

Off-balance sheet exposures

atives with negative f:

Risk weighted
exposure amount

Nominal Provisions

Notional amount

[0-3M[ o o 0 0 0 o 0 o 0 o 0 0
[3M-1v[ 10 3 10 0 0 o 0 0 0 o 0 0
rav-2v( E 13 3 0 0 0 0 0 0 0 0 0
r2v-3v( Austria 4 1 4 0 0 o 0 0 0 o o 0
3Y-5v[ 7| 21 7 0 0 0 0 0 0 0 0 0
[sY-10v[ 373] 101 373 0 0 o 0 0 0 o 0 0
110Y - more 2| 8 2 0 0 0 0 9 0 0 0 0
Total 543 147 543 [ [ [ [ o [ [ o [ [
Ta-amMT 0 0 0 0 0 0 0 0 0 0 0 0
T3M-1vr 142] 2 142 0 0 o 0 0 0 0 0 0
rivoave %0 2| %0 0 0 0 0 0 0 0 0 0
ra2v.avr " o o 0 0 0 o 0 0 0 0 0 0
fav-svr Belgium 39| 114 39 0 0 0 0 0 0 0 0 0
1sY- 1071 79| 23| 79 0 0 o 0 0 0 0 0 0
10Y - more 203 591 203 0 0 0 0 0 0 0 0 0
Total S04 zsj] S04 [ [ [ [ o [ [ [ [ o
To-3MT
raMo1vr
riv-ave
r2v.avr 5
3Y-5Y1 Bulgaria
IsY- 101
110Y - more
Total
To-3MT 3 7 2 0 0 0 0 0 0 0 0 0
raMo1vr o o 0 0 0 o 0 0 0 0 0 0
riv-ave o o 0 0 0 0 0 0 0 0 0 0
r2v.avr o o 0 0 0 o 0 0 0 0 0 0
3Y-5Y1 Cyprus 0 0 0 0 0 0 0 0 0 0 0 0
IsY- 101 o o 0 0 0 o 0 0 0 0 0 0
110Y - more 3 3 3 0 0 0 0 o 0 0 o 0
tal 5 5 5 0 0 0 [ o [ [ [ [ o
To-3MT 0 0 0 0 0 0 0 0 0 0 0 0
raMo1vr o o 0 0 0 o 0 0 0 0 0 0
riv-ave 29| 29| 229 0 0 0 0 0 0 0 0 0
r2v.avr . o o 0 0 0 o 0 0 0 0 0 0
3Y-5Y1 Caech Republic 0 0 0 0 0 0 0 0 0 0 0 0
IsY- 101 o o 0 0 0 o 0 0 0 0 0 0
110Y - more o 0 0 0 0 0 0 o 0 0 o 0
Total 735 735 735 0 0 0 [ o [ [ [ [ o
To-3MT 0 0 0 0 0 0 3 701, 0 1] 0 0
ramoavr o o 0 0 0 o 0 4 0 4 0 0
riv-ave o o 0 0 0 0 0 1 0 0 0 0
r2v-avr o o 0 0 0 o 18 101, 8 27| 0 0
r3y-sY1 Denmark 0 0 0 0 0 0 1 9 3 3 0 0
1sY-10v1 o1 o1 o1 0 0 o 8 7 167 332 0 0
[10Y - more o ] 0 0 0 0 165 694 0 0 o 0
Total 51 51 51 [ [ 0 196 1,088 177 367 [ [ o
To-3MT 0 0 0 0 0 0 0 0 0 0 0 0
raMoavr o o 0 0 0 o 0 0 0 0 0 0
riv-ave o o 0 0 0 0 0 0 0 0 0 0
rav-avr . o o 0 0 0 o 0 0 0 0 0 0
r3y-sY1 Estonia 0 0 0 0 0 0 0 0 0 0 0 o
1sY-10v1 o o 0 0 0 o 0 0 0 0 0 0
[10Y - more o 0 0 0 0 0 0 o 0 0 o 0
Total 0 0 0 [ [ [ [ o [ [ o [ o




2022 EU-wide Transparency Exercise
General governments exposures by country of the counterparty
J.P. Morgan SE
As of 30/06/2022

