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In accordance with Regulation 32 of the Overseas Companies Regulations 2009.

O0S AAOT A%

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

5153
»

< What this form is for % What this form is N
You may use this form to You cannot use this f
Gscosed under paret it sccounting ey *ABRLF 765+
P W greq " A0S 18/03/2022 #290
COMPANIES HOUSE ,
Part 1 Corporate company name 3 Filling in this form
Please complete in typescript or in
Corporate name of | HSBC BANK USA, NATIONAL ASSOCIATION bold black capital,
overseas company @ All fields are mandatory unless

specified or indicated by *

UK establishment ,B_|R—|—O—’0_|7—‘6—|_2—4’5_’_ Oithi;(i)sn::estr:::e of the company in

number
Part 2 Statement of details of parent law and other
information for an overseas company
Legislation
Please give the legislation under which the accounts have been prepared and @ This means the relevant rules or
audited. legislation which regulates the
preparation of accounts.
Legislation @ ! UNITED STATES FEDERAL REGULATION
Accounting principles
Accounts Have the accounts been prepared in accordance with a set of generally accepted |© Please insert the name of the
accounting principles? appropriate accounting organisation

Please tick the appropriate box. or body.

[J No. Go to Section A3.

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

Nagnedof organisation | Financial Accounting Standards Board (for US GAAP)
or body ©

01/21 Version 6.0
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Statement of details of parent law and other information for an overseas company

Audited accounts

Audited accounts

Have the accounts been audited in accordance with a set of generally accepted
auditing standards?

Please tick the appropriate box.
No. Go to Part 3 ‘Signature’,

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

Name of organisation
or body @

Part 3 Signature
| | am signing this form on behalf of the overseas company.
Signature Signature

x C/)/'“/ZZM %/Zéylfﬁfwz/wgf‘"'

This form may be signed by:
Director, Secretary, Permanent representative.

@ Please insert the name of the
appropriate accounting
organisation or body.

01/21 Version 6.0
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Statement of details of parent law and other information for an overseas company

E Presenter information

“ Important information

You do not have to give 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 will be
visible to searchers of the public record.

Contact name

ALEX RAISTRICK
HSBC HOLDINGS PLC

Company name

I Address

8 CANADA SQUARE

l CANARY WHARF

| Post town

L.LONDON

County/Region

™= Jefifaf [sfufof

" UNITED KINDOM
I DX

Tetephone
! 44 7384794765
Checklist

We may return forms completed incorrectly or
with information missing.

Please make sure you have remembered the

following:

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

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

O You have signed the form.

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

@ Where 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 3UZ.

DX 33050 Cardiff.

Scotland:

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

139 Fountainbridge, Edinburgh, Scotland, EH3 9FF.
DX ED235 Edinburgh 1

Northern Ireland:

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

DX 481 N.R. Belfast 1.

Further information

For further information, please see the guidance notes
on the website at www.gov.uk/companieshouse
or email enquiries@companieshouse.gov.uk

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

This has been provided free of charge by Companies House.

01/21 Version 6.0




Tab 1 4Q2021 Call Report

OMB Number: 71000038
OMB Numbar; 30640052
OMB Number: 15570031
Approval expires Docamber 31, 2024

Board of Governors of the Federal Reserve Sysiam
Fodoral Depoait Insurance Corporation:
Otfice of the Comptrolier of the Currency

Pago 10l 9

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, 2021 (20211231 )
(RCON 9999)

This report is raquired by taw: 12 U.S.C. § 324 (State member This repost form 13 to be filad by (1) banks wAth beanches and con-
banks): 12 U.S.C. §1817 (Siate nonmember banks); 12 U.S.C, §161 ; idiaries in U.S. temitaries and fons, Edge of

foreign branches, consalidated foreign

{Nationa! banksk and 12 U.8.C. §1464 (Savings

Unless ihe context indicates otherwise. the term “bank” in this
coport form refees 1o both banks and savings associations.

subsidiarios. or Intcenationa) Banking Facitties, (2) banks with
domeslic offices onty and (01 consokdated assets of $100 bilion
or more, and (3) banks that are advanced approaches instilutions.
foe regutatory capital purposes.

NOTE: Each bank's board of diractors and senior are {or this report date have been prepared In confor-

tor i and maintaining an effective systam of mance with the Instructions kssued by the apgropriate Federal
internal conlrol, including controts avar the Reports of Condition and regulatory authority and are true and correct 1o the best of my
income. The Reports of Condition and Income are to be preparad in knowiedge and belief,

with feders) y authonty The Reports Wo. the gnad diractors (| attest lothe
of Condltion and tnoome must be signed by the Chief Fingnclal of tho Roporis of Condilion and Income {including the supporting
Ofiicer (CFO) of tho roporting bank (o7 by the indhvi an for this reporl date and declare tha the Repants of

equivatent function) and altesied 1o by nol less than two directors
(lrustees) for state nonmember banks and three directors for state
member banks, nationat banks, and Savings assaciations,

1, the undersigned CFO {of oquivalent) of the named bank, attest
that the Reports of Condition and Income (including the supperting

.aoﬁﬁ:oo:ﬁ have bean examined by us and ta the best

of Hur ks ge and befial have been prepared in confarmance

with tho & ions issued by the imte Federat Y
B

m&va:@»:nn?. e 4nd ofrre

sapory ana b s U AN >

Direcior (Tnisied)

. Doy 1Ko

Signature of Chio Fiancial OIficer (of EQuIvaiant]

2/412022

Dote of Signature

Korercty Hlaktane

Director {Trusiee}

yivy

11/02/2022 17:03

oY 34

11/02/2022 07:57

Submission of Reports

Each bank must fide its Reports of Condition and tncome (Cad
Report) data by either:

{a) Using computer software to prepare &s Call Report and then
submitting the report data directly to the FFIEC's Central Data
Repositery {COR). an tnternet-based system for data coflection
(htipsJicds.ffiec.govicdr/), or

(b} Completing its Call Report in paper form and arranging with a
sofware vendor of another panly to convert the data Intg the
electionic format $hat can be processed by the COR. The software
vendor or other party then must electiontcally submit ihe
bonk's dato e to the COR.

To futfi the signature and altestation requirement for ihe Reports
of Condition and Income for this report dote. atlach your bank's

L page (ora ora P qeners
ated version of this page) (o the hard-copy record of the dola filc
submiited to the COR that your bank mus! place in its fdes.

The appearance of your bank’s hasd-copy rocord of the submitted
data e need not match oxactly the appoarance of the FFIEC'S
sample repont forms. but showld show at keast (he caption of each
Call Repodt item and the reported amoun.

HSBC Bank USANA.

For technical assistance with submissions (o tha COR, please Legal Titdo of Bank (RSSD 9017)

conlact the COR Help Dask by tesphone at {888) COR-31114, by Tysons

fax a1 (703) 774-3846, or by ¢-mail o1 odr hefp@cdr.ficc.gov. City (RSSD 9130)

FOIC Certificato Number 57850 VA 22102

(RSSD 5050} Slote Abbroviotion (RSSD 9200) Zip Code (RSSD 9220)
Legal Entity Identifier (LEY)
1IEBVNIOJCEQVIHARE04
(Roport anly if your institution atready has an LEL} (RCON 0224}
i ian & 86.49 hours pey y By 13164300, 02pONGIAY 0n IChiGu ¢
cen Iagnetions, geihenny itasini fon, tul axciute Mo ti7e fu cozpang
ond morLany et in the @ activites. A ¥ NOR CONAUC OF 3PONSOY, GNd &N OMantoon {of 0 person} is nol reqAred 1o
1wapond 1o 8 codocson of irdormation, Conirul ruTer. -] v y fgyeszans for ieducing I
Adtais, Otica of and Buggel. Washingian, DS 20500, and ¥ ane of 150 totowing” Soosotary. Boerd of

Governor of the Fecaral Roscrve System, 2003 ond € Strects, HAY, o 2086

Washingean, OC 20219 Asaisiant Eattutive Socretary, Fodorsl Deposit nsurance Conporsiion,. WeaNington, OC 20420

4Q2021 HBUS Call Report (For Signature)-11/02/22

hais Division, Otice of the

127202t

1 of 100



Board of Governors of the Federal Reserve System
Federal Deposit Insurance Corporation
Office of the Comptrotier of the Currency

Federal Financial Institutions Examination Council
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Consolidated Reports of Condition and Income for A Bank With
Domestic and Foreign Offices - FFIEC 031

Institution Name

City

State

Zip Code

Call Report Report Date
Report Type

RSSD-ID

FDIC Certificate Number
OCC Charter Number
ABA Routing Number
Last updated on

HSBC BANK USA, NATIONAL ASSOCIATION
TYSONS
VA

22102
12/31/2021
031
413208
57890
24522
21001088
2/3/2022



Federal Financial Institutions Examination Council

=
N

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

Report at the close of business December 31, 2021

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

(20211231)
(RCON 9999)

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

NOTE: Each bank’s board of directors and senior management
are responsible for establishing and maintaining an effective
system of internal control, including controls over the Reports of
Condition and Income. The Reports of Condition and Income are
to be prepared in accordance with federal regulatory authority
instructions. The Reports of Condition and Income must be signed
by the Chief Financial Officer (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.

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

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

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

Signature of Chief Financial Officer (or Equivalent)

Director (Trustee}

Date of Signature

Direclor (Trustee)

Director (Trustee)

Submission of Reports

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

(a8) Using computer software to prepare its Call Report and then
submitting the report data directly to the FFIEC's Central
Data Repository (CDR), an internet-based system for
datacollection (https://cdr.ffiec.gov/cdr/), or

(b) Completing its Cail Report in paper form and arranging with
a software vendor or another party to convert the data in to
the electronic format that can be processed by the CDR.
The software vendor or other party then must electronically
submit the bank's data file to the 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@cdr.ffiec.gov.

FDIC Certificate Number 57890 (RSSD 9050)

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

The appearance of your bank's hard-copy record of the submitted
data file need not match exactly the appearance of the FFIEC's
sample report forms, but should show at least the caption of each
Call Report item and the reported amount.

HSBC BANK USA, NATIONAL ASSOCIATION

Legal Title of Bank (RSSD 9017)

TYSONS
Cily (RSSD 9130)
VA 22102

State Abbreviation (RSSD 9200) Zip Code (RSSD 9220)

The estimated average burden associated with this information collection is 50.4 hours per respondent and is estimated to vary from 20 to 775 hours per response, depending
on individual circumstances. Burden estimates include the time for reviewing instructions, gathering and maintaining data in the required form, and completing the information
collection, but exclude the time for compiling and 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 required to respond to a collection of information, unless it displays a currently valid OMB control number. Comments
concerning the accuracy of this burden estimate and suggestions for reducing this burden should be directed to the Office of information and Regulatory Affairs, Office of
Management and Budget, Washington, DC 20503, and to one of the following: Secretary, Board of Governors of the Federal Reserve System, 20th and C Streets, NW,
Washington, DC 20551; Legislative and Regulatory Analysis Division, Office of the Comptroller of the Currency, Washington, DC 20219; Assistant Executive Secretary,

Federal Deposit Insurance Corporation, Washington, DC 20428.



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

Offices - FFIEC 031
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Banking Activities in Domestic Offices(Form
TYPE - 031) i 54

For information or assistance, national banks, state nonmember banks, and savings associations should contact the FDIC's Data
Collection and Analysis Section, 550 17th Street, NW, Washington, DC 20429, toll free on {800) 688-FDIC(3342), Monday through
Friday between 8:00 a.m. and 5:00 p.m., Eastern Time. State member banks should contact their Federal Reserve District Bank.

Board of Governors of the Federal Reserve System, Federal Deposit Insurance Corporation, Office of the Comptroller of the Currency
Legend: NR - Not Reported, CONF - Confidential
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Services(Form Type - 031)....ccceveeiiiinieciirineenn. 74

Schedule RC-V - Variable Interest Entities(Form
TYPE = 031 e 76

Optional Narrative Statement Concerning the
Amounts Reported in the Consolidated Reports
of Condition and Income(Form Type - 031)......... 77

For information or assistance, national banks, state nonmember banks, and savings associations should contact the FDIC's Data
Collection and Analysis Section, 550 17th Street, NW, Washington, DC 20429, toll free on (800) 688-FDIC(3342), Monday through
Friday between 8:00 a.m. and 5:00 p.m., Eastern Time. State member banks should contact their Federal Reserve District Bank.

Board of Governors of the Federal Reserve System, Federal Deposit Insurance Corporation, Office of the Comptroller of the Currency
Legend: NR - Not Reported, CONF - Confidential



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 questions about the reports should be directed. If the Chief
Financial Officer (or equivalent) is the primary contact for questions about the reports, please provide
contact information for another person at the bank who will serve as a secondary contact for
communications between the Agencies and the bank concerning the Reports of Condition and Income.
Enter “none” for the contact’'s e-mail address or fax number if not available. Contact information for
the Reports of Condition and Income is for the confidential use of the Agencies and will not be released

to the public.

Chief Financial Officer (or Equivalent) Signing
the Reports

Other Person to Whom Questions about the
Reports Should be Directed

CONF CONF

Name (TEXT C490) Name (TEXT C495)

CONF CONF

Title (TEXT C491) Title (TEXT C486)

CONF CONF

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

CONF CONF

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

Area Code / FAX Number (TEXT C494)

Area Code / FAX Number (TEXT 9116)

Emergency Contact Information

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

Primary Contact

Secondary Contact

CONF CONF
Name (TEXT C366) Name (TEXT C371)

CONF CONF

Title (TEXT C367) Title (TEXT C372)

CONF CONF

E-mait Address (TEXT C368) E-mai! Address (TEXT C373)
CONF CONF

Area Code / Phone Number / Extension (TEXT C369)

CONF

Area Code / Phone Number / Extension (TEXT C374)

CONF

Area Code / FAX Number (TEXT C370}

Area Code / FAX Number (TEXT C375)



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

This information is being requested to identify points-of-contact who are in charge of your bank’s
USA PATRIOT Act Section 314(a) information requests. Bank personnel listed could be contacted
by law enforcement officers or the Financial Crimes Enforcement 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(a) notifications will state the intended purpose and should be directed to the
appropriate bank personnel for review. Any disclosure of customer records to law enforcement officers
or FInCEN must be done in compliance with applicable law, including the Right to Financial Privacy
Act (12 U.S.C. 3401 et seq.).

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

Primary Contact

Third Contact

CONF CONF

Name (TEXT C437) Name (TEXT C870)
CONF CONF

Title (TEXT C438) Title (TEXT C871)

CONF CONF

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

Area Cede / Phone Number / Extension (TEXT C440)

Secondary Contact

Area Code / Phone Number / Extension (TEXT C873)

Fourth Contact

CONF CONF

Name (TEXT C442) Name (TEXT C875)

CONF CONF

Title (TEXT C443) Title (TEXT C876)

CONF CONF

E-mait Address (TEXT C444) E-mail Address (TEXT CB77)
CONF CONF

Area Cods / Phone Number / Extension (TEXT 8902)

Area Code / Phone Number / Extension (TEXT C878}




HSBC BANK USA, NATIONAL ASSOCIATION FFIEC 031
RSSD-ID 413208 Report Date 12/31/2021
Last Updated on 2/3/2022 6

Bank Demographic Information(Form Type - 031)

Dollar amounts in thousands

1. REPOMING GALE.......eiuiiiii i a bbb b ea st et nean RCONg999 20211231 1.
2. FDIC COtIfICAE MUMBET.......coueecieceaereceereririerasseseaicas e essscesasertsasssssse sses s esecasasarses st en s seaesns s e st csen st e beseseesetntenssan RSSD9050 57890( 2
3. Legal title of bank . RSSD9017 Click here for value| 3
RSSD9130 Tysons| 4
5. State abbreviation. RSSD9200 VA| 5.
6. Zip code......... RSSD9220 22102| 6.
7. Legal Entity Identifier (LEI) (Report only if your institution already has an LEL.).. RCON9224 | Click here for value| 7
(RCON9224) 1IE8VN30JCEQV1H4R804
(RSSD9017) HSBC Bank USA N.A.
Contact Information(Form Type - 031)
Doliar amounts in thousands
1. Contact Information for the Reports of Condition and Income i.
a. Chief Financial Officer (or Equivalent) Signing the Reports la.
B NGB ettt es etk ettt ea et b et eae s en s ene s bane TEXTC490 CONF{ 1.a.1.
2. THIE. oottt bbb bbbk £ttt bt eh ARt b e et ekt bbb TEXTC491 CONF| 1.a2.
3. E-mail Address. TEXTC492 CONF| 1.a.3.
4. Telephone.. TEXTC493 CONF| 1.a4.
TEXTC494 CONF| 1.a.5.
1.b.
10 INBIMIB. ..o rereveanee st sesee s st b s 1R s R4 s b sens e sS b ss o TEXTC495 CONF|1.b.1.
2. THIE. ettt etk st b ek ae bt et bR e e s et sener s e e sraeen TEXTC496 } CONF| 1.b2.
3 E=MIl AGATESS......ocvvevveeiveivieses s iiesessessesssesssssesss e e as st ssasaarsessessees s s sssss e sssesses s sesstsssersarasararbess s eenas s eon TEXT4086 CONF| 1.b3.
B TEIEPIONE. ..ottt setees s e s et s st a et bs s et e b st et en e btk s et e st sttt ten e TEXT8902 CONF| 1.b4.
5. FAX ittt ettt SRRSO TEXT9116 CONF| 1.bs.
2. Person to whom questions about Schedule RC-T - Fiduciary and Related Services should be directed 2.
a. Name and Title TEXTB962 CONF| 2a.
b. E-mail Address TEXTB926 CONF| 2b.
c. Telephone... TEXTB963 CONF| 2.c.
d. FAX...... TEXTB964 CONF| 2d.
3. Emergency Contact Information 3.
a. Primary Contact 3a.
TEXTC366 CONF|3.a.1.
TEXTC367 CONF|3.a.2.
TEXTC368 CONF| 3.a3.
TEXTC369 CONF|3.a4.
TEXTC370 CONF| 3.a5.
3.b.
TEXTC371 CONF| 3b.1.
TEXTC372 CONF| 3b.2.
TEXTC373 CONF| 3b.3.
TEXTC374 CONF| 3.b4.
TEXTC375 CONF| 3.b5.
4. USA PATRIOT Act Section 314(a) Anti-Money Laundering Contact information 4.
a. Primary Contact 4.a.




+

HSBC BANK USA, NATIONAL ASSOCIATION FFIEC 031
RSSD-ID 413208 : Report Date 12/31/2021
Last Updated on 2/3/2022 7

Dollar amounts in thousands

1. Name.... TEXTC437 CONF|4.a.1.
2. Title.... TEXTC438 CONF) 4.a.2.
3. E-mail Address. . TEXTC439 CONF|4.a3.
4. Telephone TEXTC440 CONF| 4.a4.
b. Secondary Contact 4.b.
1. NBITIE. ettt a et caech e s s st ees e h e e et et o4t eee e Rttt it TEXTC442 CONF|4.b.1.
20 THIC. ..ottt ettt et ee bRk ekt R e f et E £ Aot e b ea s b s e bR A st b e bbb s TEXTC443 CONF|4.b2.
3. E-M@Il AGAIESS.........oovurreiesreireceeseriesteses st ssssesese s sasss s et ebs e b8 o4 ea bt s st et e sttt TEXTC444 CONF|4.b.3.
4. TEIBPRONE. ... rerrararcaneeasees e cestetseseeessesee o e s e s s s e seee e e e et bt b e Ra et eben ettt TEXTC445 CONF|4.b4.
c. Third Contact : - 4c.
T NI ...t sttt st ee e e s tee sttt R et ekt Rt e ettt es oo TEXTC870 CONF|4.c1.
2. THHIE. ..ottt ettt e h e SR eSSt ettt e s bt et TEXTC871 CONF|4.c2.
3. E-mail Address. TEXTC872 CONF|4.c3.
4, Telephone. TEXTC873 CONF| 4.c4.
d. Fourth Contact ad.
12 NBIMIB. oottt res s st e e ettt - TEXTC875 CONF|4.d.1.
2. THIE. .ot et b r e e h Sh ettt st e bt ea et eas e R et TEXTC876 CONF|4d.2.
3. E-M@Il AGATESS.....ovveiveeessveeserseaseeas st e raar e s s s s a8 se e ans e ss bbb s bt s sr s ret et st TEXTC877 CONF|4.d3.
B, TRIBPRONE. ...t e bass st et s s s s s s s en s s sn s sesas s s e s b e es et s e s aaee s ere s ebe e naen TEXTC878 CONF| 4.d.4.
5. Chief Executive Officer Contact Information 5.
a. Chief Executive Officer 5.a
1o NBITIB. ..o vttt ettt ettt ekt h et A4t e e e ee et s e et bed S ath S enh ettt ne e TEXTFT42 CONF| 5.a.1.
2. E-MGIl AQUTESS. ...ttt sttt et eae et st st et sase et s st semt ettt et eani s nenas TEXTFT44 CONF|[5.a.2.
3. Telephone.. TEXTFT43 CONF|5.a.3.
4. FAX... TEXTFT45 CONF|5.a4.
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Schedule RI - Income Statement(Form Type - 031)
All Report of Income schedules are to be reported on a calendar year-to-date basis in thousands of dollars.
Dollar amounts in thousands
1. Interest income: 1.
a. Interest and fee income on loans: la.
1. In domestic offices: la.l.
a. Loans secured by real estate: la.tla.
1. Loans secured by 1-4 family residential ProPertiEs.........occwurrererrrmrueureresseessessessseseersanssasessnssenee RIAD4435 561,201| 1.a1.a.1.
2. All other 10ans SeCUred by real @SEAte.............cocrveeieer ettt ettt sreaens RIAD4436 242,456(1.2.0.0.2.
b. Loans to finance agricultural production and other (0ans t0 farmers............cc.ovreeoneericirereserssssinns RIAD4024 858 1.a.1.b.
¢. Commercial and industrial loans.. RIAD4012 534,780| 1.a.1.c.
d. Loans to individuals for household, family, and other personal expenditures: laid.
1. CFEAIE CAIAS........oceverir et b e bbbt et etk et st ettt RIADB485 76,660| 1.2.1.d.1.
) ooy | RiADB4SS 19.184| 1102
e. Loans to foreign governments and official inStIUIONS..............oeeeirieriiiiis st eeese s enaeeen RIAD4056 604(1.a.1.e.
f. All Other 10ans IN dOMESHC OffICES........cooviieeieeeeiieerceeieeie et sers s ase e e sr s ettt benac s s RIADB487 263,058| 1.a.1.(.
2. In foreign offices, Edge and Agreement subsidiaries, and IBFS.............ccoccoceuirmrcirircimnmcesicssissreneens RIAD4059 0]1a2.
3. Total interest and fee income on loans (sum of items 1.a.(1)(@) through 1.2.(2)).....cccevrevecrrirreirerrieeres RIAD4010 1,698,801| 1.2.3.
b. Income from lease fiNANCING FECEIVADIES..............ecoveuiirir ettt rees et e eb bt sas ettt ses st ssnasies RIAD4065 0 1.b.
¢. Interest income on balances due from depository INSHULIONS  ..............uu.rrrveeererrerereeeeeesseseeeerereeresoesseresseeeneeeens RIAD4115 68,217 1.c.
d. Interest and dividend income on securities: - 1d.
1.U.S. Treasury securities and U.S. Government agency obligations (excluding mortgage-backed securities). RIADB488 155,267 1.0.1.
2. MOTtGAGE-DACKET SEOURIIES. ... . cveoreieieeeeeeeeeecseisessessesres st ess et eeessessets bt ss et ss bt see ettt ert st e secsrn RIADB489 472,324|1.4d.2.
3. All other securities (includes securities issued by states and political subdivisions in the U.S.)................... RIAD4060 14,786(1.d.3.
e. Interest income from trading assets........ RIAD4069 225,204] 1.e.
f. Interest income on federal funds sold and securities purchased under agreements to resell.................... RIAD4020 12,683| 1.f.
G- OhEr INTEIESE IMCOME. .......ooeuiiieiicieeiitt et et esesae s beasse s e s et s 2o b b et e e et es et ssasas st sn b asas s st seeses b esnesbeeneenene RIAD4518 20,638| 1.9.
h. Total interest income (sum of items 1.2.(3) LhrOUGH 1.9)....veeueeeirierriieeeecireecer et st eseete s eneisssroesesareesans RIAD4107 2,667,920( 1.h.
2. Interest expense: ) 2,
a. Interest on deposits: 2.a.
1. Interest on deposits in domestic offices: 2.a.1.
B preaulhozed ANSIr S0SOUT ee oe | RinDaso0s 59,780 2a.12.
b. Nontransaction accounts: 2.a.1.b.
1. Savings deposits (INCIUAES MMDAS).............ccooueuivemeermieresetessesesrsesaesss e esssssssessesssesessessseenses RIAD0093 120,580] 2.a.1.b.1.
2. Time deposits of $250,000 OF IBSS..........vuirmerrirerueiitiiensesiresssctressec i sessasssesssesseresaessesseessessssinens RIADHKO03 36,748/ 2.a.1.b.2.
3. Time deposits of More than $250,000............ccoeueiirerritrieiecerareeerreeesseeseseeriesseries e erssesessees RIADHK04 74,940| 2.2.1b3.
2. Interest on deposits in foreign offices, Edge and Agreement subsidiaries, and IBFS..........c..ccccoceccernenins RIAD4172 1,891(2a2
b. Expense of federal funds purchased and securities sold under agreements to repurchase................ccooocvernen. RIAD4180 1,822( 2.b.
c. Interest on trading liabilities and other borrowed money... RIAD4185 60,868( 2.c.
d. Interest on subordinated NOtes and dEDENIUMES............ccoceivereueiiimi et snr s enaes RIAD4200 95,616)| 2.d.
e. Total interest expense (SUM of iteMs 2.8 through 2.0)......c..cccuveiriiriiccr it serses e eme e sesees RIAD4073 452,245| 2.e.
3. Net interest inCome (IteM 1.0 MINUS 2.8)...............coouivierreseeesrsiesessesesresstestersessesesssessessrssesasssesssesses ssesssesenssssenssesaen RIAD4074 2,215,675 3.
4. Provision for 108N ANd 18858 I0SSES ..............o.ooeueeereroorsreeesoeseoeoeeesesesssssesossssseseessseeseeesseessssssesesessssssesssssssseernsress RIADJJ33 -571,135)4.
5. Noninterest income: LR
a. Income from fiduciary activities>........... OO OO OU PO OO OV OSSR TORSTOTROORHOOR RIAD4070 78,116| 5.a.
b. Service charges on deposit acCOUNtSs in AOMESHIC OffICES.........ovuueeeereerteciecini et eres s reeeeecine e secracaerenes RIAD4080 155,866 5.0.
1. Includes interest income on time certificates of deposit not held for trading.
1. Il::Ii;::i:":::rg‘\al have adopted ASU 2016-13 should report in item 4, the provisions for credit losses for all financial assets and off-balance-sheet credit exposures that fall within the scope of
2, For banks required to complete Schedule RC-T, items 14 through 22, income from fiduciary activities reported in Schedule R, item 5.a, must equal the amount reported in Schedule RC-T, item

22,
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Dollar amounts in thousands
c. Trading FEVEIUES . eoeee oo oo e eee e e oo oo oo oees oo 22 oot est e e e e e e s e s ese e oes e sen s s eeses s eeseens RIADA220 28,738 5.c.
d. Income from securities-related and insurance activities: 5.d.
1. Fees and commissions from SECUrities BIOKErAgE. .........c.owu.vuerrmerirumcueiienisieisie st essseecsssions RIADC886 3,657]5.d.1.
2. Investment banking, advisory, and underwriting fees and COMMISSIONS.......c..ceovvierirecrierrniirnreeeesseseeree RIADCB88 25,717} 5.d.2.
3. Fees and commissions from annuity sales RIADC887 0} 5.d3.
4, Underwritiné income from insurance and reinsurance activities.. RIADC386 0] 5.d4.
5. Income from other insurance activities.. RIADC387 0] 5.d.8.
€. VENTUTE CAPIMAI FEVENUE.......c.vvevuirceeiietsieitises ettt seaoss hecses s baras s e ettt st ss e as b saen RIADB491 0{ Se.
£ INE SEIVICING FEES.....ooveotereiseeieeieeete et eao e ian ettt b e et be ettt eceirebis RIADB492 14,027| 5.4
. NEt SECUMLIZAtION INCOME.....oo..ieiiiiitetetoieeeeeiiea et e e r et as b eses s e ees e cs e et ettt eaes s s sacocaeenssen RIADB493 0 5.
. h. Not applicable 5.h.
i. Net gains (I0sses) 0N sales Of 0ANS ANM IBASES............c.curieuriumeiiisrerriesiseiesiessictisssecs st ssesesse s sessessesasoeas RIADS5416 -2,317| 5.
j. Net gains (losses) on sales of other real EState OWNED. .........c..o...u.ivevrrerrererrereereeirener s cesersersenianssesnesscsesssasenin RIAD5415 304 5.
k. Net gains (I0SSES) ON Sales Of OINET BSSEIS™ . ........o.o.oooooooo oo oeomoooseeesseessasesssesssseseeeses s sessssseserenne RIADB496 19,652 5.
1. OthEr NONIMEIESE INCOME .....oooooooeoeoeeo oo oeoeooeessssessmenem e eeeeeeseteresssss s ssesse e esessersios RIADB497 778,430|5..
m. Total noninterest income (Sum of items 5.8 throUGh B.1)........cce.ouiviieieirie ettt sees RIAD4079 1,102,190( 5.m.
6. Not available 6.
a. Realized gains (losses) on held-to-maturity securities RIAD3521 0 6.a.
b. Realized gains (losses) on available-for-sale debt SECUMItIES. ...........c.co.vreerreriecercrieneeeenscrsnrcesssereieseee e eseenies RIAD3196 69,665| 6.b.
7. Noninterest expense: 7.
a. Salaries and eMPIOYEE DENETILS.............c.cociveiereieiieiiieeer et isebeses e s e es b st s et sess s e tsss st s e sesseaeas s s saseseene RIAD4135 626,373| 7.a.
o T B e e e e ore, | Rwoa21? 262,535 7.
c. Not available 7.c.
1. GOOAWIll IMPAITMENT IOSSES........e.oervarcrrieririameoereaseessesesesas e cssesssoms e soss e sesss s ont e RIADC216 0] 7.c.
2. Amortization expense and impairment (0ses for Other INtANGIbE ASSELS.................c.uwwwrwrrmrssisr s RIADC232 6,498 7.c.2.
0. ONET NONINIETESE EXPEMNSE ... eeoeveecee oo eeeeeesese st res st RIAD4092 1,988,652| 7.d.
e. Total noninterest expense (SUm of items 7.8 throUGN 7.d).......cc..c..oieeeriiieiiriereree et sisss e en s RIAD4093 2,884,058( 7.
8. Not available 8.
B Posmie ncome (aves, and discontinued operalions (1om 3 plus o minus femo 4, 5:m. 6.6, 6.5, and 7 g1 | RIADHTES 1,074,607 ..
b. Change in net unrealized holding gains {losses) on equity securities not held for trading”... RIADHT70 -3,843| 8.b.
c. Income (loss) before applicable income taxes and discontinued operations (sum of items 8.a and 8.b)..... RIAD4301 1,070,764| 8.c.
9. APICADbIE INCOME LAXES (ON MEM B.C)..........oveoeveeveeeeveeseeeeeeeseess e s seases s e v sessrsns s esesases s sessss s sesmsssssessasssnrssnrsone RIAD4302 257,478| 9.
10. Income (loss) before discontinued operations (item 8.C MINUS EM 9).........cocoevieererrieeintirerer e RIAD4300 813,286( 10.
11. Discontinued operations, net of applicable income taxes (Describe on Schedule RI-E - Explanations) ................ RIADFT28 of 1.
12. Net income (loss) attributable to bank and noncontrolting (minority) interests (sum of items 10 and 11).......cc...c.... RIADG104 813,286 12.
13. LESS: Net income (loss) attributable to noncontrolling (minority) interests (if net income, report as a positive value;
if Net 10ss, report as @ NEGALIVE VAIUR)..........ccoiiviiiiiiiiiiic et ettt sh s sr b s s eb s e sancsaarsens RIADG103 7.
14. Net income (loss) attributable to bank (item 12 MINUS M 13).....c..ooiiurruieeierisieiraereeeereee e seeeeeesseesanrs e eesse s nesnesa e RIAD4340 813,279 14.
1. Interest expense incurred to carry tax-exempt securities, loans, and leases acquired after August 7, 1986, that is
not deductible for federal iNCOME taX PUIPOSES..........ccoviiiiiiiiiiii st eb e e eaberbns RIAD4513 7M.
Memorandum item 2 ¢s to be completed by banks with §1 billion or more in lotal assels
g)lncome from the sale and servicing of mutual funds and annuities in domestic offices (included in Schedule R, item RIAD8431 13,223( m.2.
e T L e e e T || Rwosend o[
e B e S e oo || Rwossor 288) ws.
5. Number of full-time equivalent employees at end of current period (round to nearest whole number)....................... RIAD4150 3236 M5
6. Not applicable M.6.
3. For banks required to complete Schedule RI, Memorandum item 8, trading revenue reported in Schedule R, item 5.c, must equal the sum of Memorandum items 8.a through 8.e.
4. Exclude net gains (losses) on sales of trading assets and held-to-maturity and available-for-sale debt securities.
*. . Daescribe on Schedule RI-E—Explanations.
5. ftem 8.b is to be completed by all institutions. See the instructions this item and the Glossary entry for “Securities Activities” for further detail on accounting for investments in equity securities.
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7. If the reporting institution has applied pushdown accounting this calendar year, report the date of the institution's

acquisition (see instructions)z .......................................................................................................................................

8. Trading revenue (from cash instruments and derivative instruments) (sum of Memorandum items 8.a through 8.e
must equal Schedule R, item 5.c):

M dum items 8.a through 8.e are to be completed by banks that reported average trading assets (Schedule RC-K, item 7) of
82 million or more for any quarter of the preceding calendar year.

3. INEreSt AR @XPOSUIES.......oiviiii ittt ettt s b s ren e e YPPPRRPPPN
D. FOrEigN @XChaNGE @XPOSUIES........ccoitiiiiiiiii it cre st sa e e s e e b e ae b et s e sas e et saseaner e sae et s es b arbes s eas

c. Equity security and index exposures...

d. Commodity and OthEr EXPOSUTES........ccoveiiiitiiiii ittt er bbbt s et b b ts e e as b b s e b e sne s aebeas
€. eIt @XPOSUMES.......ooiiiiiieeece et ette et caete et e e e ees b e st s s et eataesraes st s e eabonr e saeasstsab e absersas samsensantosbeantsannsserbeavas

Memorandum items 8.f through 8.h are to be completed by banks with $100 billion or mors in total assets that are required to complete
Schedule RI, Memorandum items 8.a through 8.e, above.

{. Impact on trading revenue of changes in the creditworthiness of the bank's derivatives counterparties on the
bank's derivative assets (year-to-date changes) (included in Memorandum items 8.a through 8.e above):

1. Gross credit valuation adjustment (CVA)...........ccoooiiiiiiiiiiiitcis e s

2. CVA NBAGE ...ttt ettt st s et aet e e et e earesresaseese b aeas s e ae st s seteen e e aae e sea e st a bt n e et sen e s beseasesreeane

g. Impact on trading revenue of changes in the creditworthiness of the bank on the bank's derivative liabilities
(year-to-date changes) (included in Memorandum items 8.a through 8.e above):

1. Gross debit valuation adjustmENt (DVA)............ieiiierieieieie ettt sae et ieen st ssen s s s b b aneae
2. DVA NBAGE. ...ttt e st e et e et o eae 44 e e aa e b e eat b e e ks e e re e e e et et b e s e e s e b b

h. Gross trading revenue, before including positive or negative net CVA and net DVA...............coviiniiiiiiinine,

9. Net gains (losses) recognized in earnings on credit derivatives that economically hedge credit exposures held outside
the trading account:

a. Net gains (losses) on credit derivatives held for trading............cccecviciriiiiiiineieeie e

b. Net gains (losses) on credit derivatives held for purposes other than trading....

10. Credit losses on derivatives (See iNStrUCtONS)...........c.cciiiiiiiiiiii s

11. Does the reporting bank have a Subchapter S election in effect for federal income tax purposes for the current tax
BT Lt OO OO OO PO O OO OSSP PO OO UOOR TR RT POt

Memorandum item 12 is to be completed by banks that are required to complete Schedule RC-C. Part I, M items 8.b and 8.c

and is to be completed semiannually in the June and December reports only.

12. Noncash income from negative amortization on closed-end loans secured by 1-4 family residential properties
(included in Schedule R, item 1.a.(1)(a)(1))
Memorandum ilem 13 is to be completed by banks that have elected to account for assets and liabilities under a fair value option.

13. Net gains (losses) recognized in earnings on assets and liabilities that are reported at fair value under a fair value
option:

3. Net gains (IOSSES) ON @SSEES......cccciiiiiiiiiiciriieitce et se e te i b e ac e s e s e ae s beraossereaa s s e s snssae e ereacs
1. Estimated net gains (losses) on loans attributable to changes in instrument-specific credit risk..................

b. Net gains (losses) on liabilities

1. Estimated net gains (losses) on liabilities attributable to changes in instrument-specific credit risk.............

14, Other-than-temporary impairment losses on held-to-maturity and available-for-sale debt securilies2 ......................

Memorandum item 185 is to be completed by institutions with 81 billion or more in total assets that answered "Yes" lo Schedule RC-E, Part

1, Memorandum item 5.

15. Components of service charges on deposit accounts in domestic offices (sum of Memorandum items 15.a through

15.d must equal Schedule RI, item 5.b): :
a. Consumer overdraft-related service charges levied on those transaction account and nontransaction savings
account deposit products intended primarily for individuals for personal, household, or family use........................
b. Consumer account periodic maintenance charges levied on those transaction account and nontransaction
savings account deposit products intended primarily for individuals for personal, household, or family use...........
c. Consumer customer automated teller machine (ATM) fees levied on those transaction account and nontransaction
savings account deposit products intended primarily for individuals for personal, household, or family use...........

d. All other service charges on deposit @CCOUNS...........c.cooiiiiiiiiiiiiini et

2. Report the date in YYYYMMDO format. For example, a bank acquired on March 1, 2019, would repart 20190301,
2. Memorandum item 14 is to be completed only by institutions that have not adopted ASU 2016-13.

RIAD9106 0
RIAD8757 -369,095
RIAD8758 276,087
RIAD8759 -105,963
RIAD8760 145,451
RIADF 186 82,258
RIADFT36 22,128
RIADFT37 -6,376
RIADFT38 -4,908
RIADFT39 0
RIADFT40 17,894
RIADC889 0
RIADC890 -19,564
RIADA251 0
RIADAS30 No
RIADF228 NR
RIADF551 3,504
RIADF552 0
RIADF553 -105,319
RIADF554 0
RIADJ321 NR
RIADH032 3,272
RIADHO033 7,906
RIADHO034 0
RIADHO035 144,688

10

M.8.

