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Consolidated Financial Statements for
Holding Companies—FR Y-9C

Report at the close of business as of the last calendar day of the quarter

This Report is required by law: Section 5(c) of the BHC Act

(12 U.S.C. § 1844(c)), section 10 of Home Owners’ Loan Act
(HOLA) (12 U.S.C. § 1467a(b)), section 618 of the Dodd-Frank Act
(12 U.S.C. § 1850a(c)(1)), section 165 of the Dodd-Frank Act

(12 U.S.C. 8 5365), and section 252.153(b)(2) of Regulation YY
(12 CFR 252.153(b)(2)).

This report form is to be filed by holding companies with total
consolidated assets of $3 billion or more. In addition, holding

companies meeting certain criteria must file this report (FR Y-9C)
regardless of size. See page 1 of the general instructions for fur-
ther information. However, when such holding companies own or
control, or are owned or controlled by, other holding companies,
only the top-tier holding company must file this report for the con-
solidated holding company organization. The Federal Reserve

may not conduct or sponsor, and an organization (or a person) is
not required to respond to, a collection of information unless it dis-
plays a currently valid OMB control number.

NOTE: Each holding company's board of directors and senior man-
agement are responsible for establishing and maintaining an
effective system of internal control, including controls over the
Consolidated Financial Statements for Holding Companies. The
Consolidated Financial Statements for Holding Companies is to be
prepared in accordance with instructions provided by the Federal
Reserve System. The Consolidated Financial Statements for Holding
Companies must be signed and attested by the Chief Financial
Officer (CFO) of the reporting holding company (or by the individual
performing this equivalent function).

I, the undersigned CFO (or equivalent) of the named holding
company, attest that the Consolidated Financial Statements for
Holding Companies (including the supporting schedules) for this
report date have been prepared in conformance with the instruc-
tions issued by the Federal Reserve System and are true and
correct to the best of my knowledge and belief.

CONF

Date of Report: September 30, 2022
Month / Date / Year (BHCK 9999)

Citigroup Inc.

Printed Name of Chief Financial Officer (or Equivalent) (BHCK C490)

Legal Title of Holding Company (RSSD 9017)
388 Greenwich Street

Signature of Chief Financial Officer (or Equivalent) (BHCK H321)

CONF

(Mailing Address of the Holding Company) Street/P.O. Box (RSSD 9110)
New York NY 10013

Date of Signature (MM/DD/CCYY) (BHTX J196)

City (RSSD 9130) State (RSSD 9200) Zip Code (RSSD 9220)

Is confidential treatment requested for any o=No |_BHCK

Person to whom questions about this report should be directed:

portion of this report submission?..................J 1=ves | Cca47 0| CONF
Name / Title (BHTX 8901)
In accordance with the General Instructions for this report CONE
(check only one), Area Code / Phone Number (BHTX 8902)
1. a letter justifying this request is being provided along CONE
with the report (BHCK KY38).......ccoevveiiiniiiniiiccienceen NR Area Code / FAX Number (BHTX 9116)
2. a letter justifying this request has been provided CONE
separately (BHCK KY38).....cccooiiieieiiiicie e NR E-mail Address of Contact (BHTX 4086)

For Federal Reserve Bank Use Only
RSSD ID

C.l S.F

Holding companies must maintain in their files a manually signed and attested printout of the data submitted.

Public reporting burden for this information collection is estimated to vary from 5 to 1,250 hours per response, with an average of 44.79 hours per response for non-Advanced
Approaches holding companines with $5 billion or more and an average of 40.48 hours per response for non-Advanced Approaches holding companies with less than $5 billion in
total assets and 47.59 hours for Advanced Approaches holding companies, including time to gather and maintain data in the required form and to review instructions and complete
the information collection. Comments regarding this burden estimate or any other aspect of this information collection, including suggestions for reducing the burden, may be sent
to Secretary, Board of Governors of the Federal Reserve System, 20th and C Streets, NW, Washington, DC 20551, and to the Office of Management and Budget, Paperwork
Reduction Project (7100-0128), Washington, DC 20503.
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Chief Executive Officer Contact Information

This information is being requested so the Board can distribute notifications about policy initiatives and other matters directly to the
Chief Executive Officers of reporting institutions. Please provide contact information for the Chief Executive Officer of the reporting
institution. Enter "none" for the Chief Executive Officer's email address if not available. Chief Executive Officer contact information is
for the confidential use of the Board and will not be released to the public.

Chief Executive Officer

CONF
Name (BHCK FT42)

CONF
Area Code / Phone Number / Extension (BHCK FT43)