Direct exposures

(min EUR) On balance sheet Derivatives Off balance sheet

Off-balance sheet exposures

Non-derivative financial assets by accounting portfolio Derivatives with positive fair value atives with negative f:

Risk weighted

Total carrying amount of exposure amount

) : : Total gross carrying amount of non-  non-derivative financial
Reshiuniatusty IcountyiRegion derivative finandial assets assets (net of short
Nominal Provisions

of which: Financial assets of which: Financial assets at
designated at fair value fair value through other
through profit or loss comprehensive income

of which: Financial assets at
amortised cost

of which: Financial assets

e Carrying amount Notional amount ~ Carrying amount Notional amount

To-amr 0 0 0 0 0 0 56) 0 0
ramo1vr 1 1 0 0 0 5 932| 0 0
ravoave 9 9 0 0 0 3 77| 0 0
rav-avr . 0 0 0 0 0 2% 92| 0 0
rav-svr Finland 20 20 0 0 0 a1 1973 0 0
15y - 1077 362| 362| 0 0 0 49 4,296| 0 0
110Y - mare 53] 53] 0 0 0 074 1.557 0 0
575 575 [] [] 0 1125 10,502 0 [] 15|
I 279 279 0 0 0 0 0 0 0 0
ramo1vr 52| 52| 0 0 0 1 69 2,883 0 0
ravoave 78] 78] 0 0 0 0 341 4354 0 0
rav-avr 67| 67| 0 0 0 b} 7 5.776| 0 0
rav-svr France 8 88 0 0 0 5 67 506 0 0
15y - 1077 1.49 1.49 0 0 0 £ 453 2,883 0 0
10 - more. oag) 91 0 0 0 3 0 0 0
] 3487 3,4@‘ 0 0 [ 71 1,003 16,@' [ [ 2
To-3MT 69| 9 0 0 0 T 2600) 0 0
[E 262| 262| 0 0 0 7 1 26| 0 0
rav-2ve 255| 255| 0 0 0 3 101 746| 0 0
rav-avr 13 13 0 0 0 2% 47 504 0 0
3Y-5Y1 Germany 557, 557, 0 0 0 7 10 5 0 0
T5Y- 10T 1.640 1.640 0 0 0 26 88 0 0
110Y - more 267| 1] 0 0 0 413 214 1,482 0 0
To 3,183] 2,915 0 0 0 806 461 5,81 0 0 303|
To-3MT
[E
rav-2ve
rav-avr .
3Y-5Y1 Croatia
T5Y- 10T
110Y - more
Total
TO-3MT 0| 0| 0 0 0 0] 0 [ 0 T.006 0 0
ramoavr o o 0 0 0 0 0 0 5 80) 0 0
rav-2ve 0 0 0 0 0 0 0 0 7 503| 0 0
rav-avr 0 o 0 0 0 0 0 0 0 0 0 0
3Y-5Y1 Greece 25, 213 25 0 0 0 0 0 0 0 0 0
T5Y- 10T o o 0 0 0 0 El 201] 160 1.006 0 0
110Y - more o 0 0 0 0 0 0 0 0 0 0 0
Total 2a5] 213] 245 [ [ [ 32 201 172 2,5%] 0 [] 23|
To-3MT 0 0 0 0 0 0 0 0 0 0 0 0
ramoavr o o 0 0 0 0 0 0 0 0 0 0
rav-2ve 0 0 0 0 0 0 0 0 0 0 0 0
rav-avr o o 0 0 0 0 0 0 0 0 0 0
r3y-sY1 Hungary 0 0 0 0 0 0 0 0 0 0 0 0
T5Y- 10T 84| o 8 0 0 0 0 0 0 0 0 0
110Y - more ] o 0 0 0 0 0 0 0 0 0 0
Total 84 0 ) 0 0 0 0 [ 0 0 [ 0 o
To-3MT 0 0 0 0 0 0 0 0 0 0 0 0
ramoavr 5 5 6 0 0 0 0 0 0 0 0 0
riv-2ve 15 15 15 0 0 0 0 0 0 0 0 0
rav-avr 4 4 4 0 0 0 0 0 0 0 0 0
r3y-sY1 Treland 0 0 0 0 0 0 0 0 0 0 0 0
T5Y- 10T 0 0 0 0 0 0 0 0 0 0 0 0
110Y - more % % % 0 0 0 0 0 0 0 0 0
Total 1__2| g‘ 1 0 0 0 0 [ 0 0 [ 0 o
To-3MT 735 735 w5 0 0 0 0 0 0 0 0 0
ramoavr 522| 522 522/ 0 0 0 0 0 0 0 0 0
riv-2ve 410 410 410 0 0 0 0 0 0 0 0 0
rav-avr Ttaly 34| 34| 340 0 0 0 0 0 0 0 0 0
r3y-sY1 1133 1133 1133 0 0 0 0 0 0 0 0 0
T5Y- 1071 1041 1041 1041 0 0 0 0 0 0 0 0 0
[10Y - more 531 531 531 0 0 0 0 0 0 0 0 0
Total 3422 3422 3422 0 0 0 0 o 0 0 [ [ o
To-3MT
[E
riv-2ve
rav-avr Ny
3y-5Y1 Latvia
T5Y - 1077
110Y - more
Total