M.8.a.

M.8.b.
M.8.c.
M.8.d.
M.8.e.

M.8.f.

M.8.f1.
M.8.f2.

M.8g.1.
M.8.g.2.
M.8.h.

M.9.

M.9.a.
M.9.b.
M.10.

M.11.

M.12.

M.13.a.
M.13.a.1.
M.13.b.
M.13.b.1.

M.14,

M.15,

M.15.a.

M.15.b.

M.15.c.

M.15d.
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Schedule RI-A - Changes in Bank Equity Capital(Form Type - 031)

Dollar amounts in thousands

Biter SCHuSUmEnts fom SMOnded Repors of ICOMEN e e e o | RIADR21T 21,842,978 1
2. Cumulative effect of changes in accounting principles and corrections of material accounting errors ...................... RIADB507 0|2
3. Balance end of previous calendar year as restated (sum of items 1 and 2).. . RIADB508 21,842,978 3.
4. Net income (loss) attributable to bank (must equal Schedule RI, item 14).... RIAD4340 813,279| 4.
5. Sale, conversion, acquisition, or retirement of capital stock, net (excluding treasury stock transactions)................... RIADBS509 0]s.
6. Treasury StOCK trANSACHONS, MEL.............verurreeererciiiececte e ettt st es s ss s bbb ss e s s s nsae s s nsess s rmsns RIADB510 0] s.
7. Changes incident 1o bUSINESS COMDINAIIONS, NEL..........o.riemiririiesirseeassierasssees st cssesse e ses s ssees s e snssesseteasseanean RIAD4356 0f7.
8. LESS: Cash dividends declared on preferr@d SIOCK.............owuuereweeeeeeeeeeereeeeeeeoreeeeresoaeeessessss s sssssseses s seeseeennes RIAD4470 101,542] 8.
9. LESS: Cash dividends dectared 0n COMMON SOCK..............ewweriererurerieaesneassessesssnetsessesesesssssesss s sesesssnsisesseessesnssens RIAD4460 0f 9.
10. Other COMPrEheNSIVE INCOME .............oooioooo oo ose oo eeeeee e oeees e eeeeeeeeses oo RIADBS11 -859,671] 10.
1. Olh?r transactions with stockholders (including a parent holding company) (not included in items §, 6, 8, or 9 RIAD4415 1,077,028 11.
12. Total bank equity capital end of current period {(sum of items 3 through 11) (must equal Schedule RC, item 27.a).. RIAD3210 20,618,016| 12.

Describe on Schedule RI-E—Explanations

1. includes, but is not limited to, changes in net unrealized holding gains (losses) on available-for-sale debt securities, changes in accumulated net gains (losses) on cash flow hedges, foreign
currency translation adjustments, and pension and other postretirement plan-related changes other than net periodic benefit cost.
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Schedule RI-B Part | - Charge-offs and Recoveries on Loans and Leases(Form Type -

031)

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

(Column A) Charge-offs (Column 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: 1la.
1. 1-4 family residential CONSIUCHON I0ANS............ovoruevvereeueeeerereneireeeneesesease e ennas RIADC891 0| RIADC892 0] 1.a1
2. Other construction toans and all land development and other land loans............... RIADC893 0] RIADC894 0|1a2
b. Secured by farmland in dOMESHC OffICES........cceoirruiricieiericercrinc et RIAD3584 0{ RIAD3585 0} 1.b.
c. Secured by 1-4 family residential properties in domestic offices: 1e.
Ao TGS of 16 o e o xenten | Rmosen 4617 RIADS412 3,740 101
2. Closed-end loans secured by 1-4 family residential properties: ez
a. Secured by first liens.............. RIADC234 19,302 RIADC217 14,880| 1.c2.a.
b. Secured by junior liens. RIADC235 829| RIADC218 1,933] 1.c.2b.
d. Secured by multifamily (5 or more) residential properties in domestic offices................ RIAD3588 0| RIAD3589 36{ 1.d.
e. Secured by nonfarm nonresidential properties in domestic offices: le.
1. Loans secured by owner-occupied nonfarm nonresidential properties.................. RIADC895 0| RIADC896 0 1e.
2. Loans secured by other nonfarm nonresidential properties............cocvrvereroreceens RIADC897 45| RIADC898 0|1e2
£ AN FOT@IGN BFICES......coueveeeeieeterieteete et et esase e s as s s s es e st o ss bt eseae RIADB512 0| RIADB513 0%
2. Not applicable 2.
3. Loans to finance agricultural production and other l0ans to farmers............cccoeevveeurercucrerenas RIAD4655 0| RIAD4665 240| 3.
4. Commercial and industrial loans: 4,
a.T0 U.S. 8AAreSsees (AOMICHE)...........cou.rverrivervsrmeeersessessemsessesesesrsssssssssessssssenssessnssasns RIAD4645 42,252 RIAD4617 3,793(4.a.
b. To non-U.S. addressees (OMICIIE)...............ococeverriomivienriereeeeesnrisaeseesecsere s e enseaes RIAD4646 0| RIAD4618 0] 4.b.
5. Loans to individuals for household, family, and other personal expenditures: 5.
@, CrEAIt CANAS.........oereieieitiieiiens ettt s bbb RIADB514 88,506 RIADB515 8,406 5.a.
b. Automobile loans... ....] RIADK129 0| RIADK133 0| s.b.
::oaor:ls'lt)er (includes revolving credit plans other than credit cards and other consumer RIADK205 10,458 RIADK206 1,465/ 5.
6. Loans to foreign governments and official institutions............c..ccco.cee... .| RIAD4643 0| RIAD4627 0js.
7. AT OIREE JOANS........voreveteereeeereetreiereetses et seseiessses e sseesesessnsesbreboesehesssae s e ot sasasasesesneresesens RIAD4644 0| RIAD4628 268 7.
8. Lease financing receivables: 8.
a. Leases to individuals for household, family, and other personal expenditures............... RIADF185 0| RIADF187 0]8.a.
D. All OHREE IBASES.......voveeeieesietiirisetesstetienssies s sesseesess s seaseses ssebes s seseasssesasas et eanansonssen RIADC880 0| RIADF188 0| 8.b.
9. Total (SUM Of IteMS 1 thrOUGN B).......c.evuvrriirirreiieieseestesses s sssssenses bbbt aensesensans RIAD4635 166,009 RIAD4605 34,761|9.
Secured b real estate) included n Schedle RLB. part . ems 4 an 7. above. e | RIADS409 0| RirDs410 o[
Bt o 1 O e e s | ronosss2 0| RiADdse2 o[z
3. Not applicable M.3.
Dollar amounts in thousands
Memorandum item 4 is to be completed by banks that (1) together with affilialed institutit have o fing credit card bles (as
defined in the instructions) that exceed $500 million as of the report date, or (2) are credit card specialty banks as defined for Uniform
Bank Performance Report purposes. RIADC388 NRI M4,
4. Uncollectible retail credit card fees and finance charges reversed against income (i.e., not included in charge-offs
against the allowance for loan and lease Iosses)2 ..........................................................................................................
2. Institutions that have adopted ASU 2016-13 should report in Memorandum item 4 uncollectible retail credit card fees and finance charges reversed against income (i.e. not included in charge-offs

against the allowance for credit losses on loans and leases).
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Schedule RI-B Part Il - Changes in Allowances for Credit Losses(Form Type - 031)

(Column A) Loans and {Column B) {Column C)
Leases Held for Held-to-maturity Debt Available-for-sale Debt

. Dollar amounts in thousands Investment Securities Securities
1. Balance most recently reported for the December 31, 2020, Reports of
Condition and Income (i.e., after adjustments from amended Reports of RIADB522 1,014,651| RIADJH88 1,618| RIADJHO94 1,470( 1.
Income) .
2. Recoveries (column A must equal Part |, item 9, column B, above)............. RIAD4605 34,761| RIADJHES 0f RIADJHI5 0|2
3. LESS: Charge-offs (column A must equal Part |, item 9, column A, above

N ' ! * IADJH92 RIADJH 3.
less Schedule RI-B, Part |1, item 4, Column A)..........c.coeevievreeeiieieinicneennanns RIADCO79 166,009 RIADJHS 0 DJHO8 0
4. LESS: Write-downs arising from transfers of financial assets®................... RIAD5523 0| RIADJJOO 0f RIADJJO1 0| 4.
5. Provisions for Credit I0SSes™............oovvv...ioveeoeromccessoreeesreeeesessessereereeseesneees RIAD4230 -434,358| RIADJHSO -287| RIADJHIE -363( 5.
6. Adjustments* (see instructions for this schedute) .. .| RIADC233 -2,426) RIADJH91 0f RIADJH9? 0} 6.
7. Balance end of current period (sum of items 1, 2, 5, and 6, less items 3 and
4) (column A must equal Schedule RC, item 4.€).........cccccceiviivviviniicininn. RIAD3123 446,619) RIADJHI3 1,331| RIADJHO9 1,107)7.

Dollar amounts in thousands
1. Allocated transfer risk reserve included in Schedule RI-B, Part Il, item 7, column A, aboVe........c..ccoovviviereeerceeanee. RIADC435 0fm-1.
Memorandum items 2 and 3 are to be complated by banks that (1) together with affiliated institutions, have outslanding credit card
receivables (as defined in the instructions) that exceed $500 million as of the report date, or (2) are credit card specialty banks as defined RIADC389 NR| M2
for Uniform Bank Performance Report purposes. <
2. Separate valuation allowance for uncollectible retail credit card fees and finance charges..............coovvvveiiiicincnnn.
3. Amount of allowance for loan and lease losses attributable to retail credit card fees and finance charges'.............. RIADC390 NR|M3.
4. Amount of allowance for post-acquisition credit losses on purchased credit-impaired loans accounted for in accordance
with FASB ASC 310-30 (former AICPA Statement of Position 03-3) (included in Schedule RI-B, Part II, item 7, column RIADC781 NR| m.4.
A, above)2 ......................................................................................................................................................................
5. Provisions for credit losses on other financial assets measured at amortized cost (not included in item 5, above)>... RIADJJO2 0| M.
6. Allowance for credit losses on other financial assets measured at amortized cost (not included in item 7, above)°... RCFDJJO3 1,059( M.6.
7. Provisions for credit losses on off-balance-sheet credit eXPOSUTESS...............ovc..ceeeerecesossresessesssereesesssseoseesessessssssse RIADMGS3 -136,127 M.7.
8. Estimated amount of expected recoveries of amounts previously written off included within the allowance for credit
losses on loans and leases held for investment (included in item 7, column A, "Balance end of current period,” RIADMG94 37,211 m8.
3
B0V ) ettt ettt b e sttt a et abte s et e st eetre et aeate et b be R bt et e e e s en s eeeae s s ae e e e e s esat et aabsaeenessaenne s senaesbeien
3. Institutions that have not yet adopted ASU 2016-13 should report write-downs arising from transfers of loans to a held-for-sale account in item 4, column A.
4. Institutions that have not yet adopted ASU 2016-13 should report the provision for loan and lease losses in item 5, column A and the amount reported must equal Schedule RI, item 4.
. Describe on Schedule RI-E - Explanations.
1. Institutions that have adopted ASU 2016-13 should report in Memorandum item 3 the amount of allowance for credit losses on loans and leases attributable to retail credit card fees and finance
charges.

2. Memorandum item 4 is to be completed only by institulions that have not yet adopted ASU 2016-13.
3. Memorandum items S, 6, 7, and 8 are to be pleted only by institutions that have adopted ASU 2016-13.
3. Memorandum items 5, 6, 7, and 8 are to be pleted only by institutions that have adopted ASU 2016-13.
3. Memorandum items 5, 6, 7, and 8 are to be completed only by institutions that have adopted ASU 2016-13.
3. Memorandum items 5, 6, 7, and 8 are to be completed only by institutions that have adopted ASU 2016-13.
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Schedule RI-C Part | - Disaggregated Data on the Allowance for Loan and Lease Losses(Form Type - 031)
RI-Cis to ba by i with $1 bitlion or more in total assets.
(Column A) (Column B) (Cotumn C) {Column D) (Column E) {Column F)
Y C: | F
Individually Evaluated for Colle ly for Credit-Impai
Evaluated for Impairment and d for P (ASC dit-Impail Loans (ASC 310-30)
P and | D to be (Asc 450-20) Loans {ASC 310-30)
Determined to be Impaired (ASC 450-20)
Impaired (ASC 310-10-35)
Dollar amounts in thousands 310-10-35)
1. Real estate loans: 1
RCFDM708 RCFDM709 RCFDM710 RCFDM711 RCFDM712 RCFDM713 s
a. Canstruction loans NR NR NR NR NR NR| ¥
RCFDM714 RCFDM715 RCFDM716 RCFDM717 RCFDM719 RCFDM720 b
b. Commercial real estate loan NR| NR NR| NR| NR NR|
RCFOM721 RCFDM722 RCFDM723 RCFDM724 RCFDM725 RCFDM726 1c
c. Residential real estate loans. NR NR| NR NR NR NR[ "™
RCFDM727 RCFDM728 RCFDM729 RCFOM730 RCFDM731 RCFDM732 5
2.¢ ial loans®. NR NR NR NR NR NR[Z
RCFDM733 RCFDM734 RCFDM735 RCFDM736 RCFDM737 RCFDM738 3
3. Credit card; NR NR NR| NR NR NR| ™
RCFDM739 RCFDM740 RCFDM741 RCFDM742 RCFDM743 RCFDM744 4
4, Other Icans. NR NR NR NR NR NR| ™
RCFDM745 5
5. Unalk if any. NR :
" RCFDM746 RCFDM747 RCFDM748 RCFDM749 RCFDM750 RCFDM751 s
6. Total (for each column, sum of items 1.a through 5) .. NR NR| NR NR| NR NR| ™
3. Include all loans and leases not reported as real estate loans, credit cards, or other consumer loans in items 1, 3, or 4 of Schedule RI-C.

4. The sum of item B, columns B, D, and F, must equal Schedule RC, item 4.c. ltem 6, column E, must equal Schedute RC-C, Part I, Memorandum item 7.b. ltem 6, column F, must equal Schedule RI-B, Part I, Memorandum item 4.
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Schedule RI-C Part Il - Disaggregated Data on the Allowances for Credit Losses(Form
Type - 031)

Dollar amounts in thousands| (Column A) Amortized Cost [(Column B) Allowance Balance
1. Real estate loans: 1
A. CONSLIUCHON I0BNS....c.cvvsrteereoreere e irecesencenateesesseseases s reese s e ensanser s s s ees et st ens e snes RCFDJJ04 1,493,590 RCFDJJ12 7,000| 1.a.
b. Commercial real estate loans..... RCFDJJO5S 4,962,116] RCFDJJ13 66,434 1.b.
c. Residential real estate loans.... RCFDJJ06 15,799,442 RCFDJJ14 12,914| 1.c.
2. COMMETGIAN IOBNS®.......c.veeeee oo oeoseoeesoemeemsssssesvessseemeseosesseseessseesees st RCFDJJO7 32,244,712 RCFDJ15 346,029( 2
3. CTEAI CAIGS..-ceeevveeeseesentsers s sssssse b8 sess b et b s st e st RCFDJJ08 204,360] RCFDJJ16 13,889(3
4. Oher CONSUMET J0BNS.....c.c.ouiiiiueririuretreeeeaeseet st sessseaeeetssssee et st saassaebessnsetesasessesersessebenacs RCFDJJ09 37,557] RCFDJJ17 353| 4.
5. UNGNOCALED, if BNY..c.ooiiiriruriniriiiersisieserecesscsesestesseeee e cess i e e e ansas s s besss s sestent e ensassssesen RCFDW18 05
6. Total (sum of items 1.8, through 5)*..............oiorreceeoeo oo RCFDJJ11 54,741,777\ RCFDJJ19 446,619 6
Dollar amounts in thousands
7. Securities issued by states and political SUDGIVISIONS il the U.S.............cc..e.cwwrssiucmsersssreessssssssssessssesnes oo sescers RCFD.J20 1|7
8. Mortgage-backed securities (MBS) (including CMOs, REMICs, and stripped MBS)...........ccooveverveimromuresrsnaeseeiennens RCFDJJ21 1,320( 8.
9. Asset-backed securities and structured fiNanCial PFOAUCES...........c..c.v.veeeeireees st esess st eseess st sse s seressneaes RCFDJJ23 0|s.
10. ONEr DEDE SEOUMNES.......v.trueireierriesieriee et iecee i sese ettt st st ssstesesebasa e s easE s ara st s s bese s et se s ee st e ss e bs s sesaren RCFDJJ24 0| 10.
11. Total (SUM OF EMS 7 HNFOUGR 10)5.....u.oeeeeeeeeereceee oo s tsesessese s ses s seesesesseeeseseseesesessresreeroseerersece RCFDJJ25 1,331 1.

Schedule RI-D - Income from Foreign Offices(Form Type - 031)

For all banks with foreign offices {including Edge or Agreement subsidiaries and IBFs) and total foreign office assets of $10 billion or more where foreign office revenues,
assets, or net income exceed 10 percent of consolidated total revenues, total assets, or net income.

Dollar amounts in thousands

1. Total interest iNCOME IN fOr@IGN OFfICES. ........co.ioi ittt et eat stemebe st b st aeeenas RIADC899 0 1.
2. Total interest expense iN fOreiGN OffICES...........veuererrirceer ittt st ee s beas ettt nas s saenssssnsseenais RIADCS00 0|2
3. Provision for [0an and 1ase (0SSes in fOreign OffICES ................coverveerooveeeoseeeeeeeeesesesseseeesessssesessseesseeseseseseseeesereen RIADKW02 0|3.
4. Noninterest income in foreign offices: 4.
A, TEAAING FEVEMUE......vceveoereeeee e teeveesssessoeesensssessenasesassssase s Se s sess s sssessesesensssses s s bsesassns st esbans s sebns s ensnsensnsennsne RIADC902 0 4.a.
b. Investment banking, advisory, brokerage, and underwriting fees and commissions............c.c.c..c.... RIADC903 0f 4.b.
c. Net securitization income.. RIADC904 0|4c.
d. Other NONINETESE INCOME............o..oveivreeriesiiirissieniessesias b st rscas s s ssssse st sssssesbssss e bse st s e sarsssbseasresassenssss st rarnsan RIADC905 0 4.4.
5. Realized gains (losses) on held-to-maturity and available-for-sale debt securities and change in net unrealized
N X N ™ o - RIADJA28 0s
holding gains (losses) on equity securities not held for trading in foreign offices..............ccccvniiniiiee
6. Total noninterest expense i foreign OffICeS..... ... et RIADC907 0fs6.
7. Adjustments to pretax income in foreign offices for internal allocations to foreign offices to reflect the effects of equity
N : RIADC908 0f7.
capital on overall bank FUNGING COSES.....c..ouiriiiiiiiieie et st ae s e bt et et e s st et nesa s snressaesesneeneas
8. Applicable income taxes (0N Ite@MS 1 hrOUGR 7)........ocovirriruerririeiitieeesie et eses e eesases e sesess et raasenssesesessssannas RIADC909 0|8
9. Discontinued operations, net of applicable income taxes, in foreign offices..............cceverievvreesissseeee e RIADGW64 0|s.
10. Net income attributable to foreign offices before internal allocations of income and expense (item 1 plus or minus
. RIADC911 0] 10.
IEMS 2 thIOUGN 9)...oiiriiiiiiiit e bbb s bbb bbb b s
11. Not applicable 11.
12. Eliminations arising from the consolidation of foreign offices with domestic 0ffices................ocovvvirverirerveceenereecnenns RIADC913 0] 12.
13. Consolidated net income attributabte to foreign offices (sum of items 10 and 12)........occoovvrerveeriemneeeeeee e RIADC914 0] 13.
3. include all loans énd leases not reported as real estate loans, credit cards, or other consumer loans in item 1, 3, or 4 of Schedule RI-C, Part Il
4. item 6, column B must equal schedute RC, item 4.c.
5. item 11 must equal Schedule RI-B, Part Il, item 7, column B.
1. Institutions that have adopted ASU 2016-13 should report the provisions for credit losses in foreign offices for all financial assets and off-balance-sheet credit exposures that fall within the scope

of the standard in item 3.
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Schedule RI-E - Explanations (Form Type - 031)
Schedule RI-E is to be completed each quarter on a calendar year-to-date basis.

Detail all adjustments in Schedule RI-A and RI-B, all extraordinary items and other adjustments in Schedule RI, and all significant itemns of other noninterest income and
other noninterest expense in Schedule RI. (See instructions for details.)

Dollar amounts in thousands

1. Other noninterest income (from Schedule R, item 5.1) Itemize and describe amounts greater than $100,000 that - o 1
exceed 7 percent of Schedule R, item 5.1 .
a. Income and fees from the printing and sale of checks RIADC013 0f1.a
b. Earnings onfincrease in value of cash surrender value of life INSUFANCE...........c.coo. e ruiercrerreveuneinicecer e ceneeeens RIADC014 0 1.b.
c. Income and fees from automated teller MAChINES (ATMS).............ovieierirerreussmmmmnieriisassss s sessssness s sseesss RIADC016 0f1e
d. Rent and other income from other real eState OWNEJ.............ccovuveriurrieeeciiierseresresneseesesesatsenesseseseserissessessesnas RIAD4042 0] 1.4.
€. 5818 EPOSIt DOX FENL.........oeoiieieereiiet ettt st eeee sttt aes s e b baessaesesseseses e s b e e easasseb s ars et esssasssseasensasscatasserenas RIADCO15 0] 1e.
f. Bank card and credit Card iNtErChANGE fEES..............c.co.cveoueeeerreceeser ettt et st sten e eresnsessessesensssss s srassios RIADF555 73,287 14,
g. Income and fees fIOM WIre trANSTEIS. ..........ccoiriiiiiit ettt st st es st e ssas et st neas RIADT047 138,925| 1.9.
h. Disclose component and the dollar amount of that component: o ) ) ]tk
1. DESCIIDE COMPONENL.........ovovoocveeeseeeseeeesessrees essssssessssesessees s sssrs s sse s ee s ss e eess s bs e sess sttt TEXT4461 Click here for value| t.h.1.
2. AMOUNt Of COMPONENL......c..o.oevereiertenersaeisecess s eessessesae e seressssssessessanserssesnesssssensees e RIAD4461 213,779( 1h2.
i. Disclose component and the dollar amount of that component: 1.
1. DESCHDE COMPONENL.............ovoeiereeeseseinse s resserseressbssssn s sassasssssssessessesesessaeas shessss e ssssssssssss s s ess e senassesnenn TEXT4462 Click here for value| 1.i.1.
2. Amount of component... RIAD4462 162,224 1.i.2.
j. Disclose component and the dollar amount of that component: 1.
1. Describe component . TEXT4463 Click here for valuef 1.1.
2. AMOUNE OF COMPOMENT.......eeieieiiieterieetcereereiaiet e scaetete s ese e caese serer et saseeeetetaans £ eaesersesseseesetremesercsconessaesaesraeran RIAD4463 88,254 1.j.2.
2. Other noninterest expense (from Schedule RI, item 7.d) Itemize and describe amounts greater than $100,000 that 2
exceed 7 percent of Schedule RI, item 7.d: .
Q. DAta PrOCESSING BXPENSES. ...c..vuovreererrtieeiecttereeteeses s seas et saesbeaesebeses s s eatees e eessebes s saese o rinesesetetaeas ot esessansnses RIADCO17 0| 2a.
b. ADVertiSing and MarkEtiNg @XPENSES. .........wrurereruuvireaienemrerserseresssertsessaesesseaerasnssssnsssssssess esesensssessssssesasensosnne RIAD0497 0f2b.
€. DIFBCLOTS' fBES.. .. ..ottt st b bbb e iRt s et s a e s RIAD4136 0] 2.c.
d. Printing, StAIONETY, N0 SUPPIES........o.eveueir et iesesessessesiseseses st ssetess et ssaeseae s easas et sesesebessesessasisaenensiaes RIADC018 0| 2.d.
€, POSEBGE. ...ttt ettt e et a et et et e Eea s S ESd s a b b e tes she et e s b e ebe b e s e b s a e teas RIAD8403 0| 2e.
f.Legal fEES BN BXPENSES......c.couieieieiticieitecie ittt st et s et e RIAD4141 0] 2f.
G. FDIC d@POSIt INSUFANCE SSESSMENLS............ovcevrerererrieisesassossssssssesssssessesestestessnsssssesaresesssess orstersessscsessreseserenns RIAD4146 CONF|2g.
h. ACCOUNtING ANT BUIlING EXPENSES......c.ecoereicreueriisiersereeereesssreeseeeseressessae e ess s ies et eaees ot asbessessaaeesisaessssas s srennansraas RIADF556 0} 2.h.
i. CONSUILING AN BUVISOTY BXPENSES. .. ...cevevrtivrercieieieisiessiesstesesbeseacesiesetasessesstsesssesssesebessesesessesesest et ssessesesstesssntas RIADF557 0f2.i.
j. Automated teller machine (ATM) and interChange EXPENSES........cccevereririrertieriirierseeseeree e seseeseerseneseenessesenes RIADF558 0] 2j.
K. TElECOMMUNICAtIONS BXPENSES. ... o.eveesieesreecieriuiaesesasesesseasesesbetesesssescessesers aheseas e s esesaaebesabebetobat st aeseatenesesacnsstis RIADF559 0] 2k
I. Other real estate owned expenses © RIADY923 0 2.
m. Insurance expenses (not included in employee expenses, premises and fixed asset expenses, and other real
estate owned expenses).... RIADY924 0| 2m.
n. Disclose component and the dollar amount of that component: 2.0,
1. DESCIIDE COMPOMENL.......cvurvevecteeieeieeeseeseterasiesesessssasssassesessessssesssssess s e s e sasens ensessess e s sentarssssessennsansnsons TEXT4464 Click here for value| 2.n.1.
2. AMOUNE OF COMPONENL. ...ccooteerieceisiesces it e e esisets eessssesea s sase s aaes ot bon s b bs s rm st sbae s RIAD4464 1,586,090| 2.n.2.
o. Disclose component and the dollar amount of that component: 20.
1. DESCIIDE COMPONENL.........coieierteiieeieeeeeieesereeetes e sesssss s s et sesseeserstseseses b sen s e s sn s sassaebetnarescbe et sensbenensaansies TEXT4467 NR{20.1.
2. AMOUNE OF COMPONENL. .......vuieierniececietrserereesiaisesssesessssaeesesesesers seasssstaeseseseessse st stesstesensesesasssesasssnessiesestsnasnns RIAD4467 0|202
p. Disclose component and the dollar amount of that component: ) 2.p.
1. DESCIDE COMPONENL.......oeovieveesieietisitetetieceessetsstsssesesssesessssssssesesasseseb et bs s sn s s et ssess e s ssas b e sebteeebenetenens TEXT4468 NR|2p.1.
2. AMOUNE OF COMPONENL.........ouiuiviitieeiierererar et st seesbabetsreaese s sesesesetssessse s ebebase b sasseasbe s asseseesebesse st etsetassstnan RIAD4468 0] 2p.2.
3. Discontinued operations and applicable income tax effect (from Schedule R, item 11) (itemize and describe each 3
discontinued operation): ks
a. Disclose component, the gross dollar amount of that component, and its related income tax: 3a.
; 1. Describe component TEXTFT29 NR|3.a.1.
2. Amount of component RIADFT29 0f3a2
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3. ApPICADIE INCOME 1aX EFBCL......cvceiiiieeriiriseierreetrieieasietor st st eessatstsaesssesse s ssssetsbeabess et sesases et snarasaan RIADFT30 0
b. Disclose component, the gross dollar amount of that component, and its related income tax:
1. D@SCIIDE COMPOINENL.......oeoecverenereseeeeeeessesssessserassesssesssasssss saesssssesessasnsoassssesssssesressesssssssesssenssrmrsssesnsssos TEXTFT31 NR
2. AMOUNE OF COMPONENL.........oveveeivieieiserecetiesesesisseseressssssesesesesesssessssssssssssssssessasssessessssseesaeessarensensesassesesesaes RIADFT31 0
3. ApPIICable INCOME TaX @FECL........c.cuiuiiieieitiieieiiee ettt et st en bbb s bbb et seban s RIADFT32 0
4. Cumulative effect of changes in accounting principles and corrections of material accounting errors {from Schedule
RI-A, item 2) (itemize and describe all such effects):
a. Effect of adoption of Current Expected Credit Losses Methodology - ASU 2016-13"........c.corvrvcovvcoerreeecereannnnns RIADJJ26 NR
b. Effect of adoption of lease accounting standard - ASC TOPIC 842.........ccovrururiiuriieeeeeeeeeeeseeses e sees s RIADKW17 NR
c. Disclose component and the dollar amount of that component:
1. Describe component TEXTBS526 NR
2. AMOUNE O COMPONENL........c..oeoeeeeeeeeeseererre s tessesessesereesas e ss e sesassssaes e seesasesosnssesesassssesssssssasesassensssanseees RIADB526 0
d. Disclose component and the dollar amount of that component:
1. DESCHDE COMPOMENL. ....cccoocveomeeereeeveaessereeemsseenaaseesemsseessmas e sesmas s ses e esst s rsseses et s ssmeseseseesess e TEXTBS27 NR
2. AMOUNE OF COMPONENL.......ucvveeeeireeiretsiersieraiestssesesersasssaassesasesesesatessseteesesssssessasssassesesesasasasssessssasanseesesesenans RIADB527 0
5. Other transactions with stockholders (including a parent holding company) (from Schedule RI-A, item 11) (itemize
and describe all such transactions):
a. Disclose component and the dollar amount of that component:
1. DESCIHDE COMPONENL.......c.ovveviriviriereiseresebeassesesseessses et et esesesesesesas st s ssseseseeasseses et etesassasteeesaseesssesanansesreansees TEXT4498 Click here for value
2. AMOUNL O COMPOMENL........oooeoeeceeeeenaeeseoseeeeasesneeseesseseasesss s s seeasss s ess s baesessasrersaeesss e s seesmissareasessssrnrean RIAD4498 -1,047,673
b. Disclose component and the dollar amount of that component:
1. DESCIIDE COMPONENL. ..o eeoeseeeeseeosssoeese oo seoes s eeeee s e eeres e TEXT4499 Click here for value
2. Amount of component. RIAD4499 -29,355
6. Adjustments to allowances for credit losses (from Schedule RI-B
adjuslments):3
a. Initial allowances for credit losses recognized upon the acquisition of purchased credit-deteriorated assets on
or after the effective date of ASU 2016-13".... RIAD27 0
b. Effect of adoption of current expected credit losses methodology on allowances for credit 10sses”................... RIADJJ28 NR
c. Disclose component and the dollar amount of that component:
1, DESCHDE COMPONENL. ........couiviaetietiiaeieetiseseesesessesres st e s b b ee et es s as e bessens s eesesnss s eeesanseseeesessrsesasas TEXT4521 Click here for value
2. AMOUNE Of COMPORENL.......v.outeviiereivireetesiaesesseseses st s sses et ssssssssaessss st s s s et s s eesese s s eeesseessseesess s s sesesesesanan RIAD4521 -2,426
d. Disclose component and the dollar amount of that component: )
1. DESCIHDE COMPONENL.......oooeotivviireieseitet et st et et s st et sess s b b et s s bes st e st st s sesssessanessaresaresseeessnsnrrereon TEXT4522 NR
2, AMOURE OF COMPONENL. ........vvieiecis ettt s s b se s essassesse s b st sases e saa s barssss e snssbes s sas st esesnsssarsaran RIAD4522 0
7. Other explanations (the space below is provided for the bank to briefly describe, at its option, any other significant
items affecting the Report of Income):
8. COMMENES?......ooovevoieesteiteescateesse s s te st sess et s bbb s oo s S as et s ns bt s st nb s s snn RIAD4769 Yes
D. OthEr @XPIANGAHONS. ..........veveivreeieisieeieiessetes et esesss et tesesse st esaesesssaes e st s esses s st ss e seness s ensssasssemesseseeseassensseneaeen TEXT4769 Click here e

(TEXT4461) Income from Affiliates

(TEXT4462) Commitment facility line fees

(TEXT4463) Fee income syndication fees

(TEXT4464) Operating expenses paid to Affiliates

(TEXT4498) Employee benefit plan

Only institutions that have adopted ASU 2016-13 should report amounts in items 4.a, 6.a and 6.b, if applicable.
Institutions that have not adopted ASU 2016-13 should report the allowance for loan and lease losses in item 6, where applicable.
Only institutions that have adopted ASU 2016-13 should report amounts in items 4.a, 6.a and 6.b, if applicable.
Only institutions that have adopted ASU 2016-13 should report amounts in items 4.2, 6.a and 6.b, if applicable.

- - =
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3.a.3.
3.b.

3b.1.
3.b.2.
3.b3.

4.a.
4.b.
4.c.
4.c1.
4.c.2.
4.d.
4.d.1.
4.d.2.

5.a.
S.a.1.
5.a.2.
5.b.
5.b.1.
5.b.2.

6.a.

6.b.
6.c.
6.c.1.
6.c.2.
6.d.
6.d.1.
6.d.2.

7.b.
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(TEXT4499) Dissolution of Entity

(TEXT4521) Foreign Currency Translation

(TEXT4769) Fee income on letters of credit $71,002
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Schedule RC - Balance Sheet(Form Type - 031)

All schedules are to be reported in thousands of dollars. Unless otherwise indicated, report the amount outstanding as of the last business day of the quarter.

Dollar amounts in thousands

1. Cash and balances due from depository institutions (from Schedule RC-A): 1.
a. Noninterest-bearing balances and CUITENEY AN COIN ............rreeoerreerooosoeoeeeeeeeeeeeeeeemaeesssesssesesesesesoseeessoeeeeene RCFD0081 953,589 1.a.
D. INtErESt-DEANING DAIBNCES.....ooooo.ooooo oo eoeeeeeeess e ses et eesereresoeerene e eeeneeros RCFD0071 47,318,049 1.b.
2. Securities: - ) 2.
a. Held-to-maturity securities (from Schedule RC-B, column A)3.. RCFDJJ34 5,202,431| 2.a.
b. Available-for-sale debt securities (from Schedule RC-B, column D}...... RCFD1773 35,298,022| 2b.
¢. Equity securities with readily determinable fair values not held for trading®..................cccoceooreeeeoerresossssrrrerrroereee RCFDJA22 136,826{ 2.c.
3. Federal funds sold and securities purchased under agreements to resell: 3.
a. Federal funds SOId in AOMESHC OffICES..........c.iereeririet e es e seeee s et sres et ittt seaennes RCONBIB7 0|3.a.
b. Securities purchased under agreements to FESEI ..o e esee oo s oo RCFDB989 10,513,912 3.b.
4. Loans and lease financing receivables (from Schedule RC-C): 4.
3.L08NS aNd 183SES NI fOF SAIE.........vureuiiriiieieeeeceire ettt s e ess b st et RCFD5369 4,217,466( 4.a.
b. Loans and 18ases held fOr iNVESIMENL. .........c..c..icciiieietri et casesssesas s cae s e esessessen s ses e reenecna RCFDBS28 54,741,777| 4.0.
C. LESS: AHOWANCE fOF 108N BNG 18SE I0SSES  .............eevoeoocsosesessesssseseeeeeseeeesseseses oo eesesssssson RCFD3123 446,619| 4.c.
d. Loans and leases held for investment, net of allowance (item 4.b minus 4.c)..... . RCFDB529 54,295,158| 4.0.
5. Trading assets (from SChedule RC-D)........ccooouvvrveveorreceeaieisesessensesesses s sss s ssseseenes . RCFD3545 24,096,246| 5.
6. Premises and fixed assets (inCUdiNg CAPIANIZEA [8ASES).............coueevrrveieeirrerrerierseenssrsescesssees st s sssssesesssnsssasssenes RCFD2145 221,363 6.
7. Other real estate owned {(from SChedUIE RC-M)............c...co.vuiiieereeeerisete e s et eessaesssssssessssessesssessnssssssenersen RCFD2150 1,994 7.
8. Investments in unconsolidated subsidiaries and associated COMPANIES.............ovrerurieriieeresreeeseesserieense e sesensesseens RCFD2130 11,756| 8.
9. Direct and indirect investments in real @SAte VENIUIES..............cc.ovrvereirtieraii e reeie st resees s seresasbecesensasaens RCFD3656 U
10. Intangible assets (from SCREAUIE RC-M).............ccoiriuieierrietireeeieeeteestees e sesaescrateaessas assasssesssesseraseesesesssessssensesns RCFD2143 475,368| 10.
11. Other assets (from SCedUIR RC-F)C..... ... o oo eoeoeooeoeeseoeoereoeee oot ess st s s semeseeserere oo RCFD2160 5,214,575} 11.
12. Total assets (SUM OF IEMS 1 HFOUGN 11)..c.c..o. oo ivvieiieieeceeeeeeeeeeeea e sees st se s sssn s sassssn e ssseranressnsaans RCFD2170 187,956,756 12.
13. Deposits: 13.
a. In domestic offices (sum of totals of columns A and C from Schedule RC-E, part I).......cc.coooerrererierreneerienns RCON2200 151,179,446( 13.a.
1. NONINEEIESEDRAMNGS. ... st RCON6631 48,505,087 | 13.2.1.
2. Interest-bearing............cccoevcrveunens RCONG6636 102,674,359 13.a.2.
b. In foreign offices, Edge and Agreement subsidiaries, and IBFs (from Schedule RC-E, part il).... RCFN2200 4,826,824 13..
1. NOMINEFESE-DEAIING. .......orveveieieiieie ettt caeessas st st sas st st r s aet et s ebsesess s essesen st assssssassssesersssereses RCFN6631 0] 13.0.1.
2. INEEIES-DEAING. .....cvoeveveeeesertereeteteeitrtceess e caes st ebess et sseasseea s se et s s st s sastsease ke b s aess b s ras et nae st ennerae RCFN6636 4,826,823| 13.b.2.
14. Federal funds purchased and securities sold under agreements to repurchase: - 14,
a. Federal funds purchased in domeStic OffICES®....................c.ovwvrererrreseesssessssssssssssesssssenssssssssseenee s sssssssss s RCONB993 0| 14.a.
b. Securities sold Under agreements to FEPUICHASE C..............cceewe.merrersesseessoreeeeeseeeeeeseeenemaeesesesessesseseseeessreseseoeeooe RCFDB995 2,321,451| 14.b.
15. Trading liabilities (from SChEAUIE RC-D)....c.......omrveeeoeeerereieeeieseeesaesseesessecss oo essssessemssstesesasssssssansanssnsssssnssesessansens RCFD3548 3,024,501] 15.
R e Pz lomes) TomSenedvi® | rorostoo 1,870,682 15
17. Not applicable ) - 17.
18. Not applicable 18.
19. Subordinated notes and debentures' RCFD3200 1,644,999 19.
1. Includes cash items in process of collection and unposted debits.
2. Includes time certificates of deposit not held for trading.
3. Institutions that have adopted ASU 2016-13 should report in item 2.a, amounts net of any applicable allowance for credit losses, and should equal to Schedule RC-B, item 8, column A less

Schedule RI-B, Parl li, item 7, column B.
4 Item 2.c is to be completed by all institutions. See the instructions for this item and the Glossary entry for "Securities Activities® for further detail on accounting for invesiments in equity securities.
5 Includes all securities resale agreements, regardless of maturity.
7. Institutions that have adopted ASU 2016-13 should report in item 4.c the allowance for credit losses on loans and leases.
6. Institutions that have adopted ASU 2016-13 should report in items 3.b and 11 amounts net of any applicable allowance for credit losses.
8 Includes noninterest-bearing demand, time, and savings deposits.
9. Report overnight Federal Home Loan Bank advances in Schedule RC, item 16, "Other borrowed money.”
10. Includes all securities repurchase agreements, regardless of maturity.
1. Includes limited-life preferred stock and related surplus.
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Dollar amounts in thousands
20. Other liabilities (from SCHEdUIE RC-G).........cccocoiriiiieriirietetieie et bes s sessae e esse s ebe s sssssaesssesesess s sasassesssssesanantas RCFD2930 2,470,769/ 20.
21. Total liabilities (SUM Of IteMS 13 thrOUGH 20)........c.cceveverrerieeiessisesessesnse s seeseb sttt essss st sassessssessssensasassesassnssnses RCFD2948 167,338,672| 21.
22. Not applicable ) 22.
23. Perpetual preferred Stock and related SUIPIUS..........cc.coveieiveeevceisecsiesesesssseses s s eetes e e sessessssensss et s emareseassnses RCFD3838 2,500,000( 23.
28, COMMON SKOCK....... oot B RCFD3230 2,001 24:
25. Surplus (exclude all surplus related to Prefermrea SLOCK)..............cocucvirveeerieiererssessnnses e s s ss s s enes s ensnees RCFD3839 15,036,958/ 25.
26. Not available 26.
@, RELAINEA BAININGS.........cvovvoetoiaieeseieeeeaseseseeseeseessassesse s st s sesascesssresssssssesesseesses e anssressesassereees et sesssansntes s nan s rtaries RCFD3632 3,245,740( 26.a.
b. ACCUMUIZLEd OhEr COMPIENENSIVE INCOMEZ.........erveoeeeeeerrereeeessoeseseseessresseseseenesseseeseeessesseseesseressmesessessssesseresenes RCFDB530 -166,683| 26.b.
¢. Other equity capital compt':nents3 ........................................................................................................................ RCFDA130 0] 26.c.
27. Not available . 27.
a. Total bank equity capital (SUM Of feMS 23 throUGH 26.C)...........c.cccoverivieriieeirceeeee e teeese st esas s essessesens RCFD3210 20,618,016 27.a
b. Noncontrolling (minority) interests in consolidated SUDSIAIAMNES. ..............cc.overeereiuiieeeseieeesiesesseesscres s s enes RCFD3000 68( 27.b.
28. Total equity capital (SUm Of IeMS 27.8 AN 27.5).......co.cviuiiriiiiieiereieeeeeiee et ss bbb nnees RCFDG105 20,618,084 28.
29. Total liabilities and equity capital (SUM of iteMS 21 8N0 28)...............ocoveveeriveereiseereeeeeeeeoeseesesssreesrassissseresmse oo RCFD3300 187,956,756 29.
1. Indic?e'nte in the box at the right the number. of the statement below th.at best describes the m-ost comprehensive level RCFD6724 NR|M.1.
of auditing work performed for the bank by independent external auditors as of any date during 2020.................c.......
2. Bank's fiscal year-end date (report the date in MMDD fOrmMat)............coovuerveuriimiereninirinseienies et ensesssssssesesassessnssnes RCONB678 NR|M.2.

