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ABCP (bn) Assets (bn)
Equity 

(bn) ABCP/Equity
Citibank 93 1,884 120 77.4%

ABN Amro 69 1,301 34 201.1%
Bank of America 46 1,464 136 33.7%

HBOS 44 1,160 42 105.6%
JPMorgan Chase 42 1,352 116 36.1%

HSBC 39 1,861 123 32.1%
Societe Generale 39 1,260 44 87.2%

Deutsche Bank 38 1,483 44 87.8%
Barclays 33 1,957 54 61.5%
WestLB 30 376 9 336.6%

Source: Acharya, Schnabl & Suarez (2009)
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