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information for an overseas company
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J What this form is for What this formis N
You may use this form to You cannot use this fo
accompany your accounts an alteration of mann
disclosed under parent law. with accounting requi
Part 1 Corporate company name

Comporate name of
overseas company @
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UK establishment
number
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bold black capitals,
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©This 15 the name of the company n
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Part 2

Statement of details of parent law and other
information for an overseas company

Legislation

Piease give the legisiation under which the accounts have been prepared and,
‘ applicable the log <atinn under which the accounts have been audited.

@ This means the relevant roles or
legslation which reguiates the
peeparation and, if applicable, the
sudit of accounts.

Legisiation ® |UN|TED STATES FEDERAL REGULATION
m Accounting principles
Accounts Have the accounts been prepared in accordance with a set of generally accepted  |@ Please wsert 11e name of the

accounling principles?
Please tick the appropriate box,
[] No. Go to Section A3.

Yes. Please enter the name of the organisation or other
hody which issued those principles below, and then go to Section A3,

Name of organisation ]

' FINANCIAL ACCOUNTING STANDARDS BOARD (for US GAAPR)

appropriate accounting organsation
or body,

or body @
Accounts
Accounts Have the accounts been audited? Please tick the appropnate box.

No. Go to Section AS.
[[] Yes. GotoSection A4
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Statement of details of parent law and other information for an overseas company

Audited accounts

Authted accounts

L B
Fave the & otints cee audited in accordance with a set of generally accepted
auditing standards?

Please 11 ¥ tw appropriate box.
] No.Go to Part 3 ‘Signature’.

L] Yes. Please enter the name of the organisation or other body which issued
those standards below, and then go to Part 3 "Signature’.

Name of organisation |

@ Piease insert the name of the
appropiiale accounting
orgamisation o body.

of body ©
w Unaudited accounts
bnwdned accounts Is the company required o have its accounts audited?

Please tick the appropnate box.

'/ No.

] Yes

-— -
Part 3 Signature
{Km «igning this form on behalf of the overseas (ompa:y. - -

Signature

/jfﬁt* /(jl,/fﬂlf( .

Ltg L\«p\mk \Ui’\&iw/'
Tmsfor may be sign
Director, Secretary, Pennanent representative.
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Statement of details of parent law and other infarmation for an overseas company

B Presenter information

mponant information

You de not have to give any contact information, but f
you do it will help Companies Housa if there is a query
on the form. The contact information you give will be
visible -~ searchers of the public record,

| "< JONATHAN BEATER
sompan 't USBRC HOLDINGS PLC

| "™ § CANADA SQUARE
[CANARY WHARF

=

[ ™™™ LONDON

‘ Lounny/Hegian

e el fel s el
| ™ UNITED KINGDOM

Irx

I Takephone

n Checklist

We may retumn forms completed incorrectly or
with information missing.

Please make sure you have remembered the

following:

[J The company name and, if appropriate, the
registered number. match the information held an
the public Register.

{1 You have completed all sections of the form,
if appropriate,

O You have signed the form.

on the public record.

Please note that all this information will appear

@ Where to send

House address:
England and Wales:

Crown Way, Cardifi, Wales, CF14 3UZ.
DX 33050 Cardif,

Scotland:
Fourth floor, Edinburgh Quay 2,

DX ED235 Edinburgh 1
or LP - 4 Ecinburgh 2 (Legal Post).

Northern Ireland:

Belfast, Northern Ireland, BT2 8BG.
DX 481 N.R. Belfast 1.

You may return this form te any Companies

The Registrar of Companies, Companes House,

The Registrar of Comparies, Companies House,

139 fountainbridge, Edinburgh, Scodand, EH3 9FF,

The Registrar of Companies, Compames House,
Second Flooz, The Linenhall, 32-38 Linenhalf Sireet,

n Further information

or email enquines@companieshouse gov.uk

This form is available in an

This has been prowded free of charge by Comoanies House,

CHFPOGO
05/12 version 5.0

For further information, please see the guidance notes
on the website at www.companieshouse.gov.uk

alternative format. Please visit the
forms page on the website at
www.companieshouse.gov.uk

N
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Federal Financial Institutions Examination Council

Consolidated Reports of Condition and Income for A Bank
With Domestic and Foreign Offices - FFIEC 031

Report at the close of business December 31, 2016

This report is required by law: 12 U.S C. §324 (State member
banks), 12 U S C. §1817 (State non member banks); 12 USC
§161 (National banks); and 12 USC §1464 (Savings
associations).

(20181231}
(RCON 9999)

Unless the context indicates otherwise, the term “bank” in this
report form refers to both banks and savings associations.

This report form 1s to be filed by banks with branches and
consolidated subsicharies in U S. territories and possessions, Edge
or Agreement subsidiaries, foreign branches, consolidated foreign
subsidiaries, or International Banking Facilities.

NOTE: Each bank’s board of directors and senior management
are responsible for establishing and maintaining an effective
system of internal control, including controls over the Reports of
Condition and Income. The Reports of Condition and Income are
to be prepared in accordance with federal regulatory authority
instructions. The Reports of Condition and Income must be signed
by the Chief Financial Officer (CFQ) of the reporting bank {or by
the individual performing an equivalent function) and attested to
by not less than two directors (trustees) for state non member
banks and three directors for state member banks, national banks,
and savings associations

I, the undersigned CFQ (or equivalent) of the named bank, attest
that the Reports of Condition and Income (including the supporting

schedules) for this report date have been prepared in conformance
with the instructions issued by the appropriate Federal regulatory
authority and are true and correct to the best of my knowledge
and belief.

We, the undersigned directors (trustees), attest to the correctness
of the Reports of Condition and Income (including the supporting
schedules) for this report date and declare that the Reports of
Condition and Income have been examined by us and to the best
of our knowledge and belief have been prepared in conformance
with the instructions issued by the appropriate Federal regulatory
authority and are true and correct

Signature of Chief Financial Officer (or Equivaient)

Director (Trustee)

Date of Signature

Director (Trustee)

Director (Trustee)

Submission of Reports

Each bank must file 1ts Reports of Condition and Income (Call
Report} data by etther:

{a} Using computer software to prepare its Call Report and then
submitting the report data directly to the FFIEC’s Central
Data Repository (CDR), an Internet-based system for
datacollection (https://cdr.fiiec.gov/cdr/), or

(b} Completing its Call Report in paper form and arranging with
a software vendor or another party to convert the data in to
the electronic format that can be processed by the CDR.
The software vendor or other party then must electronically
submit the bank’s data file to the COR.

For technical assistance with submissions to the CDR, please
contact the CDR Help Desk by telephone at (888) CDR-3111, by
fax at (703) 774-3946, or by e-mail at CDR.Help@ffiec.gov

FDIC Certificate Number 57890 (RSSD 9050)

To fulfill the signature and attestation requirement for the Reports
of Condition and Income for this report date, attach your bank’s
completed signature page (or a photocopy or a computer
generated version of this page) to the hard-copy record of the data
file submitted to the CDR that your bank must place in its files.

The appearance of your bank’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 at least the caption of each
Call Report item and the reported amount.

HSBC BANK USA, NATIONAL ASSOCIATION
Teqal Trile of Bank (RSSD 9017)

MC LEAN
Cily (RS5D 9130)
A

22102
Zip Code (RSSD 9220)

State Abbreviation (RSSD $200)

The estimated average burden associated with this information collection is 50 4 hours per respondent and Is estimated to vary from 20 to 775 hours per response, depending
on individual circumstances Burden estimates nclude the time for reviewing instructions, gathering and maintaining data in the required form, and completing the information
collection, but exclude the time for compiling and mantaining business records i the normal course of a respondent’s activities A Federal agency may not conduct or
sponsor, and an organization (or a person) 1s not reguired to respond to & collection of information, unless it displays a currently valid OMB control number Comments
concerning the accuracy of this burden estimate and suggestions for reducing this burden should be directed o the Office of Information and Regulatory Affairs, Office of
Management and Budget, Wﬂshmgiog. 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 Comptrolier of the Currency, Washingtan, DC 20219, Assistant Executive Secretary,

Federal Deposit Insurance Corporation, Washington, DC 20429
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Contact Information for the Reports of Condition and Income

To facilitate communication between the Agencies and the bank concerning the Reports of Condition
and Income, please provide contact information for (1) the Chief Financial Officer {(or equivalent) of
the bank signing the reports for this quarter, and (2) the person at the bank—other than the Chief
Financial Officer (or equivalent)—to whom guestions about the reports should be directed. If the Chief
Financial Officer (or equivalent) is the primary contact for questions about the reports, please provide
contact information for another person at the bank who will serve as a secondary contact for
communications between the Agencies and the bank concerning the Reports of Condition and Income.
Enter “none” for the contact's e-mail address or fax number if not available. Contact information for
the Reports of Condition and Income is for the confidential use of the Agencies and will not be released

to the public.

Chief Financial Officer (or Equivalent) Signing
the Reports

Other Person to Whom Questions about the
Reports Should be Directed

CONF CONF

Name (TEXT C490) Name {TEXT C495)

CONF CONF

Title {TEXT C481) Title (TEXT C496}

CONF CONF

E-mail Address (TEXT C492) E-mail Address (TEXT 4086)

CONF CONF

Area Code / Phone Number / Extension (TEXT C493) Area Code / Phone Number / Extension (TEXT 8902)
CONF CONF

Araa Code / FAX Number (TEXT C494)

Area Code { FAX Number (TEXT 9116}

Emergency Contact Information

This information is being requested so the Agencies can distribute critical, time-sensitive information
to emergency contacts at banks. Please provide primary contact information for a senior official of
the bank who has decision-making authority. Also provide information for a secondary contact if
available. Enter “none” for the contact's e-mail address or fax number if not available. Emergency
contact information is for the confidential use of the Agencies and wili not be released to the public.

Primary Contact

Secondary Contact

CONF CONF

Name (TEXT G366} Name (TEXT C371)

CONF CONF

Title (TEXT C367) Title (TEXT C372)

CONF CONF

E-mail Address {TEXT C368) E-mail Address (TEXT C373)

CONF CONF

Area Code / Phone Number J Extension {TEXT C369) ‘Area Code / Phane Number 7 Extension (TEXT C374)
CONF CONF

Area Code J FAX Number (TEXT C370)

Area Code ! FAX Number (TEXT C375)



USA PATRIOT Act Section 314(a) Anti-Money Laundering
Contact information

This information is being requested to identify points-of-contact who are in charge of your bank’s
USA PATRIOT Act Section 314(a) information requests. Bank personnel listed could be contacted
by law enforcement officers or the Financial Crimes Enforcement Netwerk (FinCEN) for additional
information related to specific Section 314{a) search requests or other anti-terrorist financing and
anti- money laundering matters. Communications sent by FinCEN to the bank for purposes other
than Section 314(a) notifications will state the intended purpose and should be directed to the
appropriate bank personnel for review. Any disclosure of customer records to law enforcement officers
or FinCEN must be done in compliance with applicable law, including the Right to Financial Privacy
Act (12 U.S.C. 3401 et seq.).

Please provide information for a primary and secondary contact. Information for a third and fourth
contact may be provided at the bank’s option. Enter “none” for the contact’s e-mail address if not
available. This contact information is for the confidential use of the Agencies, FInCEN, and law
enforcement officers and will not be released to the public.

Primary Contact

Third Contact

CONF CONF

Name {TEXT C437) Name (TEXT C870)

CONF CONF

Title {TEXT C438} Title (TEXT C871)

CONF CONF

E-mai Address (TEXT C438) E-man Address (TEXT C368)

CONF CONF

Area Code / Phone Number / E 1 (TEXT C440) Area Code / Phone Number / Extension {TEXT C873)

Secondary Contact

Fourth Contact

CONF CONF

Name (TEXT C442} Name (TEXT C875)

CONF CONF

Tie (TEXT C443) Tile (TEXT CE78)

CONF CONF

E-mail Address (TEXT C444) E-mail Address (TEXT C877)
CONF CONF

Asea Code / Phone Number f Extension {TEXT 8902)

Area Code / Phone Number / Extension (TEXT C878)




HSBC BANK USA, NATIONAL ASSOCIATION
RSSD-ID 413208
Last Updated on 4/15/2019

Bank Demographic Information

Dollar amounts in thousands

FFIEC 031
Report Date 12/31/20186
5

1 Reporting date

2 FDIC certfficate nurnber

3 Legal titie of bank

4 City

5 State abbreviation

6 Zip code

7 Legal Entity Identifier {LEI) {Report only if your instdution already has an LEL) .

{(RCON9224) 1|IEBVN30JCEQV1H4R804

(RSSD9017) HSBC Bank USAN A

Contact Information

Dollar amounts in thousands

RCON9999 20161231
RSSDY050 57890
RSSDY017 Click here for value
RSSD9130 Tysons
RSSD2200 VA
RSSD9220 22102
RCON9224 Click here for value

1 Contact Information for the Reports of Condition and Income
a Chief Financiak Officer (or Equivalent) Signing the Reports
1 Name
2 Tile.
3. E-mail Address
4 Telephone
5 FAX
b Other Person to Whom Questions about the Reports Should be Directed
1 Name
2 Ttle
3 E-mail Address
4 Telephone.
5 FAX
2 Person to whom questions about Schedule RC-T - Fiduciary and Related Services should be directed
a Name and Title
b E-mail Address
¢. Telephone .
d FAX.
3 Emergency Contact Information
a Primary Contact
1 Name
2 Title
3 E-mall Address
4 Teiephone .
5 FAX
b Secondary Contact
1 Name
2. TiHle
3 E-mail Address
4 Telephone. ..
5 FAX . C. P
4 USA PATRIOT Act Section 314(a) Ant-Money Laundering Contact informatien
a Primary Contact

TEXTC490

TEXTCA491

TEXTCA492

TEXTCAg3

TEXTCA494

TEXTC495

L R f@f@\‘s‘a D
bt ok

b 1

TEXTCA%6

TEXT4086

TEXT2902

TEXT9116

TEXTB262

TEXTBS26

TEXTB963

TEXTBY64
TEXTC366 CONF
TEXTC367 CONF
TEXTC368 CONF
TEXTCIE9 CONF
TEXTC370 CONF
TEXTC371 CONF
TEXTC372 CONF
TEXTC3T3 CONF
TEXTC374 CONF
TEXTC375 CONF
f 2 TATT, 5
S




HSBC BANK USA, NATIONAL ASSOCIATION FFIEC 03t
RSSD-ID 413208 Report Date 12/31/2016

Last Updated on 4/15/2019 <]

Dollar amounts in thousands

1 Name B . TEXTC437 CONF|4a1
2 Titte. . . TEXTC438 CONF|4a2
3 E-mail Address ) TEXTC439 CONF|4a3
4 Telephone . . TEXTC440 CONF|4a4
b Secondary Contact 4b
1 Name _ . ) } TEXTC442 CONF|4b1
2 Title . : . TEXTC443 CONF|4b2
3 E-mail Address . i N R TEXTC444 CONF|4b3
4 Telephone . o : TEXTC445 CONF|4aba
¢ Third Contact 4c
1 Name . . . i TEXTCB70 CONF|4c1
2 Tile . . TEXTCS71 CONF|4c2
3 E-mail Address o TEXTCE72 CONF|4c3
4 Telephone TEXTCS73 CONF|4c4
d Fourth Contact 4d
1 Name TEXTCS7S CONF|44d1
2 Tile R N . TEXTCE76 CONF|44d2
3 E-mail Address . TEXTC877 CONF|4a3
4 Telephone TEXTC878 CONFlad4
5 Chief Executive Officer Contact Information 5
a Chief Executive Officer 5a
1 Name TEXTFT42 CONF|5a1
2 E-mail Address TEXTFT44 CONF|5a2
3 Telephone . TEXTFT43 CONFi5a3
4 FAX L TEXTFT45 CONFj5a4




HSBC BANK USA, NATIONAL ASSOCIATION FFIEC 031
RSSD-ID 413208 Report Date 12/31/2016
Last Updated on 4/15/2019 7

Schedule Rl - Income Statement

All Report of income schedules are to be reported on a calendar year-to-date basis in thousands of dollars

Dollar amounts in thousands

1 Interest income

a Interest and fee income on loans

1 In domestic offices

a Loans secured by real estate

1 Loans secured by 1-4 family residential properties . RIAD-1435
2 All other loans secured by real estate . . 3 - RIAD4436 357,470\ 1a1a2
b Loans 1o finance agricuttural production and ather loans to farmers = . . - RIAD4024 12,138 12a1pb
¢ Commercial and industrial loans. . .o . RIAD4012 810,723{1a1¢
¢ Loans 1o individuais for househoid, fanmly, and other personal expenddures. o ' i) ’fV z”;’g..ﬁ e w7 y
1 Credit cards RIADB485 71 126 1aldi
i};ﬂnfs\t)er {includes revolving crednt p'am,) o?herthan crednt cerds automobike lpans, and other consumer RIADB486 24,345 1a14d2
e. Loans to foreign governments and official institutions . .. RIAD4056 3179(1a1e
f All other joans in domestic offices . . . RIADB487 223,335|1a1f
2 In foreign offices, Edge and Agreement subsidiaries, and |BFs . . RIAD4059 18,306|1a2
3 Total interest and fee iIncome on loans (sum of items 1 a {1){a) through 1 a (2)) RIAD4010 2,169,093 1a3

b Income from lease financing receivables . . . RIAD4065 21|1b
RIAD4115 164,704| 1 c
B T R R

i

¢ Interest ncome an balances due from depostory institutions”

d Interest and dwidend income on securties

1 US Treasury securties and U $ Government agency cbligations (excluding mortgage-backed securities) RIADB4ES 350,763| 141

2 Mortgage-backed securties RIADB489 579,283 142

3 All other securihes includes securtes 1ssued by states and poltical subdwisions inthe US). ... . RIAD4060 25,332| 143
e Interest income trom trading assets RIAD4069 262,284|1¢
f Interest Income on federal funds sold and securities purchased under agreements to resell . RIAD4020 198,531i1¢
g. Other interest income . l RIAD4518 42.733|1g
h Tetal interest iIncome (sum of items 1 a (3} through 1 g} . . RIAD41DT 3, 792 744 1h

2 Interest expense
a Interest on deposits

1 Interest on deposits n domestic offices

a Transaction accounts {Interest-bearing demand deposits, NOW accounts, ATS accounts, and telephone

and preauthorized transfer accounts) 2a1a

b. Nontransaction accounts b 2a1b
1 Savings deposits (includes MMDAs) . . - . . 149,352| 22111
2 Time deposits of $100,000 or more . L B I, RIADAS1? 349,531|2a1b2
3 Time deposits of less than $100,000 . [ . RIADAS18 167,426(2a1b3
2 Interest on deposits In foreign offices, Edge and Agreement subsidiaries, and IBFs . . RIAD4172 59,020/ 2a2
b Expense of federal funds purchased and securities sold under agreements to repurchase. RIAD4180 52,400/ 2b
c Interest on trading liatwlities and other borrowed money RIAD4185 131,488| 2¢
d Interest on subordinated notes and debentures . RIAD4200 255,975124
e Total interest expense (sum of tems 2 a through 2.d) RIAD40T3 1,175,520(2e
3 Net inferest mcome {item 1 h minus 2.e) . RIAD4074 2,617,224|3
4 Proviston for [0an and lease losses RIADA230 371,687 4
5 Noninterest ncome i 5
a Income from fiduciary activities' . RIAD4070 75,373|5a
b Service charges on deposit accounts in domestic offices . . .. . RtAD4080 118,303| 50
1 Includes interest sncome on time certficates of deposit not held for trading
1 For banks required to complete Schedule RC-T, items 14 through 22, income from fiduciary actmtes reported in Schedule RI, tem 5 a, must equal the amount reported in Schedule RC-T, stem

22



HSBC BANK USA, NATIONAL ASSOCIATION
RSSD-ID 413208
Last Updated on 4/15/2019

Dellar amounts in thousands

FFIEC 031
Report Date 12/31/2016

¢ Trading revenue® RIADA220 222,424
d Not available )
1 Fees and commissions from secunties brokerage RIADC886 6,740
2 Investment banking, advisory, and underwriing fees and commissions RIADC888 79,347
3 Fees and commissions from annutty sales RIADCS887 0
4 Underwriting mcome from insurance and reinsurance activities RIADC386 0
5 Income from other nsurance activities RIADC387 1,425
e Venture capilal revenue . RIADB491 0
f Net servicing fees RIADB492 -696
g Net securtization income RIADB493 0
h Not applicable
1 Net gains (losses) on sales of leans and leaseg RIAD5416 -86,228
] Net gans (losses) on sales of other real estate owned RIAD5415 6,122
k Net gains {losses) on sales of other assets (excluding securittes) RIADB496 -1,362
| Other noninterest mcome RIADBAY? 739,437
m Total nonmterest mcome (sum of dems 5 a through 5 1) RIAD4079 1,160,885
6 Not avallable
a Realized gains (losses) on held-to-maturity securties RIAD3521 1]
b Realized gains (losses) on available-for-sale secunties RIAD3196 63,476
7 Noninterest expense
a Salaries and employee benefits RIAD4135 976,466
:ﬂ ::g:;:?:t:: t;:asrtt-;mus.'-_\s and fixed assets (net of rental Income} (excluding salanes and employee benefits and RIAD4217 184,372
¢ Nat available
1 Goodwill impairment losses RIADC216 0
2 Amortization expense and impairment losses for other intangible assets RIADC232 6,498
d Other noninterest expense’ . RIAD4092 2,027,355
e Total noninterest expense {sum of tems 7 a through 7 d) RIAD4093 3,194,691
g l;rlcac:-lrtu;le?(::;ss) before applicable income taxes aﬂd‘dlscontlnued operations (item 3 plus or minus tems 4, 5m, 6-a RIADA301 275,207
9. Applicable mcome taxes (on item B} RIAD4302 112,341
10 Income (toss) before discontinued operations (tem 8 minus tem 9) RIAD4300 162,866
11 Discontinued operations, net of applicable mcome taxes (Describe on Schedule RI-E - Explanations) RIADFT28 0
12 Net income (loss) attributable to bank and nencontrolling (minority) interests (sum of dems 10 and 11) RIADG104 162,866
13 LESS Netincome (loss) atiributable to noncontrolling (minonty) interests (f net income, report as a positive value,
if net loss, report as a negative value) o RIADG103 522
14 Net income (loss) attnbutable to bank (item 12 minus tem 13} RIAD42340 162,344
1 Interest expense incurred to carry tax-exempt securiies, loans, and leases acquired after August 7, 1986, that 1s RIAD4513 85
not deduchble for federal Income tax purpuses ..
Memorandum item 215 to be completed by banks with §1 biflron or more in total assets
2 Income from the sale and servicing of mutual funds and annuties n domestic offices (included in Schedule RI, tem RIADB431 20,404
8 =
3)Income on tax-exempt loans and leases to states and polmcal subdivisions in the U S {included in Schedule RI, RIAD4213 0
items 1 aand 1 b)
4 Income oh tax-exempt securities 1ssued by states and polmcal subdivistions in the U S (iIncluded in Schedule RI, RIAD4507 456
item 1d (3)) .
5 Number of full-time equivalent employees at end of current period (round to nearest whole number) RIAD4150 §792
& Not applicable
7 If the reporting institution has apphed pushdown accounting this calendar year, report the date of the institution's
acquesition (see |nstruct|ons)2 RIAD9105 ¢
8 Trading revenue (from cash instruments and derivative nstruments) (sum of Memorandum tems 8 a through 8 e
must equal Schedule RI, tem 5 c)
2 Far banks required to complete Schedule R!, Memorandum item 8, trading revenue reported n Schedule RI, 1tem 5 ¢, must equal the sum of Memorandum items 8 a through 8 &

* Descnbe on Schedule RI-E—Explanations
2 For example, a bank acquired on March 1, 2016, would report 20160301

8

S5c
5d
5d1
5d2
5d3
5da
5d5
Se
51
5g
5h
51
5)
5k
51

3m

8a
&b

7a
7b

7c
7ci
7c2
7d
7e

-

4

M1

M2

M3

M4

M5
MG

M8
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Oollar amounts i thousands

Mermorandum items § a through & & are to be completed by banks that reported average trading assels (Schedule RC-K, nem 7j of

$£2 myiion or more for any quarter of the preceding calendar year
a Interest rate exposures

b Foreign exchange exposures

c Equity security and index exposures
d Commodity and other exposures.

e Credd exposures.

Memormndurm items 8 famd & g are to be completed by banks with 3100 bien or more in iolal assets that are required to complele
Schedule RI, Memorandum fems 8 a through 8 e, above

f Impact on trading revenue of changes in the creditworthiness of the bank's derivatives counterparties on the
bank's defivative assets (Included in Memorandum tems 8 a through 8 e above)

g Impact on trading revenue of changes in the creditworthiness of the bank on the bank's derivative habllmes
(included in Memorandum items 8 a through 8 e above)

9 Net gains (losses) recognized In €arnings on credd dervatives that economlcally hedge credrt exposures held outside
the trading account:

a Net gamns {losses) on credit dervatives helid for trading
b Net gains {losses) on credit denvatives held for purposes other than trading

10 Credt losses on derivatives (see nstructions)

11 Does the repomng bank have a Subchagpter S election in effec( for federal ncome tax purposes for the current tax
year? . . - .