Schedule RC-A - Cash and Balances Due From Depository Institutions(Form Type -

031)

Exclude assets held for trading.

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

1. Cash items in process of collection, unposted debits, and currency and coin.........cccoceene. RCFD0022 470,410 1

a. Cash items in process of collection and unposted debits....................ceooveevieionrienecnns RCON0020 193,048| 1.a.

D. CUITENCY @NG COIM.....oooeoeeeeereeeeiseeeesse s e sssaensess et sessessesses s s s sssnsesassscaermeressenene RCON0080 277,362 1.b.
2. Balances due from depository institutions in the U.S..........ccoov.eeoevceeeeeeeesesseee s RCFD0082 36,143 RCONO0082 36,143 2.
3. Balances due from banks in foreign countries and foreign central banks..............cccceoeuen.... RCFD0070 559,290| RCON0070 559,139| 3.
4. Balances due from Federal ReServe Banks..............cocovoveviiiieeiveieceeceieseeseesesessseevnns RCFD0090 47,205,795| RCON00S0 47,205,795| 4.
5. TOMAL v vvteeeeesie et asens s s e ss e et e bs st e e se b a et e s et tareaes RCFD0010 48,271,638| RCONO0010, 48,271,487 | 5.
2. Includes, but is not limited to, net unrealized holding gains (losses) on available-for-sale securities, accumulated net gains (losses) on cash flow hedges, cumulative foreign currency transtation

adjustments, and accumulated defined benefit pension and other pc
3. Includes treasury stock and unearned Employee Stock Ownership Plan shares.

1t plan adij is.
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Schedule RC-B - Securities(Form Type - 031)
Exclude assets held for trading.
(Column A) (Column B) (Column C) (Column D)
Held-to-maturity Held-to-maturity Fair [ Available-for-sale |Availabie-for-sale Fair
Dollar amounts in thousands| Amortized Cost Value Amortized Cost Value
1. U.S. Treasury SECUrties..........cococviriiiiiniiiiieiei e RCFD0211 0|RCFD0213 0|RCFD1286| 9,489,881|RCFD1287| 9,561,468 1.
2. U.S. Government agency and sponsored agency obligations
gency and sponsorec agency obig RCFDHTS0 o|rcFDHTSY o|reFpHTs2| 2,057,326|RCFDHTS| 2,074,383 2.
(exclude mortgage-backed securities) .. .
3. Securities issued by states and political subdivisions in the RCFD8496 7,252|RCFD8497 7,622|RCFD8498 o|rcrosasg ola
4. Mortgage-backed securities (MBS): ] ] 4.
a. Residential mortgage pass-through securities: 4.
1. Guaranteed by GNMA..... . |RCFDG300( 1,104,004|RCFDG301| 1,127,932|RCFDG302| 8,489,457 (RCFDG303| 8,430,665( 4a1.
2. Issued by FNMA and FHLMC. . |RCFDG304 683,702{RCFDG305 705,064|RCFDG306| 7,364,611|RCFDG307| 7,363,793 4a2
3. Other pass-through securities. ... |RCFDG308 0|RCFDG309 0(RCFDG310 119|RCFDG311 118| 4a3.
b. Other residential mortgage-backed securities (include CMOs, 4b
REMICs, and stripped MBS): -
1. Issued or guaranteed by U.S. Government agencies or
L1 RCFDG312| 2,840,700|RCFDG313( 2,929,695|RCFDG314] 5,388,349|RCFDG315( 5,307,759| 4b1.
SPONSOred AGENCIES .......ccooerirververermeniiiniiieiiasceseeeseaneaas
2. Collateralized by MBS issued or guaranteed by U.S.
. 1 RCFDG316 0|RCFDG317 0|RCFDG318 0|RCFDG319 0 4b2
Government agencies or sponsored agencies ...............
3. All other residential MBS.............ccoccoiviniiniiniiecns RCFDG320 1,311|RCFDG321 1,405|RCFDG322 0|RCFDG323 0 4b3.
c. Commercial MBS: . 4.c.
1. Commercial mortgage pass-through securities: 4el.
ggfhj‘;\ed or guaranteed by FNMA, FHLMC, or RCFDK142 0|RcFDK143 0|RCFDK144 0|RCFDK145 0| 4cta
b. Other pass-through SECUTtIes..........c..ccoveverevevevenns RCFDK146 0|RCFDK147 0|RCFDK148 0|RCFDK149 0| 4ctb
2. Other commercial MBS: 4c2
a. Issued or guaranteed by U.S. Government
i 4 RCFDK150 566,793 |[RCFDK151 586,641|RCFDK152 129,400{RCFDK153 128,405( 4c2a
agencies or sponsored agencies ...............ccoeeree
b. All other commercial MBS.........cccocouiirceriererorninnns RCFDK154 0{RCFDK155 0|RCFDK156 0|RCFDK157 0f 4c2h
5. Asset-backed securities and structured financial products: 5.
a. Asset-backed SeCUrities (ABS)...........cco.vrrererrerreerreinenns RCFDC026 0|RCFDC988 O|RCFDC989|  126,467|RCFDC027| 119,549 5.a.
b. Structured financial Products...............cc..eeueerereevenrierins RCFDHTS58 0|RCFDHTS9 0|RCFDHTE0 0[RCFDHT61 0| 5.b.
6. Other debt securities: | 6.
a. Other domestic debt SECUMtIES........cvvrereererrerierececerercenes RCFD1737 0|RCFD1738 0|RCFD1739 0|RCFD1741 0| 6.a.
b. Other foreign debt SECUtIES. ........cc.vevviiviceinccie e RCFD1742 0|RCFD1743 0[RCFD1744| 2,310,765|RCFD1746| 2,311,882(6.b.
7. Not applicabte. 5 7.
8. Total (sum of items 1 through fi‘b)2 _____________________________________________ RCFD1754( 5,203,762[{RCFD1771| 5,358,359|RCFD1772|35,356,375|RCFD1773| 35,298,022 8.
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Dollar amounts in thousands
1. PIEAGEd SEOUMIES ..o oo eeseoeoeeeeoeee e essoeese s eeees e eeesrreere RCFD0416 8,217,147\ M1.
2. Maturity and repricing data for debt securities {excluding those in nonaccrual status):1 M.2.
a. Securities issued by the U.S. Treasury, U.S. Government agencies, and states and political subdivisions in the
U.S.; other non-mortgage debt securities; and mortgage pass-through securities other than those backed by M.2.a.
closed-end first lien 1-4 family residential mortgages with a remaining maturity or next repricing date of2
1. Three months or less. RCFDA549 895,054| M.2.a.1.
2. Over three Mmonths throUGh 12 MONNS............oc.oiiieireiier e erere et sse st seee s tese s sesses s baesesssssensessessnnsens RCFDAS550 550,497 | M.2a.2.
3. Over 0N year throuGh thrE YEATS...............ccoveuieeeeeereeeserieteiesesseaesinsesessesseseisssesessssaseseassessssassessessessessesen RCFDAS51 2,300,617|{ M.2.3.
4, Over three years throuGh fIVE YEAIS...........c..c.ccueeeiiireeres i esssse s s s st s s sttt s ssess saensansssnnsans RCFDAS52 3,347,938(M.224.
5. OVer five years thTOUGN 15 YBAIS.............couevevevriieeirteeeeseeetcaeeeeeeosss s sesssaesssssssssasenss s eeseenssstesenaesens e RCFDAS553 3,394,303 M.2.a.5.
6. Over 15 years. RCFDA554 3,586,125\ M.2.a.6.
b. Mortgage pass-through securities backed by closed-end first lien 1-4 family residential mortgages with a
remaining maturity or next repricing date of:2 M2b.
1. TRIEE MONNS OF IBSS ... vevueerrereinieiareers e eeeess s sse o ossssssessebs st ens s ssns e seesseras s ssabses s sstassatasssssssanssessnssssasse s RCFDAS55 2(M.2.b.1.
2. Over three Months throUGh 12 MONENS..........coieiiertieetrieet e scae s e et eassse s ssess e es s et essstesssssansesesenns RCFDAS56 170(M.2b.2.
3. Over one year through three years.... RCFDAS557 260,384| M.2.b.3.
4. Over three years throUGh fIVE YEAIS. ...........c.ooeuieiiieiiteeictre et eb et s s s st ae ettt msss s ensnas b s saasens RCFDAS558 611,180| M.2.b.4.
5. 0ver five years throUGN 15 YEAIS..............ccereriiiiirecieiecene vt sses it s snsse e s enacion RCFDAS59 2,816,587 M.2.b.5.
B. OVEE 15 YRAIS......ooveveeiaiie it eeeee st eses et etttk eeb et be e et bR RCFDAS560 13,893,958| M.2.b6.
c. Other mortgage-backed securities (include CMOs, REMICs, and stripped MBS; exclude mortgage pass-through
securities) with an expected average life of:3 M2c.
1. THIEE YBAS OF IESS.....vviieireteneretetesssasae s sssssesesesesesessssessasesssss s rersessaesssesssansasssesesesesesessnserasassesas besntesesasans RCFDAS61 1,256,781| M.2.c.1.
2. OVEF TNTBE YRAIS......eueeraiecereueeemsisnese e raeseses st eas st e beee et sess e b s ess s sssases s o e bs et ssee st e ssees s snneee RCFDAS62 7,588,188 M.2.c.2.
B NIy o e year o7 e (noludedn Memoranaum lems 2 rouah | Roronzes 1,449,891 w20,
Memorandum item 3 is to be completed semiannually in the June and December reports only.
3. Amortized cost of held-to-maturity securities sold or transferred to available-for-sale or trading securities during the RCFD1778 Gm3.
calendar year-to-date (report the amortized cost at date of sale or transfer)............c.cc.ccieiviriiiiiniin e
4. Structured notes (included in the held-to-maturity and available-for-sale accounts in Schedule RC-B, items 2, 3, 5, M.
and 6):
a. Amortized cost... RCFD8782 0| M4.a.
D. FAIF VAU ......viveivvei ettt st s bes e sas e 2 ee e b s sse et e st S e veae et s eaes s b e bR s s e R s Rt R et Rttt n et s eant b etesnnsens RCFD8783 0| M.4.b.
1. Includes Small Business Administration "Guaranteed Loan Poal! Certificates”; U.S. Maritime Administration obligations; Export-Import Bank participation certificates; and obigations (other than

mortgage-backed securities) issued by the Farm Credit System, the Federal Home Loan Bank System, the Federal Home Loan Mortgage Corporation, the Federal National Morigage Association,
the Financing Corporalion, Resolution Funding Corporation, the Student Loan Marketing Association, and the Tennessee Valley Authority.

U.S. Government agencies include, but are not limited to, such agencies as the Government National Mortgage Association (GNMA), the Federat Deposit Insurance Corporation (FDIC), and
the National Credit Union Administration (NCUA). U.S. Government-sponsored agencies include, but are not limited to, such agencies as the Federal Home Loan Mortgage Corporation (FHLMC)
and the Federal National Mortgage Association (FNMA).

U.S. Government agencies include, but are not limited to, such agencies as the Government National Mortgage Association {GNMA), the Federal Deposit Insurance Corporation (FDIC), and
the National Credit Union Administration (NCUA). U.S. Government-sponsored agencies include, but are not limited to, such agencies as the Federal Home Loan Mortgage Corporation (FHLMC)
and the Federal National Mortgage A: iation (FNMA).

For institutions that have adopted ASU 2016-13, the totat reported in column A must equal Schedule RC, item 2.2, plus Schedule RI-B, Part )), item 7, column B. For institulions that have not
adopted ASU 2016-13, the total reported in column A must equal Schedule RC, item 2.a. For all inslitutions, the tolal reported in column D must equal Schedule RC, item 2.b.
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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| Amortized Cost Value Amortized Cost Value

Memorandum items 5.a through 5.f and 6.a through 6.g are to be completed

by banks with $10 billion or more in total assets.

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

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

item ‘S.a):1
a. Credit card receivables... . |RCFDB838 0|RCFDB839 0|RCFDB840! 0|RCFDB841 0| Msa
b. HOME equUity INES.........voueemeereierciieeemerereic e enssieeaeene RCFDB842 0[RCFDBB843 0|RCFDB844 19,931{RCFDB845 18,852| Msh
C. AUtOMODIIE I08NS.........coovieeeieieieecieiieeeice e sesseens RCFDB846 0|RCFDB847 0|RCFDB848 0|RCFDB849 0| M5
d. Other CONSUMET l0@NS.........utieiuriririarirerenenisssescsssonsesssannae RCFDB850 0fRCFDB851 O|RCFDB852 0|RCFDB853 0f M5d
e. Commercial and industrial [0aNS...........c..coceeeeruirerieeeencenns RCFDB854 0|RCFDB855 0|RCFDB856, 0|RCFDB857 0f Me
B OBttt RCFDB858 0|rcFDB8S9 O{RCFDB860|  106,536|RCFDB861| 100,697 MS1.

6. Structured financial products by underlying collateral or reference B ) ) T

assets (for each column, sum of Memorandum items 6.a through M.6.

6.g must equal Schedule RC-B item 5.b):
a. Trust preferred securities issued by financial institutions...... RCFDG348 0|RCFDG349 0|RCFDG350 0|RCFDG351 0| Msa
tbru 'I;r;st preferred securities issued by real estate investment RCFDG352 0|RCFDG353 o|rRcFDG3s4 o|rRcFDG355 0l Meb
c¢. Corporate and similar loans.. .... |RCFDG356 0|RCFDG357 0[RCFDG358 0|RCFDG359 0| M6
d. 1-4 family residential MBS ls§ued or guaranteed by U.S. RCFDG360 0|RCFDG361 olrcrDG382 o|rcroG3s3 o| msa
government-sponsored enterprises (GSEs)...
g;;sfamuy residential MBS not issued or guaranteed by RCFDG364 o|rcFoG3ss olrcroG388 olRCFDG387 ol msa
f. Diversified (mixed) pools of structured financial products...... RCFDG368 0|RCFDG369 0|RCFDG370 0|RCFDG371 0| M6£
g. Other collateral or reference assets..............coc.ooeverererreenns RCFDG372 0|RCFDG373 0[RCFDG374 0|RCFDG375 Mg

1. Includes held-to-maturily securities at amortized cost, available-for-sale debt securities at fair value, and equity securities with readily determinable fair values not held for trading {reported in

Schedule RC, item 2.c) at fair value.
1. Includes held-to-maturity securities at amortized cost, available-for-sale debt securities at fair value, and equity securities with readily determinable fair values not held for trading (reported in
Schedule RC, item 2.¢} at tair value.

2. Report fixed-rate debt securities by remaining maturity and floating-rate debt securities by next repricing date.

2. Report fixed-rate debt securities by remaining maturity and floating-rate debt securities by next repricing date.

5. Sum of Memorandum items 2.c.(1) and 2.c.(2) plus any nonaccrual “Other mortgage-backed securities” included in Schedule RC-N, item 10, column C, must equal Schedule RC-B, sum of

items 4.b and 4.¢.(2), columns A and D.

1. The $10 billion asset size test is based on the total assets reported on the June 30, 2018, Report of Condition.
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Schedule RC-C Part | - Loans and Leases(Form Type - 031)

Do not deduct the allowance for loan and lease losses or the allocated transfer risk reserve from amounts reported in this schedule. Report (1) loans and leases held for
sale at the lower of cost or fair value, (2) loans and leases held for investment, net of unearned income, and (3) loans and leases accounted for at fair value under a fair

value option. Exclude assets held for trading and commercial paper.

Dollar amounts in thousands

FFIEC 031
Report Date 12/31/2021

(Column A) Consolidated Bank

(Column B) Domestic Offices

1. Loans secured by real ESUAIEZ ..o eeeeeeee e sesseese e
a. Construction, land development, and other land loans:

1. 1-4 family residential construction 10ans..............cccoverieciciriiii e

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 properties:

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

2. Closed-end loans secured by 1-4 family residential properties:
a. Secured by first IBNS.........coovviiiiiii
b. Secured by JUNIOr HBNS........cc.cooieit e et
d. Secured by multifamily (5 or more) residential properties.............c.ccccvviivinniiniiniins
e. Secured by nonfarm nonresidential properties:
1. Loans secured by owner-occupied nonfarm nonresidential properties...................
2. Loans secured by other nonfarm nonresidential properties............c.ccveniiienenen
2. Loans to depository institutions and acceptances of other banks:
a. To commercial banks in the U.S............coviiiiii e
1. To U.S. branches and agencies of foreign banks.............ccocoooiviiiiivicnnivninnins
2. To other commercial banks inthe U.S...........o.ooi e
b. To other depository institutions in the U.S...........cc.ccooiiniininii e,
¢. To banks in foreign CoUNTHES. ............coiimiiiitiii e
1. To foreign branches of other U.S. banks...........cccoooiiiiiiciininiiniinies
2. To other banks in foreign COUNEFIES. ..........coiiiieiiiiiiic e
3. Loans to finance agricultural production and other loans to farmers.............c.ccoceneieinis
4. Commercial and industrial loans:
a.To U.S. addressees (dOMICIIE).......c.ccoeiiiiiiiiiiiiiiircnies e
b. To non-U.S. addressees (domicile)..,.......‘......A......”...........A...A .......................................

5. Not applicable

6. Loans to individuals for household, family, and other personal expenditures (i.e., consumer
loans) (includes purchased paper):

A, Credit CArdS.........cioiviiiiiiiiii e e
b. Other revolving credit PIans. ... ..o

C. AULOMODIIE IOANS........coecveriereeirerit ettt ettt s s st rnsarassbs s s araen

d. Other consumer loans (includes single payment and installment loans other than
automobile loans, and all StUdent I0ANS)........c.ccvouriiiiiiiiieni e

7. Loans to foreign governments and official institutions (including foreign central banks).......
8. Obligations (other than securities and leases) of states and political subdivisions in the

9. Loans to nondepository financial institutions and other loans...............ccoooinnnn
a. Loans to nondepository financial institutions..............cocoiiiiiii
b. Other loans:
1. Loans for purchasing or carrying securities (secured and unsecured)...................
2. All other loans (exclude CONSUMET [0ANS)..........ccoviniiiiiniiriiieiene et

10. Lease financing receivables (net of unearned iNnCOMe)...........cccoeeeieiiiniinieiiinnnnn,
a. Leases to individuals for household, family, and other personal expenditures (i.e.,
CONSUMET JEASES)......cuiiiiicniiireietetcte stttk s ae e
D. All OthET IBASES.... ..ot s st bbb et

11, LESS: Any unearned income on loans reflected in items 1-9 above..............coccenviivinnns

12.Total loans and leases held for investment and held for sale (item 12, column A must equal
Schedule RC, sum of items 4.2 and 4.b)..........ccoiiiiiiiin

RCFD1410 NR
RCFDF158 0] RCONF158 0
RCFDF159 1,535,501| RCONF159 1,535,501
RCFD1420 0] RCON1420 0
RCFD1797 567,915 RCON1797 567,915
RCFD5367 18,558,706| RCON5367 18,558,706
RCFD5368 30,362 RCON5368 30,362
RCFD1460 1,603,594| RCON1460 1,693,594
RCFDF160 500,368/ RCONF160 500,368
RCFDF161 2,726,242| RCONF161 2,726,242
RCONBS531 3,937
RCFDB532 3,793
RCFDB533 144
RCFDB534 3| RCONB534 3
RCONB535 326,847
RCFDB536 0
RCFDBS537 326,847
RCFD1590 47,420 RCON1590 47,420
RCFD1763 19,309,942| RCON1763 19,309,942
RCFD1764 2,755,808 RCON1764 2,755,808
RCFDB538 399,075/ RCONBS38 399,075
RCFDB539 76,414 RCONBS539 76,414
RCFDK137 0| RCONK137 0
RCFDK207 164,817 RCONK207 164,817
RCFD2081 28,121 RCON2081 28,121
RCFD2107 0| RCON2107 0
RCFD1563 10,234,170
RCONJ454 9,611,975
RCON1545 3,988
RCONJ451 618,207
RCON2165 0
RCFDF162 0
RCFDF163 1}
RCFD2123 0| RCON2123 0
RCFD2122 58,959,242| RCON2122 58,959,242

24

1.a1.
1.a2
1.b.

-

.c.1.

1.c.2.
1c2a.
1.c2b.
1.d.

-

el

1.e2.

2.a.
2a1.
2a2.
2b.
2c.
2c1.

2.c.2.

4.a.
4.b.

6.a.
6.b.
6.c.

6.d.

9.a.
9.b.
9.b.1.
9.b.2.
10.

10.a.

10.b.

",

-

2.
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When reporting “Loans secured by real estate,” “large institutions” and "highly complex institutions,” as defined for deposit insurance assessment purposes in FDIC regulations, should complete
items 1.a.{1) through 1.e.(2) in columns A and B (but not item 1 in column A); all other institutions should complete item 1 in column A and items 1.a.(1) through 1.e.(2) in cofumn B (bul not
items 1.a.(1) through 1.e.(2) in column A).
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Dollar amounts in thousands

FFIEC 031
Report Date 12/31/2021

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

a. Construction, land development, and other land loans in domestic offices:
1. 1-4 family residential CoONStrUCHION T0ANS........ccviiririiiiiiiiit i e e
2. Other construction loans and all land development and other [and 10ans............cccceeviviiiiviniineceeceenes
b. Loans secured by 1-4 family residential properties in domestic offices.............oooeiiiiiiciiccce
¢. Secured by multifamily (5 or more) residential properties in domestic offices.............ccccoceineininininiciniinns
d. Secured by nonfarm nonresidential properties in domestic offices:

1. Loans secured by owner-occupied nonfarm nonresidential properties........

2. Loans secured by other nonfarm nonresidential properties...
e. Commercial and industrial loans:

1.T0 U.S. addreSSees (HOMICIHE)....cc.ouiiieuiiiieeies ittt ettt rae st eeraesae e sa s eae b s anesesstaesaemt et e s asaesaarann

2. To non-U.S. addressees (JOMICIHE)..........cooiiiiiiiiiiiieie sttt st st n e sa e
f. All other loans (include loans to individuals for household, family, and other personal expenditures)..................

Itemize loan categories included in Memorandum item 1.f, above that exceed 10 percent of (otal loans restructured in troubled
debt restructurings that are in compliance with their modified terms (sum of Memorandum items 1.a through 1.f):

1. Loans secured by farmland in domestic offices..

2. Not applicable
3. Loans to finance agricultural production and other [0ans to farmers............coceovvenecriiicnnincni s
4. Loans to individuals for household, family, and other personal expenditures:
. Credit CArdS.......oovivuiieiiiici et eaa st s ane e
B. AULOMODIIE 10BNS.... ettt ettt e s e et e b et b e sacs e ts e s s s ssas e seesbeseraaessenaenstotrensn

c. Other (includes revolving credit plans other than credit cards and other consumer loans)...................

g. Total loans restructured in troubled debt restructurings that are in compliance with their modified terms (sum
of Memorandum items 1.2.(1) through 1.)..........ccooiiiiii e e r e

2. Maturity and repricing data for loans and leases (excluding those in nonaccrual status):

a. Closed-end loans secured by first liens on 1-4 family residential properties in domestic offices (reported in
Schedule RC-C, part |, item 1.¢.(2)(a), column B) with a remaining maturity or next repricing date of:

1. TArE@ MOMINS OF I@SS.....cuimiiiitiiiiiii ettt b s st b b sh s s eb b es s s e e eb s
2. Over three Mmonths through 12 MONEAS......cc.oovieie ettt et et ens e ees e see st aaans s
3. Over one year through thre YEArS...........cccooviiiiiiiiiiiiiiiiiiiei et en
4. Over three years through fiVe YRars. ..............coieiiiiiiiiiiiiii e et

5. Over five years through 15 years. ettt et e e saene

6. Over 15 years.
b. All loans and leases (reported in Schedule RC-C, part |, items 1 through 10, column A) EXCLUDING closed-end
loans secured by first liens on 1-4 family residential properties in domestic offices (reported in Schedule RC-C,
part |, item 1.c.(2)(a), column B) with a remaining maturity or next repricing date of:

1. Three MONENS OF 1@SS......iiiiiiiiiiiiiici i et bbb bbb e e s seesaesanenen
2. Over three months throtgh 12 MONENS.......c.cccuiiiiecrceen e st
3. Over one year through thr€8 YEaIS............oc.iciiiiiiiiiiiiie ettt
4. Over three years through fIVe YEArS. ............ccvovieiiiirnierieiiece sttt s b en s ensba e
5. Over five years throUGh 15 YEAIS..............coceeieiiiiiiii ittt ettt ses et e erees s bee s esesaesbnsbeeasasene s aaseas

B. OVEE 15 YRAIS.....oiiiiiiiiiii ettt sa st sea s e d s a e i ea et R e bbb s e e r b e s e e s easans

¢. Loans and leases (reported in Schedule RC-C, part 1, items 1 through 10, column A) with a REMAINING
MATURITY of one year or less (excluding those in nonaccrual status)..........c.oeviueeiiericcineiinin, e

3. Loans to finance commercial real estate, construction, and land development activities (not secured by real estate)
included in Schedule RC-C, part |, items 4 and 9, column A ettt s s
4. Adjustable rate closed-end loans secured by first liens on 1-4 family residential properties in domestic offices (included
in Schedute RC-C, part |, item 1.€.{2)(2), COIUMN B).....cociiiiiciiciiiceiiininieiie i sbe et st s saasnae e
5. 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 I, items 1.a.(1) through 1.e.(2), column A, as appropriate)..............cccocoviemcrrmvvinnnnrecnenns

Memorandum item 6 is to be completed by banks that (1) together with affiliated instituti have o ing credit card ivables (as
defined in the instructions) that exceed $500 million as of the report date, or (2) are credit card spscially banks as defined for Uniform
Bank Performance Report purposes.

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

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

RCONK158 0
RCONK159 0
RCONF576 380,383
RCONK160 0
RCONK161 0
RCONK162 0
RCFDK163 3,100
RCFDK164 0
RCFDK165 1,932
RCONK166 0
RCFDK168 0
RCFDK098 0
RCFDK203 0
RCFDK204 0
RCFDHK25 385,415
RCONAS64 1,047,174
RCONAS65 2,914,605
RCONAS66 3,919,177
RCONAS567 2,725,907
RCONAS568 5,700,214
RCONAS569 1,322,960
RCFDAS70 36,844,910
RCFDA571 1,896,672
RCFDAS72 591,023
RCFDAS73 350,597
RCFDAS74 223,373
RCFDA575 55,503
RCFDA247 18,807,867
RCFD2746 269,864
RCONS370 891,581
RCFDB837 1,348,505
RCFDC391 NR
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M.1.a.
M.1.a.1.
M.1.a.2.
M.1.b.
M.1c.
M.1.d.
M.1.d.1.
M.1.d.2.
M.1e.
M.1e.1.
M.1.e.2.
M. f

M.Af,

M.1£.2.
M.1£3.
M.1.£4.
M.1f4.a.
M.1.f4.b.
M.1.f4.c.

M.i.g.
M.2.
M.2.a.

M.2.a.1.
M.2.a.2.
M.2.a.3.
M.2.a.4.
M.2.a.5.
M.2.a.6.

M.2b.

M.2.b.1.
M.2b.2.
M.2b.3.
M.2b.4.
M.2b.5.
M.2.b.6.

M.2.c.

M.3.

M4,

M.S.

M.6.
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Dollar amounts in thousands

FFIEC 031
Report Date 12/31/2021

Memorandum items 7.a and 7.b are to be completed by all banks i fly in the June and December reports only.
7. Purchased credit-impaired loans held for investment accounted for in accordance with FASB ASC 310-30 (former

AICPA Statement of Position 03-3) (exclude loans held for sale):5
a. OutStanding DAIANCE. ..ottt ea bt e
b. Amount included in Schedule RC-C, part I, items 1 through 9.........c.ceciviiiiiiniiiniiciicreicric e

Memorandum items 8.a, 8.b, and 8.c are to be completed semiannually in the June and December reports only.

8. Closed-end loans with negative amortization features secured by 1-4 family residential properties in domestic offices:
a.Total amount of closed-end loans with negative amortization features secured by 1-4 family residential properties
(included in Schedule RC-C, part |, items 1.€.(2)(@) and 1.C.(2)(D))-...ccovververiiimiiiieeicerecn et

Memorandum items 8.b and 8.c are to be completed semiannually in the June and December reports only by banks that had
closed-end loans with negative amortization features secured by 1-4 family residential properties (as reporied in Schedule RC-C,
Part i, Memorandum itern 8.8) as of December 31, 2019, that exceeded the lesser of $100 million or 5 percent of total loans and
leases held for investment and held for sale in domestic offices (as reported in Schedule RC-C, Part |, item 12, column B).

b. Total maximum remaining amount of negative amortization contractually permitted on closed-end loans secured
by 1-4 family residential PrOPEItIES. ...........cocoieiiriiiiiiiitcetiiri et ettt et s et et b eaeeteereaesrebebeasenesantsaesresoees

c. Total amount of negative amortization on closed-end loans secured by 1-4 family residential properties included
in the amount reported in Memorandum item 8.8 @bOVE...............c.ociiiiiiiiiiiinie e s

5. Memorandum item 7 is to be completed only by institutions that have not yet adopted ASU 2016-13.

RCFDC779 NR
RCFDC780 NR
RCONF230 0
RCONF231 NR
RCONF232 NR
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M.7.

M.7.a.

M.7.b.

M.8.

M.8.a.

M.8.b.

M.8.c.
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Dollar amounts in thousands
9. Loans secured by 1-4 family residential properties in domestic offices in process of foreclosure (included in Schedule
RC-C, part 1, tems 1.C.(1), 1.CA2)(@), ANA 1.6.02)(D))-cererrrrroomorsoooooeeseoeeeer oo ersres st RCONFS77 87,456/ M.0.
Dollar amounts in thousands
10. Not applicable M.10.
11. Not 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 receivable at acquisition |contractual cash flows not
Dollar amounts in thousands date expected to be collected
Memorandum items 12.a, 12.b, 12.¢, and 12.d are {o be completed semiannually in the - i )
June and December reports only.
12. Loans (not subject to the requirements of FASB ASC 310-30 (former AICPA M.12,
Statement of Position 03-3)) and leases held for investment that were acquired
in business combinations with acquisition dates in the current calendar yaar:1
a. Loans secured by real @State. ..............cc..ovoeevemreeiioerseeeenssiesiensereennes RCFDG091 0( RCFOG092 0| RCFDG093 0 M12a
b. Commercial and industrial 10aNS...........cecervreeeeerenrireere e esssessnnes RCFDG094 0( RCFDG095 0| RCFDG096 0| M12h
c. Loan§ to individuals for household, family, and other personal RCFDG097 o| reFocoes 0| RcFDGoge ol mize
EXPENGIIUMES. ..ottt e s e
d. All other 10ans and all IEASES.............cc..ovuererrrierrcemuriericeesies e seseeersae RCFDG100 0| RCFDG101 0| RCFDG102 0 mi2d
Dollar amounts in thousands
Memoranda item 13 is to be completed by banks that had jon, land dt P and other land loans in domestic offices (as
reported in Schedule RC-C, Part I, item 1.a., column B) that exceeded 100 percent of the sum of tier 1 capital (as reported in Schedule
RC-R, Part I, item 26) plus the allowance for loan and lease losses or the allowance for credit losses on loans and leases, as applicable M.13.
(as reported in Schedule RC, item 4.c) as of December 31, 2020.
13. Construction, land development, and other land loans in domestic offices with interest reserves:
aB.)Amounl of loans that provide for the use of interest reserves (included in Schedule RC-C, part |, item 1.a, column RCONG376 RE
b. Amount of interest capitalized from interest reserves on construction, land development, and other land loans RIADG377 o/ M13p
that is included in interest and fee income on loans during the quarter (included in Schedule R, item 1.a.(1)(a)(2)). T
Memorandum item 14 is to be compleled by all banks. RCFDG378 17,776,643( M.14.
14. Pledged 10aNS AN [@ASES.........cooviviiiereiiiriei ettt eetae e e s eeete e eette e asesae s eaaeseeaessensssenneanseseranbebasessaneeasennane
Memorandum item 15 is to be completed for the December report only. MA5
15. Reverse mortgages in domestic offices: .
a. Reverse mortgages outstanding that are held for investment (included in Schedule RC-C, item 1.c, above): M.15.a.
1. Home Equity Conversion Mortgage (HECM) reverse mortgages. .......ocoveeuruvreereecessesnvinsessesesasesssesensanns RCONJ466 0} M15.a.1.
2. Proprietary reVErS@ MOMGAGES. ... .c.cuovevuiteurieriereriiesiisesesissssssaesesssesessesssatsessessnsssssesasesessnsessnsssssastansosesssanns RCONJ467 0| M.15.2.2.
b. Estimated number of reverse mortgage loan referrals to other lenders during the year from whom compensation M.15.b
has been received for services performed in connection with the origination of the reverse mortgages: B
1. Home Equity Conversion Mortgage (HECM) reverse MOrtGages............oceueeuveeuerevvemsssisrsssesssssssessesmiseens RCONJ468 0| M1Sb.1.
2. Proprietary reVErSE MOTIJAGES. ......ouivevetsierirerirereriierarsreisesetsessaesessesietses siesasasssinsessnssesssssssmssseseresesseassesesssnens RCONJ469 0{ M.15.b.2.
c. Principal amount of reverse mortgage originations that have been sold during the year: M.15.c.
1. Home Equity Conversion Mortgage (HECM) reverse Mortgages.......co..vev.ceveereeeeeresressesssssssessssesensannns RCONJ470 0[m.15.¢.1.
2. Proprietary reVErSE MOTIGAGES. ......ccvvoieereureieiteseesesenssteseserssiesesssesesessessseansesasassseasesssssassnsssansesessssesesesrnan RCONJ471 0| M15.c.2.
Memorandum item 16 is to be completed by all banks.
16. Revolving, open-end loans secured by 1-4 family residential properties and extended under lines of credit in RCONLE75 10,077 M.16.
domestic offices that have converted to non-revolving closed-end status (included in item 1.c.(1) above)....................
Amounts reported in Memorandum items 17.a and 17.b will nol be made available to the public on an individual institution basis. o N -
17. Eligible loan modifications under Section 4013, Temporary Relief from Troubled Debt Restructurings, of the 2020 M.A7.
Coronavirus Aid, Relief, and Economic Security Act:
a. Number of Section 4013 108NS OUISLANGING.......c.e...cov.euivierrierieeseesessesiessesesees s sss e s ss s st et sesensesseaessesasan RCONLG24 CONF| M.17.a.
b. Outstanding balance of SECHON 4013 I0ANS...............coc.eveeveeeeereereases s ieestessssseesesss st seeaesseseesessssessesaersess s RCONLG25 CONF| M.17.0.

1.

Institutions that have adopted ASU 2016-13 should report only loans held for investment not considered purchased credit-deteriorated in Memorandum item 12.
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Schedule RC-C Part Il - Loans to Small Businesses and Small Farms(Form Type - 031)

Report the number and amount currently outstanding as of the report date of business loans with "original amounts” of $1,000,000 or less and farm loans with "original
amounts” of $500,000 or less. The following guidelines should be used to determine the "original amount” of a loan:

(1) For loans drawn down under lines of credit or loan commitments, the "original amount” of the loan is the size of the line of credit or loan commitment when the line of
credit or loan commitment was most recently approved, extended, or renewed prior to the report date. However, if the amount currently outstanding as of the report date
exceeds this size, the “original amount” is the amount currently outstanding on the report date. (2) For loan participations and syndications, the “original amount” of the loan
participation or syndication is the entire amount of the credit originated by the lead lender. (3) For all other loans, the “original amount” is the total amount of the loan at
origination or the amount currently outstanding as of the report date, whichever is larger.