CONF
E-mail Address (BHCK FT44)
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Report of Income for Holding Companies SF
Report all Schedules of the Report of Income on a calendar year-to-date basis.
Schedule HI—Consolidated Income Statement
Dollar Amounts in Thousands |BHCk] Amount
1. Interest income:
a. Interest and fee income on loans:
(1) In domestic offices:
(@) Loans secured by 1-4 family residential PrOPEItiES. ........ccvcieiiiiiiiiiie it 4435 2,195,000 |1.a.(1)(a)
(b) All other 10ans Secured DY FEaI ESTALE............ieiiiieie et et e et esteeeraeenne e e e e nnae s 4436 1,000,000 |1.a.(1)(b)
(o 172X o1 g 1= g =T OSSR .F821 17,687,000 |1.a.(1)(c)
(2) In foreign offices, Edge and Agreement subsidiaries, and IBFS.............coiiiiiiiiciiei e 4059 10,071,000 |1.a.(2)
b. Income from lease fiNANCING FECEIVADIES. ........c.uiiiiiii ettt .4065 14,000 |1.b.
c. Interest income on balances due from depository INSTUIONS (L1)......cccveiiiiiieeierire e 4115 2,172,000 |1.c.
d. Interest and dividend income on securities:
(1) U.S. Treasury securities and U.S. government agency obligations
(excluding Mortgage-Dacked SECUITTIES). ....c..iiiiii ittt sr e sr e sn e ee B488 1,422,000 [1.d.(2)
(2) Mortgage-backed securities...................... ...|.B489 1,723,000 [1.d.(2)
(3) All other securities.........cccevvereriennenn ...1.4060 4,121,000 [1.d.(3)
e. Interest iNCOMeE frOmM trading @SSEES (2)......veiueereiiiiiiie ettt sr et nr et e s e et e e e sb e se bbb nr e ened .4069 4,793,000 |1.e.
f. Interest income on federal funds sold and securities purchased under agreements to resell............cc.ocooveiininicies 4020 3,375,000 |1.f
0. OTNEE INTEIEST INCOMIE. ... ettt et h et eh e btttk e eh st es e eb et et eh e etk eh e ab et et nn e enee .4518 127,000 |1.g.
h. Total interest income (Sum of itemMs 1.8 throUgN 1.9).....ceeiuiiiiiii e 4107 48,700,000 |1.h.
2. Interest expense:
a. Interest on deposits:
(1) In domestic offices:
(a) Time deposits Of $250,000 OF IE5S........ccueeieieiieeiestisie e etee e e et se e et e st e teesbesr e st e e atee st e s reeseeseasneenseereeseeses LHK03 162,000 |2.a.(1)(a)
(b) Time deposits of more than $250,000 ...| HK04 224,000 |2.a.(1)(b)
(0 I 1= 0 (= 0 1 | £SO SPRORRSR L6761 2,044,000 [2.a.(1)(c)
(2) In foreign offices, Edge and Agreement subsidiaries, and IBFS.............coiuiiiiiiiiiieise e 4172 3,028,000 |2.a.(2)
b. Expense of federal funds purchased and securities sold under agreements to repurchase...........cccocvvereeienenecnennn 4180 2,188,000 |2.b.
c. Interest on trading liabilities and other borrowed money (2)
(excluding subordinated NOteS and AEDENTUIES)..........eiuiiiii it r e 4185 5,260,000 |2.c.
d. Interest on subordinated notes and debentures and on mandatory convertible Securities (2)........cccocvvveverinieciennnd 4397 907,000 |2.d.
€. OLNET INTEIEST EXPBIISE ...ttt sttt ettt etttk h e stttk ek e etk e eh £ e bt o8 e ek 4 b et eh e ee £ Rt eh e eb e e aees bt eb b e st e bt et been e et enbeeeea e 4398 139,000 |2.e.
f. Total interest expense (SUM Of IteEMS 2.8 NFOUQGN 2.€)......cc.uiiiiiiiie i .4073 13,952,000 |2.f.
3. Net interest income (item 1.h minus 2.f).......ccccceevvvenene ...| 4074 34,748,000 |3.
4. Provision fOr 108N @nd 1€8SE 0SSES (3). .. .uteuueruirteie ettt ettt ettt ettt eb ettt r et s et e et eb e nr e en e nn e .33 3,341,000 |4.
5. Noninterest income:
a. INCOME FrOM fIAUCIANY ACTVITIES. ... ccviiiiie ettt ettt s eb et et et sr et e s et e e en e nn e 4070 2,103,000 |5.a.
b. Service charges on deposit accounts in dOMESHC OffiCES. ........ciiiiiiiiiiiie e 4483 825,000 |5.b.
C. TPAAING FEVENUE (2,4)... ettt ettt ettt ettt s ekt e e ekt e ekt eh e eh 4t £ e ek e eE £ bt eh b eh £ st ee bt eh b e e ekt ek e ab e et en e et e e nnenneene] .A220 (3,436,000)|5.c.

(1) Includes interest income on time certificates of deposit not held for trading.

(2) To be completed by holding companies with $5 billion or more in total assets (Asset-size test is based on the prior year June 30
report date). Income and or expenses pertaining to these items should be reported in the "other" categories 1.g, 2.e, and 5.1,
respectively by holding companies with less than $5 billion in total assets.

(3) Institutions that 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 the standard.

(4) For holding companies required to complete Schedule HI, Memoranda item 9, trading revenue reported in Schedule HI, item 5.c
must equal the sum of Memoranda items 9.a through 9.e.
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Schedule HI—Continued

Dollar Amounts in Thousands [BHck| Amount
Holding companies with less than $5 billion in total assets should report data items 5.d.(6) and 5.d.(7)
only and leave 5.d.(1) through 5.d.(5) blank.
5.d. Income from securities-related and insurance activities:

(1) Fees and commissions from SECUTItIES DIOKEIAGE. ..........viviiiiiie e .C886 1,964,000 |5.d.(2)
(2) Investment banking, advisory, and underwriting fees and COMMISSIONS..........cccceiiiiiiieieiiie e €888 2,818,000 |5.d.(2)
(3) Fees and commIisSiONS frOM ANNUITY SAIES.........cuiiiiiii et .C887 6,000 |5.d.(3)
(4) Underwriting income from insurance and reinsurance activities..............ocoooveiiiiic i €386 66,000 [5.d.(4)
(5) Income from OtNer INSUFANCE ACTIVITIES.........eeieieiie ettt et sr et e e s e €387 266,000 |5.d.(5)
(6) Fees and commissions from securities brokerage, investment banking, advisory, and
UNderwriting feeS and COMIMUSSIONS. ... ...iiiiiiieieie ettt et et e st e sr e este e e et e e sseesteeenteenneeaneesseeanteenneenneeas KX46 NR]5.d.(6)
(7) Income from INSUFANCE ACHVITIES (5). .. .uveuveeuieiiie et sttt ettt ettt es e eb et ebe e et es e sn e e e b e Kx47 NR(5.d.(7)
e. Venture capital revenue (6)... ...|B491 0|5.e.
o NEE SEIVICING TEES..... ettt h ek et h ettt a e bt b e ek e eh £t es e eb s et bt ne et en e nn e e B492 271,000 |51
g. Net SECUTTtIZAtION INCOIME (B)......viueeuieieirie ettt ettt ettt h ettt eh et eb et eb e nn et s e nb e e et eb b nnenbeenneanen ] | B493 38,000 [5.g.
h. Not applicable
i. Net gains (10sses) 0N sales Of 10ANS AN JBBSES. .........coiiiiiiiii et 8560 (708,000)|5.i.
j. Net gains (losses) on sales of other real eState OWNEM. ..........ccuoiiiiiiiiiiiie et e 8561 8,000 |5.j.
k. Net gains (10sses) 0N Sales Of OtNET @SSELS (7)....cviiieieiie ittt e .B496 468,000 |5.k.
|. Other NONINTEIEST INCOME (8).....vi ittt ittt ettt e et eh e et es e eh etttk e er et es et e e e eneenn e ne e B497 18,175,000 |5.I.
m. Total noninterest income (sum of items 5.8 through 5.0)........coiiiiiiii e L4079 22,864,000 [5.m.
6. a. Realized gains (I0sses) 0N held-to-MatUrity SECUITEIES. ........c.coiiiiieiie it 3521 0 [6.a.
b. Realized gains (losses) on available-for-sale debt SECUITLIES.........c.coiiiiiiiiiii e 3196 (237,000)|6.b.
7. Noninterest expense:
a. Salaries and eMPIOYEE DENETITS. .......o ittt b et e b e et eab e et 4135] 20,037,000 |7.a.
b. Expenses of premises and fixed assets (net of rental income)
(excluding salaries and employee benefits and mortgage INTErest)...........coeviieeieiin e s 4217 1,715,000 |7.b.
C. (1) GOOAWIll IMPAIITMENT IOSSES...... ettt ettt ettt ettt et h ettt es e eh et et nh e bt s e eb e et et sh e e et en e nns 216 535,000 |7.c.(1)
(2) Amortization expense and impairment losses for other intangible assets............cccoeviriiiiiinine e €232 263,000 |7.c.(2)
d. Other NONINTEIEST EXPENSE (). ..e.ueeurertie ettt ettt sttt et e etttk e sh et s e b e ee e bt e b e es st eh e eh e e e ea bt eh b e nb e be et beeb e et enbenrean .4092 15,995,000 |7.d.
e. Total noninterest expense (SUM Of itemMs 7.8 tNrOUGN 7.0).....cuoiiiiiii i e 4093 38,545,000 |7.e.

8. a. Income (loss) before change in net unrealized holding gains (losses) on equity securities
not held for trading, applicable income taxes, and discontinued operations

(sum of items 3,5.m, 6.@, 6., MINUS ILEMS 4 AN 7.€).....ccveiieie e e e sraeereeenne e HT69 15,489,000 |8.a.

b. Change in net unrealized holding gains (losses) on equity securities not held for trading (10) HT70 143,000 |8.b.

c. Income (loss) before applicable income taxes and discontinued operations

(SUM OF IEEMS 8.8 ANT 8.D). ...ttt ettt h e btttk eh e st s e et e e e et eb e e ne e beenbeene e e ebe et 4301 15,632,000 |8.c.
9. Applicable income taxes (foreign and dOMESHC).........oiiiiiiiiiie ettt sne e 4302 3,003,000 |9.
10. Income (loss) before discontinued operations (item 8.C. MINUS ItEM 9)......ccuiiiiiiiiiiiiie e 4300 12,629,000 |10.
11. Discontinued operations, net of applicable INCOME tAXES (11)......oiviiiiieiiie ettt .FT28 (230,000)|11.
12. Net income (loss) attributable to holding company and noncontrolling
(minority) interests (SUM OF ItEMS 10 AN L1)......coiuiiiiiiii ettt et sb et et sr et eb e e e sees e sbe e e e beernea G104 12,399,000 |12.
13. LESS: Net income (loss) attributable to noncontrolling (minority) interests
(if net income, report as a positive value; if net loss, report as a negative value).............cccovirieeiiniecie s G103 67,000 [13.

14. Net income (loss) attributable to holding company (item 12 minus item 13) 4340 12,332,000 |14.

(5) Includes underwriting income from insurance and reinsurance activities.

(6) To be completed by holding companies with $5 billion or more in total assets (Asset-size test is based on the prior year June 30
report date). Income and or expenses pertaining to these items should be reported in the "other" categories.

7) Exclude net gains (losses) on sales of trading assets and held-to-maturity and available-for-sale debt securities.

8) See Schedule HI, Memoranda item 6.

9) See Schedule HI, Memoranda item 7.

10) Item 8.b is to be completed by all holding companies. See the instructions for this item and the Glossary entry for "Securities
Activities" for further detail on accounting for investments in equity securities.

(11) Describe on Schedule HI, Memoranda item 8.

