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Regulations 2009.
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What this form is M
You cannot use Lhis fo
an alteration of man
with accounting requi

You may use this form to
accompany your accounts
disclosed under parent law.

Part 1

Corporate name of
overseas company @

Corporate company hame

H5BC BANK USA, NATIONAL ASSOCIATION

&.

Companies House

IR

07/1112019

COMPANIES HOUSE

+ Filling in this form
Please complete in typescrit or i
bold black capstals.

All fields are mandatory Jnless
specrfied or irdicated by *

UK tblsh t B 0 215 © 1515 15 Lhe name of the compan
wetment {8 [% [ofo (7 sf2[s]
Part 2 Statement of details of parent law and other

information for an overseas company

)

Legislation

Please grve the legisiation under which the accounts have been prepared and,
if applicable, the legislation under which the accounts have been audited.

@This means thz relevant rules or
legislation winch regulates the
preparation and, if apphcable, the

Legislation & [UNITED STATES FEDERAL REGULATION audt of accousts.
Accounting principles
Accounts Eve the accounts been prepared in accordance with a set of generally accepted @ Piease msert the name of the

accounting principles?
Please tick the appropriate box.
[J Na. GotoSection A3.

Yes. Please enter the name of the organisation or other
| body which i1ssued those principles below, and then go to Section A3,

Name of organisat
rganisavon |;NANCI/'!.L ACCOUNTING STANDARDS BOARD (for US GAAP)

appropnate 3(COUNTING Organrsation
or body.

or body ©
m Accounts
Accounts. [ Have the accounts been audited? Please tick the approprate box.

No. Go to Section AS.
[[] Yes. Go to Secticn Ad.

CHFPOOO
05/12 Version 5 0
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0S AAO1

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

m Audited accounts

Aydited accounts Have the accounts been audited in accordance with a set of generally acceptad
audittng standards?

Please tic- *n- approprate box.

1 No. Goto Part 3 ‘Signature’.

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

Name of organisation |
o hody @

@ Please nsert the name of the
[EER 1 a((ountlng
arganisation o7 body

Unaudited accounts

Unaudited accounts rls the company réc]uired to have lt;; accounts audited?
| Please tick the appropnate box,
<] Ne.
] Yes

Part 3 Signature

| am signing this form on behaif of the overseas company.

Signature e s/ -

X ALitome Zlcgpiea X
top by O y Lf‘ o dar
e !; LT D‘uh(; = r _gg,Z_AA_

s forz may be signed by: *
Direr tar Seretary, Permanent sepresentative.

CHFPOOOD
05/12 Version 5.0




0S AAD1

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

B Presenter information

n Important information

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

vontatk tr

JONATHAN BEATER
{ (s HSBC HOLDINGS PLC

8 CANADA SQUARE

|CANARY WHARF
f

Adhlress

l Fos1 town

LONDON

{owntyRegian

i S I 0 I GO N

| =" UNITED KINGDOM

[rx

I THephone

Checklist

We may return forms completed incorrectly or
with information missing.

Please make sure you have remembered the

following:

] The company name and, if appropnate, the
registered number, match the information held on
the public Register.

O You have completed all sections of the form,
if apprapriate.

O You have signed the form,

Please note that all this information wili appear
on the public record.

EWhere to send

You may return this form to any Companies
House address:

England and Wales:

The Registrar of Companies, Companies House,
Crown Way, Cardiff, Wales, CF14 3U7.

DX 33050 Cardiff.

Scotland:

The Registrar of Companies, Companies House,
Fourth floor, Edinburgh Quay 2,

139 Fountainbndge, Edinburgh, Scot'ard, EH3 9FF.
DX ED235 Edinburgh 1

or LP - 4 Edinburgh 2 (Legal Post).

Northern Ireland:

The Registrar of Companies, Companies House,
Second Flgor, The Linenhall, 32-38 Linenhall Street,
Belfast, Northern lreland, BT2 8BG.

DX 481 N.R, Balfast 1.

Further information

For lurther information, please see the guidance notes
on the website at www.companieshcuse.gov.uk
or email enquines@companieshouse gov.uk

This form is available in an
alternative format. Please visit the
forms page on the website at
www.companieshouse.gov.uk

Ths has been provided free of charge by Companies House,

CHFPOCO
0512 Version 5.0




Federal Financlal Institutions Examination Council

Banrd of Governoro of the Fedarel Resorve System OMB Number. 7100-0035

Fcdeml Deponit tnsumnen Comperglion DOMB Numbes. 3084-0052

Qfiica of the Compirolier of tho Cumrensy OMB Number: 1567 0081
Approval expires February 28, 2010
Pago t of 88

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

Report at the close of business December 31, 2018

This report i3 required by lovy: 12 U.8.C. §324 (Stalo member

banks): 12 U.S.C. §1817 {Stata nanmember banks). 12 U.S.C, §161

{Malcnal banks); and 12 U.S5.C. §1404 (Savings azsocialions),

Untass the contaxt indicates ofhenwise, the tenm “pank” in this
report form refers lo bath banks and savings oasociolians.

( 20181231 )
(RCON 6335)

Thiz report fom is (o Bo fled by (1) banks with branches and con-
solidated subsidiariss in U.S. terilorizs and possassions, Edgo ar
Agreemen] subsidlenles, foroign branches, consoilidated foreign
subsidiartes, or tntematicnat Banking Facililies and {2) banks with
dome3lic affices only and toin) consolidated assetn of $100 biflon
ar mgre,

NOTE: Each bank's board of directors and cenlor managemont ara
responsibla for establishing and maintalning an effective system of
intemal cantral, Intluding contnals cver tha Repons of Conditen and
ircomo. The Reperts of Condilion and Incoma are 1o be prepared in

accardance with {edem) requtatory autherity instructions. Tho Reporis

of Condilion and incoms must be signed by the Chief Financlal

Officer (CFO) of he reporting bank (or by the individuzl performing an

cquivalent functien) and attested to by rot ksss than ko dircclors
{trustees) for stata nonmember banks and three directors for state
member banks, nallonal banks, and savings assoclslions.

I, (he understaned CFO (or egulvatant) of the named bank, attest
thal the of Condilion ar_@}nme ({including the supparting

schedules) for this repert date have been prepared in confor-
manee with the Instnuclions izsued by the appropriste Federal
regulatery autherity and are trus and cormect to the bost of my
knowiedge and befief.

Wh, lhe undamsigred directors (trustess), otiest ta the comectness
of tlne Reports of Candilicn and Income (inctuding the cupparting
schedulas) for {his repert date and dectara thal the Reports of
Condition 2nd Income have been examined by us and to the bast
of our knowledge and befiel hava heen prepared in conformance
vrilh the instructions issued bydhe ap riate F,,e,demi regutatory
authorily and are true B%c .

X a2 e

Director (Trustee) \

X

Sign. vaent) Director (Trustee)
Date of Signature Director (Trustes) 4
Submission of Reports

Each bank must fie its Reports of Condition and Income {Call
Report) data by either.

(@) Using computer software to pregare its Call Report and then
submitting the report data directly ¥ the FFIEC's Central Data
Repository {COR), an intemstl-based system for data coltection
(hiips.ticdr fTec gowiedr/), or

{b} Compicling its Call Report in paper torm and arranging with a
software vendor or another party to convert the dala into the

slectronic formal that can ba processed by the CDR. The software

vendor or other parly than must elactronically submit the
bank'a dala fila to the CDR,

For technical gssisiance wilh submissions to thae CDR, please
confact the COR Help Dask by telephone at (8688, CDR-3111, by
fax al (703) 774-38486, or by e-mall a1 CDR Hedp@fiiac.gov.

FDIC Certificate Number 57890
(RSSD 5G5S0}

To fulfiil the signatura and akestation requiremen for the Reports
of Caondition and Incomae for this reporl date, attech your bank’'s
comy:'ated signature page (or 3 pholocopy Or g computer ganot-
ated version of this page) to the hard-copy record of the data file
submitted to tha CDR that your bank must place in its fles.

The appearance of your bank's hard-copy record of the subminied
dala file need not mawch exactly the appearance of the FFIEC's
sample report forms, bt shoulkd show at least tha caption of each
Cell Report ttem and the reporied amount.

HSBC Bank USA N.A.

Legal Title of Bank {RSSD 8017}
Tysons

City (RSSD 9130)

YA 22102

State Atbreviston (RSSD 9200} ZIF Codo |RSSD 9220)

Legat Entity identifler (LEY)
1IEBVN3IOJCEQVIHARB04
(Repor only i} your institution atready has an LELr (RCON 9224)

The wzLingied avnorags gurdon 23198:38d wih Gns inforraton coi'ccton & 128 05 nours per respondent ard & sxpected to vy by ©51 ulir, depondng on indedual cicumstaaces
Hurtsn cTimates incuca U ENS 107 Tevie Wi W.31uCI003, GItNENG Snd Ma Hl3Ang EX18 0 N raguiad (o, and COMpe! ng ths i erma’_ o cotenlon, but excuds 18 1me for compng
and ma TRaANg buTness 18cOrCY o the nommal cauwrsa of & reapondents sciidbes A Faderal e7enty may not CoNtad & sporame. and An organizalon (or @ pwaun) I5 rat requered to

i Spud 12 8 Colacion of infonmation, wiiess | duplag 8 cumently vakd OM8 czovol number C

3 e y of 8wa burden palmats and sugoesbons R reducs.q L

Fiuidan ihould be drected (o s Ofics of Infarmal.on and Reguiatery Altars, Ofca of Manternend and Buasl Washingtom. OC 20503, end 10 o of tho loflowang  Sexsatary. Bosrd of
Governors of the Fedeml Reserse System, 20ih an 17 Sweats, HW Washingionr OC 20557 Lugizisive and Reguldiory Aralysis Duizion, Cffica of tho Compiroer of thi Cutrorcy

Wachicglon, DC 20219, Ass:9izet Exocudivg Socrotidy Federsl Ceposd Com

, 0C 20429
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institution Name

City
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Report Type
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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, 2018

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

20181231
(RCON 9999}

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

This report form is to be filed by banks with branches and
consolidated subsidiaries in U S. territories and possesstons, Edge
or Agreement subsidiaries, foreign branches, consolidated foreign
subswiaries, or International Banking Facilities.

NOTE Each bank’s beard 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 (CFO) 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

}, the undersigned CFO (or equivalent) of the named bank, atiest
that the Reports of Condition and income (including the supporting

schedules) for this report date have been prepared in conformance
with the instructions 1ssued by the appropriate Federai regulatory
authonty and are {rue 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
authonty and are true and correct.

Signature of Chief Financial Cificer (or Equivalent)

Drrector (Trustee}

Date of Signature

Director (Trustes)

Director {Trustee)

Submission of Reports

Each bank must file its Reperts of Condition and Income (Call
Report) data by either:

{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 (hitps //cdr.ffiec gov/edr/), or

(b) Completing its Call Report in paper form and arranging with
a software vendor or anather 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
subrit the bank’s data file to the CDR

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 COR Help@ffiec gov.

FDIC Cerfificate Number 57890 (RSSD 8050)

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 Iin 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
Vegal 1B of Bank (RSSD 9017)

TYSONS
City (RS5D 8130)
VA

State Abbrewaton (RSSD 9200)

22102
Zip Code (RSSD 8220)

The estimated average burden asscciated with this information collection 1s 50.4 hours per respondent and is estimated to vary from 20 to 775 hours per respense, depending
on mdividual crcumstances Burden estmates mclude the hime for reviewing mstruthons, gatherng ant maintaming data in the reguired form, and completing the Information
coliection, but exclude the time for compiling and maintaining business records In the normal course of a respondent’s activities A Federal agency may not conduct or
sponsor, and an organization (Or a person) is not reguwred to respond to a collection of information, uniess it displays a currently valid OMB controi number Cormments
concerning the accuracy of this burden estimate and suggestions for reducing this burden should be directed 1o the Cffice of Information and Reguiatory Affars, Office of
Management and Budget, Washington, DC 20503, and to one of the following Secretary, Board of Governors of the Federal Reserve System, 20ih and C Streets, NW,
Washington, DC 20551, Legislative and Regulatory Analysis Division, Office of the Comptroller of the Currency, Washington, DC 20219, Assistant Executive Secretary,

Federal Deposit Insurance Corporation, Washington, DC 20423



Consolidated Reports of Condition and Income for A Bank With Domestic and Foreign

Offices - FFIEC 031
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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-maitl 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

fo 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

Titte (TEXT C491) Title (TEXT C496}

CONF CONF

E-mail Address (TEXT C492) E-mail Address (TEXT 4088)

CONF CONF

Area Code / Phone Number 7 Extension {TEXT C493) Area Code / Phone Number / Extension (TEXT 8802)
CONF CONF

Area Code f FAX Number (TEXT C454)

Area Code } FAX Number {TEXT 9118)

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 will not be released to the public.

Primary Contact

Secondary Contact

CONF CONF

Narne (TEXT C366) Name (TEXT C371)

CONF CONF

Title (TEXT C387) Title (TEXT C372)

CONF CONF

E-mai Address (TEXT C368B) E-mail Addrass (TEXT C373}

CONF CONF

Area Code / Phone Number / Extension (TEXT C369) Arga CGode / Phone Number/ Extension (TEXT C374)
CONF CONF

Area Code / FAX Number (TEXT £370)

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 Network (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(3a) 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, FINnCEN, and law
enforcement officers and will not be released to the public.

Primary Contact

Third Contact

CONF CONF
Name {TEXT C437) Name (YEXT C870)

CONF CONF

Title (TEXT C438) Title (TEXT C871)

CONF CONF

E-mail Address {TEXT C439) E-mail Adcrass (TEXT C368)
CONF CONF

Area Code / Phone Number / Extension (TEXT C440)

Secondary Contact

Area Code / Phone Number f Extension (TEXT C873)

Fourth Contact

CONF CONF

Name (TEXT C442) Name (TEXT CB75)

CONF CONF

Title {TEXT C443} Title (TEXT C876}

GONF CONF

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

Area Code f Phone Number / Extension (TEXT 8902)

Area Code / Phone Number / Extension (TEXT C878)




HSBC BANK USA. NATIONAL ASSOCIATION
RSSD-ID 413208

FFIEC 031
Report Date 12/31/2018

Last Updated on 4/17/2019 5
Bank Demographic Information
Dollar amounts 1n thousands
1 Reporting date RCON9999 201812311
2 FDIC certificate number . RSSDA050 57890 2
3. Legal 1tle of bank RSSDSOL7 Click here for vatue|3
4, City R$SD9130 Tysons| 4
5 State abbreviation R83D9200 VA S
6 Zip code . . . RS8SD9220 221026
7 Legal Entity Identifier (LEI) {(Report only if your nstitution already has an LEI ) RCON9224 Click herg for value|7
{RCON9224) 1IESVNIOICEQV1H4RS04
(RSSD99017) HSBC Bank USA N A
Contact Information
Dollar amounts in thousands
1 Contact Information for the Reports of Condition and lncome 1
a Chuef Financial Officer (or Equivalent) Signing the Reports 1a
1 Name TEXTC490 CONF|1a1
2. Tle ... L L et e e e TEXTC491 CONF{1a2
3 E-mail Address TEXTC492 CONF|1a3
4 Telephone TEXTC493 CONFj|1a4
5 FAX TEXTC494 CONF|1a5
b Other Person to Whom Questions about the Reports Should be Directed 1b
1 Name TEXTC485 CONF|1b1
2 Title . TEXTC496 CONF|1b2
3 E-mall Agdress TEXT4086 CONF} 103
4 Telephone TEXT8902 CONF|1b4
5 FAX . . TEXT9116 CONF|1b5
2 Person to whom questions about Schedule RC-T - Frdutiary and Related Services should be directed . 2
a Name and Title . TEXTB962 CONF|2a
b E-mad Address TEXTBI26 coﬁ 2b
¢ Telephone TEXTB963 CONF|2¢
d FAX TEXTB964 CONF| 24
3 Emergency Contact (nformation R . s
a Primary Contact < N ‘ -~ {3a
1 Name TEXTC366 CONMFj3a1
2 Title TEXTC367 CONF|3a2
3. E-mail Address . TEXTC368 CONF|3a3
4 Telephone TEXTC369 CONF|[3a4
5 FAX TEXTC370 CONF|3a5
b Secondary Contact - T 43
1 Name. . TEXTC371 CbNF api
2 Title TEXTC372 CONF}3b2
3 E-mail Address TEXTC373 CONF|3b3
4. Tetephone TEXTC374 COMNF|3ba
5 FAX . . .. . . . TEXTCATS CONFl 365
4 USA PATRIOT Act Section 314(a) Ant-Money Laundering Contact Information [ ) NS 4
a Primary Contact - ! ’ 43




HSBC BANK USA, NATIONAL ASSOCIATION FFIEC 031
RSSD-1D 413208 Report Date 12/31/2018
Last Updated on 4/17/2019 6

Dollar amounts in thousands

1 Name TEXTCA437 CONF|4a1
2 Tile . TEXTCA438 CONF|3a2
3 E-mail Address B TEXTC439 CONF|4a3
4 Telephone . R TEXTCA440 CONF|4a4
b Secondary Contact 4b
1 Name . TEXTC442 CONF|4b1
2 Tile . TEXTC443 CONF|4b2
3 E-mail Address TEXTC444 CONF|4b3
4 Telephone . TEXTC445 CONF|4b4
¢ Third Contact 4c
1 Name S TEXTCB70 CONF|4c1
2 Tile L TEXTCE71 CONF|4c2
3 E-mall Address TEXTCB72 CONF|4c3
4 Telephone TEXTC873 CONF|ac4a
d Fourth Contact ad
i Name . TEXTCBIS CONF|4d1
2 Titie TEXTC876 CONF|4d2
3 E-maill Address TEXTC877 CONF(44d3
4 Telephone TEXTC878 CONF|4d4
5 Chief Executive Officer Contact Information 5
a Chief Executive Cfficer 5a
1 Name TEXTFT42 CONF|5a1
2 E-mail Address TEXTFT44 CONF|5a2
3 Telephone TEXTFT143 CONF|5a3
4 FAX TEXTFT45 CONF|5aa




HSBC BANK USA, NATIONAL ASSOCIATION FFIEC 031
RSSD-ID 413208 Report Date 12/31/2018

Last Updated on 4/17/2018 7

Schedule RI - Income Statement

All Report of income schedules are to be reported on a calendar year-lo-dafe basis in thousands of doflars

Dollar amounts m thousands

1 tnterest income 1
a Interest and fee income on lvans 1a
1 in domestic offices 1a1
a Loans secured by real estate 1ala
1 Loans secured by 1-4 family residential preperties . RIAD4435 655,545{1a1a1
2 Ali other loans secured by real estate .. L—‘RIADM% 512,837|1a1a2
b Loans to finance agricultural production and other loans to farmers. . RIAD4024 12,945\ 1a1p
e Commercial and industrial loans . oL B B . , RIAD4012 960,130(1a1¢
d Loans to individuals for household, family, and other personal expenditures 1ad
1 Credt cards . . B RIADB485 68,685|1a101
Izog.ltg)er (lncludés revolving credn plans ofherfhan credit cards, autormobrle [oans, and other consumer RIADB486 23,267 12142
e Loans to foreign governments and official instdutions RIAD4056 3,503|1a1e
£ All other loans n domestic affices. , RIADB487 282,872|1a1f
2 in foreign offices, Edge and Agreement subsidhartes, and 1BFs RIAD4059 14,019|1a2
3 Total interest and fee income on loans {(sum of tems 1 a (1)(a) through 1 a (2)) RIAD4010 2,633,503|1az
b Income from lease fmancing receivables . . RIAD4065 0lib
c Interest income on balances due from depository instrutrons” . RIAD4115 439,061|1¢
d Interest and dividend income on securities 1d
1 US Treasury securities and U § Government agency obligations (excluding morigage-backed securities) RIADB488 404,870( 141
2 Mortgage-backed securties . RIADB489 669,717|1d2
3 Ali oiner securties {incluges securthes issued by states and politrcal subdivisions it the U 'S ) | RIADAGG0 80625) 142
e Interest ncome from trading assets RIADA4069 212,91_51 Te
f Interest Income on federal funds sold and securties purchased under agreements to resell . RIAD4020 204,732) 1t
g Other interest mcome RIAD4518 73,386|19
h Total interest ncome (sum of tems 1 & (3) through 1 g) RIAD4107 4,598,809 11
2 Interest expense K
a Interest on deposits ) 122
1 Imterest on deposits in domestic offices , N Zzat
:ngﬁzﬁggr?::;\:gz s(g:e::z:) ﬁ;asr;ng demand deposts, lthW accounts, ATS accounts, and telephone RIAD4508 234,190] 2214
b Nontransacton accounts : 3 ‘'iZath
1 Sawings deposits {includes MMDAs). . : . RIAD0093 316'02 2a1bi
2 Time deposits of $§250,000 or less . B i . RIADHK03 384,112(2a1b2
3 Time deposts of more than $260,000 . B | RIADHKO4 453,111 2a1b3
2 Interest on deposits in foreign offices, Edge and Agreerment subsidiaries, and IBFs .. RIAD4172 38,773{2a2
b Expense of federal funds purchased and securities sold under agreements to repurchase .. RIAD4180 121,326] 2v
¢. Interest on trading labilities and other borrowed money RIAD4185 365,635|2¢
d Interest on subordinated notes and debentures RIAD4200 221,773‘ 2d
e Total interest expense (sum of tems 2 a through 2 d) . X RIADA073 2,134,927) 2
3 Net interest income {tem 1 h minus 2 e) . . —m—_’_z,fsﬁﬁ 3
4 Prowvision for foan and lease losses . S . . .. . RIAD4230 -72,910(4
5 Noninterest income Lo, .‘ I e
a Income from fiduciary activibes’ . . : i RIAD4070 | 79,502|5a
b Service charges on depostt accounts in domestic offices . . . ) . , RIAD4080 107,740| 5b
1 Includes interest Income on ime certificates of deposit not held for trading

1 For banks required to complete Schadule RC-T, tems 14 through 22, income from fiduciary activities reported i Schedule R, tem 5 a, must equal the amount reported in Schedule RC-T, item
22