Dollar amounts in thousands

1. Not applicable

2. Not applicable 2.

(Column A) Number of Loans | (Column B} Amount Currently

Dollar amounts in thousands Outstanding
3. Number and amount currently outstanding of "Loans secured by nonfarm nonresidential ] R
properties” in domestic offices reported in Schedule RC-C, part |, items 1.e.(1) and 1.e.(2), 3.
column B:
a. With original amounts of $100,000 OF IESS.......cc..c....c.eveueereerserenrenaeessssessesesserserens RCON5564 3[ RCONS5565 88|3.a.
b. With original amounts of more than $100,000 through $250,000............c.cccoevivereerennne. RCON5566 12| RCONS5567 795]| 3.
c. With original amounts of more than $250,000 through $1,000,000................cccevveriumnen. RCONS568 68 RCONS5569 19,575( 3.
4. Number and amount currently outstanding of "Commercial and industrial loans to U.S. 4
addressees” in domestic offices reported in Schedule RC-C, part |, item 4.a, column B: .
a. With original amounts 0f $100,000 OF 18SS.......coc.cuiiiiieoiiieeiieereseeeeee et ceeeeeenirens RCONS5570 1592| RCONS5571 59,766/ 4.a.
b. With original amounts of more than $100,000 through $250,000................ccocovveverernence. RCONS5572 660] RCONS5573 83,104] 4.b.
c. With original amounts of more than $250,000 through $1,000,000...........c..ccoc.veremmnnen. RCONS574 620 RCON5575 207,346|4.c.
Doliar amounts in thousands
5. Not applicable 5.
6. Not applicable 6.
(Column A) Number of Loans | (Column B) Amount Currently
Dollar amounts in thousands Outstanding
7. Number and amount currently outstanding of "Loans secured by farmland (including farm
residential and other improvements)” in domestic offices reported in Schedule RC-C, part |, 7.
item 1.b, column B:
a. With original amounts of $100,000 OF 1ESS.....c........cewrvevrerersreeserrereesinessnessessesseseeeeseanes RCONS5578 0| RCON5579 0]7.a
b. With original amounts of more than $100,000 through $250,000..............cecoeervierreecrrnens RCONS5580 0] RCON5581 0| 7.b.
c. With original amounts of more than $250,000 through $500,000............cccoccocvrerniinnn. RCONS5582 0 RCONS5583 0f7.c.
8. Number and amount currently outstanding of "Loans to finance agricultural production and
other loans to farmers"” in domestic offices reported in Schedule RC-C, part |, item 3, column 8.
B:
a. With original amounts of $100,000 OF I€SS.......cocccviveeieiucrieeereieieiestere et ere e ee e eesiesesnens RCONS584 1| RCONS5s85 39| 8a.
b. With original amounts of more than $100,000 through $250,000..........ccccoevvvcuiierinueenee RCON5586 0 RCON5587 0| 8b.
c. With original amounts of more than $250,000 through $500,000..............cccorverveecrnrnnne RCONS5588 0| RCONS5589 [1] §:X
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Schedule RC-D - Trading Assets and Liabilities(Form Type - 031)

Schedule RC-D is to be completed by banks that reported total trading assets of $10 million or more in any of the four preceding calendar quarters, and all banks meeting

the FDIC's definition of a large or highly complex institution for deposit insurance assessment purposes.

FFIEC 031

Report Date 12/31/2021
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Doilar amounts in thousands Consolidated Bank
1. ULS. TrE@SUNY SECUNILIES. ......cviiiuiuiiititi ettt ook e bbb bt it e e b bes et bbb b e e s babns RCFD3531 2,336,536/ 1.
2. U.S. Government agency obligations (exclude mortgage-backed SECUtIES)..............ccccccccvuiniinirnnieninnicrieeec s RCFD3532 0]2
3. Securities issued by states and political subdivisions in the U.S.... RCFD3533 0|3
4. Mortgage-backed securities (MBS): 4.
a. Residential mortgage pass-through securities issued or guaranteed by FNMA, FHLMC, or GNMA................... RCFDG379 366,270| 4.a.
b. Other residential MBS issued or guaranteed by U.S. Government agencies or spons ncies (include
CMO: RZM]ZS, an stripped MBSg)1 ................. y ............................... gp ...... oreaageceS( ................ RCFDG380 65,360, 4.
C. All OthEr reSIABNUEAN MBS.......ocovuritucuririieierereee st cesesescseresesersecsesec s enseaent e e sereeeeeesebtosesnacrosaenssesrsen RCFDG381 0 4.c.
d. Commercial MBS issued or guaranteed by U.S. Government agencies or sponsored agencies”..................... RCFDK197 0 ad.
e. All other commercial MBS RCFDK198 0f d.e.
5. Other debt securities: 5.
a. Structured financial products RCFDHT62 0 5.a.
D. All OLRET GEDT SECUMLIES......ov.vcreeueesceerereaiieieeeeceaereeeessse e sesssessesssseresansesenes s e ssasseasraeress s sasssthesnsseessasantesseeserteneoes RCFDG386 166,666/ 5.b.
6. Loans: 6.
a. Loans secured by real estate 6.a.
1. Loans secured by 1-4 family residential ProPErties............cvcevururiereeureiemeeieeireeesssssessesessensesesssesesessssssssssoes RCFDHT63 0 6.a.1.
2. All other 10ans SECUred by 1881 @SIALE..........c.oc.everceeirerierie ettt eeise bt cnreerocnessessnacsenane RCFDHT84 0}6.a.2.
b. Commercial and INAUSHHIAI IOBNS.......c.cc...iviiiiiieviereieeeceecearses e seeese et esees et seses st s esss s sseressns st sesesssmcsseac RCFDF614 0 6.0.
c. Loans to individuals for household, family, and other personal expenditures (i.e., consumer loans) (includes RCFDHTES ol6c
PUFCRASEA PAPET).... ueeieiiriiiiitiie ettt s s eb bt e st e e e e s e e s s o s aa e e s e r b e ar et ot ees sbaesesa e s e e bbesae s ee s be s s sansaeabres
O, OUNEE JOANS.......ocuivieeieitereeee et teeestes e et st s ss et ee s e sss b s bse s ses ek ea et sa s et eh e At et e ses et s ss e s et ans b b sabesab bbb enn RCFDF618 0|6.0.
7.Notappliable - 7.
8. Not applicable 8.
Q. OhEr ITAAING ASSELS........ovoeveiereonieseeerseseeeeesemeessas s esssessesseesseesessesse s s sess s sess et 2 s e ser s s eess s et st niae RCFD3541 19,702,811| 0.
10. Not applicable o
11. Derivatives with a positive fair value.... RCFD3543 1,458,603 11.
12. Total trading assets (sum of items 1 through 11) (total of column A must equal Schedule RC, item 5)...... RCFD3545 24,096,246( 12
13. Not available 13.
A. Liability fOr SNOMt POSIIONS.......voveuirriieirirteicieiitesesescessse st eesss st esese b essesassaas e tes e asansesesarsnsessssmessssssanssseseressassassnen RCFD3546 1,102,704 13.a.
b. Other trading labilItIes...........cocooiiiiiiiiiiicc e i RCFDF624 45,598| 13..
14. Derivatives With @ NEGAtIVE fAIF VAIUE.........cc...cocoiuiieiiieieteirese sttt es et e a b s e sae s s ea b eniene RCFD3547 1,876,199{ 14.
15. Total trading liabilities (sum of items 13.a through 14) (total of column A must equal Schedule RC, item 15).......... RCFD3548 3,024,501 15.
1. Unpaid principal balance of loans measured at fair value (reported in Schedule RC-D, items 6.a through 6.d): M.1.
a. Loans secured by real estate M.1.a.
1. Loans secured by 1-4 family reSidential ProPerties. .........c.ewevvorieeerrerereeerieeeeeereessesss s msessssessessssesssssssesenns RCFDHT66 0 M.1.a1.
2. All other 10ans SECUred bY rEal @SIALE...............cveveveieieeectee oottt asss s s sas s ssesssssssssssassaes RCFDHT67 0|M.1.a.2.
b. Commercial and INAUSIHIAN LO@NS..........c...oirierteirirerecs e etsaes st e saataseae s et s e sasessaessenacscarenas RCFDF632 0 M.1.b.
c. Loans to individuals for household, family, and other personal expenditures (i.e., consumer loans) (includes RCFDHT68 0l Mac
PUFCNASEA PAPET)...curenieiiiiieciaetee e e ettt ie s e et s s e s e s essesas s s et s ees b et saae s b s s e ts st e sba e sassas o st s eesn st aeanseaesshassatesanen
d. Other loans... RCFDF636 0| M.1d
Memc items 2 through 10 are to be completed by banks with $10 billion or more in total trading assets. o
2. Loans measured at fair value that are past due 90 days or more:’ Mz
a. Fair value.. SO OO U PR O RPSUPROPIORY RCFDF639 0[M.2.a.
b. Unpaid PrinCIPal DAIANCE. .........covuiveeiereeiaie e sscatesas bttt ss ettt ettt s e sese s s s s sartenas RCFDF640 0| m.2b,
1. U.S. Government agencies include, but are not limited to, such agencies as the Government National Mortgage Association (GNMA), the Federal Deposit Insurance Corporation (FDIC), and

the National Credit Union Administration (NCUA). U.S. Government-sponsored agencies include, but are not limited to, such agencies as the Federal Home Loan Mortgage Corporation (FHLMC)

and the Federal National Mortgage Association (FNMA).
1. The $10 billion trading asset-size test is based on total trading assets reported on the June 30, 2018, Report of Condition.



HSBC BANK USA, NATIONAL ASSOCIATION
RSSD-ID 413208
Last Updated on 2/3/2022

Dollar amounts in thousands

FFIEC 031
Report Date 12/31/2021

Consolidated Bank

items 3 th

gh 10 are to be completed by banks with $10 billion or more in total trading assets.
3. Structured financial products by underlying collateral or reference assets (for each column, sum of Memorandum
items 3.a through 3.g must equal Schedule RC-D, sum of items 5.a.(1) through (3)):

a. Trust preferred securities issued by financial INSHIUIONS. ..............c...ccoeieevrivieerreeeesses e ess e sesses et careans RCFDG299 0
b. Trust preferred securities issued by real estate iINVEStMENt tFUSES................co.eevimeeeirieriseiceee s RCFDG332 0
C. COPPOrate ANd SIMIIAI I0BNS..........o. . eeeeecerieiesee ettt bs e ees et et sese e seb ettt st RCFDG333 0
d. 1-4 family residential MBS issued or guaranteed by U.S. government-sponsored enterprises (GSES)............... RCFDG334 0
€. 1-4 family residential MBS not issued or guaranteed by GSES.......cc.c.ooirureiriersiniieenseseessessssssess st s sensenes RCFDG335 0
f. Diversified (mixed) pools of structured fiNANCIA PrOAUCES..............ccoeererecirreeererinieeese e sessss st esesesssensnes RCFDG651 0
g. Other collateral or reference assets.. RCFDG652 0
4. Pledged trading assets:
a. Pledged securities.... RCFDG387 1,773,209
D, PIGED I0@NS.......ccomereecerieireireranie s erssesesaseeesseset s sess s enss b te st st et st bee bbb b e et se st b RCFDG388 0
Dollar amounts in thousands
5. Asset-backed securities:
8. Credit Card rECEIVADIES. .......c.covvuurieuesiearieeieaeeei ettt taesasae s tsas s sses e e s asea s es s o a e ant et st st na e RCFDF643 0
D. HOME @QUILY INES......ouviciecicinir et ettt et es e aee st es ettt ot arioes RCFDF644 0
€. AULOMODI IOBMNIS.......ovueerieieirinttsrerse st esieiee et seee s b s s bsa ettt abetene s st e sa ettt st se b sttt ssanensteaa RCFDF645 0
0. OthEr CONSUMET IDANS. ......ecuriviititcecec e eesisrse et caetess s s sse s s eb st e b e bt ssaes e bessasssn s seebenssssassensssesssesearaes RCFDF646 0
€. Commercial and INBUSHHAI IOBNS.........c.c.oeioiuierriiienrs e esasee st sesbstssaaese e st es e bees sttt et snesanasen RCFDF647 0
B OB ...eotoeeeissietenrs et eeb et b st b e ae st b b st eee bbb s RCFDF648 0
6. Retained beneficial interests in securitizations (first-loss or equity tranches)
7. Equity securities (included in Schedule RC-D, item 9, above):
a. Readily determinable fair VAIUES...............cccovvririeeeieeeeeereeeeeeeseessesassaessesse s aes s s ossssesessaensssssessansssanses s s e RCFDF652 15,795,470
B DNttt bt et e ettt ettt ettt RCFDF853 0
8. L0ANS PENAING SECUMIIZALION. .......ou..vovivteeeeiteiseeit et see s et e sees e b ssaess s ens et e s eme st s sessesssnassessns st es et re e rasenes RCFDF654 0
9. Other trading assets (itemize and describe amounts included in Schedule RC-D, item 9, that are greater than
$1,000,000 and exceed 25% of the item):1
a. Disclose component and the dollar amount of that component: ]
1. DESCIIDE COMPOMENL. ..ottt ittt bt sesa sttt bbb sas s bt ch et s e e TEXTF655 NR
2. A;'nount OF COMPONENL....cv.viieiieeeeeeeee s sete et e st eeae s caeasaee s emasssae s ssseb e s s sansesessanssesaesesenses st abeses e ernnssenaes RCFDF655 0
b. Disclose component and the dollar amount of that component:
[rEXTFe56) NR ]| RCFDFese 0
c. Disclose component and the dollar amount of that component:
|(TExTFE57) NR ] RCFDF657 0
10. Other trading liabilities (itemize and describe amounts included in Schedute RC-D, item 13.b, that are greater than
$1,000,000 and exceed 25% of the item):
a. Disclose component and the dollar amount of that component:
1. DeSCrDE COMPONENL.............eecevrrirreerenrancriecsecrmeermeeesseeseresecresesaseconos e TEXTF658 Click here for value
2. Amount of component.... RCFDF658 45,598
b. Disclose component and the doflar amount of that component:
[(TEXTFe59) NR ]| RcroFess 0
c. Disclose component and the dollar amount of that component:
[(rExTFe60) NR ] RCFDF660 0

(TEXTF658) Precious Metal Payable

1. Exclude equity securities.
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M.3.

M.3.a.
M.3.b.
M.3.c.
M.3.d.
M.3.e.
M.34.
M.3.g.
M.4.
M.4.a.
M.4.b.

M.5.
M.5.a.
M.S.b.
M.5.c.
M.5.d.
M.5.e.
M.5.f.
M.6.
M.7.
M.7.a.
M.7.b.
M.8.

M.9.

M.9.a.
M.9.a.1.
M.9.a.2.
M.9.b.
M.9.b.1.
M.9.c.
M.9.c.1.

M.10.

M.10.a.
M.10.a.1.
M.10.a2.2.
M.10.b.
M.10.b.1.
M.10.c.
M.10.c.1.
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Schedule RC-E Part | - Deposits in Domestic Offices(Form Type - 031)
{Column A) Transaction | (Column B) Transaction (Column C)
Accounts Total Accounts Memo: Total |Nontransaction Accounts
Transaction accounts demand deposits Total nontransaction
(including total demand (included in column A) accounts (including
Dollar amounts in thousands deposits) MMDAs)
Deposits of:
;hlen:’:\;i)duals, partnerships, and corporations (include all certified and official RCONBS49 | 45,110,645 RCONBS550 | 95,648,350 1.
2. ULS. GOVEINMENL. ... coeoeiecceicenniereeran et et erao o oo s e st s ssassassans RCON2202 121 RCON2520 0|2
3. States and political SUDGIVISIONS in the U.S.....o.ooerreeereresee e RCON2203 1,159 RCON2530 295,757 3.
4, Commercial banks and other depository institutions in the U.S RCONB551 663,177 RCONBS552 82,410| 4.
5. Banks in foreign countries..... RCON2213 7,565,178 RCON2236 85,873| 5.
g;zr:iign governments and official institutions (including foreign central RCON2216 182,701 RCON2377 1,544,075/ 6.
7. Total (sum of items 1 through 6) (sum of columns A and C must equal RCON2215 | 53,522,981| RCON2210 | 35,726,149| RCON2385 | 97,656,465/ 7.
Schedule RC, item 13.8)....ccccivuimiiiiiiiiii et




HSBC BANK USA, NATIONAL ASSOCIATION
RSSD-ID 413208
Last Updated on 2/3/2022

Dollar amounts in thousands
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-

. Selected components of total deposits (i.e., sum of item 7, columns A and C):

a. Total Individual Retirement Accounts (IRAs) and Keogh Plan accounts...

b. Total brokered deposits

c. Brokered deposits of $250,000 or less (fully insured brokered deposits)2 ...........................................................

d. Maturity data for brokered deposits:

1. Brokered deposits of $250,000 or less with a remaining maturity of one year or less (included in Memorandum
TEEIME 1.0 @DOVE).... ettt e e e s et sn e e e e s e e e b bt be e st sr e e eras s aee s e a e aren

2. Not applicable

3. Brokered deposits of more than $250,000 with a remaining maturity of one year or less (included in
Memorandum itBM 1.0 @BOVE)........oo.iiiii ettt e st e e et s et s e saaene s nten

e. Preferred deposits (uninsured deposits of states and political subdivisions in the U.S. reported in item 3 above
which are secured or collateralized as required under state law) (to be completed for the December report only).

f. Estimated amount of deposits obtained through the use of deposit listing services that are not brokered
AEPOSIES ..ottt et et eb et e s s a e e e h e iR b A bR e sk e s s e e sat e nenes s e b s ta e besasaranaen

g. Total reciprocal deposits (as of the report date)............ccoiceviiiiiiiiiini s

Memorandum items 1.h.(1)(a). 1.h.(2)(a), 1.h.(3)(a), and 1.h.(4)(a) are to be completed by banks with $100 billion or more in tolal
assets

h. Sweep deposits:
1. Fully insured, affiliate SWEEP TBPOSIES. .....c.cccovvivierierree ittt e e et e eon e e st besassba s nsnans
a. Fully insured, affiliate, retail sweep deposits...........occviiiiiiininiin s
2. Not fully insured, affiliate SWEEP d@POSILS......ccccrurieiiiiiiriiicicir ittt et e sacs et b e snrners s srnene s
a. Not fully insured, affiliate, retail sweep deposits..............cvviiiiiiniinccc s
3. Fully insured, non-affiliate SWeeP dePOSitS.........coiieiiriiioieiieeirse st
a. Fully insured, non-affiliate, retail sweep deposits............c.coi it
4. Not fully insured, non-affiliate sweep deposits............ccoiviiiiiiiiiiiniicie e
a. Not fully insured, non-affiliate, retail sweep deposits............coevivviininciiiiiccccc e

i. Total sweep deposits that are not brokered deposits...

2. Components of total nontransaction accounts (sum of Memorandum items 2.a lhrough 2.d must equalitem 7, column
C above):

3.

4.

a. Savings deposits:
1. Money market deposit acCoUNts (MMDAS).......cc.covviruiiimiimiiiii st ea v s anaes
2. Other savings deposits (eXCIUdes MMDAS).........c.cciiririiiiiiiii s s s ens
b. Total time deposits of less than $100,000............ccceveeeirceevrerreencennnne
¢. Total time deposits of $100,000 through $250,000............cocurioiiiri e cseisesecceremsmseresssasesessesaans

d. Total time deposits of More than $250,000............cccii ettt re e e s e e b e ras e sasss s e ae e sesennessesaes

e. Individual Retirement Accounts (IRAs) and Keogh Plan accounts of $100,000 or more included in Memorandum
items 2.c and 2.d above

Maturity and repricing data for time deposits of $250,000 or less:
a. Time deposits of $250,000 or less with a remaining maturity or next repricing date of:
1. THree MONLNS OF [E5S... .o e ebe s e s b rs e sa st an b s e e an s s sanen
2. Over three months through 12 MONNS........c.cociiiiii i et ne
3. Over one year through thr€€ YEAIS............ccoccvviiiiiiiiiiieiiet e e eb e s s sse b e saees

4. Over three years.....
b. Time deposits of $250,000 or Iess with a REMAINING MATURITY of one year or less (included in Memorandum

items 3.a.(1) and 3.a.(2) above) .............................................................................................................................

Maturity and repricing data for time deposits of more than $250,000:
a. Time deposits of more than $250,000 with a remaining maturity or next repricing date of:
1. THre€ MONINS OF 1@SS......oiiiiiiiriiiiiiiitiii e e et a et s s sas s a e e saa s e e s b a e s ena s
2. Over three months throUGh 12 MONINS..........cccoiiiiireneriiie ettt bess st n et rassssanssessesassresaene
3. Over one year through three years.................... et be e e teae et ekt e s e b e ae b e et et b ebes shae s b b s an s eab e ben

4. Over three years

RCON6835 0
RCON2365 18,508,409
RCONHKO05 15,588,213
RCONHKO086 13,710,650
RCONK220 2,920,196
RCONS5590 222,916
RCONK223 0
RCONJHS3 0
RCONMT87 0
RCONMT88 0
RCONMT89 0
RCONMT90 0
RCONMT91 12,839,126
RCONMT92 12,839,126
RCONMT93 424,946
RCONMT94 424,946
RCONMT95 2,924,316
RCON6810 27,937,023
RCON0352 59,680,014
RCON6648 2,938,276
RCONJ473 167,363
RCONJ474 6,933,789
RCONF233 0
RCONHKO07 378,513
RCONHKO08 826,794
RCONHK09 924,270
RCONHK10 976,062
RCONHK11 1,205,307
RCONHK12 3,345,882
RCONHK13 1,311,993
RCONHK14 757,316
RCONHK15 1,518,598

The dollar amount used as the basis for reporting in Memorandum item 1.c refects the deposit insurance limit in effect on the report date.
Report both fixed- and floating-rate time deposits by remaining maturity. Exclude floating rate time deposits with a next repricing date of one year or less that have a remaining maturity of over

one year.
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M.1.

M.1a.
M.1.b.
M.1.c
M.1.d.

M.1d.1.
M.1.d.2.

M.1.d.3.
M.1.e.

M.1f .

M.1.g.

M.1.h.1.
Mih1a
M.1.h.2.
Mih2a.
M.1.h.3.
M1h3a.
M.1.h.4.
M.ihda.
M.1.0.

Mm.2.

M.2.a.
M.2.a1.
M.2.a.2.
M.2.b.
M.2.c.
M.2.d.

M.2.e.

M.3.
M.3.a,
M.3.a.1.
M.3.a.2.
M.3.a.3.
M.3.a4.

M.3.b.

M4,
M.4.a.
M.d.a.1.
Md.a.2.
M.4.a3.
M.4.a4.
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b. Time deposits of more than $250,000 with a REMAINING MATURITY of one year or less (included in
Memorandum items 4.a.(1) and 4.a.(2) above) .
5. Does your institution offer one or more consumer depostt account products, i.e., transaction account or nontransaction

Memorandum items 6 and 7 are to be completed by institutions with 81 billion or more in total assets that “Yes"to M di
item 5 above.
6. Components of total transaction account deposits of individuals, partnerships, and corporations (sum of Memorandum

items 6.a and 6.b must be less than or equal to item 1, column A, abt:uve):5

a.Total deposits in those noninterest-bearing transaction account deposit products intended primarily for individuals
for personal, household, Or fAMIlY USE.........ccccoiiiiiiiiiiiiiere ettt st sreste et taenanasnas

b. Total deposits in those interest-bearing transaction account deposit products intended primarily for individuals
for personal, household, Or family USE............ccociiiiiieii ettt e

7. Components of total nontransaction account deposits of individuals, partnerships, and corporations (sum of
Memorandum items 7.a.(1), 7.a.(2), 7.b.(1), and 7.b.(2) plus all time deposits of individuals, partnerships, and
corporations must equal item 1, column C, above):

a.Money market deposit accounts (MMDAs) of individuals, partnerships, and corporations (sum of Memorandum
items 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 products intended primarily for individuals for personal, household,
or family use
2. Deposits in all other MMDASs of individuals, partnerships, and corporations...

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

1. Total deposits in those other savings deposit account deposit products intended primarily for individuals
for personal, household, Or family USE..........c.ccuiiriiiiiiic ettt es s s

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

Schedule RC-E Part Il - Deposits in Foreign Offices including

subsidiaries and IBFs(Form Type - 031)

Dollar amounts in thousands

RCONK222 4,657,875
RCONP752 Yes
RCONP753 235,379
RCONP754 13,712,763
RCONP756 2,959,657
RCONP757 24,352,134
RCONP758 38,665,461
RCONP759 20,527,405
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M.4.b.

M.5.

M.6.

M.6.a.

M.6.b.

M.7.

M.7.a.

M.7.a1.

M.7.3.2.

M.7.b.1.

M.7.b.2.

Edge and Agreement

Deposits of:
1. Individuals, partnerships, and corporations (include all certified and official checks)............c..ccccevvenvininiviniininns

2. U.S. banks (including IBFs and foreign branches of U.S. banks) and other U.S. depository institutions,

3. Foreign banks (including U.S. branches and agencies of foreign banks, including their IBFS)...........c.ccccococvieneceinns
4. Foreign governments and official institutions (including foreign central banks)...............cc.cccvrrinivrvncniinnncnccees
5.U.S. Government and states and political SubdiVISIONS N the U.S...........ccoiiiiiiiiinee st eaee
B TORAL.....ciii it et b e b RS ekt et b e h Rt e et se bbb e sbe et

1. Time deposits with a remaining maturity of one year or less (included in Schedule RC, item 13.b).......c.ccooiniiennn.

S. The $1 billion asset size test is based on the total assels reported on the June 30, 2018, Report of Condition.

RCFNBS553 264,500
RCFNBS54 0
RCFN2625 4,463,340
RCFN2650 98,984
RCFNBS55 0
RCFN2200 4,826,824
RCFNA245 264,500

-

2 @ 0 a2 woN
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Schedule RC-F - Other Assets(Form Type - 031)

Dollar amounts in thousands

1. ACCIUBA IMMETESE FECEIVADIEZ. ..........o oo oo sesesessesseseeesseesseeessesessessessesssessesssse e eesesmsaseses s ase s s s RCFDBS556 . 246,443 1.
2. Nt AEFEITEA 1X @SSESS.............oovovooosveoeee v eeeeetase e e oeees e ee st eesesaseeeeseeses e eseesoese s ssesesseesessesressseesseenrnen RCFD2148 1,022,387| 2
3. Interest-only strips receivable (not in the form of a s,ecurity)4 ..................................................................................... RCFOHT80 0|3
4. Equity investments without readily determinable fail VBIUES®..............ccoororororrvvorvereeeosveeeeseeeseseseressesseesssessresseseereeees RCFD1752 824,294 4
5. Life insurance assets: S.
a. General account life insurance assets........ - RCFDK201 4,258| 5.a.
b. Separate account life insurance assets... RCFDK202 227,761| 5b.
c. Hybrid account life insurance assets................ccccueeeveeveerereennnns g RCFDK270 0| s5.c.
6. All other assets (itemize and describe amounts greater than $100,000 that exceed 25% of this item).............c......... RCFD2168 2,889,432( 6.
8. PrEPaId BXPENSES.......c.c.eoeevieeeeiestieeerest et eseseasesee s et steseteesesesse st esaeb et eetbetstensesenbeseeseseessesesteneseas stesetentenneresanarane RCFD2166 0| 6.a
b. Repossessed personal property (iNCHUdING VENICIES).........ev.vuerereueirieiieeieaes e eeeseseseseseseressassanssnssssssesesssesssenes RCFD1578 0| 6.b.
c. Derivatives with a positive fair value held for purposes other than trading..............cceceeerueeiriiinisrneoeessserereeneens RCFDC010 0| 6.c.
d. FDIC 10SS-Sharing indemMNIfICAtION BSSELS................rveceseeerreeeeserereeeesssseresesseesessesesesesssesessesssessssresessssensseseen RCFDJ448 0| 6d
€. COMPULET SOMWATE........cvovveiririreeetiteeieete ettt sea et saestsasesaas st et e bessesaessaessearsbessessaessaeasbebasasaesansrssessaescasessabeses RCFDFT33 0| 6e.
f. ACCOUNES TECEIVADIE. ......vviiiieiietic ittt ettt bbb aeb s benen RCFDFT34 0|64
g. Receivables from foreclosed government-guaranteed mortgage [0@NS..............co.ovewveereieiarnriereiensesesnssssneeses RCFDFT35 0|6.g.
h. Disclose component and the dollar amount of that component: 6.h.
1. DESCHDE COMPONENL........cveoeerveeeaeeeeeeceeeeeeereeeoesesesesesseesssesss s aessas s ees st em st sas s sretrsaseeseosemassesesssesssassins TEXT3549 Click here for value|6.h.1.
2. AMOUNT OFf COMPOMENL......c...civirerieeiiieieitirieistesssessseeessese s s tatssseassese s sassasssesssesessasssesssassnsans seemsesasassesasesssans RCFD3549 1,098,276| 6.n.2.
i. Disclose component and the dollar amount of that component: ) 6.i.
1. Describe component..... . TEXT3550 NR| 6.i.1.
2. Amount of component... RCFD3550 0f6.i.2.
j. Disclose component and the dollar amount of that component: 6.
1. DESCIDE COMPONENL.......uiviteriereiteieeiiiescte e ettt teses et e s st tees et eessnssaesesesessbenassbesssanseass st esansesesas s tenansene TEXT3551 NR(6..1.
2. AMOUNE Of COMPONENL........covteeereanimnreeiaessassesesssseses s s sass s nssesssesss st st st s saessssssmsens s ss e sses RCFD3551 062
7. Total (sum of items 1 through 6) (must equal Schedule RC, feM 11)........ccc.oeriiieiieceiinisiieeeie e RCFD2160 5,214,575|7.
(TEXT3549) Miscellaneous Assets
2. Include accrued interest receivable on loans, leases, debt securities, and other interest-bearing assets. Exclude accrued interest receivables on financial assets that are reported elsewhere on
the balance sheet.
3. See discussion of deferred income taxes in Glossary entry on “income taxes.”
4. Report interest-only strips receivable in the form of a securily as available-for-sale securities in Schedule RC, item 2.b, or as trading assets in Schedule RC, item 5, as appropriate.

5. Include Federal Reserve stock, Federal Home Loan Bank stock, and bankers' bank stock.
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Schedule RC-G - Other Liabilities(Form Type - 031)

Dollar amounts in thousands

1. Not available h
a. Interest accrued and unpaid on deposits in OMESHC OFICESY..........o.oovoovovoresesss oo sessseess s RCON3645 29,886| 1.a.
b. Other expenses accrued and unpaid (includes accrued income taxes payable)...............c.evevrermeeerseseesneennunnes RCFD3646 549,341| 1.b.
2. NEY EIEITEO X HBDIIIES?.....ooe..eooeeeveeersosssses s ssmoe oo sssssssssessssssses s s oo sssse s RCFD3049 0|2
3. Allowance for credit losses on off-balance ShEet Credit EXPOSUIES .............oovoovovovovoovoeeeveoeeeseresssssesssssssssssseesnn RCFDBSS7 101,588 3.
4. Al other liabilities (itemize and describe amounts greater than $100,000 that exceed 25 percent of this item)......... RCFD2938 1,789,954 4.
8. ACCOUNES PAYADIE............ivoieereieieceieteeecee e eeaes ettt aesees b ese e et eas s b et et sse s sebess bt sn s s s e beebanba b st b e bsnnsen RCFD3066 0| 4.a.
b. Deferred compensation labilities................coeoerevreiniieienreee e . RCFDCO11 0| 4.b.
c. Dividends declared but not yet payable... RCFD2932 0f4.c.
d. Derivatives with a negative fair value held for purposes other than Hading.............ccceeeurerevcrenverirerereiesennanens RCFDC012 0]4.4.
€. Operating 1888 ADIIES..............ccvueiiercrereicerieecert et ees et setseerses s s eat e ese s s seesisesses s esnneneen RCFOLBS6 Of4.e.
f. Disclose component and the dollar amount of that component: 41
1. DESCIIDE COMPONEAN.....cereevreerrreee s ssssr s et TEXT3552 NR| 411,
2. Amount of component...................... ettt s ea etk e ek ket e b b ea oo b e e b b eea ettt tees RCFD3552 0| 412
g. Disclose component and the dollar amount of that component: 49
1. DESCHDE COMPONENL..........oeovoieeeereiseveeeeeses e et eees e eeeseeseeoes s esesaeeseesasbaessssssessassss s anesssssessensessensnsseenesen TEXT3553 NR|4.g.1.
2. AMOUNE Of COMPONENL........euvevietitisieeaiatsess s sessetesarsesssessesesesses st seessessssesseses et es et es s sessessessessesantssesessessnes RCFD3553 0]4.9.2.
h. Disclose component and the dollar amount of that component: 4.h,
1. DESCIIDE COMPONENE. ... ..ovvucuieuiicecutreetieiereete i tsarsasssesesbesses s sessese e esees b s sasechesseaessescheeeesesaserasaesasecsassers TEXT3554 NR|4.h1.
2. AMIOUNL Of COMPONENL. .....eoueeirteieeca ettt es et eraraes ettt esbessetassnses sesntbenss o aebassssentesssebne s seme st s rnares RCFD3554 0| 4.h.2.
5. Total . RCFD2930 2,470,769] 5.
6. For savings banks, include “dividends" accrued and unpaid on deposils.
2. See discussion of deferred income taxes in Glossary entry on "income taxes.”
7. Instilutions that have adopted ASU 2016-13 should report in Schedule RC-G, item 3 the allowance for credil losses on those off-balance sheet credit exposures that are nol unconditionally

cancelable.
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Schedule RC-H - Selected Balance Sheet Items for Domestic Offices(Form Type - 031)

To be completed only by banks with foreign offices.