Memorandum ftem 12 is to be completed by banks that are required to RC-C, Part i, tems 8 band 8¢

12 Noncash income from negative amortization on ¢losed-end k:ans secured by 1-4 famlly residential properties
{included n Scheduie RI, tem 1 a (1)a)(1))

Memorandum iem 13 15 to be completed by banks that have elected to actount for assets and liabihhes under a far vaive option

13 Net gans (losses) recogrized In earnings on assets and habiltes that are reported at fair value under a faw value pite)

option
a Net gains (losses} on assels
1. Estimated net gains (losses) on loans attributable to changes in instrument-specific credit nsk
b Net gains (losses) on liabilties
1. Estimated net gains (losses) on liabilites attnbutable to changes in nstrument-specific credit risk
14 Cther-than-temporary impairment losses on held-to-maturty and avadable-for-sale debt securties
a Total other-than-temporary impairment losses

b Portion of losses recognized in other comprehensive Income (before income taxes)

¢ Net mpairment losses recognized n earnings (lncluded in Schedule Ri, tems 6 a and 6. b) (Memorandum item
14 a minus Memorandum itemn 14 b) .

Memorandum sfem 15 15 (o be completed by institutions with $1 biflson or more in fotal assets that answered “Yes” to Schedule RC-E, Part i

{, Memorandum item 5
15 Components of service charges on depost accounts in domestic offices (sum of Memorandum rtems 15 a through
15.d must equal Schedule RI, tem 5.b)
a Consumer overdraft-related service charges levied on those transaction account and nontransaction savings
account deposit products ntended prmanty for individuais for personal, household, or famly use .
b Consumer account periodic maintenance charges levied on those transaction account and nontransaction
savings account depost products intended primarily for individuals for personal, household, or family use.
¢ Consumer customer automated teller machine {ATM) fees levied on those transachon account and nontransachon
savings account deposit products intended pnmarily for indmduals for personal, household, or family use . .

d. All other service charges on deposit accounts. . .

FFIEC 031
Report Date 12/31/2016
g
RIADB7S7 -102,288| M8a
RIADB758 419,164\ Mab
RIADB759 2,732(M8c
RIAD8760 -26,515|m8d
RIADF 186 -70,669| M8 e
RIADKO90 39,347 M8T
RIADKO94 M8g
% Mg
RIADCB89 M9a
RIADCS90 MOb
RIADA251 0l M 10
RIADAS30 No| M1t
RIADF228 NR| M 12
M13
RIADF551 93, 479 M13a
RIADF552 O|Mi13a1
RIADF553 -381,611)m13b
RIADF554 -T2, 689 M13b1
3 ] 14
RIADJ319 M14a
RIADJ320 Q|M14b
RIADJ321 Olm14c

RIADHO032 5,555\ M 158
RIADHO033 25,956/ M 156
RIADHO34 RES
RIADH035 86,791l M 154




HSBC BANK USA, NATIONAL ASSOCIATION FFIEC 031
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Schedule RI-A - Changes in Bank Equity Capital

Dollar amounts in thousands

;ﬁl&:t:'ljilasr::;2g;ﬂ#fr;:}p:zjlemng:;r;ce?égsriﬁ:s:mfg the Dece‘rnber 31, 2015, Reports of CondmonAand Income (| e, ' RIAD3217 23774778/ 1
2 Cumulative effect of changes In accounting principles and corrections of matenial accounting errors. . RIADB507 0|2
3 Balance end of previous calendar year as restated (sum of tems 1 and 2) RIADB508 23,774,778\ 3
4 Net ;ncome (loss) attributable to bank (must equal Schedule RI, item 14) B ) RIAD4340 162,344 |4
5 Sale, conversion, acquisition, or retirernent of capital stock, net {excluding treasury stock transactions} RIADBS0S 0[5
6 Treasury stock iransactions, net . . . RIADB510 0|6
7 Changes incident to business combinations, net R RIAD4356 0|7
8 LESS Cash dividends declared on preferred stock . RIAD4470 135,938 |8
9 LESS Cash dividends declared on common stock . RIADA4460 L]
10 Other comprehensive ncome’ : RIADB511 -208,821| 10
11 Other transactions with stockholders (including a parent holding company) {not included in items 5, 6, 8, or 9

above) A ) ] RIAD4415 -20,439| 11
12 Total bank equity capital end of current period (sum of tems 3 through 11) {must equal Schedule RC, item 27 a} RIAD3210 23,571,924} 12
d Describe on Schedule RI-E—Explanations

1 Includes, but 1s not imited to, changes in net unrealized holding gains (losses) on avalable-for-sale secunities, changes In accumulated net gains (losses) on cash flow hedges, foreign cumency

translabion adjustments, and pension and other postretirement plan-related changes other than net penodic benefit cost



HSBC BANK USA, NATIONAL ASSOCIATION
RSSD-ID 413208
Last Updated on 4/15/2019

Schedule RI-B Part | - Charge-offs and Recoveries on Loans and Leases

Part | includes charge-offs and recoveries through the allocated transfer nsk reserve

Dollar amounts in thousands

FFIEC 031
Report Date 12/31/2016
11

{Column A} Charge-ofis
Calendar year-to-date

{Cclumn 8) Recoveries Calendar

1 Loans secured by real estate
a Construction, land development, and other jand loans in domestic offices
1 1-4 family residential construction loans .
2 Otner construchon loans and alt land development and other land loans
b Secured by farmland in domestic offices
¢. Secured by 1-4 family residential properties in domestic offices

1. Revolving, open-end loans secured by 1-4 famlly residential propertles and extended

under lines of credit
2. Closed-end loans secured by 1-4 family residential properties
a Secured by first hens
b Secured by junior liens
d Secured by multifamily (5 or more) residential properties in domestic offices
& Secured by nonfarm nonresidential properties in domeshc offices
1 Loans secured by owner-occupied nenfarm nonresidential properties
2 Loans secured by other nonfarm nonresidential properties .
f in foreign offices
2 Loans to depository nsttutions and acceptances of other banks
a To U § hanks and other U S depository instifutions
b. To foreign banks
3 Loans to finance agricultural production and other loans to farmers
4 Commercial and industrial loans
a To US addressees (domicile)
b To non-U S addressees (domicile) .
5 Loans to ndividuals for househeld, family, and other personal expenditures
a Credtt cards.

b Autemcbile loans

< Other (includes revolwng credit plans other than credd cards and other consumer
ipans)

6 Loans to foreign governments and official institutions .

7. All other loans..... .

8 Lease financing recewvables
a Leases to individuals for household, family, and other personal expenditures
b All other leases .

8 Total (sum of tems 1 through 8}

1 Loans to finance commercial real estate, construction, and land developmem acnvmes (not

secured by real estate) ncluded in Schedule RI-B, part |, tems 4 and 7, above ..

2 Loans secured by real estate to non-U S addressees (domlcne) (|ncluded in Schedule RI-B
part |, tem 1, above) . . .. . .

3 Not applicable

year-to-date

RIADCBQ 1

RIADCBg92

RIAD3554

0l1at
RIADCB93 RIADCE284 599|1a2
RIAD3585 0l1e

g o :
RIADC234 44,971 RIADC217 12,039' 1¢2a
RIADC235 1,576 RIADGCZ{8 862(1c2b
RIAD3588 18| RIAD3589 8614

¥ ISR ]
A S a-,-’w‘al

Dollar amounts in thousands

RIADCS95 0| RIADCB96 0l1e1
RIADCB97 RIADC898 5,557(1e2
P
RIADB512 RIADB513 ol1¢
F,"-;jeé?’” ;’*{:ﬁ% ,:igﬁ:{ig,\' m%,;,:{ﬁ R :
RIAD4653 RIAD4663 02a
RIAD4654 0| RIAD4664 0|2p
RIAD4655 0| RIAD4665 7|3
: ‘ =y : P
124 536 RIAD4817 9,758/ 4a
RIADA4646 92,956 RIAD4618 0i4b
EAGOI e IR AR o
RIADB514 30,511 RIADB515 6,132\ 54
RIADK129 4| RIADK133 0fsb
RIADK205 ’; 7,661 RIADK206 1,817]s5¢
RIAD4643 0| RIAD4627 ofs
RIAD4644 46] RIAD4628
R L A e
RIADF185 0f RIADF187
RIADCB80 0| RIADF188 ofab
RIAD4635 309,062] RIAD4605 41,905| 9
RIAD5409 0 RIAD5410“ oMt
RIAD4652 0| RIAD4662 0|m2

M3

Memorandum item 4 ts to be completed by banks that (1) tegether with affihated , have outstand,

credit card bles (as

defined i the instruciions) that exceed $500 Mdion as of the report date, or (2} are credit card specially banks as defined for Umtarm

Bank Performance Report purposes

4 Uncoliectible retail credit card fees and finance charges reversed agalnst income {i e , not Included In charge -offs

aganst the allowance for loan and lease losses).

RIADC388

6,420 M 4




HSBC BANK USA, NATIONAI. ASSOCIATION FFIEC 034
RSSD-ID 413208 Report Date 12/31/2016
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Schedule RI-B Part Il - Changes in Allowance for Loan and Lease Losses

Dollar amounts in thousands

1 Balance most recently reported for the December 31, 2015, Reports of Condition and Income (1 @ | after adjustments
from amended Reporis of Income)} o ) RIADB522 912,403

2 Recovernes (must equal part |, tem 9, celumn B, above) . L. RIADA605 41,905| 2
3 LESS Charge-offs (must equal part |, tem 9, column A, above less Schedule RI-B, part il, tem 4) . . RIADCO79 309,062 2
4 LESS Wite-downs ansing from transfers of joans to a held-for-sale account . RIAD5523 0|4
5 Provision for Ioan and lease losses (must equal Schedule RY, item 4) . RIAD4230 371,687 (5
6 Adjustments (see instructions for this schedule) . . RIADG233 ofe
Z ‘I:B)alance end of curren‘l period (sum of |te|A'ns 1,2, 5, 'imd 8, Iefs tems 3 and 4) (mLfst e.qual Schedule RC, tem RIAD3123 1.016.933| 7
1 Allocated transfer nsk reserve included in Schedule RI-B, part |l, tem 7, above . B R RIADC435 0|m1

Memorandum dems 2 and 3 are to be completed hy banks that (1) together wath affifiated institutions, have outstanding credd card
recevables (as defined in the instructions) that exceed $500 mifhon as of the report date, or (2} are credit card specrally banks as defined

for Uniform Bank Performance Report purposes RIADC389 0[mz
2 Separate valuation allowance for uncollectible retail credit card fees and finance charges
3 Amount of allowance for loan and lease losses attnbutable to retail credit card fees and finance charges RIADC390 2,447 | M3

Memorandum iem 4.s o be completed by alf banks
4 Amount of allowance for post-acquisition credi losses on purchased credit-mpaired loans accounted for in accordance RIADCT81 686|M4
with FASE ASC 310-30 (former AICPA Statement of Position 03-3) {Included in Schedule RI-B, Part Il, tem 7, above)

M Descrbe on Schadule RI-E—Explanations
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HSBC BANK USA, NATIONAL ASSOCIATION FFIEC 031
RSSD-ID 413208 Report Date 12/31/2016

Last Updated on 4/16/2019 14

Schedule RI-D - Income from Foreign Offices

For ail banks with foreign offices (including Edge or Agreement subsidianies and IBFs) where foreign office revenues, assets, or netincome exceed 10 percent of consolidated
total revenues, fotal assets, or net ncome

Dollar amounts in thousands

1 Total interest income n foreign offices RIADCE99 011
2 Total interest expense In foreign offices . RIADCS00 0|2
3 Prowvision for loan and lease losses in foreign offices RIADGS01 0fs
4 Noninterest income in foreign offices 4
a Trading revenue. ) RIADCS02 0|l4a
b Investment banking, advisory, brokerage, and underwriting fees and commissions RIADCO03 0f4p
¢ Net securization income RIADCS04 0lac
d Other noninterest income . RIADCS05 0lad
5 Realized gans (losses) on held-to-maturity and available-for-sale secunties in foreign offices RIADGO06 0fs
6 Total noninterest expense in foreign offices B RIADCS07 0ls
7 Adjustments to pretax income in foreign offices for internal allocations to foreign offices to reflect the effects of equity RIADCI08 ol
capital on overall bank funding cests 3 B .
8 Applicable income taxes (on tems 1 through 7) RIADCS09 0is
9 Discontinued operations, net of applicable income taxes, in foreign offices RIADGWS4 [+ 1]
10 Net income atinbutable to foreign offices before internal allocations of incorme and expense {tem 1 plus or minus RIADCS11 0l 10
tems 2 through 9)
11 Not applicable "
12 Eliminations ansng from the consolidation of foreign offices with domestic offices RIADCH13 Q)12
13 Consohdated net income attributable to foregn offices (sum of stems 10 and 12) RIADCS14 013

Schedule RI-E - Explanations
Schedule RI-E 15 to be completed each quarter on a calendar year-to-date basts

Detail all adjustments i Schedule RI-A and RI-B, all extraordinary items and other adjustments n Schedule RI, and all sigmificant items of other noninterest income and
other nomnterest expense m Schedule Ri (See nstructions for details )

Dollar amounts in thousands

1 Other noninterest income (from Schedule RI, tem 5 1) temize and describe amounts greater than $100,000 that
exceed 3% of Schedule Rl tem 51
a Income and fees from the printing and sale of checks R RIADCO13 0l1a
b Eamings onfincrease in value of cash surrender value of Ife insurance . RIADC014 0|1b
¢ Income and fees from automated teller machines (ATMs) . . RIADCO16 0f1c¢
d Rent and other income from other real estate owned 3 . RIADA4042 0|1d
e Safe depostt box rent ) . RIADCO15 0l1e
f Net change in the farr values of financial Instruments accounted for under a fair value option . RIADF229 87477 1f
g Bank card and credit card interchange fees . R N R RIADF555 76,043|1g
h Gains on bargan purchases . RIADJ447 0l1n
1 income and fees from wire transfers . .. RIADTO47 01
1 Disclose compenent and the dollar amount of that component 1)
1 Describe component . TEXT4461 Click here for value|1)1
2 Amount of component . N RIAD4461 182,609]1)2
k Disclose component and the dollar amount of that component l—ﬁ__l—;—:l 1k
1 Describe component . TEXT4462 Click here for value|1k1
2 Amount of component . RIAD4462 202,138(1k2
| Disclose component and the dollar amount of that companent l:”::‘ 11
1 Describe component . R TEXT4463 Click here for value| 111

2 Amount of component . RIAD4463

2 Cther noninterest expense (from Schedule R, tem 7 d) ftemize and describe amounts greater than $100,000 that
exceed 3% of Schedule RI, tem 7 d

a Data processing expenses ) RIADCO17




HSBC BANK USA, NATIONAL ASSOCIATION
RSSD-1D 413208
Last Updated on 4/15/2019

Dollar amounts in thousands

b Advertising and marketing expenses

¢ Directors' fees .

d Printing, statilonery, and supplies

¢ Postage

f Legal fees and expenses

g FDIC deposit Insurance assessments

h. Accounting and audiing expenses

1 Consulting and advisory expenses

) Automated teller machine (ATM) and interchange expenses .
K Telecommunications expenses

| Other real estate owned expenses

m Insurance expenses (not included n employae expenses, premises and fixed asset expenses, and ather real
estate owned expenses)

n Disclose component and the doliar amount of that component:
1 Describe component.
2 Amount of component

o Disclose component and the dollar amount of that component
1. Describe component .
2, Amount of component

p Disclose component and the doliar amount of that component
1 Describe component,

2 Amount of component.

3 Dhiscontinued operations and applicable iIncome tax effect {from Schedule RI, tem 11) (nemlze and describe each
discontinued operation)

a Disclose component, the gross dollar amount of that component, and tts related income tax
1 Describe component
2 Amount of component .
3 Applicable income tax effect

b. Disclose component, the gross dollar amount of that component, and its related Income tax
1 Describe component.
2 Amount of compenent
3 Applcable income tax effect

4 Cumulative effect of changes in accounting principles and corrections of matenal accounting errors (from Schedule |

RIA, tem 2) (temize and describe all such effects)
a. Disclose component and the dollar amount of that component.
1. Describe component
2. Amount of compenent
b Disclose component and the dollar amount of that component
1 Describe component .

2 Amount of component ...

S Other transachons with stockholders (lnc|ud|ng a parenl holdmg company) (frorn Schedule Rl- . item 11) (temize
and describe all such transactions)

a Disclose component and the dollar amount of that component
1. Describe component
2 Amount of compenent

b Dhsclose component and the dollar amecunt of that component
1 Describe component

2 Amount of component

6 Adjustments to allowance for loan and lease Iosses (from Schedule RI B, part II, tem 6} (nemlze and descrbe all
adjustments)

a Disclose component and the dollar amount of that component
1 Describe component . .. ... .
2. Amount of component .

b Disclose component and the dollar amount of that cempanent

FFIEC 031
Report Date 12/31/2016
15
RIADO497 0|zb
RIAD4136 0|zc
RIADCO1E 0{zd
RIAD8403 I_—u—n_ 28
RIAD4141 95,5392t
RIAD4146 CONF|[2g
maors 1 glan
RIADF557 0|z
RIADF558 0|2,
RIADF559 02k
RIADYS23 0|21
RIADY 924 0lzm
AN
TEXT4464
RIAD4464
T .D ? \“‘
TEXT4467
RIAD4467
TEXT4468
RIADA468

RIADFT32

TEXTB526

EXTTB
RIADFT29
RIADFT30
oL ok wot o ok 3
TEXTFT31 NR|3b1
RIADFT31 0lab2
0|303

RIADBS526

TEXTB527

RIADB527

TEXT4498

RIAD4498

TEXT4499

RIAD4499

TEXT4521

RIAD4521
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RSSD-1D 413208 Report Date 12/31/2016

Last Updated on 4/15/2019 16

Dollar amounts in thousands

TEXT4522 NR|6b1
RIAD4522 0662

1 Describe component

2 Amouht of component .

7 Cther explanations (the space below 1s provided for the bank to briefly describe, at its option, any other significant . 7
items affecting the Report of Income)

a. Comments? RIAD4TEY Noi7a

b Other explanations TEXT476% Click here for valuye| 7o

(TEXT44861} Income from Affiliates

(TEXT4462) Commitment facility line fees

(TEXT44863) Non-deposit customer related service fees
(TEXT4464) Qperating expenses paid to Affiliates
({TEXT4467) Service contracts outsourced

(TE).(T4498) Employee benefit plans and other

(TEXT4769) Fee income on letters of credit $70,134, Loan syndication fees $78,403, Net Losses on credit derivatives that economically
hedge credit exposures held outside the trading account $(70,165), Losses from from hedging activities $14,881
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Schedule RC - Balance Sheet

FFIEC 031
Report Date 12/31/2016

All schedules are to be reported i thousands of doliars. Unless otherwise indicated, report the amount outstanding as of the fast business day of the quarter

Dollar amounts in thousands

1 Cash and balances due from gepostory institutions (from Schedule RC-A)
a Nonnterest-bearing balances and currency and coin’
b Interest-beanng balanceszA
2 Securties
a Held-to-maiurily securties (from Schedufe RC-B, column A}
b Available-for-sale securties (from Schedule RC-B, column D)
3. Federal funds sold and securties purchased under agreements to resell
a Federal funds sold in domestic offices . .
b Securities purchased under agreements to resell:'
4 Leans and lease finanging recevables {frorn Schedule RC-C)
a. Loans and leases held for sale
b Loans and leases, net of uneamed mncome
c LESS" Allowance for loan and lease losses
d Loans and leases, net of unearned income and alfowance (item 4 b mmus 4.¢)
& Trading assets (from Schedule RC-D). .
6 Premises and fixed assets (including captahzed leases)
7 Other real estate owned (from Schedule RC-M)
8 Investments n unconsoldated subsidianes and associated companies -
9 Drect and indirect investments in real estate ventures
10 Intangible assets
a Goodwilt
b Other intangible assets (from Schedule RC-M)
11 Other assets (from Schedule RC-F)
12 Total assets (sum of tems 1 through 11)
13 Deposits
a In domestc offices (sum of totals of columns A and C from Schedule RC-E. part 1)
1 Nonlnterest-bearmg‘
2 Interest-beanng
b In foreign offices, Edge and Agreement subsicharies, and IBFs (from Schedule RC-E, part II)
1 Noninterest-bearing
2 Interest-bearing,
14 Federal funds purchased and securities sold under agreements to repurchase
2 Federal funds purchased in domeshc ol'ﬂ::es5
b Securities sold under agreements to repurchase6
15 Trading habilities (from Schedule RC-D) .

16 Qther borrowed money (mcludes mortgage mdeb(edness and obhgauons undercaprtahzed Ieases) (from Schedule

RC-M)

17 Not appheable

18 Not applicable

19 Subordinated notes and debentures’

20. Other habifittes (from Schedule RC-G} .

21 Total kabilities {sum of tems 13 through 20) .

Includes cash items i process of collection and unposted detaits

Includes tme certficates of daposit not held for trading

Includes all secunties resale agreements in domestc and foreign offices, regardiess of matunty

Incdludes neninterest-beanng demand, ume, and sawngs deposuts

Report overmight Federal Home Loan Bank advances in Schedule RC, item 16, "Other borrowed money "
Includes &)l secunties repurchase agreements In domestic and foreign offices, regardless of matunty
Includes hmited-life preferred stock and refated surpius

- omEa N =

RCFD0081

1,235,404

17

a

1b

RCFDOOTH 19,615,223
RCFD1754 12,806,098
RCFD1773 36,910,249
RCONB9ST
RCFDBY98S

RCFD5369

e

1 631‘ 346
RCFDB528 70,616,817
RCFD3123 4,016,933
RCFOB529 69,599,884
RCFD3545 17,026,847
RCFD2145 202,122
RCFD2150 26,861
RCFD2130 42,920
RCFD3656

1

1,611,655

RCON2200

RCFD3163
RCFD0426 34,117
RCFO2160 6,440,560
RCFD2170

197,206,045

130 611, 323

22
2b

Ja
3b

RCONG631 26,979,070
RCONE636 103,632,253
RCFN2200 15,926,768
RCFNGE31 740,980
RCFNG636 15,185,788

P65 3 s ;

) RCONBS93 0
RCFDBY95 3,672,481
RCFD3548 4,910,447
RCFD3120 10,002,757

RCFD3200 4,535,598
RCFDR2930 3,974,032
RCFD2948 173,633,408
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Dollar amounts in thousands

22 Not applicable 22
23 Perpetual preferred stock and related surpius : N RCFD3838 2,500,000| 23
24 Common stock . N RCFD3230 2,002| 24
25 Surplus {exclude ail surplus related to preferred stock) . . L. RCFD3839 18,486,823| 25
26 Not available ‘ 26
a Retamned earnings . ) . B RCFD3632 3,201,779 26 a
b Accumulated other comprehensive INCome? RCFDBS530 £18,680| 26 b
c Qther equity capital component33 L. RCFDA130 0|26¢
27 Not avallable 27
a Total bank equity capital (sum of tems 23 through 26 c) ) RCFD3210 23,571,924|27a
b Noncontrolling {minorty) interests in consolidated subsidiaries . RCFD3000 715|270
28 Total equity caprtal (sum of items 27 a and 27 b) . .. ) RCFDG105 23,572,639 28
29 Total labilities and equity capral (sum of tems 21 and 28) . RCFD3300 197,206,045, 29
1 Indicate in the box at the right the number of the statement below that best describes the most comprehensive level RCFDO6724 NR| w1
of audrting work performed for the bank by Independent external auditors as of any date during 2015
2 Bank's fiscal year-end date ) . RCONB6E78 NR| M2

Schedule RC-A - Cash and Balances Due From Depository Institutions

Exciude assels held for trading

Dollar amounts i thousands [{Column A) Consolidated Bank| {Column B} Domestic Offices