HSBC BANK USA, NATIONAL ASSOCIATION
RSSD-ID 413208

FFIEC 031
Report Date 12/31/2018

Last Updated on 4/17/2019 8
Dollar amounts in thousands
¢ Trading revenue’® RIADA220 636,008(5¢
d Not avallable 5d
1 Fees and commissions from securtties brokerage RIADCS86 4,918(54d1
2 Investment banking, adwisory, and underwriting fees and commissions RIADCSE8 5§7,214|54d2
3 Fees and commissions from annuity sales RIADCB87 0|5d3
4 Underwriting ncome from insurance and reinsurance achvibies RIADC386 0|5d4
5 Income from other insurance actiities RIADC387 24| 545
e Venture caprtal revenue RIADB491 0{5¢e
f Net servicing fees RIADB492 7,705\ 5¢
g Net securtization income RIADB493 0|59
h Not applicable 5h
I Net gains (losses) on sales of l[oans and leases RIAD5416 -8,149| 51
| Net gains {losses) on sales of other real estate owned RIADS415 3,604|5
k Net gains (losses) on sales of other assets? RIADB496 8,766| 5k
| Other noninterest income RIADB497 1,026,366| 51
m Total noninterest ncome (sum of tems 5 a through 5 1) RIAD4079 1,923,698|5m
6 Not avallable [
a Realized gains (losses) on held-to-maturity securities RIAD3521 0|6a
b Realized gains {losses) on avallable-for-sale securties RIAD3196 24,099(6b
7 Nonnterest expense 7
a Salaries and employee benefits RIAD4135 B27,474(7a
;(I’Er):;:;es?:‘:iggmlses and fixed assets (net of rental ncorne) (excludlng salarvies and employee benefits and RIAD4217 195,004| 7
¢ Not available Tc
1 Goodwill imparrment losses RIADC216 0|7ci
2 Amorlization expense and impairment losses for other intangible assets RIADC232 6,523|7c2
d Other nonmterest expense RIAD4092 2,603,457|74d
e Total noninterest expense (sum of tems 7 a through 7 d) RIAD4093 3,632,458|7e
8 Not availlable 8
a Income {loss) before unrealized holding gains (losses) on equity securities not heid for trading, applicable RIADHTE9 252.131| s
income taxes, and discontnued operations (tem 3 plus or minus tems 4, 5m, 6a,6b,and 7 e) . !
b Unrealized hoiding gains {losses) on equity securties not held for tracjmg4 RIADHT70 -4,209|8b
¢ Inceme (loss) before applicable Income taxes and discontinued operations {sum of tems 8 a and 8 b) RIADA4301 847,922(8¢
9 Appltcable income taxes {on tem 8 ) RIADA302 332,985(9
10 Income (loss) before discontinued operations (tem 8 ¢ minus tem 9) RIAD4300 514,937 10
11 Discontinued operations, net of applicable income taxes (Describe on Schedule RI-E - Explanations)’ RIADFT28 ojn
12 Net income (loss} attributable to bank and noncontroling (mnorty) interests (sum of tems 10 and 11} RIADG104 514,937| 12
13 LESS Net ncome (loss) attributable to nencontrolling (munority) interests (if net income, report as a posttive value;
If net loss, report as a negative valug) Lo . RIADG103 A7(13
14 Net mcome (loss) attributable to bank (tem 12 minus item 13) RIAD4340 514,954 14
1 Interest expense incurred to carry tax-exempt securties, loans, and leases acqulred after Augusi 7, 1986, that Is RIADA513 99| M 1
not deductible for federal income tax purposes
Memerandum iem 2 is o be completed by banks wath $1 bilfiont or more in lofal assels
g)lncome fram the sale and servicing of mutual funds and annurties i domestic offices {Included in Schedule RI, tem RIAD8431 13,435\ m2
3 Income on tax-exempt loans and leases to states and poiical subdivisions in the U S (included in Schedule RI, RIAD4213 e
tems 1aand1b)
«;elnr:o;)rgt-:;;;\ tax-exempt securities issued by states and pelitical subdvisions in the U S (included in Schedule RI, RIADA50T 7| Ma
5 Number of full-time equivalent employees at end of current period (round to nearest whole number) RIAD4150 4T07T| M5
2 For banks required to complete Schedule RI, Memorandum item 8, trading revenue reported in Schedute RI, stem 5 ¢, must equal the sum of Memorandum items 8 a through 8 ¢
3 Exciude net gains (losses) on sales of trading assets and held-to-maturity and avallable-for-sale secunhes
. Describe on Schedule RI-E—Explanations
4 Item 8 b s to be completed only by mstituhens that have adopted ASU 2016-01, which includes provisions govermng the accounting for investments in equity securities See the instructions

for further detail on ASU 2018-01




HSBC BANK USA, NATIONAL ASSOCIATION
RSSD-ID 413208

FFIEC 031

Report Date 12/31/2018

Last Updated on 4/17/2019 [+]
Dollar amounts in thousands
6 Not applicable M&
7 If the reporting institution has appilied pushdown accounting this calendar year, report the date of the nstitution’s
. 2 RIADS106 o|m7
acquisition (see mstructionsy - [ [
8 Trading revenue (from cash instruments and denvative instruments} (sum of Memorandum rtems 8 a through B e Ma
must equal Schedule RI, tem & c)
Memorandum items 8 a through 8 e are lo be completed by banks that reported average trading assets (Schedule RC-K, item 7) of
$2 milion or more for any quarter of ihe preceding calendar year RIADB757 213,269|M8a
a Interest rate exposures
b Forgign exchange exposures RIAD8T58 93,445/ME Db
¢ Equity secunty and index exposures RIADB759 3,736/ mac
d Commodty and other exposures RIADB760 377,744 MBd
e Credn exposures RIADF 186 52,186 M8e
Memorandum items 8 f through 8 h are to be completed by banks with $100 bifton or more in tota! assets that are required o complete
Schedufe Ri, Memorandum items & a through & e, above Mai
f Impact on trading revenue of changes n the creditworthiness of the bank’s derivatives counterparties on the
bank’s dervative assets (year-to-date changes) (included m Memorandum stems 8 a through 8 e above)
1 Gross credit valuation adjustment (CVA} RIADFT36 -7,539/M8¢f1
2. CVA hedge . ) RIADFT37 -1,202(m872
g impact on trading revenue of changes in the creditworthiness of the hank on the bank's derivative habilities Me
(year-to-date changes) (included in Memorandum items 8 a through 8.e above) 9
1 Gross debit valuation adjustment {DVA) RIADFT38 6,344(m8g1
2. DVA hedge RIADFT39 o|M8g2
h {Gross trading revenue, before ncluding positive or negative net CVA and net DVA RIADFT40 638,405|Mah
9 Net gamns (losses) recognized m earnings on credit dervatives that economically hedge credit exposures held outside Mo
the tradwyg account. . .
a Net gains (losses) on credit derivatives held for trading RIADC889 0/M9a
b Net gains (losses) on credit dervatives held for purposes other than trading RIADCB90 -3,417(M9b
10 Credt losses on derivatives (see nstructions) . RIADAZE1 QM0
;;a[??oes the reporting bank have a Subchapter $ election in effect for federal income tax purposes for the current tax RIADAS30 No| M 11
Memorandum stem 12 1s to be completed by banks that are required to complete Schedule RC-C Part |, Memorandum items 8 b and 8 ¢
and is to be completed semiannually 10 the June and December reports only RIADF 228 NR( M 12
12. Noncash income from negative amortization on closed-end loans secured by 1-4 family residential properties
{mcluded in Schedule RI, tem 1 a {1)}(a}1)) .
Memorandum rtem 13 is to be compieted by banks that have elected o account for assets and habiities under a fajr value option Lo
13 Net gains (losses) recognized in earnings on assets and habilihies that are reported at fair value under a fair value PN LA
option. PN ;
a Net gains (Josses) on assets RIADF551 §5411I1mM12a
1 Estimated net gains (losses) on loans attributable to changes in instrument-specific credi nsk RIADF552 0|M13a1
b Net gains (lesses) on habilities RIADF553 49,707 M 13b
1 Estimated net gains {losses) on habiities attributable to changes in instrument-specific credit nsk RIADF554 0| M13b1
14 Other-than-temporary impairment losses on held-to-maturity and available-for-sale debt securities RIADJ3IZ LIRRES
Memomndum dem 15 (8 (o be completad by instiultans with $1 billion or more n total assels that answered “Yes” to Schedule RC-E, Part ‘ o
1, Memorandum stem 5 § M15
15 Components of service charges on deposit accounts i domestic offices (sum of Memorandum items 15 a through
15 d must equal Schedule RI, item 5 b)
a Consurner overdrafi-related service charges levied on those transaction account and nontransaction savings RIADHOa2 6,380) v 15
account deposit products intended primanly for individuals for personal, household, or famity use . ’ 8
b Consumer account periodic maintenance charges levied on those transaction account and nontransaction RIADH033 14.679| M 15b
savings account deposit products intended primarily for individuals for personal, household, or family use *
¢ Consumer customer automated teller machine (ATM) fees levied on those transaction account and nontransaction RIADH034 0lMise
savings account deposit products intended primarily for individuals for personal, household, or farmily use
d All other service charges on deposit accounts RIADHO035 86,681 M 154

2 For example, a bank acquired on March 1, 2018, would report 20160301
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Schedule RI-A - Changes in Bank Equity Capital

Dollar amounts in thousands

; ﬂz‘:tzcljixas?rn:glt‘lsn%- gra;'p:ﬂ :;gztd r;z?;gsrz??:::mfz; the December 31, 2017, Reports of Cond rtion. al'1d income (1 e, RIAD3217 23,262,905 1
2 Cumulative effect of changes in accounting principles and corrections of material accounting enors .. RIADB507 0|z
3 Balance end of previous calendar year as restated (sum of tems 1 and 2) L . . L. RIADB508 23,262,905| 3
4 Net income {loss) attributable to bank {must equal Schedule RI, item 14) R . RIAD4340 514,954|4
5 Sale, conversion, acquisition, or relrement of capital stock, net (excluding treasury stock transactions) . .. RIADB508 0|5
6 Treasury stock transactions, net N N B _ . . RIADBS10 08
7 Changes incident to business cembinations, net . . . R RIAD4356 07
8 LESS Cash dividends declared on preferred stock . . RIAD4470 135,938 8
§ LESS Cash dividends declared on common stock . . . B RIAD4460 0|9
10 Other comprehensive income” .. .. N . B . RIADB511 62,808} 10
11 Cther transactions with stockholders (including a parent holding company) (not included in items 5, &, 8, or 9

above)” RIAD4415 6,005 1+
12 Total bank equity capral end of current period {(sum of tems 3 through 11) (must equal Schedule RC, tem 27 a) RIAD3210 23,710,734| 12

Describe on Schedule RI-E—Explanations

1 Includes, butis not Imited to, changes in net unrealized holding gains {losses) on avalable-for-sale secunties, changes in accumulated nat gains {losses) on cash flow hedges, foreign cumency
translation adjustments, and pension and cther postretirement plan-related changes other than net penodic benefit cost
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Schedule RI-B Part | - Charge-offs and Recoveries on Loans and Leases

Part I includes charmge-offs and recoveries through the allocaled transfer nsk reserve

FFIEC 031
Report Date 12/31/2018

11

{Column A} Charge-offs {Celumn B} Recoveries Calendar
Dollar amounts in thousands Calendar year-to-date year-to-date -
1 Loans secured by real estate ' 1
a Construction, land development, and other land loans in domestic offices ) 1a
1 1-4 family residential construction foans RIADC891 0| RIADC892 0l1a1
2 Other construction joans and all land development and other land loans RIADCB893 0} RIADCE94 11|12z
b. Secured by farmland in domestic offices RIAD3584 0| RIAD3585 of1b
¢ Secured by 1-4 family residential properties in domestic offices ] 11c
;nljmlxgagb?pﬂ;nd loans secured by 1-4 famlly residential propemes ang extenfjed RIAD5411 6,060| RIAD5412 4982 1c1
2 Closed-end loans secured by 1-4 family residential properties w. . s ) , . {1e2
a Secured by first liens . RIADGC234 6,886| RIADC217 13,123( 1c2a
b Secured by uniwor lens. RIADC235 971| RIADC218 875| tc2b
d Secured by multifamily (5 or more) residential properties in domestic offices RIAD3588 4| RIAD3583 6| 1d
e Secured by nonfarm nonresidential properties in domestic offices . 1e
1 Loans secured by owner-occupied nonfarm nonresidential properties RIADC895 0; RIADC896 0]1e1
2 Loans secured by other nonfarm nonresidential properties RIADC897 39| RIADCB9B 17d| 1e2
f in forewgn offices . RIADBS12 0 RIADB513 (IR
2 Not applicable s 1 ]2
3 Loans to finance agricultural production and other loans to farmers. RIAD4655 0 RIAD4685 0|3
4 Commercial and industrial loans R B " ot 2 4
a To US addressees (domicile) RIAD4645 57,744| RIAD4617 47.648|4a
b To non-U S addressees (gomicie) RIADAG4G 34,750| RiAD4618 Q)40
5 Loans to individuals for household, family, and other personal expenditures . ‘_" '.'r,}.,n O L St . e
a. Credn cards RIADB514 35,217| RIADB515 6,079|5a
b. Automgebile loans RIADK129 0| RIADK133 0/5p
lc;aonﬂs‘l;ar (II"ICIUﬂ?E"- re'v(?IVIng credﬂ_ p'ians olher than credit cards and other consumer RIADK208 36791 RIADK206 2,164|5¢
6. Loans to foreign governments and official institutions RIAD4643 0| RIAD4627 0|s
7 All other loans . RIADAG44 118| RiAD4s28 418|7
8 Lease financing receivables . m . s S L D . s 8
a Leases to individuals for household, family, and other personal expenditures RIADF 185 0| RIADF187 2(8a
b All other leases RIADC88¢ 0| RIADF188 0l 8b
9 Total {sum of tems 1 through 8) . RIAD4635 142,468 RIAD4605 75,512|9
st s ol st const, n st sttt 09| s of s oju-
salﬁoiar:‘se::(;u;e:osﬁ;eal estate to non-U S addressees (domlcue) {included in Scheduvle f?l -B, RIAD4652 o| riADses2 olm2
3 Not applcable e K N L kAT T
Doilar amounts in thousands
Memorandum tfem 415 to be completed by banks that {1) together with affhated b , have ¢ g Gredit card (&
defined m the instructions) that exceed $500 miihon as of the report date, or (2) are credd ca.rd' specralty banks as defined for Uniform
Bank Petforrmance Report purposes RIADC388 7.127| M2

4 Uncollectible retai credit card fees and finance charges reversed agamsl income (1 e , not included n charge-offs

against the allowance for loan and lease losses).
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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, 2017, Reporls of Condition and Income (1 e , after adjustments RIADBS522 680,573 1
from amended Reaports of income) .

2 Recoveries {must equal part |, tem 9, column B, above) .. . RIADA4B05 75,512| 2

3 LESS Charge-offs (must equal part |, tem 9, column A, above less Schedule RI-B, part II, tem 4) . RIADCO79 142,468 3

4 LESS Write-downs ansing from transfers of loans to a hetd-for-sale account . L ) RIADS523 0f4+

5 Prowision for loan and lease losses (must equal Schedule RI, item 4) . R oo RIAD4230 -72,910( 5

6 Adustments (see instructions for this schedule) R RIADC233 0|6

: S)alance end of current pericd (sum ofitems 1, 2, 5, and 6, less tems 3 and 4) (mu51 equal Schedule RC, tem RIAD3123 540,707| 7

1 Allocated transfer risk reserve included n Schedule RI-B, part I, item 7, above . . : RIADC435 0[m1
Memorandum rtems 2 and 3 are to be completed by banks that (1) together wath affilialed instiutions, have outstanding credit card

recenables (as defined 1t the mstruchions) that exceed $500 mulhon as of the report date, or (2) are credit card specaity banks as defined RIADC339

for Uniform Bank Performance Report purposes ¢ M2
2 Separate valuation allowance for uncollectible retail credit card fees and finance charges

3 Amount of allowance for loan and lease losses attributable to retait credr card fees and finance charges . RIADC33%0 2,866( M3
Memorandum item 415 (o be completed by ail banks

4 Amount of allowance for post-acquisition credit losses on purchased credit-mpaired loans accounted for in accordance RIADC781 1,395(m 4
with FASB ASC 310-30 {former AICPA Statement of Position 03-3) (included m Schedule RI-B, Part li, tem 7, above)

Descrniba on Schedule RI-E—Explanations
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Schedule RI-D - Income from Foreign Offices

FFIEC 031

Report Date 12/31/2018

14

For all banks with foreign offices (including Edge or Agreement subsidranes and IBFs) and total foreign office assets of $10 bilfion or more where foresgn office revenues,

assets, or net mcome exceed 10 percent of consolidated total revenues, total assels, or net income

Dollar amounts in thousands

1 Total interest ncome 1n fereign offices

2 Total interest expense in foreign offices

3 Provision for loan and lease losses in foreign offices

4 Nonmnterest ncome in foreign offices
a Trading revenue
b Investment banking, adviscry, brokerage, and underwriting fees and commissions
¢ Net securtization income

d Other nominterest ncome

5§ Realized gams (losses) on held-to-maturty and avallahle -for-sale debt secunties and unrealized holding gains
(lesses) on equity securities not held for tradng in foreign offices . .

6 Total noninterest expense in foreign offices

7 Adjustments to pretax income in foreign offices for internal allocations to foreign offices to reflect the effects of equtty
capital on overall bank funding costs . .

8 Applicable income taxes {on tems 1 through 7)

9 Discontinued operations, net of apphcable income 1axes, in foreign offices

10 Net income attributable to foreign offices before internal allocations of ncome and expense (tem 1 plus or minus
ems 2 through 9) . .

11 Not applicable
12 Elminations ansing from the consolidation of foreign offices with domestic offices

13 Consohkdated net income attributable to foreign offices (surm of tems 10 and 12)

Schedule RI-E - Explanations

Schedule RI-E 15 ta be completed each quarter on a calendar year-to-date basis

RIADCO02

%

RIADC899 1
RIADC900 2
RIADC901 03

4a

RIADC903

4b

RIADC204

4c

RIADCY05

4d

RIAD JAZER

RIADCS07

RIADCS08

RIADCS09

RIADGW64

RIADCS11

RIADC913

Q|00 oo o |ajlalalo
o

=]
-
L&)

RIADCY14

Detaill alf adjustments in Schedule RI-A and RI-B, all extraordinary items and other adiustments i Schedule RI, and all sigrificant items of other noninterest income and

other nomnterest expense in Schedule RI (See mstructions for detais )

Dellar amounts in thousands

1 Other noninterest ncome (from Schedule RI, tem 5 [} Itemize and describe amounts greater than $100,000 that
exceed 7 percent of Schedule Ri, tem 5|

a Income and fees from the printing and sale of checks

b Earmings onfincrease in value of cash surrender value of Ife insurance

¢ Income and fees from automated teller machines (ATMs)

d Rent and other iIncome from cther real estate owned

e Safe deposd box rent .

f Bank card and credit card interchange fees

g Income and fees from wire transfers

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

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

) Eisclose compaonent and the dollar amount of that component
i Describe compoenent

2 Amount of component

2 Other nonmterest expense (from Schedule Ri, tem 7 d) ltemize and describe amounts greater than $100,000 that
exceed 7 percent of Schedule RI, tem 7 d

a Data processing expenses
b Advertising and marketing expenses

¢ Directors’ fees

) 1

RIADCO13 ‘ 0[1a
RIADCO14 0l1p
RIADCO16 0f1¢c
RIADA4042 0|14
RIADCO15 0|1e
RIADF555 7B,756) 11
RIADTO47 168,046 19
I AL

TEXTA4461 Click here for value|1h1

RIAD4461 338,193|1h2
T 11

TEXT4462 r 111

RIAD4462 207,607 112
Ll

TEXT4463 151

RIAD4463 0|12

/ 2

RIADCO17 D|2a
RIAD0497 0|2pb
RIAD4136 0|zc
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Dollar amounts in thousands
d Printing, stationery, and supphies RIADC018 0|24
e Postage RIADB403 0f2e
1 Legal fees and expenses RIAD4141 561,566(21
g. FDIC depost insurance assessments RIAD4146 CONF|2g
h Accounting and auditing expenses RIADF556 olzn
I Consulting and advisory expenses RIADF557 Q2.
J Automated teller mactune (ATM) and interchange expenses RIADF558 0l2
k. Telecommunications expenses RIADF559 0|2k
1 Other reat estate owned expenses . RIADY923 0|21
m Insurance expenses (not ncluded in emplcyee expenses, premises and fixed asset expenses, and other real
estate owned expenses). . RIADY924 0lzm
n Disclose component and the dollar amount of that component ) 3 2n
1 Describe component . TEXT4464 Click here for value|zn1
2 Amount of component. RiAaD4464 1,592,189(2n2
o Disclose component and the dolar amount of that component ' 20
1 Describe component TEXT4467 201
2 Amoeunt of component RIAD4467 0|202
p Disclose companent and the doilar amount of that component | 2p
1 Destnbe component TEXT4468 zp1
2 Amount of component RIAD4468 0|z2p2
3 Discontinued operations and applicable income tax effect (from Schedule Rl tem 11) (rlemlze and describe each . L
discontinued operation) e e . 3
a Disclose component, the gross dollar amount of that component, and s related ncome tax. T v - _ wq3a
1. Describe component TEXTFT29 NR|[3a1
2 Amount of component RIADFT2S 0|3az
3 Apphcable income tax effect RIADFT30 0[|2a2
b Disclose component, the gross dollar amount of that component, and fts related income tax . ~ - 3b
1 Describe component TEXTFT3 NR|3b1
2 Amount of component RIADFT3Y 0)3p2
0[3b3

3 Applcable income tax effect

RIADFT32

4 Cumulative effect of changes i accounting pnncuples and corrections of material accounting errors (from Schedule | .5,

RI-A, tem 2} {temize and describe all such effects) LN

a Disclose component and the dollar amount of that component

s ,'” N

1 Deseribe component

2 Amount of component

b Disclose component and the dollar amount of that component

1. Describe component

2 Amount of component

TEXTB526 4a1
RIADB526 0]4az

z(f“,ln;:': ST AT o ,j' ap
TEXTB527 NR| 401
RIADB527

5 Other transactions with stockhoiders (tncludlng a parent hotding company) {from Schedule RI-A, item 11) (|lem|ze
and describe all S$uch transactions)

a Dusclose component and the dollar amount of that component

0|4b2

1 Describe component

2 Amount of component

b Disclose component and the dollar amount of that component

1 Describe component

2. Amount of component

6 Adjustments to allowance for loan and lease losses (!rom Schedule RI-B, part I, tem 6) {temize and descrlbe all
adjustments)

a Disclose component and the dolar amount of that component

1 Describe component

2. Amount of compenent

b. Disclose component and the dellar amount of that component

1 Desciibe component .

2 Amount of component

5al
5a2
“5b
TEXTMQQ NR|5b1
RIAD4499 0|5b2
&
16a
TEXT4521 NR(6a1
RIAD4521 0|6a2
A il en
TEXT4522 NR|&b1
RIAD4522 0f6b2
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Dollar amounts in thousands
7 Other explanations {the space below 1s provided for the bank to briefly describe, at its option, any other significant .
ems affecting the Report of Income)
a Comments? RIAD4769 No|7a
b Other explanations TEXT4769 NR|7b

(TEXT4461) Income from Affiliates
(TEXT4462) Commitment facility ine fees
(TEXT4464) Operating expenses paid to Affilates

(TEXT4498) Employee benefit plans and other
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All schedules are to be reported in thousands of dollars 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 depository institutions {from Schedule RC-A)
a Noninterest-bearing balances and currency and con’
b Interest-beanng balances?
2 Securtties
a Held-to-maturity secures {from Schedule RC-B, column A)
b Avaiable-for-sale securiies (from Scheduie RC-B, column D)
¢ Equity securtties with readily determinable fair values not heid for tradmg?
3 Federal funds sold and securties purchased under agreements to resel|
a Federal funds sold in domestic offices .
b Securties purchased under agreements to res.ell3
4 Loans and lease financing racewables (from Schedule RC-C)
a Loans and leases held for sale
b Loans and leases held for investment
¢ LESS Allowance for loan and lease 05565
d Loans and leases held for investment, net of allowance {tem 4 b minus 4 ¢)
5 Trading assets (from Schedule RC-D)
6 Premises and fixed assets (including caprtalized leases)
7 Other real estate owned (from Schedule RC-M}
8_!nvestments in unconsolidated subsidianes and associated companies
9 Drrect and indirect investments in real estate ventures
10 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 domesuc offices (sum of totals of columns A and C from Schedule RC-E, part )
1 1"~I¢Jn|me.rest-bearlng‘1
2 Interest-bearing
b In foreign offices, Edge and Agreement subsidanes, and IBFs (from Schedule RC-E, part 1)
1 Noninterest-bearing
2 Interest-bearing
14 Federal funds purchased and securties sold under agreements to repurchase
a Federal funds purchased in domestic offices® .
b. Securties sold under agreements to repurchase6 ..