2022 EU-wide Transparency Exercise
General governments exposures by country of the counterparty
J.P. Morgan SE
As of 30/06/2022

Direct exposures

(min EUR) On balance sheet Derivatives Off balance sheet

Off-balance sheet exposures

Non-derivative financial assets by accounting portfolio Derivatives with positive fair value atives with negative f:

Risk weighted
Total carrying amount of exposure amount
) ) : Total gross carrying amount of non-  non-derivative financial
Reshiuniatusty IcountyiRegion derivative finandial assets assets (net of short
Nominal Provisions
of which: Financial assets O Which: Financial assets - of which: Financial assets at. ¢ ;cp: Financial assets at
: designated at fair value  fair value through other
held for trading amortised cost
through profit or loss comprehensive income

Carrying amount Notional amount ~ Carrying amount Notional amount

To-amMr 10| 0] 10, 0 0 0 0 0l 0 0 0 0
raM-vr 0 0 0 0 0 0 0 ol 0 0 0 0
ravoove 0 0 0 0 0 0 0 ol 0 0 0 0
rav.avr i 0 0 0 0 0 0 0 ol 0 0 0 0
rav-svr Lithuania o 0 0 0 0 0 0 ol 0 0 o 0
5y -10v1 0 0 0 0 0 0 0 ol 0 0 0 0
110V - more 2 0 2 0 0 0 0 of 0 0 0. 0
Total 13 F | 13 [] [] [ ] [0 ] ] 0 ] 0
To-amMr 0 0 0 0 0 0 0 0l 0 0 0 0
raM-1vr 0 0 0 0 0 0 0 ol 0 0 0 0
ravoove 13| 13| 13 0 0 0 59 139) 13 75 0 0
rav-avr 0 0 0 0 0 0 0 ol 137 91 0 0
rav-svr Luxembourg 502, 502, 502 0 0 0 0 ol 27 151 0 0
Y- 10v1 0 0 0 0 0 0 258 115 383 241 0 0
10Y - more. 1 1 1 0 0 0 110 101 0 0 0. 0
otal 516 516 516 [ [ [ 427 354] 869 558 0 ] 0
To-3M1
raM-1vr
ray-avr
rav.avr
3Y-5Y1 Malta
sY-10v 1
110Y - more
To
To-3M1 107 107 107 0 0 0 0 0l 0 0 [ 0
raM-1vr 33 33 35 0 0 0 0 ol 0 0 0 0
ray-avr 2 2 2 0 0 0 0 of 0 0 0 0
rav.avr 0 0 0 0 0 0 0 ol 0 0 0 0
3Y-5Y1 Netherlands 52| 5| 52 0 0 0 0 0 0 0 0 0
sY-10v 1 89 89 89 0 0 0 0 ol 0 0 0 0
110Y - more 186 186 186 0 0 0 0 of 0 0 0. 0
Total W' W' 489 [ [ [ ] [0 ] ] 0 ] 0
To-3M1 0 0 0 0 0 0 0 0l 0 0 0 0
raM-1vr 0 0 0 0 0 0 0 ol 0 0 0 0
ray-avr 0 0 0 0 0 0 0 of 0 0 0 0
rav.avr 0 0 0 0 0 0 0 ol 0 0 0 0
3y-syr Poland 157 21 157 0 0 o 0 0| 0 0| 0 0
sY-10v 1 7 10| 7 0 0 0 0 ol 0 0 0 0
110Y - more 0 0 0 0 0 0 0 of 0 0 0. 0
Total 230| 31 230 [ [ [ ] [0 ] ] 0 ] 0
To-3M1 0 0 0 0 0 0 0 0l 0 0 0 0
raM-1vr 160 160 160 0 0 0 0 ol 0 0 0 0
ray-avr 16| 16| 16 0 0 0 0 of 0 0 0 0
rav.avr 0 0 0 0 0 0 0 ol 0 0 0 0
r3y-sY1 B 5 5 6 0 0 0 0 0 0 0 0 0