1 Cash tems in process of collechon, unposted debits, and currency and coin RCFDO022 739,868 1
a Cash tems in process of collection and unposted debits RCONOOZ0 390,629|1a
b Currency and coin . RCONO080 348,896|1b
2 Balances due from depaository mstrutions in the U S . RCONO0OB2 249,684}
a US branches and agences of foreign panks (including therr IBFs) RCFDO0B3 669}~ - - ol [2a
::hgthrlgrl:csc;mmemal banks inthe U S and other depository institutions in the U,S, (|nclud|n9 RCEDOOES 249,015 "
3 Balances due from banks in forergn countries and foreign central banks
a Foreign branches of other U.S banks RCFDO0O73 o~ -
b Other banks In foreign countries and fareign central banks RCFD0074 1,080,793 - " L4 T U
4 Balances due from Federal Reserve Banks RCFD00S0 18,780,282) RCONOUSO 17,779,975| 4
5 Total i RCFD0010 20,850,627 RCON0O10 19,848,825|5
2 Includes, but 1s not imited to, net unrealized holding gains (losses) on avalable-for-sale secunties, accumulated net gains (losses) on cash flow hedges, cumulative foreign currency translation

adjustments, and accumulated defined benefit pension and other pestretirement plan adjustments
3 Includes treasury stock and unearned Employee Stock Ownership Plan shares
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Schedule RC-B - Securities
Exciude assets held for trading
(Column A) {Column B) (Column C) (Column D)
Held-to-maturity Held-to-maturity Fair | Available-for-sale |Avallable-for-sale Fair
Dollar amounts in thousands| Amortized Cost Value Amortized Cost Value
1 US Treasury securities RCFDO211 0|RCFDD213 DIRCFD1286) 21,366,055 \RCFD1267; 20,908,855 1
2 U S Government agency obhgations (exclude mortgage- backed . v
securmes) T P M
a Issued by US Government agenmes1 RCFD1288 0)RCFL1290 0|RCFD1291 0 RCFD1293
r
b lssued by US Government-sponsored agencies? RCFD1294 0|RCFD1285 0|RCFD1287( 4,131,740(RCFD1298( 4,236,600|2b
:LBJ gecurmes wssued by states and potmcal subdivisions in the RCFD8496 RCFDB49T 13,505|RCFD8498 o0|RCFDB499 ola
4 Mortgage-backed securihes (MBS) Sl S BN AR e L W ,ﬁ?d
a Residential mortgage pass-through secunties 3 2 y.‘fg R . s % Jgﬁ 43
1 Guaranteed by GNMA 2,556,910|RCFDG301| 2,558,631 |[RCFDG302| 3,102,653 |RCFDG303| 3,046,416| 421
2 Issued by FNMA and FHLMC 2,464,6T4(RCFDG305| 2,466,380 RCFDG306( 4,836,070(RCFDG30T| 4,418,410( 4a2
3 Cther pass-through securties RCFDG309 RCFDG310 162|RCFDG311 162} 4a3
b Other residential mortgage-backed securties (mclude CMOs, BN it ity Thednmadiin e S
REMICS, and stnpped MBS) 7 SRt R
1 Issued a nteed by U S Government agencies or
sued or guara Y1 S Government agencies O | ncFnaatz| 6,608,694|RCFDGINI| 5,638,170|RCFDG314| 2,654,275 |RCFDG31S| 2,614,552| 4b1
sponsored agencies’
2 Collateralized by MBS 1ssued or guarants by U
Y r guaran eed YUS  lacroeats o|rReFoGat? o|RcFOG3E o|rcFDG39 ol b2
Government agencies or sponsored agencnes
3 All other residential MBS RCFOG3A0 5,420 |RCFDG321 5,912|RCFDG322 0|RCFDG323 0] 4b3
¢ Commercial MBS: ¥ 7 ] 4
1 Commercial mortgage pass-through securties 3 N & el
2 Nmued or guaranteed by FNMA, FHLMC, or RCFDK142 o|ReFoK143 o|RCFOK144 o|rcFok1as 0| 41a
b Other pass-through securnties RCFDK146 0|RCFDK147 0|RCFDK148 0|RCFDK149 0| 4c1b
2 Other commercial MBS. A R ; AT 4co
Issued or guarant b Gi I t
‘ a Issued or guarantesd by U5 Governmen RGFDK150| 2,167,488RCFDKIS1| 2,183,895|RCFoK1s2|  054.468|RCFDKI53| 944,916 4
agencies of sponsored agencies .
b All other commercal MBS . (RCFDK154 0{RCFDK158 O[RCFDK 156, O({RCFDK157 O] a2
5 Asset-backed securities and structured financial products : ;i o 5
a. Asset-backed securities (ABS) . . RCFDCO26 0|RCFDCY38 0|RCFDCSES|  177,158|RCFDC0O27| 166,118 5a
b. Structured financial products 3 : S 5 b
1 Cash RCFDG336 0|RCFDG337 0|RCrOoG33R8 O0|RCFDG339 0| 5b1
2 Synthetic RCFDG340 0 |RCFDG341 0|RCFDG342 0[RCFDG343 0 sp2
3 Hybrid. RCFDG344 0RCFDG345 D|RCFDG346. D|RCFDG347 D) 5b3
6. Other debt securiies' ; i s
a Other domestic debt securities . |RCFD1737 0|RCFD1738 0|RCFD1738 0|RCFD1741 0lsa
b Other foreign debt securitias RCFD1742 0IRCFD1743 DIRCFD1744 521,963 /RCFD1748| 520,559)50b
7 Investments in mutual funds and ather equity securfies with
158,900)RCFDAS11 153,661)7
readily determinable fair values?
8 Total (sum of fems 1 through 7) {total of column A must equal
Schedule RC, tem 2 a} (total of column D must equal Schedule [RCFD1754|12,806,098 | RCFD1771|12,836,493|RCFD1772(37,503,444|RCFD1773( 36,910,249 8
RC, item 2 b) . .
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Dollar amounts in thousands
1 Pledged securties’ RCFDO416 10,054,030\ M 1
2 Maturity and repricing data for debt securities (excluding those in nonaccrual status) M2
a Securties issued by the U § Treasury, U S Government agencies, and states and polibcal subdivisions i the
U S, other non-mortgage debt securities, and morigage pass-through securities other than those backed by M2a
closed-end first len 1-4 famity residential mortgages wih a remaining matunity or next repricing date of
1 Three months or less RCFDAS49 279,358/ M2at
2 Over three months through 12 menths RCFDAS50 262,770|M2a2
3 Over one year through three years RCFDAS51 3,133,582(m2az
4 Over three years through five years RCFDAS552 7,223,301(M2a4
5 Over five years through 15 years RCFDAS553 10,793,732(M2a5
& Over 15 years RCFDAS54 4,152,301|M2as6
b Mortgage pass-through securibes backed by closed-end first hen 1-4 fam||y residential mortgages with a M2o
remaning maturity or next repricing date of
1 Three months or less RCFDAS5S 63,808/ M2b1
2 Qver three months through 12 months RCFDAS56 129|{M2b2
3 Over one year through three years RCFDAS57 52,524|M2b2
4 Over three years through five years RCFDAS58 421,173|M2b4
5 Quer five years through 15 years RCFDAS59 2,351,193|M2b5
6 Over 15 years RCFDAS60 9,597,745/ M2bs
¢ Other mortgage-backed securities (include CMOs, REMICs, and siripped MBS, exclude mostgage pass-through
securnies) with an expected average (ife of & . Mzc
1 Three years or less RCFDAS61 1,283,911 M2c1
2 Over three years RCFDAS62 9,947,158 M2c2
g th:l;loiZ():urmeswnh a REMAINING MATURITY of one year or less (included in Memorandum items 2 a through RCFDA248 481,141\ M24d
3 Amortized cost of held-to-maturity securities sold or transferred to available-for-sale or trading securities dunng the RCFD1778 olms
calendar year-to-date (report the armorhzed cost at date of sale or transfer)
4 Structured notes (inciuded in the held-to-maturity and avaiable-for-sale accounts in Schedule RC-B, tems 2, 3, 5, M4
and 8)
a Amortized cost RCFD8782 0|mM4a
b Far vaiue RCFD8783 0|M4b
1 Includes Small Business Administration “Guaranteed Loan Pool Certrficates,” U S Martime Administration obligations, and Export-Import Bank participation certificates
2 Includes obligations {other than mortgage-backed secunties) issued by the Farm Credit System, the Federal Home Loan Bank System, the Federai Home Loan Morigage Corporaten, the

Federal National Mortgage Association, the Financing Cerporation, Resolution Funding Cerporation, the Student Loan Marketing Association, and the Tennessee Valley Authonty

U S Governiment agencies mciude, but are not hiriited to, such agencres as the Goverament Natonal Martgage Asscciation {GNMA), the Federal Depasit Insurance Gorporation (FDIC}, and
the National Credit Uinion Administration (NCUA) U S Government-sponsored agenaies include, but are not imited to, such agencies as the Federal Home Loan Mortgage Corporation (FHLMC)
and the Federal National Marigage Association (FNMA)

U S Government agencies include, but are not imited to, such agencies as the Government National Mortgage Association (GNMA}, the Federal Deposit Insurance Carperation {(FDIC), and
the National Credit Unton Administration {NCUA) Ui S Government-sponsored agencies include, but are not imited to, such agencies as the Federal Home Loan Mortgage Corporation (FHLMC)
and the Federal National Morigage Association (FNMA)

Report Federal Reserve stock, Federal Home Loan Bank stock, and bankers' bank stock in Schedule RC-F, itern 4
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{Cclumn A)
Held-to-matunty

{Column B)

{Column C}

Held-to.maturity Fair | Available-for-sale

Value

{Column D}
Available-for-sale Fair

Vi

alue

Memorandum tems 5 a through 5 £ are to be compieted by banks with §1
bilfton or more 1n fotal assets

5 Asset-backed securities (ABS) (for each colurmn, sum of
Memorandum ttems 5 a through 5.1 must equal Schedule RC-B,
iten 5 a)

a. Credit card recesvables. ... ... .. ... ...
b Home equrty tines

¢ Automobile loans

d Other consumer loans

¢ Commercial and industnal loans

1 Other

6 Structured financial producls by underlylng collateral or reference wz 5

Amortized Cost

RCFDB839

RCFDBg40

0 0 RCFDB841
RCFDB842 0|RCFDB843 0|RCFDBB44 69,444 |RCFDB845 61,118 | Msh
RCFDB246 0|RCFDBB47 0|RCFDB843 0[RCFDBB49 0] M5c
RCFDB850 0/RCFDBAs1 0|RCFDBBS2 0|RCFDBas3 0 Msd
0|RCFDB85S 0|RCFDBa56 0|RCFDBEET G| Mse
0 RCFDB&EQ 0 RCFDB8G1 105,000 msf

s o)

s x%hw.s«o‘ i, :
assets (for each column, sum of Memorandum dems 6 a through ; %5& & j "?* g
6.g must equal Schedule RC-B, sum of items 5 b{1) through(3)) oy R o N _,
a Trust preferred securities 1ssued by financial Institutions 0 |RCFDG34! RCFDG351 1]
:-u‘:tx;st prefefred securities 1ssued by real estale nvestment RCFDG352 0(RCFDG353 ROFDG35S o Men
- - —r_.’______‘L\
¢ Corporate and simifar loans RCFDG356 0| RCFDGS5? RCFDG359 o Mac
d 1-4 family residential MBS issued or guaranleed by US RCFDGI0 olrcFDGIB1 RCFD 3 ™
gaovernment-sponsored enterprises (GSEs)
Z‘. S1I—E45 family residential MBS not 1ssued or guaranteed by RCFDG364 olrcFoGass olrero o|rcF L ol me
f. Diversified (mixed) poois of structured financial products . |RCFDG388 O|RCFDGIES 0|RCFDG370 {O|RCFDG3T1 0] M6t
—
g Other collateral or reference assets RCFDG372 0|RCFDG373 0|RCFDG374 Q|RCFDG375 0| msg
1 Inciudes held-to-matunty secunties at amortized cost and available-for-sale secunties at fair value
6 Sum of Memorandum dems 2 ¢ (1) and Z < (2} plus any nonaccrual "Other mortgage-backed secunties” included in Schedule RC-N, tem 9, column C, must equal Schedule RC-B, sum of tems

4 & and 4 ¢ (2}, columing A and O
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Do not deduct the allowance for loan and lease losses or the aliocated transfer risk reserve from amounts reported in this schedule Report (1) loans and leases held for
sale af the Jower of cost or fair value, (2) loans and leases held for investment, net of unearned income, and (3) Joans and leases accounted for at fair value under a fair

vaiue aption Exclude assets heid for trading and commercial paper

Dollar amounts in thousands

(Column A) Consolidated Bank

[Column B} Domestic Offices

1 Loans secured by real t.eslaba1
a Construction, land development, and other land lcans
1 1-4 family residentiat construction loans
2 Other construction loans and all land development and other land loans
b Secured by farmland {including farm residential and other improvements)

¢ Secured by 1-4 family residential properties

1. Revolving, open-end loans secured by 1-4 family residential properties and extended
under lines of credit - .

2 Closed-end loans secured by 1-4 family residential properties
a Secured by first llens
b Secured by Junior liens
d Secured by multifamily (5 or more) residential properties
e Secured by nonfarm nonresidential properties
1 Leans secured by owner-occupied nonfarm nonresidential properties
2 Loans secured by other nonfarm nonresidential properties
2 Loans to depository insttutions and acceptances of other banks
a To commercial banks in the U S
1 To U S branches and agencies of foreign banks
2 To other commercial banks in the U S
b T other depostory insttutions in the U S
¢ To banks in foreign countries
1 To foreign branches of other U S banks
2 To ather banks n foreign countries
3 Loans to finance agricuttural productton and other loans to farmers
4 Commercial and industrial loans
a To U S addressees {domicile)
b To non-U.S addressees (domicile)

5 Not applicable
6 Loans to incividuals for household, family, and other personal expenditures (1 2 | consumer
loans} (includes purchased paper)

a Credit cards.
b. Other revolving credit plans

¢ Automobile loans

d Other consumer loans (Includes single payment and instaliment loans other than
automabile loans, and alf student loans) . .

7 Loans o foreign governments and official institutions (including foreign central banks)

& Obligations (other than securities and leases) of states and palihcal subdwisions in the
us .

9 Loans to nondepositary financial institutions and other loans
a Loans to nondepository financial insttutons
b Other loans
1 Loans for purchasing or carrying securties (secured and unsecured)
2 All other loans {(exclude consumer loans)

10 Lease financing recevables (net of unearned income)
a Leases to individuals for household, family, and other personat expenditures (1e ,
consumer leases)
b All other leases

11 LESS Any unearned ncome on loans reflected in items 1-9 above
12 Total loans and leases, net of unearned income (item 12, column A must equal Schedule
RC, sum of tems 4 a and 4 b)

RCFD1410 NR
RCFDF 158 0| RCONF158 0
RCFOF159 1,783,705/ RCONF159 1,783,705
RCFD1420 0| RCON1420 0
RCFD1797 1,344,125| RCON1797 1,344,125
RCFD5367 18,098,667 RCON5S3867 18,098,667
RCFD5368 68,742| RCONS5368 68,742
RCFD1460 1,858,344 RCON1460 1,858,344
RCFDF160 1,039,563] RCONF160 1,039,563
RCFDF161 6,233,815] RCONF181 6,233,815
. RCONB531 37,341

RCFDB532 9,025

RCFDB533 28,317
RCFDB534 0| RCONBS34 0
:Il RCONB535 1,153,515

RCFDB536 o . o
RCFDBS37 1,153,515| . | N
RCFD1590 249,448 RCON1590 210,848
RCFD1763 21,209,834 RCON1763 21,182,684
RCFD1764 8,982,343| RCON1764 8,553,671
- PR S . hgf'] k‘-f
RCFDBS538 687,773 RCONBS38 687,773
RCFDB539 89,522 RCONBS539 89,522
RCFDK137 83 RCONK137 63
RCFDK207 357,875 RCONK207 198,547
RCFD2081 161,440 RCON2081 161,440
RCFD2107 0/ RCONZ107 0
RGFD1563 8,922,046 -

RCONJ454 7,925,853
. RCON1545 12,144
RCONJ451 675,225
RCONZ2165 0

RCFDF 162 0

RCFDF 163 o
RCFD2123 0| RrRcoNz123 0
RCFD2122 72,248,162 RCON2122 71,315,587

1az2

1ec2
1c2a
1c2b
1d

-

e

1e2

2a
2at
2Zaz2

Zb

Ea
6b
6¢c

6d

9a
9b
9b1
9b2
10

10b
11

2
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1 When reporting “Luans secured by real estate;” “large institubens” and “highly complex nstitutions,” as defined for deposit Insurance assessment purposas in FDIC regulations, should complate

items 1 2 (1) through 1 e (2) In columns A anad B (but not tem 1 n column A), all other insttulions should complete tem 1 1n column A and tems 1 a (1) through 1 e (2) in column B (but not
items 1 a (1) through 1 & (2) 1n column A}
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Dollar amounts in thousands

1 Loans restructured in troubled debt restructunngs that are in compliance with their modified terms (included in
Schedule RC-C, part 1, and not reported as past due or nonaccrual in Schedule RC-N, Memorandum stem 1)

a Construction, land development, and other land loans in domestic offices

1 1-4 family residential construction loans

2 Qther construction loans and all land development and other land loans
b Loans secured by 1-4 family residential properties in domestic offices
¢ Secured by multifamily {5 or more) residential properties in domestic offices
d Secured by nonfarm nonresidential properties in domestic offices

1 Loans secured by owner-occupied nonfarm nenresidential properties

2 Loans secured by other nonfarm nenresidential properties
e Commercial and industrial loans

1 To U S addressees (doricile)

2 Tonon-U S addressees (domicile)
T All other loans (include loans to individuals for househald, family, and other personal expenditures)

Hermze foan categones included in Memorandum ttem 1 f, above that exceed 10 percent of total loans restructured in troubled
debt restructunngs that are 1n ¢ lrance with their r terms (sum of Memorandurn items 1 a through 1 f)

1 Loans secured by farmland in demestic offices.

2 Not applicable
3 Loans to finance agrcultural production and other loans to farmers
4 Loans to mdwviduals for household, family, and other personal expenditures
a Credit cards
b Automobile lecans
¢ Other (iIncludes revolving credr plans other than credit cards and other consumer loans)

2 Maturity and repricing data for [pans and leases (excluding those in nonaccrual status)
a Closed-end loans secured by first hlens on 1-4 family residential properties in domestic offices (reported in

Schedule RC-C, part |, tem 1 c (2){a), column B) with a remaining maturity or next repricing date of
1 Three months or less
2 Qver three months through 12 months
3 Over one year threugh three years
4 Over three years through five years
5 Over five years through 15 years

6 Over 15 years

b Altloans and leases (reported in Schedule RC-C, part |, items 1 lhrough 1Q, cofumn Ay EXCLUDING closed-end
loans secured by first kens on 1-4 family residential properties In domestic offices (reported in Schedule RC-C,
part £, tem 1 ¢ (2){a}, column B} with a remaining maturity ar next repricing date of

1 Three months or less

2 Over three months through 12 months
3 Over one year through three years

4 Over three years through five years

5 Qver five years through 15 years

6 Over 15 years

¢ Loans and leases (reported in Schedule RC C, part |, tems 1 through 10, column A) with a REMAINING

MATURITY of one year or less (excluding those in nonaccrual status)
3 Loans to finance commerciat real estate, construction, and land development activities (not secured by real estate)
included in Schedule RC-C, part |, tems 4 and 9, column At
4 Adjustable rate closed-end loans secured by first liens on 1-4 family residential propertles in domestic offices (lncluded
in Schedule RC-C, part |, tem 1 ¢ {2){(a), column B)
5 Loans secured by real estate to non-U S addressees (domicile) (included in Schedule RG-C, Part |, itern 1, column
A, or Schedule RC-C, Part |, tems t a (1) through 1 e (2}, colurn A, as appropriate)
Memorandum item & 1s to be completed by banks that (1) together with affiiaied institulrons, have outstanding credit card receivables (as

defined in the instruchons} that exceed $500 miilion as of the report date, or (2) are credit card specially banks as defined for Uniferm
Bank Performance Report purposes

& Ouistanding credit card fees and finance charges included in Schedule RC-C, part |, tem & a, column A
Memorandum em 7 1s to be completed by alf banks

7 Purchased credit-mpaired loans held for investment accounted for in accordance with FASB ASC 310-30 (former
AICPA Statement of Posstion D3-3) (exclude loans held for sale)

4 Exclude Joans secured by real estate that are included in Schedule RC-C, Part |, tem 1, colurnn A

FFIEC 031
Report Date 12/31/2016
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| .
I
RCONK158 O[mM1ad
RCONK159 O[M1az
RCONF576 665,835/ M1b
N RCONK160 o[mic
:l M1d
RCONK161 0lmM1d1
) RCONK162 O[M1d2
:l Mie
RCFDK163 181,358| M1 et
RCFDK164 27,037 |Mm1e2
RCFDK165 4,070/ M 1§
RCONK166 oMl
Mi1f2
RCFDK168 olmM113
M1f4
RCFDK098 0|M1fda
RCFDK203 0|M1fap
RCFDK204 0|mMifdc
Mz
. MZa
RCONAS64 1,722,174 mza
RCONAS6S 3,603,708|Mz2az
RCONAS566 4,263,505(M2a3
RCONAS567 3,203,880|M2a4
RCONAS6S 3,955,245\ M2a5
RCONAS69 538,186|M2as6
R M2
RCFDAS570 46,845,860 M2 1
RCFDAS71 2,354,066{ M2b2
RCFDAS72 3,017,669 M2b3
RCFDAS573 429,467(M2b4
RCFDAS?4 589,633 M2b5
RCFDAS75 45,069/ M2b6
RCFDA247 15,156,103 M2 ¢
RCFD2746 300,257| M3
RCONS370 8,088,767 M4
RCFDBB3? 797,793| M5
RCFDC391 o[ms
M7
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Dollar amounts in thousands
a Qutstandmng balance RCFDCT779 90,603|M7a
b Amount included in Schedule RC-C, part |, tems 1 through 9 RCFDC780 62,867|M7b
8 Closed-end toans with negative amortization features secured by 1-4 family residential properties in domestic offices o L)

a Total amount of closed-end loans with negative amortization features secured by 1-4 family residential properties RCONF230 olmea

(included in Schedule RC-C, part |, tems 1 ¢ (2)(a) and 1 ¢ (2)(B)) ..

Memorandum sterns B b and 8 ¢ are fo be completed by banks that had cipsed-end loans with negative amortization fealures secured

by 1—4 family residentral properties (as reported 1n Schedule RC-C, Part |, Memorandum tem 8 a) as of Decamber 31, 2015, that

exceeded the lasser of $100 millon or 5 parcent of total loans and leases, net of unearned income, i domeshc offices (as reported

n Schedule RC-C, Part |, lter 12, column 8) RCONF231 NR Mab

b Total maximum remaining amount of negative amortization contractually permmed on closed-end loans secured

by 1-4 family residentizl properties

¢ Total amount of negative amortization on closed-end loans secured by 1-4 fam:ly res.|dent|a| propemes |nc1uded

in the amount reported i1 Memorandum item & a above . L. . RCONF232 NR|M&c
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Dollar amounts in thousands

8 Loans secured by 1-4 family residential properties in domestic offices in process of foreclosure (included in Schedule
RC-C. part |, tems 1 ¢ (1), 1 ¢ (2)(a}, and 1 c (2)(b)) ) RCONFS77 442,404/ Mo

Dollar amounts in thousands [(Column A) Consolidated Bank | [Column B) Domestic Offices

Memorandurn items 10 and 11 are to be completed by banks that have elected to measure loans mdluded in
Schedule RC-C, Part |, ters 1 through 9, af far value under & fair value oplion M 10
10 Loans measured at fair value (Included in Schedule RC-C, part |, tems 1 through 9)
a Loans secured by real estate RCFDF&08 0 M10a
1 Construction, land develjopment, and other land loans . RCONF578 0 M10a1
2 Secured by farmland (including farm residential and other improvements) RCONF579 0| M10a2
3 Secured by 1-4 family residential properties . M1023
:ﬂi:z:«;l;u:aazfi:;esngflgra;’sltsecured by 1 t‘tfamlly residential properties and RCONF580 0! Mo
b Closed-end loans secured by 1-4 famiy residential properties M1Cesh
1 Secured by first liens - RCONF581 0| M
2 Secured by junior hens - ' . RCONF582 0/ M2
4 Secured by multifamily (5 or more) residentiat properties RCONF583 0 Mi0ad
5 Secured by nonfarm nonresidential properties ) RCONF5B4 0| Mi0a5s
b Commercial and industrnial loans . RCFDF585 547,506| RCONF585 547,506 M 10b
¢ Loans 1o ndividuals for household, family, and other personal expenditures (| e,
consumer loans) (ncludes purchased paper) l:l] M10c
1 Credit cards RCFDF586 0/ RCONF586 0| Mioct
2 (Other revolving credid plans .1 RCFDF58T 0} RCONFS587 0| mioc2
3 Automabile loans R RCFDK196 0] RCONK196 0| Midca
4 Other consumer loans . RCFDK208 0| RCONK208 Q| M10ca
d Other loans RCFDF589 0| RCONFS589 0(M10d
11 Unpaid principal balance of loans measured at fair value (reported in Schedule RC C, part .
1, Memorandum tem 10) I:I e ) M1
a Loans secured by real estate 0 M1i1a
1 Constructicn, and land development, and other land loans _ ] RCONF580 Q| M11a1
2 Secured by farmland (iInciuding farm residential and other improvements) L i L RCONF591 0| M11a2
3 Secured by 1-4 family residential properties . N AR co j Mi1a2
AN N e ERE
:ﬂiﬁ:ﬂ;lﬁ%ﬁﬁg eesngflgra:dsnsecured by 1-4 family residential properties and :, e y . ; i RCONF592 ol Mraz
b Closed-end loans secured by 1-4 family residential properties RS Mtizth
1 Secured by first hens ) R RCONF592 0| Mitat
2 Secured by junior liens . EE B e RCONF 584 0| Mo
4 Secured by multifamily (5 or mere) resklential properties - ) o o RCONF595 0{ Mitad
.- RCONF5%96 0] M11a5

5 Secured by nonfarm nonresidential properties
b Commercial and industnal loans R RCFDF597 547,508| RCONF597 547,506 M11b