15 Trading habilties (from Schedule RC-D} . . .

16 Other borrowed money (INCludes mortgage indebtedness and obligations under capitalized leases) {from Schedule
RC-M} .. . . . R .. . e

17 Not apphcable

18 Not apphcable

19 Subordinated notes and debentures’

20 Other habilities (from Schedule RC-G)

21 Total habilties (sum of tems 13 through 20).

1 In¢ludes cash items 10 process of collaction and unposted debits.
2 Includes ume certificates of deposit not hetd for trading
T

for further detail on ASU 2016-D1

Includes all secunties resale ggreements in domestic and foreign offices, regardless of maturity

includes noninterest-beanny demand, tme, and savings deposits

Report overmight Federal Homa Loan Bank advances in Schadule RC, item 16, "Other borrowed money ™
Includes all secunties repurchase agreements in domastic and foreign offices, regardless of matunty
Includes imited-iife preferred stock and related surplus

- o wu b w

RGFDO0S1 1,514,478 1a
RCFDO071 15,381,398 1b
2
RCFODN754 14,667,933 2a
RCFDA773 31,378,742| 2b
RCFDJA22 182,991|2¢
‘ 3
RCONB987 0|3a
RCFDBS89 10,168,317(3¢b
- |4
RCFD5369 449.744|4a
RCFDB528 66,742,769(4b
RCFD3123 540,707 4¢
RCFDB529 66,202,062 44
RCFD3545 22,043,303 5
RCFD2145 157,884(6
RCFD215¢ 12,017|7
RCFD2130 13,954| 8
RCFD3656 1|9
RCFD2143 1,628,016 10
RCFO2160 6,011,601 11
RCFD2170 169,812,442{ 12
. 13
RCON2200 119,856,578(13a
RCONG631 25,653,505( 13 a1
RCONS636 94,203,073(13a2
RCFN2200 6,485,351( 13b
RCFN6631 207,157 13p1
RCFNE636 6,278,194( 13b2
R R 1
RCONBSS3 0|14a
RCFDB995 1,525,508 140
RCFD3548 3,641,576( 15
RCFD3180 8,019,688| 16
17
T 18

e

3,927,653 19

RCFD3200
RCFD2930 2,645,189, 20
RCFD2948 146,101,543 | 21

Item 2 ¢ 1s 1o be completed only by insttutons that have adopted ASt 2016-01, which includes prowisions geverning the accounting for investments in equity secunties See the instructions
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Dollar amounts in thousands
22 Not applicable 22
23 Perpetual preferred stock and related surplus RCFD3838 2,500,000| 23
24 Common stack RCFD3230 2,002| 24
25 Surplus (exclude all surplus related to preferred stock) RCFD3839 18,474,504| 25
26 Not avallable 26
a Retained earnings RCFD3632 3,142,434| 26 a
b Accumulated other comprehensive income? RCFDB530 -408,206{ 26 b
¢ Other equity capital oomponen153 RCFDA130 0l2s¢c
27 Not avaliable 27
a Total bank equity capital (sum of #tems 23 through 26 ¢} RCFD3210 23,710,734i 37 a
b Nencontrollng {minorsty) interests in consoldated subsidiaries RCFD300C 165|27b
28 Total equity caprtal (sum of tems 27 a and 27 b) RCFDG105 23,710,899 28
29 Total habilties and equity capital (sum of items 2t and 28) B . RCFD3300 169,812,442 29
1 indicate in the box at the right the number of the statement below that best describes the maost comprehensive level RCFD6724 NR| w1
of audting work performed for the bank by independent external auditors as of any date during 2017
2 Bank's fiscal year-end date (report the date in MMDD format) RCONBETS NR|M2

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

Exclude assets held for trading

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

1 Cash tems in process of collectign, unposted debits, and currency and coin RCFDO022 1,029,124 1

a Cash tems in process of collection and unposted debds RCONDD20 399.,709|1a

b Currency and com RGON00B0 629,157(1b
2 Balances due from depository institutions in the U S RCFDO0B2 161,793| RCONO00S2 161,793 (2
3 Balances due from banks in foreign countnies and foreign central banks RCFDOO70 1,382,944| RCONOO70 1,381,967 |3
4 Balances due from Federal Reserve Banks RCFDO0%0 14,322,017 RCONCOSO 13,921,936} 4
5 Total RCFDOOM0 16,895,878 RCONOCO10 16,494,562 5
2 Includes, but 1 not imited to, net unreahzed hoiting gains {losses) on available-for-sale securities, accumulated net gains {losses) on cash flow hedges, cumulative foreign currency translation

adjustments, and accumulated defined benefit pension and other pestretirement plan adjustiments
3 Includes treasury stock and unearned Employee Stock Ownership Plan shares
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Schedule RC-B - Securities
Exclude assets heid for trading
{Column A) (Column B} {Column C}) {Column D}
Held-to-maturity Held-to-maturity Fair | Awvailable-for-sale |Available-for-sale Fair
Dollar amounts in thousands] Amortized Cost Value Amortized Cost Value
1 US Treasury securties RCFD0O211 0(RCFDOZ13 0{RCFD1286(13,549,092|RCFD1287(13,290,167( 1
2 U S Gavernment agency and sponsored agency obligations
gency and sp gency oid RCFDHTS0 0|RCFDHTS1 o|RCFOHTS2| 3,125,667 |RCFDHTS3| 3,169,203 2
(exclude mortgage-backed securmes)
lsJ gecurmes 1sgued by states and political subdivisions in the RCFD8496 8,483 |RCFDB4g7 8,876|RCFD84s8 B ——— al=
4 Mortgage-backed securities (MBS) 4
a Residential mortgage pass-through securties da
1 Guaranteed by GNMA RCFDG300( 2,103,500\ RCFDG3M| 2,042,619|RCFDG302| 4,441,551 |RCFDG303| 4,271,270) 4al
2 Issued by FNMA and FHLMC RCFDG304| 1,811,994 |RCFDG305( 1,778,697 |RCFDG306| 5,541,640 |RCFDG307] 5,394,470 4a2
3 Qther pass-through securities RCFDG308 0|RCFDG309 0|RCFDG310 119 RCFDG311 119] 4a3
b Other residential morigage-backed securties (include CMOs, ‘b
REMICs, and stripped MBS)
1 Issued or guarameed by US Government agencies or
RCFDG312| 9,026,733|RCFDG313| 8,949,940|RCFDG14| 1,215,644|RCFDG315| 1,187,612 4b1
sponsored agencies'
ateralized by MBS 1ssued or guarant ed byUs
2 Col Y " gusranie 4 RCFDG316 0O|RCFDG317 0|RCFDG318 Q}RCFDG319 0f4b2
Geovernment agencies or sponsored agenmes
3 All other residential MBS RCFDG320 2,285 |RCFDG321 2,446 |RCFDG322 0{RCFDG323 0| 463
¢ Commercial MBS . N 4c
1 Commercial mortgage pass-through securities * ' ! 4c1
2 e or guaranteed by FNMA. FHLMC, or RCFDK142 0|RCFDK142 0|RCFDK144 0|RCFDK145 0 4cta
b Other pass-through securities RCFDK146 O|RCFDK147 Q|RCFDK148 Q|RCFDK149 0| 4«
2 Other commercial MBS ) 4e2
a Issued or guaranteed by U S Government
1 RCFDK150[ 1,714,938(RCFDK151| 1,657,791|RCFDK152 609,912 |RCFDK153 584,201 42a
agencies or sponsored agencies
b All other commercial MBS RCFDK154 0|RCFDK155 0|RCFDK156 0|RCFDK157 0| Aczn
5 Asset-backed securities and structured financial products 5
a Asset-backed secursties (ABS) RCFDC026 ¢|RCFDCS88 0|RCFDCY989 146,250 RCFDCO27 149,363|5a
b Structured financial products RCFDHTS8 0{RCFDHT59 0{RCFDHTS0 0|RCFDHTS&1 0|5p
6. Other debt securties “ ’ ) I g s
a Other domestic debt securties RCFD1737 0|RCFD1738 {|RCFD1738 0O|RCFD1741 0|6a
b Other foreign debt securtties RCFD1742 0[RcFD1743 0|RCFD1744| 3,329,552|RCFD1746| 3,332,337[60
7 Investments i mutual funds and other equny securities with o '
, {RCFDA510 NR|RCFDAS11 NR|7
readily determinable far values? . .
8 Total (sum of tems 1 through 7) (total of column A must equal
Schedule RC, tem 2.a) (total of column D must equal Schedule  |RCFD1754|14,667,933(RCFD1771|14,440,369|RCFD1772| 31,959,427 [RCFD1773|31,378,742| 8
RC, tem 2 b) . .
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Dollar amounts n thousands
1 Pledged securtties' RCFDO416 9,187,207/ M1
2 Maturtty and repricing data for debt securiies {excluding those in nonaccrual status) M2
a Securities issued by the U S Treasury, U S Government agencies, and states and polical subdivisions in the
U S, other non-mortgage debt securities, and mortgage pass-through securifies other than those backed by M2a
closed-end first ien 1-4 family residential mortgages with a remaining maturity or next repricing date of
+ Three months or less RCFDA549 1,701,319/ M 221
2 Over three months through 12 months RCFDAS550 1,443,290|M2a2
3 Qver cne year threugh three years RCFDAS551 4,104,981(M22a3
4 Over three years through five years RCFDAS52 3,843,806(M2a4
S Over five years through 15 years RCFDA553 6,255,906 M2a5
6 Over 15 years . o RCFDA554 2,600,251 |m2a6
b Morigage pass-through securities backed by closed-end first ien 1-4 family residential mortgages with a M2t
remaming maturity or next repricing date of
1 Three months or less . RCFDAS555 0[m2b1
2 Over three months through 12 months RCFDA556 50,074/ M2b2
3 COver cone year through three years RCFDABS? 274,024(M2b3
4 Over three years through five years RCFDASS58 433,475\ M2b4
5 Qver five years through 15 years RCFDAB59 2,695,366/ M2b3
6 Over 15 years .. RCFDAS560 10,128,413\ M2b8
¢ Other mortgage-backed securities (include CMOs, REMICs, and stnpped MBS, exclude mortgage pass-through
securties) with an expected average Iife of 8 Mae
1 Three years or less RCFDAS61 1,139,067 | M2c1
2 Over three years RCFDAS562 11,376,701 | M2¢2
czl (I;)?;t;:urmes with a REMAINING MATURITY of one year or less (included in MemorandL{m ltenjus 2a 1hrrf)ugh RCFDAZ4S 3,194,683 m2d
Memarandum tem 315 10 be completed semvannually in the June and December reports only
3 Amortized cost of held-to-maturity securities sold or transferred to avaitable-for-sale or trading secunies during the RGFD1778 0{M3
calendar year-to-date {report the amortized cost at date of sale or ransfer)
4 Structured notes (included in the held-to-maturity and available-for-sale accounts in Schedule RG-B, tems 2, 3, 5, M4
and B)
a Amortized cost RCFD8782 0|M4aa
b Far value RCFD8783 0|M4b
1 Includes Smali Business Admimistration “Guaranteed Loan Pool Certficates”, U S Mantime Administration obligations, Export-import Bank parhcipation certficates, and obligatons (other than

mortgage-backed secunties) 1Issued by the Farm Credit Systemn, the Federal Home Loan Bank System, the Federal Home | oan Mortgage Corporation, the Federal National Mortgage Association,

the Financing Corporation, Resolution Funding Cerporation, the Student Loan Marketing Association, and the Tennessee Valley Authonty
1 U S Government agenctes include, but are not Imited to, such agencies as the Government National Mortgage Association {GNMA), the Federal Deposit Insurance Corporatien (FDIC), and

the National Credit Union Admirustration {NCUA) U S Government-sponsered agencies include, but are notimited to, such agencies as the Federal Home Lean Mortgage Corporation (FHLMC)

and the Fedaral National Mortgage Association (FNMA)

1 U $ Government agencies include, but are not Limited to, such agencies as the Government National Mortgage Association {GNMA), the Federal Depesit Insurance Corporation (FDIC), and
the National Credit Unien Admirustration {NCLIA) U $ Government-sponsored agenacies include, but are not imited to, such agencies as the Federal Home Loan Mortgage Corporation (FHLMC)

and the Federal National Merigage Association {FNMA)
2 Report Federal Reserve stock, Federal Home Loan Bank stock, and bankers' bank stock in Schedule RC-F, item 4
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(Column A} {Column B} {Column C}) {Column D}
Held-to-maturity Held-to-maturity Fair | Available-for-sale |Available-for-sale Fair
Dollar amounts in thousands{ Amertized Cost Value Amortized Cost Value

Memorandum items 5 a through 5 fand 6 a through 6 g are to be completed

by banks with $10 bilron or more in total assets

5 Asset-backed securities (ABS) (for each column, sum of M5

Memorandum tems 5 a through 5 f must equal Schedule RC-B,

item 5 a) 1
a Credit card recevables RCFDB838 0]RCFDB839 0|RCFDB840 0|RCFDB841 0| M52
b Home equity ines RCFDB842 0|RCFDB843 0|RCFDB844 43,919|RCFDB845 44,708 M5b
¢ Automobile loans RCFDB846 0|RCFDBB4T 0|RCFDB848 0|RCFDB849 0] M5c
d Other consumer loans RCFDB850 0|RCFDas51 0|RCFDB852 0|RCFDBE53 0] M&d
e Commercial and industrial loans RCFDB854 0|RCFDB855 0}RCFDB856 O|RCFDB857 0| M2
f Other . . . IRCFDB858 0|RCFDBB59 0{RCFDB260 402,331 |RCFDB&61 107,655| M5t

6 Structured financial products by underlying collateral or reference

assets (for each column, sum of Memorandum rtems 6 a through M6

6 g must equal Schedule RC-B tem 5 b} .
a Trust preferred securities 1ssued by financial institutions RCFDG348 O|RCFDG349 0|RCFDG350 0|RCFDG351 0| Msa
t.}u-:tim preferred securities issued by real estate investment RCFDG352 o|rcFDG353 0|rcrDGas o|RcFD ol st
¢ Corporate and similar loans RCFDG356 0 |RCFDG357 0|RCFDG358 0|RCFDG359 0 MBc
d. 1-4 family residential MBS 1ssued or guaranteed by U S G350 DG
government-sponscred enterprises (GSEs) RCFD! 0{RCFDG3S1 0|RCF 2 0|RCFDG63 0| Mad
gs'lssfamuy residential MBS not 1ssued or guaranteed by RCFDG364 o|rcFDG385 olrcroGIss 0l|reroGast ol mee
f Diversified {mixed) pools of structured financial products RCFDG368 0|RCFDG69 0)RCFDG370 0|RCFDG3T1 0| Msf
g Other collateral or reference assets RCFDG372 0|RCFDG373 0|RCFDG374 0{RCFDG375 0] Mag

1 inCludes held-to-matunty secunties at amortized cost and avalable-for-sale secunties at far value

5 Sum of Memorandum items 2 ¢ (1) and 2 ¢ (2) plus any nonaccrual “Other mortgage-backed secunties” included in Schedule RC-N, item 9, column C, must equal Schedule RC-B, sum of tems

4band 4 ¢ (2), columns A and D

1 The $10 billion asset size test is based on the total assets reported on the June 30, 2017, Report of Condition
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Do not deduct the affowance for loan and lease losses or the aflocated transfer nsk reserve from amounts reported in this schedule Report (1) loans and leases held for
sale af the fower of cost or fair value, (2) loans and feases held for investment, net of unearned income, and (3) loans and Jeases accounted for af fair value under a fair

value option FExclude assets held for trading and commercial paper

Dollar amounts in thousands

{Column A) Consolidated Bank

{Column B) Domestic Offices

1 Loans secured by real estate1
a Construction, land development, and other land loans
1 1-4 family residential construction lcans
2 Other construction loans and all land development and other land loans
b Secured by farmland (including farm residential and other improvements)

c Secured by 1-4 family residential properhies

1 Rewvolving, open-end loans secured by 1-4 famuly residential properties and extended
under hnes of credit R . .

2 Closed-end loans secured by 1-4 family residential properties
a Secured by first lens
b Secured by junior hens
d Secured by multifamily (5 or more) residential properties
e Secured by nonfarm nonresidential properties
1 Loans secured by owner-occupied nonfarm nonresidential properties
2 Loans secured by other nonfarm nenresidental properties
2 Loans to depository institutions 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 inthe U S
b To other depository institutions in the U S
¢ To banks in foresgn countries
t To foreign branches of other U 5 banks
2 To other banks In foreign countries
3 Loans to finance agricultural production and other loans to farmers
4 Commercial and industriai loans
a To U S addressees (domicile)}
b To non-U S. addressees (domicile)

5 Not apphcable

6 ioans to individuals for household, family, and other personal expendrtures (1 e , consumer
leans) (includes purchased paper)

a Credit cards
b Other revolving credit plans

c. Automobile loans

d Other consumer loans (Includes single payment and instaliment loans other than
autornobile loans, and all student loans)

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

8 Obhgations (other than securties and leases) of states and poltical subdivisions in the
us . .

9 Loans to nondepository financial institutions and other loans
a Loans to nondepostory financial insttutions
b Cther loans
1 Leans for purchasing or carrying securities (secured and unsecured)
2 All other loans {exclude consumer loans)

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

11 LESS Any unearned income on leans reflected in tems 1-9 above

12 Total loans and leases held for nvestment and held for sate (item 12, column A must equal
Schedule RC, sum of tems 4 a and 4 b)

RCFD1410 NR
RCFDF158 0| RCONF158 0
RCFDF159 1,848,879 RCONF159 1,848,879
RCFD1420 0| RCON1420 0
RCFD1797 941,523| RCON1797 941,523
RCFD5367 17,464,782 RCONS367 17,464,782
RCFD5368 40,677 RCONS5368 40,677
RCFD1460 2,347,886 RCON1460 2,347,886
RCFDF160 896,841 RCONF160 896,841
RCFDF161 6,021,400 RCONF161 6,021,400
| RCONB531 74,115
RCFDB532 28,938 . :
RCFDB533 45177
.| RCFDB534 0| RCONB534 0
) (:E RCONES35 874,845
RCFDB536 0 i . .
RCFDB537 874,845 TN tan e
RCFD1590 218,930| RCON1590 218,660
RCFD1763 21,171,082 RCON1763 21,164,458
RCFD1764 5,120,638 RCON1764 4,919,773
I i ki -1 "'( :
RCFDBS538 1,018,717| RCOMNB538 1,018,717
RCFDBS53% 115,015| RCONBS39 115,015
RCFDK137 0| RCONK137 0
RCFDK207 154,734| RCONK207 106,102
RCFD2081 162,046| RCON2081 162,046
RCFD2107 0| RCONZ2107 0
RCFD1563 8,720,433 . ;
’ RCON.J454 8,281,089
’ . RCON1545 8,636
RCONJ451 420,672
RCON2165 0
RCFDF 162 0|,
RCFDF153 0 i
RCFD2123 0| RCONZ2123 0
RCFD2122 67,192,513| RCONZ2122 66,926,116

1a2

2a1

2a2

6a
5h
8¢

6d

9a
9b
g9b1
9b2
106

iCa

1Cb
11
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When reporting "Loans secured by real estate,” "large institutions” and “highly complex institutions,” as defined for deposit INsurance assessment purpeses in FDIC regulations, should complete
items 1 a (1) through 1 e (2) In olumns A and B {but not item 1 1n column A), all other institutions should campiete item 1 10 column A and tems 1 a (1) through 1 e (2) N column B (but not
items 1 a (1) through 1 & (2} in column A)



HSBC BANK USA, NATIONAL ASSOCIATION
RSSD-ID 413208
Last Updated on 4/17/2019

Dollar amounts in thousands

1 Leans restructured in troubled debt restructurings that are in comphance with their medified terms (included in
Schedule RC-C, part 1, and not reported as past due or nonaccrual in Schedule RC-N, Memorandum rtem 1)

a Construction, land development, and other land loans in domestic offices
1 1-4 family residential construction loans
2 Other 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-cccupied nonfarm nonresidental properties.
2 Loans secured by other nenfarm nonresidential properties
e Commercial and industrial loans
1 To U S. addressees (domicile}
2 To non-U S addressees {domicite)
f All other Ioans (include loans to Individuals for househeold, family, and other personal expenditures)

fternze loan g mnciuded in M dum dem 1 f, above that exceed 10 percent of total Joans restructured in troubled
debt restructunngs that are in comphance with their modified terms {sum of Memorandum fterns 1 a through 1§

t Loans secured by farmland in domestic offices

2 Not applicable

3 Loans to finance agricultural preduction and other leans to farmers

4 Loans to indwviduals for household, family, and other personal expenditures
a Credrt cards
b Automobile loans

¢ Other (includes revolving credt plans other than credt cards and other consumer loans)

g Total leans restructured In troubled debt restructunngs that are in compliance with ther modified terms (sum
of Memorandum items 1 a (1) through 1 f) -

2 Maturity and repricing data for lsans and leases (excluding those in nenaccrual status)

a Closed-end loans secured by first iens on 1-4 farmily residential properties in domestic offices {(reported In
Schedule RC-C, part |, tem 1 c {2){a), column B) with a remaining maturtty or next repricing date of

1 Three months or less

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

4 Over three years through five years

§ Over five years through 15 years

6 Over 15 years

b Allloans and leases (reported n Schedule RC-C, part |, tems 1 through 10, column A) EXCLUDING clesed-end
loans secured by first hens on 1-4 family residential properties n domestic offices (reported In Schedule RC-C,
part |, tem 1 ¢ (2)(a), column B) with a remaining maturity or next repricing date of

1 Three meonths or less .

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

4 Over three years through five years

5 Over 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 commercial real estate, construchon, and land development activities (not secured by real eslate)
included in Schedule RC-C, part |, tems 4 and 9, column At
4 Adjustable rate closed-end loans secured by first hens on 1-4 family residential properties in domestic offices (mcluded
in Schedule RC-C, part |, tem 1 ¢ (2)(a), column B}
§ Loans secured by real estate to non-U S addressees (domicile) (included in Schedule RC-C, Part |, item 1, column
A, or Schedule RC-C, Part |, tems 1 a {1) through 1 e (2), column A, as appropriate)

Memorandum item € 15 to be completed by banks that (1) together with affrated institutions, have cutstanding credit card recervables (as
defined i the mstructions) thal exceed $500 mifiion as of the repord date, or (2) are credit card specialty banks as defined for Urnform
Bank Performance Report purposes

6 Outstanding credit card fees and finance charges included in Schedule RC-C, part |, tem & a, column A

Exclude loans secured by real estate that are included in Schedule RC-C, Part 1, item 1, column A

FFIEC 031
Report Date 12/31/2018

RCONK158 [i]
RCONK159 0
RCONF576 469,100
R RCONK160 0
RCONK161 0
R RCONK162 0
RCFDK183 69,857
RCFDK164 31,085
RCFDK165 3,020
RCONK166 0
RCFDK168 0
RCFDK098 0
RCFDK203 0
RCFDK204 0
RCFDHK25 573,062
RCOMNASE4 972,303
RCONASE5 3,137,907
RCONAS66 4,382,708
RCONASET 3,544,248
RCONASGS 3,963,897
RCONASB9 1,121,936
RCFDA570 46,117,577
RCFDAS71 1,714,391
RCFDAS72 830,019
RCFDA573 379,921
RCFDAS74 456,311
RCFDAS7S 32,688
RCFDA247 18,296,799
RCFD2746 662,382
RCON5370 7,203,744
RCFDBB3? 1,005,134
RCFDC381 0

24

M1

M1a
M1ail
Mia2
Mib
M1c
MAd
M1d+1
M1d2
M1e
M1e1
M1e2

M1f

M1

M1f2
M1f3
M1fa
M1fd4a
M1fab
Mi1fdc

Mig
M2
M2a
MZat
M2a2
M2a3
M2Z2ada
M2as

M2aé

~-AM2b

M2b1
M2b2
MZ2b3
MZ2b4
M2b5
M2bé

M3

M4

M5

M&



HSBG BANK LUISA, NATIONAL ASSOCIATION
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Dellar amounts in thousands

FFIEC 031
Report Date 12/31/2018

Memorandum ilem 7 15 to be completed by all banks
Memorandum tems 7 a and 7 b are fo be completed sermannually in the June and December reports only

7 Purchased credt-impaired loans held for nvestment accounted for in accordance with FASB ASC 310-30 {former
AICPA Statement of Position 03-3) {exclude loans held for sale)
a Qutstanding balance
b Amount included In Schedule RC-C, part |, tems 1 through 9
Memorandum items 8 a, 8 b, and 8 ¢ are fo be completed semannually in the June and December reporis only
8 Closed-end loans with negative amortization features secured by 1-4 family residential properties in domestic offices
a Total amount of clesed-end loans with negative amortization features secured by 1-4 family residential properties
{included in Schedule RC-C, part |. tems 1 ¢ {2){a) and 1 c (2){b))

Memorandum tems 8 b and 8 ¢ are to be compieted by banks that had ciosed-end loans with negative amortization features secured
by 1-4 family reswlential propertres (as reported in Schedule RC-C, Part I, Memorandum tlem B a) as of December 31, 2017, that
exceeded the lesser of $100 muhon or 5 percent of total loans and leases, net of unearned income, in domestc offices (as reported
n Schedule RC-C, Part |, item 12, column B)

b Total maximum remaning amount of negative amortization contractually permitted on closed-end loans secured
by 1-4 family residential properties.