sy 10v 1 215 215 215 0 0 0 0 ol 0 0 0 0
110Y - more 32 32 3 0 0 0 0 of 0 0 o 0
Total uj] uj] 430 [ [ [ [ [0 [ [ [ [ [
To-3mM1 0 0 0 0 0 0 0 0l 0 0 0 0
raMoavr 0 0 0 0 0 0 0 ol 0 0 0 0
ray-avr 0 0 0 0 0 0 0 of 0 0 0 0
rav.avr . 0 0 0 0 0 0 0 ol 0 0 0 0
r3y-sY1 Romania 0 0 0 0 0 0 0 0 0 0 0 0
sy 10v 1 0 0 0 0 0 0 0 ol 0 0 0 0
110Y - more 41 10 a1 0 0 0 0 of 0 0 o 0
Total a1 j a1 [ [ o [ [ [ [ [ [ [
To-3mM1 0 0 0 0 0 0 0 0l 0 0 0 0
raMoavr 0 0 0 0 0 0 0 ol 0 0 0 0
ray-avr 0 0 0 0 0 0 0 of 0 0 0 0
rav.avr i 0 0 0 0 0 0 0 ol 0 0 0 0
r3y-sY1 Slovakia 41 13| a1 0 0 0 0 0 0 0 0 0
rsY-10v 1 0 0 0 0 0 0 0 ol 0 0 0 0
110Y - more 4 4 4 0 0 0 0 of 0 0 o 0
Total El 1§| as [ [ [ [ [0 [ [ [ [ 0
To-3M1 & & &2 0 0 0 0 0l 0 0 0 0
raMoavr 0 0 0 0 0 0 0 ol 0 0 0 0
ray-avr 0 0 0 0 0 0 0 of 0 0 0 0
rav.avr i 0 0 0 0 0 0 0 ol 0 0 0 0
3y-5Y1 Slovenia 0 0 0 0 0 0 0 0 0 0 0 0
Y- 10v 1 0 0 0 0 0 0 0 ol 0 0 0 0
110Y - more 8 0 8 0 0 0 0 of 0 0 o 0
Total 70 62| 70 [ [ o [ [ [ [ [ [ [




(min EUR)

Residual Maturity

Country / Region

Total gross carrying amount of non-
derivative financial assets

Total carrying amount of
non-derivative financial
assets (net of short

On balance sheet

Non-derivative finant

of which: Financial assets

of which: Financial assets

designated at fair value

bt tedng through profit or loss

2022 EU-wide Transparency Exercise

General governments exposures by country of the counterparty

J.P. Morgan SE
As of 30/06/2022

Direct exposures

of whid
fair value through other
comprehensive income

I assets by accounting portfolio

inancial assets at

of which: Financial assets at

amortised cost

Derivatives with posi

Carrying amount

Derivatives

ive fair value

Off balance sheet

Off-balance sheet exposures

atives with negative f:

Risk weighted
exposure amount

Notional amount

Carrying amount

Notional amount

a7

T0-3M1
ram-1vr
r1v-2vr
rav-avr
13y-5Y1
1sy-10v1

[10Y - more
Total

United Kingdom

T0-3M1
ram-1vr
r1v-2vr
rav-avr
13y-5Y1
1sy-10v1

[10Y - more
Total

Iceland

olocccococoololoccoosold

N
oloccocococololoccccccolNocwobuwuleloosossdl

oloccocococololoccccccolelccccccolelocccssdl

T0-3M1
ram-1vr
r1v-2vr
rav-avr
13y-5Y1
1sy-10v1

[10Y - more
Total

Liechtenstein

T0-3M1
ram-1vr
r1v-2vr
rav-avr
13y-5v1
rsy- 101

[10Y - more
Total

Norway

cococoof

198

Bloccooos]