¢ Loans to mdividuals for household, family, and other personal expenditures (1 e ,

consumer leans) (includes purchased paper} - R ’ M1te
1 Credit cards RCFOF598 0| RCONF588 0 Mtict
2 Qther revolving credr plans RCFDF599 0| RCONF599 0] M11c2
3 Automobite leans RCFDK195 0| RCONK195 0] M11c3
4 Other consumer loans RCFDK209 0| RCONK209 0| M11ca
d Other loans RCFDF601 0| RCONF6Q1 0[m11a
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S —
(Column A) Fair value of {Column B} Gross {Column C) Best estimate
acquired loans and leases| contractual amounts at acquisition date of
at acquisition date recelvable at acquisition |contractual cash flows not|
Dollar amounts in thousands date expected to be collected
12 Loans (not subject to the requirements of FASB ASC 310-30 (former AICPA P
Statement of Position 03-3)) and leases held for investment that were acquired |~ A o . 7 T L R
in business comiwnations with acquisition dates in the current calendar year § & 7% s oG i RS I
! a Loans secured by real estate. RCFDGO91 0| RCFDGO92 0| RCFDG093 0| M12a
b. Commercial and industrial loans RCFDGG%4 0 RCFDGO9S 8 RCFDGOSE 0y M2k
¢. Loans to individuals for household, family, and other personal
expendiures RCFDGO9T 0| RCFDGO98 0| RCFDG092 0 M12e
d All other loans and all leases RGFDG100 0| RCFDG10% 0| RCFDG102 0| M12d
| —|

Dollar amounts in thousands

Mermoranda stem 13 18 to be completed by banks that had construction, land devefopment, and other land loans it domestic offices (as

reporied m Schedule RC-C, Part ), stem 1 2, column B) that exceeded 100 percent of total capital fas reported in Schedule RC-R, Part 1, It

item 35 a) as of December 31, 2015
13 Construction, land development, and other land loans in domestic offices with interest reserves

a Amount of loans that provide for the use of interest reserves (included in Schedule RC-C, part |, tem 1 a, column

B)
b Amount of interest captalized frorn interest reserves on construction, land development, and other land loans
that Is included in interest and fee Income on loans during the quarter (INcluded in Schedule RI, tem 1 a (1X&)(2))

Memorandum dem 14 s to be completed by afl banks
14 Pledged loans and leases

Memorandum dem 155 10 be compieted for the December repor! only
15 Reverse mortgages in domestic offices-

a Reverse mortgages outstanding that are held for investment (ncluded in Schedule RC-C, tem 1 ¢, above)
1 Home Equity Converston Mortgage (HECM) reverse mortgages.
2 Proprietary reverse morigages

b Estimated number of reverse mortgage loan referrals to other lenders dunng the year from whom compensanon B

has been received for services performed in connection with the ongination of the reverse mortgages
1 Home Equity Conversicn Mortgage (HECM) reverse mortgages
2 Proprietary reverse mortgages.
. ¢. Principal amount of reverse mortgage origwations that have been sold during the year
1 Home Equity Conversion Mortgage (HECM) reverse mortgages

2. Proprietary reverse morigages

Fx
S
R

RCONJ467

RCONG376 Olmi13a
RIADG377 [MITRET
RCFDG378 18,260,038! M 14
M?W e 0, 7 r.g.;
* ;“’5 .,*; ,1‘5{%“4 } X M 15
i :': N et M 15 a
RCONJ466 O|M 1581
0|m15az

M 15 b

oAb
RCONJ468 M15b1
RCON.J469 0| M1562
. B misc
RCONJ4T0 0| MiS5ct
RCONJ4T1 olMisc2
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Schedule RC-C Part Il - Loans to Small Businesses and Small Farms

Report the number and amount currently outstandmg as of the report date of business loans with "onigmal amounts” of $1,000,000 or less and farm loans with "ongnal
amounts” of $500.000 or less The folfowing guidelines should be used to determyne the “onginal amount” of a foan

(1) For ipans drawn down under hnes of credit or loan commntments, the "original amount™ of the loan s the size of the hine of credit or loan commitment when the iine of
credit or loan commitment was most recently approved, extended, or renewed pnor to the report date However, if the amount currently outstanding as of the report date
exceeds this size, the “onginal amount” is the amount curently outstanding on the report date (2) For loan parhicipations and syndications, the "onginal amount” of the loan
participation or syndicatian 1s the entire amount of the credit anginated by the lead lender (3) For all other loans, the "onginal amount™ s the total amount of the loan at
ongination or the amount currenfly outstanding as of the report date, whichever s larger

Dollar amounts in thousands

1 indicate in the appropriate box at the right whether all or substantiaily all of the dollar volume of your bank's "Loans
secured by nonfarm nonresidential properties™ in domestic offices reported in Schedule RC-C, part |, tems 1 e (1) and
1 e (2}, column B, and all or substantially all of the dollar volume of your bank's "Commercial and industnal loans to RCONE999 No| 1
U$S addressees" in domestic offices reported i Schedule RC-C, part |, tem 4 a, celumn B, have onginal amounts of

$100,000 or less .

HfYES, complefe items 2 4 and 2 b hefow. skip tems 3 and 4, and go to lem 5

I WO and your bank has foans outstanding w eitirer loan category, skip dems 2 a and 2 b, complete tems 3 and 4 below, and go lo fem
5 ) 2
If NO and your bank has no loans outstanding in both loan categones, skip tems 2 through 4, and go to item 5

2 Report the total number of loans currently outstanding for each of the following Schedule RC-C, part |, loan categones

a "Loans secured by nonfarm nonresidential propesties' in domestic offices reported in Schedule RC-C, part |,
ftems 1 e (1) and 1 & (2), colurmn B . RCONS562 NR|2a
b "Commercial and industrial loans to U S addressees” in domestic offices reported in Schedule RC-C, part I, RCONSE63 NR|zb

item 4 a, calumn B

{Column A) Number of Loans | (Column B) Amount Currently
Dollar amounts in thousands Outstanding

3 Number and amount currently autstanding of "Loans secured by nanfarm nonresdential
properties” in domestic offices reported in Schedule RC-C, part], tems 1 e (1) and 1 e {2),

[ —
o

column B
a With original amounts of $100,000 or less . N RCONS5564 10| RCONS5565 465(3a
b With original amounts of more than $100.000 through $250,000 ..| RCONS5566 57| RCON5567 4,395|3b
¢ With original amounts of more than $250,000 through $1,000,000 . RCON5568 195| RCON5569 63,394(3¢

4 Number and amount currently outstanding of “"Commercial and industrial loans to U 5
addressees” In domestic offices reperted in Schedule RC-C, part |, tem 4 a, column B

—
ES

a With original amounts of $100,000 or less RCONS570 2667| RCONS5571 106,189|4a
b With original amounts of more than $100,000 through $250,000 . ) RCONS5572 576) RCONS573 71,300(4b
¢ With oniginal amounts of more than $250,000 through $1,000,000 RCONS574 632] RCONS5575 183,27004c

Dollar amounts in thousands

5 Indicate In the appropriate box at the right whether all or substantally all of the dollar volume of your bank's "Loans
secured by farmland (including farm residential and other mprovements)" in domestic offices reported in Schedule
RC-C, part |, tem 1 b, column B, and all or substantally all of the dollar velume of your bank’s "Loans to finance RCONG860 Na|5
agricultural production and other loans to farmers” in domestic offices reported in Scheduie RC-C, part 1, tem 3, column

B, have ongmal amounts of $100,000 or less .

if YES, complete ems 6 2 and 6 b below, and do not completa rems 7 and §
if NO and your bank has ipans outstanding i either loan category, skip ilems 6 a and 6 b and complete tems 7 and & below

if NO and your bank has no loans outstanding 1n both loan categones, do not compiete items 6 through 8 6
6 Report the total number of loans curently outstanding fer each of the following Schedule RC-C, part |, loan categories Tt .
a "Loans secured by farmland (including farm residential and other improvements)” m domestic offices reported
RCONS576 NR{5a
in Schedute RC-C, part |, tem 1 b, calumn B
b "l_oans to finance agricultural production and other loans to farmers” In demestic offices reported in Schedule RCONSST7 NR| &b

RC-C, part |, tem 3, column B
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{Coiumn A) Number of Loans | {Column 8) Amount Currentiy
Dollar amounts in thousands Outstanding
7 Number and amount currently outstanding of “Loans secured by farmland {including farm S PP
residential and other improvements)” in domestic offices reported in Schedule RC-C, part |, . .
a With original amounts of $100,000 or less RCON5578 0| RCON5579 0
b With original amounts of more than $100,000 through $250,000 RCONS5580 0| RCON5581 0
¢ With ongmnal amounts of more than $250,000 through $500,000 RCONS5582 0] RCONS583 1]
& Number and amount currently outstanding of "Loans to finance agnicuttural preduction and B
other loans to farmers” in domestic offices reported In Schedule RC-C, part |, tem 3, column .
B A P
. a With oniginal amounts of $100,000 or less RCON5584 1| RCONS5585 50
b With onginal amounts of more than $100,000 through $250,000 RCON5586 0O RCONS587 o
RCONS5588 2| RCONb5589 900

< With onginal amounts of more than $250,000 through $500,000

29

Ta
7b
7c

8a
8b
Beo
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Schedule RC-D 15 to be completed by banks that reported average trading assefs (Schedule RC-K, item 7 of $2 muihon or more in any of the four preceding calendar
quarters

Dollar amounts in thousands
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1
2
3
4

5

6

U S Treasury securities
U S Government agency obligations (exclude mortgage-backed securties)
Securities 1ssued by states and poltical subdwisions in the U S

Mortgage-backed securties (MBS)
a Residential mortgage pass-through securities issued or guaranteed by FNMA, FHLMC,
of GNMA .

b Other residential MBS 1ssued or guaranteed by U S Government agencies or sponsored
agencies (nclude CMOs, REMICs, and stripped MBS)1

¢ All other residential MBS .
d Commercial MBS i1ssued or guaranteed by U S Government agencies or sponsored

ager\cuas1
€ All other commercial MBS
Other debt securties
a Structured financial products
1 Cash
2 Synthetic
3 Hybnd
b All other debt securtties
Loans
a Loans secured by real estate
1 Construction, land development, and other land leans
2 Secured by farmland (including farm residential and other iImprovernents)

3 Secured by 1-4 family residential properties

a Revolving, open-end loans secured by 1-4 family residential properties and
extended under Imes of credrt

b Closed-end loans secured by 1-4 family residential properties
1 Secured by first iens
2 Secured by junior iens
4 Secured by multifamity (5 or more} residential properties
5 Secured by nonfarm ronresidential properties

b Commercial and industnal loans

¢ Loans to indwiduals for household, family, and other personal expenditures (1 e,
consumer loans) (ncludes purchased paper)

1 Credit cards
2 QOther revolving credit plans
3 Automobile lcans
4 Other consumer loans
d Other loans

7 Not apphable

8

Not applicable

9 Other trading assets _

10 Not applicable

11 Denvatives with a positive farr value
12 Total trading assets (sum of items 1 through 11) {total of column A must equal Schedule
RC, tem 5)

13 Not available

a Liability for short pesitions

1

{Coelumn A) Consolidated Bank | {Column B) Domestic Offices
RCFD3531 3,559,681 RCON3I531 3,569,581 1
RCFD3532 0| RCON3532 0|2
RCFD3533 0 RCON3533 0|3

4
RCFDG3TY 247,309| RCONG379 247,309(4a
RCFDG3B0 0 RCONG380 0fdb
RCFDG381 95,884 RCONG331 96,884|ac
RCFDK197 0| RCONK197 0ad
RCFOK198 0| RCONK198 Olde
5
Sa
RCFDG383 183,710! RCONG383 183,710 |5a1
RCFDG384 0 RCONG384 Bi5a2
RCFDG385 0| RCONG385 0|5a3
RCFDG386 6,566,528| RCONG386 6,566,528|5b
8
RCFDF&10 L] 6a
RCONF604 0|lean
RCONF605 0[6az
. ~_' . 6a3
RCONF606 0[6a3za
s : " |ea3zb
" RCONF607 0| 6a3n1
RCONF611 0| 6a3b2
s RCONF&12 0leas
LT A RCONF613 0j6as
RCFDF&14 RCONF614
RCFDF615 0| RCONFEB1S 0|ec1
RCFDFE16 0! RCONFB16 0lec2
RCFDK$99 0] RCONK199 0|6c3
RCFDK210 0| RCONK210 0l6ca
RCFDF618 0| RCONFG618 0fsd
S i . 7
< N 3 - i 8
RCFD3541 1,786,077 RCON3541 1,786,077|9
10
RCFD3543 4,410,021 RCON3543 4,410,021| 11
RCFD3545 17,026,847 RCON3545 17,026,847 12
13
RCFD3546 1,060,447 RCON3546 1,060,447 13a

US Government agencies include, but are not imited to, such agencies as the Government National Mortgage Association (GNMA), the Federal Deposit insurance Corporation (FDIC), and
the National Credit Union Administration (NCUA) U S Government-sponsored agencies include, but are not imited to, such agencies as the Federal Home Loan Mortgage Corporation {(FHLMC)

and the Federal National Mortgage Association (FNMA)
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Dcillar amounts in thousands |(Column A) Consclidated Bank | (Column B) Domestic Cffices
b Other trading liabilmies RCFDF&24 61,136 RCONF624 81,136] 130
14 Dervabtives with a negative fair valye RCFD3547 3,788,864| RCON3547 3,788,864) 14
;%Tc:earlr:ridsi;'lg IIainI'lIeSA (sum of tems 13 a through 14) (total of column A must equal Schedule RCFD3548 4,910,447 RCON3S48 4,910,447 15
1 Unpaid principal balance of loans measured at fair value (reponed n Schedule RC-0, items | M
6 a through 6 d) 3
a Leans secured by real estate S iM1a
1 Construction, land development, and other land lpans RCONF625 Mial
2 Secured by farmland (ncluding farm residential and other improvements) RCONF626 M1a2
3 Secured by 1-4 family residential properties b PR *IM1aa
:mZi‘é(:;I:?\dzf‘;: eesngtlz;a:dsﬂsecured by I 4 family residential prl?penles and RCONFE27 M1a3a
b. Closed-end loans secured by 1-4 family residential properties 4 }j::ﬂ; % +{ M1adn
1 Secured by first liens B RCONFGZS M1z
2 Secured by junior liens f s RCONF629 MiaRe
4 Secured by multifamily (5 or more) residential properties f: ! RCONFB30 M1ad
5 Secured by nonfarm nonresidential properties :‘; ‘:,5\""‘” RS o i #8570 RCONFE31 M1as
b Commercial and ngustrial loans . RCFDF&32 176,270 RCONFeaz M1b
¢ Loans to ndviduals for househoid, family, and other personal expenditures 1 &, i .
consumer loans) (includes purchased paper) o & o 2 ’? g Mie
1 Credit cards . . . RCFDF633 RCONF633 Mici
2. Other revolving credit plans RCFDF634 RCONF&34 M1c2
3 Automobile loans RCFDK200 RCONK200 M1c3
4 Other consumer loans . RCFDK211 RCONK211 M1ica
d Other loans. RCFDF&36 RCONFGSS Mid
2 Loans measured at fair value that are past due 90 days or more g M2
a Far value RCFDF639 M2a
b Unpaid principal balance RCFDF&40 0| RCONFEAD M2b
3 Structured financial products by underlylng collateral or referenoe assets (for each column, i,‘&;; ! R G |
sum of Memorandum fems 3 a through 3 g must equal Schedule RC-D, sum of tems 5 a (1) |} M3
through (3)) Gl ¢ & : 3 8
a Trust preferred secunties 1ssued by financial institutions RCFDG299 92,561 RCONG299 M3a
b. Trust preferred secunties issued by real estate investment trusts . RCFDG332 91,149 RCONG332 M3b
¢. Corporate and similar loans. RCFDG333 0| RCONG333 M3ac
:nt1 efpi:;::y(gé:g:)mlal MBS ISS}Jéd or guar?nteed by U S governmtant-sponsored RCFDG334 ¢l roong3zs M3d
e 1-4 family residential MBS not issued or guaranteed by GSEs RGFDG335 0} RCONG335 M3e
1. Diversified (mixed) pools of structured financial products RCFDGES1 0| RCONGSE51 M3f
g Other collateral or reference assets . RCFDG652 0| RCONGE52 M3g
4 Pledged trading assets : M4
RCFDG87 RCONG38BT M4a

a Pledged securities
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Dollar amounts in thousands [{Column A) Consclldated Bank| {Column B) Domestic Offices
b Pladged loans RCFDG388 [ 0| RCONG388 0|mab
Dollar amounts in thousands
Memorandum ems 5 through 10 are to be completed by banks that reported average trading assets (Schedufe RC-K, item 7) of $1 bithon
or more in any of the four preceding calendar quariers M5
5 Asset-backed securties
a Credtt card recewvables RCFDF643 0|M5a
b Home equity lines RCFDF644 B|M5b
¢ Automobile loans RCFDFG45 G{M5¢c
d Other consumer loans RCFDF646 85,217 M5d
e Commercial and industrial loans RCFDF647 BjM5e
f OCther. RCFDF648 (M5
6 Retaned beneficial mterests in securtizations (first-loss or equity tranches) RCFDF651 0| ms
7 Equity securties (included in Schedule RC-D, tem 9, above) M7
a Readily determmable farr vaues RCFDFE52 14,142(M7 a
b Other RCFDFG53 0lM7b
8 Loans pending securitization RCFDFE54 0|mMs
9 Qther trading assets (temize and describe amounts included in Schedule RC-D, tem 9, that are greater than
$1.,000,000 and exceed 25% of the item) 1 Me
a Disclose compenent and the dollar amount of that component M9a
1 Descnibe component TEXTF655 Click here for value(M9a1
2 Amount of component RCFDF655 1,771,935|M9a2
b Disclose component and the dollar amount of that component M9b
[(TEXTFB56) ] RCFDF656 0|Mobi
¢ Disclose component and the dollar amount of that compaonent MbSe
[TEXTF857) ] RCFDF657 olmocs
10 Other trading habilities (temize and descrnibe amounts included in Schedule RC-D, tem 13 b, that are greater than | M 10
$1,000,000 and exceed 25% of the item) .
a Disclose component and the dollar amount of that component ) i M10a
1 Describe component TEXTFG58 Click here for value| M 10a1
2 Amount of component RCFDF6&58 61,136\ M10a2
b Disclose component and the dotlar amount of that component ; M10b
[(TEXTFB59) ] RCFDF659 0| Mi0b1
¢ Disclose component and the dollar amount of that component . M10c
[(TEXTF660) | RCFDFEE0 [EELEE]

{TEXTF655) Precious Metals Inventory

(TEXTF658) Precious Metals Payables

1 Exclude equity secunhes
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Schedule RC-E Part | - Deposits in Domestic Offices
{Column A} Transaction | {Column 8) Transaction {Column C)

Accounts Total
Transaction accounts
(including total demand

Accounts Memo: Total
demand deposits
{included in column A)

Nontransaction Accounts
Total nontransaction
accounts {inciyding

Dollar amounts in thousands deposits) MMDAS)
Deposis of B E T::‘éi e !
lhlé-g::l)df.lals, partnerships, and ct?rporauo_r{s {include all certified and official RCONB549 28,631,847 RCONB550 95,753,145| 1
' 2 US Government RCON2202 RCON2520 21,4592
3 States and poltical subdivisions in the U S RCON2203 RCON2530 574,820 3
4 Commercial banks and other depository institutions in the US RCONB551 RCONBS52 411,955(4
5 Banks in foreign countries .. . RCON2213 RCON2236 563,378|5
gar'-']irse)lgn gctiernmeths and o‘fﬁcnal |nsmvut|ons {including foratugnAcentral v RCONZ2216 i RCON2377 718,648 6
5 ayroUan B) (sum of columns A and C must equal | peonzats | 32,667,918] RCONZ210 | 29,057,200| RCONZSS | 98,043,405) 7
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Dollar amounts in thousands
1 Selected components of total deposis (1 e, sum of tem 7, columns A and C) : I M1
a Total Individual Retirement Accounts {(IRAS) and Keogh Plan accounts RCON6835 O(mia
b Total brokered deposits RCON2385 19,552,580/ M 1b
. Fully insured brokered deposns (inciuded in Memorandum tem 1 b above) 2 I M1c
1 Brokered deposits of less than $100,000 RCONZ2343 9,103,172|M1c1
2 Brokered deposits of $100,000 through $250,000 and certain brokered retirement deposit accounts RCONJ472 3,712,705\ M1c2
d Maturtty data for brokered deposits : I M1d
1 Brokered deposits of less than $100,000 with a remaining matunity of one year or less (included in RCONAZ43 2,593,338\ M 141
Memorandum stem 1 c (1) above)
2 Brokered deposits of $100,000 through $250,000 with a remaining maiurrly of one year or less (mcluded
in Memorandum tem 1 ¢ (2) above) RGONK219 3,712,705/ M1 92
3 Brokered deposits of more than $250,000 with a remaining matunty of one year or less (lnc!uded n RCONK220 6,736,703| M1 a3
Memeorandumn iterm 1 b above).
e Preferred deposds {uminsured deposits of states and political subdmisions in the U S reported in tem 3 above ROCON5590 449.368| M1 e
which are secured or collateralized as required under siate law) (to be completed for the December report only) !
f Estimated amount of deposits obtained through the use of deposit listing services that are not brokered RCONK223 olmir
deposits
2 Components of total nontransaction accounts (sum of Memorandum rtems 2 athrough 2 d must equa! tem 7, column M2
C above)
a Savings deposits . M2a
1 Money market deposit accounts (MMDAS) RCONB810 21,500,314|m2a1
2 Other savings deposits (excludes MMDAs} RGOND352 42675279 |M2a2
b Total ime deposits of less than $100,000 RCONGG48 7,785533(M20b
¢ Total time deposts of $100,000 through $250,000 RCONJAT3 239,174|M2¢
d Total time deposits of more than $250,000 RCONJAT4 25,843,105\ M 24
e Indvidual Retirement Accounts (IRAs) and Keogh Plan accounts of $100,000 or more mcluded in Memorandum RCONF233 olmoe
items 2 ¢ and 2 d above .
3 Maturity and repricing data for time deposits of less than $100,000 _l M3
a Time deposits of less than $100,000 with a remaming maturity or next repricing date of , a " IM3a
1 Three months or less RCONA579 223,324!M3 a1
2 Over three months through 12 months RCONA580 1,002,789 M3a2
3 Over one year through three years RCONAS581 1,452,041 M3a3
4 Qver three years RCONAS82 5107,379| M3a4
b Time deposits of less than $100 000 with a REMAINING MATURITY of one year or less (included n Memorandum
RCONAZ241 1,226,113(M3b
tems 3a{1)and 3a(2) above)
4 Maturty and repricing data for time deposns of $100,000 or more R S M4
a Time deposits of $100,000 or more with a remaning maturity or next repricing date of iR E dMaa
1 Three months or less RCONAS84 11,168,576 M4 a1
2 Over three months through 12 months RCONASSS 6,066,407 Mda2
3 Qver one year through three years RCONASS6 3,971,620 M4 a3
4 Over three years RCONAS87 4,875,776 (Mda4d
b Time deposits of $100,000 through $250, 000 with 2 REMAINING MATURITY of one year or less (Included in
po 9 Y ¢ RCONK221 166,916| Mab
Memarandum tems 4 a (1) and 4 a (2) ahoue) R
¢ Time deposits of more than $250,000 with a REMAINING MATURITY of one year or less (included in
3 RCONK222 16,463,067 M4dc
Memorandum rtemns 4 a (1) and 4 a (2) above)
5 Does your institution offer one or more consumer deposit account products, 1 e , transachon account or nontransaction RCONP752 Yes|ms
savings account deposit products intended primanly for ndividuals for personal, household, or family use??
Mermorandurm rems 6§ and 7 are to be completed by institutions with $1 bilfion or more in totaf assets thal answered “Yes” to Memorandum
item 5 above ME
6 Components of total transaction account deposts of individuals, partnerships, and carporations {sum of Memorandum
tems 6 a, 6 b, and 6 ¢ must equal tem 1, column A, above)
a Total deposits in those noninterest-bearing transaction account deposit preducts intended pnimarily for individuals.
for personal, househald, or family use RCONPT753 69,941|M6a
b Total deposits in those interest-bearing transaction account deposit preducts intended pnmarily for individuals RCONP754 3.744,022| men
for personal, househaold, or family use
2 The dollar amounts used as the basis for reporting 1n Memorandum items 1 ¢ (1) and (2) reflect the deposit insurance limits in effect on the repart date
3 Raport both fixed- and floating-rate time deposits by remaining matunty Exclude floating rate time deposits with a next repricing date of one year or less that have a remaining maturity of over

one year
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¢ Total deposits n all other transaction accounts of indwiduals, partnerships, and corporahons .

7. Companents of total nontransaction account deposits of individuals, partnershups, and corporations (sum of
Memorandum items 7 a (1), 7 a (2), 7.b {1}, and 7 b (2) plus all time deposds of individuais, partnerships, and
corporations must equal item 1, column C, above)

a. Money market deposit accounts (MMDAS) of ndividuals, partnerships, and corporations (sum of Memorandum
ttems 7 a (1) and 7 a (2) must be less than or equal to Memorandum item 2 a (1) above)

1 Total deposits in those MMDA deposnt products ntended prlmanly for indwiduals for persunal household,
or family use . .
2 Depostits in all other MMDAs of indiiduals, partnerships, and corporations

b Other savings deposit accounts of Individuals, partnerships, and corporations (sum of Memorandum tems
7 b {1} and 7 b (2) must be less than or equal to Memorandum tem 2.a (2) above).