¢ Total amount of negative amortization an ¢losed-end Ioans secured by 1-4 1am||y residentiat propertles ncluded
in the amount reported 1n Memorandum item 8 a above . L.

RCFDCTT9 174,256
RCFDC780 119,459
RCONF230 [
RCONF231 NR
RCONF232 NR

25

M7

M7a
M7b

MBa

M&b

MBc
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Dollar amounts in thousands
9 Loans secured by 1-4 farnly residential properties in domestic offices in process of foreclosure (Included in Schedule
RC-C, part |, ttems 1 & (1), 1 ¢ (2)(@), and 1 c {2)(b)) . . . RCONFS77 13,009\ M9
Dollar amounts in thousands
10 Net applicable M10
11 Mot applicable M 11

{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 recelivable at acquisttion |contractual cash flows not
Dellar amounts in thousands date expected to be collected
Memorandum ifems 12a, 12 b, 12 ¢, and 12 d are to be completed sermannually i the
June and December reports only
12 Loans (not subject to the requirements of FASB ASC 310-30 (former AICPA : Mm12
Statement of Posiion 03-3)) and leases held for investment that were acquired | . » T
n business combinations with acquisition dates in the current calendar year : . ) . .
a Loans secured by real estate RCFDG091 0| RCFDG092 0| RCFDG093 0| M12a
b Commercial and industrial loans RCFDGO94 0| RCFDGO95 0| RCFDG096 0| m1zh
¢ Loans to indrviduals for household, family, and other personal RCFDGOST o| reFoGoss 0| rReFDGOoOY o mic
expenditures
d Al other loans and all leases RCFDG100 0| RCFDG101 0| RCFDG 102 0| m12d
Dollar amounts in thousands
Memoranda item 13 s lo be completed by banks that had construchon land deveiopmen!, and other land loans 1n domestc offices (as
reported in Schedule RC-C, Part |, tem 1 & , column 8) that exceeded 100 percent of total capital (as reported m Schedule RC-R, Part |,
rtem 35 a) as of December 31, 2017 R M13
13 Construction, land development, and other land loans in domestic offices with interest reserves
g)Amountof loans that provide for the use of interest reserves {Included in Schedule RC-C, part |, tem 1 a, column RCONG376 almMi3a
b Amount of interest caprtalized from interest reserves on construction, land developmem and other land loans RIADGIT? ol m13b
that 1s included In interest and fee income on loans dunng the quarter {Included in Schedule RI, tem 1 a (1)(a){2)}
Memoranduni item 14 1s to be completed by alf banks RCFDG378 18,189,525| M 14
14 Pledged loans and leases
Memorandurm item 15 is o be completed for the December report only M 15
15 Reverse mortgages in domestic offices
a Reverse mortgages outstanding that are held for investment (included in Schedule RC-C, tem 1 ¢, above) < ~|M15a
1 Home Equity Conversion Mortgage (HECM) reverse mortgages RCONJ466 0| M15a1
2 Proprietary reverse mortgages RCONJ467 O[mi5a2
b Estimated number of reverse mertgage loan referrals te other lenders dunng the year from whom compensation Mi5b
has been received for services performed in connection with the ongination of the reverse mortgages
1 Home Equity Conversion Mortgage (HECM) reverse mortgages RCONJ468 O[Mi5b1
2 Proprietary reverse morigages RCONJ469 0|M1i5b2
¢ Principal amount of reverse mortgage onginations that have been sold during the year M1Sc
1 Home Equity Conversicn Mortgage (HECM) reverse mortgages RCONJ470 0|Misct
2 Proprietary reverse mortgages RCONJ471 0| Mi5¢c2
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Schedule RC-C Part Il - Loans to Small Businesses and Small Farms

Report the number and amount currently outstanding as of the report date of business loans with "ongmal amounts” of $1,000,000 or less and farm loans with "onginal
amounts” of $500,000 or iess The following quidehnes should be used to determine the "original amount” of a foan

{1} For loans drawn down under iines of credit or loan commutments, the "onginal amount” of the loan 1s the size of the line of credit or loan commitment when the line of
credit or foan 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 tis size, the "onginal armount” 1s the amount currently outstanding on the report dafe {2) Forloan parbcipations and syndications, the "original amount" of the loan
participation or syndicatian is the entire amount of the credit onginated by the fead lender (3) For all other loans, the “onginal amount” is the tofal amount of the foan at
ongwation or the amount currently cutstanding as of the report date, whichever s farger

Dollar amounts in thousands

1 Not applicable

2 Not applicable

. (Column A) Number of Loans | (Column B) Amount Currently
Dollar amounts in thousands Qutstanding
3 Number and amount currently cutstanding of "Loans secured by nonfarm nonresidential . . . . . .
properties” in domestic offices reported in Schedule RC-C, part |, tems 1 e (1) and 1 e (2), . . : . R I}
column B. N . ' -
a With orniginal amounts of $100,000 or less RCONS5564 27| RCONS5565 794|3a
b With eniginal amounts of more than $100,000 through $250,000 RCONS566 34! RCONSS67 4,204|3b
¢ With original ameunts of more than $250,000 through $1,000,000 RCONS568 137| RCONS569 47,921|3c
4 Number and amount currently outstanding of "Commercial and industinal lpansto U S B - 4
addressees” In domestic offices reported in Schedule RC-C, part |, tem 4 a, column B Lt v o s
a With original amounts of $100,000 or less RCONS570 2364| RCONSST1 93,838|2a
b With onginal amounts of more than $100,000 through $250,000 RCONS572 601| RCON5573 71,003| 4b
¢ With onginal amounts of more than $250,000 through $1,000,000 RCONS574 851| RCONS5575 170,038( 4 ¢
Dellar amounts in thousands
5 Not applicable " N 5
& Not applicabie . [, et x 6

Dollar amounts in thousands

(Column A} Number of Loans

{Coiumn B) Amount Gurrently
Qutstandin

7. Number and amount currently outstanding of “Loans secured by farmland (including farm
residential and other mprovements)” in domestic offices reported in Schedule RC-C, part |1,

tern 1 b, colurmn B s ’Lg:*v ¥ S :»‘.‘.’.‘
a With onginal amounts of $100,000 or less RCONSST8 0] RCON5579
b With onginal amounts of mere than $100,000 through $250,000. RCON5580 0] RCONS5581
¢ With onginal amounts of more than $250,000 through $500,000 RCON5582 0] RCONS5523

8 Number and amount currently outstanding of "Loans to finance agricultural preduction and RN ) 1

other loans to farmers” in domestic offices reported in Schedule RC-C, part |, dem 3, column
B

IO

Ty o o
ERTN: &

a. With onginal amounts of $100,000 or less .

RCONS5584

b With oniginal amounts of more than $100,000 through $250,000

RCON5586

RCONS5587

0|8b

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

RCON5588

RCONS5589

954|8¢c
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Schedule RC-D - Trading Assets and Liabilities

FFIEC 031

Report Date 12/31/2018

28

Schedule RC-D 15 to be completed by banks that reported fotal trading assels of $10 miilion or more in any of the four precedmg catendar quarters, and afl banks meeting

the FDIC's definiion of a large or highly complex institution for deposit Insurance assessment purposes

Dollar amounts in thousands

1 US Treasury securiies

2 U'S Government agency obligations (exclude mortgage-backed securities)
3 Securities 1ssued by states and political subdivisions nthe U S .

4 Mortgage-backed securibes (MBS)

a Residential mortgage pass-through securities issued or guaranteed by FNMA, FHLMC, or GNMA
b Other residential MBS 1ssued or guaranteed by U S Government agencies or sponsored agencies (include
CMOs, REMICs, and stripped MEIS)1

¢ All other residential MBS
d Commercial MBS issued or guaranteed by U S Government agencies or sponsored agencies’
e All other commercial MBS
5 Other debt securdies
a Structured financial products
b All other debt securiies
6 Loans
a Loans secured by real estate
1 Loans secured by 1-4 family residential properties
2 Al other loans secured by real estate

b Commercial and industrial loans

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

d Other loans
7 Not appliabie
& Not applicable
9 Other trading assets
10 Not applicable
11 Dervatives with a pasitive far value
12 Total trading assets {(sum of dems 1 through 11} (fotal of colurnn A must equal Schedule RC, tem 5)
13 Not avallable
a Liabilty for short posttions .
b QOther trading habilities
14 Derwatives with a negative farr value
15 Total trading habilties (sum of tems 13 a through 14) (total of column A must equal Schedule RC, tem 15)
1 Unpaid principal balance of loans measured at fair value {reported in Schedule RC-D, items 6 a through & d)
a Leans secured by real estate
1 Loans secured by 1-4 family residential properties
2 All other loans secured by real estate

b Commercial and industrial loans

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

d Other loans

Memormndum tems 2 a and 2 b are to be compieled by banks with 310 billion or more 1n tolal frading assets
2 Loans measured at far value that are past due 90 days or more

a Far value
b Unpad principal balance

Memorandum items 3 through 10 are {0 be compieted by banks with $10 hitlion or more in total trading assets
3 Structured financial preducts by underlying collateral or reference assets (for each column, sum of Memorandum
temns 3 a through 3 g must equal Schedule RC-D, sum of items 5 a (1} through (3))

Consolidated Bank
RCFD3531 5,367,559
RCFD3532 0
RCFD3533 1]
RCFDG3T9 152,584
RCFDG380 a
RCFDG381 16,500
RCFDK197 a
RCFDK198 0
RCFDHTG2 98,858
RCFDG386 10,654,036
RCEDHTG3 a
RCFDHTB4 0
RCFDF614 62,502
RCFDHTES 0
RCFDFE18 0
RCFD3541 2,640,433
RCFD3543 3,050,821
B RCFD3545 22,043,303
RCFD3546 737,911
ROFDFE24 215,084
RCFD3547 2,688,601
RCFD3548

3,641,576

RCFDHTG6 0
RCFDHT6? 0
RCFDF632 73,166
RCFDHT68 0
RCFDF636 0
RGFDFB39 0
RCFDFG40 0

-

[T 5

4b

4c
4d

FX:]

Sa
5b

6a
Bail
a2
6b

6c

1 U8 Goverrment agencies include, but are not limited to, such agencies as the Government National Mortgage Associabion {GNMA), the Federal Deposit Insurance Corporation (FOIC), and
the National Credit Urion Administration (NCUA) U S Government-sponsored agencies include, but are not imited to, such agencies as the Federal Home Loan Moertgage Corporation (FHLMC)

and the Federal National Mortgage Association (FNMA)
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RSSD-ID 413208 Report Date 12/31/2018
Last Updated on 4/17/2019 20
Dollar amounts in thousands Consolidated Bank
a Trust preferred securities issued by financial institutions RCFDG299 61,678 M3a
b Trust preferred securities 1ssued by real estate nvestment trusts RCFDG332 37,180/ M3b
¢ Corporate and similar loans. . . . RCFDG333 0(M3c
d 1-4 family residential MBS issued or guaranteed by U S government-sponsored enterprises (GSEs) RCFDG334 0|mad
e 1-4 family residential MBS not 1ssued or guaranteed by GSEs RCFDG335 O|M3e
1 Diversified (mixed} pools of structured financial products RCFDGE51 0/M3T
g Other collateral or reference assets . RCFDGE52 O|mag
4 Pledged trading assets M4
a Pledged securties. N RCFDG387 2,465165(m4a
b Pledged loans. B RCFDG388 g M4b
Dollar amouats in thousands
5 Asset-backed securties M3
a Credit card recevables RCFDF643 0j|M5a
b Home equity hnes . RCFDFG44 0|M5b
¢ Automobie loans - RCFDF645 0|M5¢
d Other eonsumer loans RCFDFE46 92,184\ M54
e Commercial and ndustrial loans . RCFDF647 [T
f Other | RCFDF648 0/M5f
6 Retained beneficial interests in securtizations (first-loss or equity tranches) . o T Ime
7 Equity securies (iIncluded in Schedule RC-D, tem 9, above} B ¥ ) . N M7
a Readily deterrminable fair values RCFDF&52 751,279(M 7=
b Cther . RCFDF653 O|M7b
8 Loans pending securitization RCFDF654 Qims
9 Other trading assets {temize and describe amounts included in Schedule RC-D, tem 9, that are greater than [ . o
$1,000,000 and exceed 25% of the tem) ' : 4 . . Mo
a Disclose component and the dollar amount of that component tos i R . M9a
1 Describe component TEXTF&55 gu;;k_ng_[e_[o_r_m“g M9a1
2 Amount of component RCFDF655 1,889,154 MBa2
b Disclose component and the dollar amount of that component . o oo Lo L L Meb
[(TEXTFe56) ] RCFDF656 ] ’ olmob
¢ Disclose component and the dollar amount of that companent ) Pt ) y R N Mo
|(TEXTF657) J RCFDF657 0[Moc
10 Other trading habilihes (temize and describe amounts included in Schedule RC-D, tem 13 b, that are greater than . ' o
$1.000,000 and exceed 25% of the tem) ol . M 1o
a Disclose component and the dollar amount of that component o R 1-{M1Ca
1. Describe component . . .. N . . , TEXTF&58 M10a1
2 Amount of component . .. o, RCFDFG658 Mi0az
b Disclose component and the dollar amount of that component I N B i M10b
[(TEXTFB59) j RCFDF&59 MI10b 1
¢ Disclose component and the dollar amount of that component . AR TSR YR T
|(TEXTF660) J RCI-;DFJGGO 0|M10c

(TEXTF655) Precious Metals Inventory

(TEXTF658) Precious Metal Payable

1 Exclude equity securties
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Schedule RC-E Part | - Deposits in Domestic Offices

FFIEC 031
Repart Date 12/31/2018

30

{Column A) Transaction
Accounts Totai
Transaction accounts
{including total demand

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

{Column C)
Nontransaction Accounts
Total nontransaction
accounts (inctuding

Dollar amounts in thousands deposits) MMDAS)

Depostts of

;hrgll\;l;iuals, partnerships, and corporations (Iinclude all certrmed and off‘icral RCONBS549 22,960,555 RCONBS50 86,937,640 1
2 US Government RCON2202 159 RCON2520 2,209(2
3 States and poktical subdmisions in the U S RCON2203 1,153 RCON2530 429,244|3
4 Commercial banks and other depository institutions in the U S RCONBSS1 397,396 RCONBS52 186,436| 4
5 Banks i foreign countries RCON22t3 5,182,330 RCON2236 915,989(5
gazir:gn governments and official instiutions (|nc|ud|ng foreign central RCON2216 47,034 RCON23TT 2.796,433| 6
ettt 1 aqrough 6} (sum of columns & and € must ewsl | conas 28,588,627 | RCON2210 | 22,881,555| RCON2365 | 91,267,951 7




HSBC BANK USA, NATIONAL ASSQCIATION
RSSD-10 413208

FFIEC 031
Report Date 12/31/2018

Last Updated on 4/17/2019 31
Dellar amounts in thousands
1 Selected components of total deposts (1 e , sum of tem 7, columns A and C) M1
a Total Indwvidual Retirement Accounts (IRAs) and Keogh Plan accounts RCONG835 BG({M1a
b Total brokered deposits . RCON2365 17,303,600| M1
c Brokered deposits of $250,000 or less (fully insured brokered deposns)2 RCONHKO05 13,196,204(M1¢
d Maturity data for brokered deposits Mtd
1 Brokered deposits of $250,000 or less with a remaining ma1urnyof one year of less (inciuded in Memorandum RCONHKGE 5,376,831/ M 141
tem 1 ¢ above) .
2 Not applicable M1d2
3 Brokered deposits of more than $250,000 with 3 remaining rnaturrty of one year or less (included in RCONK220 4,107,395 m 143
Memerandum item 1 b above)
e Preferred depesits (Uninsured deposits of states and polmcal subdivisions in the U S reported in tem 3 above RCONS590 308397 M1 e
which are secured or collateralized as required under state law) (to be completed for the December report only) ’
f Estimated amaount of depoesits obtained through the use of deposit isting services that are not brokered RCONK223 olMir
deposits I . B
g Total reciprocal deposits (as of the report date) RCONJH83 OlMi1g
2 Components of total nontransaction accounts (sum of Memorandum items 2 a through 2 d must equal tem 7, column M2
G above)
a Savings deposits M2a
1 Money market deposit accounts {MMDAs) RCONEB10 16,264,088{M2a 1
2 Other savings deposits (excludes MMDAS) RCOND352 43,042,828 M2a2
b Total time deposits of less than $100,000 RCONG648 8,762,636 M2b
¢ Total time deposits of $100,000 through $250,000 RCONJ473 522,380\ M2
d Total ime deposns of more than $250,000 RCON.J474 22,676,020 Mm24d
e Indwidual Retrement Accounts (IRAs) and Keogh Plan accounts of $100,000 or more included in Memorandum RCONF233 olMze
tems 2.c and 2 d above
3 Maturity and repricing data for time deposits of $250,000 or less M3
a Time deposits of $250,000 or less with a remairng maturity or next repricing date of M3a
1 Three months or less RCONHKO7 236,307 |M3a1
2 Over three months through 12 months RCONHKO08 1,142,118 M3a2
3 Ower one year through three years RCONHKO9 2,095,377|M3a3
4 Over three years RCONHK10 5,811,214 M3a4
b Time depasits of $250,000 or less with a REMAINING MATURITY of one year or less (included in Memorandum
RCONHK11 1,378,425/ m30b
tems 3 a (1) and 3 a {2) above)
4 Maturty and repricing data for time deposits of more than $250,000 M4
a Time deposiis of more than $250,000 with a remaining maturity or next repricing date of i - ITMda
1 Three months or less RCONHK12 9,623,556 Mdat
2 Over three months through 12 months RCONHK13 7,850,229\ M 4a2 i
3 Over one year through three years RCONHK14 4,414,698 M 423
4. Qver three years . RCONHK15 787,537 |(Maa4
b Time deposits of more than $250 000 with a REMAINING MATURITY of ane year or less (included in
RCONK222 17,473,785| M4
Memorandum items 4 a.(1) and 4.a (2) above)
5 Does your institution offer one or more consumer deposn account products, 1 e, transaction account or nontransaction RCONP752 Yos| M5 i
savings account depostt products intended primarily for individuals for personal, household, or family use?
Memorandum tems 6 and 7 are to be compleled by institubons with $1 bifhon or more i tolal assefs that answered “Yes” to Memorandum . N
item 5 above . . 2Ty
6 Components of total transaction account deposits of individuals, partnerships, and corporations (sum of Memorandum « ', M6
Hems & a and 6 b must be less than or equal to tem 1, column A, above) & L . )
a.Total deposits in those noninterest-bearing transaction account deposit products intended pnmanly for ndividuals
for personal, househoid, or family use RCONP753 124,188 M6a
b Total deposits in those interest-bearing transaction account deposn products intended prlmanly for individuals
for personal, household, or family use RCONP754 2,983,772\ M6b
7 Components of total nontransaction account deposits of indwiduals, partnershlps and corporations (sum of .. Y .
Memorandum fems 7 a (1), 7 a {2), 7 b (1), and 7.b.{2) plus all time deposits of Indwiduals, partnerships, and U
corporations must equal item 1, column C, above)
2 The dellar amount used as the basis for reporting in Memorandum item 1 ¢ reflects the deposit insurance hmit in effect on the report date
3 Report both fixed- and floating-rate tme deposits by remaning matunty Exclude floating rate ime deposits with a next repricing date of one year or less that have a ramaining maturrty of over

one year
5 The $1 bilion asset size test is based on the lotal assets reported on the June 30, 2017, Report of Condition
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a Money market deposit accounts {MMDAs) of ndividuals, partnerships, and corporations (sum of Memorandum
tems 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 deposit praducts intended primarily for individuals for personal, househaold,
ar family use
2 Deposits In all other MMDASs of indviduals, partnerships, and corporations

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

1 Total depostts in those other savings deposit account deposit products intended pnmarily for indwiduals
for personal, household, or family use R

2 Depostts n all other savings deposit accounts of indiwiduals, partnerships, and corporations

2,632,344 M7 21

RCONPTS6
RCONPT7S7 12,111,775(M7 a2
RCONP758 31,144,552|M 7 b1
RCONP759

11,086,094 M7b2

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

subsidiaries and IBFs

Dollar amounts in thousands

Deposits of

1. individuals, partnerships, and corporations {(include all certfied and official checks)

2. 5 banks (including IBFs and foreign branches of LS banks) and other U & depository institutions
3 Foreign banks (Including U S branches and agencies of foreign banks, including their 1BFs)

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

5 U S Government and states and political subdivisions in the U S

§ Total

1 Time deposits with a remaining maturity of one year or less {(included in Schedule RC, tem 13 b)

[ |

RCFNES53 I 1,009,941( 1
RCFNBS54 o[z
RCFN2625 5,444,877|3
RCFN2650 30,533|4
RCFNBSS5 ofs
RCFN2200 6,485,351|6
RCFNA245 532,001 M1
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Schedule RC-F - Other Assets

Dollar amounts in thousands

1 Accrued interest receivable’ . ) RCFDB556 436,483 1
2 Net deferred tax assets? . . RCFD2148 1,411,816| 2
3 Interest-only strips recevable (not in the form of a securrly)3 N B RCFDHT80 [+] 1
4 Equity investments without readily determinabte fair values® RCFD1752 883,246|4
§ Life Insurance assets 5
a General account life insurance assets o RCFDK201 7,017(5a
b Separate account life Insurance assets N RCFDK202 216,339|5b
© Hybnid account Iife insurance assets R RCFDK270 D|5c
6 All other assets (Remize and describe amounts greater than $100,000 that exceed 25% of this itern) , RCFD2168 3,056,700| 6
a Prepaid expenses R R R . RCFD2166 g|6a
b Repossessed personal property {inciuding vehicles) . . RCFD1578 [ 1
c Derwatives with a pasitive far value held for purposes other than trading RCFDCO10 0|6
d FDIC loss-sharing indemnification assets RCFDJ448 0i64a
e Computer software . RCFDFT33 Q|6e
f Accounts recewable . RCFDFT34 alef
g Recewables from foreclosed government-guaranteed mortgage loans _ RCFDFT35 0|69
h Disclose component and the dellar amount of that component &h
1 Describe component TEXT3549 6h1
2 Amount of component . B RCFD3549 0|6h2
t Disclose component and the dollar amount of that compenent v . 61
1 Describe component TEXT3550 Click here tor value) &1
2. Amount of component A RCFD3550 1,119,659| 612
| Disclose component and the dolar amount of that component 6
1 Describe component TEXT3551 611
2 Amount of component RCFD3551 0|62
7 Total (sum of tems 1 through 8) (must equal Schedule RC, tem 11) RCFD2160 6,011,601|7

(TEXT3550) Cash Collateral

Include accrued interest recervable on loans, leases, debt secunties, and other interest-bearing assets