283

oloccooo o

olococoood

T0-3M1
ram-1vr
r1v-2vr
rav-avr
13y-5v1
rsy- 101

[10Y - more
Total

Australia

T0-3M1
ram-1vr
r1v-2vr
rav-avr
13y-5v1
sy - 101

[10Y - more
Total

Canada

oloccooo o

olococoood

T0-3M1
ram-1vr
r1v-2vr
rav-avr
13y-5v1
sy - 101

r10Y - more
Total

Hong Kong




(min EUR)

Total carrying amount of
non-derivative financial
assets (net of short

Total gross carrying amount of non-
derivative financial assets

Residual Maturity Country / Region

Japan

2022 EU-wide Transparency Exercise
General governments exposures by country of the counterparty
J.P. Morgan SE
As of 30/06/2022

Direct exposures

On balance sheet Derivatives

Non-derivative financial assets by accounting portfolio Derivatives with positive fair value

of which: Financial assets
designated at fair value
through profit or loss

of which: Financial assets at
fair value through other
comprehensive income

of which: Financial assets
held for trading

of which: Financial assets at

e Py Carrying amount

Notional amount

Carrying amount

Off balance sheet

Off-balance sheet exposures

atives with negative f:

Risk weighted
exposure amount

Nominal Provisions

Notional amount

Blfcoooo|

|

Btccocoy
oloccoood
oloccooodl
oloccccod
oloccoood
oloccccod

olo oo oo
olo oo oo o of
oloccoood
olo o oo oo o

T0-3M1
ram-1vr
r1v-2vr
rav-avr
13y-5Y1
1sy-10v1

China

[10Y - more
Total

T0-3M1
ram-1vr
r1v-2vr
rav-avr
13y-5Y1
1sy-10v1

Switzerland

[10Y - more
Total

T0-3MT
ram-1vr
riv-avr
r2v-3vr
13v-5Y1
15Y-10v 1

Other advanced economies

r10Y - more.
Total

™
i

T0-3M1
ram-1vr
r1v-2vr
rav-avr
13y-5v1
rsy- 101

Other Central and eastern
Europe countries non EEA

[10Y - more
Total

oloccoccooldlcoccoe
olocccococoleloccccosco
olocccococoleloccccosco
olocccocooleloccccoso
oloccocococoleloccccoss
oloccococoolelocccocg

oloccocococoleloccccosg
oloccocococoleloccccoso
oloccocococolelocccocq
oloccocococoleloccccoss

T0-3M1
ram-1vr
r1v-2vr

rav-ave Middle East

Latin America and the
Caribbean

ml oo oo oo
olo oo oo o of

e
oo oo oo oo
oo oo oo oo
olo oo oo o of
oo oo oo oo
olocoooodf

oo oo oo oo
oo oo 000 of
oloccocoodf
oo o o000 of




2022 EU-wide Transparency Exercise
General governments exposures by country of the counterparty
J.P. Morgan SE
As of 30/06/2022

Direct exposures

(min EUR) On balance sheet Derivatives Off balance sheet

Off-balance sheet exposures

Non-derivative financial assets by accounting portfolio Derivatives with positive fair value atives with negative f

Risk weighted
Total carrying amount of exposure amount
Total gross carrying amount of non-  non-derivative financial
derivative financial assets assets (net of short
positions)

Residual Maturity Country / Region

Nominal Provisions
of which: Financial assets  ©f Which Financial assets  of which: Financial assets at o ;cp: Financal assets at
. designated at fair value fair value through other
held for trading . amortised cost
through profit or loss comprehensive income