Dollar amounts in thousands

1. Not applicable 1.
2. Not applicable 2.
3. Securities purchased UNAer agreemMENtS tO FESEIl.............c.oevveueiereieeceeeseses e eeee s ssesssssresses s sasssesereseeeteessesesensssese RCONB989 10,513,912|3.
4. Securities $0I0 UNDEr agre@MENES t0 FTEPUICNASE. .............eerveveiversirerresssossesssres st sesaesssssessenssarsessessssassssassesessssasesos RCONB995 2,321,451 4.
5. OhEI DOITOWEA MOMEY..........ovovoeereeeeeeseeeseseivessereaessessesssesss s ssesesessasesasssseaseseeseess e sesssss s ss s rassersasbas s essas s sasnareneneeee RCON3190 1,870,682 5.
EITHER RCON2163 0fs.
6. Net due from own foreign offices, Edge and Agreement subsidiaries, and IBFS............ccccocovcivivcminninienecrenenscreeens
:RNet due to own foreign offices, Edge and Agreement subsidiaries, and IBFS...............coccoo.erueueerrsereeenssroseesesronnnes RCONz941 4,826,787/ 7.
8. Total assets (excludes net due from foreign offices, Edge and Agreement subsidiaries, and IBFS)...............c........... RCON2192 187,956,044 8.
9. Total liabilities (excludes net due to foreign offices, Edge and Agreement subsidiaries, and (BFS)....................cocee.... RCON3129 162,511,173} 9.
(Column A) Amortized Cost of (Column B) Fair Value of
Dollar amounts in thousands| Held-to-Maturity Securities Availabte-for-Sale Securities
10. U.S. Treasury SECUMHES. ..ottt et RCON0211 0] RCON1287 9,561,468| 10.
11. U.S. Government agency obligations (exclude mortgage-backed securities)............c......... RCON8492 0 RCONB8495 2,074,383| 11.
12. Securities issued by states and political subdivisions in the U.S..................c.coooovevrernirinnns RCON8496 7,251 RCON8499 0] 12
13. Mortgage-backed securities (MBS): 13.
a. Mortgage pass-through securities: 13.a.
1. Issued or guaranteed by FNMA, FHLMC, of GNMA .............cocoovrrrernirieersireeenenns RCONG389 1,787,706 RCONG390 15,794,458| 13.a.1.
2. Other mortgage pass-through SECUMtES...........cveeererrreeuereresseressesseeseaensessenens RCON1709 0 RCON1713 118 13a.2.
b. Other mortgage-backed securities (include CMOs, REMICs, and stripped MBS): 13.b.
1. Issued or guaranteed by U.S. Government agencies or sponsored agencies'...... RCONG393 3,407,493 RCONG394 5,436,164| 13.b.1.
2. All other mortgage-backed SECUMIIIES. ..........c.cceviremrieiveririseiensiessessesessrasssessnaneseees RCON1733 1,311| RCON1736 0] 13.b.2.
23561-backed. SEOUES). e oo o8 | ReoNe3s? 0| Reoncase 119,549 14
;;gfgz;gr:lg:cﬂfiz:(;cunhes (include foreign structured financial products and foreign RCONG399 o| rcongaoo 2,311,882] 1.
16. Not applicable. o 16.
17. Total held-to-maturity and available-for-sale debt securities (sum of items 10 through 15).. | RCON1754 5,203,761| RCON1773 35,298,022) 17.
Dollar amounts in thousands
18. Equity investments not held for trading: 18.
a. Equity securities with readily determinable fair VAIUES® ..................co.vvoovoooroeseseeseeoseessseeseeossseoemeeseeeeeeeeseeeeeeees RCONJA22 136,826 18.a.
b. Equity investments without readily determinable fair VAIUES...................c.cooieecueeeeeeneeeeeries et e eesseenas RCON1752 824,294 18.b.
items 19, 20 and 21 are to be completed by banks that reported total trading assets of $10 million or more in eny of the four preceding
Eﬁ%ﬁ’s .quanars and all banks meeling the FDIC's definition of a large or highly c I titution for deposit ir ce RCON3545 24,006,246 19.
19. Total trading assets.... .
20. Total trading liabilities.. ettt et RCON3548 3,024,501 20.
21. TOtal 10BN REIG TOF trAAING.........cvecvevoeeee oot setse s et ras e bbb bt s RCONHT71 6| 21.
tem 22 is to be completed by banks that: (1) have elected to report financial instruments or servicing assets and liabilities at fair value '
:Zg%:b’s,{; Bv:lue option with changes in fair value recognized in earnings, or (2) are required to complele Schedule RC-D, Trading Assets RCONJETS 22,580| 22.
22. Total amount of fair value option loans held for investment and held for sale..
1. U.S. Government agencies include, but are not limited to, such agencies as the Government National Mortgage Association (GNMA), the Federal Deposit Insurance Corporation {FDIC), and
the National Credit Union Administration (NCUA). U.S. Government-sponsored agencies include, but are not limited to, such agencies as the Federal Home Loan Mortgage Corporation (FHLMC)

and the Federa! National Mortgage A iation (FNMA).
4. Item 18.a is to be completed by all institutions. See the instructions for this item and the Glossary entry for “Securities Activities” for further detail on accounting for investments in equity securities.
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Schedule RC-I - Assets and Liabilities of IBFs(Form Type - 031)
To be completed only by banks with IBFs and other “foreign” offices.
Dollar amounts in thousands
1. Tota! IBF assets of the consolidated bank (component of Schedule RC, item 12).........ccccccoiiciiinneini e RCFN2133 0|1
2. Total IBF liabilities (component of Schedule RC, iteM 21)..........c..cceiirueceeeeeie et eeseses s s ssssse s sssss s sessesanen RCFN2898 4,826,826] 2.
Schedule RC-K - Quarterly Averages(Form Type - 031)
Dollar amounts in thousands
1. Interest-bearing balances due from depository INSHULIONS.............coiiiiiiiiicicrr e e st aen RCFD3381 58,985,595( 1.
2.U.S. Treasury securities and U.S. Government agency obligations (excluding mortgage-backed securities)-........... RCFDB558 13,329,207( 2.
3. Mortgage-backed securities?. RCFDB559 26,181,471| 3.
4. All other debt securities and equity securities with readily determinable fair values not held for trading>................... RCFDB560 2,678,083| 4.
5. Federal funds sold and securities purchased under agreements t0 reSell............co..o.o.ovveeeeirieoveeresvsesienseneesseenenen RCFD3365 2,434,243| 5.
6. Loans: 6.
a. Loans in domestic offices: 6.a.
1 TOMAI IOAMS. ...t sttt ee e s eeeses s eeteeeseees st e s st b e s s e s s baes e as et reen RCON3360 §9,318,773|6.a.1.
2. Loans secured by real estate: 6.2.2.
a. Loans secured by 1-4 family residential Properties................oocuiveeivereiieeceireeeseeesesessessrssssesessesesssesnnnes RCON3465 19,225,555( 6.a.2.a.
b. All other 10ans SECUEd DY rRAI ESEALE...............cveererererieesseiessesessesereriaaesesserssssss s s sersssssesssssssebvsens RCON3466 7,903,863 6.a.2.b.
3. Loans to finance agricultural production and other 10anSs t0 farMErS .................coocovvevermivrerersserneenseneersenns RCON3386 §5,082(6.a.3.
4. Commercial @nd INAUSHIAl JOBNS..........veivereriuieercreeisre e ssaeeserse st b sssssssssssessesss s sssssrsssrssrssasssssinssesensen RCON3387 22,542,566( 6.2.4.
5. Loans to individuals for household, family, and other personal expenditures: 6.a.5.
B, CrEAIL CAMGS..........oecvereeeieeeie et ee b e ettt e s bt e e s s s e bs s a et s s sssssssssasaen st s sse s sens RCONB561 537,482 6.a.5.a.
b. Other (includes revolving credit plans other than credit cards, automobile loans, and other consumer RCONBS562 267,720/ 6..50.
b. Total loans in foreign offices, Edge and Agreement subsidiaries, and |IBFs, RCFN3360 0| 6.b.
Item 7 is to be completed by banks with total trading assets of $10 million or more in any of the four preceding calendar quarters and all
banks meeting the FDIC's definition of a large or highly complex institution for deposil insurance assessment purposes. RCFD3401 22,583,076| 7.
T TTAOING @SSO ... vttt sttt ettt h et sh et eh et eh e 1ot ee R earene R bR Rt e ne e
8. Lease financing receivables (net of UNEArNEd INCOME)............c..ecvueerueirerrieeeseressieseestessressesesesessssessssssensssesesesasessnanes RCFD3484 0}s.
G, TOAI BSSELS™ ... es s eeeeeeeseeeeesssese s essees ettt e e er et ees st s esees e esessemnen s RCFD3368 193,073,644] 9.
10. Interest-bearing transaction accounts in domestic offices (interest-bearing demand deposits, NOW accounts, ATS
accounts, and telephone and preauthorized transfer ACCOUNTS)............c.ecrieeriririient et vaes st obe e s eaecenernnns RCON3485 25,797,862 10.
11. Nontransaction accounts in domestic offices: 11.
a. Savings deposits (includes MMDAS).... RCONBS563 83,354,410( 11.a.
b. Time deposits of $250,000 or less........... RCONHK16 3,390,076( 11.b.
c. Time deposits of MOre than $250,000............cccouruiuirmirererisieremieiesess e ssssssesse e eseseesesassessssessssssssssesssssnsessesesas RCONHK17 7,157,434 11.c.
12. Interest-bearing deposits in foreign offices, EDGE and Agreement subsidiaries, and IBFs...............ccccoeevrvrvvennnne RCFN3404 6,418,266| 12.
13. Federal funds purchased and securities sold under agreements to repUICR@SE................cc.coeveeueereesmsriessensesieseennns RCFD3353 2,469,992| 13.
14. Other borrowed money (includes mortgage indebtedness and obligations under capitalized leases).........c............ RCFD3355 1,627,939/ 14.
2. Quarterly averages for all debt securities should be based on amortized cost.
2. Quarterly averages for all debt securities should be based on amortized cost.
4, The quarterly average for total assets should reflect securities not held for trading as follows: a) Debt securilies at amortized cost, b) Equity securities with readily determinable fair values at

fair value, c) Equity investments wilthout readily determinable fair vatues, their batance sheet carrying values (i.e., fair vatue ar, if elected, cost minus impairment, if any, plus or minus changes

resulting from observable price changes).
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Schedule RC-L - Derivatives and Off-Balance Sheet Items(Form Type - 031)

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
necessarily as measures of risk.

Dollar amounts in thousands

1. Unused commitments: ‘ 1
a. Revolving, open-end lines secured by 1-4 family residential properties, i.e., home equity ines............ccccceeeuu. RCFD3814 619,607| 1.a.
:I.eﬁr::s'gé ’z::n:i‘:"m”:::’:f‘;:0:;"1’;’::0:1"::::;:’: ::tI:tanding that are held for investment in domestic offices.. RCONHT?2 . of 12
b. Credit card lines (Sum of items 1.b.(1) and 1.b.(2) must equal teM 1.0).......ccoovrieiirireerreee e eee RCFD3815 6,460,949| 1.b.
{lems 1 .b.(1) a'nd 1.b.(2} am_to be completed by banks with eilhef $300 million or more in total assets or $300 million or more
e o (um ol 101 e Tomtaaslion ) o 5511207 151
1. Unused consumer credit €ard INES..............ccooiviiiiiii ettt
2. Other unUSed Credit Card lNES................rwworeeurn ettt eeee st srssss e RCFDJ456 949,743| 1.b.2.
c. Commitments to fund commercial real estate, construction, and land development loans: - - e
1. Secured by real estate: ' 1.c1.
a. 1-4 family residential construction [0an COMMIIMENS..............ccccvevriirireruirerecniacinaseniese e ssasecees RCFDF164 0} 1.c.1a
b. Commercial real estate, other construction loan, and land development loan commitments................ RCFDF165 780,444} 1.c.1.b.
2. NOU SECUTED DY FEAI ESIALE.........ovnrveriiiieris e eriseris et ss e bbb s s e bbb esse st aebaen s essesesesaenses RCFD6550 254,364 1.c.2.
0. SECUMHES UNGBIWILING.......ovovvrvereesoeaseteciect e eeesssessessssssssaes s seesas s sasssemsstsss et sasersshee s eneas s ensssesssrsnas cenrnasssntnse RCFD3817 0] 1.d.
e. Other unused commitments: te.
1. Commercial and INAUSITIAI I0BMS......c.........o.everiereeirarerereriart e eresesarss st st ss e ssssassasesessee s ssnsessssesssssnsesesarsen RCFDJ457 63,882,623( 1.e.1.
2. Loans to financial INSHLLIONS...........ovieiiiiic e e e RCFDJ458 18,107,267| 1.e.2.
3. All other unused commitments...... RCFDJ459 1,928,250 1.e.3.
2. Financial standby letters of credit and foreign office guarantees.... SO OO PR UO PRI RCFD3819 5,578,515/ 2.
ftem 2.a is to be completed by banks with $1 billion or more in tolal assels.
. . 1 RCFD3820 241,432| 2.a.
a. Amount of financial standby letters of credit conveyed to others .
3. Performance standby letters of credit and foreign office guarantees. RCFD3821 3,363,423 3.
Item 3.a is to be completed by banks with $1 billion or more in total assets. , RCED3822 402,021 1a
a. Amount of performance standby letters of credit conveyed to others '.... e e
4. Commercial and similar letters of credit... RCFD3411 378,270( 4.
5. Not applicable 5.
6. Securities lent and borrowed: 6.
Faporing DRy e e ROFD3433 ofsa.
D. SECUMIHIES DOTFOWE......coceeercerctarcaerireerer et seeeciserecime st sesseseseass e e eraas et es bt s s st entsamnnes RCFD3432 0f6.b.
{Column A) Sold Protection (Column B) Purchased
Dollar amounts in thousands Protection
7. Credit derivatives: 7.
a. Notional amounts: 7.a.
1. Credit defaull SWaPS..........cc.ovvrvmrirmecicee e sae s RCFDC968 2,173,970| RCFDC969 4,612,751(7.a1.
2. TOtal TEIUIM SWAPS......cceiuiieceiee ettt ee e st eee e bbb et eee e rnenesesnan RCFDC970 0f RCFDCO71 239,136 7.a.2.
3. Credit OPHONS. ...t e RCFDC972 0| RCFDC973 0|7.a3.
4. Other credit derivatives.. RCFDC974 0{ RCFDC975 0| 7.a4.
b. Gross fair values: 7.b.
1. GroSS POSItIVE fAIF VAILE.........cuouiviiieistertrises ettt e s e s enees RCFDC219 15,023| RCFDC221 13,083( 7.b.1.
2. GrOSS NEQAHVE FAIF VBIUE.........ocovmreriirireisiirrieieesisseessssisisssnisesstse et saeeen s sisssen RCFDC220 23,278| RCFDC222 80,307{ 7.b.2.
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Dollar amounts in thousands
c. Notional amounts by regulatory capital treatment:" 7.c.
1. Positions covered under the Market Risk Rule: 7.c.1.
a. Sold protection. RCFDG401 2,173,970| 7.c.1.a.
b. Purchased protection.... RCFDG402 2,760,476| 7.c.1.b.
2. All other positions: 7.c.2.
8. S0IA PIOECHON. c....ooceveiieeiuaianiaeese s eeseesess et ee et se st sessssse st £ me et et se bt as s s st s sasess s brebenterbeneas RCFDG403 0f7.c2a.
b. Purchased protection that is recognized as a guarantee for regulatory capital purposes........c......cceeereuee.e RCFDG404 2,091,411| 7.c2b.
c. Purchased protection that is not recognized as a guarantee for regulatory capital purposes...........c.......... RCFDG405 ©0|7c2c.

(Column A) Remaining {Column B) Remaining (Column C) Remaining
Maturity of One Year or |Maturity of Over One Year| Maturity of Over Five
Dollar amounts in thousands Less Through Five Years Years
d. Notional amounts by remaining maturity: 7d.

1. Sold credit proteclion:2 7.d.1.
a. INVESIMENE GFATE..........coereereieiteieie vt RCFDG406 92,300( RCFDG407 |. 837,965 RCFDG408 30,000| 7dia
b. SUDINVESINENE GIAGE. .. ervevvevoereeeeoeeeeees e eseees e eeeeeereeesereser e RCFDG409 92,241| RCFDG410 893,464 RCFDG411 228,000( 7d1b
2. Purchased credit protection:3 | 7.d.2.
Q. [NVESIMENt GrATE........curirieeireieeetcenescieeeseereeeeeee e s eensesnresenensoes RCFDG412 543,750| RCFDG413 2,279,965( RCFDG414 31,411 7d2a
b. SUDINVESIMENE GradE........ovvrvvireieiieieeeceiee e et seraneneens RCFDG415 261,427 | RCFDG416 1,602,334 RCFDG417 133,000| 7d2h

The asset-size tests and the $300 million credit card lines test are based on the total assets and credit card lines reported in the June 30, 2018, Report of Condition.
The asset-size tesis and the $300 million credit card tines test are based on the total assets and credit card lines reported in the June 30, 2018, Report of Condition.
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8. Spot foreign exchange contracts.... .

8. All other off-balance sheet liabilities (exclude derivatives) {itemize and describe each compeonent of this item over
25% of Schedule RC, item 27.a, "Total bank equity capital").

a. Not applicable
b. Commitments to purchase When-issued SECUTItIES..............c.cuiieniiiiiiin i eee
c. Standby letters of credit issued by another party (e.g., a Federal Home Loan Bank) on ihe bank's behalf.........
d. Disclose component and the dollar amount of that component:
1. DESCTIDE COMPONENL.......oieiiiiieiieecieieceiee s ete e eeesreeeaae e eeseeessesseteeosetaansansannsesaaneansasseessresaeneeemananesaan
2. AMOUNE OF COMPONMENL.......o.coriiititiiieiccietii ettt ere st bbb s caeb e st et seebe et saas st ebebassosbesssesianesenarane
e. Disclose component and the dollar amount of that component:
1. Describe COMPONENL..........c.oceeuvievireeriier e eeevenens et ee et rat et et en et —aebe b eebeassebesaeeaeete s aan
2. AMOUNE OF COMPONENL......oeiiieeiiciiieeee ettt s e e s e saes e reba et s re st st cseebereseeenbesecnerbanes

f. Disclose component and the dollar amount of that component:

[(TEXT3557) NR j

10. All other off-balance sheet assets (exclude derivatives) (itemize and describe each component of this item over
25% of Schedule RC, item 27.a, "Total bank equity capital”)... .

a. Commitments to sell when-issued securities....

b. Disclose component and the dollar amount of that component:
1. DESCIIDE COMPONENE.....cutiiiiiiiitiiiet ittt e e s et eae s e b aab b e crae e beeaee e eae e aeeseaesss e sseesbeshseanasesssaasbeensesaaeans
2. AMOUNE Of COMPONENL.....coriiitieiiit ettt ettt ettt st seere e see e st et e s e esba s easesaeaseases e essseesessereensansessnnranen
c. Disclose component and the dollar amount of that component:
1. DESCIIDE COMPONEBNL. .. .ottt et e et et e e s eeseessae e e saeanaaeseeenseasnseenseemeeone seeansassbamsassnssann
2. AMOUNE OF COMPOMENL......c.eititiiiieieee ettt rteet e s et eibeeseeserae e s rteete s saebea s eebe b et st e aatesen et s ete e et reneseerarnns
d. Disclose component and the dollar amount of that component:
1. Describe COMPONENL.... ..ottt eree e C PP PUURRURON
2. AMOUNE OF COMPONENL......o.eiiiiiiii ettt te e et s b bsea e s e s aarecaseraere e et oenesenranane
e. Disclose component and the dollar amount of that component:
1. DESCrIDE COMPONENL......oiiiiiiiiiieiirii ettt eb ettt eee e see e bt e s b e bt e st st aeioneneneeaeesmeenrstannen
2. AMOUNE OF COMPONENE.....couiiiiiiiimit ittt se e e ste e st s caeeiaasotbae b s eesaasasressan seessessesa et asbastaestseaaeaaranrans

ltems 11.a and 11.b are to be completed semiannually in the June and December reports only.
11. Year-to-date merchant credit card sales volume:

a. Sales for which the reporting bank is the acquiring BanK. ...........ccocoociiiiiiiciiiine et

b. Sales for which the reporting bank is the agent bank with risk.............ccccooiiiiiiiiinin e e

RCFD8765 31,319,038
RCFD3430 0
RCFD3434 0
RCFDC978 0
TEXT3555 NR|
RCFD3555 0
TEXT3556 NR
RCFD3556 0
RCFD3557 0
RCFD5591 0
RCFD3435 0
TEXT5592 NR
RCFD5592 0
TEXT5593 NR
RCFD5593 0
TEXT5594 NR
RCFD5594 0
TEXTS5595 NR
RCFD5595 0
RCFDC223 0
RCFDC224 0

M

*@

9.a.
9.b.
9.c.
9.d.
9.d.1.
9.d.2.
9e.
el
9.e.2.
9.f
9.£.1.

10.

10.a.
10.b.
10.b.1.
10.b.2.
10.c.
10.c.1.
10.c.2.
10.d.
10.d.1.
10.d.2.
10.e.
10.e.1.
10.e.2.

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

column B.
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.
3. Sum of items 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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i (Column A) Interest | {(Column B) Foreign (Column C) Equity (Column D)
Rate Contracts Exchange Contracts | Derivative Contracts |Commodity and Other
Doliar amounts in thousands Contracts
12. Gross amounts (e.g., notional amounts): 2.
A. FULUPES CONPACES. ... oo eeeeeeeer et eeeeeeeaeeesesesseeensans RCFD8693| 43,517,596 |RCFD8694| 1,848,875|RCFD869S 2,259|RCFD8696 455,431( 12a.
D, FOrWATA COMITAGES. .. .eeeieeeeeeerereeeeeeeeeeeeneeesseereseneeesenaeseenennes RCFD8697| 1,168,147 |RCFD8698(433,884,039(RCFD8699 0[|RCFD8700(41,662,881| 12.b.
c. Exchange-traded option contracts: 12¢
1. WItN OPLIONS......cveveierereeeeeetieenreeeres e ecseenennene RCFD8701| 2,492,848|RCFD8702 0|RCFD8703 0|RCFD8704 0] 12ct.
2. Purchased OPtiONS. ........ocvreeerieeeeneneerencecenreissaescrennas RCFD8705( 5,155,995|RCFD8706 0(RCFD8707 0|RCFD8708 0f 122
d. Over-the-counter option contracts: 12d.
1. WItEN OPLIONS......cvvereeirinrecrrereeseeriecsessmereaseesenas RCFD8709| 8,349,585|RCFD8710|28,571,809|RCFD8711{ 5,543,149|RCFD8712 323,258| w2di.
2. PUrChased OPHIONS. ........c.v.emeeenierierersercsenssneesseencoees .. |RCFD8713| 7,532,505|RCFD871428,622,119|RCFD8715| 5,441,237 (RCFD8716 378,100 22
€. SWADS ... ceceieectereteeteie et ra et ettt es et et r et et en b ese e RCFD3450|178,096,513 |RCFD3826| 538,992,047 |RCFD8719(17,933,727|RCFD8720 0f 12.e.
:rzggéa' gross notional amount of derivative contracts held for | 126/ 240,522,008 |RCFDA127|1,031,918889 |[RCFD8723 27,220,714|RCFDB724| 42,819,670 13.
14. Total gross notional amount of derivative contracts held for | pepnazas| 5 791,181 |ReFD8726 o|rRcFDs727| 1,699,658|RCFD8728 0|14,
purposes other than trading.............cccoeivviin i
a. Interest rate swaps where the bank has agreed to pay a RCFDAS89 495,000 142,
fiXed rate.....cocccomiiiiiiiieiic
15. Gross fair values of derivative contracts: 15.
a. Contracts held for trading: 15.a.
1. Gross positive fair ValUe.............o.oreeeeruerrereneeeercnernere RCFD8733| 1,837,813|RCFD8734|11,426,737|RCFD8735 331,895|RCFD8736 939,800/ 15a1.
2. Gross negative fair value................cvevevrieernerireenicnas RCFD8737( 1,912,717|RCFD8738(11,094,206(RCFD8739| 1,241,187 |RCFD8740 780,381} 15a2
b. Contracts held for purposes other than trading: 15.b.
1. Gross positive fair value... RCFD8741 22,648|RCFD8742 0|RCFD8743 250,459|RCFD8744 0} 1501
2. Gross negative fair Value...............ec.ecevorrncerecnreverennns RCFD8745 3,164|RCFD8746 0[RCFD8747 3,032|RCFD8748 0] 15h2
(Column A) (Column B) (Column C) (Column D) (Coiumn E)
Banks and Hedge Funds Sovereign Corporations
Securities Firms Governments | and All Other
Dollar amounts in thousands Counterparties
Iltem 16 is to be completed only by banks with total assets of $10 billion or more. 1
16. Over-the counter derivatives: '
RCFDG418 RCFDG420 RCFDG421 RCFDG422 16.a
a. Net current credit eXpoSUre...........ccocovriiiniiiiie s 1,325,613 49,921 6,363 1,674,104
b. Fair value of collateral: 16.b.
RCFDG423 RCFDG425 RCFDG426 RCFDG427 16.6.1
1.Cash - U.S. dollar........ccooiiiniiiieiieeecceeccresviiviae s 1,429,969 117,086 0 967,731 o
RCFDG428 RCFDGA430 RCFDG431 RCFDG432 16.6.2
2. Cash - Other CUMeNCIES. ......ccocveviviiiiiiniiiieiieeee e 71,400 0 0 18,4171
RCFDG433 RCFDG435 RCFDG436 RCFDG437 16.6.3
3. U.S. Treasury SECUTItIeS......c.ococvviiiiininiiicie i 45,288 59,259 0 119,211
4.U.S. Government agency and U.S. Government-sponsored RCFDG438 RCFDG440 RCFDG441 RCFDG442 1664
agency debt SECUNties..........cccecvieiiiiiiic s 0 0 0 1,009
RCFDG443 i RCFDG445 RCFDG446 RCFDG447 16.6.5
5. Corporate bBonds. .......c.cccoveviiciciiiiniiince e ] 0 0 13,429
RCFDG448 RCFDG450 RCFDG451 RCFDGA452 16.0.6
6. EqQuity Securities...........ccoovicciiiriiini e (4] 0 0 of
RCFDG453 RCFDG455 RCFDG456 RCFDGA457 16.0.7
7. All other collateral.............coeevieevereniinii i 576,331 0 0 80,457
8. Total fair value of collateral (sum of items 16.b.(1) through RCFDG458 RCFDG460 RCFDG461 RCFDG462 16.0.8
(7)) ettt et ettt 2,122,988 176,345 (] 1,200,254

1.

The $10 billion asset-size lest is based on the total assets reported on the June 30, 2018, Report of Condition.
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Schedule RC-M - Memoranda(Form Type - 031)

Dollar amounts in thousands
1. Extensions of credit by the reporting bank to its executive officers, directors, principal shareholders, and their related
interests as of the report date:
a. Aggregate amount of all extensions of credit to all executive officers, directors, principal shareholders, and their
FRIALEA INEETESES..... oottt et et e e s bbb s eba e b e s e e b s e e e are s e bssba et e b e et e atenn
b. Number of executive officers, directors, and principal shareholders to 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 RCFD6165 3|1b.
$500,000 or 5 percent of total capital as defined for this purpose in agency regulations..............c.c.occovvevinniiieins

RCFD6164 7,728 1.a.

2. Intangible assets: ) 2.
8. MOTEGBOE SEIVICING @SSELS.....ouurueeeerceeerreesrieeeeresasets s sesssasesiasasessesersesses s sasssessese esetsessetes e enasesessassseessstemseress RCFD3164 15,743 2.a.
1. Estimated fair value of mortgage ServiCing @SSELS................cccooveeeverivieeeievirerireieseseeesees e tecoresiesessosarasasenes RCFDAS590 15,743| 2.a.1.
B. GOOMWIll......eovvvveeieerieeeaeeaesesesssasseesces b ses et e s ss s s ke a4 4L ees s ekt RCFD3163 458,000| 2.b.
C. All ONET INLANGIBIE BSSELS.......c.euivieeiiceececiesseriercees ettt ee st esse st sseteesses s et s ss st ebeeb st ent e seeassstasasars et as RCFDJF76 1,625| 2.c.
d. Total (sum of items 2.a, 2.b, and 2.c} (must equal Schedule RC, teM 10)........cccoovurrrireerernrrmiricemraseesieeesssenaens RCFD2143 475,368 2.d.
3. Other real estate owned: 3.
a. Construction, land development, and other 1and in dOMESHC OffICES...........ccoeurmrerererirerecntirseeirenrens e vesasenens RCON5508 0} 3.a.
b. FArmIand in dOMESHC OffICES........vevverieiiieeeiseirrteieiet e sest et are et es bbb bt sas et eeses s sesse bt ste b easieanasasaren RCON5509 0f 3.b.
c. 1-4 family residential properties in domestic offices... RCONS5510 1,994| 3.c.

d. Multifamily (5 or more) residential properties in domestic offices........ RCONS511 0| 3.4.
e. Nonfarm nonresidential properties in domMESHC OfICES............ocoveeieereeeieiereeeicerisee ettt e essennesens RCONS5512 0| 3e.
£ I FOT@IGN OFICES......ceoeoeereeeecrncacrsccs et aacse e s s s es e sen s oot e e st RCFN5513 0f 3.f.
g. Total (sum of items 3.a through 3.g) (must equal Schedule RC, M 7)........c.cccrierremiererrrsesesireis e serersessssennns RCFD2150 1,994} 3.9
4. Cost of equity securities with readily determinable fair values not held for trading (the fair value of which is reported
i1 SCNEAUIE RC, HEM 2.6) ... oceceieee oo ceveeeeosesossessasiss e eeeeoeseeeeemee oo ss e e s s RCFDIAZS NR| 4.
5. Other borrowed money: S.
a. Federal Home Loan Bank advances: 5.a.
1. Advances with a remaining maturity or next repricing date of:! 5.a1.
a. One year or less RCFDF055 1,000,000| 5.a.1.a.
b. Over one year throUGh thrE€ YEATS. ..........c.ci.eeieieuierterriereseees et eesee e seeseesesessesesecsesssessssseseseasesassensnes RCFDF056 0f5.2.1.b.
€. Over three years through fIVE YEAIS........cccouiiuiiiireriieereerceeseeeeieseeessesee e sesesetstaesecsassosnessassesssasssnnnns RCFDF057 0|5.a.1.c
0. OVET fIVE YEAS......cevvveicetiiaeiiatiese it eesteseseess s s s st esessmassessae s et aeas s b eesss e s easeaesee b secor e nraess s esonaabassren RCFDF058 0 5.a.1.d.
2. Advances with a remaining maturity of one year or less (included in item 5.a.(1)(a) above)>...................... RCFD2651 0f5.a.2
3. Structured advances (included in items 5.2.(1){@) - (d) 8DOVE).........o.erverrsiverieieseiesrerreeseseseesnssesesessesnannns RCFDF059 0|5.a3.
b. Other borrowings: S.b.
1. Other borrowings with a remaining maturity or next repricing date of:3 5.b.1.
8. ONE YEAM OF [@SS......covurerieeisieeessisesssesiaesseseatsssetesaesssessesssteses s st bssarssesebeesssanseasesebsesssseassss s ss s sanbans RCFDF060 870,682| s.b.i.a.
b. Over one year throuUgh thrE@ YEAIS..............ocieerierierivrieeiierscareseeessesssesessesesessesesesesessssesessesesesssvansassens RCFDF061 0] 5.0.1.b,
c. Over three years through five years.... RCFDF062 0f s.0.1.c.
d. OVEr fIVE YEAIS.......coesrrveeeeesieerersensecesrensresessesse s reas RCFDF063 0} 5.b.1.d.
2. Other borrowings with a remaining maturity of one year or less (included in item 5.b.(1)(a) above)*.......... RCFDBS71 348,810 s5.b.2.
c. Total (sum of items 5.a.(1)(a)-(d) and items 5.b.(1)(a)-(d)) (musi equal Schedute RC, item 16)......c.cccccrurnnnnnn. RCFD3190 1,870,682|5.c.
6. Does the reporting bank sell private label or third party mutual funds and anAUItIES?..........cccccoueucvrirerrenureinnisrennons RCFDBS569 Yes| 6.
7. Assets under the reporting bank's management in proprietary mutual funds and annuities............ooceeevreeeeeennnneenn. RCFDB570 36,765,744 7.
8. Internet Web site addresses and physical office trade names: o 1 8.

a. Uniform Resource Locator (URL) of the reporting institution's primary Internet Web site (home page), if any TEXT4087 Click here for value| 8.2

1. Item 4 is to be completed only by insured state banks that have been approved by the FDIC to hold grandf: equity ir its. See inslructions for this item and the Glossary entry for
“Securities Activities" for further detai! on accounting for investments in equity securities.

1. Report fixed-rate advances by remaining maturity and floating-rate advances by next repricing date.

2. Report both fixed- and floating-rate advances by remaining maturity. Exclude floating-rate advances with a next repricing date of one year or less that have a remaining maturity of over one
year.

3. Report fixed-rate other borrowings by remaining maturity and floating-rate other borrowings by next repricing date.

4, Report both fixed- and floating-rate other borrowings by remaining maturily. Exclude floating rate other borrowings with a next repricing date of cne year or less that have a remaining maturity

of over one year.
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Dollar amounts in thousands
b. URLSs of all other public-facing Internet Web sites that the reporting institution uses to accept or solicit deposits
from the public, if any (Example: www.examplebank‘biz):1 8b.
1. URL 1... TEO1INS28 Click here for value| 8.b.1.
2. TEO2N528 NR|8b.2.
3. TEO3N528 NR]8.b.3.
4. TE04NS528 NR| 8b.4.
5. TEOS5N528 NR| 8.b.5.
6. TEOBN528 NR| 8.b.6.
7. TEO7N528 NR|8.b.7.
8. TEO8NS528 NR]|8.b.8.
9. TEO9NS28 NR| 8.b.9.
10, URL 1000ttt sttt as s es ettt sas s s TE10NS28 NR| 8.b.10.
c. Trade names other than the reporting institution's legal title used to identify one or more of the institution's 8.
physical offices at which deposits are accepted or solicited from the public, if any:
1. THUE MBIME 1. TEOINS29 NR|8.c.1.
2. TEAOE NAME 2.....ooeoeveieneereersiers et s eesseeseseeseeoree st s esseessessa s e bt ea s a8 £o o2 ae e E b se sk b st catneiseseracenransone TEO2N529 NR|8.c.2.
3. Trade name 3.... TEO3NS29 NR|8.c3.
4. Trade name 4.... TEO04N529 NR|8.c4.
5. TRAUE NAME 5...vvirereciireesiteeseeeiea e aseas et et ens s s bbb st et ets o sa bt sttt s s emn st an e TEOSN529 NR|8.c5.
8. TEAU@ NAME B....o.oeeoeieeceenieeieeeeees st ebe et ee s e e bee s st st bbb s bbbt ettt es TEO6N529 NR|8.c6.
Item 9 is to be completed annually in the December report only. !
9. Do any of the bank's Internet Web sites have transactional capability, i.., allow the bank's customers to execute RCFD4088 Yes|9.
transactions on their accounts through the Web site?..
10. Secured liabilities: 10.
e . e .| Reonrose 0| 0.
b. Amount of "Other borrowings" that are secured (included in Schedule RC-M, items 5.b.(1)}(@) - (d)).................. RCFDF065 0f 10.b.
S S0COUMT e e s oo 29" || Reonesss Yes| 11
Purchase of SeoUHBR e e e oo | Roowedss Yes| 12
13. Assets covered by loss-sharing agreements with the FDIC: 13.
a. Loans and leases (included in Schedule RC, items 4.a and 4.b): 13a.
1. Loans secured by real estate in domestic offices: 13.a.1.
a. Construction, land development, and other land loans: 1\3.,3.1.a.
1. 1-4 family residential CONSIUCHON I0ANS...........ccveviiieeeieeriei ettt ben e s ses RCONK169 0] 13at1at.
2. Other construction loans and all land development and other 1and 10aNns...........c.ccoevcciiecriinnnnen RCONK170 0f 13a1a2.
b. SeCUred DY FAIMIANG. .......covimiiiieeniieieteitict ettt ses e eese e e sttt b e e as st n b scsem bt bannaersens RCONK171 0} 13.a.1b.
c. Secured by 1-4 family residential properties: 13atc
;% F{czgli\t/ing. open-end IoarTs secured b)-l 1-4 family residential properties and extended under lines RCONK172 ol 13211,
2. Closed-end loans secured by 1-4 family residential properties: 13a.tc2
3. SECUred DY firSt BNS.......covoiuiiiereiciiteri et sttt RCONK173 0] 13a1c2a
b. SECUFED DY JUNIOT HBNS......cvcvereiiuieiaiirieie i ses e e tsas st se e see et s se s nenaeaes RCONK174 0| 13a1c2b
d. Secured by multifamily (5 or more) residential properties...........occorrereeiiiesisis e RCONK175 0| 13a.1.d.
e. Secured by nonfarm nonresidential properties: ) 13.a.te.
1. Loans secured by owner-occupied nonfarm nonresidential properties..............cccooveeiiicreenninee RCONK176 0] 13atel.
2. Loans secured by other nonfarm nonresidential properties.............cccoovverniincooniininnniennene RCONK177 0| 132162
2. Not applicable 13.a.2.
3. Not applicable 13.a.3.
4. Not applicable 13.a.4.
5. All Other 108NS ANG Al IBASES.........vveerriecerinieceiete st sssses e e s see e e sse s ast s bt st sscsesseniosoerecsnsetsasesnnsen RCFDK183 0} 13.a5.
1. Report only highest level URLs (for example, report www.examplebank.biz, but do not also report www.examplebank.biz/checking). Report each top level domain name used (for example,

report both www.examplebank.biz and www.examplebank.net).
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b. Other real estate owned (included in Schedule RC, item 7): 13.b.
1. Construction, land development, and other land in dOMeStic OffiCES................cco.evveriireieeniernee e RCONK187 0] 13b.1.
2. Farmland in domMESHC OffICES...........c.c.iiiieriiee sttt ettt ee st ama st r st sasesees st enebsesereseseen RCONK188 0] 13b.2.
3. 1-4 family residential properties in domMESHE OffICES............ccovieriniririrenre et sees e rceeserenes RCONK189 0] 13.b.3.
4. Multifamily (5 or more) residential properties in domestic OffiCES. ... .o vrrrmriueirrieresiieeressrnieeeresressernenes RCONK190 0] 13.b4.
5. Nonfarm nonresidential properties in domestic offices RCONK191 0] 13.b5.
6. In foreign offices . RCFNK260 0] 13.b.6.
7. Portion of covered other real estate owned included in items 13.b.(1) through (6) above that is protected RCFDK192 ol 1307,
by FDIC 10SS-Sharing @greé@MENTS. ..........c.oocceireiiiirirneeeniersestiuisise s st s srraene s e sesesses s st sassaaseas et enaesaentenns
c. Debt securities (included in Schedule RC, items 2.8 @Nd 2.b)......c.occueriririeeiniiiiiiiseieeensiee e eeeeneienes RCFDJ461 0| 13.c.
d. Other assets (exclude FDIC loss-sharing indemnification @SSELS).........c.ererrerrrmriureereersemseserasesiossrsesssssesessereen RCFDJ462 0] 13.d.
ftems 14.a and 14.b are to be completed Hy in the Di ber report only. 14
14. Captive insurance and reinsurance subsidiaries: ’
a. Total assets Of CAPHVE INSUIANCE SUDSIBIAHESZ............o... . vvevemsereesresveremseseseessesseseesessmesessesses e sssessessoemsensssnn RCFDK193 0| 14.a.
b. Total aSSEts Of CAPLIVE FEINSUIANCE SUBSIBIAMESZ.............reeveveereeeeresereseeeeessseoeesoeressessseesesesesseesesssseeeeesessesesessere RCFDK194 0] 14.b.
Item 15 is to be compleied by institutions that are required or have elected to be treated as a Qualified Thrift Lender. 15
15. Qualified Thrift Lender (QTL) test: )
a. Does the institution use the Home Owners' Loan Act (HOLA) QTL test or the Internal Revenue Service Domestic
Building and Loan Association (IRS DBLA) test to determine its QTL compliance? (for the HOLA QTL test, enter RCONL133 NR| 15.a.
1; for the IRS DBLA test, enter 2)...
b. Has the institution been in compliance with the HOLA QTL test as of each month end during the quarter or the RCONL135 NR| 150
IRS DBLA test for its most recent taxable year, as applicable?.............ccocooiriiiiiiiininie s -
Item 16.a and, if appropriale, items 16.b.(1) through 16.b.(3) are to be compl iy in the D ber report only. 1
16. International remittance transfers offered to consumers:’ .
a. E;llmated number of international remittance transfers provided by your institution during the calendar year RCONN523 292146| 16.a.
ending On the rePOrt ate.... ... i e et
Items 16.5.(1) through 16.b.(3) are to be completed by institutions that reported 501 or more int / fers in
item 16.a in either or both of the current report or the most recent prior report in which item 16.a was required to be completed. 16.b.
b. Estimated dollar value of remittance transfers provided by your institution and usage of regulatory exceptions -
during the calendar year ending on the report date:
1. Estimated dollar value of international remittance tranSTErs............ccoveeviueiiveeerereeeeeseseeiesse s neenarenes RCONNS524 6,530,511 16.b.1.
2. Estimated number of international remittance transfers for which your institution applied the permanent RCONMMO7 ol 1602,
exchange rate exception...
3. Estimated number of international remittance transfers for which your institution applied the permanent RCONMQS2 ol 16.6.3.
covered third-party fee eXCePON.........ccocivieei it
17. U.S. Small Business Administration Paycheck Protection Program (PPP) loans and the Federal Reserve PPP 17
Liquidity Facitity (PPPLF):> :
a. Number of PPP loans outstanding... RCONLG26 1056( 17.a.
b. OUtStanNding DAIANCE OFf PPP I0GNS..........co..o.coveeveteiesierersess s eess s sesssssesssesesssssessesse st esses st essessssssassssssenssessssens RCONLG27 262,376 17b.
c. Outstanding balance of PPP [0ans pledged t0 the PPPLF ...t nessees st sessasesenene RCONLG28 0| 17.c
d. Outstanding balance of borrowings from Federal Reserve Banks under the PPPLF with a remaining maturity T 174
of: o
1. ONE YBAT OF IBSS........ourverveereeieraeeeeseesssersossassss s ossssessebaasassssaeessesesaeaseboceee s sanssaas et e sas srassrnsras et e s seebecssesseseees RCONLLS9 0| 17.d.1.
2. MIOTE thAN ONE YEAT.........ooucveeeieeoeevesivecses s esesseseaesesssossssees s eseea st s 4 2o e s bassens s s s s es b sens s s sentebassesrasnn RCONLLE0 0f17.d.2.
e. Quarterly average amount of PPP loans pledged to the PPPLF and excluded from "Total assets for the leverage RCONLLS? ol 17e
ratio” reported in Schedule RC-R, Part |, item 30... e
18. Money Market Mutual Fund Liquidity Facility '(MMLF): 18.
a. Outstanding balance of assets purchased under the MMLF ............ccovccciiiininireirncie e siesanes RCONLL61 0f 18.a.
b. Quarterly average amount of assets purchased under the MMLF and excluded from "Total assets for the RCONLLS8 ol 18
leverage ratio” reported in Schedule RC-R, Part |, item 30.............cooviiiininiicene e -