1 Total deposits in those other savings depost account deposnt products ntended primanly for ndmiduals
for personal, household, or family use. . . . B

2. Deposits In all other savings deposit accounts of individuals, partnerships, and corporations

RCONP755

24,817,854

i s

RCONR756 5,398,827| M7 a1
RCONPTS? 15,828,961 M7a2
w ,7 . v Im7p
RCONP75S 29,969,430 M7 1
RCONP759 12,362,280 M7b2

Schedule RC-E Part Il - Deposits in Foreign Offices including Edge and Agreement

subsidiaries and IBFs

Dollar amounts in thousands

Deposits of

1 Indwiduals, partnerships, and corporations (include all certdied and official checks) .

2 U S banks {Including IBFs and foreign branches of US banks) and other US depository instiutions
3 Foreign banks (including U S branches and agencies of foreign banks, including their IBFs)

4 Foreign governments and official institutions (including foreign central banks)..

5 U S Government and states and poltical subdwisions in the U S

6 Total

1 Time deposits with a remaining maturity of one year or less (included in Part |, tem 6 above)

Er :

RCFNB553 3,213,955 1
RCFNB554 (1]
RCFN2625 12,671,565| 3
RCFN2650 41,220| 4
RCFNB555 25T 5
RCFN2200 15,926,768| 6

| RCFNA245 4,297,808 M 1
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Schedule RC-F - Other Assets

Dollar amounts 1n thousands

1 Accrued nterest recenable’ RCFDBS56 475,666 1
2 Net deferred tax assets? RCFD2148 1,806,438 2
3 Interest-only strips recevable (not in the form of a security) on 3 3
a Mortgage loans RCFDAS19 0|2a
b Other financial assets RCFDAS20 0|2b
4 Equity securthes that DO NOT have readily determmable fair values* RCFD1752 968,066 4
5 Life insurance assels 5
a General account life INsurance assets RCFDK201 8,280|5a
b Separate account Iife insurance assets RCFDK202 224,183|5b
¢ Hybrid account iife insurance assets RCFDK270 0|5¢
6 AMN other assets (tfemize and describe amounts greater than $100,000 that exceed 25% of this item) RCFD2168 2,957,927 | ¢
a Prepard expenses RCFD2166 0l6a
b Repossessed personal property (ncluding vehicles) RCFD1578 0|l6b
¢ Derwatives with a positive fair value held for purposes other than trading RCFDCO10 0|6¢c
d Retained nterests in accrued interest recevable related to secuntized credit cards RCFDC436 0|6d
e FDIC loss-sharing indemnification assets RCFDJ448 0|6e
i Computer software RCFDFT33 Olsf
g Accounts receivable RCFDFT34 Oi6g
h Recelvables from foreclosed government-guaranteed mortgage loans RCFDFT35 0t6h
| Disclose component and the dollar amount of that component 61
1 Describe component TEXT3549 811
2 Amount of component RCFD3548 0612
) Dusclose component and the daollar amount of that component 6)
1 Describe component TEXT3550 61
2 Amount of component RCFD3550 0ls;2
k Disclose compenent and the dollar amount of that component - 6k
1 Descnbe component TEXT3551 6k1
2 Amount of component RCFD3551 0|6k2
7 Total (sum of tems 1 through 6) {(must equal Schedule RC, tem 11) RCFD2160 6,440,560( 7

Include acerued interest recewvable on loans, leases, debt secunties, and other interest-beaning assets
See discussion of defemred income taxes in Glossary entry an "income taxes "

1
2
3 Report interest-only strips receivable in the form of a secunty as available-for-sale secunties In Schedule RC, item 2 b, or as trading assets In Schedule RC item 5, as appropriate
4

Include Federal Reserve stock, Federal Home Loan Bank stock, and bankers’ bank stock
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Schedule RC-G - Other Liabilities
Dollar amounis in thgusands
1 Not avallable o1
a Interest accrued and unpéid on deposits 1 domestic offices” RCON3643 83,387|1a
b Other expenses accrued and unpaid (includes accrued income taxes payable). RCFD3646 1,336,396} 1b
2 Net deferred tax I|ab|I|t|es2 . RCFD3049 Q2
3 Allowance for credt losses on off-balance sheet credit exposures . RCFDBS557 139,0931 3
4 All other habiities (temize and describe amounts greater than $100,000 that exceed 25 percent of this item) RCFD2938 2,415,156) 4
a. Accounts payable [ RCFD3068 0l4a
b Deferred compensation habihties . RCFDCO11 0f4b
¢ Dividends declared but not yet payable RCFD2932 Olac
d Dervatives with a negative farr valye held for purposes other than trading RCFDCO12 731,853 44
e Disclose component and the dollar amount of that companent P k de
1 Describe component TEXT3552 dat
2 Amount of component RCFD3552 4e2
f Disclose component and the doliar amount of that component A O 4f
1 Describe component TEXT3553 4f1
2 Amount of component RCFD3553 Q412
g Disclose component and the dollar amount of that component A S B A T
1 Describe compenent TEXT3554 491
2 Amount of companent RCFD3554 0492
5 Total RCFD2930 3,974,032 5
5 For sawngs banks, include "dividends” accrued and unpaid on deposits

2 Sae discussion of deferred income taxes in Glossary entry on "ncome taxes "



HSBC BANK USA, NATIONAL ASSOCIATION FFIEC 031
RSSD-ID 413208 Report Date 12/31/2016

Last Updated on 4/16/2019 38

Schedule RC-H - Selected Balance Sheet Items for Domestic Offices

Dollar amounts in thousands

1 Not applicable 1
2 Not applicable . 2
3 Secunites purchased under agreements to resell . RCONBS89 30,022,758|3
4 Securities sold under agreements to repurchase RCONB995 3,672,481|4
5 Other borrowed money RCON3190 10,002,757| 5
EITHER RCON2163 0|6
6 Net due from own foreign offices, Edge and Agreement subsidiaries, and IBFs

'?RN‘* due to own foreign offices, Edge and Agreement subsidiaries, and IBFs RCONzS41 12,628,625(7
8 Total assets {(excludes net due from foreign offices, Edge and Agreement subsidianes, and IBFs) RCON2192 193,902,244| 8
9 Total hiabiliies (excludes net due to foreign offices, Edge and Agreement subsidianies, and IBFs) RCON3129 157,700,980| 9

{Column A} Amortized Cost of {Column 8} Fair Value of
Dollar amounts in thousands| Held-to-Maturity Securities Available-for-Sale Securities

10 US Treasury securites RCOND211 0| RCON1287 20,908,855| 10
11 US Government agency obligations (exclude mortgage-backed securities) RCON8492 0| RCON84g95 4,236,600 11
12 Securites 1ssued by states and poltical subdivisions in the U S . RCONB426 12,912 RCONB43g g 12
13 Mortgage-backed securities (MBS) I 13
a Mortgage pass-through securties l . 13a
1 Issued or guaranteed by FNMA, FHLMC, or GNMA . RCONG389 5,018,026 RCONG390 7,464,137|13a1
2 Other mortgage pass-through securilies . .| RCON1709 8| RCON1713 162(13a2
b Other mortgage-backed securities (include CMOs, REMICs, and stripped MBS) I:E 13b
1 lssued or guaranteed by L S Government agencies or sponsored agencies’ RCONG393 6,416,874 RCONG394 3,454,794( 13 b1
2 All other mortgage-backed securhes . RCON1733 5,420 RCON173s6 01352
;:seot‘fl‘aearci?e:lnesse‘gjﬂigs?ecurmes (Include domestic structured financial products and dGmESl‘IC RCONGIST ol rReonaaes 166,118 14
;:sgft::rc:‘t;r:Ig;\c&f;l;tess?curllles (s)nclude foreign structured financial preducts and foreign , RCONG309 ol rconcace 520,559 15
15t s and s sy et wih ey s — [reowen | wsseet]
17 Totat held-to-maturity and available-for-sale securties (sum of tems 10 through 16) RCON1754 11,453,232 RCON1773 36,904,886 17

Dollar amounts in thousands

18 Equity securites that do not have readily determunable far values RCON1752 968,066 12
Schedule RC-l - Assets and Liabilities of IBFs
To be complated only by banks with 18Fs and other “foreign” offices
Dollar amounts in thousands
1 Total IBF assets of the consalidated bank (component of Schedule RC, tem 12} RCFN2133 604,022| 1
2 Total IBF labilities (component of Schedule RG, tem 21} RCFN2898 13,846,685| 2
1 US Government agencies include, but are not hmited to such agencies as the Government National Mortgage Assaciation (GKMA), the Federal Deposit Insurance Corperation {FDIC), and

the Natianal Credit Umen Adminisiration (NCUA) U S Govemment-sponsored agencies include, but are not kmited to, such agenaes as the Federal Home Loan Mortgage Corparation (FHLMC)
and the Federal Naticnal Mortgage Association {(FNMA)
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Schedule RC-K - Quarterly Averages
Dollar amounts in thousands
1 Interest-bearing balances due from depository institutions. RCFD3381 25,939,899| 1
2 US Treasury securtties and U S Government agency obligations (excluding mortgage-backed securties)?, RCFDB558 26,614,318( 2
3 Mortgage-backed securties” RCFDBS59 25,178,145|3
4_ All other securtties (iIncludes securties issued by states and political subdmisions in the US ) . RCFDBS60 1,183,785 4
5 Federal funds sold and securities purchased under agreements to resell RCFD3365 16,656,697 | 5
6 Loans ) i I L
a Loans in domestic offices o L w " 16a

1 Total loans
2 Loans secured by real estate-
a Loans secured by 1-4 family residential properties
b All gther lgans secured by real estate .
3. Loans to inance agncultural production and other loans to farmers
4 Commercial and industrial loans
5 Loans 1o individuals for household, famuly, and other personal expenditures

a Credt cards.

b Other {includes revolving credit plans other than credit cards, automabile loans, and other consumer
loans)... . .
b Total loans in foreign offices, Edge and Agreement subsidiaries, and IBF
7 Trading assets
8. Lease financing receivables (net of uneamed income)

9 Tota! assets?

10 [nterest-bearmg transaction accounts in domestic offices (interest-beanng demand deposits, NOW accounts, ATS
accounts, and teiephone and preauthorized transfer accounts) . .

11 Nontransaction accounts in domestic cffices
a Savings deposits {includes MMDAs)
b Time deposits of $100,000 or more
¢ Time deposis of less than $100,000
12 Interest-bearing deposits in foreign offices, EDGE and Agreement subsidaries, and IBFs
13 Federal funds purchased and securities sold under agreements to repurchase
14 Other borrowed money (includes mortgage indebtedness and obligations under caprtalized leases)

Quartery averages for alt debt securities should be based on amortized cost

value, and equity securities withput readily determinable fair values at historical cost

72,740,251

SR

iR :
RCON3465 19,526,000
RCON3466 11,156,528
RCON3386 101,692
RCON3387 31,087,987
RS LR
RCONBS61 670,120
RCONBS562 297,254
RCFN3360 942,120
" RCFD3401 22,034,091
RCFD3484 0
RCFD3368 199,998,756
RCON3485 18,327,031

o

W b
Ry

!

- f:i'g‘

1o
APk

RCONBS63 66,369,724
RCONAS14 23,990,093
RCONAS29 10,090,351
| RCFn3404 11,282,859
RCFD3353 4,593,016
JCFDBSS 10,977,119

The quarterly average for total assets should reflect all debt secunties (not held for trading) at amortized cost, equity secunties with readily determinable far values at the lower of cost or far
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Please read carefully the instructions for the preparation of Schedule RC-L Some of the amounts reported in Schedule RC-L are regarded as volume indicators and niot

necessanly as measures of nsk.
Dollar amounts in thousands

1 Unused commitments
a Revolving, open-end lines secured by 1-4 famtly residential properties, 1 @ , home equity lines

flems 1 a (1) and 1 a (2) are to be completed for the Decernber report only

1 Unused commiiments for Home Equity Conversion Mortgage (HECM) reverse mortgages outstanding that
are held for investment in domestic offices (included n item 1 a above)

2 Unused commitments for proprietary reverse mortgages outstanding that are held for investment m domestic
offices {included in tem 1 a above)

b Credit card ines (Sum of items 1 b (1) and 1 b (2) must equal tem 1 b}

Htems 1 6 (1} and 1 b {2) are to be completed by banks with either 8300 mithon or more in lotal assets or $300 mufion or more
n credit card hnes (Sum of lems 1 & (1) and 1 b (2) must equal tem 1 b)

1 Unused consumer credit card hnes
2 Other unused credit card lines
¢ Commitments to fund commercial real estate, construction, and land development loans
1 Secured hy real estate
a 1-4 family residential construction loan commitments
b Commercial real estate, other construction loan, and land development ioan commitments
2 Not secured by real estate
d Securities underwriting
e Other unused commitments
1 Commercial and industrial loans
2 Loans to financial institutions
3 All other unused commitments
2 Financial standby letters of credit and foreign office guarantees

ltem 2 a 15 to be completed by banks with $1 bilion or more in total assets
a Amount of financial standby letters of credit conveyed to others

3 Performance standby letters of credit and foreign office guarantees
Jtem 3 a 1s to be completed by banks with 31 bilon or more in {otal assets
a Amount of performance standby letters of crednt conveyed to others

4 Commerciat and similar tetters of credi
5 Not applicable

& Securties lent and borrowed
a Securities lent (including customers' securites lent where the customer 1s ndemnified against loss by the
reporting bank}

b Securties borrowed

1
RCFD3814 1,063,063(1a
RCONJATT 0f1a1
RCONJ478 of1az
RCFD3815 5,706,807|1b
RCFDJ455 4,977,750 1b1
RCFDJ456 729,057 |1b2
1c
1c1
RCFDF164 Df1c1a
RCFDF165 1,544,005 1c1b
RCFDB550 568,323| tc2
RCFD3817 0f1¢q
1e
RCFDJ457 55,827,097 1e1
RCFDJ458 14,078,711| 1e2
RCFDJ459 2,814,334|1e2
RCFD3819 5,742,584( 2
RCFD3820 319,983|2a
RCFD3821 3,050,494 (3
RCFD3822 B1,807(3a
RCFD3411 242,423 4
- 5
6
RCFD3433 0|6a
RCFD3432 0|6b

{Column A) Sold Protection (Column B) Purchased
Dollar amounts in thousands Protection
7 Credn derivatives I X

a Netional amounts I i
1 Credit default swaps RCFDC963 55,904,281 RCFDCY96Y 57,643,638
2 Total returm swaps RCFDCS70 3,094,889| RCFDCST1 8,384,796
3 Credit options RCFDCOT2 0| RCFDC973 ]
4 Other credit derivatives ROFDCOT4 0| RCFDCO75 0

b Gross farr values l
1 Gross positive far value RCFDC219 356,112| RCFDC221 1,249,828
2 Gross negative far value RCFDC220 1,053,478| RCFDC2z2 398,769

7a
7ai
7a2
7a3
7a4
76
7b1
702
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Dollar amounts in thousands
¢ Notional amounts by regulatory capital treatment ! o . re
1 Positions covered under the Market Risk Rule. L 3 \ o fzen
a Sold protection RCFDGA01 56,383,518|7c1a
b Purchased protection. . RCFDG402 58,246,474! 7c1b
2 Afl other positions IR oo e _“_ ~, o |7ez
a Sold protection RCFDGA403 2,615,652|7c2a
b Purchased protection that s recognized as a guaraniee for regulatory capital purposes RCFDG404 810,000 7c2b
¢ Purchased protection that is not recognized as a guarantee for regulatory capital purposes RCFDGA405 6,971,960]7c2¢

{Calumn Aj Remaining

(Column B) Remaining

(Cotumn C} Remaining

Maturity of OneYear or |Maturity of Over One Year| Maturity of Over Five
Doltar amounts in thousands Through Five Years Years
] EISELA A S A MR e
d Notional amounts by remaining maturity” SRR L stk wine E ] T d
1 Sold credit protection 2 f &3”3‘33;” S T 7

a_Investment grade
b Subinvestment grade

2 Purchased credn protection 3
& Investment grade

b Subinvestment grade.

265,800 7a1a

RCFDG408 |  10,752,701| RCFDG407 10,231,084 RCFDG408
RCFDGA0S r;12.8’94,7'91 RCFOG41C | 23,690,731 RCFDG411 1,164,063( 7d1h
RCFDG412 12,228,950| RCFDG413 9,813,649| RCFDG414 959,437 | 7a2a
RCFDGA15 12,375,638| RCFDG416 | 23,576,497 RCFDG#17

7,074,263 7420
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8 Spot foreign exchange contracts . . .
9 All other off-balance sheet labilittes (exclude derivatives) {itemize and describe each component of this tem over
25% of Schedule RG, item 27 a, "Total bank equity capraf) . .

a Not applicable
b Commstments t¢ purchase when-issued securties
¢ Standby letters of credit issued by another party (e g , a Federal Home Loan Bank) on the bank's behalf
d Disclose component and the dollar amount of that component
1 Describe component
2 Amount of component
€ Disclose component and the dollar amount of that component
1 Descnibe component
2 Amount of component

f Disclose component and the dollar amount of that component

[(TEXT3557)

10 All other off-balance sheet assets (exclude derwatives) (temize and describe each component of this tem over
25% of Schedule RC, tem 27 a, "Total bark equity capital™) .

a Commuments to sell when-issued securties

b Disclose component and the dollar amount of that component
1 Describg component
2 Amount of component

¢ Disclose component angd the doltar amount of that component
1 Descnbe component
2 Amount of component

d Disclose component and the dollar amount of that component
1 Descrnibe component
2 Amount of component

e Disclose component and the dollar amount of that component
1 Describe component
2 Amount of component

11 Year-to-date merchant credit card sales volume
a Sales for which the reporting bank 1s the acquiring bank
b Sales for which the reporting bank Is the agent bank with nisk

RCFD8765 34,564,761

RCFD3430 0

RCFD3434 0

RCFDC978 0

TEXT3555

RCFD3555 0

TEXT3556

RCFD3556 0
i RCFD3557 0

-

RCFD5591 0

RCFD3435 0

TEXT5592

RCFD5592 0

TEXT5593

RCFDS5593 0

TEXT5594

RCFD5594 0

TEXTS595

RCFD5595 0

RCFDC223 0

RCFDC224 ]

Report Date 12/31/2018

42

o

9a
gb
Sc
gd
gd1
a9dz2
Se
ge1
Se2
9t
911

0a
10h
i0b1
i0b2
10¢
10e1
10c2
104
1041
1woq2
10e
10e1

10e2

1Ma

b

1 Sum of tems 7 ¢ {1){a) and 7 ¢ {2)(a), must equal sum of items 7 a {1} through (4), column A Sum of tems 7 ¢ (1){(b), 7 ¢ (2)(b), and 7 ¢ (2){c) must equal sum of items 7 a {1} through {4},

cetumn B
2 Sum of tems 7 d {1)}a) ang (b), columns A through C, must equal sum of tems 7 a (1) through (4}, column A
3 Sum of tems 7 d (2Ka) ang (b), columns A through C, must equal sum of items 7 a (1) through (4}, column B
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(Column A} Interest ) {Column B) Foreign {Column C) Equity (Column D) ]
Rate Contracts Exchange Contracts | Derivative Contracts |Cemmodity and Other
Dollar amounts In thousands Contracts
12 Gross amounts (e g , notional amounts) ) - R L 7 . ) . |12
a Futures contracts RCFDB693 (288,669,239 [RCFDBE34| 1,334,832(RCFDBEIS O|RCFDB636| 458,478 1z2a
b Forward contracts RCFD8637 (213,065,685 |RCFDB658| 367,003,047 | RCFD869Y 0|RCFD8700( 39,999,359| 12b
¢ Exchange-traded option contracts. H i B Lo snb o D1 )12e
1, Written options RCFD8701| 7,700,188 |RCFD8702 0{RCFDBT03 0 RCFDBT(MF 12¢1
2 Purchased options . RCFD8705 8 668,521 |RCFD8706 O(RCFO870T 0|RCFD8T08 12c2
d Over-the-counter optioh contracts - L e S P R A
1 Written options . RCFOB709| 67,040, 460 RCFDB710| 52,834,359 RCFOBT 11/ 19,381,544 RCFO8712| 102,517( 2at
2 Purchased oplions RCFOB713( 78,380,341 |RCFD8714( 53,245,018 RCFDB7 15[ 23,437,027 (RCFDBY 16 154,117 22
& Swaps . RCF3450 (2,141,563, 175 |RCFD3826 596,963,525 RCFD8?19; 9,087,518(RCFOB7T26 0 12e
b Jg;a' gross potonal amountof denvative conracts hed for FROFDAT2S | 2788,899/04 [ROFDA1Z?| 071280905 [RCFDB123 47,861,997 | RCFD8724( 40,708,982 15
;:r;:‘::s":::r",‘:;ﬁ";:m““' of denvative contracts el for RCFD8725|18,048,1B5|RCFDAT26|  119,915|RCFDE727| 3,964,093|RCFOBT28 8,489 14
:x::er:::t rate swaps where the ?ank has agreed to pay a RCFDASSs| 9,870,408 A:,\%@f :%_%g:) ri?w
15 Gross farr values of derivatve contracts i @’é;‘;y“ ¥ 2 0

a Contracts held for trading
1 Gross positive faw value
2 Gross negative faw value

b Contracts held for purposes other than trading.
1 Gross posfive far value

2 Gross negative far vaiue

Dollar amounts in thousands

16 Over-the counter derivatives

a et current credit exposure
t Fair value of collateral”

1 Cash - US dollar.
2 Cash - Cther currencies

3.U.8 Treasury securities

4. U 8. Government agency and U.S Government'sponsared

agency debt securities.
5. Carporate bonds
6 Equity securibes

7 All other collateral

8 Total far value of collateral (sum of tems 16 b (1)through

)]

RATAREE A b Ak T HFE R iy 159
. |RCFD8733( 31,996,313 |RCFDB734| 24,536,081 |RCFD8735( 1,790,660(RCFD8736 1,055,527 151
RCFD8737(32,414,413|RCFD&738( 23,514,792 |RCFO8738| 1,790,053|RCFD8740 868,688 1522
A R : 3 W, s A A AET
RCFD8741 926,968 [RCFD8T42 GIRCFDB743 143,841|RCFDET44 43 15461
Wacmsus{_-r,zss,asa RCFD8746|  31,634|RCFOBT47| 81,510 Ecmsna{ 46| iz
{Column A} {Column B) {Column C) {Column D} {Column E}
Banks and Moaonoline Hedge Funds Soverelgn Corporations
Securities Firms Financial Governments | and All Qther
Guarantors Coumerpartlas
RCFDG418 CFDG419 RCFDG420 ©a
181,293 109,946 242,163
RCFDG423 RCFDGA424 RCFDG425 RCFDG426 RCFDGSZY |
3,847,392 0 227,382 202,402 1,770,958/
RCFDG428 RCFDGA29 RCFDG430 RCFDG431 RCFDG432 162
240,59% [} 16,479 9 447,036
RCFDG433 RCFDGA34 | RCFDGA35 RCFDG436 RCFDG43Y 16b2
189,123 0 | 32,829 276,801
RCFDG438 RCFDG439 RCFDG440 RCFDG441 RCFDGH42 16ba
114,349 1) 20,832 0 74,734
RCFDG443 RCFDGAa44 RCFDG4A45 RCFDG446 RCFDG447 16b5
& 98,781
RCFDG448 RCFDG449 RCFDG450 RCFDGAS1 RCFDGAS2
ol 42| 1608
RCFDG453 RCFDG454 RGCFDGA465 RCFDGASE RCFDGAST? 167
859,272 3 Q0 211,899
RCFDGASS RCFDG458 RCFDG460 RCFDG464 RCFDG462 1608
5,250,735 Q 297,522 202,402 2,880,853
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Schedule RC-M - Memoranda
Dollar amounts in thousands
1 Extensions of credit by the reportng bank to its executive officers, directors, principal shareholders, and their related 1
interests as of the report date
?e;:?eggfr?;t;:‘?ounl of all extensions of credit to all executive ofﬁcers" directors, principal shareholders, and their RCFD6164 4,315|1a
b Number of executve officers, directors, and principal shareholders to whom the amaunt of all extensions of
credrt by the reporting bank (including extensions of credst to related interests) equals or exceeds the lesser of RCFD6165 2[1p
§500,000 or 5 percent of total capital as defined for this purpose in agency regulations
2 Intangible assets other than goodwill 2
a Mortgage servicing assets . RCFD3164 0|2a
1 Estimated farr value of mortgage servicing assets RCFDAS90 0|2a1
b Purchased credit card relationships and nonmortgage servicing assets RCFDBO26 34,117( 20
c Al other identfiable intangible assets RCFD5507 0j2¢c
d Total (sum of dems 2 a, 2 b, and 2 ¢ (must equal Schedule RC, item 10.b) RCFD0428 34,117| 24
3 Other real estate owned 3
a Construction, land development, and other land In domestic offices RCONS508 G(3a
b Farmland in domestic offices RCON5509 0|3b
c 1-4 family residential properties In domestic offices RCONS510 26,861|3¢
d Multfarmily {5 or more) residential properties in domestic offices RCON55t1 0|34d
e Nonfarm nonresidential properties in domestic offices RCON5512 Q|3e
f Foreclosed properties from “GNMA loans” RCONCET9 gl 3r
g In forewgn offices RCFN5513 Q|3g
h Total {sum of tems 3 a through 3 g) (must equal Schedule RC, tem 7) RCFDZ150 26,861|3n
4 Net applicable 4
& Other borrowed money 5
a Federal Home Loan Bank advances 5a
1 Advances with a remaining maturity or next repncing date of ! Sait
a One year or less RCFDFOS5 5,700,000 5a1a
b Over one year through three years RCFDFO56 Q0isa1b
¢ Over three years through five years RCFDFO57 QG{5atc
d Over five years RCFDFO58 0i5a1d
2 Advances with a remaining maturity of one year or less {included In tem & a (1)(a) above)” RCFD2651 800,000(5a2
3 Structured advances (included in tems 5 a (1)(a) - (d) above) RCFDFOAS 0{5a2
b Other borrowings: 5b
1 Other barmowings with a remaining matunty of next repricing date of * 5p1
a One year or less RCFDF060 4,302,757|5b01a
b Over one year through three years RCFDFOG1 0|5b1b
¢ Over three years through five years RCFDFO62 0|501¢c
d Over five years RCFDFO62 0|sb1d
2 Other borrowings with a remaining maturdy of one year or less (included in tem 5 b (1)(a) above)? RCFDB571 216,452| 5b2
¢ Total (sum of items & a {1)(a)-(d) and dems 5 b (1){a}-(d)) (must equal Schedule RC, tem 16) RCFD3190 10,002,757 5¢
€ Does the reporting bank sell private label or third party mutual funds and annuities? RGFDR569 Yes|6
7 Assets under the reporting bank's management in proprietary mutual funds and annuities RCFDBS70 12,979,904 7
8 Internet Web site addresses and physical office trade names 8
a Uniform Resource Locator (URL) of the reporting institution's primary Internet Web site (horme page), if any TEXTA087 8a
(Example www examplebank com) .
1 Report fixed-rate advances by remaming matunty and floatng-rate advances by next reprncing date
2 R:;Dﬂ both fixed- and floating-rate advances by remaining matunty Exclude floating-rate advances with a next repricing date of one year of less that have a remaining matunity of over one
3 yRepol‘l fixed-rate other borrowings by remaiming matunity and floating-rate other borrewings by next repncing date
4 Report both fixed- and floating-rate other borrowings by remaining matunty Exclude floating rate other borrowings with a next repricing date of one year or lgss that have a remaining maturity

of over cne year

Report Date 12/31/2016
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Dollar amounts in thousands

b URLs of all other public-facing Internet Web sites that the reporting insttution yses o accept or solicit deposits
from the public, if any (Example www exampiebank biz} 1