See discussion of deferred nceme taxes In Glossary entry on "income taxes *

Report interest-only strips receivable in the form of a secunity as available-for-sale secunties in Schedute RC, tem 2 b, or as trading assets in Schedule RC, tem 5, as appropriate
Include Federal Reserve steck, Federal Home Loan Bank stock, and bankers' bank stock

bW R =
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1 Not availlable
a Interest accrued and unpaid on deposits In domestic offices”
b Other expenses accrued and unpaid (includes accrued Income taxes payable)
2 Net deferred tax habilies?
3 Allowance for credit losses on off-balance sheet credd exposures
4 All other Liabilihies {temize and describe amounts greater than $100,000 that exceed 25 percent of this item)
a Accounts payable
b Deferred compensation llabidhies
¢ Dividends declared but not yet payable
d Denvatives with a negative fair value held for purpeses other than trading
e Dusclose component and the dollar amount of that component
1 Describe companent
2 Amount of component
f Disclose component and the dollar amount of that component
1 Descnbe companent
2 Amount of component
g Disclose component and the dollar amount of that component
1 Describe component
2 Amount of component
5 Total

3 For savings banks, include "dividends” accrued and unpaid on deposits
2 See discussion of deferred income taxes in Glossary entry on "Income taxes ™

RCON3645 181,994
RCFD646 1,056,103
RCFD3049 0
RCFDB557 95,982
RCFD2938 1,311,110
RCFD3066 339,702
RCFDCO11 0
RCFD2932 0
RCFDCO12 0
TEXT3552

RCFD3552 0
TEXT3553

RCFD3553 0
TEXT3554

RCFD3554 0
RCFD2930 2,645,189

34

4a
4b
4c
4d
4e
4e
de?
41
411
412
44
491
492

wm
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Schedule RC-H - Selected Balance Sheet ltems for Domestic Offices
To he compieted only by banks with foreign offices.
Dollar amounts in thousands

1 Not applicabie 1
2 Not applicable . 2
3 Securties purchased under agreements to resell RCONBS89 10,168,317| 3
4 Secunties sold under agreements to repurchase RCONB985 1,525,508/ 4
5 Qfher borrowad money RCON3190 8,019,688 ¢
EITHER

RCON21E: [}
& Net due from own foreign offices, Edge and Agreement subsidiaries, and iBFs 3 0
OR

CONZO41 1,263;7

7 Net due to own foreign offices, Edge and Agreement subsidiaries, and IBFs . RCONZ 4,781,28
2 Total assets {excludes net due from foregn offices, Edge and Agreement subsiianes, and 1BFs) RCON2192 168,096,314, 8
9 Total habilities (excludes net due to foreign offices, Edge and Agreement subsidiaries, and [BFs} RCON3129 139,604,152| 5

r(Ccvlu—mrlm Amortized Cost of (Cotumn B) Fair value of
Doliar amounts in thousands| Held-to-Maturity Securities Available-for-Sale Securities
10 U'S Treasury securities RCON0211 0| RCON1287 13,290,167( 10
11 U S. Government agency obligations (exclude mortgage-backed securities) RCONB492 0 RCONB8485 3,169,203| 11
12 Secunties issued by states and polucal subdmsions nthe U S RCONB496 8,483 RCONB499 0j12
13 Morigage-backed securiies (MBS) L, 4 ac » [N 113
a Morigage pass-through securitres IR R - 132
1 tssued of guaranteed by FNMA, FHLBMGC, or GNMA RCONG389 3,913,245! RCONG390 9 565 325(13a1
2 Other mortgage pass-through securities . RCON1709 0] RCON1713 119)12a2
b, Other mortgage-backed securties (include CMOs, REMICs, and stripped MBS) S e o 3b
1 tssued of guaranteed by U S Government agencies of sponsored agencies' RCONG393 9,717,052| RCONG3%4 1,768,214 13b1
2 All other mortgage-backed securiies RCON1733 2,285 RCON1736 0|13b2
;:sgl_::r‘::g:e:;l;?;:t;ecurnles (.|ncrude domestic structured financial products and domestic RCONGA97 0| RCONG398 149,363 14
;:Sgtgzrdl“:n:lggczﬁzez?curmes {include forelgn structured financial producls and forelgn RCONG299 ol RCONG40O 3,332,337 15
16 Investments in mutual funds and other equity securities wnh readily determinable far
value52 ] ) . ; ; . ; RCONAS11 NR| 16
17 Total held-to-maturity and availabie-for-sale securities (sum of tems 10 through 16) . RCON1754 13,641,065| RCON1773 31,374,728 17

Dollar amounts in thousands

18 Equity nvestments not held for trading ‘ ,"f [T L
a. Equity securities with readily determinable far values® RCONJAZ2 182,991) 18a
b Equity investments without readily determtnable far values RCON1752 883,246 18b
ltems 19, 20 and 27 are {0 be complioted by barnks that reported total trading assets of $10 mion or more i any of the four pmoedrng
;?J;‘r:gd;rs quarters and alf banks meeing the FDIC's defimbion of a large or highly titution for deposit RCON3545 2 2,043,5 31/ 19
19 Total trading assets
20 Total trading liabilties RCON3548 3,641,576 20
21 Total loans held for trading . RCONHT71 62,502( 21
tem 22 15 to be completed by banks thal (1} have eiected to report financral instruments or serviong assei’s and habilites at fair value
:;Zic:br:{’ev:,‘ue aplion with in tar value " gs, or (2) are dto heduie RC-D, Trading Assels RCONJF75 46,841| 22
22 Totaf amount of fair value option loans held for investment and held for sale
1, U S Govemment agencies include, but are not imited 1o, such agenues as the Goverpment Nahonal Morigage Asscoation {GNMA), the Federal Deposit insurance Cofporation (FDIC), and

the National Credit Umon Admsnistration (NCUA} U S Government-sponsored agencies include, but are not limited ta, such agencies as the Federal Home Loan Mertgage Corporation (FHLMC)

and the Federal National Mortgage Association (FNMA)

2 lterm 18 15 to be completed only by instituhons that have not adopted ASU 2016-01, which includes provisiens governing the accounting for

for further detail on ASU 2016-01

3 |tem 18 & 15 10 be completed oniy by Institutions that have adopted ASL 201601 See the instructions for further detail on ASU 2016-01

tments m equity

See the instructions
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Schedule RC-| - Assets and Liabilities of IBFs
To be completed only by banks with IBFs and other "foreign” offices
Dollar amounts in thousands
1 Total IBF assets of the consolidated bank {component of Schedule RC, tem 12) RCFN2133 163,879 1
2 Total IBF llabilities (component of Schedule RC, tem 21} ROFN2B98 6,001,470(2
Schedule RC-K - Quarterly Averages
Dollar amounts in thousands
1 Interest-bearnng balances due from depository institutions RCFD3331 18,814,281| 1
2 U§ Treasury securities and U S Government agency abligations (excluding mortgage-backed securtties)? RCFDBS558 17,208,148( 2
3 Mortgage-backed securties” RCFDB559 26,560,539|3
4 Al other debt securiies and equity securties with readily determinable fair values not held for trading purposes RCFDB560 3,199,626( 4
5 Federal funds sold and securties purchased under agreements to resell RCFD3365 5,544,765 5
6 Loans 6
a Loans in domestic offices I: 6a
1 Total loans 66,046,568|6a1
2 Loans secured by real estate I:j 6a2
a Loans secured by 1-4 family residential properties RCONJ465 18,631,717 |6az2a
b All other loans secured by real estate RCON3466 11,510,196(6a2b
3 Loans to finance agncultural production and other loans fo farmers RCON3386 225,796|6a3
4 Commercial and industrial loans RCON3387 25,862,465|6a4
& Leans to indviduals for household, family, and other personal expenditures 6a5
a Crednt cards _ RCONB561 957,727|6a5a
;ﬂ:)er {includes revolving credit plans other than credit cards, automobile loans, and other consumer RCONES62 226,340|6a 50
b Total loans In foreign offices, Edge and Agreement subsidiaries, and (BFs RCFN3360 305,019|6b
Item 7 1s to be completed by banks with tolal trading assets of $10 mihon or more it any of the four preceding calendar quarters and all
banks meeting the FDIC's definstion of a large or lighly complex sirtution for deposit insurance assessment purposes RCFD3401 22,859,252|7
7 Trading assets
8 Lease financing recevables (net of unearned ncome) RCFD3484 0fs
9 Total assets” . . . . . RCFD3368 170,675,958| 9
10 Interest-bearing transaction accounts in domestic offices {interest-bearing demand deposits, NOW accounts, ATS
accounts, and telephone and preauthorized transfer accounts) RCON3485 15,335,574 10
11 Nontransaction accounts in domestic offices i I gy
a Savings deposits (includes MMDAS) RCONB563 59,052,208| 11a
b Time deposits of $250,000 or less RCONHK16 11,539,953] 11b
¢ Time deposits of more than $250,000 RCONHK17 21,290,259 11¢
12 Interest-bearing deposits in foreign offices, EDGE and Agreement subsidiaries, and IBFs RCFN3404 5,423,957| 12
13 Federal funds purchased and securties sold under agreements to repurchase RCFD3353 3,122,062 +3
14 Other borrowed money (ncludes morigage indebtedness and obligations under captalized leases) RCFD3355 7,766,153 | 14
2 Quarterly averages for ali debt secunties should be based on amortized cost
4 The guarterly average for total assets should reflect all debt securmes (not held for trading) at amortized cost, equity securities with readly determmnable fair values at the lower of cost or fair

value, and equity securnities without readily determnable farr values at historical cost
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Schedule RC-L - Derivatives and Off-Balance Sheet Items

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 not
necessanily as meastres of risk

Dolfar amounts in thousands

1 Unused commitments

a Revolving, open-end Iines secured by 1-4 family residentsal properties, i e , home equity hnes . RCFD3814 813,089|1a
ite s fo
1 TJr::sgcjj‘ccmbr::::::e::?:et::mn;ﬁ;;f: ::::landlng that are held for investment in domestic offices RCONHT?2 Ofrat
b Credrt card lings (Sum of tems 1 b (1) and 1 b (2) must equal item 1 b} . . . RCFD3815 6,808,857 | 1b
ftems 7 b (7} and 1 b (2) are to be completed by banks wath either $300 mifhor or more in total assets of $300 muilion or more
n credit cand ines (Sum of dems 1 b (1) and 1 b {2) must equat item 1 b} RCFDJ455 5,908,445 111

fltems 1 b(1) and 1 b (2) are to be compleled sermiannually in the June and December reports only
1 Unused consumer credit card ines.

2 Other unused credt card ines ., . . . . - . RCFDJ456 900,412|1b2
¢ Commitments to fund commercial real estate, construction, and land development lpans . L 1c
1 Secured by real estate - [ 1c1
a 1-4 family residential construction loan commitments . .. RCFDF184 Qlicta
b Commercial real estate, other construction loan, and land development loan commitments RCFDF165 1,969,066/ 1c1b
2 Not secured by real estate . . RCFD6550 597.435|1¢c2
d Securties underwriting . . . . RCFD3817 Dl1d
e Other unused commitments ) ' 1e
1 Commercral and industrial loans . . RCFD.J457 67,459,177/ 1e1
2 Loans to financial institutions . . B RGFDJ458 14,874,980( 12
3 Al other unused commitments. RCFD.J459 2,643,101|1a3
2. Financial standby letters of credt and foreign cffice guarantees RCFD3819 5561,141|2
e e zs00]s5
3 Performance standby letters of credit and foreign office guarantees B . RCFD3s21 3,778,546 |3
ar my nks wil biltion e in els
ger:;ou::ooiep:rfo‘:’r::zz: ’:andb;hI:tjters of f::-:: t con:)::;':;sto others RCFDs822 108,193 32
4 Commercial and similar letters of credit . RCFD3411 217,277 4
5 Not applicable N R . 5
6 Securities lent and borrowed. RS & 'f* ) ’ 6
?e;?:ﬁ;';llgzu:i?t (mcluding customeAr-As securities lent wheref fhe customfar ] mder.nnrﬁed agaln:’:‘l loss by trhe RCFD3433 olsa
b Securthes borrowed .. . . . . . . RCFD3432 0}sb
{Column A} Sold Protaction (Column B} Purchased
Dollar amounts in thousands Protection

T Creds denvatives

i ¢ R W

a Notional amounts \f“ R % E )
1 Credit default swaps .. . . . PR . . RCFDCO68 43,846,755 RCFDC969 45,764,726(7a1
2. Total return swaps gFDCQ?D 1,537,364 RCFDCI71 6,149,686\ 7a 2
3 Credtt options - . .. . RCFDC972 0f RCFDC973 0/7a3
4 Other credtt derivatives . . . . .. RCFDC974 0| RCFDC975 0724

b Gross fair values AR Y I S o J7e
1. Gross postive far value . RCFDC219 166,770 RCFDC221 803,574| 701

2 Gross negative farr value . . . . RCFDC220 756,418 RCFDC222 222,026|7n2

.
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Dollar amounts in thousands
¢ Notional amounts by regulatory capttal treatment ! I 7c
1 Positions covered under the Market Risk Rule- I Tel
a Sold protection RCFDG401 44.174,412|7¢1a
b Purchased protection B RCFDG402 47 027,874|7c1b
2 All other posticns Iﬁ: 7c2
a Sold protection RCFDG403 1,209,707| 7c2a
b Purchased protection that i1s recognized as a guarantee for regulatory captal purposes RCFDG404 1,093,000(7c2p
¢ Purchased protection that 1s not recognized as a guarantee for regulatory capital purposes RCFDG405 3,793,638|7c2c
{Column A) Remaining {Column B) Remaining {Celumn C) Remailning
Maturity of One Year or |Maturity of Over OneYear| Maturity of Over Five
Doilar amounts 1n thousands Less Through Five Years Years
d Notional amounts by remaining maturity 7 7d
1 Sold credit protection 2 i 1. N 7d1
a Investment grade RCFDG406 4,373,739| RCFDG407 17,532,607 RCFDG408 500,115] 7d1a
b Subinvestment grade RCFDG409 3,625,634| RCFDGA10 | 18,385,903| RCFDG411 966,121| 7din
2 Purchased credit protection 3 R * : 7d2
a Investment grade RCFDG412 6,196,587 RCFDG413 17,956,529| RCFOG414 782,817 7d2a
b Subinvestment grade RCFDG415 4,242 736| RCFDG416 | 18§,944,020| RCFDG417 3,791,723{ 7dzh
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Dollar amounts in thousands
8 Spot foreign exchange contracts L RCFDB765 31,084,305| 8
9 All other off-balance sheet Ilabl_lmes (exclude denvaﬂves} (temize and describe each component of this tem over RCFD3430 ole
25% of Schedule RC, tem 27 a, "Total bank equity capital™)
a Not applicable 9a
b Commitments to purchase when-issued securties RCFD3434 0fop
¢ Standby letters of credit issued by ancther party (e g , a Federal Home Loan Bank) on the bank's behaif RCFDCO78 0j9c
d. Disclose component and the dollar amount of that compenent 9d
1 Describe compenent TEXT3555 9d1
2 Amount of comgponent RCFD3555 0|od2
e Disclose component and the dollar amount of that component 9e
1 Describe component TEXT3556 ge1
2 Amount of component . RCFD3556 Qf9e2
f Disciose component and the dellar amount of that component af
[(TEXT3557) || RcFDasst 0|er1
10 All other off-balance sheet aslsets {exclude denvatlves)“(:temlze and describe each component of this tem over RCFO5591 ol 1o
25% of Schedule RC, item 27 a, "Total bank equity capital”)
a. Commitments fa sell when-issued securies . RCFD3435 0f10a
b Disclose component and the doliar amount of that component 10b
1 Describe component TEXT5592 10b1
2 Amount of component RCFD&592 0/ 10b2
c Disclose component and the doliar amount of that component ¢ - . 10¢
1 Describe component TEXT5593 10c1
2 Amount of component RCFD5593 0|10c¢c2
d Disclose compenent and the doliar amount of that component . ) 10d
1 Describe component TEXT5594 10d1
2 Amount of component RCFD5594 0|10d2
e Disclose component and the dollar amount of that component - 106
1 Describe component TEXTS595 10e1
2 Amount of component . RCFD5595 01082
ftems 11 a and 11 b are lo be completed sermannualy in the June and December reports only . '
11 Year-to-date merchant crednt card sales volume. - :‘ . 4 ' "
a Sales for which the reporting bank 15 the acquinng bank RCFDC223 O|11a
b Sales for which the reporting bank is the agent bank with risk RCFDC224 Bj11b
1 g;r:r:r: gams 7 ¢ (1)(a) and 7 c (2)a), must equal sum of items 7 a (1) through (4), column A Sum of items 7 ¢ (1)(b), 7 c (2)(b}, and 7 ¢ (2}(c) must aqual sum of tems 7 a (1) through (4),
2 Sum of items 7 d (1)(a} and (b), columns A through C, must equal sum of items 7 a {1} through (4), column A

<} Sum of tems 7 d (2)(a) and (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 [Commaodity and Other
Dollar amounts in thousands Caontracts
12 Gross amounts {& g , notonal amounts) 12
a Futures contracts .. IRCFD8693| 94,983,343 |RCFDB694] 5,136,184 |RCFDB695 0|RCFD86967 2,145,479|12a
b Forward contracts . |RCFD8697 (692,065,532 (RCFDB698 (336,343,032 |RCFD8609 0|RCFD8700| 30,024,735| 12b
¢ Exchange-traded option contracts [:":I 12¢
1 Written options RCFD8701| 1,662,514|RCFD8702 0|rcFDB703 0|RCFD8704 0/ 12c1
2 Purchased options RCFD8705( 2,302,237 |RCFDB706 0|RCFD8707 0|RCFDB708 0| 12c2
d Qver-the-counter option contracts 12d
1 \Written options RCFD8709|104,346,263 |[RCFD8710( 30,561,467 RCFD8711| 28,414,006 RCFD8712 177,235 | a1
2 Purchased options . RCFD8713{105,279,526 |RCFD8714| 31,013,132|RCFD8715( 31,806,209 RCFDB716 479,661 | 22
e Swaps RCFD3450| 3200520641 [RCFD3826(710,608,733|RCFDET19( 9,157,568 |RCFD8720 0| 12e
:rg dTg;a' gross notional amount of denvative contracts held for | o st 4.480,043,583 |RCFOA127|1,113,196,548| RCFDB723| 65,981,279 |RCFDS724) 32,827,110 | 13
14 Total gross notional amount of denvative contracts held for | piyagos| 24 116,473 RCFDE726|  466,003|RCFDET27| 3,396,504|RCFDET28 ol 14
purpeses other than trading
a Interest rate swaps where the bank has agreed to pay a RCFDA589 B,307,500|i 143
fixed rate . .
15 Gross fair values of derivative contracts . 15
a Contracts held for trading . 15a
1 Gross positive far value . |RCFDE7T33( 10,192,169 |RCFDB734 (17,054,294 RCFDE735| 2,058,118|RCFDA736 912,350] 15at
2 Gross negative far value _|RCFD8737|11,536,952 |RCFD8738(16,731,320|RCFD8739| 2,082,303 | RCFD8740 632,110 1522
b Contracts held for purposes other than trading _E 155
t Gross positive farr value RCFD8741 788,352 |RCFDB742 13,189|RCFDBT43 69,096 (RCFD8744 0 1501
2 Gross negative far value . |RCFD8T45 726,308 |RCFD8746 1,049|RCFD8T47 160,007 |RCFD8748 0| 1802
{Column A} {Coclumn B) (Column C) {Column D} {Column E)
Banks and Hedge Funds Sovereign Corporations
Securities Firms Governments and All Other
Dollar amounts in thousands Counterparties
16 Owver-the counter dernvatives I 16
RCFDG418 Coe RCFDG420 RCFDG421 RCFDG422 ©a
a Net current credit exposure ot 62,328 330,844 3,385,166
b Far value of collateral 0 ,( ] . ‘ ) 160
RCFDG423 g - RCFDG425 RCFDG426 RCFDG427 1651
1 Cash - US dollar 2,028,404 142,815 0 561,906
RCFDG428 .o RCFDG430 RCFDG431 RCFDG432 16b2
2 Cash - Cther currencies ¥ 33,816 266,107 64,932
RCFDG433 . RCFDG435 RCFDG436 RCFDGA437 1663
3 U S Treasury securties . - 95,877 228,777
4 U3 Government agency and U S Government-sponsored RCFDG438 RCFDG440 RCFDG441 RCFDG442 16b4
agency debt securties 0 3,075 91,851
RCFDG443 S RCFDG445 RCFDG446 RCFDGA447 1Bbs
5 Corporate bonds 31,482
RCFDG448 RCFDGA45Q RCFDGA51 RCFDG452 1606
6 Equity securities Q Q 1]
RCFDG453 RCFDGA5S5 RCFDG456 RCFDG457 16b7
7 All other collateral 1,446,539 Q Q 645,552
8 Total far value of colateral {sum of tems 16 b (1) through RCFDG458 RCFDG480 RCFDG461 RCFDG462 1608
(7 3,989,444 272,508 269,182 1,534,500
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Schedule RC-M - Memoranda
Dollar amounts in thousands
1 Extensions of credn by the reporting bank to s executive officers, directors, principal shareholders, and their related 4
interests as of the report date ]
?et.:?eg;e:gla;;:trsoum of all extensions of credrt to ail executive officers. directors, principal shareholders, and their RCFD6164 8,094] 1
b Number of executwve officers, directors, and pnnc:pal shareholders 10 whom the amount of all extensions of
credit by the reporting bank (including extensions of credit to related interests) equals or exceeds the lesser of RGFDB165 4[1b
$500,000 or 5 percent of total capitat as defined for this purpose in agency regulations
2 Intangible assets 2
a Mortgage servicing assets RCFD3164 241|2a
1 Estimated fair value of morigage sefvicing assets RCFDASSD 241)2a1
b. Goodwili RCFD3163 1,606,655|2b
¢ All other intangibfe assets . RCFDJF76 21,120|2¢
d Total (sum of tems 2 a, 2 b, and 2 ¢) {must equal Schedule RC, tern 10) RCFD2143 1,628,016]24d
3 Other real estate owned I
a Construchion, land developrnent, and other land in domestic offices RCONGS508 Dj3a
b Farmiand in domestic offices RCONS509 0|3b
c 1-4 family residential properties in domestic offices RCONS510 12,017 3¢
d Multifamily {5 or more) residential properties in domestic offices RCONS5511 0|30
e. Nonfarm nonresidential properties in domestic offices RCONS5512 0|3e
f In foreign offices RCFN5513 0] 3t
g Total {sum of tems 3 a through 3 g) (must equal Schedule RC, tem 7) RCFD2150 12,017 (39
4 Cost of equity securfties with readily determmabie fair values rot held for rading® RCFDJAZ9 NR[ 4
5 Other borrowed money . 5
a Federal Home Loan Bank advances 5a
1 Advances with a remaiming maturity or next repricing date of ! Sail
a One year or less RCFDF055 2,100,000(5a 12
b Qver one year through three years RCFDFO056 Qisath
¢ (ver three years through five years RCFDFO57 Qls5atc
d Over five years | RCFDFO058 Q|5a1d
2 Advances with a remaining maturity of one year or less (included in tem 5 a (13(a) above)’ RCFD2651 1,100,000{5a2
3 Structured advances (included in tems S a (1)(a) - {d} above) RCFDFO59 0|5a3
t Others borfowmngs ) ] R 1
1 Other borrowings with a remaiming maturity ©f next repricing date of 3 L £ Y ; Ler T s
a. One year or less RCFDF060 5,919,688|5b1a
b Qver one year through three years RCFDF061 0[sb1b
c Qver three years through five years RCFDF062 0|5b1¢c
d Over five years RCFDF083 0/5bid
2 Other borrowings with a remaining maturity of one year or less (included in tem 5 b (1)(a) ab0ve)4 RCFDBS571 753,906| 562
¢ Total {sum of tems 5 a (1)(a)-(d} and tems 5 b (1)(a}-(d)) (Must equal Schedule RC, tem 16) RCFD3190 8,019,688(s¢
6 Does the reporting bank sell private label or third party mutuai funds and annutties? RCFDB569 Yeg|s
7 Assets under the reporting bank’s management in proprietary mutual funds and annuities RCFDB570 14,430,810( 7
8 Internet Web site addresses and physical office trade names R R |8
a Uniform Resource Locator (URL) of the repomng institution's pnmary Internet Web site (home page), if any TEXT4087 : 8a
{Example www examplebank com) . Glick here for value
5 item 4.5 to be completed only by insured state banks that have adopted ASU 2016-C1, which includes provisions goverming the accounting for investments In equity secunties, and have been
approved to hold grandfathered equity iInvestments See instructions for further detail on ASU 2016-01
1 Report fixed-rate advances by remaning matunty and floating-rate advances by next repncing date
2 R:aprort bath fixed- and floating-rata advances by remaing matunty Exclude floating-rate advances with 8 next reprcing date of ane yeas of less that have a remawung matusty of over one
k] ;epod fixed-rate other borrowings by remaining matunty and floating-rate other borrowings by next repncing date
4 Report both fixed- and floating-rate other borrowings by remaning maturity Exclude fioating rate other borrowings with a next repncing date of one year cr less that have a remaning maturity