Py
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Schedule HI—Continued

Memoranda—Continued
Dollar Amounts in Thousands |BHck] Amount
Memoranda items 1 and 2 are to be completed by holding companies with $5 billion or more in
total assets.!
1. Net Interest income (item 3 above) on a fully taxable equivalent Dasis..............ccooreiiiiiiinii 4519] 34,775,000 |Mm.1.
2. Net income before applicable income taxes, and discontinued operations (item 8.c. above)
on a fully taxable eQUIVAIENT DASIS.........cccuiiiiiii ittt sree 4592 15,665,000 |M.2.
3. Income on tax-exempt loans and leases to states and political subdivisions in the U.S.
(included in Schedule HI, items 1.a and 1.b, @8DOVE).........cccoiiiiiiiiii 4313| 3,000 [M.3.
4. Income on tax-exempt securities issued by states and political subdivisions in the U.S.
(included in Schedule HI, item 1.d.(3), @DOVE).......cciiiiiii e ] .4507 263,000 |M.4.
5. Number of full-time equivalent employees at end of current period BHCK Number
(round to NEarest WhOIE NUMIDET)... ..ottt b ettt sr et et sr e n e 4150 248,180 |M.5.
Memoranda items 6.a through 6.j are to be completed annually on a calendar year-to-date basis in the
December report only by holding companies with less than $5 billion in total assets. Holding
companies with $5 billion or more in total assets should report these items on a quarterly basis.
6. Other noninterest income (from Schedule HI, item 5.1, above) (only report amounts greater
than $100,000 that exceed 7 percent of Schedule HI, item 5.1): BHCK Amount
a. Income and fees from the printing and Sale Of CNECKS............ociiiiiii e e €013 0 [M.6.a.
b. Earnings on/increase in value of cash surrender value of life insurance..... ..]C014 0 [M.6.b.
c. Income and fees from automated teller machines (ATMS).......c.cccceevenene. ...]| C016 0 [Mm.6.c.
d. Rent and other income from other real estate owned....... ... 4042 0 [M.6.d.
e. Safe deposit DOX reNt.........ccovvverecieiiiece e ..;.c015 0 [M.6.e.
f. Bank card and credit card interchange fees.. ... F555 0 [M.6.f.
g. Income and fees from wire transfers........... .} T047 0 |M.6.g.
TEXT
h. | 8562 8562 0 [m.6.h.
TEXT|Other banking related fees
i. |8563 8563| 1,950,000 [M.6.i.
TEXT
j. |ss64 8564] 0]m6,j
Memoranda items 7.a through 7.p are to be completed annually on a calendar year-to-date basis in the
December report only by holding companies with less than $5 billion in total assets. Holding
companies with $5 billion or more in total assets should report these items on a quarterly basis.
7. Other noninterest expense (from Schedule HI, item 7.d, above) (only report amounts greater
than $100,000 that exceed 7 percent of the sum of Schedule HI, item 7.d):
Q. DALA PrOCESSING EXPEISES. ...cveettieeute et rte bt ette st esseesbeetea e esbeesee st e bt ehbeeh £ et e skt ek e e es £ bt eh b e ae £ e Rees bt eh e e e ekt ek beah e e st es b et e e nnenbeenee e .C017 5,212,000 [M.7.a.
b. Advertising and MarkEtiNg EXPENSES. .......oi ittt ettt ettt et sr et eb e ss et s e sb e et bbb sr e s bt s e sb e s e e sbeenr e b enee 0497 1,300,000 |M.7.b.
(o BT =Tod (o] £ (T TP TP TP PP PSP P OUTPRUPRVPTORPPRPRON 4136 0 [Mm.7.c.
d. Printing, Stationery, AN SUPPIIES. ......ui ittt ettt e h ettt eh e bt e et e nr et st sb e eh e e .C018 0 [M.7.d.
LT o151 =0 TP TP TORRPTRPRP L8403 0 |M.7.e.
f. LEOAI FEES NG BXPEINSES. ...ttt ettt ettt etttk eh et s ek ee £ bt b beee £t ea bt eh e ee e bt eh e eh e et et eb e e nn b en b nr e 4141 0 [M.7.f
g. FDIC deposit INSUIANCE BSSESSMENTS (2)....cviteetreitiiierie ettt ettt ettt sttt ettt sr et s et e e es bt eh e ee ekt es b e ab e et e e et eennenneenes 4146 CONF|M.7.g.
h. AcCOUNtiING @Nd AUAITING EXPENSES. .......ieiieitieie ettt ettt et rr et b ettt es e bt et et eb e eh e e bt es e et e e s et ebeeen e bt enbeen e e e F556 0 [M.7.h.
i. CONSUItING AN BOVISOTY EXPEINSES. ......eeviieette sttt esteeteeares it eteesee s st s besbe e st e be ekt sb e bt esbeee e e e enbeeheeas e beabbenb e e st esbeabseanebeateennen F557 0 [Mm.7.i.
j. Automated teller machine (ATM) and INterchange EXPENSES. ........uiiuiiieieriiie ettt et se e sbe e F558 0 [M.7.].
K. TElECOMMUNICATIONS EXPEINSES. ... ittt ittt ettt et sttt ettt et es e sh et e stk eb e bt eh e eh e et e m e eh e e ee et eb e eb e et es b et e nr e neenes .F559 0 [M.7.k.
|. Other real eState OWNEA EXPENSES. ........cuiieiiieeteie ittt ettt et se etk se et es et se e st ee e er et se e aeee e e seenes e enen Y923 0 |Mm.7.1.