1 URL 1
URL 2
URL 3
URL 4.
URLS
URL 6
URL 7
URL 8
9 URL 9 .
10 URL 10

¢ Trade names other than the reportlng msmutlon s legal tile used to |den\|fy one or more of the instiution's
physical offices at which are ac: d or from the public, ff any

@ N s W N

FFIEC 031
Report Date 12/31/2016
45
8h
TEQ1N528 0|BbY
TEO2NS28 [ H
TEO3N528 DETE]
TEO4NS528 0|8b4
TEG5N528 Q[8b5
TECG6NS28 Di8be
TEO7TNS28 [Ty
Teoswsas | olabs
TEO9N528 oleve
TE10NS28 0|8v10

v e A
1 Trade name 1 TEO1N529 0jact
2 Trade name 2 . TEO2N529 Olscz
3 Trade name 3 TEO3INS29 ﬂ 8c3
4 Trade name 4 TEO4N529 QfBc4
5 Trade name 5 TEOSNS529 QlBcs
6 Trade name & TEOSN529 Qfscs
9 Do any of the bark's Internet Web sites have transactional capabmty 1 e, allow the bank’s customers lo execute RCFD4088
transactions on their accounts through the Web site? . .
10 Secured llabilties M@Q?jh‘ g T
E1|4Aarr)loum of "Federal funds purchaseé |n‘domest|c offices” th‘al .are set?ured (included in Schedule RC, tem RCONFOB4
b Arnount of "Other borrowings” that are secured (included in Schedule RC-M, tems S b (1)) - (d)) RCFDF085 0} 10b
; "ln :?ac:eascgeu:'a:: act as trustee or custodian for Individual Retrement Accounts, Health Savmgs Accounts, and other RCONGA63 Yes| 11
;imDhC;esse t::: sb::l:(mplret;v’:de Cuslody. safekeeplng or c?ther services invelving the acceplanCe of orders for the sale or RCONGA464 Yes| 12
13 Assets covered by loss-sharing agreements with the FDIC g R R B R e g
a Loans and leases (ncluded in Schedule RC, tems 4 a2 and 4 b) e ; 3 13a
1 Loans secured by real estate in domestic offices A 3 i 1321
a. Consiruction, land development, and other Jand loans & i = 13ata
1 1-4 family residential construction loans RCONK169 0} 12at1a1
2 Other construction loans and all land development and other land loans RCONK170 0l 13a1a2
b Secured by farmland . RCONK171 0l13a1b
c Secured by 1-4 family residential properties dnioF o “‘% b B ¥ iR 13alc
;f R::zl‘;ung open-end loans secured by 1-4 famlly residential propemas anAd exl.e‘nded tfnd?r Allnes RCONK{72 ol 13a1cs
2 Closed-end loans secured by 1-4 family residential properties : 0 13atc2
a. Secured by first liens RCONK173 0| 13a102a
b Secured by junior liens RCONK174 0| 13a1c20
d Secured by multfamily (5 or more) residential properties RCONK175 0|13a1d
e Secured by nonfarm nonresidential properties A 'L 13ate
1 Loans secured by owner-occupied nonfarm nonresidential properties . RCONKWG U] 13ate1
2 Loans secured by other nonfarm nonresidential properties RCONK177 0f 13a1e2
2 Loans to finance agncultural production and other loans to farmers RCFDX178 D{13a2
3 Commercial and indusirial loans . RCFDK179 0] 13a3
4 Loans to individuals for househald, family, and other personal expenditures 13a4
a Credn cards. RCFDK180 0|13a4a
—
b Automobile loans RCFDK181 [REETR
1 Report only hughest level URLS (for exampis, report www examplebank biz, but do not alse report www examplebank zichecking) Report each top level doman name used (for example,

report both www p Wk biz and www kK nat)
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Dollar amounts in thousands
¢ Other (includes revolving credit plans other than credit cards and other consumer loans) RCFDK182 0| 13a4c
& All other loans and all leases RCFDK183 0f13a5
b Other real estate owned (ncluded in Schedule RC, tem 7) 13b
1 Construction, land development, and other land in domestic offices RCONK187 0f13bt
2 Farmiland i domestic offices RCONK188 0f13b2
3 1-4 family residential properties in domestic offices RCONK189 0f15b3
4 Multfamily (5 or more) residential properties in domestic offices RCONK190 0j13b4
5 Nonfarm nonresidential properties in domestic offices RCONK191 0[13b5
6 In foregn offices RCFNK260 0}13b6
7 Portion of covered other real estate owned lncluded in items 13 b (1) through (6) above that 1s protected RCFDK192 ol 1307
by FDIC loss-sharing agreements .
¢ Debt securties (included in Schedule RC, tems 2 a and 2 b} RCFDJ461 0 13c
d Other assets (exclude FDIC loss-sharing indemniication assets) RCFD.J462 0f13d
14 Captive insurance and remsurance subsidiaries 14
a Total assets of captive insurance subsidiaries’ RCFDK193 0f14a
b. Total assets of captive reinsurance subsidiaries” RCFDK194 0[14b
ftem 155 to be completed by institutions that are required or have elected lo be treated as a Quakfied Thnft Lender 15
15 Qualfied Thrift Lender (QTL) test
a Does the institution use the Home Owners’ Loan Act (HOLA} QTL test or the Internal Revenue Service Domestic
Building and Loan Association (IRS DBLA) test to determine s QTL comphance? (for the HOLA QTL. test, enter RCONL133 NR|15a
1, for the IRS DBLA test, enter 2)
b Has the institubon been in compliance with the HOLA QTL test as of each month end during the quarter or the RCONL135 NR| 156
IRS DBLA test for its most recent taxable year, as applicable?
Htem 16 & and, f appropnale, items 186 ¢ and 16 d are te be completed semannualiy i the Jure and December reports only item 16 bis
to be completed annually in the June repor! only 16
16 International remttance transfers offered to consumers
a As of the report date, did your instdution offer to consumers in any state any of the following mechanisms for 68
sending international remittance transfers?
1 international wire transfers RCONN517 Yes| 16at
2 International ACH transactions RCONN518 No| 16a2
3 Cther proprietary services operated by your institution RCONN519 No|16a3
4 Other propretary services operated by another party RCOMNN520 No|16a4
b Did your institution provide mere than 100 nternational remittance transfers n the previous calendar year or
does your institution estimate that it will provide more than 100 mternational remittance transfers in the current RCONN521 NR| 168
calendar year? .
tems 16 ¢ and 16 d are to be compieted by insttutions that answered “Yes” o siem 16 b i the curren! report or, if item 16 b 1s not
required to be completed in the current report, mt the most recent pnor report 11 which em 15 b was required fo be completed
¢ Indicate which of the mechanisms described in items 16 a (1), (2), and (3) above is the mecharmism that your
institution estimates accounted for the largest number of infernational remittance transfers your insitution provided RCONNS22 1| 186¢
during the two calendar quarters ending on the report date (For international wire transfers, enter 1, for international
ACH fransactions, enter 2, for other proprietary services operated by your mstitution, enter 3 if your inststution
did not provide any international remittance transfers using the mechanisms descnibed in tems 16 a (1), (2), and
(3} above during the two calendar quarters ending on the report date, enter 0 ).
d Estimated number and dollar value of international remtance transfers provided by your nstitution during the 64
two calendar quarters ending on the report date N .
1 Estimated number of international remittance transfers RCONN523 87362 16d1
2 Estimated dollar value of international remittance transfers RCONNS24 1,310,525{ 1642
;Eesg{lrcl)arllted number of nternational remittance transfers for which your institution apphed the temporary RCONNS2T 5801|1643

(TEXT4087) www banking us hsbc.com

2

Report total assets befora eliminating intercompany transactions between the consohidated Insurance or reinsurance subsidiary and other offices or consolidated subsidiaries of the reporting

bank
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Schedule RC-N - Past Due and Nonaccrual Loans Leases and Other Assets

through 89 days and stili | days or more and stilf

{Column A) Pastdue 30 | (Column B) Past due 90 | (Column C) Nonaccrual

Dollar amounts in thousands accruing aceruing

1 Loans secured by real estate

a Construction, land development, and other land loans in domestic

offices : 2. ;
1 1-4 family residential construction loans RCONF172 0| RCONF174 0| RCONF176 4]
.foaczllger construction joans and all fand deveiopment and other {and RCONF173 1,334| RCONF175 o| RconF177 0
b. Secured by farmland in domestic offices . . . RCON3493 0] RCON3494 0] RCON3495 0
c. Secured by 1-4 family residential properties in domestic offices s fz:*i‘?i ] ; ; y
1 Revolving, open-end loans secured by 1-4 family residential
properties and extended under iines of credrt. . RCONS396 6,753 RCONS52399 0
2 Cfosed-end ioans secured by 1-4 family residentiai properties o Rl de v
a Secured by first fiens . ... . .. . [RCONC238 321,819 RCONC237 RCONC220 an, 969
b Secured by jumior kens . RCONC238 1,575) RCONC239 0| RCONC230 15,585
gﬁﬁ;csured by mumfamlly (5 or more) residental propemes n domestic RCON499 6| RCON3500 ol RCON3S0T 148
y o . R = R
¢ Secured by nonfarm nonresidennal properties in domestic offices o f.,a i i gy "’31&.;’”: a '}‘ m}} 4 he i&; ,g,ie’ ;L
1 Loans secured by owner-occupied nonfarm nonresidential RCONF178 5,892| RCONF180 0| RCONF182 11,565
properties.... e e e e v e O
2 Loans secured by other nonfarm nonresidential properhes . RCGONF179 903| RCONF181 0| RCONF183 35,919

f In foreign offices RCFNB572 0| RCFNBS73 RCFNB574

2 Loans to depository institutions and acceptances of other banks

RCFD5378 RCF05379

RCFDS377

a To US banks and other U S depostory insttutions
b To foreign banks . .. . ) L RCFD5380 0| RCFDS5381 0| rRCFD5382 0
3 Loans to finance agricultural production and other loans to tarmers RCFD1594 0| RCFD1597 0| RCFD1583 0
4 Commercial and Industnal loans i G S e e & e
a To U S addressees (domicile) L RCFD1251 32,508 RCFD1252 1,243\ RCFD1253 268,754
b To non-U § addressees (domicie) . RCFD1254 4,550| RCFD1255 456,331
— J
5 Loans to individuals for household, family, and other personal expenditures b ; |
a Gredit cards P . . . .| RCFDBS57S 8,951| RCFDB576 10,075) RCFDB577 0
b Automobile loans RCFDK213 0| RCFDK214 0) RCFDK215 0
¢ Cther (includes revolving credrt plans other than credit cards and other RCFDK216 9,103| rerFok217 7,451] RCFDK218 0
consumer loans) .
6 Loans to foreign governments and official nstitutions . RCFD5389 0] RCFD5390 0] RCFDS5391 0
7. All other loans... e e e e e et e e e ... | RCFD5459 23,292| RCFD5460 300]| RCFD5461 9,870

8 Lease financing recevables

a Leases to ndividuals for household, famlly. and other perschal RCFDF166 0] RcFOF167 ol ReFDF1B8 6
expencditures _ . . .
b All other leases ., ... . . RCFDOF 169 0| RCFOF170 0| RCFOF171 Q
9. Debt securittes and ather assets (excrude other real estate owned and ather RCFD3505 ol rRcED3506 0| RCFD3s507 0
repossessed assets)
10 Loans and leases reported n |lem5 1 through 2 above that are wholly or
partiatly guaranteed by the U S Government, excluding foans and ieases RCFDKO36 83,223( RCFOKO37 §,610| RCFOKO038 612
covered by loss-sharing agreements with the FDIC
a Guaranteed portion of loans and leases ncluded in dem 10 above
excluding rebooked "GNMA loans” RCFDKO039 §,583| RCFDK040 5,412 RCFOKD41 595
b. Rebooked "GNMA loans" that have been ’eP”"’"*“ed or are "“"g’b’e RCFDK042 77,339| RCFDK043 0| RCFDK044 0

for repurchase ncluded in tem 10 above.

11 Loans and leases reported in items 1 through 8 above that are covered by &
loss-sharing agreements with the FDIC-

a Loans secured by real estate in dormestic offices.
1 Construchen, land development, and other land loans
a. 1-4 family residential construction loans .. . . | RCONKD4S 0] RCONKO46 0] RCONK047 0
b Other construction loans and all land uevelnpmem and other RCONKG48 ol RconKods ol RCONKOSG o
land loans L . .
2 Secured by farmland . o A RCONKO51 0] RCONK052 0} RCONK053 [+]

4a

4b

Sa
5b

5o

112
al

1ala

Hath

Maz
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{Column A} Past due 30 | {Column B) Past due 90 | {Column C) Nonacerual
through 89 days and still | days or more and still
Doliar amounts in thousands accruing accruing
3 Secured by 1-4 family residential properties Na3
a Revolving, open-end [oans secured by 1-4 family residential RCONKD54 o| rcoNKosSs o| ReoNKoEE o 1zza
properbes and extended under hines of credit
b Closed-end loans secured by 1-4 family residential properties N
1 Secured by first liens RCONKOS7 0| RCONKOS8 | RCONKOD59 0f 1
2 Secured by Jumior hens RCONKQ60 0| RCONKOG1 0| RCONKO62 by o)
4 Secured by multfamily (5 or more) residential properties RCONKO083 0| RCONKO0B4 0| RCONKO065 Q| 11a4
5 Secured by nonfarm nonresidential properties as
a Loans secured by owner-occupied nonfarm nonresidential RCONKOES 0! RCONKoB7 0| RCONKosE o trama
properties . .
b Loans secured by other nonfarm nonresidential properties RCONK069 0] RCONKO70 O RCONKO71 0| tash
b Loans ta finance agricuttural production and other loans to farmers RGFDKO72 0| RCFDKO73 0| RCFDKO74 0] 1b
¢ Commercial and industrial loans A RCFDKO?75 0| RCFDKO76 0| RCFDKO77 0f11¢c
d Loans to individuals for household, family, and other personal e
expenditures
i Credd cards RCFDKO78 0| RCFDKO79 0| RCFDKoO8O Qf 11a1
2 Automobile loans N . | RCFDKO81 0| RCFDKO082 0| RCFDKO83 0] 1d2
3 Other (includes revohing credit plans other than credit cards and RCFDK084 0| RCFDKOSS 0! RCFDKOS6 ¢ 1142
other consumer loans).
e All other loans and all leases RCFDKOB7 0| RCFDKD88 0| RCFDKOB9 0| 11e
f Portion of covered loans and leases included in tems 11 athrough 11 e FDK103 RCF 11f
above that 1s protected by FDIC, loss-sharing agreements RCFDK102 0| RCFD 0 Dic104 0
1 Loans restructured in troubled debt restructurings included in Schedule
RC-N, #tems 1 threugh 7, above (ang not reported in Schedule RC-C, Part 1, M1
Memeorandum stem 1) N
a Caonstruction, land development, and other land loans in domestic R M1ia
offices
1 1-4 famly residential construction loans RCONK105 0| RCONK106 O RCONK107 0| mtat
;'Zoaontrs}er construction leans and all land development and other land RCONK108 ol Rconkiog ol rconk110 ol miaz
b Loans secured by 1-4 family residential properties in domestic offices | RCONFG61 119,972 RCONF662 0| RCONF&63 277,124\ M1b
gﬁ“;‘icsured by muttifamily (5 or more) residential properties in domestic RCONK111 0! RCONK112 o| Rconk112 olMic
d Secured by nonfarm nonresidential properties 1n domestic offices: L. - - M1d
1 Loans secured by owner-oceupled nonfarm nonresidential RCONK114 0| RconK115 0| RCONK116 o| Mt
properties
2 Loans secured by other honfarm nonresidential properties RCONK117 0| RCONK118 0] RCONK119 31,650 M2
& Commercial and industnal loans AN I R .y mire
1 To US addressees (domicile) RCFDK120 0| RCFDK121 0| RCFDK122 242,162 M1e
2 Tonon-U $ addressees {domicile) RCFDK123 0| RCFDK124 0| RCFDK125 0| Mie2
f All other loans {include loans 1o individuals for household, family, and RCFDK126 236| RCFDK127 264| RCFDK128 0|m1t
other personal expenditures) .
termize loan calegenes mcluded i Memorandum fem 1 f, above that exceed
10 percent of total loans restructyred in troubled debt restructunings that are past
due 30 days or more or in nonaccrual status {sum of Memorandum tems 1 a RCONK130 0| RCONK131 0| RCONK132 0| mit1
through 1 1, columis A through ©)
1 Loans secured by farmlandg in domestic offices
2 Not applicable ) M1E2
%rlac::;s to finance agncultural production and other loans to RCFDK138 o| RcFOK139 o| RCFDK140 ol misa
4 Loans to ndwiduals for household, family, and other personal M4
expenditures ‘ . i
a Credtt cards RCFDK274 0| RCFDKZ275 264| RCFDK276 0| MiMa
b Automobile loans RCFDK277 0| RCFDK278 0| RCFDK279 0 Mg
¢ Other (iIncludes revolving credit plans other than credit cards RCFDK280 0| reFDK281 o| rRoFDKze2 0/ Migtc
and other consumer loans)
2 Loans to finance commercial real estate, construction, and land development
activities {not secured by reat estate) included in Schedule RC-N, tems 4 and | RCFD6558 0| RCFD6559 0 RCFDB580 oMz
7, above
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—
{Column A} Past due 30 | (Column B} Past due 90 | {Column C} Nonacerual
through 89 days and still } days or more and still
Dollar amounts in thousands accruing accruing

3 Loans secured by real estate o non-U S addressees (domlcﬂe) (mcluded 4 D1 24 5
1n Schedute RC-N, item 1, above) o RCFD1248 G| RCFD1249 0| RCFD1250 o|m3
4. Not apphcable s . o “Iuma
5 Loans and leases held for sale and 0ans measured at fair value (ncluded o o " M5
n Schedule RC-N, tems 1 through 8, above) et ton o - ]

a Loans and leases held for sale RCFDC240 RCFDC241 Q RCFDCZ26 M5a

b Loans measured at far value w . R i g;? PR S \‘ N e M5b

1 Fair vaiue RCFDFE664 0 RCFDFGBS 1] RCFDFBGG M5h1
—
2 Unpaid principal balance . RCFDF667 ﬂ RCFDF868 Q| RCFDFE69 0! Manz
{Column A) Past due 30 through | (Column B) Past due 90 days or
Dollar amounts in thousands 86 days more
6 Derivative contracts Far value of amounts carried as assets RCFD3529 ! 0 RCFD3530J 0|Ms
Dollar amounts in thousands

7. Additions to nonaccrual assets during the quarter RCFDC410 283,200 M7
8 MNonaccrual assets sold duning the quarter L RCFDC411 87,066 M8

Dollar amounts in thousands

(Column A) Past dus 30
through 89 days and still

9 Purchased credi-impaired foans accounted for In accordance with FASE
ASC 310-20 (farmer AICPA Stament of Position 03-3)

a Outstanding balance
b Amount included in Schedule RC-N, tems 1 through 7, above

accrulng

RCFDL183 13 815

days or more and still
accruing

RCFDL184

(Calumn B} Past due 9§

{Cotumn C} Nonaccrual

RCFDL185% M%a

| RCFDL186

9,483

RCFDL187

M8b

RCFDL 188
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Schedule RC-O - Other Data for Deposit Insurance and FICO Assessments

All FDIC-insured depository institutions must complete ifems 1 through 9, 10, and 11, Memarandum item 1, and, if apphcable, item 9 a, Memorandum rtems 2, 3, and 6
through 18 each quarter Unless otherwise indicated, complete items 1 through 11 and Memorandum items 1 through 3 on an “unconsofidated singte FDIC certificate number

basis” {see instructions) and complete Memorandum items 6 through 18 on a fully consolidated basts
Dollar amounts in thousands

1 Total deposit habilities before exclusions (gross) as defined in Section 3(I) of the Federal Deposrl Insurance Act and
FDIC regulations. .
2 Total aliowable exclusions, mciudmg interest accrued and unpaid on allowable exclusions (Including foreign
deposits) . B

3 Total foreign deposits, including interest accrued and unpaid thereon (Included in item 2 above)
4 Average consolidated total assets for the calendar quarter

a Averaging method used (for daily averaging, enter 1, for weekly averaging, enter 2}
5 Average tangible equity for the calendar quarter1

& Holdings of long-term unsecured debt 1ssued by other FDIC-insured depository institutions

7 Unsecured "Other borrowings" with a remaming maturity of (sum of items 7 a through 7 d must be less than or equal
to Schedule RC-M, dems 5 b (1)(a}-(d) minus tem 10 b)

a One year or less
b Over one year through three years
¢ Qver three years through five years

d Over five years
8 Subordinated notes and debentures with a remaining maturity of (sum of items 8 a through 8 d must equal Schedule
RC, tem 19)

a One year or less
b Cver one year through three years
c Qver three years through five years
d Over five years
9 Reciprocal brokered deposits (included in Schedule RC-E, part |, Memorandum ttem 1 b)

ttem 9 &5 to be completed on a fully cor d basis by alf 15 that own msured ery institution

a Fully conschkdated reciprocal brokered deposits
10 Banker's bank certfication Does the reporting nstitution meet both the statutory defimtion of 2 banker's bank and
the business conduct test set forth in FDIC regulations? if the answer to tem 10 is "YES," complete items 10 a and

t0h
If the answer to item 10 1s "YES,” compiele tems 10 a and 10 b
a Banker's bank deduction

b Banker's bank deduction imit
11 Custodial bank certification Does the reporting institution meet the definiron ofa custodial bank set forth in FOIC
regulations? If the answer to termn 11 15 "YES," complete tems 11 a and 11 b .