of over one year
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Doliar amounts in thousands
b URLs of all other public-facing Internet Web sites that the reporting institution uses to accept or solict deposits
from the public, f any {Example www examplebank biz) ! 8b
1 URL1 TEQ1N528 NR|8b1
2 URL 2 TEO2N528 NR|&b2
3 URL 3 TEOG3NGZ8 NR|8b3
4 URL 4 TEO4N528 NR|804
5 URL 5 TEO5N528 NR[&8b5
6 URL 6 TEOS6N528 NR|8586
7 URL7 TEOTN528 NR|8b7
8 URLSB TEOBNS28 NR|&8b8
9 URL 8. TEO9N528 NR|&b9
10 URL 10 TE10N528 NR|8b 10
¢ Trade names other than the reporting institution’s legal title used to identify one or more of the mstitution's sc
physical offices at which deposds are accepted or solicted from the public, if any
1 Trade name 1 TEOINS29 NR|&8c1
2 Trade name 2 TEO2N529 NR|&c2
3 Trade name 3 TEO3N529 NR|5c3
4 Trade name 4 TEO4NS29 NR|&8c4
5 Trade name 5 TEOSM529 NR|&8c5
6 Trade name 6 TEDBNS5Z9 NR|&cs
ftem 945 to be completed annually in the December report only
9 Do any of the bank’s Internet Web sites have transactional capabiitty, 1 e , allow the bank's customers to execute RCFD4088 Yes|9
transactions on their accounts through the Web site?
10 Secured habilties 10
?4.0\an;ount of "Federal funds purchased in domestic offices” that are secured (included in Schedule RC, tem RCONFO64 ol 10a
b Amount of "Other borrowings" that are secured (included in Schedule RC-M, tems 5 b (1)(a) - (d)) RCFDFO65 0| 1056
;:-nﬁ)a?e:g?:uz?;: act as trustee or custodian for Individual Retirement Accounts, Health Savings Accounts, and other RCONG463 Yes| 1
; ir‘?';zse 1:;;3 ::gulilz;os\gde custody, safekeeping, or other services invelving the acceptance of orders for the sale or RCONG464 Yes| 12
13 Assets cavered by loss-sharing agreements with the FDIC 13
a Loans and leases {included in Schedule RC, tems 4 a and 4 b) f E “113a
1 Loans secured by real estate in domestic offices - B 13a1
a Construction, land develecpment, and other land loans 13ala
1 1-4 family residential construction loans RCONK169 0 13a1al
2 Other construction loans and all land development and other land loans RCONK170 0| 13a1a2
b Secured by farmland RCONK171 0 13a1b
¢ Secured by 1-4 family residential properties 13alc
;f R;;g:nng, open-end loans secured by 1-4 family residential properties and extended under lines RCONK172 ol 13a1e1
2 Closed-end loans secured by 1-4 family residential properties 13a1e2
a Secured by first lens RCONK173 0| 1B3alc2a
b Secured by junior liens RCONK174 0| 13alcih
d Secured by multifamily {5 or more) residential properties RCONK175 0|13a1d
e Secured by nonfarm nonresidential properties 13ale
1 Loans secured by owner-occupied nonfarm nonresidential properties RCONK176 0| 13a1e1
2 Loans secured by other nonfarm nonresidential properties RCONK177 0| 13a1e2
2 Not applicable 13a2
3 Not applicable 13a3
4 Not applicable 13a4
5 All other loans and all leases RCFDK183 0| 13as

1 Report only highest level URLSs {for example, report www examplebank biz, but do not also report www examplebank biz/checking) Report each top level domain name used {for exampie,

report both www exampiebank biz and www examplebank net)
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Dollar amounts in thousands

b Other real estate owned (included in Schedule RC, item 7) 13b
1 Censtruction, land development, and other Jand in domestic offices RCONK187 Q| 1301
2 Farmland in domestic offices . RCONK188 0j13b2
3 1-4 family residential properties in domestic offices . B RCONK189 0/13b3
4 Multfamily (5 or more) residential properties in domestic offices . . RCONK180 0[13b4
5. Nonfarm nonresidential properties in domestic offices . RCONK191 0| +3b5
6 In foreign offices o RCFNK260 0|13b6
7 Portion of covered other real estate owned included in items 13 b (1) through {6} above that 1s protected RCFDK192 ol 1367
by FDIC loss-sharing agreements .
< Debt securties (included in Schedule RC, items 2 a and 2 b) . RCFDJ461 [HREXS
d Other assets (exclude FDIC loss-sharing indemnification assets) RCFDJ462 G| 134
ltems 14 & and 14 b are lo be completed annually in the December report only 14
14 Captive insurance and reinsurance subsidianes
a Total assets of captive insurance subsidiaries? . . RCFDK193 0f14a
b Total assets of captive reinsurance subsidianies? B RCFDK184 0f14b
itern 15 is to be completed by insttutions that are required or have elected to be treated as a Qualfied Thnift Lender 15

15 Qualified Theift Lender (QTL) test
a Does the nstitution use the Home Owners’ Loan Act (HOLA) QTL test or the Internal Revenue Service Domestic
Building and Loan Association (IRS DBLA) test to determine ts QTL compliance? (for the HOLA QTL test, enter RCONL133 NR| t5a
1. for the IRS DBLA test, enter 2) .
b Has the institution been in compliance with the HOLA QTL test as of each menth end during the quarter or the
IRS DBLA test for ts most recent taxable year, as apphcable?

RCONL135 NR|15b

ftem 16 a and, f appropriate, dems 16 ¢ and 16 d are to be compieted semiannually in the June and December reports only item 16 b is R
to be completed annually in the June report oniy . . 16

16 International remittance transfers offered to consumers
a As of the report date, did your mstitution offer to consumers in any state any of the following mechanisms for

sending international remrtance transfers? %a
1 International wire transfers RCONNS17 Yes|18a1
2 International ACH transactions . RCONN518 No|16az
3 Other proprietary services operated by your institution RCONNS519 Noj16a3
4 Cther proprietary services operated by another party RCONNS520 No| 16a4

b Did your institution provide mere than 100 international remittance transfers m the previous calendar year or

does your instiution estimate that it will prowide more than 100 international remittance transfers in the current RCONNS521 NR|18b

calendar year? -

fems 16 ¢ and 16 d are to be ¢ by mshtut: that “Yes”te item 16 b in the current report of, if em 16 b1 not

required (o be completed m the current report, 1n the most recent prior report in which item 16 b was required {0 be completed

¢ Indicate which of the mechanisms described in tems 18 a (1), {2), and (3) above 1s the mechanism that your

mnstitution estimates accounted for the largest number of international remittance transfers your institution provided RCONNS22 11186 ¢

dunng the two calendar quarters ending on the report date (For international wire transfers, enter 1, for international

ACH transactions, enter 2, for other proprietary services operated by your institution, enter 3 If your institution

did not provide any international remittance transfers using the mechanisms described in tems 16 a {1), (2), and

(3) above during the two calendar quarters ending on the report date, enter 0 )

¢ Estimated number and dollar value of international remtance transfers provided by your insttution dunng the . 84

two calendar guarters ending on the report date ' L . et e
1 Estimated number of International remittance transfers. . . . RCONN523 92486(164d1
2. Estimated dollar value of international remittance transfers RCONNS524 1,440,890 16d 2
3 Estimated number of international remittance transfers for which your nstitution apphed the temporary RCONNS27 5391|1643
exception -

{TEXT4087) www banking.us.hsbc.com
2 Report total agsets before eliminating intercompany transactons between the consolidated insurance or remsurance subsidiary and other offices or consalidated subsidianes of the raporting

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

{Column A) Past due 30 | {Column B) Past due 90 | (Column C) Nonaccrual
through 89 days and still | days or more and still
Dollar amounts in thousands accruing accruing
1 Loans secured by real estate 1
a Construction, land development, and other land loans in domeastic 1a
offices
1 1-4 family residential construction loans RCONF172 0| RCONF174 0| RCONF176 0j1at
iZoaont:er construction loans and all land development and other land RCONF172 70,748| RCONF175 0! RCONF177 ol1a2
b Secured by farmland in domestic offices RCON3493 0! RCON3494 0| RCON34985 0f[1b
c Secured by 1-4 family residentsal properties in domestic offices 1c
1 Revolving, open-end loans secured by 1-4 family residential
properties and extended under lines of credit. ] RCON5398 9,872{ RCON5399 G| RCON5400 46,284(1c1
2 Closed-end loans secured by 1-4 family residential preperties 162
a Secured by first lens RCONC236 413,443 RCONC237 0| RCONC229 341,783 1cza
b Secured by Junior iens . RCONC238 1,340] RCONG239 ) RCONC230 8,342| 1c2h
:ﬁizcsured by multifamily (5 or more) resilential properties in domestic RCON3499 14,475 RCON3500 0| RCON3501 ol1a
e Secured by nonfarm nonreswdential properties In domestic offices 1e
1 Loans secured by owner-occupled nonfarm nonresidential RCONF178 5,040 RCONF180 0| RCONF182 4604|101
properties
2 Loans secured by other nonfarm nonsesidental properties RCONF179 5,834 RCONF 181 0| RCONF183 2,219|1e2
f In foreign offices RCFNB572 0} RCFN8573 0| RCFNBS574 of|1f
2 Loans to depository institutions and acceptances of other banks 2
a To US banks and other ) S depository institutions RCFD5377 0| RCFD5378 0| RCFD5379 0fza
b To foresgn banks RCFD5380 0| RCFD5381 0| RCFD5382 0l2b
3 Loans to finance agricultural production and other loans to farmers RCFD1594 0| RCFD1597 0| RCFD1583 0|3
4 Commercial and industnal loans . 4
a To US addressees (domicile) RCFD1251 53,016| RCFD1252 1,193 RCFD1253 114,320| 4 a
b To non-US addressees (domicile} RCFD1254 0| RCFD1255% 0| RCFD1256 20,472|4b
5 Loans to individuals for household, family, and other perscnal expenditures - 5
a Credit cards R RCFDBS75 13,327 RCFDBS76 14,160| RCFDB577 0|sa
b Automobile loans RCFDK213 0| RCFDK214 0| RCFDK215 0|5b
20(:;2!:;‘;?:;‘::::? revolving credit plans other than credit cards and other RCFDK216 5.705| RCFDK217 5,151| RCFDK218 olsc
6 Loans to foreign governments and official instdutions B RCFD5389 0| RCFD5380 0| RCFD5391 [{]13)
7 All other loans . . 3 RCFD5459 24,911| RCFD5460 703| RCFD5461 494|7
8 Lease financing receivables ’ ' 8
a Leases to indwiduals for household, family, and other personal RCFDF166 o| reFOF1E7 ol ReFDF168 o0lsa
expenditures -
b All ather leases . RCFDF169 0| RCFDF170 Q| RCFDF171 0|8k
9 Total loans and leases (sum of tems 1 through 8 b) .. RCFD1406 617,711| RCFD1407 21,207 | RCFD1403 538,608 o
;&GD:[:;Z:ZZZZ s;r:.ﬁs:ti:)er assets {exclude other real estate owned and RCFD3505 0| RcFD3s506 ol rReFD3507 ol 10
11 Loans and leases reported in items 1 through 8 above that are wholly or
partially guaranteed by the U S Government, excluding loans and leases RCFDKO36 83,741| RCFDK037 3,482| RCFDKO038 4,270 11
covered by loss-sharng agreements with the FDIC
a Guaranteed partion of loans and leases ncluded in item 11 above, RCFDKO3G 3.347| RCFDKO40 3.378| RCEDKO41 4.143) 112
excluding rebooked "GNMA leans"” . ' ’ !
b Rebooked "GNMA loans" that have been repurchased or are eligible
for repurchase included in tem 11 above RCFDKO42 80,290| RCFDKD43 0] RCFDKO44 0| 1b
12 Loans and leases reported in items 1 through & above that are covered by 12
loss-sharing agreements with the FDIC
a Loans secured by real estate in domestic offices . " 12z
1 Gonstruction, land development, and other land loans 12a1
a 1-4 family resdential construction loans RCONKO45 0| RCONKO46 0| RCONK047 0| 12a1a
::arzlr:zgrc::nstrummn loans and all land development and other RCONK048 o Rconkoas 0| RCONKDS0 0/ t2am
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{Column A) Past due 30 | (Column B) Pastdue 80 | {Column C) Nonaccrual
through 89 days and stili days or more and still
Dollar amounts in thousands accruing accruing
2 Secured by farmiand RCONKOEY 0] RCONKO52 ) RCONKOS3 b
3 Secured by 1-4 family residential properties
a Revolving. open-end loans secured by 1-4 family residential
praperties and extended under hines of credit RCONKOS4 0] RCONKO055 0| RCONKO56 0
b Closed-end loans secured by 1-4 family residential properties
1 Secuwed by first iens RCONKOS57 0| RCONKOS58 0| RCONKO59 0
2 Secured by junior liens RCONKO60 0] RCONKOB1 0| RCONKOB2
4 Secured by muttifamily (5 or more) residential properties RCONK063 0| RCONKoe4 0| RCONKo65 ]
5 Secured by nonfarm nonresidental properties
a Loans secured by owner-occupled nonfarm nonresidential RCONKOEE o| ReonKosT o| reonkass 0
properties
b Loans secured by other nonfarm nonresidential properties RCONKO69 0| RCONKOT0 0] RCONKOT1 0
b Not applicable
c Not applicable v
d Not applicable X ' :
e All other loans and all leases RCFDKO087 0| RCFDKe88 0| RCFDKOB9 Q
f Portion of covered loans and ieases included in tems 12 athrough 12 e
above that 1s protected by FDIC loss-sharing agreements RCFDK102 0| RCFDK103 0| RCFDK104 0
1 Leans restructured in troubled debt restructurings meluded in Schedule _ . f
RC-N, items 1 through 7, above (and not reported in Schedule RC-C, Part 1, .
Memorandum tem 1) L
a Construction, land development, and other land joans 1 domestic ‘: - i o )
offices " , ) -
1 1-4 family residential construction loans RCONK105 0 RCONK106 0| RCONK107 1]
i:"t:er construction leans and all land development and other land RCONK108 ol RCONK1a9 0! RCONK110 0
b Loans secured by 1-4 family residential properties iIn domestic offices | RCONFE61 97,190| RCONF662 0| RCONFE63 103,767
1l r
;ﬂisce::red by mumtifamily {5 or more) residential properties In domestic RCONK111 ol RcoNK112 o| RCONK113 0
d Secured by nonfarm nonresidential properties i domestic offices .
by a
1 Loans secured by owner-occupied nonfarm nonresidential RCONK114 ol RCONK115 0! RCONK116 0
properties
2 Loans secured by other nonfarm nonresidential properties RCONK117 0| RCONK118 0] RCONK119 0
e Commercial and industnat loans ) A N A '
1 To US addressees (domicile) RCFDK120 0| RCFDK121 0| RCFDK122 80,021
2 To non-Lt § addressees {domicile} RCFDK123 Q| RCFDK124 Q| RCFDK125 0
f All other loans (include leans to Individuals for househald, farmily, and
ather personal expenditures). o RCFDK126 248| RCFDK127 153| RCFDK128 [}
Hemize foan categones included m Memorandum item 1 £ above that exceed
10 percent of total ioANS restructured in troubled dedl restructunngs that are past
due 30 days or more OF i RoNaccTual status (sum of Memorandum dems 1 a RCONK130 0| RCONK131 0| RCONK132 0
through 1 f, columns A through C}
1 Loans secured by farmland in domestic offices
2 Not applicable SO PR N s B
fE Loans to finance agricuitural production and other loans to RCFDK138 0| RCFDK139 o| RoFDK140 0
armers
4 Loans to mdividuals for household, fam:ly. and other personal . KR s
expenditures vk : IR ) Wl :
a Credit cards RCFDK274 0| RCFDK275 153 RCFDK276 1}
b Automabile loans RCFDK277 0| RCFDK278 0| RCFDK279 o
c Other (Inciudes revolving credit plans other than credlt cards
and other consumer loans) RCFDK280 0| RCFDK281 0! RCFDK282 [/}
9. Total loans restructured in troubled debt restructurings mcluded n
Schedule RC-N, items 1 through 7, above and not reported mn Schedule
RC-C, Part ), Memorandum item 1 (sum of tems Memarandum ttem 1 a.(1) RCFDHKZ6 97,438| RCFDHK27 153| RCFDHK28 183,788
through Memorandum ttem 1 f} .
2. Loans to finance commercial real estate, construction, and land developmem
actvities (not secured by real eslate) included in Schedule RC-N, tems 4 and | RCFD6558 0| RCFD6559 0| RCFD6560 0
7, above
3 Loans secured by real estate to non-U S addressees (domlcne) (lncluded
in Schedule RC-N. tem 1, above) : ] RCFDi248 0| RCFD1249 0| RCFD1250 1]

a5

12a2

12a3

12a4

12ah

12b
12¢
124

12e

12¢

Mial

Mi1az

Mi1b

Mic

M1id

Mid1

Mid2
Mie
Migl
Mia2

M1f

MIE1

M2

M1{3

M4

Mifla
Mifab

Mifdc

M1g

M2
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{Column A) Past due 30 | {Column B} Past due 80 { (Column C) Nonaccrual
through 89 days and still days or more and still
Dollar amounts in thousands accruing accruing
4 Not applicable M4
: I;%Zr:’:)emd leases held for sale {included in Schedule RC-N, #ems 1 through RCFDC240 294| RGFDC241 o| RcFDC226 805/ M s
(Column A) Pastdue 30 through|(Column B) Past due 90 days or
Dollar amounts in thousands 89 days more
6 Denvative contracts Fair value of amounts carried as assets RCFD3529 0| RCFD3530 O|me

Dollar amounts in thousands

Memorandurn terms 7, 8, 9 a, and § b are to be completed semannually it the June and December reports anly RCFDCA10 26,200{ M7
7 Additbons to nonaccrual assets dunng the previous six months
8 Nonaccrual assets soid during the previous six months . E RCFDC411 16,300 M8

(Column A} Past due 30 | (Column B) Past due 30 | (Column C} Nonaccrual
through 88 days and still | days or more and still
Dollar amounts in thousands accruing acceruing
9 Purchased credt-impared loans accounted for in accordance with FASE . e
ASC 310-30 (former AICPA Stament of Position 03-3} .
a Cutstanding balance RCFDL183 22,091 RCFDL184 0| RCFODL185 27,454\ M9a
b Amount Included in Schedule RC-N, items 1 through 7, above RCFDL186 15,654 RCFDL187 0| RCFDL188 17,1756| Mop
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Schedule RC-0O - Other Data for Deposit Insurance and FICO Assessments

All FDIC-nsured depostfory institutions must complete ilems 1 through 9, 10, and 11, Memorandum iterm 1, and, if apphcable, tem 9 a, Memorandum items 2, 3, and 6
through 18 each quarter Unjess otherwise indicated, complete items 1 through 11 and Memorandum items 1 through 3 on an "unconsohdated single FDIC certificate number

basis” (see instructions) and complete Memorandum items 6 through 18 on a fully consolidated basis

Dollar amounts in thousands

;g:;%mlr:gel‘:lg:g::blmles before exclusions (gross) as defined in Section 3(l) of the Federal Deposit Insurance Act and RCFDF236 128,891,957 1
2 Total allowable exclusions, mcludmg nterest accrued and unpald on allowable exclusions (|nclud|ng faregn RCFDF237 5,486,366/ 2
deposits) . . .
3 Total foreign depasits, including interest accrued and unpaid thereon (included in tem 2 above) RCFNF234 6,486,366 3
4 Average consolidated total assets for the calendar quarter RCFDK852 170,675,956 4
a Averaging method used (for daly averaging, enter 1; for weekly averaging, enter 2) RCFDK&53 104a
5 Average tangible equity for the calendar quarter! RCFDK654 21,756,923(s
6 Holdings of long-term unsecurad debt issued by other FDIC-insured depository instrtutions., RCFDK&55 o|s
7 Unsecured "Cther borrowings” with a remaming maturity of (sum of items 7 a through 7 d must be less than or equal ) 7
10 Schedule RC-M, iems 5 b (1)(@)-(d) minus kem 10 b) . .
a. One year or less RCFDGA465 753,906(7 2
b Over one year through three years RCFDG466 3,483,994|7b
¢ Over three years through five years . RCFDG467 0f|7¢
d Over five years RCFDGA468 1,681,788| 74
8§ Subordinated notes and debentures wath a remaining maturity of (sum of tems 8 a through 8 d must equal Schedule - P P
RC, tem 19y .. P
a.One yearorless. . . . RCFDG469 [EE]
b Over cne year through three years RCFDGA470 1,249,886(8b
c Over three years through five years RCFDG4T1 0jsc
d Over five years RCFDGA472 2,677,767 8d
g Reciprocal brokered deposis (included in Schedule RC-E. part |, Memorandum tem 1 b) RCONGBO03 Qe
:er; :I Iay l; h:l :) :;;nlx::rer: ;: :O{::T ;:gi:[rnzadte;eb:::;y .'aﬂ mshitutions thal own another insured depository insttution RCONL190 NRlga
10 Banker's bank certification Does the repoerting institution meet both the statutory definttion of a banker's bank and
t1hoebbusmess conduct test set forth in FDIC regulations? i the answer to tem 10 1s “YES," complele tems 10 a and RCFDK656 No| 10
faffh;a:n;::sr rg::;n;:‘;z;\t’lii‘"‘complere items 10 a and 10 b RCFDKE57 NR| 108
b Banker's bank deduction limit. RCFDK858 NR|10b
11 Custodial bank certification Does the reporting |nst|tut|on meet the definhon of & custodial bank set forth in FDIC RCFDKE59 Yes/| 11
regulations? If the answer to tem 11 1s "YES," complete tems 11.aand 11 b . .
1 [ "YES," comy ms11aand 11 b
b Custodial bank deduction limit . RCFDK661 1,143,953 t1b
1 Total depost liabilttes of the bank (ncluding related lnlerest accrued and unpand) less allowable exclusmns (lnCIudmg '
related interest accrued and unpaid) (sum of Memorandum items 1 a (1), 1.b.{(1}, 1 ¢ (1), and 1.d {1) must equal M1
Schedule RC-Q, tem 1 less dem 2) ;
a Deposit accounts (excludmng retirement accounts) of $250,000 or less 1 {M1a
1 Amount of deposit accounts (excluding retirement accounts) of $250,000 or less RCONF049 37,346,049 M 1 a1
2 Number of deposit accounts (excluding retirement accounts) of $250,000 or less RCONF050 1317104 M1a2
b Deposit accounts (excluding retirement accounts) of more than $250,000 ' o W’“‘wl
1 Amount of deposit accounts (excluding retirement accounts) of more than $250,000 RCONFO51 85, 059 542(M1b1
2 Number of deposit accounts (excluding retirement accounts) of more than $250,000 RCONF052 31287 m1b2
& Retirement deposit accounts of $250,000 or less ! N .wcz o j_;_'}‘ SR M1c
1. Amount of retirement deposit accounts of $250.000 or less. RCONFO45 M1c1
2 Numdber of retirement deposit accounts of $250,000 or less RCONF046 Micz
d. Retirement depos accopunts of more than $250,000:" - o, 5 f a2 M1d
1 Amount of retirement deposit accounts of more than $250,000 RCONF047 M1d1
1 See nstruchions for averaging methods For deposit Insurance assessment purposes, tangibie eguity 1s defined as Tier 1 capital as set forth In the banking agencies’ reguiatory capital standards

and reported in Schedule RC-R, Part |, item 26, except as descnibed in the instructions