(TEO1N528) https://www.hsbcdirect.com/

2. Report total assets before eliminating intercompany i b 1 the cor d insurance or reinsurance subsidiary and other offices or consotidated subsidiaries of the reporting
bank.
1. Report information about international electronic transfers of funds offered to consumers in the United States that: (a) are "remitiance transfers" as defined by subpart B of Regulation E {12

CFR § 1005.30(e)), or (b) would qualify as "remittance transfers” under subpart B of Regulation E (12 CFR § 1005.30(e}) but are exciuded from that definition only because the provider is not
providing those transfers in the normal course of its business. See 12 CFR § 1005.30(f). For purposes of this item 186, such trans

3. Paycheck Protection Program (PPP) covered loans as defined in sections 7(a)(36) and 7(a)(37) of the Smali Business Act (15 U.S.C. 636(a)(36) and (37)). The PPP was established by Section
1102 of the 2020 Coronavirus Aid, Relief, and Economic Security Acl.
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Schedule RC-N - Past Due and Nonaccrual Loans Leases and Other Assets(Form Type

-031)

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

(Column B) Past due 90
days or more and still

{Column C) Nonaccrual

Dollar amounts in thousands accruing accruing
1. Loans secured by real estate:
a. Construction, land development, and other land loans in domestic
offices:
1. 1-4 family residential construction 108NS.............cccoevreueceecereerernnans RCONF172 0| RCONF174 0| RCONF176 0
ﬁ).aontrsner construction loans and all land development and other land RCONF173 3,003| RCONF175 ol RconrF177 0
b. Secured by farmland in domestic OffiCes........c.cvorveeureermerreereeeecinenenees RCON3493 0] RCON3494 0] RCON3495 0
c. Secured by 1-4 family residential properties in domestic offices:
1. RequV|ng, open-end loans se'cured by 1-§ family residential RCONS5398 1,650] RCON5399 o] Rconsa00 42,827
properties and extended under lines of credit............ccocovviiiiinennnns
2. Closed-end loans secured by 1-4 family residential properties:
a. Secured by first liens RCONC236 156,151] RCONC237 0] RCONC229 928,669
b. Secured by JUNIOr HENS...........c.corvrreeeereeeeseeececessestemaesesersesenes RCONC238 651| RCONC239 0§ RCONC230 8,568
g.mscit;ured by multifamily (5 or more) residential properties in domestic RCON3499 o] Rconasoo ol Rconasot 0
e. Secured by nonfarm nonresidential properties in domestic offices:
1. Loan:s secured by owner-occupied nonfarm nonresidential RCONF178 2,396| RCONF180 o| RconF182 25,920
PrOPEILIES. ...t
2. Loans secured by other nonfarm nonresidential properties........... RCONF179 47,915 RCONF181 0[ RCONF183 114,937
£ AN Or@IGN OFfICES.......ovveviieivieeiseiiere e ettt enieene RCFNB572 0| RCFNB573 0 RCFNB574 0
2. Loans to depository institutions and acceptances of other banks:
a.To U.S. banks and other U.S. depository institutions............c.cccccceeeenes RCFD5377 RCFD5378 0| RCFD5379 0
b. TO fOr@ign DaNKS.......ccccouerimieiiiiiiiieiiriinic st RCFD5380 RCFD5381 0| RCFD5382 0
3. Loans to finance agricultural production and other loans to farmers............ RCFD1594 0| RCFD1597 0| RCFD1583 39
4. Commercial and industrial loans:
a.To U.S. addressees (domicile)..... e nraen RCFD1251 141,654| RCFD1252 721] RCFD1253 140,209
b. To non-U.S. addressees (domicile).... RCFD1254 1,814| RCFD1255 0| RCFD1256 25,682
5. Loans to individuals for household, family, and other personal expenditures:
@, CrEAIL CAITS.......c.oveeveeseceeeceeceseeetesees e s e bbb rae b sbaeessensioe RCFDB575 4,429| RCFDB576 9,143{ RCFDB577
b. AULOMODIIE 108NS........corerivenicricerereaecenaecaocas s ereessseesaannseeon RCFDK213 0| RCFDK214 0| RCFDK215
c. Other (includes revolving credit plans other than credit cards and other RCFDK216 5,390| RCFDK217 3,830| RCFDK218 13
CONSUMET O8NS )...oeeiiiriiiiieiiiecrrieeinrec i cses st ses e saeesae s sbe s vaaeanenaen
6. Loans to foreign governments and official institutions.................covveenns RCFD5389 0| RCFD5390 0} RCFD5391 0
7. AL ONET I0BNS........coovreceveesseresversss i ess e sesssessessessessessss s sssss e e besbesevecen RCFD5459 1,223| RCFD5460 585| RCFD5461 80,264
8. Lease financing receivables: ' 1 o
a. Leasgs to individuals for household, family, and other personal RCFDF166 o| RCFOF167 ol RcFOF168 0
EXPENAIIUIES ...ttt ittt creere e e ees e
B, All ONET IRASES.......eceeeeiieiiiracie sttt RCFDF169 0| RCFDF170 0| RCFDF171 0
9. Total loans and leases (sum of items 1 through 8.b)............cc.eeverveerenrinenee RCFD1406 366,276| RCFD1407 14,279} RCFD1403 1,367,128
10. Debt securities and other assets (exclude other real estate owned and RCFD3505 o| RcFD3506 o| RCFD3507 0
other repossesSed @SSELS)...........occouriiiiriiiiicci e e
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 RCFDK036 36,496 RCFDK037 0| RCFDKO038 113,724
covered by loss-sharing agreements with the FDIC:..............ccceoiiiiiinnnns
a. Guaranteed portion of loans and leases included in item 11 above,
excluding rebooked "GNMA 10ans".............cccoiiimiieiiiiiin e RCFDK039 2,202| RCFDK040 0| RCFDKo41 113,600
b. Rebooked "GNMA loans” that have been repurchased or are eligible
for repurchase included in item 11 above...........ccccoei v RCFDK042 34,226| RCFDK043 0] RCFDKo44 0
12. Loans and leases reported in items 1 through 8 above that are covered by
loss-sharing agreements with the FDIC:
a. Loans secured by real estate in domestic offices:
1. Construction, land development, and other land loans:
a. 1-4 family residential construction 10ans.............ccoeeveriruenenn RCONK045 0| RCONKO046 0| RCONKO047 0

11.b.

12

12a.
12a1.
12ata



HSBC BANK USA, NATIONAL ASSOCIATION
RSSD-ID 413208

FFIEC 031
Report Date 12/31/2021

Last Updated on 2/3/2022 48
(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
b. Other construction loans and all land development and other RCONKO048 0| RcoNKo49 o| Rconkos0 0/ 12310
1N 0ANS... .o
2. Secured by farmland..................oveeeeviiererinieeesse s esenen RCONKO051 0] RCONK052 0| RCONKO053 0] 1222
3. Secured by 1-4 family residential properties: 12a3
a. Revqlvmg. open-end loans segured by 1-4. family residential RCONKO54 0] RCONKO055 ol Rconkose 0 12232
properties and extended under lines of credit............................
b. Closed-end loans secured by 1-4 family residential properties: 12a3b
1. Secured by first KeNS............ccocvecveeeveeeeeeereveeerseeeeeennns RCONKO057 0| RCONKO058 0| RCONK059 0|
2. Secured by JUNIOT HIBRS.............coevrveeererceeceesseseieerenenes RCONKO060 0| RCONK0#61 0( RCONKO062 0 2o
4, Secured by multifamily (5 or more) residential properties............. RCONKO063 0| RCONKO064 0| RCONKO065 0| 12a4.
5. Secured by nonfarm nonresidential properties: 12a5
a. Loan§ secured by owner-occupied nonfarm nonresidential RCONKO66 0| RCONKOS7 ol Rconkass 0
PrOPEILIES.....comcviiniirienis et et eree e
b. Loans secured by other nonfarm nonresidential properties..... RCONKO069 0| RCONK070 0| RCONKO71 0| 12a5b
b. Not applicable 12.b.
c. Not applicable 12.c
d. Not applicable 12.d.
€. All other 10ans and all IBASES..............ccceveuereerrieeieesrienesesereeerersneseeeees RCFDK087 0| RCFDK088 0( RCFDKO089 0f 12e.
f. Portion of‘covered loans and leases mclu@ed initems 12.a through 12.e RCFDK102 ol RcFoK103 o| rerFoK104 ol 124
above that is protected by FDIC loss-sharing agreements.......................
1. Loans restructured in troubled debt restructurings included in Schedule
RC-N, items 1 through 7, above (and not reported in Schedule RC-C, Part 1, M.1
Memorandum item 1):
a. Construction, land development, and other land loans in domestic Mia
offices: 1.2,
1. 1-4 family residential construction 10ans..............ccccvevereeeeerererenenns RCONK105 0| RCONK106 0| RCONK107 0| Miat.
i;aonu;er construction loans and all land development and other land RCONK108 ol Rconk109 ol Rconk110 o| miaz
b. Loans secured by 1-4 family residential properties in domestic offices.. | RCONF661 61,110 RCONF662 0| RCONF663 92,682| M.1b.
g.fﬁsczcsured by multifamily (5 or more) residential properties in domestic RCONK111 0| RCONK112 ol Rconk113 ol Mic
d. Secured by nonfarm nonresidential properties in domestic offices: ) ) ) - Mid
1. Loan§ secured by owner-occupied nonfarm nonresidential RCONK114 0| RCONK115 ol Rconk116 11,557 miat.
properties.... e
2. Loans secured by other nonfarm nonresidential properties........... RCONK117 0| RCONK118 0 RCONK119 0 Mid2
e. Commercial and industrial loans: M.1e.
1. To U.S. addressees (dOMICHE)............c.ouvvererrireeeeesrrecreerereeeereens RCFDK120 0| RCFDK121 0| RCFDK122 63,227 | Miet.
2.To non-U.S. addressees (dOMICile)..............ccccoveemeeerrereereereerrenansss RCFDK123 0| RCFDK124 0 RCFDK125 0| M1e2
f. All other loans (mcluc?e loans to individuals for household, family, and RCFDK126 302| RCFDK127 433 RCFOK128 51,041 M1t
other personal eXpendifures)..........cocvveeieiernrioeienineeie i sesaeenenes
Itemize loan categories included in Memorandum item 1.f, above that exceed
10 percent of total loans restructured in troubled debt restructurings that are past
due 30 days or more or in nonaccrual status (sum of Memorandum items 1.a RCONK130 0| RCONK131 0f RCONK132 0| maf1.
through 1.1, columns A through C):
1. Loans secured by farmland in domestic offices............ccccoeeeiinnn
2. Not applicabte M1
?a.rt:]):rnss to finance agricultural production and other loans to RCFDK138 o| reFDK139 0| RCFDK140 ol mima
4. Loans to individuals for household, family, and other personal Mife
expenditures: .
8. CreAIt CANGS......ooovvereeeereieeescteca e iesseres e beras s enesasaesessenseen RCFDK274 0| RCFDK275 0( RCFDK276 0 Mifta
. AULOMODII 10BN ......oveoeeeoeier s rens RCFDK277 T 0| RUFLK278 0| RCrUK2/Y 0| mitdn
c. Other (includes revolving credit plans other than credit cards RCFOK280 0! RCFDK281 ol RcFDK282 o mize
and other CONSUMEr l08NS)...........c.ccoiiririiriienientiernnreireee s
g. Total loans restructured in troubled debt restructurings included in
Schedute RC-N, items 1 through 7, above and not reported in Schedule
RC-C, Part |, Memorandum item 1 (sum of items Memorandum item 1.a.(1) RCFDHK26 61,412 RCFDHK27 433| RCFDHK28 219,407| M1
through Memorandum item 1.f)‘

1.

Exclude amounts reported in Memorandum items 1.£.(1) through 1.1.(4) when calculating the total in Memorandum item 1.g.
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(Cotumn 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
2. Loans to finance commercial real estate, construction, and land development
activities {(not secured by real estate) included in Schedule RC-N, items 4 and | RCFD6558 0| RCFD6559 0| RCFD6560 o|m2.
T, BDOVE. ...t ettt et
3. Loans secured by real estate to non-U.S. addressees (domicile) (included
in Schedule RC-N, item 1, @DOVE)......cccouermeiiiiicciciineieiee e s evene e RCFD1248 0] RCFD1249 0| RCFD1250 ojm3.
4. Not applicable M4,
g. La%e:)r;zfnd leases held for sale (included in Schedule RC-N, items 1 through RCFDC240 ol RcFDC241 ol RcFDC226 151| ms.
{Column A) Past due 30 through|(Column B) Past due 90 days or
Dollar amounts in thousands 89 days more
6. Derivative contracts: Fair value of amounts carried as assets...........occoeevivciinniinenieeccnieeenes RCFD3529 0| RCFD3530 0| ms.
Dollar amounts in thousands
Memora‘r?dum items 7, 8, 9.a, and 9.b are n? be complefetj'l semiannually in the June and December reports only. RCFDC410 89,000| M.7.
7. Additions to nonaccrual assets during the previous six MOoNthS. ... -
8. Nonaccrual assets sold during the previous six months.... RCFDC411 14,000\ M.8.
(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
9. Purchased credit-impaired loans accounted for in accordance with FASB M
ASC 310-30 (former AICPA Stament of Position 03-3)2 ) -
@. OUtStanding DAIANCE. .........cccceririverreieeieinierreeriaeie e esae s s senaes e RCFDL183 NR| RCFDL184 NR| RCFDL185 NR|M9a.
b. Amount included in Schedule RC-N, items 1 through 7, above............. RCFDL186 NR| RCFDL187 NR| RCFDL188 NR| M9b.

2.

Memorandum items 9.a and 9.b should be completed only by institutions that have not yet adopted ASU 2016-13.
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Schedule RC-O - Other Data for Deposit Insurance and FICO Assessments(Form Type
-031)

All FDIC-insured depository institutions must complete items 1 through 9, 10, and 11, Memorandum item 1, and, if applicable, item 9.a, Memorandum items 2, 3, and 6
through 18 each quarter. Unless otherwise indicated, complete items 1 through 11 and Memorandum items 1 through 3 on an “unconsolidated single FDIC certificate number
basis” (see instructions) and complete Memorandum items 6 through 18 on a fully consolidated basis.

Dollar amounts in thousands

1. Total deposit liabilities before exclusions (gross) as defined in Section 3(I) of the Federal Deposit Insurance Act and
FDIC T@QUIAtIONS. ......oveririietieiic ittt b bbbt st sae st e s e e bt a e s h e e bbb e e bt eaesmt st s e s b e aean s ebe b b an b e s nan et e ere e RCFDF236 157,508,719 1.
2. Tota} allowable exclusions, including interest accrued and unpaid on allowable exclusions (including foreign RCFDF237 4,826,826/ 2.
Lo =T o T o131 £ O TS O P OO T O PO PPUURIIPORRRRN
3. Total foreign deposits, including interest accrued and unpaid thereon (included in item 2 aboVe).........c....ccevecercunnene RCFNF234 4,826,826 3.
4. Average consolidated tota) assets for the CalNOAT QUAME.................cccovverwureereorsrisensossessersersessosssssssssssssansssessssssnss RCFDK652 193,073,643 4.
a. Averaging method used (for daily averaging, enter 1; for weekly averaging, enter 2).........ccccoeeeeerrcrircecievernenae RCFDK653 1|42
5. Average tangible equity for the calendar QUAIET oot ee oo e et s et et ee s e seeeesseees s ss oo RCFDK654 20,838,847( s.
6. Holdings of long-term unsecured debt issued by other FDIC-insured depository institutions..............c.cc.ccoevevevreenens RCFDK655 0| 6.
7. Unsecured "Other borrowings” with a remaining maturity of (sum of items 7.a through 7.d must be less than or equal 7
to Schedule RC-M, items 5.b.(1)(a)-(d) minus item 10.b): '
. ONE YEAT OF [ESS.......0eueveueseieeuetiteacsiteteresrte st ot sssns s esesesesssbsses s seaesssessse s et eke s bt s aases s s b aseses et s sra s ettt b saerasasbansaben RCFDG465 348,810| 7.a.
D. OVEr ONE YEAT tNIOUGN thIEE YEAIS..........veoevvvenreroeeisrereeeeraenssssessssssssesssesssssssessssssses s essssbsesass st st sessresres RCFDG466 4,923{ 7.b.
C. Over three Years through fIVE YEAIS.........c...cocviiiieiiveeieite e es e tnseeseseesesese s as st s sssses s sesessssrassanebsensacanssens RCFDG467 0j7c
d. Over five years RCFDG468 516,949 7.d.
8. Subordinated notes and debentures with a remaining maturity of (sum of items 8.a through 8.d must equal Schedule 8
RC, item 19): X
a. One year or less... RCFDG469 0 8.a.
b. OVer ONE YEar thrOUGN thrE@ YEAIS..........c.eeveririiieieieteseeetesscsesesesesssaesebecebases st s assessesssssessesaessenssessesassasseantensensse RCFDG470 0| 8b.
C. Over three Years throUGh fIVE YBATS...........eceiuruiiiitiieseieseteces st er st eestee s st ne s s e e bes s e srae s ebeaseieie RCFDG471 0| 8.c.
. OVEF fIVE YBATS........voeoeecveieieaevaesse et s s sesse s e raessessesa e soe s ss s s 2t sa s e Ss s o2 e maesss s e st o5t smse e eat et et cscene s sree RCFDG472 1,644,999| 8.d.
9. Brokered reciprocal deposits (included in Schedule RC-E, Part I, Memorandum item 1.b).........cccoeoviirveniinin RCONG803 0| 9.
item 9.a is to be ompleted on a fully : bas:f by all institutions that own another insured depository institution. RCONL190 NR| 0.
a. Fully consolidated brokered reciprocal deposits..............oviviieiiiiiiiiiiii e
10. Banker's bank certification: Does the reporting institution meet both the statutory definition of a banker's bank and
the business conduct test set forth in FDIC regulations? If the answer to item 10 is "YES," complete items 10.a and RCFDK656 No| 10.
B0, e bbb e b b e bt et e AL bR b n s R b b e b sa et s s s s e
If the answer to item 10 is ~Y.ES," complete items 10.a and 10.b. RCFOKE57 NR! 10..
a. Banker's bank deduction...............ccoveriiniiiniinnnn, O OO0 OO OO
b. Banker's bank d@duUCHON M. ............cocoeoiiieriiisiieiiet ettt et et e reseas et eses e cass st et ebesesssaesesebeanen RCFDK658 NR| 10.b.
11. Custodial bank certification: Does the reporting institution meet the definition of a custodial bank set forth in FDIC RCFDK659 Yes| 11
regulations? If the answer to item 11 is "YES,” complete items 11.2an0 11.b.....ocoeiriiiviniiccvvvvciervievecine .
if the answ?rlo item 11is YI?S, complete items 11.a and 11.b. RCFDK660 90,811,075| 11.a.
2. Custodial BanK dEAUCHION..........ccceiieiireit ittt ettt et saa bt e et s s s e st s et ene s seeeae e esetsesnenen s aasaananssnasnes
b. Custodial bank dedUCHON NMIL.............cccoeiriiriiiieriinteeer e sebe st eses e sess b ees e seset bbbt ssaescsasessssasanines RCFDK661 4,479,028 11.b.
1. Total deposit liabilities of the bank (including related interest accrued and unpaid) less atlowable exclusions (including
related interest accrued and unpaid) (sum of Memorandum items 1.a.(1), 1.b.(1), 1.c.(1), and 1.d.(1) must equal M.1.
Schedule RC-O, item 1 less item 2):
a. Deposit accounts {(excluding retirement accounts) of $250,000 or less:' M.1a.
1. Amount of deposit accounts (excluding retirement accounts) of $250,000 or less... RCONF049 44,138,386( M.1.a.1.
2. Number of deposit accounts (excluding retirement accounts) of $250,000 or (ess......... RCONF050 1154272 M.1.2.2.
b. Deposit accounts (excluding retirement accounts) of more than $250,000: M.1.b.
1. Amount of deposit accounts (excluding retirement accounts) of more than $250,000............c.ccooccvvnvimnncnen RCONF051 108,543,507 M.1.b.1.
2. Number of deposit accounts (excluding retirement accounts) of more than $250,000..........cc.ccocveeereereeennes RCONF052 38677| M.1b.2.
c. Retirement deposit accounts of $250,000 or less:’! ) e MU LE,
1. Amount of retirement deposit accounts of $250,000 OF IESS.........c.eveereveceuiueinierereecrerseeesareeraseereseessesesenes RCONF045 0| M.
2. Number of retirement deposit accounts of $250,000 OF IESS........ccceevriiriiimiriirinieiereree et snreeans RCONF046 0 mic2
d. Retirement deposit accounts of more than $250‘000:1 : R M.1.d.
1. See instructions for averaging methods. For deposit insurance assessment purposes, tangible equity is defined as Tier 1 capital as set forth in the banking agencies’ regulatory capital standards

and reported in Schedule RC-R, Part |, item 26, except as described in the instructions.
1. The dollar amounts used as the basis for reporting in Memorandum items 1.a through 1.d reflect the deposit insurance limits in effect on the report date.
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Dollar amounts in thousands
1. Amount of retirement deposit accounts of more than $250,000............ccccoururiirueirerreerireerserssessesee e esseens RCONF047 0 M.1.d.1.
2. Number of retirement deposit accounts of more than $250,000..........ccccvevieriirerireiemuerisseeeiseressesereesesns RCONF048 0| M.1.d.2.
Memorandum item 2 is to be completed by banks with $1 billion or more in total assets.
2. Estimated amount of uninsured deposits in domestic offices of the bank and in insured branches in Puerto Rico and RCONS597 98,624,074 M.2.
U.S. territories and possessions, including related interest accrued and unpaid (see irlstruction's.)3 .............................
3. Has the reporting institution 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 title and FDIC Certificate Number of the parent bank M.3.
or parent savings association:
8. L@GAI HHE.....oveveecveeeeeect et ettt ce e sa e s s caes s ee e aesee s s ees s s s e e sb SRR SR e e ase s keate e s ean e nan TEXTA545 NR|M3.a.
. FDIC CErtifiCAte NUMDEN. ......cveciereiteierrerteeesse e sseassssseneesssesseasssassessssesses s esssesassesssst s seessssssssessesessssosssosssns RCONAS45 0| M.3..
4. Dually payable deposits in the reporting institution’s foreign branChes.........c..eccieriirrirecnrenenensesereeseaeeseeaeies RCFNGW43 0| M.4.
Memorandum items 5 through 12 are to be completed by *large institutions® and "highly complex institutions” as defined in FDIC regulations.
5. Applicable portion of the CECL transitional amount or modified CECL transitional amount that has been added to RCFDMW53 ol ms.
retained earnings for regulatory capital purposes as of the current report date and is attributable to loans and leases
NEIA fOr INVESIMENT.....coiiiitiiiiii e e bbb st s e s sa e e ba b b e b et s se e beseessaenas bbb s ebnsanents
6. Criticized and classified items: M.
B, SPCIAI MEMALION. ..ottt ettt etee st tese e ses st e s s st ses s saes bt aae bt s b e b be e snsaea s s e e s s e st eb e ee s RCFDK663 CONF|Ms6.a.
D, SUBSTANAAIG. .......eveveeececeeeeceeeeeeee et et ee st eaas s s b e as s s e s s s s st essssseans e st b st s s ese s ansesesaeb e s era e s s saes s enaeras RCFDKE64 CONF| M6.b.
c. Doubtful....... RO OO PO OSSOSOV TO PN RCFDK665 CONF|Mé.c.
d. Loss. RCFDK666 CONF| M.6.d.
7. "Nontraditional 1-4 family residential mortgage loans" as defined for assessment purposes only in FDIC regulations: M7,
a. Nontraditional 1-4 family residential MOrtGAgE I0ANS...........c..c.vvevrerrieieirriesesseisesseesssesesassssserssesesssesesssseres RCFDN025 CONF|M.7.a.
b. Securitizations of nontraditional 1-4 family residential MOrtgage I0@NS.........cc.r.ururruiurrireressesrssseseessesseesesaons RCFDNG26 CONF|M.7.b.
8. "Higher-risk consumer loans" as defined for assessment purposes only in FDIC regulations: M8
A, HIGHEr-TISK CONSUMET I0BIMS.......eoceirreeiaiietiaeiessesessesessesereacesesse st cae st essesssases s chanssasesses e ot essrs e s seerecbsete s srese RCFDN027 CONF(Ma8.a.
b. Securitizations of hiGher-riSk CONSUME IOANS................c.ccu.eueveererireeesseseseresssaereosesessessesssassssssessessssss saesssessssnssns RCFDN028 CONF|M8.b.
9. "Higher-risk commercial and industrial loans and securities” as defined for assessment purposes only in FDIC M9
regulations: -
a. Higher-risk commercial and industrial (08NS aNG SECURLIES..............c.covivvrruriiieeersiiesie s sienseressseseseeecen RCFDN029 CONF|M.9.a.
b. Securitizations of higher-risk commercial and industrial 10ans and SECUMLIES................cccccovivireerienirnn e nens RCFDNO030 CONF(Mmab.
10. Commitments to fund construction, land development, and other land loans secured by real estate for the T M0
consolidated bank: o
a. Total UNfUNEA COMMIIMENES. ..........ouieiieiiiisieeieieei et ssseaense e ssses b s s et anasr s s ense s esas e s sasesesss et sssensaracen RCFDK676 549,100( M.10.a.
b. Portion of unfunded commitments guaranteed or insured by the U.S. government (including the FDIC)............ RCFDK677 0f M.10.b.
11. Amount of other real estate owned recoverable from the U.S. government under guarantee or insurance provisions
. N RCFDK669 0] M.11.
(excluding FDIC 10SS-Sharing agreEmMENLS).............ccciiuiiiiiniioeiiierieie s e et s oa e nsr s aa s b ne b annens
il;ﬂNgn:)rokered time deposits of more than $250,000 in domestic offices (included in Schedule RC-E, Memorandum RCONK678 4,013,593 M.12.
Memorandum item 13.a is to be pleted by “large institutions" and "highly complex institutions” as defined in FDIC regulations.
Memorandum items 13.b through 13.h are to be completed by "large institutions” only. M3
13. Portion of funded loans and securities in domestic and foreign offices guaranteed or insured by the U.S. government o
(including FDIC loss-sharing agreements):
a. Construction, land development, and other land loans secured by real @state.................ceceevnercerrrencreriercenns RCFDN177 0|M.13.a.
b. Loans secured by multifamily residential and nonfarm nonresidential properties................. RCFDN178 0| M.13.b.
¢. Closed-end loans secured by first liens on 1-4 family residential properties. ...............o.cc.oveveeeervresvensessensneenees RCFDN179 239,660| M.13.c.
d. Closed-end loans secured by junior liens on 1-4 family residential properties and revolving, open-end loans RCFDN180 0l Ma3d
secured by 1-4 family residential properties and extended under lines of credit..............c...oooviiiniicinininin, e
€. COMMETCial AN INAUSHHAI IOBNS.......cvuuiiveiereieeiee e tesesiseaeseeee b e s asecs s se s e esssssss s s ns et sneteastensesassesensmcns RCFDN181 0 Ma3e.
f. Credit card loans to individuals for household, family, and other personal expenditures.............ccocevcrerecrecrenne RCFDN182 0| M3
g. All other loans to individuals for household, family, and other personal expenditures.................co.ovvevrrerseerenenns RCFDN183 46,032| M.13.g.
h. Non-agency residential mortgage-backed SECUMHIES. ........cc.oviieieenreiceenci s s s coes s renes RCFDM963 Of M.13.h.
Memorandum items 1‘4 aer 1 5 are to be completed by "highly complex institutions” as defined in FDIC regulations. RCFDK673 CONF| M.14.
14. Amount of the inslitution's largest counterparty exposure..
RCFDK674 CONF| M.15.

15. Total amount of the institution’s 20 largest counterparty @XpoSUres............covviiiiiiciiiniiiin i

3. Uninsured deposils should be estimated based on the deposit insurance limits set forth in Memorandum items 1.a through 1.d.
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Memorandum item 16 is to be completed by “large institutions” and “highly plex institulions” as defined in FDIC latic
16. Portion of loans restructured in troubled debt restructurings that are in compliance with their modified terms and
are guaranteed or insured by the U.S. government (including the FDIC) (included in Schedule RC-C, part |, Memorandum

Memorandum item 17 is to be completed on a fully cc i d basis by those “large institutions” and “highly complex institutions” as
defined in FDIC regulations that own insured depository i ion.

17. Selected fully consolidated data for deposit insurance assessment purposes:
a. Total deposit liabilities before exclusions (gross) as defined in Section 3(1) of the Federal Deposit Insurance
ACt and FDIC reQUIALIONS........oviiiiiiiiiie ittt e e h et et et sae oo b n et ot e s saseseaneeeene
b. Total allowable exclusions, including interest accrued and unpaid on allowable exclusions (including foreign
BEPOSIES )ittt bbb bttt ek st es sk e ek se bR bR ab £t R e R s et e et eee et e e bb et e e saabenne

¢. Unsecured "Other borrowings" with a remaining maturity of one year or 1€SS............ccoccocveceeirnncciienisree e

d. Estimated amount of uninsured deposits in domestic offices of the institution and in insured branches in Puerto
Rico and U.S. territories and possessions, including related interest accrued and unpaid............cccoeeveeniririnneon

RCFDL189 104,419
RCFDL194 NR
RCFDL195 NR
RCFDL196 NR
RCONL197 NR

52

M.16.

M.17.a.

M.17.b.
M.17.c.

M.17.d.
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{Column | (Column | (Column | (Column | (Column | (Column | (Column | {Column [(Column )} (Column | (Column | (Column | (Column | {Column | {Column
A) B) c) D) E) F) H) Two-Year J) K) L) M) N) O) PDs
Two-Year | Two-Year | Two-Year | Two-Year | Two-Year | Two-Year | Two-Year | Two-Year (P ility| Two-Year | Two-Year | Two-Year | Two-Year | Two-Year | Were
P itity P y(P ity | P il ility [P ility [P ility [P ility| of Default |P ility il ili ility | P bility| Derived
of Default | of Defauit | of Default | of Default | of Default | of Default | of Default | of Default| (PD} |of Default|of Default | of Default| of Default| of Default| Using
{PD) <= (PD) (PD} (PD) (PD) (PD}) (PD) (PD) [20.01-22%| (PD) (PD) (PD)> (PD) {PD) Total
Dollar amounts in thousands 1% 1.014% | 4.01-7% | 7.01-10% |10.01-14%}14.01~16%16.01--18%18.01-20% 22.01-26%|26.01-30%| 30% |l
18. Outstanding balance of 1-4 family
residential mortgage loans, consumer loans,
o M8
and consumer leases by two-year probability
of default:
a. i 1-4 family
mortgage loans” as defined fcr B
assessment purposes only in FDIC RC FI 'DM366|RCFDM967 [RCFDMI68 | RC FDM970|RCFOM971|RCFDM972| RCFDM973|RCFDM974| RCFDM975|RCFDM976 | RCFDM977|RCFDMS78
lati CONF CONF CONF' CONF CONF CONF CONF CONF CONF CONI CONI CONI CON CON CONF
b. Closed-end loans secured by first liens | RCF FOM980|RCFDM981RCFDM982|RC| FDM984(RCF| FDM986|RCFOM387| RCFDM988 RCFDM983|RCFDMI90RCFDM91|RCFDMI92| RCFDMO93 .
on 1-4 family residential proparties........ CONF CONF CONF CONF CONF| CONF CONF CONF CONF CONF CONF CONF CONF CONF CONF
¢. Closed-end loans secured by junior
liens on 1-4 famiy residential RCFI FDM995 |RCFL FDMS97|RCF FDM999| RCFDN001|RCFDN002|RCFDN003 DN004|RCFDN00S|RCF FDN007|RCFONO008|RCFDNO09| M&:
properties..... CONF CONF CONF CONF CONF CONF CONF CONF CONF CONF CONF CONF, CONF CONF| CONF
d. Revol\}ing, open-end foans secured b
1-4 family residential properties and RCFDNO010{RCFDN011|RCFDN012|RCFDNO013|RCFDNO14(RCFDN015|RCFDN016|RCFDNO17 | RCFDNO18RCFDN019|RCFDN020|RCFDN021{RCFDN022(RCFDN023|RCFDN0O24 | Ml
extended under lines of credi: CONF CONF CONF CONF| CONF CONF CONF| CONF CONF| CONF CONF CONF CONF| ‘CONF| CONF|
RCFDN040{RCFDN041|RCFDN042| RCFON043|RCFDN044|RCi FDN046|RCFDN047|RCF FON049|RCFDN050 | RCFDNO51|RCFDN052[RCF FONDS4| |\
e. Credit cards.... CONI CONI CONF CONF CONF CONF| CONF CONF CONF| CONF CONF CONF CONF| CONF CONF
CF FDN056| RCFDNO57 | RCFDN058 |RCFDN05S | RCFDN060{RCFDN061RCFDNO62|RCFL FONO64(RCFDN065(RCFL DN067 |RCF DNOGS|
f. ile loans. CONF| CONF| CONF| CONF CONF CONF CONF| CONF CONF| CONF CONF CONF CONF CONF CONF
RCFDN070|RCFDN0O71 |RCFL FDN073|RCFDND74| RCFDNO75/RCFDN076| RCFDN077 |RCFDNO78| RCFDNG79(RCFDN080|RCFDN081|RCFDN082| RCFDN083| RCFDN084
g. Student loans. CONF CONF CONF| CONF CONF| CONF CONF CONF CONF| CONF CONF CONF| CONF| CONF| CONF M
h. Other consumer loans and RCF FONO86|RCFDN087|RCFDN088 | RCFDN08S|RC! FDN091(RC! € IN094 FON096| RCFDN097 RC DNO99| \
credit plans other than credit cards........ CONF| CONF CONF| CONF CONF| CONF| CONF| CONF CONF CONF CONF CONF| CONF CONF CONF
RCFDN100[RCFDN101]RCFDN102[RCFDN103[RCFON104{RCFDN105| RCFDN106[RCFON107[RCFON108| RCFDN109 RCFON110[RCFDN1111RCFDN112[RCFDN113[RCFON114| | 0
i. C leases. CONF CONF CONF CONF CONF CONF| CONF CONF CONF CONF CONF CONF CONF| CONF| CONF/|
RCFDN115|RCFON116|RCFDN117|RCFON118|RCFON118| RCFDN120|RCFON121[RCFON122|RCFDN123| RCFON124| RCFDN125| RCFDN126|RCFDN127 | RCFDN128 .
j. Total CONF CONF CONF| CONF| CONF CONF| CONF CONF CONF| CONF CONF CONF CONF CONF 5
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Schedule RC-P - 1-4 Family Residential Mortgage Banking Activities in Domestic
Offices(Form Type - 031)

Schedule RC-P is to be completed by banks at which either 1-4 family residential mortgage loan originations and purchases for resale from all sources, loan sales, or
quarter-end loans held for sale or trading in domestic offices exceed $10 million for two consecutive quarters.

Dollar amounts in thousands

1. Retail originations during the quarter of 1-4 family residential mortgage loans for SA1E e RCONHT81 166,010) 1.
2. Wholesale originations and purchases during the quarter of 1-4 family residential mortgage loans for sale?............ RCONHT82 330,042( 2.
3. 1-4 family residential mortgage 10ans Sold dUring the QUATET................c.cvrveieeerereeeeeeeeesseetesseseess s seeeenesessessaes RCONFTO04 474,617| 3.
g 8 e &2 | roowrTos 3,357,541/ 4.
5. Noni‘merest in_come for the qugrter from the sale, secu‘rilization, and servicing of 1-4 family residential mortgage RIADHTSS 1,303 5.
loans (included in Schedule RI, items 5.¢, 5.f, 5.9, @8N 5.1)....oviviiiiriiiiiiii i et e '
6. Repurchases and indemnifications of 1-4 family residential mortgage loans during the quarter..........cccccoouovevrvennae RCONHT86 0| 6.
7. Representation and warranty reserves for 1-4 family residential mortgage loans sold: 7.
a. For representations and warranties made to U.S. government agencies and government-sponsored agencies.. RCONL191 CONF| 7.a.
b. For representations and warranties made to Other PArtES..............c.cceeviveverieeeresieeeseseveseseseesessesessssessssonaenenes RCONL192 CONF| 7.b.
c. Total representation and warranty reserves (sum of items 7.a and 7.b).. RCONM288 3,441 7.c.

Schedule RC-Q - Assets and Liabilities Measured at Fair Value on a Recurring
Basis(Form Type - 031)
Schedule RC-Q is to be completed by banks that:

(1) Have elected to report financial instruments or servicing assets and liabilities at fair value under a fair value option with changes in fair value recognized in earnings, or
(2) Are required to complete Schedule RC-D, Trading Assets and Liabilities.

{ColumnA)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 Value
1. Available-for-sale debt securities and equilty securities with readily RCFDJA36 RCFDG474 RCFDG475 RCFDGA476 RCFDG477 .
determinable fair values not held for trading ".............cccceeeinviiericnnne 35,434,848 0 13,018,110 22,297,072 119,666
2. Federal funds sold and securities purchased under agreements to RCFDG478 RCFDG479 RCFDG480 RCFDG481 RCFDG482 2
TSIttt e 0 0 ‘ 0 0|~
RCFDG483 RCFDG484 RCFDG485 RCFDG486 RCFDG487 3
3. Loans and leases held for sale. 47,958 0 1] 47,958 of™
RCFDG488 RCFDG48% RCFDG430 RCFDG491 RCFDG492 4
4. Loans and leases held for investment... 0 0 0 0 ol
5. Trading assets: 5.
RCFD3543 RCFDG493 RCFDG494 RCFDG495 RCFDG496 5a
a. Derivative assets 1,458,603 13,277,453 11,852 14,572,100 152,104 ™
RCFDG497 RCFDG498 RCFDG499 RCFDGS500 RCFDGS501 sb
b. Other trading @ssets.............ccooivieiicniienii e 22,637,643 o . 18,265,860 4,371,783 -
1. Nontrading securities at fair value with changes in fair value
reported in current earnings (included in Schedule RC-Q, item RCFDF240 RCFDF684 RCFDF692 RCFDF241 RCFDF242 S.b.1.
5.D, @DOVE).......oceiiiiiiiiiiicciiic e e 0 0 0 0 0
RCFDG391 RCFDG392 RCFDG395 RCFDG396 RCFDG804 6
6. All Other @SSets.........ccuviiiiiieireieeie et eer e ee st e e saaa e 51,932 273,107 0 309,296 15,743
7.Total assets measured at fair value on a recurring basis (sum of items RCFDGS502 RCFDG503 RCFDG504 RCFDGS05 RCFDG506
1 through 5.b PIUS M B)....cceueveiiiiiiiiiiiieii et 59,630,984/ 13,550,560 31,295,822 41,598,209 287,513
RCFDF252 RCFDF686 RCFDF694 RCFDF253 RCFDF254
8. DEPOSIS.....eeiieir ettt e et et ettt eeaa e aaeaeen 2,749,087 2,256,435 492,652
9. Federal funds purchased and securities sold under agreements to RCFDG507 RCFDG508 RCFDG509 RCFDG510 RCFDGS511 9
TEPUTCRASE ..coiiiiiitieiiriariiiaeteetteeeeeee e re e saeeae e seaeebaaesasssasssnesrbasenennean 0 1] ] ] o~
10. Trading liabilities: 10.
RCFD3547 RCFDG512 RCFDGS513 RCFDG514 RCFDG515 10.a
a. Derivative liabilities.........c.cccoviiriniiiiiiinieiecie e 1,876,199 13,185,403 10,569 14,941,192 109,841 N
RCFDG516 RCFDG517 RCFDG518 RCFDG519 RCFDG520 106
b. Other trading liabilities...........cccoveviiieimirece e erearaeennes 1,148,302 0 1,102,704 45,598 -
1. Exclude originations and purchases of 1-4 family residential mortgage loans that are held for invesiment.