If the answer to itern 11 1s "YES,” compiete items 11 a and 115
a Custodial bank deduction

b Custodal bank deduction hmit

1 Total depostt habilties of the bank (including related interest accrued and unpaid) less allowable exclusions (mcludung
related interest accrued and unpaid) (sum of Memorandum ttems 1 a (1), 1 b (1), 1 ¢ (1), and 1 d {1) must equal
Schedule RC-0O, tem 1 less tem 2)

a Deposit accounts (excluding retrement accounts) of $250,000 or less 1
1 Amount of deposit accounts (excluding retrement accounts) of $250,000 or less
2 Number of deposit accounts (excluding retirement accounts) of $250,000 or less

b Deposit accounts {excluding retrement accounts} of more than $250,000 1

1 Amount of deposit accounts (excluding retrement accounts) of more than $280,000 RCONF051 109,729,534|M1b1
2 Number of deposit accounts (excluding retirement accounts) of more than $250,000 RCONF052 31376 Mib2
¢ Retrement deposit accounts of $250,000 or less 1 Mic
1 Amount of retirement deposit accounts of $250,000 or less RCONF045 0|M1ct
2 Number of retirement deposit accounts of $250,000 or less RCONF046 OjM1c2
d Retirement deposit accounts of more than $250,000 1 M1d
1 Ameount of retirement deposit accounts of more than $250,000 RCONFQ47 Oimidd
1 See instructions for averaging methods For deposit insurance assessment purposes, tangible eguity 1s defined as Tier 1 capital as set forth in the banking agencies’ regulatory capital standards

and reportad in Schedule RC-R, Part |, tem 26, except as descnbed in the nstructions

1 The dollar amounts used as the bass for reporting in Memorandum items 1 a through 1 d reflect the deposit insurance imits in effact on the report date

RCONF049

RCFDF236 153,120,356 1
RCFDF237 15,935,923 ( 2
RCFNF234 15,935,923( 3
RCFDKE52 199,998,756( 4
RCFDKES53 14a
RCFDK654 22,079,284 |5
RCFDKB55 0fs
N
RCFDG465 216,452|7 a
RCFDG466 10,596(7b
RCFDG467 2,060,005{ 7 c
RCFDGA68 2,015,704 7d
8
RCFDG489 499,768|8a
RCFDG470 [T
RCFDG471 1,249,749( 8¢
RCFDGA72 2,786,081|684d
RCONGED3 09
RGONL190 NR|9a
RCFDKE56 No| 10
RCFDKE57 10a
RCFDKE58 10b
RCFDK659 Yes| 11
RCFDKE60 66,747,710( 112
RCFDK661 1,674,804( 11

qAM1a

27454899 M1a1

RCONF050

1576706(M1a2

:I . " {M1b
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Ooellar amounts in thousands

2 Number of refirement deposit accounts of more than $250,000 | . . RCONFGQ48 Q{M1az
Mertiorandim item 2 15 (G be completed by banks willr $T tifon or more «r [otal assels
2 Estimated amount of uninsured deposiis in domestic offices of the bank and In 1nsured branches in Puerto Rico and RCONSS597 104,377,603 m2

U S terrtories and possessions, Including refated interest accrued and unpaid (see mstructlons)
3 Has the reporting institution been consolidated with a parent bank or savings association in that parent bank's or

parent savings associalion’s Calf Report? If o, report the fegai titie and FOIC Certificate Number of the parent bank |- |~ .~ R . CiMs
o parent savings association TR o
a. Lagal title . .- . R . o B TEXTAS45 NR|M3a
b FDIC Certficate Number . . . . . RCONAS545 O|Mab

4, Dually payable depostls in the reporting institution's fereign branches. . . . . RCFNGWA43 0[m4
S Not applicable T —r T -

Memorandum iems 6 through 12 are {o be compieted by "large inshtutions” and "fughly complex institutrons” as defined in FDIC reguiations
6 Criticized and classified tems g &

a Special mention . .. .. . . RCFDKE&6 CONF|mM&a

v

5

b Substandard . . . . . P N RCFDK664 CONF|M&b
c Doubtful.. . .. RN N . . A oL RCFDKG65 CONF|M6¢c
d Loss . . . . . . .. RCFDK666 CONF|M&d
7 "Nentraditional 1-4 family residential mortgage loans” as defined for assessment purposes only in FDIC regulations: A T
a Nontraditional 1-4 family residential mortgage loans RCFDNO2Z5 CONF|M7a
b Securtizations of nontraditional 1-4 family residential mortgage loans . RCFDNO26 CONF|™M7b
8 "Higher-risk consumer loans” as defined for assessment purposas only n FDIC regulations ) "3 B ”""A i ,,$ AMB
a. Higher-risk consumer lcans . - . . RCFDNO27 MBa
b Securtizations of higher-nsk consumer loans . . RCFDNO28 CONF|MBb
g "Higher-risk commercial and industrial faans and securiies” as defmed for assessment purpdses only n FDiC ;
regulations iy M9
a Higher-risk commercial and industrial loans and securities. . . I RCFDNO29 CONF|Mga
b Securtizatons of higher-risk commercial and industnal loans and securites . RCFDNO30 CONF|Mob

10 Commitments to fund construction, land development, and other land loans secured by real estate for the
consoidated bank

a Total unfunded commitments, . . . . L RCFDKETE 1,206,071| M 10a

b Portion of unfunded cormmitments guaranteed or insured by the U S government (inciuding the FO{C) RCFOKE?? OM1n
11 Amount of other real estate owned recoverable fromthe U S governmem under guarantee Or INSUrance provisions

(excluding FDIC loss-sharng agreements) RCFDKEGS oM
[ {

:zsz Zn:;okersd time deposits of more than $250,000 in domestic offices (mcluded n Schedule RC E, Memorandum RCONKBT8 18,434,035 m 12

Memorandum item 13 a 15 to be o by "large insh "and "haghly wmpbx wstitutions” as defined in FDIC regulations

Memoaorandum dems 13 b through 13 h are to be by "farge only

13 Portion of funded loans and securiies \n domestic and foreign offices guaranteed or insured by the U $ governmant wis

{including FDIC loss-sharng agreements)

a. Construction, land development, and other land loans secured by real estate.. ... .. ... ... .. .. ... .. RCFDN177 0/m13a
b. Leans secured by multfamsly residential and nonfarm nonresidential properties..... ... ... . ... .. RCFDN178 [ RET
c. Closed-end loans secured by first bens on 1-4 farmily residential properties .. o . RCFDN179 437,916/ M13¢

d Closed-end loans secured by junior iens on 1-4 family residential properties and revolvmg open-End Ioans RCFDON180 amisa
secured by 1-4 family residential properties and extended under lines of credt .. ... .
& Commercial and Industrial loans . . .. .. . e RCFDN181 0lm13e
t Credt card toans to indwiduals for household, family, and other personal expenditures . . RCFDN182 olm13r
g Al other lvans to ndividuals for household, family, and other personal expenditures . . N RCFDN183 114,107 M 12 g
h MNon-agency residential mortgage-backed securibes . .. . . . - RCFDMI63 0[M13n
4 R . .
Memorandum iterns 1A arfd 15 are to be by "ghly as defiped n FDIC reguiations RCFOKET3 CONF! m14
14 Amount of the institution's largest counterparty expasure
15 Tetal amount of the institution's 20 largest counterparty exposures .. . RCFDKE74 CONF| M 15
Memorandum em 16 is 1o be by arge " and “ghly complex snshiufrons® as defined 1n FDIC reguiapons
16 Portion of loans restructured in troubled debt restructurings that are in compliance with their modified terms and RCEDL 189 143,B66) M 16
are guaranteed or nsured by theU S. govemment (nncludnng the FDIC) (mcluded n Schedule RC-C, part 1, Memarandum '
item 1) . ..

3 Uninsuned deposis should be estmated based on the deposit insurance fimits set farth m Memorandurm tems 7 a through 1 d
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Memorandum item 17 is to be completed on a flly conscidated basis by those “large institutions™ and "tighly complex inshitutions” as
defined in FDIC regulalions that own another insured depository instiution

17 Selected fully consolidated data for deposit iInsurance assessment purposes

a Total deposs labibties before exclusions {gross) as defined in Section 3(I) of the Federal Depostt Insurance
Act and FDIC reguiationg

b Total aHowable exclusions, mcludmg interest accrued and unpad on allowable exclusions (lncludlng foreign
deposds) _
¢ Unsecured "Cther borrowings” with a remaining maturdy of one year or less

d Estimated amount of uninsured deposits in domestic offices of the nstrtution and N nsured branches in Puerto
Rico and U S territories and possessions, including related interest accrued and unpaid

RCFDL194 NR
RCFDL195 NR
RGFDL196 NR
RCONL197 NR

52

M17a
M17b
M17¢

M174d
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Schedule RC-P - 1-4 Family Residential Mortgage Banking Activities in Domestic Offices

Schedule RC-F s to be completed by (1) ail banks with $1 billon or more n totaf assets and (2) banks with less than $1 biilion i total assets at which either 1-4 family
residantial mortgage loan onginations and purchases for rasale from all sources, loan sales, or quarter-end loans held for sale or trading in domestic offices exceed $10

mihon for fwo consecutive guarters

Dollar amounts 1n thousands

1 Retail origmations dunng the quarter of 1-4 family residential mortgage loans for sale 2
a Closed-end first lens
b Closed-end Junior iens . R
¢ Open-end loans extended under lings of credit
1 Total commitment under the lines of credit
2 Principal ameunt funded under the ines of credit
2 Vholesale onginations and purchases during the quarter of 1-4 family residential mortgage loans for sale z
a Clesed-end first ens
b Ciosed-end jumior liens
¢ Open-end loans extended under ines of credit
1 Total commitment under the lines of credit
2 Principal amount funded under the ines of credit
3 1-4 family residential mortgages seid dunng the guarter
a Closed-end first liens
b Closed-end jumor liens
¢ Open-end loans extended under lines of credy
1 Total commitment under the lines of credit
2 Principal ameunt funded under the lines of credit
4 1-4 family residential mortgages held for sale at quarter-end (included in Schedule RC, tem 4 a)
a Closed-end first iens
b Closed-end junior liens
¢ Open-end loans extended under ines of credy
1 Total commitment under the lines of credu

2 Principal amount funded under the lines of credit .

5 Nonmterest ncome for the quarter from the sale, securmization, and servicing of 1-4 family residential mortgage

loans (included in Schedule Rl tems 5¢, 61 6 g and 5 1)
a Closed-end 1-4 family residental morigage loans
b Open-end 1-4 family residential morigage loans extended under lines of credit
6 Repurchases and indemnifications of 1-4 farmily residential mortgage loans during the quarter
a Closed-end first hens
b Closed-end junior hens
¢ Open-end loans extended under line of credit
1 Total commitment under the ines of credi
2. Principal amount funded under the lines of credit

7 Representation and warranty reserves for 1-4 family residential mortgage loans sold

a For representations and warranties made to U S government agencies and government-sponsored agencies

b For representations and warranties made to ather parties

¢ Total representation and warranty reserves (sum of tems 7 aand 7 b} .

RCONFO66 107,915
RCONF067 0
RCONF&70 0
RCONFE71 0
RCONFO068 279,746
RCONFD89 0
RCONF&72 0
RCONF&73 0
RCONFO70 398,453
RCONFOT1 1
RCONFE74 0
RCONFE75 0
RCONFD72 889,941
RCONFO73 1B
RCONFG76 0
RCONF877 0
RIADF 184 6,194
RIADF560 0
RCONF678 24
RCONF579 0
RCONF680 0
RCONF681 o
RCONL191 CONF
RGONL192 CONF
RCONM288 11,807

Z2ec1

2¢c2

da
4.b
4c
4ct

4c2

5a
5hb

Ga
&b
6c
Bc1
6c2

7a
7k
Tc

Schedule RC-Q - Assets and Liabilities Measured at Fair Value on a Recurring Basis

Scheduie RC-Q 15 to be completed by banks that
(1) Had total assets of $500 milfion or more as of the begimng of thewr fiscal year, or
(2) Had tofaf assets of less than $500 milion as of the begmming of their fiscal year and either

(a) Have elected to report financial instruments or servicing assefs and lrabiities at fair value under a fair value option with changes in fair value recogmzed in earmngs, or

(b) Are required to complete Schedule RC-D, Trading Assets and Liabiities

2 Exclude onginations and purchases of 1-4 family residgential mortgage loans that are held for investment
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1 Avanable-for-sale secunities

2 Federal funds sold and securties purchased under agreemenls 1o
resell . . .

3 Loans and leases held for sale

4 Loans angd leasas held for investment

5 Trading assets.
a Dernvative assets

b Other trading assets

1 Nontrading securmies at fair value with changes 1N farr vaiue
reported in current earnlngs (ncluded in Schedule RC-Q, item
5 b, above) .

6 All other assets .
7 Total assets measured at fair vafue on a recurnng basis (sum of tems.
1 through 5 b plus item 6) . .

8 Deposits

55
{Column A)Total| (Column B} {Column C) {Column D} {Column E)

Fair Value LESS: Amounts| Levsl 1 Fair Level 2 Fair Leve! 3 Fair
Reported on Netted in the Value Value Value
Schedule RC |Determi nof| Measur Measurements | Measurements

Dollar amounts in thousands Total Fair Value
RCFD1773 RCFDG474 RCFDG475 RCFDG476 RCFDG4T? 4
386,910,249 0, 25,145,454 11,659,755, 105,000
RCFDGATS RCFDGA7Y RCFDGA430 RCFDG481 RCFDG482 2
770,495 0 770,495
RCFDG483 RCFDG484 RCFOGA485 RCFDG486 RCFDG487 3
547,506 0 0 547,506 [1]
RCFDG488 RCFDG489 RCFOGA490 RCFDG49T RCFDG492 |,
1] 1]
T e T PN Py
R el it amarn T : AT ENR B
RCFD3543 RCFDG492 RCFQG494 RCFDGdSS RCFDGA% 5
4,410,021 55,256,337 140,508 59,166,665 359,185 2
RCFDGA9T RCFDG4%8 RCFDG499 RCFDGS00 RCFDGS01 5b
12,616,827 0 L 3,559,581 5,989,231 3,068,015
RCFDF240 RCFOF684 RCFDFG92 RCFDF241 RCFDF242 5b1
0
RCFDG381 RCFDG392 RCFDG39S j RCFDG396 RCFDG804 &
l_ §81,301 471,879 0 1,052,728 452
RCFDG502 RCFDG503 RCFDGS04 RCFDGS05 RCFDGS506
55,838,399 55,728,218 28,845,543 79,186,420 3,632,652
RCFDF252 RCFDF&86 RCFDF694 RCFDF253 RCFDF284 |,
7,526,371 Q 6,122,372 1,403,999
RCFDG507 RCFDG508 RCFDG509 RCFDG510 RCFDG511 g
0 2,672,481

9 Federal funds purchased and securties sold under agreements to
repurchase . . -

10 Trading habilties-
a. Derivative hiabilities
b Other trading habiities
11 Other borrowed money .
12 Subordinated notes and debentures
13 All other labilibes .

14 Total labilities measured at far value on a recwring basis (sum of
items 8 through 13) .

1 All other assets (r:emrze and descnbe amounts included i Schedule f;
RC-Q, item 8, that are greater than $100,000 and exceed 25% of item §

6)
a Mortgage servicing assets

b Nontrading derivative assets .

2,672,481

"RCFDG513

RCFD3547 RCFDGS12 RCFDGS14 RCFDG515 108
3,788,864 54,516,068 103,233 58,018,583 183,116
RCFDG516 RCFDGS517 RCFDGS516 RCFDG519 RCFDGS20 106

1,121,583 1,060,447 61,138
RCFDG521 RCFDGS22 RCFDGE23 RCFDG524 RCFDGE25 1
186,324 a Q 182,174 4,150
RCFDGS26 RCFD{G827 RCFDGS28 RCFDG529 RCFDG530 12
2,011,927 0 2,011,927
RCFOGE05 RCFDG306 RCFDGBOT RCFD{808 RCFDGBOS 13
731,852 269,380 [ 1,001,232
RCFDG531 RCFDG532 RCFDG532 RCFDGS534 RCFDGS35 14
1,163,680

18,039,402

54,785,448

70,069,905

1.6%1,265

RCFDGS536 RCFDGS3T RCFDGS38 RCFDG539 RCFDGS40 | .
RCFDG541 RCFDGE4Z | RCFDGS43 RCFDG544 |  RCFDGS4S Mib
581,301 471,879 0 1,052,728 452

Dollar amounts in thousands

¢ Disclose component and the dollar amount of that component

TEXTGS545

1 Describe component . Mtct
{Column A)Total;  (Column B} {Column C} {Column D) (Column E)
Falr Value LESS: Amounts| Level 1 Falr Level 2 Fair Level 3 Fair
Reported on Netted in the Value Value value
Schedule RC |Determination of| Measurements | Measurements | Measurements
Doliar amounts in thousands Total Fair Value
RCFDG546 RCFDGS47 RCFDG548 RCFD{G549 RCFDGESO |, .-
2 Amount of component . . o ] 1] o

Dollar amounts in thousands

d Disclose component and the doilar amount of that component”
1 Describe component

TEXTG551
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{Column A)Total| (Column B) {Column C) {Column D} {Column E})
Fair Value LESS. Amounts| Level 1 Fair Level 2 Fair Level 3 Fair
Repeorted on Nettad in the Value Value Value
Schedule RC |Determination of| Measurements | Measurements | Measurements
Dollar amounts in thousands Total Fair Value
RCFDGS51 RCFD(G552 RCFDGS53 RCFDG554 RCFDG555 M1d2
2 Amount of component 4] 1] 0 1]
Dollar amounts in thousands
e Disclose compenent and the dollar amount of that component Mie
1 Describe component TEXTG556 Miei
{Celumn A)Total} {Column B) {Column C) {Column D) {Column E}
Falr Value LESS: Amounts| Level 1 Fair Level 2 Fair Level 3 Fair
Reported on Netted in the Value Value Value
Schedule RC |Determination ofj Measurements | Measurements | Measurements
Dollar amounts in thousands Total Fair Value
RCFDGE56 RCFDG557 RCFDGS558 RCFDGSE9 RCFDG560 Mie?
2 Amount of component 0 o o ol "¢
Dollar amounts in thousands
f Disclose component and the dolar ameunt of that component Mt
1 Describe component TEXTGS61 M111
{ColumnA)Total| (Celumn B) {Coiumn C) {Column D) {Column E)
Fair Value LESS: Amounts| Level 1 Fair Level 2 Fair Level 3 Fair
Reported on Netted in the Value Value Value
Schedule RC |Determination of| Measurements | Measurements | Measurements
Dollar amounts in thousands Total Fair Value
RCFDGS61 RCFD{562 RCFDG563 RCFDG564 RCFDG565 M1z
2 Amount of component 0 0 [
2 All other habiimhes (itemize and describe amounts included in Schedule
RC-Q, tem 13, that are greater than $100,000 and exceed 25% of tem M2
13) . 5 .
RCFDF261 RCFDF&89 RCFDF&97 RCFDF262 RCFDF263 M2a
a Loan commitments (not accounted for as derwvatives) . 0 [ 0 0
RCFDG566 RCFDGS6T RCFDGS68 RCFDG569 RCFDG570 M2b
b Nontrading derivative habilties 731,852 269,380 Q 1,001,232 Q
Dellar amounts in thousands
¢ [usctose camponent and the dollar amount of that component M2c
1 Describe component TEXTGST1 M2ci
(Column A}Tetal| (Column B) {Column C) {Column D) {Column E)
Fair Value LESS: Amcunts| Level 1 Fair Level 2 Fair Level 3 Fair
Reported on Netted in the Value Value Value
Schedule RC |Determination of| Measurements ; Measurements | Measurements
Dollar amounts in thousands Total Fair Value
RCFDGST1 RCFDG572 RCFDG573 RCFDG574 RCFOGSTS M2c2
2 Amount of component 0 4] 0 0
Dollar amounts in thousands
d Disclose component and the dallar amount of that component M2d
1 Describe component TEXTG576 M2d1
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(Column A)Total|  (Column B) (Column C) {Column D} (Column E}
Fair Value LESS: Amounts| Level 1 Fair Leve! 2 Fair Level 3 Fair
Reported on Netted in the Value Value Value
Schedule RC  |Determination of| Measurements | Measurements | Measurements
Dollar ameunts in thousands Total Fair Value
RCFDG576 RCFDGST7 RCFDGS78 RCFDG5T9 RCFDGS580 Mzd2
2 Amount of component 1]
Dollar amounts in thousands
e. Disclose component and the dollar amount of that component N M2e
1 Describe component TEXTGS581 M2e1
{Column A)Total) {Column B) {Column C} {Column D) {Column E)
Falr value LESS: Amounts| Level 1 Fair Level 2 Fair Level 3 Fair
Reported on Netted in the Value Value Value
Schedule RC |Determination of| Measurements | Measurements | Measurements
Dellar amounts in thousands Total Fair Value
RCFDGS581 RCFDG582 RCFDGS83 RCFDG584 RCFDG585 Mze2
2. Amount of component 0 0 0 1]

Dollar amounts in thousands

f Disclose component and the dollar amount of that component
1 Describe component

@Tem)

{Column A)Total| (Column B)
Fair Vatue LESS: Amounts
Reported on Netted in the
Schedule RC |Determination of
Doitar amounts in thousands Total Fair Vaiue
RCFDG586 RCFDGS5387
2 Amount of component Q

{CGolumn C})
Level 1 Falr
Value
Measurements

RCFDG588
0

(Cotumn D)
Level 2 Fair
Value
Measurements

RCFDGS83
0

(Column E)
Level 3 Falr
Valye
Measurements

RCFDG59%0
[

M2fz
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Schedule RC-R Part | - Regulatory Capital Components and Ratios
Part | 15 to be completed on a conselidated basis
Dollar amounts in thousands
lh(a:;rsnmon stock plus related surplus, net of treasury stock and unearned employee stock ownership plan (ESOP) RCFAP742 18,488,824/ 1
2 Retained earmings RCFD3632 3,201,779 2
3 Accumulated other comprehensive iIncome (ACCI) . RCFAB530 434,826 3
faorAr?g.; opt-out election (enter "1" for Yes, enter "0" for No } (Advanced approaches institutions must enter "0" RCOAPE38 03a
4 Common equity tier 1 minority interest ncludable in common equity tier 1 capital RCFAP839 04
5 Common equity tier 1 capital before adjustments and deductions (sum of stems 1 through 4) RCFAP840 21,255,777| 5
6 LESS Goodwill net of associated deferred tax habuities (DTLs) RCFAPS41 1,611,655(6
7 LESS Intangible assets {other than goedwill and mortgage servicing assets (MSAs)), net of associated DTLs RCFAPB42 20,470|7
8 LESS Deferred tax assets (DTAs) that arise from net operating loss and tax credrt carryforwards, net of any related
valuation allowances and net of DTLs RCFAPB43 4,819/ 8
9 AQC|-related adjustments (tems 9 a through 9 e are effective January 1, 2015) (f entered 1" for Yes n stem 2 a, s
complete only items 9 a through 9 e, If entered "0" for No n lem 3 a, complete only ttem 9 1) .
a LESS Net unrealized gains {losses) on available-for-sale secunties (if a gan, report as a positive value, if a
loss, report as a negative value) RCFAPS44 NR|ga
b LESS. Net unreahzed loss on avallable-for-sale preferred stock classified as an equity security under GAAP
RCFAP845 NR|9b
and available-for-sale equity exposures (report loss as a posdive value)
¢ LESS Accumulated net gains {losses) on cash flow hedges (if a gain, repert as a positive value, if a loss, report RCFAP846 NRloc
as a negative value)
d LESS Amounts recorded in AOCI attributed to defined benefit postretirement plans resulting from the initial
and subsequent application of the relevant GAAP standards that pertain to such pilans (if a gain, report as a RCFAPB4T NR|9¢c
positive value, if a loss, report as a negative value)
e LESS Net unreahzed gains {losses) on held-to-maturity securties that are included in AQCI (if a gain, report
as a positive value, If a loss, report as a negative value) RCFAPB48 NR|2e
f LESS Accumulated net gain (loss) on cash flow hedges included in AOCI, net of applicable income taxes, that
relate to the hedging of tems that are not recognized at fair value on the balance sheet (if a gain, report as a RCFAPB49 155.761| o
posttive value, If 3 loss, report as a negative value) (Te be completed only by mnstitutions that entered "0” for No ’
in tem 3 a) . .
10 Other deductions from (additions to) common equity ter 1 capital before threshold-based deductions R
a LESS Unrealized net gain (loss) related to changes in the far value of habilhes that are due to changes in own
credit nsk (if a gain, report as a positive value, if a loss, report as a negative value) RCFAQ238 154,550 104
b LESS All other deductions from (addiions to) common equity tier 1 captal before threshold-based deductions RCFAPB50 42,920 106
11 LESS Non-significant investments in the capttal of unconsolidated financial insttutions in the form of common RCFAPES ol 11
stack that exceed the 10 percent threshold for non-significant investments
12 Subtotal (item 5 minus items 6 through 11) RCFAP852 19,577,124 12
13 LESS Signficant investments in the caprital of unconsolidated financial msttutions in the form of commen stock, RCFAPES3 ol 12
net of associated DTLs, that exceed the 10 percent common equity tier 1 caprtal deduction threshold
14 LESS MSAs, net of associated DTLs, that exceed the 10 percent common equrty tier 1 capital deduction RCFAPE54 of 14
threshold
15.LESS DTAs ansing from temporary differences that could not be realzed through net operatlng loss carrybacks,
net of related valuation allowances and net of DTLs, that exceed the 10 percent common equity tier 1 capital deduction RCFAPB55 0|15
threshold
16 LESS Amount of significant investments in the capltal of unconsolidated fnanmal instituttons in the form of common
stock, net of associated DTLs, MSAs, net of associated DTLs, and DTAs ansing from temporary differences that could RCFAP8S6 0|16
not be realized through net operating loss carrybacks, net of related valuation allowances and net of DTLs, that exceeds
the 15 percent commen equity tier 1 capital deduction threshold
17 LESS Deductions apphed to common equity tier 1 capital due to insufficient amounts of addtional tier capltal RCFAPAS57 ol 17
and tier 2 captal to cover deductions .
18 Total adjustments and deductions for common equity tier 1 capital {sum of temns 13 through 17) RCFAP858 0|18
19 Common equrty tier 1 caprtal (item 12 minus item 18) RCFAPB59 19,577,124| 19
20 Additional tier 1 capital instruments plus related surpius RCFAPB60 2,500,000( 20
21 Non-gualifying capital instruments subject to phase out from additional tier 1 capital RCFAP861 0
22 Ter 1 mmority mterest not iIncluded in common equity ber 1 caprtal RCFAP862 022
23 Additional tier 1 capital before deductions (sum of items 20, 21, and 22} RCFAPBE3 2,500,000| 23
24 LESS Addtional tier 1 capital deductions RCGFAP864 106,246 24
25 Additional tier 1 capnal (greater of tem 23 minus item 24, or zera) RCFAP865 2,393,754| 25
26 Tier 1 capital (sum of tems 19 and 25) RCFAB274 21,970,878/ 26
27 Tier 2 capital nstruments plus related surplus RCFAP8E6 3,198,585| 27
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Dollar amounts in thousands
28 Non-qualifying capttal instruments subject to phase out from tier 2 capttal, RCFAPE6T 0|28
29 Total capital minonty intergst that 1s not mcluded in tigr 1 captal RCFAP8&8 0j29
30 Allowance for loan and lease losses and eligible credit resetrves includable in tier 2 capial L 30
a Allowance tor loan and lease losses includable in tier 2 capital RCFAS310 1,156,026|30a
b {Advanced approaches institutions that exit paralle! run only) Elgible credit reserves includable n tier 2 capital RCFW5310 NR| 201
31 Unrealized gains on available-for-sale preferred stock classified as an equity security under GAAP and RCFAQ257 0|21
available-for-sale equity exposures includable in tier 2 capnal
32 Tier 2 capital before deductions L. e k-
a Tier 2 capital before deductions (sum of temns 27 through 30 4, pius tem 31} RCFAP870 4,354,611/ 3za
37(33;3;?;;;;?5:&;:;:: g\;:;h;t;,%n; 1t;1at ext paraliel run only) Tier 2 capdal before d?dudlons (sum of’nems RCFWPST0 NR| 3206
33 LESS Tier 2 captal deductions RCFAPBT2 0|33

34 Tier 2 capital

a Tier 2 capital (greater of tem 32 a rminus item 33, or zero)

b. (Advanced appreaches institubions that exit paralle! run only) Tier 2 capnal (grealer of tem 32 b minus tem
33, or zere). . . . .