(1) Asset-size test is based on the total assets reported as of June 30, 2021.
(2) Amounts reported in Memorandum item 7.g will not be made available to the public on an individual institution basis.
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Schedule HI—Continued

Memoranda—Continued

Dollar Amounts in Thousands |BHck] Amount

7.m. Insurance expenses (not included in employee expenses, premises and fixed assets

expenses, and other real estate OWNEO EXPENSES) ... ..iiuiiiiuiiiieiieeieeeeieeteeetie ettt eeteesreseseessseesseeeseesseesssessseesreeersessseans Y¥924] 0 [M.7.m.
TEXT

n. |8ses 8565| 0 [m.7.n.
TEXT

0. |8s66 8566] 0 [m.7.0.
TEXT

p. |8567 8567 0 |Mm.7.p.

Memoranda items 8.a.(1) through 8.b.(2) are to be completed by holding companies with $5 billion or
more in total assets.!

8. Discontinued operations and applicable income tax effect (from Schedule HI, item 11)
(itemize and describe each discontinued operation):

TEXT | Discontinued Operations
a.(l) |Fr29 F129| (270,000)|M.8.a.(2)
(2) ApPIICaDIE INCOME TAX EFFECE. ........iveeieieeieereesreesiesisseesesessesreeseeseseeessesssessseseseseseseses [BHeK] F3o0] (41,000) M.8.a.(2)
TEXT
b.(1) |FT31 F131] 0 |m.8.b.(2)
(2) ApPIICADIE INCOME TAX EFFECE..........veeceeeeeeeeeeeeeeeeeeeeseee e eeee e es e se e ese s ee e ee e IBHek] Fraz] 0 M.8..(2)

9. Trading revenue (from cash instruments and derivative instruments)
(sum of items 9.a through 9.e must equal Schedule HI, item 5.c)

Memorandum items 9.a through 9.e are to be completed by holding companies with $5 billion
or more in total assets! that reported total trading assets of $10 million or more for any quarter
of the preceding calendar year:

a. Interest rate exposures.............. ..}8757 (4,286,000)|M.9.a.
b. Foreign exchange exposures............ ..].8758 4,897,000 [M.9.b.
c. Equity security and index exposures.... ..}.8759 (7,649,000)|M.9.c.
d. Commodity and other exposures..... ... 8760 3,046,000 |M.9.d.
€. CTEAIE EXPOSUIES. ...ttt ettt ettt sttt eh ettt ek e eh et s e eb e et eh e eE £kt eh e eh £ 4t £t ek e eh e Rt st eb et ea bt eb e ne et en e nn s .F186 556,000 |M.9.e.

Memoranda items 9.f and 9.g are to be completed by holding companies with $100 billion or
more in total assets that are required to complete Schedule HI, Memorandum items 9.a
through 9.e, above.t

f. Impact on trading revenue of changes in the creditworthiness of the holding company's
derivatives counterparties on the holding company's derivative assets
(included in Memorandum items 9.2 through 9.8 @D0OVE)........cccuiiiiiiiiiiie e st neae e ko90| (336,000)|M.9.1.
g. Impact on trading revenue of changes in the creditworthiness of the holding company
on the holding company's derivative liabilities
(included in Memorandum items 9.2 through 9.8 @D0OVE).........cuiiiiiiiii it neeeenee s k094 396,000 [M.9.g.

Memorandum items 10.a and 10.b are to be completed by holding companies with $10 billion or
more in total consolidated assets.

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

€889 0 [M.10.a.
€890 359,000 |M.10.b.

Memorandum item 11 is to be completed by holding companies with $5 billion or more in
total assets.!

11. Credit l0Sses 0N derivatives (SEE INSTIUCTIONS)......cc.iiui ittt ettt ettt sttt sr et sb e r e sb e et enbesne e A251 77,000 [M.11.

(1) Asset-size test is based on the total assets reported as of June 30, 2021.
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Schedule HI—Continued

Memoranda—Continued

Year-to-date
Dollar Amounts in Thousands |BHck] Amount

Memorandum items 12.a through 12.c are to be completed by holding companies with $5 billion or
more in total assets.!

12. a. Income from the sale and servicing of mutual funds and annuities (in domestic OffiCes)...........c.coovviiiiiiiiiciieinn, 8431 21,000 [M.12.a.
b. (1) Premiums on insurance related to the extension Of Credit............coviii i .C242 0 [M.12b.1.
(2) All OTNET INSUFANCE PrEIMIUIMIS. ... eiiti ittt ettt etttk r et sttt eb et eh e ne et ee e eb et et eb e s et ennenr e s e enne s .C243 66,000 [M.12.b.2.
c. Benefits, losses, and expenses from insurance-related aCtiVities............ccuvveieiiieiiiiie e B983 80,000 [M.12.c.
13. Does the reporting holding company have a Subchapter S election in effect for 0=NO| BHCK
federal income tax purposes for the current tax year? (Enter “1” for Yes; enter “0” for NO.)......ccccovvrriiininiieie i 1=veqd As30] 0 |m.13.

Dollar Amounts in Thousands BHCKI Amount

Memorandum items 14.a through 14.b.(1) are to be completed by holding companies with $5 billion
or more in total assets that have elected to account for assets and liabilities under a fair value option.!

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

8. NEt JAINS (I0SSES) 0N BSSELS......evirieteie ittt ettt et r etk ee e e bbbt eh et eb et sn et en e ne s F551] (2,950,000)|M.14.a.
(1) Estimated net gains (losses) on loans attributable to changes in instrument-specific
(o =T L1 T LF552 (354,000)|M.14.a.1.
b. Net gains (108S€5) 0N ADIITIES..........oiviiii e .F553 17,019,000 |M.14.b.
(1) Estimated net gains (losses) on liabilities attributable to changes in instrument-specific
CFEUIE FISK. ... vvveoo e veve e et F554] 0|M.14b.1.