1. The amount reported in item 1, column A, must equal the sum of Schedule RC, items 2.b and 2.c.
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(Column A)Total| (Column B) {Column C) {(Column D) {Column E)
Fair Value LESS: Amounts| Level 1 Fair Level 2 Fair Level 3 Fair
Reported on Netted in the Value Value Value
Schedule RC |[Determination of| Measurements | Measurements | Measurements
Dollar amounts in thousands Total Fair Value
RCFDGS521 RCFDGS522 RCFDG523 RCFDG524 RCFDG525
11. Other borrowed MOMNEY........ccccoooiiiieiiiiiic s 503,213 0 0 137,785 365,428
RCFDG526 RCFDG527 RCFDG528 RCFDG529 RCFDG530
12. Subordinated notes and debentures............oovvevviniciniiiiinieinceene 946,887 0 946,887 0
RCFDG805 RCFDG806 RCFDG807 RCFDGB808 RCFDG809
13. All other liabilities.......c....ooveemiiiniiireiciicc e 64,280 3,032 0 67,200 112
14. Total liabilities measured at fair value on a recurring basis (sum of RCFDG531 RCFDGS532 RCFDG533 RCFDG534 RCFDGS535
items 8 through 13).....ccoci it e 7,287,968 13,188,435 1,113,273 18,395,097 968,033
1. All other assets (itemize and describe amounts included in Schedule o o
RC-Q, item 6, that are greater than $100,000 and exceed 25% of item
6):
RCFDG536 RCFDGS37 RCFDG538 RCFDG539 RCFDGS540
0 0 [} 0

a. Mortgage servicing assets...

55

M.1.a.



HSBC BANK USA, NATIONAL ASSOCIATION
RSSD-ID 413208

FFIEC 031

Report Date 12/31/2021

Last Updated on 2/3/2022 56
(Column A)Total| (Column B) (Column C) (Column D) {Cotumn E)
Fair Value LESS: Amounts| Level 1 Fair Level 2 Fair Level 3 Fair
Reported on Netted in the Value Value Value
Schedute RC |Determination of| Measurements | Measurements | Measurements
Dollar amounts in thousands Total Fair Value
RCFDG541 RCFDG542 RCFDG543 RCFDG544 RCFDG545 M.Ab
b. Nontrading derivative assets............ccceeieiierreeceirecirerenncnnens 44,931 273,107 0 302,295 15,743
Dollar amounts in thousands
c. Disclose component and the dollar amount of that component: Mic
1. DESCIHDE COMPONENL..........ccorerereiverierrsesseeraeisesesseseess s sesesessessasesensesnessa s esesses s esssas s b bessaa s esaenssssesssssrssssssensensnsen TEXTG546 NR|M.1.c1.
(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 off Measurements | Measurements | Measurements
Dollar amounts in thousands Total Fair Vatue
RCFDG546 RCFDG547 RCFDG548 RCFDG549 RCFDG550 Mic2
2. Amount of COMPONENL.........c.oiviiuiieiiiiiii e 0 o| o4
Dollar amounts in thousands
d. Disclose component and the dollar amount of that component: M.1.d.
1. DESCIIDE COMPONENL...........cveeeesiveereemseaseee et raess s saess e sbesbesessssns a2 e s saesessesssss s s ssess bess s enserb st s st s sensarsesssesssnsne TEXTGS551 NR| M.1.d.1.
(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 Value
RCFDG551 RCFDG552 RCFDGS553 RCFDG554 RCFDG555 M1d2
2. Amount of component.... 0 0 0 0 o
Dollar amounts in thousands
e. Disclose component and the dollar amount of that component: M.1e.
1. Describe component.... TEXTGS556 NR| M.1.e.1.
{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 Value
RCFDG556 RCFDG557 RCFDGS58 RCFDGS559 RCFDG560 Mie2
2. Amount of COMPONENL...........c.coiririiriie i ] 0 0 0 o| Wie«
Dollar amounts in thousands
f. Disclose component and the dollar amount of that component: ] ML
1. DIESCHBE COMPONENL...........oueeeveeeereeeeeeieseeetsevaveesstesessesesesesssassesreseessbesaesssas s sessesssssetessasensasssasenssmsessesseesesesesasssansnotanas TEXTG561 NR|M.141.
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(ColumnA)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 Value
RCFDG561 RCFDG562 RCFDG563 RCFDGS564 RCFDG565 MAL2
2. Amount of COMPONENL...........cccocoiiiiiei et senenes of
2. All other liabilities (itemize and describe amounts included in Schedule
RC-Q, item 13, that are greater than $100,000 and exceed 25% of item M.2.
13):
RCFDF261 RCFDF689 RCFDF697 RCFDF262 RCFDF263 M.2.a
a. Loan commitments (not accounted for as derivatives).. 0 [ (] 0 []
RCFDG566 RCFDG567 RCFDGS568 RCFDG569 RCFDG570 M.2.b.
b. Nontrading derivative liabilities.... 64,280 Y 67,200 2
Dollar amounts in thousands
c. Disclose component and the dollar amount of that component: M2.c.
1. Describe component..... TEXTG571 NR|M.2c.1.
(ColumnA)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 Value
RCFDG571 RCFDGS572 RCFDGS573 RCFDG574 RCFDGS75 M2c2
2. Amount of COMPONENE..........c.coiiiiiiiiiiicciee e 0 L] 0 o
Dollar amounts in thousands
d. Disclose component and the dollar amount of that component: M.2.d.
1. DESCIIDE COMPONENL.............ouovueureiseaesseteesesssseessessessemesseeeseesseaessssessesstsssssssssssan e me e seseseeseseeseasssesseressrassessensnsarsaneas TEXTG576 NR|M.2d.1.
(ColumnA)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 Value
RCFDG576 RCFDG577 RCFDG578 RCFDG579 RCFDG580 M2d2
2. Amount of COMPONENL...........ccciriiiiiiniiiaiecrienent et eeae s essreene 0 0 of
Dollar amounts in thousands
e. Disclose component and the doilar amount of that component: M2e.
1, DESCHDE COMPOMENL......veiiiiietetitiere sttt st aaetr e saea et b e sss s ebeesessserseeseebessbeb s e be s et ranaes a2 asasesesassssses s ssssstasbsssasasaratsbans TEXTGS581 NR|M.2e.1.
(ColumnA)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 Value
RCFDG581 RCFDG582 RCFDG583 RCFDG584 RCFDGS85 M2e2.
2. Amount of COMPONENL..........ovirieiicririti e e e s eeerees 0
Dollar amounts in thousands
f. Disclose component and the dollar amount of that component: M.2f
1. Describe component M.2.f1
[rExTGsse) NR ] 211,
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(ColumnA)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 Value
RCFDGS586 RCFDG587 RCFDG588 RCFDG589 RCFDG590 M.242
2. Amount of component.................ccooveiiinns e eseeereseae b s et tnaaan 0 ol
Dollar amounts in thousands Consolidated Bank
3. Loans measured at fair value (included in Schedule RC-C, Part |, items 1 through 9): M.3.
a. Loans secured by real estate: M.3.a.
1. Secured by 1-4 family residential properties................... RCFDHT87 0{ m.3.a.1.
2. All other loans secured by real estate.... RCFDHT88 0| M.3.8.2.
b. COMMErCial AN INAUSHIIAT IOBNS........co.....ovevrrieeteiseieeress e sessesae s es st ss s sassreasssssass s s ees s tssbesranee RCFDF585 22,580 M.3.b.
c. Loans to individuals for household, family, and other personal expenditures (i.e., consumer loans}) (includes
PUFCRASEU PAPET)....c.ecviiiririieetesiesteeeeatesueressasesaesaesse et ertasserseessese s s sasesssesesaaessestssasasesssasessessssanest st sobesnnsensansannsenesn RCFDHT89 25,378 M3c.
G, ONEE JOBNS......ccoeeeuiecariit et ieeeee s e esc bt s s e se st eeessseses s e s e e e et s asns e sanses s e st sbesseseba s ansssesnseban st sns st b sansnansenees RCFDF589 0| M.3.d.
4. Unpaid principal balance of loans measured at fair vglue (reported in Schedule RC-Q, Memorandum item 3): M4.
a. Loans secured by real estate: M4.a.
1. Secured by 1-4 family residential PrOPEItIES. .........c.cooviiveiieriieieeeeete ettt eesess et eas b s naesesenans RCFDHT91 0 m.4.2.1.
2. All 0ther 10ans SECUred by FEAI ESEALE................c.c.everiieiuieeeeeeeeeceisessseseses e s eeeese s saesetetesbe s s e aenssesaessseranen RCFDHT92 0[M4.a.2.
b. Commercial BN INAUSITIAl IOBNS.........ccoueveiverecrrceereeeeseseesessste s ses s sses s sse st esis s sssssessassestensessssassesaesenaesees RCFDF597 23,159 M.4.b.
c. Loans to individuals for household, family, and other personal expenditures (i.e., consumer loans) (includes
PUICRASEA DAPEI)......oooe.oeveeeeeseeessvees e se e eesoe e es e ee sttt e e esees et s s ese e eee s ee s revssssenresesenareenen RCFDHT93 27,551 M4,
0. ONEE TOBNS.....c..ootiicumeiteiti ettt e bbbt et et ae st eess e s bttt s b st s s et s b et st et necanentesabesaebeen RCFDF601 0| Md.d.
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Schedule RC-R Part | - Regulatory Capital Components and Ratios(Form Type - 031)

Part I is to be completed on a consolidated basis.

Dollar amounts in thousands

1. Common stock plus related surplus, net of treasury stock and unearned employee stock ownership plan (ESOP)
shares. -

2. Retained earnings1

To be completed only by institutions that have adopted ASU 2016-13:

a. Does your institution have a CECL transition election in effect as of the quarter-end report date? (enter "0" for

No; enter "1" for Yes with a 3-year CECL transition election; enter "2" for Yes with a 5-year 2020 CECL transition

EIECHON. Y.ttt e ettt sttt eae s et tessaeaen s e s ae s e et b ass e easeseesseseeeshebe et et et aebaaR s et et easeesessenenseneeeereebbetaareenen
3. Accumulated other comprehensive INCOME (ADCI).....ccuuiriiiiiiieeeceeseeeere et e e s se e e e e sae e asessaeras s asnasesssaneas

a. AOCI opt-out election (enter "1" for Yes; enter "0" for No.) (Advanced approaches institutions must enter "0"

FOF N ettt ettt e st e e b et s et s aseas ekt ene e et en SRt et e b e e et £ anaehs e et et es s ene b eheneat e s e e e s baeseaaannene
4. Common equity tier 1 minority interest includable in common equity tier 1 capital.............cccccovreeivreccneninerinns
5. Common equity tier 1 capital before adjustments and deductions (sum of items 1 through 4)...............cceeencenene
6. LESS: Goodwill net of associated deferred tax liabilities (DTLS)........ccveereveeriieoinetierieeiees e ssseebesas s saeanseese e

7. LESS: Intangible assets (other than goodwill and mortgage servicing assets (MSAs)), net of associated DTLs.......
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... ...ttt et et eas s et s te b raennen
9. AOCl-related adjustments (items 9.a through 9.e are effective January 1, 2015) (if entered "1" for Yes in item 3.a,
complete only items 9.a through 9.e; if entered "0" for No in item 3.a, compiete only item 9.f):
a. LESS: Net unrealized gains (losses) on available-for-sale debt securities (if a gain, report as a positive value;
if @ 10SS, report as @ NEGAtIVE VAIUE).......c.ccui it et e sa e esaetesssbebesrene st stesaneaenesnnenen

b. Not applicable.
c. LESS: Accumulated net gains (losses) on cash flow hedges (if a gain, report as a positive valtue; if a loss, report
S @ MEYALIVE VBIUE)...c..eoveeeiiiiceriiiietiee ettt cts e st st et esestessenses eresobeotemae asaasssasaasaessseeseesenseeseaneataasenbsatenne
d. LESS: Amounts recorded in AOCI attributed to defined benefit postretirement plans resulting from the initial
and subsequent application of the relevant GAAP standards that pertain to such plans (if a gain, report as a
positive value; if a 10ss, report as a NEgative ValUe)...............c.eeviviiiriniie it era et ses
e. LESS: Net unrealized gains (losses) on held-to-maturity securities that are included in AOCI (if a gain, report
as a positive value; if a 10Ss, report as @ NEGAtiVe VAIUE).............cceeuiiverrieeitieseecie et eeseese e eee e esee s e sresereenreeeas
f. LESS: Accumulated net gain (loss) on cash flow hedges included in AOCI, net of applicable income taxes, that
relate to the hedging of items that are not recognized at fair value on the balance sheet (if a gain, report as a
positive value; if a loss, report as a negative value) (To be completed only by institutions that entered "0" for No
TN IEBIM BL8). ittt et ettt ettt st et seesaesae e a e e b sh e te e s e e aa s et e eae s et e e eat R R e e ann et eanessennsenaennrrents

10. Other deductions from {additions to) common equity tier 1 capital before threshold-based deductions:

a.LESS: Unrealized net gain (loss) related to changes in the fair value of liabilities that are due to changes in own
credit risk (if a gain, report as a positive value; if a loss, report as a negative value)...

b. LESS: All other deductions from (additions to) common equity tier 1 capital before threshold-based deductions.

RCFAP742 15,038,959
RCFAKWO00 3,245,740
RCOAJJ29 2
RCFAB530 -166,683
RCOAP838 1
RCFAP839 0
RCFAP840 18,118,016
RCFAP841 458,000
RCFAP842 1,625
RCFAP843 7,807
RCFAP844 -40,410
RCFAP846 43
RCFAP847 -2,703
RCFAP848 24,643
RCFAP849 NR
RCFAQ258 39,522
RCFAP850 13,294

9.a.

9.b.

9.c.

9.d.

9e.

9f.
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(Column A) Non-advanced {Column B) Advanced
Dollar amounts in thousands Approaches Institutions Approaches Institutions
11. LESS: Non-significant investments in the capital of unconsolidated financial institutions in
the form of common stock that exceed the 10 percent threshold for non-significant RCFWP851 NR| 11.
VESTMEINES......oeieeie et a st e e e sar e e et s e sete e e eoae e e s bes st as e bbasseetsaasnaeeennes

12. Subtotal (for column A, item 5 minus items 6 through 10.b;
IEMS 6 thrOUGR 11} it ben s an

13. Not available 13.
a.LESS: Investments in the capital of unconsolidated financial institutions, net of associated

RCFAP852 17,665,475 RCFWP852 NR] 12.

DTLs, that exceed 25 percent of item 12.........ccoveimiiiciiiiiiicii s RCFALBS8 0 13a.
b. LESS: Significant investments in the capital of unconsolidated financial institutions in
the form of common stock, net of associated DTLs, that exceed the 10 percent common RCFWP853 NR{ 131,
equity tier 1 capital deduction threshold.............cc.cciviviiiiiiiiiniic e
14. Not available 14,
a. LESS: MSAs, net of associated DTLs, that exceed 25 percent of item 12... .| RCFALB5% 0 14.a.
b. LESS: MSAs, net of associated DTLs, that exceed the 10 percent common eqwty tier T
1 capital deduction threshold... RCFWPg54 NR|14.b.
15. Not availabte 15.
a. LESS: DTAs arising from temporary differences that could not be realized through net
operating loss carrybacks, net of related valuation allowances and net of DTLs, that exceed | RCFALB60 0 15.a.
25 percent Of EM 12, .. .ottt et et a e e e a e b e s
b. LESS: DTAs arising from temporary differences that could not be realized through net
operating loss carrybacks, net of related valuation allowances and net of DTLs, that exceed RCFWP855 NR| 15.b.
" the 10 percent common equity tier 1 capital deduction threshold...............c.c.ccovireruiene

16. LESS: Amount of significant investments in the capital of unconsolidated financial institutions
in the form of common stock, net of associated DTLs; MSAs, net of associated DTLs; and

DTAs arising from temporary differences that could not be realized through net operating loss RCFWP856 NR] 16.
carrybacks, net of related valuation allowances and net of DTLs; that exceeds the 15 percent :
common equity tier 1 capital deduction threshold..............cccooiiiiiiiiin e

17. I'.!ESS: l?educﬂops appllefi to comrnon equity tier 1 capl(al due to insufficient amounts of RCFAP8S7 o| rRcrwess? NR| 7.
additional tier 1 capital and tier 2 capital to cover deductions........................

RCFAP858 0| RCFwP8s58 NR| 18.

18. Total adjustments and deductions for common equity tier 1 capitals..
19. Common equity tier 1 capital (item 12 minUS item 18).........co..ovoreereerrrereeiee e enieenes RCFAP859 17,665,475 RCFWP859 NR| 19.

20. Additional tier 1 capital instruments plus related surplus... RCFAP860 2,500,000 20.
21. Non-qualifying capital instruments subject to phase out from additional tier 1 capital RCFAP861 0] 2t.
22. Tier 1 minority interest not included in common equity tier 1 CAPIAL...........cooreirreiiece et RCFAP862 0] 22.
23. Additional tier 1 capital before deductions (sum of items 20, 21, aNG 22).............coveverererrienrerrnresesssesesresnsesensenns RCFAP863 2,500,000] 23.
24, LESS: Additional tier 1 capital dedUCHIONS........c.c..vviiiiiiitece ettt ettt rees e et a e as et cmen e enie RCFAP864 0| 24.
25. Additional tier 1 capital (greater of item 23 MINUS It8M 24, OF ZETO)............cvivueviirererieressrtese e eeseessnss st enees RCFAP865 2,500,000 25.
26, THBT 1 CAPIAIT..ooooooovvevsvovecseveseees oo sssssssssar s s eSS RCFAB274 20,165,475/ 26.
27. AVETAGE tOLa] CONSONAALED ASSES™.........oveveeeeeeeeeeeeeeereeereseessseesesssseseeseessesesseres st reessesenenenseee e eee s eeeseee RCFAKW03 193,073,643( 27.
28. LESS: Deductions from common equity tier 1 capital and additional tier 1 capital (sum of items 6, 7, 8, 10.b, 13
) ] ) 3 RCFAP875 480,726 2.

through 15, 17, and certain elements of item 24 - see instructions)”....
29. LESS: Other deductions from (additions to) assets for leverage ratio PUrPOSES..............c..ererreerurreesnrieesscererereces RCFABS596 71,931 29.
30. Total assets for the leverage ratio (item 27 minus items 28 and 29)...............cccevirerereieiiireieiese s sesssssesens RCFAA224 192,520,986/ 30.
31. Leverage ratio (item 26 diVIAEd DY 30)..........c..cceviiiiivuereieeeieeeeesceesseeesssestsises s e sessessssess s s ssssessessssaesaes s sssesessesarssnen RCFA7204 10.4744%| 31.

a. Does your institution have a community bank leverage ratio (CBLR) framework election in effect as of the

nqn . oy RCOALE74 0} 31.a.

quarter-end report date? {enter "1" for Yes; enter "0" for NO)........cc.ccrouirierireirneiieriere e e e esessessaressseareese e

Item 31.b is to be completed only by non-advanced ap, institutions that elect to use the Standardized Approach for C rparty

Credit Risk (SA-CCR) for purposes of the standardlzed approach and supplementary leverage ratio. RCOANC99 NR| 31.b.

b. Standardized Approach for Counterparty Credit Risk opt-in election (enter "1" for Yes; leave blank for No. ) ......
1. Institutions that have adopted ASU 2016-13 and have elected to apply the 3-year or the S5-year 2020 CECL transition provision should include the applicable portion of the CECL transitional

amount or the modified CECL transitional amount, respectively, in this item.
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Dollar amounts in thousands (Column A) Amount (Column B) Percentage
B2, TOMAI ASSEES .ccvveeerererseeseseeeeeeeeeeseeseesseeeseseresesesesrereeseseeeseeeesesesessessee s seseseeresessesesseserenes RCFA2170 NR 32.
doar amount i Calum A and 23  percentage of o1 assets (35 it n Colurmn By | RCPAKXTT NR| RCFAKX7S NR| 22
34, Off-balance sheet exposures: 34.
a. Unused portion of conditionally cancellable commitments...............c.c..ocoevrveieeerrennnns RCFAKX79 NR 34.a.
b. Securities lent and borrowed (Schedule RC-L, sum of items 6.a and 6.b)......cccc....c.... RCFAKX80 NR 34.b.
. Other off-balance Sheet @XPOSUIES...............co.eveeeevivemrieceeiessesise e esereones eeeveeeeenerern RCFAKX81 NR 34.c
Tt preshs e e of s S0 o S rer s e | we]_rormocs oE
Dollar amounts in thousands
35. Unconditionally Canceliable COMMIEMENLS. .............oc.urrueruresmesenriaiiesessssssesssessssessssssres e ssss s ssasssessses s sensssesssens RCFAS540 NR(35.
36. Investments in the tier 2 capital of unconsolidated financia! institutions.................. RCFALB61 NR| 36.
37. AllOCAED FANSIEN FISK TESEIVE. ........cooeeniereenearteriseessreseesesiessseses e st s s st eess e sesssc ettt b s e bisenss s e s e RCFA3128 NR| 37.
38. Amount of allowances for credit losses on purchased credit-deteriorated assets: 38.
a. Loans and 1eases held fOr INVESIMENL. ............ccowuivi et e e sem s ebessa e sasseniecres RCFAJJ30 NR]| 38.a.
b. Held-to-Maturity AEDt SECUMIHIES. .........c.oieii ittt sttt sttt es b st se e bbbt eae et e naen RCFAJJ31 NR] 38.b.
c. Other financial assets Measured at AMOMtZEA COSE............ciiumruuriireuierrireri s sttt eeee B enine RCFAJJ32 NR| 38.c.
39. Tier 2 capital instruments plus related surplus..... RCFAP866 1,440,794| 39.
40. Non-qualifying capital instruments subject to phase-out from tier 2 Capital...........c.c.cerverrveeeeeereenren e nessene RCFAP867 0} 40.
41. Total capital minority interest that is not included in tier 1 capital..............c.cccveoiveeieiee et RCFAP868 0] 41.
42. Allowance for loan and lease losses and eligible credit reserves includable in tier 2 capital 42.
a. Allowance for [oan and lease I0sses INCIUdable in HEr 2 CAPHALT ..............cooovooeeoeeeeeeee oo eeeesee s eee s seeee RCFAS5310 550,710} 42.a.
b. (Advanced approaches institutions that exit parallel run only): Eligible credit reserves inciudable in tier 2 capital. RCFW5310 NR{ 42.b.
43. Not applicable. 43,
44 _Tier 2 capital before deductions 44.
a. Tier 2 capital before deductions (sum of items 39 throuGh 42)..............cccovveviierrreiiireeeie e eeasesseeens RCFAP870 1,991,504| 44.a.
b. (Advanced approa‘ches institutions that exit parallel run only): Tier 2 capital before deductions (sum of items RCFWP870 NR| 44.0.
39 through 41, PlIUS IEM 42.D)...c..ciiieii ittt sttt e st et st et b e ne e s er e e s e et srarans
45, LESS: Tier 2 Capital JEAUCHONS.............cccoereeeeeiecectetssiteteieseesesse e saes st eesseses s ssses e seses b et sssssrsense st enansssearsseseanes RCFAP872 0] 45.
46. Tier 2 capital 46.
a. Tier 2 capital (greater of item 44.a minus item 45, or zero).. RCFA5311 1,991,504| 46.a.
o o B aommis o | RoPwsant NR| 46
47. Total capital 47.
a. Total capital (SUM O HEMS 26 ANG 46.8).............covvrereisierirrsesensesre s seerssesessessessesssaresesses e sasssssses s s sassaesa e RCFA3792 22,156,979| 47.a.
b. (Advanced approaches institutions that exit parallel run only): Total capital (sum of items 26 and 46.b)............. RCFW3792 NR| 47.b.
48. Total risk-weighted assets 48.
a. Total risk-weighted assets (from Schedule RC-R, Part Ii, item 31).. RCFAA223 100,363,232( 48.a.
aproaches ruls (1om FFIEG 101 SChEdus A e 60)res s ot ROFWA2Z3 NR 46
3. Beginning with the June 30, 2020, report date, all non-advanced approaches institutions should report in item 18, column A, the sum of items 13.a, 14.a, 15.3, and 17, column A,; all advanced
approaches institutions should report in item 18, column B, the sum of items 13.b, 14.b, 15.b, 16, and 17, column B.
1. Beginning with the June 30, 2020, report date, all non-advanced approaches institutions should report the sum of item 19, column A, and item 25 in item 26; ali advanced approaches institutions

should report the sum of item 19, column B, and item 25 in item 26.

2. Institutions that have adopted ASU 2016-13 and have elected to apply the 3-year or the 5-year 2020 CECL transilion provision should include the applicable portion of the CECL transitional
amount or the modified CECL transitional amount, respectively, in item 27,

3. Beginning with the June 30, 2020, report date, ail non-advanced approaches institutions shoufd report in item 28 the sum of items 6, 7, 8, 10.b, 13.a, 14.a, 15.a, 17 (column A}, and certain
elements of item 24 - see instructions; all advanced approaches institutions should report in item 28, the sum of items 6, 7, 8, 10.b, 11, 13.b, 14.b, 15.b, 16, 17 (column B), and certain elements
of item 24 - see instructions.

4. For the December 31, 2021, report date only, advanced approaches institutions that adopt SA-CCR prior to the mandatory compliance date should enter "1" in item 31.b.
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Dollar amounts in thousands (Column A) Percentage (Column B) Percentage
49. Common equity tier 1 capital ratio (Column A: item 19, column A or B, as applicable, divided
by item 48.a) (Advanced approaches institutions that exit paraltel run only: Column B:item 19, | RCFAP793 17.6015%| RCFWP793 NR| 49.
column B, divided bY item 48.D).......coocoiriiiiiiiiii et
50. Tier 1 capital ratio (Column A: item 26 divided by item 48.2) (Advanced approaches o
I N N .. . R RCFW720 50.
institutions that exit parallel run only: Column B: item 26 divided by item 48.b)........................ RCFAT206 20.0925% CFW7206 NR
51. Total capital ratio (Column A: item 47.a divided by item 48.a) (Advanced approaches o,
TN N 3 s N g FW7205 R|51.
institutions that exit paraltel run only: Column B: item 47.b divided by item 48.b)...... RCFA7205 22.0768% RC N
Dollar amounts in thousands
52. Institution-specific capital buffer necessary to avoid limitations on distributions and discretionary bonus payments: 52.
a. CAPItal CONSEIVALION DUMEN.........c...eeieeeeceeceeeseesereeeset e iseseseesaes e e seeesas et esaeseetessesestssesasass s s ee e s seesensaeesenensssenes RCFAH311 13.1015%| 52.a.
b. Afivanced approaches institutions and institutions subject to Category Il capital standards only: Total applicable RCFWH312 13.1015%] 52.0.
CAPIAY DUFTET. ..ottt et et e e e e e se e et e s ab e s ba s et es e ss e s e e esae s e aae e hees st aen s saasben s nees st s eanene e
53 EliGIBe FEt@INET INCOME ..........oveoooceeevooeeeses e eeeee oo eeeeere e ees s eses s seeeesn oo s eeeeeeeeemsmeeesessereessran s sserneoeon RCFAH313 711,736 53.
54. Distributions and discretionary bonus payments during the quaa'ter2 RCFAH314 0} 54.
55. Advanced approaches institutions and institutions subject to Category |Il capital standards only: Supplementary 55
leverage ratio information: ’
2. TOLB IEVETAGE EXPOSUTES.......eceeoereeeeereeseeeseesessesesseesseesessseees et eesmseseessesesseesseseseses e ereseesseeersoeseseesrernestressenene RCFAH015 248,583,662 55.0.
b. SUPPIEMENLArY IEVEFAGE FALIO......... o ceierrtrrieereseeeteeerieiee et e eseasaess s s sass s sse s se s et ses s asane et seraseessaesenece RCFAHO036 8.1121%)] 55.b.
.. For report dates through December 31, 2021, report the lesser of total assets reported in Schedule RC, item 12, as of December 31, 2019, or the current report date, which must be less than
$10 billion.
1. Institutions that have adopted ASU 2016-13 should report the adjusted allowances for credit losses (AACL), as defined in the regulatory capital rute. in item 30.a.
1. Institutions must complete item 53 only if the amount reported in item 52.a above is less than or equal to 2.5000 percent (plus any other applicable buffer if the instilution is an advanced
approaches institution or a Category Il institution).
2. Institutions must complete item 54 only if the amount reported in Schedule RC-R, Part |, item 46.a, in the Call Report for the December 31, 2019, report date was less than or equal to 2.5000
percent (plus any other applicable buffer if the institution is an advanced approaches institulion or a Category Il institution).
3. Institutions that have adopted ASU 2016-13 and have slected to apply the 3-year or the 5-year 2020 CECL transition provision should include the applicable portion of the CECL transitional

amount or the modified CECL transitional amount, respectively, in item 55.a.
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Schedule RC-R Part Il - Risk-Weighted Assets(Form Type - 031)

Institutions are required to assign a 100 percent risk weight to all assets not specifically assigned a risk weight under Subpart D of the federal banking agencies’ regulatory capital rules and not deducted from tier 1 or tier 2 capital.

(Column A} [ (Column B) | (ColumnC) | (ColumnD) | {ColumnE) | {ColumnF) | (ColumnG) | {ColumnH) | (Columni) {Column J)
Totals from | Adij; All; ion by | All ion by ion b ion by | Al ion by | All ion by [ All ion by ion by
Schedule RC to Totals Risk-Weight | Risk-Weight | Risk-Welght | Risk-Weight | Risk-Weight | Risk-Weight | Risk-Weight | Risk-Weight
Reported in | Category 0% | Category 2% | Category 4% Category 10%|Category 20%|Category 50%| Category Category
Dollar amounts in thousands Column A 100% 150%
RCFDD957 RCFDS396 RCFDD958 RCFDD959 RCFDS397 RCFDD960 RCFDS398 1
1. Cash and due from itory instituti 48,271,638 0 47,555,407 665,135 11,045/ 40,051 o
2. Securities: 2.
3 RCFDD961 RCFDS399 RCFDD362 RCFDHJ74 RCFDHJ75 RCFDD963 RCFDD964 RCFDDS65 RCFDS400 2
a. Held-to-maturity 5,201,120 0 4,018,272 0 0 1,180,619 2,229 0! of >
b. Available-for-sale debt securities and equity securities
with readily determinable fair values not held for RCFDJA21 RCFD$402 RCFDD967 RCFDHJT6 RCFDHJ77 RCFDD968 RCFDD969 RCFDDS70 RCFDS403 (2b.
trading. 35,415,878 0 24,785,409 0 0 10,392,947 0| 237,522
3. Federal funds sold and securiies purchased under 3
agreements to resell: )
RCOND971 RCONDS72 RCOND973 RCONS410 RCOND974 RCONS411 3
a. Federal funds sold in domestic offices. 0 [] 0 0 0 ol 3@
RCFDH171 RCFDH172 ab.
b. Securities purchased under agreements to resell........ 10,513,912 10,513,912 0.
4. Loans and leases held for sale: | 4.
RCFDS413 RCFDS414 RCFDH173 RCFDS415 RCFDS416 RCFDS417 4
a. i ial mortgage exp! 3,360,879 0 0 359,423 2,061,061 940,395 -a
RCFDS419 RCFDS420 RCFDH174 RCFDH175 RCFDH176 RCFDH177 RCFDS421 ap.
b. High volatility commercial real estate exposures......... 4 0 0 0 0| [ -
¢ E"""S“’e; past due 90 days or more ar on RCFDS423 | RCFDS424 | RCFDS425 | RCFDHJ78 | RCFDHJT9 RCFDS426 | RCFDS427 | RCFDS428 | RCFDS429 |4c.
nonaccrual 0 0 0 0 0| 0 0 0
(Column K) (Column L) {Column M) (Column N) (Column Q) (Column P) {Column Q) {Column R) (Column S)
A ion by | All ion by | All ion by ionby | A ion by ion by ion by ication of ication of
Risk-Weight | Risk-Weight | Risk-Weight | Risk-Weight | Risk-Weight | Risk-Weight | Risk-Weight Other Other
Category 250% |Category 300%|Category 400%|Category 600%|Category 625%| Category Category  |Risk: k
937.5% 1,250% Approaches | Approaches
Exposure Risk-Weighted
Dcllar amounts in thousands Amount | Asset Amount
1. Cash and balances due from depository institutions 1
2. Securities: | 2.
- a. Held-to-maturity securities 2a.
b. Available-for-sale debt securities and equity securities with RCFDH270 RCFDS405 RCFDS406 RCFDH271 RCFDH272
" . . " 2b.
readily determinable fair values not held for trading.... 0 0
3. Federal funds sold and securities purchased under agreements 3
to resell: ;
a. Federal funds sold in domestic offices 3a.
3. Institutions that have adopted ASU 2016-13 should report as a negative number allowances eligible for inclusion in tier 2 capital in Column B, which excludes PCD allowances.

3. For loans and leases held for sale, exclude residential mortgage exposures, high volatility commercial real estate exposures, or sovereign exposures that are past due 90 days or more or on nonaccrual.
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(Column K) (Column L) (Column M) {Column N) {Column 0) {Column P) (Column Q} (Column R) {Column S}
Allocation by ion by ion by | Altocation by ion by | Allocation by ion by | Application of ication o
Risk-Weight | Risk-Weight | Risk-Weight | Risk-Weight | Risk-Weight | Risk-Weight | Risk-Weight Other Other
Category 250%|Category 300%|Category 400%|Category 600%|Category 625%( Category Category  [Risk:
937.5% 1,250% Approaches | Approaches
Exposure | Risk-Weighted
Dollar amounts in thousands Amount | Asset Amount
b, Securities purchased under agreements to resell 3b.
4. Loans and leases held for sale: 4.
RCFDH273 RCFDH274 4
a. idential mortgage exp: 0 of 4>
RCFDH275 RCFDH276
o 0 4b.

b. High volatility ial real estate
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(Column K) (Column L) (Column M) {Column N) {Column O) (Column P) (Column Q) (Column R) (Column S)
Allocation by | A ion by ion by ion by by by by | A of [A o
Risk-Weight | Risk-Weight | Risk-Weight | Risk-Weight | Risk-Weight | Risk-Weight | Risk-Weight Other Other
Category 250%|Category 300%|Category 400%|Category 600%|Category 625%| Category Category [Risk-Weighting|Risk-Weighti:
937.5% 1,250% Approaches | Approaches
Exposure Risk-Weighted
Dollar amounts in thousands Amount | Asset Amount
s RCFDH277 RCFDH278 ac
c. Exposures past due 80 days or more or on nonaccrual ... -
{Column A} | (ColumnB) | (ColumnC) | {ColumnD) | (ColumnE) | (ColumnF) | (ColumnG) | (CotumnH) | (Columni) {Column J)
Totals from | Adj ion by ion by ion by | Allocation by ion by ion by ion by | A ion by
Schedule RC | toTotals Risk-Weight | Risk-Weight | Risk-Weight | Risk-Weight | Risk-Weight | Risk-Weight | Risk-Weight | Risk-Weight
Reported in | Category 0% | Category 2% | Category 4% |Category 10%|Category 20%|Category 50%| Category Category
Dollar amounts in thousands Column A 100% 150%
4. Loans and leases held for sale {continued): 4
RCFDS431 RCFDS432 RCFDS433 RCFDHJ80 RCFDHJ81 RCFDS434 RCFDS435 RCFDS436 RCFDS437 4d
d. All other 856,587 0 0 46,032 810,555 -
5. Loans and leases held for investment: s.
RCFDS439 RCFDS440 RCFDH178 RCFDS441 RCFDS442 RCFDS443 5
a. Residential mortgage exposures. 15,772,379| 0 55,987 14,867,108 849,284 2
RCFDS445 RCFDS446 RCFDH179 RCFDH180 RCFDH181 RCFDH182 RCFDS447 5b.
b. High volatility commercial real estate exposures. 119,760 0 0 0 0| 0 119,760
¢ Exposures past due 90 days or more or on RCFDS449 | RCFDS450 | RCFDS451 | RCFDHJB2 | RCFDHJB3 RCFDS452 | RCFDS453 | RCFDS4S4 | RCFDS4S5 |
nonaccrual7 414,793 40,826 0 0 373,967
RCFDS457 RCFDS458 RCFDS459 RCFDHJ84 RCFDHJ8S RCFDS460 RCFDS461 RCFDS462 RCFDS463 54
d. All other 34,240,175 0 989,990 68,500 266,018 32,915,017 650| 7
RCFD3123 RCFD3123 6.
6. LESS: Allowance for loan and lease losses 446,619| 446,619 g
. RCFDD976 RCFDS466 RCFDD977 RCFDHJ86 RCFDHJ87 RCFDD978 RCFDD979 RCFDD980 RCFDS467 7
7. Trading asset: 24,096,246 24,096,246 0| o 0 0] 0 o[
RCFDD981 RCFDS469 RCFDD982 RCFDHJ88 RCFDHJ89 RCFDD983 RCFDD984 RCFDD985 RCFDH185 8
8. All other assets® 5,925,083 507,736 1,021,347 0 277,703 40,334 2,811,729 6,980(
a. account bank éd life i | 8a.
b. Default fund contributions to central counterparties i 8b.
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(Column K) (Column L) (Column M) (Column N) {Column O) (Column P) (Column Q) (Column R) (Column S)
Allocati ion b ion by | Allocati i ion by i Application of | Application of

y Y y by by y by
Risk-Weight | Risk-Weight | Risk-Weight | Risk-Weight | Risk-Weight | Risk-Weight | Risk-Weight Other Other
Category 250% |Category 300%|Category 400%|Category 600%|Category 625%| Category Category |Risk-Weighting|Risk-Weighting
937.5% 1,250% Approaches | Approaches
Exposure Risk-Weighted
Dollar amounts in thousands Amount | Asset Amount
4. Loans and leases held for sale {continued): 4.
RCFDH279 RCFDH280 4d
d. All other exposure: o ol
S. Loans and leases held for invesiment: 5.
RCFDH281 RCFDH282 5a
a. Residential mortgage 0 of >
RCFDH283 RCFDH284 |,
b. High volatility ial raal estate exp 0 of ™™
" RCFDH285 RCFDH286 |,
¢. Exposures past due 90 days or more or on nonaccrual ... 0 [J e
. RCFDH287 RCFDH288 |
d. All other expt 0| o™
6. LESS: Allowance for loan and lease losses 6.
RCFDH289 RCFDH186 RCFDH290 RCFDH187 RCFDH291 RCFDH292 7
7. Trading assets NR 0! 0 [} 0 of
12 RCFDH293 RCFDH188 RCFDS470 RCFDS4T1 RCFDH294 RCFDH295 |
8. All other assets 1,030,323 0 0 0 0| ol

RCFDH296 RCFDH297 8a
a. account bank d life insurar 228,901 45,780|

RCFDH298 RCFDH299 8b.
b. Default fund contributions ta central counterparties.... [] [\ R

For Ioans and leases held for sale, exclude residential mortgage high volatility ial real estate ures, Or sovereign exp thal are past due 90 days or more or on nonaccrual.