2018
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Dollar amounts in thousands
2 Number of retrement deposit accounts of more than $250,000 RCONF048 0|MI1dz
Memorandum #em 215 to be completed by banks with $1 billion or more in total assets
2 Estimated amount of uninsured deposits in domeshie offices of the bank and in msured branches in Puerto Rico and RCONb5597 76,878,746/ M 2
U S terrtories and possessions, ncluding related interest accrued and unpaid (see mstruchons)
3 Has the reporting insttution been consolidated with a parent bank or savings association in that parent bank's or
parent savings association's Call Report? If so, report the legal bitle and FDIC Certificate Number of the parent bank M3
or parent savings association
a Legal ttle TEXTA545 NR{M3a
b FDIC Certficate Number RCONAB45 0jM3b
4 Dually payable deposits in the reporting institution's foreign branches RCFNGW43 0{Mma
5 Not applicable M5
Memorandum lems 6 through 12 are to be completed by “large institutions™ and “highly compiex institutions” as defined in FDIC regulations M6
6 Critcized and classified tems
a Special mention RCFDKX683 CONF[MBa
b Substandard RCFDK664 CONF|M6b
¢ Doubtful RCFDKG65 CONF|M6¢
d Loss RCFDKG66 CONF|MbB4d
7 "Nontraditional 1-4 family residential morigage loans” as defined for assessment purposes only In FOIC regulations My
a Nontraditional 1-4 family residential mortgage loans RCFDNO25 CONF{M7a
b Securtizations of nontradtional 1-4 family residential mortgage loans RGFDND26 CONF{M75o
8 "Higher-risk consumer loans” as defined for assessment purposes only in FDIC regulations Ma
a Higher-risk consumer loans RCFDNO27 CONF{M8Ba
b Securtizations of igher-nsk consumer loans RCFDNO028 CONF{Ms8b
9 "Higher-risk commercial and industrial loans and securities” as defined for assessment purposes only mn FDIC Mo
regulations
a Higher-nsk commeraal and industrial loans and securities RCFDNO029 CONF|M9a
b Securitizations of higher-risk commercial and industrial loans and securies RCFDNO030 CONF(Mab
10 Commutments t¢ fund construction, land development, and other land loans secured by real estate for the M 10
consolidated bank
a Total unfunded commitments RCFDK676 1,703,275(M 10 a
b Portion of unfunded commiments guaranteed or msured by the LU S gevernment (including the FDIC) RCFDK677 0|M10b
11 Amount of other real estate owned recoverable from the U S government under guarantee or insurance provisions
RCFDK669 [N RE
{excluding FDIC loss-sharng agreements) .
;sz;n:;'okered time deposits of more than $250,000 in domestic offices (lncluded in Schedule RC-E, Memorandum RCONKETS 18,568,624| m 12
Memorandum item 13 a1s to be completed by “large mstituhons” and "highly complex institutions™ as defined in FDIC reguiations
Meimorandum items 13 b through 13 h are o be completed by "large nshitutions” only - v M1z
13 Portion of funded loans and securities in domestic and foreign offices guaranteed or insured by the U 8 government -
{Including FDIC less-sharing agreements) >
a Construction, land development, and other land loans secured by real estate. RCFDN177 G[M13a
b Loans secured by multifamily residential and nenfarm nonresidential properties RCFDN178 0[m13p
¢t Closed-end loans secured by first hens on 1-4 family residential properties RCFDN179 324,331 M13¢
d Closed-end loans secured by junior liens on 1-4 famuly residential properties and revolving, open-end loans
. RCFDN180 O|M134d
secured by 1-4 family residential properties and extended under lines of credit .
e Commercial and industrial loans RCFDN181 0|M13e
f Credt card leans to individuals for household, family, and other personal expenditures RCFDN182 0|M131
g All other loans to ndwiduals for household, family, and other personat expenditures RCFDN183 78,737|M 139
h Non-agency residential mortgage-backed securittes RCFDM963 LILERER
Memorandum items 14 and 15 are to be complsted by "fughly complex institutions” as defined w FDIC requlations RCFDKS73 CONF| M 14
14 Amount of the institution's largest counterparty exposure
15 Total amount of the nstitution's 20 largest courterparty exposuras RCFDK&74 CONF|M 15
Memorandum stem 16 5 to be completed by “large institubons™ and “tighly complex mstitutrons” as defined in FDIC regulations
16 Portion of loans restructured i troubled debt restructurings that are in compliance with ther modified terms and RGEDL18S 145,144| M 18

are guaranteed or insured by the U § government (including the FDIC) (included m Schedule RC-C, part |, Memorandum
tem 1)

3 Uninsured deposits should be estmated based on the deposit insurance hmits set forth in Memorandum items 1 a through 1 d
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Memorandum item 17 15 lo be on a fully c basis by those “large institutions” and ‘ghly compiex INSHUons" as
deiined in FDIC reguiations that own another msured depostory mshtubion

17 Selected fully consoldated data for depeosit insurance assessment purposes
a Total deposit lizbilities before exclusions (gross) as defined In Section 3(l) of the Federal Deposit Insurance
Act and FDIC regulations . . .
b Total allowable exclusions, including interest accruad and unpaid on allowable exclusions (incleding foreign
deposits). . _
¢ Unsecured "Other borrowmgs” with a remaining maturty of one year or less

d Estimated amount of uninsured deposits in domestic offices of the institution and in INsured branches in Puerto
Rico and U S terrtories and possessions, including related interest acerued and unpaid

RCFDL194 NR
RCFDL195 NR
RCFDL196 NR
RCONL197 NR
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M17b
M17¢c

M17 ¢
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Schedule RC-P - 14 Family Residential Mortgage Banking Activities in Domestic Offices

Scheduie RC-P is to be completed by banks at which either 1-4 family residential mortgage foan engmations and purchases for resale from all spurces, Joan sales, or

quarter-end loans held for sale or trading In domestic offices exceed $10 million for two consecutive Guarters

Dollar amounts in thousands

1 Retail originations during the quarter of 1-4 family residential mortgage loans for sale'.

2 Wholesale originations and purchases during the quarter of 1-4 family residential mortgage loans for sale”

3 1-4 family residential mortgage loans sold dunng the quarter .

4 1-4 family residential mortgage loans held for sale or trading at quarler -end (|nc|uded n Schedule RC, items 4 a

and 5}

5. Nomnterest income for the quaner from the sale, securmzatlon and servicing of 1-4 family resndenhal morigage

loans (included in Schedule RI, tems 5¢, 51,6 g, and 5 1)

6 Repurchases and indemnifications of 1-4 family residential mortgage loans dufing the quarter

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 other parties

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

RUONHTS1 30,312)1
RCONHT82 398,881z
RCONHTS83 423,827 3
RCONHTS4 65,6254
RIADHTSS -1,444( 5
RCONHT86 06

7
RCONL191 CONF|7
RCONL192 CONF|7
RCONM238 7.812|7

b

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

Schedule RC-Q is ta be completed by banks that

(1) Have elected to report financial instruments or servicing assets and habilites at fair value under a fair value option with changes in fair value recogmized in eamings, or
{2) Are reqiired to complete Schedule RC-D, Trading Assets and Liabilities

{Column A)Totai| (Col B} (Cotl 1 C) {Column D) (Column £)
Fajr Value LESS: Amounts| Level 1 Fair Level 2 Falr 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
1 Availabie-for-sale debt securties and equity securities with readily RCFDJA3E RCFDGATA RCFDGATS RCFDGA76 RCFDGAT? ]
determinable far values not heid for trading |::ol.|rp:)ses'| R 31,561,733 0 18,560,155 12,883,923 107,855
2 Federal funds sold and securities purchased under agreements to RCFDG47E RCFDG4T9 RCFDG480 RCFDGA481 RCFDG482 2
resell ]
RCFDG483 RCFDG484 RCFDG485 RCFDG486 RCFDG487 3
3 Loans and leases held for sale 486,841 ) 0 46,841 0
RCFDG488 RCFDG439 RCFDG490 RCFDGA491 RCFDG492 4
4 Loans and leases held for nvestment
& Trading assets R I O TR
RCFD3543 RCFDG493 RCFDG494 RCFDGAS.': RCFDG496 sa
a Dervative assets 3,050,821 26,595,536 18,111 29,476,530 151,716
RCFDG497 RCFDG498 RCFDG4%9 RCFDGS00 RCFDG501 5b
b Other trading assets 18,992,481 Q 14,670,611 2,311,458 2,010,412
t Nontrading securities at farr value with changes In fair vaiue
reported in current earnings (lncluded n Schedule RC-Q, item RCFDF240 RCFDF&34 RCFDF692 RCFDF241 RCFDF242 5bk1
5 b, above) . . . 0 (]
RCFDG39t RCFDG392 RCFDG2195 RCFDG396 RCFDG804 &
6 All other assets 86,113 151,132 1] 237,225
7 Total assets measured at farr value on a recurring basis (sum of items RCFDGS502 RCFDGS03 RCFDG504 RCFDGS505 RCFDG506 7
1 through 5 b plus item B). 53,737,989 26,746,668 33,248,877 44,965,977 2,269,803
RCFDF252 RCFDF686 RCFDF&g94 RCFDF253 RCFDF254 8
8 Deposits . . 8,154,264 7,229,600 924,664
9 Federal funds purchased and securmes sold under agreements io RCFDGS0T RCFDG508 RCFDG509 RCFDG510 RCFOG511 9
repurchase . P O 559,992 ] 0 559,992
T (o BN LS N A
10 Trading habilities. “ 1%; 3 gt e Py s RN S o
RCFD354T RCFDGS512 RCFDGS13 RCFDGS14 RCFDG515 108
a. Dervative llabilities. . 2,658,601 21,747,618 333,705 29,970,129 132,385
RCFDG516 RCFDGS17 RCFDG518 RCFDGS19 RCFDGS520 100
b Other trading habtlities 952,974 737,910 215,064
RCFDGS21 RCFDG522 RCFDG523 RCFDGS24 RCFDG525 1
11 Other borrowed money 702,866 699,087 3,598
i Exciude onginations &nd purchases of 1—4 family residential morigage loans that are hald for investment
1 For institutions that have adopted ASU 2016-01, which includes provisions goverming the accounting for investments in equity securities, the amaunt reported in item 1, coiumn A, must equat

the sum of Schedule RC, items 2 b and 2 ¢ For institutions that have not adopted ASU 2016-01, the amount reported in item 1, column A, must equal Schedute RC, item 2 b
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{Column A)Total| (Celurnn B} (Column C}) (Column D) {Column E}
Fair Value LESS. Amounts| Level1 Falr 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
RCFDG526 RCFDG527 RCFDG528 RCFDGS29 RCFDG530
12 Subordinated notes and debentures 1,940,496 1] 0 1,840,496 0
RCFDG805 RCFDGe0B RCFDG80T RCFDG808 RCFDG80S
13 All other labilties 90,676 436,624 0 527,300
14 Total habities measured at fair valug on a recurming basts (sum of RCFDG531 RCFDGE32 RCFDGE33 RCFDG534 RCFDG535
tems 8 through 13) . . 15,089,668 28,184,242 1,071,615 41,141,648 1,060,647
1 All other assets {itemize and describe amounts Included in Schedule
RC-Q, item 6, that are greater than $100,000 and exceed 25% of nem
€)
RCFDGS36 RCFDRGH3IT RCFDG528 RCFDG538 RCFDG540
[+] 0

a Mortgage servicing assets

52
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(Coclumn A)Total| (Column B} {Column C} {Column D) {Column E)
Fair Value LESS: Amounts| Level 1 Fair Level 2 Fair Level 3 Fair
Reported an Netted in the Value Value Value
X Schedule RC |Determination of| Measurements | Measurements | Measurements
Doflar amounts in thousands Total Fair Value
RCFDGS541 RCFDG542 RCFDG543 RCFDGS544 RCFDG545 Mib
b Nontrading derivative assets 79,113 151,132 NR, 230,225 20
Dallar amounts in thousands
¢ Disclose compenent and the dollar amount of that component l Mic
1. Describe component | TEXTG546 M1ct
{Column A)Total| (Celumn B) {Column C) {Golumn: D) (Column E)
Fair Vailue LESS: Amounts| Level1 Fair Level 2 Fair Level 3 Fair
Reported on Netted ip the Value Value Value
Schedule RC |Determination of; Measurements | Measurements | Measurements
Dollar amounts in thousands Total Fair Value
RCFDGS546 RCFDGS4T RCFDG548 RCFDG548 RCFDG550 M1e2 !
2 Amouni of component 0 0
Dollar amounts in thousands
d Disclose companent and the dollar amount of that component : . M1d
1 Describe component TEXTGS51 M1d1
{ColumnA)Total| (Column B} {Column C) {Column D) {Column E)
Falr Value LESS: Amounts | Levei 1 Fair Level 2 Fair Level 3 Fair
Reported on Netted in the Value Value Value
Scheduie RC |Determination of] Measurements | Meast Measur
Dollar amounts in thousands Totai Fair Value
RCFDGS551 RCFDGSS52 RCFDGS53 RCFDG554 RCFDGS555 M1d2
2 Amount of component . 0 0 0 0 0
Dollar amounts in thousands
e [sclose component and the dollar amount of that component -, o Mie
1 Describe component . TEXTGH56 Miel
(Column A}Total| (Column 8) {Column C} {Column D} (Column E}
Fair Value LESS: Amounts| Leve! 1 Fair Level 2 Fair Level 3 Fair
Reported on Netted in the Value Value Value
. Jle RC  |Deter of| Measurements | Measurements | Measurements
Doliar amounts in thousands Total Fair Value
RCFDGS56 RCFDGS557 RCFDGS58 RCFDG559 RCFDGS560 Mie2
2 Amount of component. 1]
Dollar amounts in thousands
T Disclose component and the dollar amount of that component ' L 1‘ e R S mt
1 Descnbe component TEXTGS61 MY
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{Column A}Total] (Celumn B) {Column C) {Column D) {Column E)
Fair Value LESS: Amounts | Level 1 Fair Level 2 Falr Level 3 Fair
Reported on Netted in the Value Value Value
Schedule RC |Determination of| Measurements | Measurements | Measurements
Daollar amounts in thousands Total Fair Value
RCFDGS561 RCFDG562 RCFDG562 RCFDG564 RCFDG565 M1tz
2 Amount of component . 0 4] [/} a 0
2 All other habihties (temeze and describe amounts ncluded in Schedule
RC-Q, tem 13, that are greater than $100,000 and exceed 25% of tem M2
13)
RCFDF281 RCFDFE89 RCFDF697 RCFDF262 RCFDF263 M2a
a Loan commitments (not accounted for as dervatives) 0 0 [ 0 0
RCFDGE66 RCFDGS67 RCFDGS68 RCFDGS569 RCFDG570 M2b
b Nontrading derivative habilitres 90,676 436,624 527,300 NR
Dollar amounts in thousands
¢ Disclose compenent and the doliar amount of that component M2e
1 Describe component TEXTG571 MZct
{Column A)Total| (Column B) {Golumn C) {Column D) {Column E)
Fair Value LESS - Amounts| Level 1 Fair Level 2 Fair Level 3 Fair
Reported cn Netted in the Value Value Value
Schedule RC  |Determination of| Measurements | Measurements | Measurements
Dollar amounts in thousands Total Fair Value
RCFDG571 RCFDGST2 RCFDG573 RCFDG574 RCFDG575 M2c2
2 Amount of component o G
Dollar amounts in thousands
d Disclose component and the dollar amount of that component M2d
1 Describe component TEXTGS76 M2d1
{Column A)Totall (Celumn B) (Column C) {Column D) (Column E)
Fair Value LESS' Amounts| Level 1 Fair Level 2 Fair Level 3 Falr
Reported on Netted in the Value Value Value
Schedule RC (Determination of| Measurements | Measurements | Measurements
Dollar amounts in thousands Total Fair Value
RCFDG576 RCFDG577 RCFDGS578 RCFDGS579 RCFDG580 M2d2
2 Amount of component 0 o 0o 1} [
Dollar amounts in thousands
& Disclose component and the dellar amount of that component : M2e
1 Describe component TEXTGS581 M2et
{Column A)Total} (Column B) (Column 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 Vatue
RCFDG581 RCFDG582 RCFD{G583 RCFDG584 RCFDG585 MzZez
2 Amount of companent 0 0 0 0 o| M<®
Dollar amounts 1n thousands
f Disclose component and the dollar amount of that component Mzt
1 Describe component M2
[crExTGs80) ]
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{Column A)Total| (Column B) {Column C) {Cciumn D) (Column E)
Fair Value LESS: Amounts| Level 1 Fair Level 2 Fair Level 3 Fair
Reported on Netted in the Value Value Valfue
Schedule RC  |Determination of| Measur Measur Measurements
Dollar amounts In thousands Total Fair Value
RCFDGS86 RCFDGS37 RCFDG588 RCFG58S RCFDGS90 M2i2
2 Amount of component [ ] 0 0 0
Dollar amounts in thousands Consolidated Bank
3 Loans measured at farr value (included In Schedule RC-C, Part |, tems 1 through 9) M3
a Loans secured by real estate M3a
1 Secured by 1-4 famiy reswdential properties . . RCFDHT87 0(mM3at
2 All other loans secured by real estate . . N N RCFDHT88 27,149iM3a2
b Commercial and industnal loans . . X RCFDF585 0(M3b
¢ Loans to individuals for household, family, and other personal expenditures (1 e, consumer Ioans) (mcludes
puschased paper), ) RCFDHT89 O[m3c
d Other loans . . . RCFDF&89 19,692 m3d
4 Unpaid principal balance of loans measured at faw value (reported in Schedule RC-Q, Memorandum tem 3) M4
a Loans secured by real estate 3 Mda
1 Secured by 1-4 family residential properties. | RCFDHTS 0jM4an
2 All other loans secured by real estate RCFDHTG2 27,149|M422
b Commercial and industnal loans . RCFDF597 0(M4b
¢ Loans to individuals for household, farity, and other personal expendﬂures (1e, consumer loans) (iIncludes
purchased paper) ) ’ RCFDHTS3 Ojmac
d Other loans B , RCFDF601 19,692| M4 d
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Schedule RC-R Part | - Regulatory Capital Components and Ratios

Part | 1s to be completed on a consolidated basis

Dollar amounts in thousands

;hfa:;r:mon stock plus related surplus, net of treasury stock and unearned employee stock ownership plan (ESOP) RCFAPT42 18,476,508 1
2 Retaned earnings RCFD3632 3,142,434| 2
3 Accumulated other comprehensive income (AGCIH) RCFAB530 -408,206( 3
a AOCI opt-out election (enter "1" for Yes, enter "0" for No ) (Advanced approaches institutions must enter "0 RCOAPB38 ol 2a
for No)
4 Common equity tier 1 minorty interest mchudable in common equity tier 1 capital RCFAPB32 0l 4
5 Common equity tier 1 captal before adjustments and deductions {sum of nems 1 through 4) RCFAPB40 21,210,734( 5
6 LESS Goodwill net of associated deferred tax habilties {DTLs) RCFAPB41 1,606,655 6
7 LESS Intangible assets {other than goodwill and mortgage servicing assets {MSAs)), net of associated DTLs RCFAPB42 21,120| 7
8 LESS Deferred tax assets (DTAs) that arise from net operating loss and tax credit carryforwards, net of any related
valuation allowances and net of DTLs RCFAPB43 4,976, 8
9 AQCI-related adjustments (tems 9 a through 8 e are effective January 1, 2015) (if entered "1" for Yes in tem 3 a, 9
complete only items 9 a through 9 e, If entered "0" for No in tem 3 a, complete only tem @ 1)
a LESS Net unrealized gains {losses) on available-for-sale securties (If a gan, report as a positive value, If a
ioss, report as a negative value) B RCFAPBA4 NR| 9a
b LESS Net unrealized loss on avallable-for-sale preferred stock classified as an equity security under GAAP RCFAPS4S NR|ob
and available-for-sale equity exposures (report loss as a positive value)
¢ LESS Accumulated net gains (losses) on cash flow hedges (if a gain, report as a posmve value, If a loss, report RCEAPB46 NRlac
as a negative value)
d LESS Amounts recorded in ACC| attributed to defined benetit postretirement plans resulting from the intial
and subsequent application of the relevant GAAP standards that pertan to such plans (if a gain, report as a RCFAPBAT NR|9d
positive value, if 2 loss, report as a negative value)
e LESS Net unrealized gans (losses) on held-to-maturtty secunties that are included in AQCI (f a gawn, report RCFAPB4S NR|s
as a positive value, f a loss, report as a negative value} e
f LESS Accumulated net gain (loss) on cash flow hedges included in AOCI, net of applicable mcome taxes, that
relate to the hedging of tems that are not recognized at farr value on the balance sheet {if a gan, report as a RCFAPBA9 159,233 | a1
posttive value, If a loss, report as a negative value) ({To be completed only by nstitutrons that entered “0" for No ’
n item 3 a) -
10 Other deductions from (additions to)} common equity tier 1 capital before threshold-based deductions 10
a LESS Unrealized net gain (loss} related to changes in the fair vaiue of liabilities that are due to changes in own
credit nsk (f a gain, report as a positive value, if a loss, report as a negative value) RCFAQz58 266,489 102
b LESS Al other deductions from (addiions t¢) common equity tier 1 capital before threshold-based deductions RCFAP850 14,400/ 10t
11 LESS Non-significant investments in the capital of unconsolidated financial institutions in the form of common RCFAPS51 ol 11
stock that exceed the 10 percent threshold for non-significant investments
12 Subtotal (tem 5 minus stems & through 11) RCFAP852 19,456,327 12
13 LESS Significant investments in the capital of unconsotidated financial institutions in the form of common stock, RCFAPE53 ol 13
net of associated DTLs, that exceed the 10 percent common equity tier 1 capital deduction threshold
:hiel;ﬁglg MSAs, net of associated DTLs, that exceed the 10 percent common equrty tier 1 caprta| deduction RCFAPE54 0l 14
15 LESS DTAs ansing from temporary differences that could not be realzed through net operatlng loss carrybacks
net of related valuation aliowances 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 capital of unconseolidated financial institutions in the form of common
stack, net of associated DTLs, MSAs, net of associated DTLs, and DTAs arising from temporary differences that could RCFAPE56 ol 18
not be realized through net operating loss carrybacks, net of related valuation aliowances and net of DTLs, that exceeds
the 15 percent common equity tier 1 caprtal deduction threshold
17 LESS Deduchions appled 1o common equity tier 1 capital due to insufficient amounts of additonal tier 1 caprtal RCFAPBS7 ol17
and ter 2 capital to cover deductions
18 Total adjustments and deductions for common equny tier 1 capital (sum of items. 13 through 17) RCFAP858 ol 18
1g Common equity tier 1 capital {tem 12 minus tem 18} RCFAP859 19,456,327| 19
20 Addional tier 1 caprtal instruments plus related surplus RCFAPBB0 2,500,000( 20
21 Non-gualifytng capital instruments subject to phase out from addtional tier 1 capital RCFAPS61 0f 21
22 Tier 1 mnority interest not included in common equdy tier 1 capdal RCFAP862 Q)22
23 Addrional tier 1 capital before deduchiens (sum of items 24, 21, and 22) RCFAPB63 2,500,000( 23
24 LESS Additional ber 1 capital deductions RCFAPBG4 0f 24
25 Addtional tier 1 capital (greater of stem 23 minus tem 24, or zero) RCFAP865 2,500,000 25
26 Tier 1 capital (sum of tems 19 and 25) RCFA8274 21,956,327 25
27 Tier 2 capial instruments plus related surplus RCFAP866 2,699,977 27
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Dollar amounts in thousands
28 Non-qualfying capital instruments subject to phase out from tier 2 capital RCFAPBE7 0|28
29 Total capital minenty interest that 15 not included in tier 1 capital | RCFAPS68 029
30D Aliowance for ioan and lease josses and engible credit Teserves nciudable in tier 2 capital 30
a Allowance for loan and lease lgsses includable in tier 2 capral RCFA5310 636,689 30a
b (Advanced approaches institutions that exit parallei run only) Eligtble credd reserves includable in tier 2 capital RCFW5310 636,689(30b
::anll:hle-for-sa?: I(-;‘:u?'e; :xpusure-;u:;:::sapbrgenrr\r ::rs;og::ﬂl:'sslﬂed 26 &N equily secunty und?r GAAP and RCFAQ257 NR| 31
32 Tier 2 capital before deductions 32
a Tier 2 capitat before deductions (sum of dems 27 through 30 a, plus item 31) RCFAPB70 3,336,666/ 32a
g;ﬁ]dr;zrg]:e:;'ig?l::arg:ﬁ: ;nostl;h;lr:%n;‘ll)hai exit parallel run only) Tier 2 Capi'ial before deductions (sum of Tlems RCFWPS70 3,336,666| 22
33 LESS Tier 2 capnal deductions RCFAPST2 D)2
34 Tier 2 capital . 34
a Tier 2 capital (greater of item 32 a minus item 33, or zero) RCFA5311 3,336,666 34 a
gs(ﬁgv::r(;e)d approaches |nstnul|orfs_thal exit parallel run only) Ter 2 capital (greater of tem 32 b minus item RCFW5311 3,336,666| 14 b
35 Total capral ®
a Total capttal {sum of tems 26 and 34 a) F RCFA3792 25,2592,993| 35a
b. (Advanced approaches institutions that extt parallel run only) Total capttal {sum of jtems 26 and 34 b) RCFW3792 25,292,993 35b
36 Average total consoldated assets RCFD3368 170,675,95ﬂ B
7] s, e o connen s 1 cotl e otonl o s (s 61,70, 108. 1. g Rk
38 LESS Other deductions from (additions to) assets for leverage ratio purposes RCFABS96 874,647 38
39 Total assets for the leverage raho (item 36 minus dems 37 and 38) RCFAA224 168,154,158 3¢9
40 Total nsk-weighted assets 40
a Tolal nsk-weighied assets (from Schedule RC-R, Part I, tem 31) RCFAA223 124,111,836{ 40a
:pr;;zgzzijg%ﬁsﬁqhssIlgéh%g:)rsli:;tu?:ﬂﬁ\pi;ar:l‘eég;n only) Total nskweighted assets usnng advanced RCFWA223 124,110,836 40