Memoranda item 15 is to be completed by holding companies with $5 billion or more in
total assets.t

15. Stock-based employee compensation expense (net of tax effects) calculated for all
awards under the fair VAIUE METNOU...........iiiii ettt st e et besbeeseenre e .C409 777,000 |M.15.

Memorandum item 16 is to be completed by holding companies that are required to complete
Schedule HC-C, Memorandum items 6.b and 6.c and is to be completed semiannually in the

June and December reports only by holding companies with $5 billion or more in total assets and
annually on a year-to-date basis in the December report by holding companies with less than $5
billion in total assets.

16. Noncash income from negative amortization on closed-end loans secured by 1-4 family
residential properties (included in Schedule HI, iteM 1.8.1.8)...cc.viiiiiiiie e e e seeeenee s F228 NR[M.16.

Memorandum item 17 is to be completed semiannually in June and December by holding
companies with less than $5 billion in total assets. (Holding companies with more than $5 billion
will continue to report quarterly.)t

17. Other-than-temporary impairment losses on held-to-maturity and available-for-sale debt
securities recognized in earnings (included in Schedule HI, items 6.2 and 6.0) (2)........ccoceivinciiiiiiicc 1321 NR|M.17.

(1) Asset-size test is based on the total assets reported as of June 30, 2021.
(2) Memorandum item 17 is to be completed only by institutions that have not adopted ASU 2016-13.
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Schedule HI-A—Changes in Holding Company Equity Capital

Dollar Amounts in Thousands |BHck] Amount
1. Total holding company equity capital most recently reported for the end of previous
calendar year (i.e., after adjustments from amended Reports of INCOME)..........cccoovviiiiiiiii s 3217[ 201,972,000 |1.
2. Cumulative effect of changes in accounting principles and corrections of material
ACCOUNTING EITOTS....c.vteeit ittt sttt ettt e h e e heh e eh e e bbb e b h et h st st b et en et .B507 02
3. Balance end of previous calendar year as restated (Sum of items 1 and 2).........cccovvviiiiiniienice e .B508 201,972,000 |3
BHCT
4. Netincome (loss) attributable to holding company (must equal Schedule HI, item 14)........ccccocovvevieiiievecicc e 4340 12,332,000 |a4.
5. Sale of perpetual preferred stock (excluding treasury stock transactions): BHCK
a. Sale of perpetual preferred StOCK, GrOSS.... ..o 3577 0 |5.a.
b. Conversion or retirement of perpetual preferred StOCK............cciiiiiiiiiii i 3578 0 |5.b.
6. Sale of common stock:
a. Sale Of COMMON STOCK, GrOSS........cuoiiiiiiiiiiiii i e b e e s 3579 0 |6.a.
b. Conversion or retirement 0f COMMON STOCK...........oviiuiiiii i 3580 343,000 [6.b.
7. Sl OF TrEASUIY STOCK........eiiieiiiiitiii i e e e et e e e e e 4782 513,000 |7.
8. LESS: PUIChase Of trEASUNY STOCK..........c.ccuiiiiiiiiii it et e e e s A783 3,250,000 |s.
9. Changes incident to business ComBINAtiONS, NET.............ccooiiiiiii i) 4356 0o
10. LESS: Cash dividends declared 0n Preferred STOCK...........oiii ittt sn e 4598 794,000 |10.
11. LESS: Cash dividends declared 0N COMIMON STOCK..........c.ecuiiiiiiiiieie ittt ettt sttt 4460 3,025,000 J11.
12. Other comprenensive INCOME (L)... ..o e e e e e e B511 (9,533,000)|12.
13. Change in the offsetting debit to the liability for Employee Stock Ownership Plan (ESOP) debt
guaranteed by the holdiNg COMPANY.........c.cciiiiiii e e e s 4591 0 |13.
14. Other adjustments to equity capital (Not iNCIUAEA @DOVE)...........ccoiiiiiiiiiii i .3581 2,000 |14.
15. Total holding company equity capital end of current period (sum of items 3,4, 5,6, 7, 9, 12, BHCT
13, and 14, less items 8, 10, and 11) (must equal item 27.a on Schedule HC).............cooiviiiiiiiiiiiic i . 3210 198,560,000 |1s.