Carrying amount Notional amount ~ Carrying amount Notional amount

ra2v.avr .
ray-syr Africa
1sY- 1071
110 - more
Total
ro-amr 0| 0| 0 0 0 0) 0 0] 0 0 0] 0
r3m-1v1 o o 0 0 0 0 0 0 0 0 0 0
rav-avr o o 0 0 0 0 0 0 0 0 0 0
rav-3vr oth o o 0 0 0 0 0 0 0 0 0 0
13Y-5Y1 ers 0 0 0 0 0 0 0 of 0 0 o o
I5Y-10Y1 o o 0 0 0 0 0 0 0 0 0 0
110Y - more o o 0 0 0 0 0 0 0 0 0 0
Total ] ] ] ] ] ] ] 0 ] ] 0 ] 0

Information disclosed in this template is sourced from COREP template C 33, introduced with the reporting framework 2.7, applicable for reports as of 31 march 2018,
(1) Information on sovereign exposures is only avalable for institutions that have sovereign exposures of at least 1% of total "Debt securities and loans receivables”. Country of breakdown s only available for institutions that hold exposures of 10% or ipared to total sovereign exposures. Where the latter threshold is not met, information is disclosed through the aggregate "Others"

(2) The exposures reported cover only exposures to central, regional and local governments on immediate borrower basis, and do not include exposures to other counterparts with ful or partial government guarantees
(3) The banks disclose the exposures in the "Financial assets held for trading" portfolio after offsetting the cash short positions having the same maturities.
(4) The exposures reported include the positions towards counterparts (other than sovereign) on sovereign credt risk (i.e. CDS, financial guarantees) booked in all the accounting portfolio (on-off balance sheet). Irrespective of the denomination and or accounting classification of the positions

the economic substance over the form must be used as a criteria for the identification of the exposures to be included in this column. This item does not include exposures to counterparts (other than sovereign) with full or partial government guarantees by central, regional and local governments
(5) Residual countries not reported separately in the Transparency exercise

Regions:
Other advanced non EEA: Israel, Korea, New Zealand, Russia, San Marino, Singapore and Taiwan.

Other CEE non EEA: Albania, Bosnia and Herzegovina, FYR Macedonia, Montenegro, Serbia and Turkey.

Middle East: Bahrain, Djibouti, Iran, Iraq, Jordan, Kuwait, Lebanon, Libya, Oman, Qatar, Saudi Arabia, Sudan, Syria, United Arab Emirates and Yemen.

Latin America: Argentina, Belize, Bolivia, Brazi, Chile, Colombia, Costa Rica, Dominica, Dominican Republic, Ecuador, El Salvador, Grenada, Guatemala, Guyana, Haiti, Honduras, Jamaica, Mexico, Nicaragua, Panama, Paraguay, Peru, . Kitts and Nevis, St. Lucia, St. Vincent and the Grenadines, Suriname, Trinidad and Tobago, Uruguay, Venezuela,Antigua And Barbuda, Aruba, Bahamas, Barbados, Cayman Islands, Cuba, French Guiana, Guadeloupe,
Martinique, Puerto Rico, Saint Barthélemy, Turks And Caicos Islands, Virgin Islands (British), Virgin Islands (U.S. ).

Africa: Algeria, Egypt, Morocco, South Africa, Angola, Benin, Botswana, Burkina Faso, Burundi, Cameroon, Cape Verde, Central African Republic, Chad, Comoros, Congo, Congo, The Democratic Republic Of The, Cite D'Ivoire, Equatorial Guinea, Eritrea, Ethiopia, Gabon, Gambia, Ghana, Guinea, Guinea-Bissau, Kenya, Lesotho, Liberia, Madagascar, Malawi, Mali, Mauritius, Mauritania, Mozambique, Namibia, Niger, Nigeria, Rwanda, Sao Tome And Principe,
Senegal, Seychelles, Sierra Leone, South Sudan, Swaziland, Tanzania, United Republic Of, Togo, Uganda, Zambia, Zimbabwe and Tunisia.

(6) The columns Total carrying amount of non-derivative financial assets (et of short positions)’ provide information on a net basis, whilst the related ‘of which' positions present information on a gross basis.

(7) The values for the ‘Other bucket is calculated subtracting from the reported Total the breakdown of the listed countries. As a result of precision and rounding in the calculation we accept an approximation in the order of e04.
(8) Information on Non-derivative financial assets by accounting portfolio is not included for institutions applying nGAAP