Doltar amounts in thousands (Column A) Percentage {Column B) Percentage
41 Common equity tier 1 capital ratio (Column A tem 19 divided by item 40 a) (Advanced o, 3
approaches insttutions that exit parallel run only Column B tem 12 divided by tem 40 b) RCFART93 15.6764%| RCFWP793 16.6766% 41
42 Ter 1 capntal ratio (Column A tem 26 divided by tem 40 a) (Advanced approaches o o
instrtutions that exit parallel run only Column B tem 26 divided by tem 40 b) RCFA7206 17.6908%) RCFW7206 17.6909% 42
43 Total capital ratio (Column A tem 35 a dwided by tem 40 a) (Advanced approaches 0, °
nstitutions that exit parallel run only Column B #em 35 b divided by item 40 b) RCFAT205 20.3792%| RCFW7205 20.3794%] 42
Dollar amounts in thousands
44 Tier 1 leverage ratio (item 26 dwvided by item 39). RCFA7204 13.0573%) 44
45 Advanced approaches instituhons only Supplementary leverage ratio information e e ' ER : L’if 45
a Total leverage exposure RCFAHO015 242,263,680 452
b Suppiementary leverage ratio RCFAHO35 9.0630%{ 45b
46 Institution-specific capital buffer necessary to avoid imitations on destnibutions and discretionary benus payments \ RN K R
a Capital conservation buffer RCFAH311 11.1764% 46 a
b (Advanced approaches nsttutions that exit parallel run only) Total apphcable capital buffer RCFWH312 11.1764%[ 46 b
Institutions must complete items 47 and 48 if the amaunt in item 46 a (or the lower of item 46 a or 45 b for an advanced approaches
mnshtufon that has exited paralfel run) 1s less than or equal 10 the appiicable minimufh capital conservation buffer RCFAH313 NR| 47
47 Elgible retained income .
48 Distributions and discretionary bonus payments during the quarter (effective January 1, 2016) RCFAH314 NR| 48
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HSBC BANK USA, NATIONAL ASSOCIATION
RSSD-ID 413208

FFIEC 031
Report Date 12/31/2018

Last Updated on 4/17/201%
{Column A) {Calumn B} {Column Q) |(ColumnT) Total|{Column U)Total
Totais Adjustments to Exposure Risk-Weighted | Risk-Weighted
Totals Reported | Amount 1,250% | Asset Amount | Asset Amount
in Column A by Calculation | by Calculation
Methodology Methodology
Dollar amounts in thousands SSFA Gross-Up
9 On-balance sheet securitization exposures ) .
RCFDS475 RCFDS476 RCFDS477 RGFDS478 RCFDS47%
a Held-to-maturity securities 2,285 2,285 0 1,597 1]
RGFDS480 RGFDS431 RCFDS482 RCFDS483 RCFDS$484
b Avalable-for-sale securties 41,827 41,708 119 £9,859 0
RCFDS485 RCFDS$486 RCFDS487 RCFDS488 RCFDS489
¢ Trading assets 207,512 191,012 16,500 129,329 0
RCFDS490 RCFDS491 RCFDS492 RCFDS493 RCFDS494
d Ali other on-balance sheet secunhization exposures 2,705,916 2,705,894 22 665,791 0
RCFDS495 RCFDS5496 RCFDS497 RCFDS498 RCFDS49%
10 Qff-balance sheet securtization exposures 2,194,941 2,194,751 180 641,505 0
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HSBC BANK USA, NATIONAL ASSOCIATION
RSSD-ID 413208

FFIEC 03¢t
Report Date 12/31/2018

6%

Last Updated on 4/17/2019
(Celumn Q) (Column P} {Column Q) {Column R) {Column 5}
Allecation by Allocation by Allocation by | Application of | Application of
Risk-Welght Risk-Weight Rlsk-Weight Cther Cther
Category 625% |Category 937.5%|Category 1,250% | Risk-Weighting | Risk-Weighting
Approaches Approaches
Credit Risk-Weighted
i Equivalent Asset Amount
Dollar amounts in thousands Amount
s RCFDH361 RCFDH302
16 Repo-style transactions o 0
17 All other off-balance sheet labilities
18 Unused commitments
RCFDH303 RCFDH304
a Qriginal maturty of one year or less _ 12,366 713
N RGFDH307 RCFDH308
b Onginal maturdy exceeding one year L " 86,006 82,283
19 Unconditionally cancelable commitments 7ol o
N ) RCFDH309 RCFDH310
20 Over-the-counter dervatives. . . Co
21 Centrally cleared dernvatives ) - -
25 RCFDH198 RCFDH199 RCFDH200
22 Unsettled transactions (falled frades) 3,512 B4 12,754

24
- Excludes unused commitments to asset-backed commercial paper conduits
25 For item 22, the sum of columns C through Q must equal column A

Includes securities purchased under agreements to resell {reverse repos), secunties sold under agreements to repurchase (repes), secuntes borrowed, and secunties lent
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HSBC BANK USA, NATIONAL ASSOCIATION
RSSD-ID 413208
Last Updated on 4/17/2019

Dollar amounts in thousands

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

FFIEC 031
Report Date 12/31/2018

27 Standardized market-risk weighted assets (applicable only to banks that are covered by the market nsk capital
rule) .

28 Risk-weighted assets before deductions for excess allowance of loan and lease losses and allocated nisk transfer
nsk reserve®’
29 LESS Excess allowance for loan and lease losses

30 LESS AHocated transfer risk reserve

31 Total nsk-weighted assets (fem 28 mmus items 29 and 30)
1 Curent credit exposure across all derwvative contracts covered by the regulatory capital rules

87
RCFDS580 117,969,554 26
RCFDS581 6,142,282 27
RCFDB704 124,111,836 28
RCFDAZ22 Q|29
RCFC3128 0730
RCFDG641 124,111,836 31
RCFDGE42 8,364,097 M1

(Colump A)With a {Column B)With a ’_Tcm_
remaining maturity of One{remalning maturity of Over|remaining maturity of Over
year or less one year through five flve years
Dollar amounts in thousands years
2 Notonal principal amounts of over-the-counter derrvatve contracts . ) M2
a Interest rate RCFDS582 | 148,572,431| RCFDS583 L3!]1,866,971 RCFDS584 | 155,474,543| M2a
b Foreign exchange rate and gold RCFDS585 | 920,918,405) RCFDS586 | 129,757,893 RCFDSS87 | 54,632,818/ M2b
¢ Credit investment grade reference asset) EDSSBS 6,164,864| RCFDS589 | 15,045,907 RCFDS590 500,115 m2c
d Credtt (non-nvestment grade reference asset) RCFDS591 3,999,246| RCFDS592 | 15,121,136| RCFDS583 418,414 M24d
e Equity RCFDS594 | 37,874,167| RCFDS595 | 25,643,326| RCFDS596 5,860,290| M2e
f Precious metals (except gold) RCFDS597 6,854,431| RCFDS598 617,927| RCFDS599 O|m2r
g Other RCFDS600 744,171| RCFDS601 364,141 RCFDS602 T_h_ﬁo M2g
3 Notionat principal amcunts of cenirally cleared derivatve contracts T ) : . M3
a Interest rate RCFDS603 |1,590,069,488| RCFDS604 |1,359,458,751| RCFDS605 | 548,667,822 M3
b Foreign exchange rate and gold RCFDS606 22,725,139 RCFDE(;| 178,211| RCFDS608 0| M3b
¢ Credt (investment grade reference asset) RCFDS609 31,723] RCFDS610 2,874,092| RCFDS611 0 M3c
d Credt (non-investment grade reference asset) RCFDS612 243,490 RCFDS613 3,822,884| RCFDS614 13,000| M3d
e Equity RCFDS615 0| RCFDS616 0| RCFDS617 0| M3e
f Precious metals (except gold) RCFDS618 0| RCFDS619 0| RCFDS620 oy mat
g Other RCFDS821 D) RCFDE622 0] RCFDS623 0] m3ag

27

Sum of tems 2 b through 20, column S, items 9 a, 9 b, 9 ¢, 9 d, and 10, columns T and U, itern 25, calumns C through Q. and dem 27 (f applicable)
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HSBC BANK USA, NATIONAL ASSOCIATION
RSSD-I1D 413208

FFIEC 031

Report Date 12/31/2018

Last Updated on 4/17/2019 69
Dollar amounts in thousands
1 Not applicabie M1
2 Outstanding principal balance of assets serviced for others (includes participations serviced for others) M2
a Closed-end 1-4 fannly residentizl mor!gages serviced with recourse or other servicer-prowided credrt
enhancements. RCFDB804 0lM2a
b Closed-end 1-4 family residential mortgages serviced with no recourse or other servicer-provided credrt
enhancements . . . RCFDB805 376,369 M2b
¢ Other financial assets (includes home equrty Ilnes) RCFDA591 3,463,828 M2¢c
d 1-4 family residential mortgages serviced for others that are in process of foreclosure at quarter-end {includes
closed-end and open-end loans}) - RCFOF699 89,805\ M24d
3 Asset-backed commercial paper conduts M3
a Maximum amount of credrt exposure arssing from credt enhancements provided to conduit structures in the M3a
form of standby letters of credn, subordinated securties, and cther enhancements
1. Conduits sponsored by the bank, a bank affiiate, or the bank's holding company RCFDBB06 g[M3a1
2 Condurts sponsored by other unretated institutions RCFDB807 O0{M2az
b Unused commitments to prowide hgquidity to condurt structures o M3b
1 Condutts sponsored by the bank, a bank affihate, or the bank's holding company RCFDB208 1,663,973(M3b1
2 Condutts sponsored by other unrelated insttutions RCFDB809 O[M3b2
4 Quistanding credit card fees and finance charges included in Schedule RG-S, tem 1, column C? RCFDC407 o|mMa
Schedule RC-T - Fiduciary and Related Services
Dollar amounts in thousands
—
1 Does the institution have fiduciary powers? {If "NO," do not complete Schedule RC-T) RCFDA345 Yes |1
2 Does tne instiuhon exercise the fiduciary powers It has been granted® RCFDA348 Yes| z
3 Does the institution have any fiduciary or related actwvity (in the form of assets or accounts) to report in this schedule” RCFDBBET Yes!s
(If "NQ." do not complete the rest of Schedule RC-T)

{Column A) Managed {Column B} {Caiumn C) Number of|{Column D} Number of|
Assets Non-Managed Assets | Managed Accounts Non-Managed
Doliar amounts in thousands Accounts

4 Personal trust and agency accounts RCFOB8G8) 1,979,293|RCFDBBGE|  354,030|RCFOBRTO 519{RCFDEST 1004
5 Employee benefit and retirement-related trust and agency v B v A T s
accounts L0 N ILRES AR o R B2

a Employee benefit - defined conteibution RCFDB&72 0{RCFOBRATS 0 RCFDBG'M Q0|RCFDRATS Qi5e

b Employee benefit - defined benefid RCFDB876 0(RCFDBS77 0|RCFDBS78 0|RCFDBE79 Q/sb

¢ Other employee benefit and retrement-related accounts RCFDB380 52,693(RCFDBR81 177,197 |RCFDB882 85|RCFDB383 46/5¢
6 Corporate frust and agency accounts RCFDBg84 0[{RCFDBE85) 13,953,831 |RCFDCOGT 0|RCFDCO02 11178
7 Investment management and investment adwsory agency RCFDEBS6| 4,578,142 RCFDJ253 0lRCFDBEEE 1239\ RCFDJ254 ol 7
accounts . . . e
8. Foundation and endowment trust and agency accounts RCFDJ255) 374,233 |RCFDJ256 D|RCFDJ257 36|RCFDJ258 0|8
9. Other fiducrary accounts . . IRCFDB890 5,967 |RCFDB891 0|RCFDB392 1|RCFDBBY3 0ls
10 Total fiduciary accounts (sum of tems 4 through 8) RCFDB8Y| 6,990,328|RCFDBB95[ 14,485,058 | RCFDBAY% 1880|RCFDBBY7 1263] 10
11 Custody and safekeeping accounts L -+ » |RCFDBeo8| 316,851,385 i - ;{RCFDBB9 2642| 11
12 Fiducrary accounts held in fﬂre-rgn offices (\ncluded mn tems 10
and 11) RCFNESDO 0]RCFNBSO 0|RCFNBg02 0|RCFNB903 0|12
13 Individual Retirement Accoums Heanh Savings Aceoums and
other similar accounts (included in items % c and 11) RCFDJ259 $2,693(RCFDJ260 177,197 RCFDJ261 85/RCFDJ262 46/ 13

Dollar amounts in thousands

14 Personal trust and agency accounts RIADB904 l 12,877 14
1 Memorandum item 2 ¢ 15 to be completed if the pnncipal balance of other financial assets serviced for others 1s more than $10 milon
* Memarandum tems 2 a (1) through 3 b (2} are to be completed by banks wath $1 pilion of more in {fotal assets
2 Memarandum (em 4 s to be completed by banks that (1) together with affilated institutions, have outstanding credit card receivabies (as defined n the instruchans) that exceed $560 millon

as of the report date, or (2) ave credit card specialty banks as defined for Unrform Bank Perarmance Report purposes
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Dollar amounts in thousands

15 Employee benefit and retirement-related trust and agency accounts
a Employee benefit - defined contribution
b Employee benefit - defined benefit
¢ Other employee beneft and retirement-related accounts
16 Corporate trust and agency accounts
17 Investment management and nvestment advisory agency accounts .
18 Foundation and endowment trust and agency accounts
19 Other fiduciary accounts
20 Custody and safekeeping accounts

21 Other fiduciary and related services income R

22 Total gross fiduciary and related services income {sum of items 14 through 21) (m
5 a)

a Fiduciary and related services mcome - fareign offices (included n Hem 22)
23 Less Expenses
24 Less Net losses from fiduciary and related services

25 Pus Intracempany income credds for iduciary and related services

ust equal Schedule RI, item

L[

FFIEC 031
Report Date 12/31/2018

RIADBO0S 0
RIADB90G 0
RIADBIDT 0
RIADAATS 13,287
RIADJ315 28,195
RIADJ3S [
RIADA4B0 )
RIADBO09 25,143
RIADE910 [
RIADA070 79,502
RIADB912 [
RIADCD58 £9,351
RIADA488 ]
RIADBS11 o

70
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Dollar amounts in thousands

26 Net fiduciary and related services income | . . . r RIADA491 20,@] 26
{Column A) Persenal Trust] (Column B) Employee {Column C} All Other
and Agency and Benefit and Accounts
lnvestment Management | Retirement-Related Trust
Dollar amounts m thousands Agency Accounts and Agency Accounts
1 Managed assets held in fiduciary accounts oL = - . . L M
a. Noninterest-bearing deposis .. RCFDJ263 2,401| RCFDJ264 9| RCFDJ265 3| Mi1a
b Interest-bearing deposits i ) e N ) RCFDJ265 14,219{ RCFDJ267 0| RCFDJ268 0| M1b
¢ US Treasury and U S. Government agency obligations . RCFDJ269 348,913| RCFDJ270 5,902| rReFDIZT 32,555 m1c
d. State, county, and municipal obligations L X RCFDJ272 858,800 RCFDJ273 B2} RCFDJ2T4 9,376 M1d
e Money market mutual funds . . . . i .| RCFDJ275 291,703 RCFDJ276 1,663| RCFDJ277 16,310 M1e
f Equity mutual funds e R RCFDJ278 359,362 RCFDJ279 7,944| RCFDJ280 106,960 M1 ¢
g Other mutual funds. . .. . | RCFDJ281 146,875 RCFDJ282 5,344| RCFDJ283 2,917 M1g
h Common trust funds and collective investment funds RCFDJz84 74,486| RCFDJ285 0| RCFDJ286 10,263{ M1h
| Other short-term obligations . . RCFDuz287 0| RCFDJ288 0} RCFDJ289 0|M1
J Other notes and bonds .. RCFDJ290 1,144,503 RCFDJ291 5,013| RCFDJ292 39,136/ M1
k. Invesiments in unregistered funds and private equity investments RCFDJ293 547,405| RCFDJ294 0| RCFDJ295 0| M1k
| Other common and preferred stocks . . RCFDJ296 2,374,721} RCFDJ297 26,736| RCFDJ298 160,130| M1
m Real estate mortgages . L. RCFDJ299 0| RCFDJ300 0| RCFDJ301 O[Mim
n. Real estate . . . . . RCFDJ202 15,864| RCFDJ303 0 RCFDJ304 0| Min
o Miscellaneous assets . . RCFDJ305 381,183| RCFDJ308 0| RCFDJ307 2,550/ M0
D rmch Y accaunts (for each column. UM | rerouaa | 6,567,435| RCFDI309 52,683) RCFDJ310 380,200\ M1p

V?:olumn A) Managed Assets [{Column B) Number of Managed
Dollar amounts in thousands Accounts

RCFDJ312 T 0({Mmig

[~

q Investments of managed fiduciary accounts In advised or sponsored mutual funds . RCFDJ311 —[

{Column A) Number of lssues | (Column B} Principal Amount
Dollar amounts in thousands Outstanding

Tk " ey < T LR 3,
2 Corporate trust and agency accounts ’ L ;_»f”gj ™ M2
a. Corporate and municipal trusteeships RCFDB928 146,744,500/ M2 a
1 Issues reported in Memorandum fem 2 a that are in default . .. RCFDJ313 17| RCFDJ314 1,901,087 M2a1
: ‘ Mz

b Transfer agent, reqistrar, paying agent, and other corporate agency RCFDBY29

{Column A) Number of Funds | (Column B) Market Value of

Dollar amounts in thousands Fund Assets

Memoranda items 3 a through 3 g are to be completed by banks with # tfunds and ¢ h BT (9 ;

trust funds with a tofal market value of §1 biifion or more as of the preceding December 31

3 Collective investment funds and common trust funds )1;53&‘ 5 o i <
a Domestic equty. . . . R RCFDBO3 NR| RCFDB932 M3a
b International/Global equity . e R RCFDB933 NR| RCFDB934 M3b
¢ Stock/Bond blend . . . L . .. RCFDB935 NR| RCFDB936 M3c
d Taxable bond. . . - R RCFDBIAT7 NR| RCFDB938 M3d
e Municipal bond - . .. oL .. RCFDB939 NR| RCFDB840 M3e
1 Short term investments/iMoney market . . . . .| RCFDB941 NR| RCFDB942 M3t
g Specialty/Other . . .. PR . .. RCFDB943 NR| RCFDBO44 M3p
h Totai collective investment funds (sum of Memorandum tems 3 a through 3 g} .| RCFDB945 3| RCFDB946 84,749|M3h
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{Column A) Gross Losses|(Column B) Gross Losses| (Golumn C) Recoverles
Dollar amounts in thousands| Managed Accounts Non-Managed Accounts
4 Fiduciary settlements, surcharges, and other losses M4
a Personal trust and agency accounts . . | RIADBS4T 0} RIADB948 0| RIADB949 0| M4a
b Employee benefit and retirement-related trust and agency accounts RIADB950 0 RIADBS51 0| RIADB952 0| M4b
¢ Investment management agency accounts RIADBS53 0| RIADB954 0| RIADB955 Ol mac
d Other fiduciary accounts and related services RIADBY56 0| RIADB957 0} RIADB958 0 Mad
e Total fiduciary settlements, surcharges, and other losses (sum of
Memorandum tems 4 a through 4 d) (sum of columns A and B minus RIADB959 0| RIADBIGO 0| RIADB961 0| M4ae
column C must equal Schedule RC-T, tem 24}
Schedule RC-V - Variable Interest Entities
{Column A} Securitization (Column B) Other VIEs
Dollar amounts in thousands Vehicles
1 Assets of consolidated varniable interest entties {VIEs) that can be used only to settle
obligations of the consolidated VIEs- 1
a Cash and balances due from depository Instiutions RCFD.981 0| RCFDJF84 012
b Securiies not held for trading RCFDHUZ0 0| RCFDHUL21 0)1b
c |.oans and leases held for investment, net of allowance, and held for sale RCFDHUZz2 0/ RCFDHUZ23 Di1c
d Other real estate owned RCFDKOO8 0} RCFDJF89 01d
e Other assets | RCFDJF91 0| RCFDJF90 112,34211¢e
2 Liabilties of consolidated VIEs for which creditors do not have recourse to the general credit 5
of the reporting bank
a Other borrowed money RCFDJF92 0| RCFDJF85 02a
b Other sabsities RCFDJF93 0| RCFDJF86 103,535. 2b
3 All other assets of consolidated VIEs (not included in tems 1 a through 1 & above) RCFDKO3¢ 0| RCFDJF8? 03
4 All other labiliies of consolidated VIES (not included i tems 2 a through 2 b above) RCFDKO33 0] RCFDJFs8 oJ 4
Dollar amounts in thousands
5 Total assets of asset-backed commercial paper (ABCP) conduit VIEs RCFDJFT? 05
€ Total kabilities of ABCP condurt VIEs RCFDJF78 b|s

Optional Narrative Statement Concerning the Amounts Reported in the Reports of

Condition and income

Doltar amounts in thousands

1 Comments?

2 Bank Management Statement

RCONGI79

No| 1

TEXT6980

NR| 2