(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 HI-B—Charge-Offs and Recoveries on Loans and
Leases and Changes in Allowances for Credit Losses
Part I. Charge-offs and Recoveries on Loans and Leases (Fully Consolidated)
Part | includes charge-offs and recoveries through
the allocated transfer risk reserve. (Column A) (Column B)
Charge-offs! Recoveries
Dollar Amounts in Thousands [rck] — Amount  [BHck|  Amount
1. Loans secured by real estate:
a. Construction, land development, and other land loans in
domestic offices:
(1) 1-4 family residential CONSErUCTION [0ANS. .........coviiiiiiieiie it €891 0 c892 0[1.a.(1)
(2) Other construction loans and all land development and
(o] (LT = TaTo N - o SRRSO €893 0 [c894 0f1.a.(2
b. Secured by farmland in domestic offices... 3584 0 [3585 0[1.b.
c. Secured by 1-4 family residential properties in domestic offices:
(1) Revolving, open-end loans secured by 1-4 family residential
properties and extended under liNes Of Credit...........coovveriiieiiie s 5411 2,000 | 5412 18,000 [1.c.(1)
(2) Closed-end loans secured by 1-4 family residential
properties in domestic offices:
(2) SeCUred DY fIFrSt IIENS. .. .viiiee ettt e e e neeennee e C234 7,000 | Cc217 13,000 |1.c.(2)(a)
(b) Secured DY JUNIOK TIBNS.......ccciiieieiiei et .C235 4,000 [c218 15,000 [1.c.(2)(b)
d. Secured by multifamily (5 or more) residential properties in
AOMESHC OFFICES. .. eute ittt bbb e aneas .3588 03589 0[1.d.
e. Secured by nonfarm nonresidential properties in domestic offices:
(1) Loans secured by owner-occupied nonfarm nonresidential
[S1£0] o] (LT OO TSP TP VRO ST P P PPTPPTPRTPPRTPOON .C895 0 [c896 0f1.e.(1)
(2) Loans secured by other nonfarm nonresidential properties............ccceevvvereciennieie e €897 0 [c898 0f1.e.(2
o IN FOr@IGN OFfICES. ...ttt | B512 38,000 [B513 18,000 |1.f.
2. Not applicable.
3. Loans to finance agricultural production and other 10ans to farmers...........cc.cccccevrveneciciinnen 4655 0 [ 4665 0|3
Holding companies with less than $5 billion in total assets should report item
4.c only and leave items 4.a and 4.b blank.2
4. Commercial and industrial loans:
a. TO U.S. addresSees (AOMICIHE)........oviuiiiiiiiie ettt | 4645 111,000 | 4617 29,000 [4.a.
b. To non-U.S. addressees (AOMICIIE). ........coiiiirriii e s 4646 103,000 | 4618 76,000 (4.b.
c. To U.S. addressees (domicile) and non-U.S. addressees (dOmicile).........cccceeeeerenieiieiinnicniens KX48 NR|KX49 NR|4.c.
5. Loans to individuals for household, family, and other personal
expenditures:
A CTAIE CAIUS. ...ttt h ettt eh e eh st ekt ek eh ettt enr e bt eneenr e e enne B514 2,854,000 | B515 794,000 |5.a.
b. Automobile loans K129 0 | K133 0 [5.b.
¢. Other consumer loans (includes single payment, installment,
all student loans, and revolving credit plans other than
CPEOIT CAITS). ..ttt ettt ettt ettt ekttt h bbbttt eb e ee et e st ee e e e et eb e nr e bt st anear s .K205 333,000 | K206 77,000 5.c.
Item 6 is to be completed by holding companies with $5 billion or more in
total consolidated assets.?
6. Loans to foreign governments and official institutions 4643 0 [4627 0 |se.
T AL OTNET TOBNS. ...ttt h ettt e b e b et s ettt eb e nn e st e s 4644 237,000 | 4628 40,000 |7.

(1) Include write-downs arising from transfers of loans to a held-for-sale account.
(2) Asset-size test is based on the total assets reported as of June 30, 2021.
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Schedule HI-B—Continued

Part .—Continued (Column A) (Column B)
Charge-offs! Recoveries
Dollar Amounts in Thousands [srck] — Amount  [BHck|  Amount

Holding companies with less than $5 billion in total assets should
report item 8.c only and leave items 8.a and 8.b blank.2

8. Lease financing receivables:
a. Leases to individuals for household, family, and other personal

Lo L= o 1 0T =TSRSS .F185 0 |F187 0 [8.a.
b. All other leases .C880 0| F188 0[8.b.
c. Leases to individuals for household, family, and other personal
expenditures and all OTNET IEASES. .......ccviiviii ittt ettt e e ees LKX50 NR| KX51 NR]8.c.
9. Total (sum of items 1 through 8) (3).... ..| 4635 3,689,000 | 4605 1,080,000 {9.
(1) Include write-downs arising from transfers of loans to a held-for-sale account.
(2) Asset-size test is based on the total assets reported as of June 30, 2021.
(3) For holding companies with less than $5 billion in total assets, Total loans and leases (sum of items 1 through 7 plus 8.c).
Memoranda
(Column A) (Column B)
Chart-offst Recoveries
Year-to-date
Dollar Amounts in Thousands [sHck] — Amount  [BHck|  Amount
1. Loans to finance commercial real estate, construction, and land
development activities (not secured by real estate) included in Schedule
HI-B, PArt |, itEMS 4 AN0 7, BDOVE . ...ov.eeeereeeeeeee e eeee e eeee e et ee e v e se e e ee e s ee e s e eeeeeeeeeeeeees 5409 0 | 5410] 0 |m.1.
Memorandum item 2 is to be completed by holding companies with $5 billion or
more in total assets.?
2. Loans secured by real estate to non-U.S. addressees (domicile)
(included in Schedule HI-B, Part I, iteM 1, BDOVE)............oveeueeeeeieeeeeeeeeeeeeeeseereeeeeeeseees e eeeeseeneeenes 4652] 38,000 | 4662 | 18,000 |Mm.2.
Memorandum item 3 is to be completed by (1) holding companies with $5 billion or more in total assets? that, 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) holding companies that on a consolidated basis are credit card specialty holding companies (as defined in the instructions).
Year-to-date
3. Uncollectible retail credit card fees and finance charges reversed against income BHCK Amount
(i.e., notincluded in charge-offs against the allowance for loan and [ease 10SSes) (2)........cccvcvvriirieiirenciieeie e c388 637,000 |M.3.

(1) Include write-downs arising from transfers of loans to a held-for-sale account.

(2) Institutions that have adopted ASU 2016-13 should report in Memorandum item 3 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).

(3) Asset-size test is based on the total assets reported as of June 30, 2021.
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Schedule HI-B—Continued

Part 1l. Changes in Allowance for Credit Losses!

