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https://www.citigroup.com/citi/investor/reg.htm
https://www.citigroup.com/global/investors/other-regulatory-filings
https://www.citigroup.com/global/investors/annual-reports-and-proxy-statements
https://www.citigroup.com/global/investors/annual-reports-and-proxy-statements
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The following table provides a breakdown of eligible instruments in the creditor hierarchy of CGML. 
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https://www.citigroup.com/citi/inve%20stor/reg.htm
https://www.citigroup.com/citi/inve%20stor/reg.htm
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The following table provides a view of CVA regulatory calculations with a breakdown by standardised and advanced approach. 
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This table displays CGML’s components of own funds requirements under the standardised approach for market risk. 
 



 

 

 

 

 

 

 



 

 

 

• 

• 



 

 

 

• 

• 



 

 

 

  

 

• 

• 



 

 

 



 

 

 

 
∆ ∆

 

 
 

 



 

 

 

• 

• 

• 

• 

• 

• 

• 

• 

• 

• 

 



 

 

 

. 

≤

 

 

 

2 Other category includes positions held in liquidity and money market funds. 
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https://www.citigroup.com/global/our-impact/environmental-sustainability/esg-resources
https://www.citigroup.com/global/our-impact/environmental-sustainability/esg-resources
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https://www.citigroup.com/rcs/citigpa/storage/public/comp-phil-policy.pdf
https://www.citigroup.com/rcs/citigpa/storage/public/comp-phil-policy.pdf
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 6 

 5 
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 1 
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 1 
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3 Individuals included in above count are located across a number of countries i.e. France, Germany, Italy, Spain, UAE and United Kingdom 
 

5 5 10

1.0 1.0 1.0 5.0

505.8 10.0 9.0 24.0

1.1 13.9 14.9 660.0 20.1 7.6 87.2

- 6.9 6.9 353.6 11.7 3.3 53.0

1.1 7.0 8.0 306.4 8.4 4.3 34.2
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http://www.citigroup.com/citi/about/countrypresence/united-kingdom.html
http://www.citigroup.com/citi/about/countrypresence/united-kingdom.html


 

 

 



 

 

 



 

 

 



 

 

 

  



 

 

 



 

 

 

 



 

 

 

 

 

 
 
 

  



 

 

 

 
 
 
 

 
  



 

 

 

 