35 Total capital
a Total capital (sum of tems 26 and 34.a)
b (Advanced approaches instrtutions that exit parailel run only) Total capital (sum of tems 26 and 34 b)

36 Average total cansoldated assets

37.LESS Deductions from common equity tier 1 capltal and additional tier 1 capital (sum of tems 6,7 8, 10b, 11,
13 through 17, and certain elements of item 24 - see instructions)

38 LESS Other deductions from {additions 10) assets for leverage ratic purposes
39 Totaf assets for the leverage ratio (item 36 minus tems 37 and 38)
40 Total risk-weighted assets

a Total nsk-weighted assets {from Schedule RC-R, Part il, tem 31)

b {(Advanced approaches institutions that exit parallel run only} Total nskweighted assets using advanced
approaches rule (from FFIEC 101 Schedule A, tem 60)

RCFA5311 4,354 611|34a
RCFW5311 NR|34b
] 35
RCFAa'!gz 26,325,489 352
RCFW3792 NR| 35D
RCFD3388 199,998,756 36
RCFAP875 1,683,076| 37
RCFAB596 484,431 38
RCFAAzz-t 198,800, 11'1 39
RCFAA223 124 666 232 4©a
RCFWA223 NR| 20b

Dollar amounts in thousands[ {Column A} Percentage {Column B) Percentage
e e e e 3 st o oo | RoFersa | 15.703%] Ropweron e
Inettutions that sva pavail run only Galmm B flom 26 nnded oy nem 40 oy | ROFATa08 17.6238%| RCPW7208 NR 12
Instions hat ext paralil run oy Calunn B e 35.5 dvided by em 406 . | RCPATZ0S | Z1:4168%| RCFWI205 NR| <2

Dollar amounts in thousands
RCFAT204 11.0517%) 44

44 Tier 1 leverage ratio (item 26 divided by item 39) .
45 Advanced approaches institutions only Supplementary leverage ratio information
a Total leverage exposure
b Supplementary leverage ratio
46 Institution-specific caprtal buffer necessary to avard imitations on distributions and discretionary bonus payments
a Capital conservation buffer
b (Advanced approaches institutions that ext parallel run only) Total applicable capttal buffer . .

Instrtutons must complete tems 47 end 48 if the amount in item 46 & (or the lower of item 46 & or 46 b for an advanced approaches
insttution that has exited parailel run) is less than or equal to the appicable mimimum capital conservaion buffer

47 Ehgible retaned income

48. Distributions and discretionary bonus payments during the quarter {effactive January 1, 20186)

RCFAH015

RCFAHO36 8.0672% 450
RCFAH311 11.2036%] 46 a
[ RoFWHBIZ NR| 466
RCFAH313 NRj 47
RCFAH314 NRj 48
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HSBC BANK USA, NATIONAL ASSOCIATION
RSSD-ID 413208
Last Updateq on 4/15/2019

FFIEC 031
Report Date 12/31/2016

{Column A) {Column B) {Column Q) |[{Column T) Total|{Column U) Tetal
Totals Adjustments to Exposure Risk-Weighted | Risk-Weighted
Totals Reported | Amount 1,260% | Asset Amount | Asset Amount
in Column A by Calculation | by Calculation
Methodeclogy Methodology
Dollar amounts in thousands SSFA Gross-Up
9 On-balance sheet securiization exposures . I
RCFDS475 RCFDS476 RCFDS477 RCFDS478 RCFDS479
a Held-to-matunty securities 5420 5,420 4,131
RCFDS480 RCFDS481 RCFDS482 RCFDS483 RCFDS484
b Avadable-for-sale securibes 61,280 61,118 162 161,787 a
RCFDS485 RCFDS485 RCFDS487 RCFDS488 RCFDS48%
¢ Trading assets 364,812 350,512 14,300 407,991 0
RCFDS4380 RCFDS491 RCFDS492 RCFDS493 RCFDS494
d All other on-balance sheet securtization exposures 2,437,415 2,437,414 1 636,734 1]
RCFDS495 RCFDS496 RCFDS497 RCFD$498 RCFDS499
10 Off-balance sheet securitization exposures 1,835,023 1,788,012 47,011 606,951 0

64

9b

9c

9d
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HSBC BANK USA, NATIONAL ASSOQCIATION

RSSD-10D 413208

Last Updated on 4/15/2019

Doliar amounits in thousands

{Column G) {Cciumn P) (Column Q) {Column R) {Column 8)
Allocation by Allecation by Allocation by | Appli 10f | App ion of
Risk h Risk-Weigl Risk-Weig Other Qther

FFIEC 031
Report Date 12/31/2016
67

Category 1,250% ) Risk-Welghting | Risk-Weighting
Approaches Approaches
Credit Risk-Weighted
Equivatent Asset Amount
Amount

o
Category 625% [Category 937.5%

16 Repo-style transactions>*

RCFDH31 RCFDH302 15
[ a

17 Al other off-balance sheet habilties ; i
18 Unused commitments ~ Foe . 18
RCFDH303 Ba
a Ongnal maturity of one year or less o
RCFDH307 18b
bt Onginal maturty exceeding one year ¢ 0
18 Unconditionally cancelabie commitments % il R
M sy Y St RCFDH309
20 Qver-the-counter denvatives . % ey s
21 Centrally cleared dervatives oy SR GIE B E ey
25 RCFDH198 RCFDH199 RCFDH200
22 Unsettied transactions (faied trades) a8 92
24 Includes secunties purchased under agreements to resell {reverse repos), secunties sold under agreements to repurchase {repos}, $ecunties borrowed, and secunbes lant

4 Excludes unused commitments to asset-backed commercial paper condurts
25 Foritem 22, the sum of columns C through Q must equal column A
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HSBC BANK USA, NATIONAL ASSOCIATION
RSSD-ID 413208
Last Updated on 4/15/201¢

Dollar amoumnts in thousands

26 Risk-weighted assets base for purposes of calculating the allowance for loan and lease losses 1 25 percent
threshoid . ..

27 Standardized market-nsk weighted assets (applicable only 1o banks that are covered by the market nsk capital
rule)

28 Risk-wewghted assets before deductions for excess allowance of loan and lease losses and allocated nsk transfer

nsk reserve? . .

29. LESS Excess allowance for loan and lease losses

30 LESS Allocated transfer risk reserve

31 Total nsk-weighted assets (item 28 minus tems 29 and 30)

1 Current credit exposure across all derwative contracts covered by the regulatory capital rules

FFIEC 031

Report Date 12/31/2016

69

1

RCFD$580 121,334,667 26
RCFDS581 3,437,304 27
RCFDR704 124,666,232| 26
RCFDAZ22 gl 29
RCFD3128 0|30
RCFDG641 124,666,232 31
RCFDGE42 10,391,717 M1

{Column A}With a
remaining maturity of One
year or lass
Dollar amounts in thousands

{Column B} With a
remaining maturity of Over
one year through five

{Column C)With a
remaining maturity of Over
five years

T §

2 Notional principal amounts of over-the-counter derivative contracts R kb '5 ! e ("% 7 M2
a Interest rate . o . RCFOS582 | 259,752,575 RCFOS584 | 196,517,579 M2a
b Foreign exchange rate and gold RCFDS585 r897,346,257’ RGFDSS586 | 104,400,505 RCFDSS87 | 45,860,679 M2b
¢ Credit (investment grade reference asset) . RCFDSS88 [ 40,775,444 RCFDSH89 9,393,499 RCFDS590 262,300( m2c
d Credit (non-nvastment grade reference asset) RCFDS591 41,795,513 '_RC—FDSSQZ 21,951,338 RCFDS593 916,497 M2d
e Equiy . RCFDSS584 | 17,073,359 RCFDS595 | 12,744,626 RCFDS596 2,716,661 M2e
f Precious metals (except gold) . RCFDS597 §,635,5692| RCFDS598 474,290 RCFDS599 Glmzr
g Other . 319,773 RCFDS601 51,724 O({M2g

3 Notional principal ameunts of centrally cleared denvative contracts

RCO;DSSU ’

RCFDS605

M3

a Interest rate 651,197,688 RCFDS604 M3a
b Foreign exchange rate and gold RCFDSE06 0| RCFDS607 RGFDS608 0jM3n
c. Crednt {investment grade reference asset) RCFDS509 1,374,400| RCFDSE10 T 420,150 RCFDS611 OlM3c
d Gredit (non-mvestment grade reference asset) RCFDS612 573,329 RCFDS613 1,625,159 RCFDS614 17,660 Mad
e Equity RCFD$615 0| RCFDSG16 0| RCFDS617 Ol mze
f Precious metals (except gold) EDSG\B 0| RCFDSE19 0| RCFDS620 Qimar
Other RCFDS621 0} RCFDS622 0| RCFDS623 0 M3g

27

Sum of tems 2 b through 20, column S, items 8.3, 9 b, 9 ¢, 84, and 10, columns T and U, tem 25, solumns C through Q. and tem 27 (if applicable)
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HSBC BANK USA, NATIONAL ASSOCIATION
RSSD-{D 413208

FFIEC 031
Report Date 12/31/2016

Last Updated on 4/15/20419 72
Dollar amounts in thousands
1 Small business obligations transferred with recourse under Section 208 of the Riegle Communtty Development and M1
Regulatory Improvement Act of 1954
a Qutstanding principal balance RCFDA249 0M1a
b Amount of retained recousse on these obhigations as of the report date RCFDA250 O|mib
2 Qutstanding principal balance of assets serviced for others (includes participahons serviced for others) M2
a Closed-end 1-4 family residential mortgages serviced with recourse or other servicer-provided cradi RCFDBE04 olmza
enhancements
b Closed-end 1-4 family residential mortgages serwced with no recourse or other servicer-provided crede RGFOBS0S 987,983 M2
enhancements
¢ Other financial assets {Includes home equity Ilnes) RCFDAS31 4,207,323 M2c
d 1-4 family residential mortgages serviced for others that are in process of foreclosure at quarter-end (includes
closed-end and epen-end loans) B ) RCFDF699 248,233(m24d
3 Asset-backed commercial paper conduits M3
a_Maximum amount of credit exposure ansing from credit enhancements provided to condun structures m the msza
form of standby lefters of credit, subordinated secunties, and other enhancements )
1 Conduits sponsored by the bank, a bank affikate, or the bank’s holding company RCFDBB808 O[M3an
RCFDB807 0|M3a2

2 Condunts sponsared by other unrelated nstitutions

b Unused commitments to provide liquidity ta condurt structures

:I M3b

1 Condurs sponsared by the bank, a bank affiiate, or the bank's holding company RCFDB808 1,173,962 M3 b1

2 Conduits sponsored by other unrelated institutions RCFDBE0S 0(M3b2
4 Qutstanding credit card fees and finance charges included i Schedule RC-S, tem 1, column c? RCFDC407 0|M4
Schedule RC-T - Fiduciary and Related Services

Dollar amounts in thousands

1 Does the institution have fiduciary powers? (If "NO,” do not cormplete Schedule RC-T) RCFDA345 Yes| 1
2 Does the institution exercise the fiduciary powers It has been granted? RCFDA346 Yes| 2
3 Does the nstrtution have any fiducary or related actvity (in the form of assets or accounts) to report in this schedule? RCFDBS67 Yes| 3
(If "NO." do not complete the rest of Schedule RC-T} . . .

(Column A) Managed {Column B) {Column C) Number of | (Celumn Dy Number of
Assets Non-Managed Assets| Managed Accounts Non-Managed
Dollar amounts in thousands Accounts

4 Personal trust and agency accounts _|RCFDB868| 1,735,787 |RCFDBBES 391,706|RCFDBB70 555|RCFDB8T1 4
5 Employee benefit and retirement-related trust and agency ) T L N L 5
accounts R ! ) I T . o

a Employee benefit - defined contribution RCFDBB72 0{RCFDB873 0|RCFDB874 0|RCFDBE7S 0|5a

b Employee benefit - defined benefit . |RCFDBE76 0|RCFDB877 0|RCFDB878 0|RCFDB879 0[sk

¢ Other employee benefit and retrement-related accounts ~ {RCFDB880 63,281 RCFDBS881 152,154 |RCFDB882 102{RCFDB383 51|5¢c
6 Corporate trust and agency accounts _JRCFDBgs4 0(RCFDBB85|15,807,272|RCFDCO01 0| RCFDC002 649|6
T Investment management and investment adwvisory agency RCFDBESG| 5,096,738(RCFDJ253 o|rcFoBess 1766|RCFDJ254 0|7
8 Foundation and endowment trust and agency accounts RCFDJ255 385,411 RCFDJ256 0|RCFDJ257 39|RCFDJ258 (&)
9 Other fiduciary accounts . |RCFDBBSO 0|RCFDBB91 0|RCFDBB92 0|RCFDB893 G9
10 Total fiduciary accounts {sum of tems 4 through 9) . |RCFDB894| 7,281,217 (RCFDBB95(16,351,132|RCFDBBY6 2462|RCFDB897 822 10
11 Custody and safekeeping accounts _li RCFDB898(122,911,648 RCFDB899 3659! 11
;ﬁdf-‘;c:t;mary accounts held in foreign offices (included in items 10 RCFNE900 olRcFNBoO1 0IRCFNBIOZ olrernesoa ol 12
12 Individual Retirement Accounts, Health Savings Accounts, and
other similar accounts {included In items 5 ¢ and 11) RCFDJ259 63,281 RCFDJ260 152,154 RCFDJ261 102|RCFDJ262 51) 13
1 Memorandum item 2 ¢ Is to be completed if the pnncipal balance of other financial assets serviced for others 1s more than $10 million
. Mermorandum tems 3 a (1) through 3 b (2} are to be completed by banks with $1 billion or mere in total assets
2 Memorandum ftem 4 1S to be completed by banks that {1) together with affiliated institutions, have outstanding credit card recewvables {as defined in the instructions) that exceed $500 million

as of the report date, or {2} are credit card specialty banks as defined for Uriform Bank Performance Report purposes



HSBC BANK USA, NATIONAL ASSOCIATION FFIEC 031
RSSD-1D 413208 Report Date 12/31/2016
Last Updated on 4/15/2019 T3
Dollar amounts in thousands
14 Personal trust and agency accounts RIADBS04 131 90} 14
15. Employee benefit and retirement-refated trust and agency accounts L, 15
a Employee benefit - defined contribution RIADBS05 0[15a
b Employee beneft - defined benefit RIADBS08 D) 15b
¢ Other employee benefit and retirement-related ac¢counts RIADB9O7 _(j 15¢
16 Corporate trust and agency accounts . . RIADA479 12,013 6
17 Investment management and nvestment advisory agency accounts . RIADJITE 37,974| 7
18 fFoundafion and endowment trust and agency accounts . RIADJ31E 018
19. Other fiduciary accounts ...... ... ....... RIADA480 0| 19
20 Custody and safekeeping accounts . RIADBO09 12,196| 20
21 Other fiduciary and related services income . . RIADBY10 0|21
gza;'utar gross fiducrary and retated serwices mcome (sum of ltems 1‘4 through 21) (must equal Scheéule R! item RIAD4GTO 75,373 22
a Fiduciary and related services income - foreign offices (ncluded in tem 22) _ . RIADB912 0|22a
23 Less Expenses RIADCOS8 45,579 25
24 Less Net losses from fiduciary and related services RIADA488 0j24
25 Plus Intracompany income credds for fiduciary and related services RIADBI11 ol2s
26 Net fiduciary and related services income RIADA491 29,794| 26

Dollar amounts in thousands

1 Managed assets held in fiduciary accounts
a Noninterest-bearing deposts .
b Interest-bearing deposis
¢ US Treasury and U S Government agency obhigations
d. State, county, and municipal ebligations
e Money market mutual funds
f Equity mutual funds
g Other mutual funds.
h, Common trust funds and collechive investment funds
1 Other short-term obligations.
] Other notes and bonds

k Investments in unregistered funds and private equity investments .

1. Other common and preferred stocks
m. Real estate morigages .
n Real eslate.

o Miscellaneous assets

p Total managed assets held in ﬁduaary accounts (for each column, sum

of Memorandum items 1 a through 1 o)

Dollar amounts in thousands

{Golumn A) Personal Trust| {Column B) Employes {Column C) All Cther

and Agency and Banuﬁt and Accounts

it M t | Retlr Trust

Agency Accoums and Agency Accounts

LSRR PR = : Ssg Mo
RCFDJ263 2,154} RCFDJ264 RCFD.J265 Mia
RCFDJ266 19,595\ RCFDJ267 0| RCFDJ268 o[M1b
RCFDJ269 267,290 RCFDJ270 4,991) RCFDJ2T1 21,705 M1c
RCFDJ272 710,919| RCFDJ273 0| RCF)J274 3,649\ M14d
RCFDJ275 267,406 RCFDJ276 2,531| RCFDJ2TT 5937(m1e
RCFDJ2T8 370,134| ROFDJZT9 9,359] RCFDJ280 | 116,037|M 1t
RCFDJ281 171,498 RCFDJ282 8,731 RCFDJ283 4,015 M1g
RCFDJ284 §3,924| RCFDJ285 0| RCFDJ286 44,515 M1n
RCFDJ287 0 RCFDJ238J 0] RCFDJ288 o|M1:
RCFDJ290 863,682 RCFDJZQL' 7,928 RCFDJ292 28,001\ M1
RCFDJ293 1,077,68B4) RCFDJ294 & RCFDJ28S Qi Mtk
RCFDJ296 2,653,287 RCFDJ297 32,741| RCFDJ298 161,551 M1l
RCFDJ299 0| RCFDJ300 0| RCFDJ301 0| Mim
RCFDJ302 14,799| RCFDJ303 0| RCFDJ3C4 0| Min
RCFDJ305 430,153 RCFOU306 o| RoFDs0T | 0|Mic
RCFDJ308 | 6,832,524( RCFOJ309 63,281 RCFDJ310 385,412(M1p

{Column A} Managed Assets

(Column B) Number of Managed

Accounts

g Investments of managed fiduciary accounts in adwised or sponsored mutual funds

RCFDJ311 T 0

RCFDJ312 0

M1q




HSBC BANK USA, NATIONAL ASSOCIATION
RSSD-ID 413208

FFIEC 031
Report Date 12/31/2016

Last Updated on 4/15/2019 74
(Column A) Number of Issues | (Column B} Principal Amount
Dollar amounts 1n thousands Outstanding
2 Corporate trust and agency accounts M2
a Corporate and muntcipal trusteeships RCFDB927 1020 RCFDB928 140,259,614|M2a
1 Issues reported iIn Memorandum fem 2 a that are in default . RCFDJ313 30| RCFDJ314 2,372,531 M2a1
b Transfer agent, registrar, paying agent, and other corporate agency RCFDBY29 298 M2b
{Column A) Number of Funds | (Column B} MarketValue of
Dollar amounts in thousands Fund Assets
3 Collective investment funds and common trust funds M3
a Domestic equity RCFDB931 0{ RCFDB932 VMEEE
b International/Global equity RCFDB933 0| RCFDBS34 0(M3b
¢ Stock/Bond blend . RCFDBY935 0| RCFDB936 0iM3c
d Taxable bond RCFDB937 1| RCFDB938 66,787 M3¢d
e Municipal bond RCFDB839 2| RCFDB940 61,652\ M3e
f Short term investments/Money market. RCFDB941 (| RCFDB942 0| M3f
g. Specialty/Other RCFDB943 0| RCFDB944 0[M3g
h Total collective investment funds (sum of Memorandum items 3 a through 3 g) RCFDB945 3| RCFDB946 128,439 M3h
(Column A) Gross Losses |[{Column B) Gross {.osses| (Column C) Recoveries
Doliar amounts in thousands Managed Accounts Non-Managed Accounts
4 Fiduciary settlements, surcharges, and other losses M4
a Personal trust and agency accounts RIADB947 0| RIADB948 0| RIADB948 0jM4da
b Employee benefit and retrement-related trust and agency accounts RIADB950 0| RIADBS51 0| RIADB952 0l M4b
¢ Investment management agency accounts RIADBYS53 0| RIADBS54 0| RIADB9S5 0 Mac
d Other fiduciary accounts and related services RIADBY56 0| RIADB957 0| RIADB958 0| Mdd
e Totat fiduciary settiements, surcharges, and other losses (sum of
Memorandum tems 4 a through 4 d} (sum of columns A and B minus RIADB959 0| RIADBS60 0| RIADB961 0| M4ae
column C must equal Schedule RC-T, item 24)
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Schedule RC-V -Variable Interest Entities

FFIEC 031

Report Date 12/31/2016

75

{Column A) Securitization

{Column B) ABCP

{Column C} Other VIEs

Dollar amounts in thousands Vehicles Conduits

1 Assets of consolidated variable interest entties (VIEs) that can be used only P . ’ R EE .

o settle oblig 1s of the consol d VIEs SKME Rt . B BN SR
a. Cash and balances due from deposdory institutions RCFDJ981 0l RCFDJ982 0l RCFDJS83 0
b Held-to-maturity securities RCFDJ984 0| RCFDJ985 0| RCFDJB8E 0
¢ Available-for-sale securties RCFDJ987 0] RCFDU9s3 o[ rcFpIvse P
d Securites purchased under agreements 1o resell. RCFDJ990 0| RCFDJ991 Q| RCFDJ992 0
e Loans and leases heid for sale RCFDJ9g3 ‘61 RCFDJ9%4 Q| RCFDJ995 L]
f Loans and leases, net of unearned income . RCFD.J9%6 0| RCFDJ997 0| RCFDJ998 LIRE]
g Less Allowance for loar and lease losses . RCFDJ999 0| RCFDKO01 0| RCFDK00D2 0
h Trading assets (other than denvatives) RCFDKO003 0| RCFDKO04 0| RCFDKO05 0
1 Dervative trading assets RCFDKO06 0| RCFDKOO7 0| RCFDK0OS 0
} Other real estate owned. . RCFDKO08 0| RCFDKOO 0| RCFDKO1? 0
k Other assets N RCFDKO12 0| RCFDKO13 0

2 Liabilities of consohdated VIES for which creditors do not have recourse to
the general credit of the reporting bank-

a Securities sold under agreements to repurchase

b Derwatwve trading habilities.

¢ Commercial paper

d Other borrowed money {(exciude commercial paper)
e Other habilties

3. All other assets of consoidated VIEs (not mcluded in tems 1 a through 1 k

above) . - .

4 All other liabilities of consolidated VIEs (not mcluded in items 2 a through
2 ¢ above) . .

RCFDKO14

TEET R Ko 3

L 2 Tt B NEy

RCFDKO015 0| RCFDKO16 0| RCFDKO17

RCFDKO18 0| RCFDKD19 0] RCFDKO20

RCFDKD21 0] RCFDKD22 0} RCFDKD23

RCFDK024 0} RCFDKO25 0| RCFDKO26

RCFDK027 0| RCFDKO28 0| RCFDK029 138,665|2¢
RCFDKO030 0l RCFDKO31 0| RCFDK032 0|2
RCFDK032 0] RCFDK034 0] RCFDKO35 0|4

Optional Narrative Statement Concerning the Amounts Reported in the Reports of

Condition and Income

Deollar amounts in thousands

1 Comments?

2 Bank Management Statement

RCONGITY

Noj 1

TEXT6580

NR| 2