For loans and leases, net of unearned income, exclude residential morigage exposures, high volalility commercial real estate exposures, or sovereign exposures that are past due 80 days or more or on nonaccrual.

Includes premises and fixed assets; other real estate owned; i in i idiaries and i ies; direct and indirect investments in real estate ventures; intangible assets; and other assets.
1. For loans and leases, net of unearned income, exclude residential mortgage exposures, high volatility real estate & or sovereign that are past due 90 days or more or on nonaccrual.

12, Includes premises and fixed assets; other real estate owned; il in I idiaries and i ies; direct and indirect investments in real eslate ventures; inlangible assets; and other assets.

2®~No
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{Column A) (Cotumn B) {Column Q) |[(Column T) Total[{(Column U)Total
Totals Adjustments to Exposure Risk-Weighted | Risk-Weighted
Totals Reported | Amount 1,250% [ Asset Amount | Asset Amount
in Column A by Catculation | by Calculation
Methodology Methodology
Dollar amounts in thousands SSFA Gross-Up
9. On-balance sheet securitization exposures:
RCFDS475 RCFDS476 RCFDS477 RCFDS478 RCFDS479
. a. Held-to-maturity SECUMtIeS..........ccoovvevciimiineiieceiccee s 1,311 1,311 ’ 1] 1,364 0
RCFDS480 RCFDS481 RCFDS482 RCFDS483 RCFDS484
b. Available-for-sale securities..........c.cviiviiiiniiice e 18,970 18,852 118 38,709 0
RCFDS485 RCFDS486 RCFDS487 RCFDS488 RCFDS489
C. Trading @SSeLS.......ccvceiiiiiiiieiiec et 0 (] 1] 0
RCFDS490 RCFDS491 RCFDS492 RCFDS$S493 RCFDS494
d. All other on-balance sheet securitization exposures.................. 4,194,674 4,194,673 880,925 0
RCFDS495 RCFDS496 RCFDS497 RCFDS498 RCFDS499
10. Off-balance sheet securitization exposures.............cccooveeiieeienens 2,619,678 2,619,678 0 558,150 0

67

9.a.

9.b.

9.c.

9.d.
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(Column A) | (Column B} | (ColumnC) | {ColumnD) | (ColumnE)} | (ColumnF) | (Column G} | (ColumnH} | (Columnl) (Column J)
Totals From i Al ion by ion by | A ion by ion by i il ion by | A ion by
Schedule RC to Totals Risk-Weight | Risk-Weight | Risk-Weight | Risk-Weight | Risk-Weight | Risk-Weight | Risk-Weight | Risk-Weight
Reported in | Category 0% | Category 2% | Category 4% |Category 10%|Category 20%|Category 50%| Category Category
Dollar amounts in thousands Column A 100% 150%
14 RCFD2170 RCFDS500 RCFDD987 RCFDHJS0 RCFDHJ91 RCFDD988 RCFDD989 RCFDD3%0 RCFDSS503 1
11. Total balance sheet assets ... 187,956,756 38,886,111 78,411,251 13,046,346 17,247,795 38,604,553 501,357
(Column K) {Column L} (Column M) (Cotumn N) {Column O) {Column P) {Column Q) {Column R}
ion by jionby | A ionby | A ion by ionby | Allocation by | Allocation by | Application of
Risk-Weight Risk-Weight Risk-Weight Risk-Weight Risk-Weight Risk-Weight Risk-Weight Other
Category 250% | Cateégory 300% | Category 400% | Category 600% | Category 625% |Category 937.5%|Category 1,250%| Risk-Weighting
Approaches
Exposure
Dollar amounts in thousands Amount
14 RCFDS504 RCFDS505 RCFDS506 RCFDS507 RCFDS510 RCFDH300 1
11. Total balance sheet assets 1,030,323 228,901
(Column A) | (Column B) | (ColumnC) | (ColumnD) | (ColumnE) | (ColumnF) | {Column G) | (Column H) {Column I} {Column J)
Face, Credit ion by ion by ion by ion by ion by [ All ion by ion by ion by
Notional, or | Equivalent | Risk-Weight | Risk-Weight | Risk-Weight | Risk-Weight | Risk-Weight | Risk-Weight | Risk-Weight | Risk-Weight
Other Amount|  Amount Category 0% | Category 2% | Category 4% |Category 10%|Category 20%|Category 50%| Category Category
Dollar amounts in thousands 100% 150%
RCFDD991 RCFDD992 RCFDD933 RCFDHJ92 RCFDHJ93 RCFDD394 RCFDD995 RCFDD996 RCFDS511 12
12. Financial standby letters of credit... 5,578,515 5,578,515 991,712 0 0 680,963 296,701 3,534,510 74,629
13. Performance standby letters o credit and RCFDD997 RCFDD998 RCFDD999 RCFDG603 RCFDG604 RCFDG605 RCFDS512 4
{ fated i items. 3,363,423 1,681,712 201,010 271,867 201,467 996,361 ,007(
14. Commercial and similar letters of credit with an criginal RCFDG606 RCFDG607 RCFDG608 RCFDHJ34 RCFDHJ95 RCFDG609 RCFDG610 RCFDGB11 RCFDSS13 |,
maturity of one year or less. 318,695/ 63,739 0 4 14,240! 44,973 207|
15. Retained recourse on small business obligations sold with { RCFDG612 RCFDG613 RCFDG614 RCFDG615 RCFDG616 RCFDG617 RCFDS514 15,
recour: 0 0 0 0! 0 0| [
(Column A) [ (Column B) | {ColumnC) | (ColumnD) | {ColumnE) | (ColumnF) | {ColumnG) | (CofumnH) [ {Columnl) | (ColumnJ)
Face, Credit llocation by | Allocati Allocation by | A ion by | Allocati Allocatt llocation by ion by
Notional, or | Equivalent | Risk-Weight | Risk-Weight | Risk-Weight | Risk-Weight | Risk-Weight | Risk-Weight | Risk-Weight | Risk-Weight
Other Amount| Amount Category 0% | Category 2% | Category 4% |Category 10%|Category 20%Category 50%| Category Category
Dollar amounts in thousands 100% 150%
5 RCFDS515 | RCFDS516 | RCFDS517 | RCFDS518 | RCFDS519 RCFDS520 | RCFDS521 RCFDS522 | RCFDSS523 |0
16. Repo-style 1 482,690 482,690 264,444 0 195,244 23,002 o]
RCFDG618 | RCFDGE19 | RCFDG620 RCFDG621 | RCFDG622 | RCFDG623 | RCFDS524 | ..
17. All other off-bal: sheet liaki 0 0| 0
18. Unused commitments:” ] 18,
RCFDS525 | RCFDS526 | RCFDS527 | RCFDHJS6 | RCFDHJS7 RCFDS528 | RCFDS529 | RCFDS530 | RCFDSS31 | ..
a. Original maturity of one year or less... 14,043,605/ 2,808,721 280,005/ 98,701 43,157| 2,386,030 828

4. For each of columns A through R of item 11, report the sum of items 1 through 9. For item 11, the sum of columns B through R must equal column A. Item 11, column A, must equal Schedule RC, item 12.
21, Includes securiliss purchased under agreements to resell (reverse repos), securities sold under agreements to repurchase (repos), securities borrowed, and securilies lent.

Excludes unused i to t-backed ial paper conduits.
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{Column A} | (ColumnB) { (ColumnC) | {ColumnD) | (ColumnE) [ (ColumnF) | (ColumnG) | {ColumnH} | (Column I} (Column J)
Face, Credit ion by i y [ A ion by | A ion by ion by ion by | Al ion by ion by
Notional, or | Equivalent | Risk-Weight | Risk-Weight [ Risk-Weight | Risk-Weight | Risk-Weight | Risk-Weight | Risk-Weight | Risk-Weight
Other Amount|  Amount Category 0% | Category 2% | Category 4% |Category 10%|Category 20%|Category 50%| Category Category
Dollar amounts in thousands 100% 150%
RCFDG624 RCFDG625 RCFDG626 RCFDHJ98 RCFDHJ99 RCFDG627 RCFDG628 RCFDG629 RCFDS539 18
b. Original maturity one year. 67,679,004 33,839,502 234,880 193,888 3,394,276 32,301 29,943,607 40,550
RCFDS540 RCFDS541 18.
19.1 7,750,790 .
RCFDS542 RCFDS543 RCFDHK00 RCFDHKO01 RCFDS544 RCFDS545 RCFDS546 RCFDS547 RCFDS548 2.
20. Over-th: ter derivativi 7,324,864 19,096 0 0 0 3,302,102 318,467 3,660,065 25,135| 77
1 RCFDS549 RCFDSS550 RCFDS551 RCFDS552 RCFDS554 RCFDSS§55 RCFDS556 RCFDSS557 24
21. Centrally cleared derivatives..... 338,719 0 338,719 . 0 0 ]
2 RCFDH191 RCFDH193 RCFDH194 RCFDH195 RCFDH196 RCFDH197 2
22. Unsettled transactions (failed trades)’ 20,258 9,811 (]

22

For item 22, the sum of columns C through Q must equal column A.
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{Column O) (Column P) (Column Q) (Column R) (Column S)
All tion by All tion by All tion by | Application of | Application of
Risk-Weight Risk-Weight Risk-Weight Other Other
Category 625% |Category 937.5%|Category 1,250%| Risk-Weighting | Risk-Weighting
Approaches Approaches
Credit Risk-Weighted
Equivalent Asset Amount
Dollar amounts in thousands Amount
4 RCFDH301 RCFDH302
16. Repo-style FANSACHONSZ? . ooeoeeeeee e eeeneen 0 . [}
17. All other off-balance sheet liabilities
18. Unused commitments:_
RCFDH303 RCFDH304
a. Original maturity of one year or less 0 0
RCFDH307 RCFDH308
b. Original maturity exceeding one year..............c.cocoevivieniininiins 0 0
19. Unconditionally cancelable commitments
RCFDH309 RCFDH310
20. Over-the-counter derivatives...............ccccooviicciiiirieinienns 0 0
21. Centrally cleared derivatives
25 RCFDH198 RCFDH199 RCFDH200
22. Unsettled transactions (failed trades)™ ...............cccceriviineinnenns 323 2,428 7,696

24,

25.

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

Includes securities purchased under agreements to resell (reverse repos), securities sold under agreements to repurchase (repos), securities borrowed, and securities lent.

70

18.a.

18.b.

20.
21.

22,
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(Column C) (Column D) {Column E) (Column F) (Column G) (Column H) (Column 1) (Column J)
Al jonby | A jonby | A ion by jonby | A jonby | Allocationby | A ion by jon by
Risk-Weight Risk-Weight Risk-Weight Risk-Weight Risk-Weight Risk-Weight Risk-Weight Risk-Weight
Dollar amounts in thousands| Category 0% Category 2% Category 4% | Category 10% | Category 20% | Category 50% | Category 100% | Category 150%
23. Total assets, derivatives, off-balance sheet items, and other items
subject to risk weighting by risk-wzight category (for each of columns C 2
through P, sum of items 11 through 22; for column Q, sum of items 10 RCFDG630 RCFDS558 RCFDS559 RCFDS560 RCFDG631 RCFDG632 RCFDG633 RCFDS561 )
through 22). 80,147,765 797,051 0 0 20,999,818 18,154,128 79,193,101 647,713
24. Risk weight factcr i 24.
25. Risk-weighted assets by risk-weight category (for each column, item RCFDG634 RCFDS569 RCFDS570 RCFDS571 RCFDG635 RCFDG636 RCFDG637 RCFDS572 2.
23 multiplied by item 24). 15,941 [] 4,199,964 9,077,064 79,193,101 971,570| °
(Column K) (Column L) (Column M) {Column N) {Coiumn O} (Column P} {Column Q)
Allocation by Allocation by ion by ion by jon by A ion by Allocation by
Risk-Weight Risk-Weight Risk-Weight Risk-Weight Risk-Weight Risk-Weight Risk-Weight
Dollar amounts in thousands | Category 250% | Category 300% | Category 400% | Category 600% | Category 625% | Category 937.5% | Category 1,250%
23. Total assets, derivatives, off-balance sheet items, and other items subject
to risk weighting by risk-weight category (for each of columns C through P, RCFDS562 RCFDS563 RCFDS564 RCFDS565 RCFDS566 RCFDS567 RCFDS568 23
sum of items 11 threugh 22; for column Q, sum of items 10 through 22).. 1,030,323 0 2,428 7.815]
24, Risk weight factar 24.
25, Risk-weighted assets by risk-weight category (for each column, item 23 RCFDS573 RCFDS574 RCFDS575 " RCFDS576 RCFDS577 RCFDSS78 RCFDS57¢9 2
multiplied by item 24). 2,575,808 0 2,019 22,763 97,688
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SO e e ROFDSS80 97,680,846 25

A 2,682,386 27

28. Risk-weighted assets before deductions for excess aliowance of loan and lease losses and allocated risk transfer

risk reserve?’.. RCFDB704 100,363,232| 28.

29. LESS: Excess allowance for [0an and I88SE 0SSES.............cccueruriertriuinietieit et etssesassieseesseseesessesesserscsenne RCFDA222 0f 29.

30. LESS: Allocated transfer FISK FESEIVE...........co..viuiieiiueuireeeescessacsesi et ese s tsessstacsstesesessassesassesasiesasessaessniesesnns RCFD3128 0} 30.

31. Total risk-weighted assets (item 28 minus itemMs 29 Nd 30)........ccoeurrreruriueereirerareeeiererreeesrsasssasseseesesessesesereesesans RCFDG641 100,363,232 31.

1. Current credit exposure across all derivative contracts covered by the regulatory capital rules.............c..cooeverrenne. RCFDG642 2,857,206( m.1.

{Column A)With a {Column B) With a (Column C)With a
remaining maturity of One|remaining maturity of Overjremaining maturity of Over
year or less one year through five five years
Dollar amounts in thousands years

2. Notional principal amounts of over-the-counter derivative contracts: M2
@, INLETESE TALE......c.iicveveeie ettt e r ettt eee sttt et RCFDS582 | 47,819,950 RCFD$583V 48,810,094 RCFDS584 | 17,268,310 M2a.
b. Foreign exchange rate and gold...........ccco.cceurrerrrevererniiesesesseseseneneenas RCFDS585 | 958,652,750| RCFDSS586 | 52,183,710 RCFDS587 7,941,804| M2b.
c. Credit (investment grade reference asset)................occocoeeeeevrrvennns e RCFDS588 277,250| RCFDS589 835,965| RCFDS590 30,000| M2c.
d. Credit {(non-investment grade reference asset)...........ccccoeevercceneenn. RCFDS591 173,427| RCFDS592 679,334| RCFDS593 133,000| M2d.
€. EQUITY. oottt s bt RCFDS594 | 25,682,536] RCFDS595 2,854,558| RCFDS596 381,019 M2e.
f. Precious metals (€XCePt GOI)..........co.ooeriveuiverrireicisienesereesesesesseseneens RCFDS597 8,430,351| RCFDS598 351,798| RCFDS599 0| m.2f.
G: OMNBL. ottt e et RCFDS600 105,212| RCFDS601 72,545| RCFDS602 0| M2g.

3. Notional principal amounts of centrally cleared derivative contracts: M.3.
8. INEEIESE TALE..........eeoveeisseieees s ettt aen st sennsesan s eenren RCFDS603 | 24,683,549( RCFDS604 | 40,720,395) RCFDS605 | 15,741,881 M3a.
b. Foreign exchange rate and gold.... RCFDS606 | 42,331,442| RCFDS607 411,204} RCFDS608 0| M3b.
c. Credit {investment grade reference asset).. RCFDS609 500) RCFDS610 1,000| RCFDS611 0| M3c
d. Credit (non-investment grade reference asset)..................oeeereveeecenns. RCFDS612 0| RCFDS613 615,000| RCFDS614 0| Mad.
€. EQUILY ..o et RCFDS615 0| RCFDS616 0| RCFDS617 0| M3e.
f. Precious metals (eXCept GOId).........cocovvuvvrverrrierveeesesreseesceeneeeseeeerenene RCFDS618 0| RCFDSE19 0 RCFDS620 0 m.af.
Ge OMNBI. ..ottt ettt RCFDS621 0| RCFDS622 0| RCFDS623 0| M3g.

Dollar amounts in thousands

4. Amount of allowances for credit losses on purchased credit-deteriorated assets:’ M.4.
a. Loans and leases held for iNVESIMENE.............coocoiiiiii et et et es e RCFDJJ30 995| M4.a.
b. Held-to-mMaturity debt SECUMLES.............covimiireriiei e ettt esecae RCFDJJ31 O M4.b.
c. Other financial assets measured at amMOrtized COSL...... ... iiiiiiiiirie ettt s ees e e RCFDJJ32 0| Md.c.

27. Sum of items 2.b through 20, column S; items 9.3, 9.b, 9.¢, 9.d, and 10, columns T and U; item 25, columns C through Q; and item 27 (if applicable).

1. Memorandum items 4.a through 4.c should be completed only by institutions that have adopted ASU 2016-13.



HSBC BANK USA, NATIONAL ASSOCIATION FFIEC 031

RSSD-1D 413208 Report Date 12/31/2021
Last Updated on 2/3/2022 73

Schedule RC-S - Servicing Securitization and Asset Sale Activities(Form Type - 031)

(Column A) 14 |(Column B) Home|(Column C) Credit| (Column D) Auto |(Column E) Other (Column F) {Column G) All
Family Residential| Equity Lines | Card Receivables Loans Consumer Loans | Commercial and | Other Loans, All
Loans Industrial Loans | Leases, and All
Dollar amounts in thousands Other Assets
1. Outstanding principal balance of assets sold and securitized by the reporting
bank with servicing ratained or with recourse or other seller-provided credit RCFDB705 RCFDB706 RCFDB707 RCFDB708 RCFDB709 RCFDB710 RCFDB711 1.
0 0| o 0 0 0
2. Maximum amount of credit exposure arising from recourse or other )
seller-provided credit enhancements provided to structures reported in item RCFDHU0% RCFDKU10 RCFDHU11 RCFDHU12 RCFDHU13 RCFDHU14 RCFDHU15 2.
1 0 0| [ 0 0| 0 0
Item 3 is to be completed by banks with $100 billion or more in total assets. . -
3. Reporting bank's unused commilments to provide liquidity to siructures RCFDB726 RCFDB727 RCFDB728 RCFDB729 RCFDB730 RCFDB731 reFOB7IZ |
reported in item 1 0 0 0 o 0 0 0
4. Past due loan amcunts included in item 1: 4.
RCFDB733 RCFDB734 RCFDB735 RCFDB736 RCFDB737 RCFDB738 RCFDB739 4.
a.30-89 days past due 0 0 0 0 0 0 o
RCFDB740 RCFDB741 RCFDB742 RCFDB743 RCFDB744 RCFDB745 RCFDB746 4b,
b. 90 days or more past due. 0 0 0 0 0 0 ol
5. Charge-offs and recoveries on assets sold and securitized with servicing
retained or with recourse or other seller-provided credit 5.
year-to-date):
RIADB747 RIADB748 RIADB749 RIADB750 RIADB751 RIADB752 RIADB?53 s
a. Charge-off 0 0 0 0 0 0 o|>*
RIADB754 RIADB755 RIADB756 RIADB757 RIADB758 RIADB759 RIADB760 5.
b. i o 0 0 0 0 0 of ™™
ltem 6 is to be completed by banks with $10 billion or more in total assets.
6. To!;:l amount of ownership (or seller's) interest carried as securities or RCFDHU16 RCFDHU17 RCFDHU18 8.
loans 0 0 0
7. Not applicable 7.
8. Not applicable 8.
9. Maximum amount of credit exposure arising from credit enhancements
provided by the reporting bank to other instituti itizati in s
the form of standby letters of credit, purchased subordinated securities, and RCFDB776 RCFDB779 RCFDB780 RCFDB781 RCFDB782 :
other er [4 0 0 0 0
ltem 10 is to be completed by banks with $10 billion or more in total assets.
10. Reporting bank's unused ccmmi:men(s to provide liquidity to other RCFDB783 RCFDB786 RCFDB787 RCFDB788 RCFDB788 10.
institutions' itization structures 0 [J 0 0 0
11. Assets sold with recourse or other seller-provided credit RCFDB790 RCFDB796 1
and not securitized by the reporting bank. 0 [
12. Maximum amount of credit exgosure arising from recourse or other RCFDB797 RCFDB803 12
seller-provided credit enhancements provided to assets reported in item 11.... 0 (] S
1. The $100 billion asset-size test is based on the tolal assets reported on the June 30, 2018, Report of Condition.
1. The $10 billion asset-size test is based on the total assels reported on the June 30, 2018, Report of Condition.

1. The $10 billion asset-size lest is: based on the total assets reported on the June 30, 2018, Report of Condition.
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Dollar amounts in thousands
1. Not applicable M.1.
2. Outstanding principal balance of assets serviced for others (includes participations serviced for others): M2.
a. Closed-end 1-4 family residential mortgages serviced with recourse or other servicer-provided credit RCFDB804 o M2a.
enhancements
b. Closed-end 1-4 family residential mortgages serviced with no recourse or other servicer-provided credit RCFDB80S 1,817,938 M.2b.
enhancements.
¢. Other financial assets (INCIUAES NOME EGUILY HNES)\-.........vceroveer oo seeseearesseseeessesesesessesseressressesseerons RCFDAS91 1,812,327| M2c.
d. 1-4 family residential mortgages serviced for others that are in process of foreclosure at quarter-end (includes RCFDF699 62,259| M.2.0.
closed-end and OPEN-ENRA IOBNS).........cooiiiieirieriieee ittt eeae ettt s eeee s eeteeer e eseeebesrseearaesasassatessartaensrsaasseanreannnes
Memorandum item 3 is to be completed by banks with $10 billion or more in total assets. M3
3. Asset-backed commercial paper conduits: 2 -
a. Maximum amount of credit exposure arising from credit enhancements provided to conduit structures in the M3.a
form of standby letters of credit, subordinated securities, and other enhancements: R
1. Conduits sponsored by the bank, a bank affiliate, or the bank's holding COMPaNY.........cc.oonvveeviierireriinsennns RCFDB806 0[M3.a.1.
2. Conduits sponsored by other unrelated INSHIUIONS. ............cco.iiiceriierieiereriees e eies s v e RCFDB807 0(M3a2.
b. Unused commitments to provide liquidity to conduit structures: M.3.b.
1. Conduits sponsored by the bank, a bank affiliate, or the bank's holding cOMPaNY............coevvveceerreecvereeneenn. RCFDB808 204,488| M.3.b.1.
2. Conduits sponsored by other unrelated INSHULIONS...................cccoovverieeeieies ettt seeseesaens RCFDB809 0| M.3.b.2.
4. Outstanding credit card fees and finance charges included in Schedule RC-S, item 1, column C2o, RCFDC407 0 m.4.
Schedule RC-T - Fiduciary and Related Services(Form Type - 031)
Dollar amounts in thousands
1. Does the institution have fiduciary powers? (If "NO," do not complete Schedule RC-T.)......ccccoeverreen. S RCFDA345 Yes| 1.
2. Does the institution exercise the fiduciary powers it has been granted?.... RCFDA346 Yes| 2.
3. Does the institution have any fiduciary or related activity (in the form of assets or accounts) to report in this schedule? RCFDB867 Yes|3
(If "NO," do not complete the rest of Schedule RC-T.).... ’

(Column A) Managed (Column B} (Cotumn C) Number of|(Column D) Number of
Assets Non-Managed Assets | Managed Accounts Non-Managed
Dollar amounts in thousands Accounts

4. Personal trust and agency aCCOUNMS...............co...vveverreereserseneens RCFDB868| 1,365,699(RCFOB86I[  336,808(RCFDBS70 432|RCFDBBT1 97(4.
5. Employee benefit and retirement-related trust and agency 5
accounts: :

a. Employee benefit - defined contribution...............c...cococoveee. RCFDB872 0[RCFDB873 0|RCFDB874 0|RCFDB875, 0| 5.a.

b. Employee benefit - defined benefit............ccceeeierinccin RCFDB876 0|RCFDBS877 0[|RCFDB878 0|RCFDB879 055,

c. Other employee benefit and retirement-related accounts..... |[RCFDB880 48,029|RCFDB881 44,868 |RCFDB882 52|RCFDB883 37| s.c.
6. Corporate trust and agency accounts.... RCFDB884 0|RCFDB885| 9,524,597 |RCFDCO01 0|RCFDC002 1327] 6.
;‘cg’gjrs‘:gem management and investment advisory agency RCFDB8S6| 6,649,779|RCFDJ253 o|rcFDBB88 1303|RCFDJ254 o|7
8. Foundation and endowment trust and agency accounts............ RCFDJ255 568,276 |RCFDJ256 0|RCFDJ257 35|RCFDJ258, 0fs.
9. Other fidUCIary @CCOUNES................ccoeveroeereirererierrarsssssraranans RCFDB830 4,351|RCFDB891 0{RCFDB892 5|RCFDB893 0|s.
10. Total fiduciary accounts (sum of items 4 through 9).................. RCFDB894| 8,626,134 (RCFDB895| 9,906,273 |RCFDB8I6 1827|RCFDB897 1461] 10.
11. Custody and safekeeping aCCounts...............oo..oveeerrrereerennn RCFDB898|660,959,180 RCFDB899 2386/ 11.
;iaFﬁl;clary accounts held in foreign offices (included in items 10 RCFNB900 o|rcenBI01 olrcFnB0? olreenBaos ol 12.
13. Individual Retirement Accounts, Health Savings Accounts, and
other similar accounts (included in items S5.cand 11).........c..c.cco.et RCFDJ259 48,029 |RCFDJ260 44,868 |RCFDJ261 52 RCfDJ262 37p13.
1. Memorandum item 2.c is to be completed if the principal balance of other financial assets serviced for others is more than $10 million.
2. The $10 billion asset-size test is based on the total assets reported on the June 30, 2018, Report of Condition.
2. Memorandum item 4 is to be completed by banks that (1) together with affiliated institutions, have outstanding credit card receivables (as defined in the instructions) that exceed $500 million

as of the report date, or (2) are credit card specialty banks as defined for Uniform Bank Performance Report purposes.
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Dollar amounts in thousands

14. Personal trust and agency accounts.... RIADBS04 12,830) 14

15. Employee benefit and retirement-related trust and agency accounts: 15.
a. Employee benefit - defin@d CONMFBULON. .........eoiiiriieiieiee e ecar et ere et et eaensss s st ssssese s essess et estesas RIADB905 0| 15a.
b. Employee benefit - efin@d DENEML.........c.cc.ovcorieerurcercereireue i esceaesssessesse e e seas s eesssassessonssceesss s et smee RIADB906 0 15.b.
¢. Other employee benefit and retirement-related ACCOUNLS..............creereriireieriererrasreieeee o reseserencescrsessersesaraas RIADBS07 0 15.c.

16. Corporate trust aNd AGENCY ACCOUNES..........cocoirrruriuirreesetesessrsesssesssesessessssaessasssnsessaesesenssessesesssassssassssesssessnsesesssesanes RIADA479 10,908] 16.

17. Investment management and investment adViSOry 8ENCY GCCOUNES..........c...ervrvveer.roorroveeesrsosseeesereeeesseesessessessrenes RIADJ315 25,081 17.

18. Foundation and endowment trust and @geNCY BCCOUNLS.............cocvreruiuiiunriaiseeseiensreens e sessesssiasesesessesssassessenns RIADJ316 018

19. Other fIAUCTANY ECOUNES............oivieitereiseieiseeer ettt esesassas aes s s sssseesesraate et st sesebessmasasas s sasese b e s sanasrssetsbeesesesaneseranas RIADA480 0| 19.

20. Custody and SAfEKEEPING BCCOUNES..............cv.evieeererirrreserssssesesas e ssesssssssssssesssesssasssssssesasssessesssssssssssessssssassssnranen RIADB908 29,297( 20.

21, Other fiduciary and related SEIVICES INCOME..........ccu.o...oeveiereirieenstensesess s tsaeesseaeesenessas e sasbesraesssensssesessssesssnserans RIADB910 0] 21.

£ ol o focary et s e s of b 14 g 21) (st el Scratle R e [
a. Fiduciary and related services income - foreign offices (included in item 22)............ccccovvireeeeeereeeceeenencennns RIADBY12 0| 22.a.

23, LESS: EXPENSES....cvuecrnrrernearaetsrieeseeseeseasssessesseseesasesesssssesassasessessessessnsaetsesessseeses s ot asesbansrsssbo st sester s aetseseeesesesintsans RIADC058 49,015| 23.

24. Less: Net losses from fiduciary and related services RIADA488 0f 24.

25. Plus: Intracompany income credits for fiduciary and related services... RIADB911 0 25.

26. Net fiduciary and related SErviCes INCOME...........ocouiiiiie it e es et ettt et cas s RIADA491 29,101( 26.

(Column A) Personal Trust| (Column B) Employee (Column C) All Other
and Agency and Benefit and Accounts
Investment Management | Retirement-Related Trust
Dollar amounts in thousands Agency Accounts and Agency Accounts

1. Managed assets held in fiduciary accounts: M1
a. Noninterest-bearing deposits................co.oevreevireeueeeieseeeseeeeneeseeneenes RCFDJ263 24,787| RCFDJ264 -5| RCFDJ265 0|M1a
b. Interest-bearing GePOSItS..........c..crwrererereererrneecrona st sesisesesvesserseneaens RCFDJ266 6,969| RCFDJ267 0| RCFDJ268 0| M.1b.
c. U.S. Treasury and U.S. Government agency obligations....................... RCFDJ269 376,526 RCFDJ270 6,778| RCFDJ271 26,115] M.1.c.
d. State, county, and municipal obligations...........c.cc...cevvveerieeeereieeinenns RCFDJ272 850,947 RCFDJ273 0| RCFDJ274 6,165 M1.d.
€. Money market MULUAI FUNGS.............o..veeeiveisirersinsceesecseenisssesenese e neesons RCFDJ275 180,752 RCFDJ276 2,047| RCFDJ277 14,791| Mie.
f. EQuity mUtUal TUNAS.........ccoriiviieneieeeiee e RCFDJ278 409,240| RCFDJ279 6,810 RCFDJ280 126,332 M.1.1
Q. Other MULUAI FUNGS..............oovvivieeiesee e eesese e eeeeseessinens RCFDJ281 308,409 RCFDJ282 5,204( RCFDJ283 14,320| M1 g.
h. Common trust funds and collective investment funds............cocoeeeeeene RCFDJ284 0| RCFDJ285 0| RCFDJ286 0| M1h.
i. Other Short-term oblIGAtIoNS...........cccovevevermrveirierieiereee e renaesas RCFDJ287 0| RCFDJ288 0| RCFDJ289 0| M.1.i.
j. Other NOtes and BONGS..............cocvverveuriviereieeeresersees s esesessse s esenes RCFDJ290 1,348,797| RCFDJ291 3,800| RCFDJ292 58,671 M.1j.
k. Investments in unregistered funds and private equity investments....... RCFDJ293 864,443 RCFDJ294 0| RCFDJ295 0| Mk
1. Other common and preferred StOCKS. ............oivermvemeeeeereeeeeeersveninssens RCFDJ296 3,229,204| RCFDJ297 23,395| RCFDJ298 316,235| m.1.0.
m. Real estate mortgages.. RCFDJ299 0| RCFDJ300 0| RCFDJ301 0 Mim
N REAI ESEALC. oo e ee e r e e e e e RCFDJ302 9,294| RCFDJ303 0| RCFDJ304 0| Min
0. MISCEIIANEOUS ASSEIS.......ccoeiveeeercerieieeieeetrescesrae s esses et sbasssasesneenees RCFDJ305 406,109| RCFDJ306 0| RCFDJ307 0| M.
B Memorandum 1oms 1 INFOUGH 1.0) o oo | ROFDJ308 |  8,015,477| RCFDI09 | 48,029| ROFDUII0 | 562,629 i

(Column A) Managed Assets [(Column B) Number of Managed
Dollar amounts in thousands Accounts
q. Investments of managed fiduciary accounts in advised or sponsored mutual funds............. RCFDJ311 0| RCFDJ312 0| M.1q.
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(Column A) Number of Issues | (Column B) Principal Amount
Dollar amounts in thousands Outstanding
2. Corporate trust and agency accounts: m.2.
a. Corporate and Municipal truStEESHIPS. ............c.ovveuireereerienceeereeereesssssesraessss e seae e rerenas RCFDB927 1367| RCFDB928 114,501,731{ M.2a.
1. Issues reported in Memorandum item 2.a that are in default...................c...cooveee. RCFDJ313 15| RCFDJ314 1,896,995| M2a1.
b. Transfer agent, registrar, paying agent, and other corporate agency..........c..ocvvevevennene. RCFDB929 370 M.2b.
{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 collective ir t funds and
trust funds with a total market value of $1 billion or more as of the preceding December 31. M.3.
3. Collective investment funds and common trust funds:
8. DOMESHC @QUILY.........cceoe et veeeeeeieie e ceeeeve s st s en s eaee s eass s sesa s anae s e eannsana RCFDB931 NR| RCFDB932 NR|M3.a.
b. INternationalf/Global @QUILY.............ce.eriiiiruierireeteeeetereee et ss e veses et aesssss et nnanes RCFDB933 NR| RCFDB934 NR| M.3.b.
C. S1OCK/BONG DIBNG. ... icceteiee e secsec e scar st eas e et e re s et se s nansenen RCFDB935 NR| RCFDB936 NR|[M3.c.
A, TAXADIE DONM......coouiieieeeiiiiiteieeeteie e ettt et ettt aae bbb et et seaen e s e RCFDB937 NR| RCFDB938 NR| M.3.d.
€. MUNICIPAI BONG....c.co.ovieeieiece ettt et ee et ee et neesrts e ben s raesns s RCFDBS39 NR| RCFDB940 NR|M3.e.
f: Short term investments/MONEY MArkeL.............eccoerviereieireneriieieteseseeresesseeses e enas RCFDB941 NR| RCFDBg942 NR|M3.1
Q. SPECIAIY/ONE ...ttt v st et eer e RCFDB943 NR| RCFDB944 NR(M.3.9.
h. Total collective investment funds (sum of Memorandum items 3.a through 3.9)............ RCFDB945 0| RCFDB946 0| M.3.h.
(Column A) Gross Losses|{(Column B) Gross Losses| (Column C} Recoveries
Dollar amounts in thousands Managed Accounts Non-Managed Accounts
4. Fiduciary settlements, surcharges, and other losses: M4.
a. Personal trust and 8gency aCCOUNES..............cccevreeverrerersiansinseeneernnnens RIADB947 0| RIADB948 0| RIADB949 0| Mda.
b. Employee benefit and retirement-related trust and agency accounts..... RIADB950 0| RIADB951 0| RIADB952 0| M4b.
c. Investment management agency accounts...... RIADB953 0| RIADB954 0| RIADB95S 0 Mac.
d. Other fiduciary accounts and related Services..........coocoverevnriereeennecees RIADB956 0| RIADB9S7 0| RIADB958 0| Mdd.
e. Total fiduciary settlements, surcharges, and other losses (sum of
Memorandum items 4.a through 4.d) (sum of columns A and B minus RIADB959 0| RIADB960 0| RIADB961 0| Mde.
column C must equal Schedule RC-T, item 24)..........cccccccoviinrnniennnan.
Schedule RC-V - Variable Interest Entities(Form Type - 031)
(Column A) Securitization (Column B) Other VIEs
Dollar amounts in thousands Vehicles
1. Assgts of consolidatet_j variable interest entities (VIEs) that can be used only to settle .
obligations of the consolidated VIEs: e |
a. Cash and balances due from depository inSttUtIoNS.............cc.cveererirrcevieciererierineens RCFDJ981 0| RCFDJF84 0| 1a.
b. Securities NOt Nl fOr tradiNgG.........c.oevereiriieererrerere et eeesess st s anesnsnsenes RCFDHU20 0| RCFDHU21 0] 1.b.
c. Loans and leases held for investment, net of allowance, and held for sale.................... RCFDHU22 0| RCFDHU23 0] 1c.
0. Other real @S1A8 OWRBU...........ocowruiieciirainirieareeieesassvasssariissasssesesseessssssssssssss s asasssssses RCFDK009 0] RCFDJF89 0] 1d.
€. ORI @SSELS......ovvveiriviiieiiteeiei et et esee st enas s s s seb e b s en s s s s sae s s b bre et seassssnseans RCFDJF91 0| RCFDJF90 53,611| 1.e.
2. Liabilities 9f consolidated VIEs for which creditors do not have recourse to the general credit 2
of the reporting bank:
a. Other borrowed money............ RCFDJF92 0] RCFDJF85 0 2a.
b. Other liabilities... RCFDJF93 0| RCFDJF86 6,787| 2.,
3. All other assets of consolidated VIEs (not included in items 1.a. through 1.e above)............ RCFDK030 0| RCFDJF87 0]3.
4. All other liabilities of consolidated VIEs (not included in items 2.a through 2.b above)......... RCFDK033 0| RCFDJF88 0| 4.
Dollar amounts in thousands
5. Total assets of asset-backed commercial paper (ABCP) conduit VIEs. RCFDJF77 0|s.
6. Total liabilities of ABCP CONGUIE VIES...............ccouuiummiimireminmsss e issansessesssssoss s e sss s sesoes sessssssiomasessesseseseneess RCFDJF78 0|s.
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Optional Narrative Statement Concerning the Amounts Reported in the Consolidated
Reports of Condition and income(Form Type - 031)

Dollar amounts in thousands

1, COMIMENES?...o.oocvoeeeee vttt ee s s aess b bes st e s s e e s s es s esa s e s e ss e s e s st s s et sen et essess e s se s nsaes s maesssaresanassrnsaen RCONGB979 Noj 1.

2. Bank Management SEAEMENL.............ccociuiiiitetreiereiiteerssesteaess s eeessesereescossee s eseraasaseseas saasasssesssnssers seseneenesessensensaen TEXT6980 NR]| 2.