(Column A) (Column B) (Column C)
Loans and leases Held-to-maturity Available-for-sale
held for investment debt securities? debt securities?
Dollar Amounts in Thousands [BHCK]  Amount BHCK|  Amount BHCK]  Amount
1. Balance most recently reported for the December 31, 2021, Reports
of Condition and Income (i.e., after adjustments from amended
REPOIS OF INCOME. ... eeeeeeeee e ee e B522 16,455,000 | JH88 87,000 | JH94 | 8,000 |1.
BHCT
2. Recoveries (column A must equal Part I, item 9, column B, above).......... 4605 1,080,000 JH89| 0 JH95| (2,000)|2.
3. LESS: Charge-offs (column A must equal Part I, item 9, column A,
above less Schedule HI-B, Part Il, item 4, column A)........cccoovvvviinriiinnnnnnd €079 3,686,000 | JH92 0 [ JH98 0|3
4. LESS: Write-downs arising from transfers of financial assets (3)............... 5523 3,000 | 3300 0] o1 0 |4.
5. Provisions for credit 10SSeS (4,5).....cccvvvueeiviiiiiiiieiie e ...] 4230 2,972,000 | JH90 28,000 | JH96 (7,000)|5.
6. Adjustments (see instructions for this schedule) €233 (509,000)] JH91 0 [ JH97 0 |6.
7. Balance end of current period (sum of items 1, 2, 5, and 6, less BHCT
items 3 and 4) (column A must equal Schedule HC, item 4.¢)...........c........ 3123 16,309,000 | JH93 | 115,000 | JH99 (1,000)|7.

(1) Institutions that have not adopted ASU 2016-13 should report changes in allowance for loan and lease losses in column A.

(2) Columns B and C are to be completed only by institutions that have adopted ASU 2016-13.

(3) Institutions that have not 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 HI, item 4.

(5) For institutions that have adopted ASU 2016-13, the sum of item 5, columns A through C, plus schedule HI-B, Part Il, Memorandum items 5
and 7, below, must equal Schedule HI, item 4.
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Schedule HI-B—Continued

Part Il—Continued

Memoranda

Dollar Amounts in Thousands |BHck] Amount

Memorandum items 1, 2, 4 and 8 are to be completed by holding companies with $5 billion or more in
total assets.!

1. Allocated transfer risk reserve included in Schedule HI-B, Part I, item 7, column A, @abOVe...........cceeveiiviiiviiiiiecie e C435 0 Mm.1.

Memoranda items 2 and 3 are to be completed by (1) holding companies that, 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) holding companies that on a consolidated basis are
credit card specialty holding companies (as defined in the instructions).

2. Separate valuation allowance for uncollectible retail credit card fees and finance charges.............ccocovvvevveinciiiencnnnd) c389)] 0|m.2.
3. Amount of allowance for loan and lease losses attributable to retail credit card fees and
FINANCE CRAIGES (2)...e vttt et bbb e e et e bbb st et e e bt e e 390 316,000 [M.3.

4. Amount of allowance for post-acquisition credit losses on purchased credit-impaired loans
accounted for in accordance with AICPA Statement of Position 03-3

(included in Schedule HI-B, Part Il, item 7, column A, @DOVE) (3)......iiviiiiiieiiiiieie ettt C781| NR|M.4.
5. Provisions for credit losses on other financial assets measured at amortized cost (not included in

IEEM 5, ADOVE) (4)-v.o.veeoeeeoeeeeeeee e es e es e en o] 3102 | 76,000 |M.5.
6. Allowance for credit losses on other financial assets measured at amortized cost (not included in

TEEIM 7, BDOVE) (4). v vttt etttk et h ettt h R btk ek e eh et eh e ettt r e e .JJ03 141,000 |M.6.
7. Provisions for credit losses on off-balance-sheet credit eXPOSUIES (4)......c.ooveiriiiiircine et ] MG93 272,000 |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,” @DOVE) (4).......cuiir ittt e et MG94 978,000 |M.8.

(1) Asset-size test is based on the total assets reported as of June 30, 2021.

(2) 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.

(3) Memorandum item 4 is to be completed only by institutions that have not yet adopted ASU 2016-13.

(4) Memorandum items 5, 6, 7, and 8 are to be completed only by institutions that have adopted ASU 2016-13.
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(Column A) (Column B) (Column C) (Column D) (Column E) (Column F)
Recorded Investment: Allowance Balance: Recorded Investment: Allowance Balance: Recorded Investment: Allowance Balance:
Individually Evaluated Individually Evaluated Collectively Evaluated Collectively Evaluated Purchased Credit- Purchased Credit-
for Impairment for Impairment for Impairment for Impairment Impaired Loans Impaired Loans
(ASC 310-10-35) (ASC 310-10-35) (ASC 450-20) (ASC 450-20) (ASC 310-30) (ASC 310-30)
Dollar Amounts in Thousands |[BHck] — Amount  [BHck]  Amount  |BHok]|  Amount  [BHok|  Amount  [BHek|  Amount  [BHek|  Amount
1. Real estate loans:
. CONSEIUCEON l0ANS......cvvvieieiiiecrer et M708| NR|M709| NR[M710] NR|M711] NR|M712| NR|M713| NR
b. Commercial real estate [0ans.............ccceervererecrierserennn. M714| NR|M715| NR[M716| NR|M717| NR[M719| NR|M720| NR
c. Residential real estate l10ans...........ccocoeeveniineniicnicecene M721 NR|M722 NR[M723 NR[M724 NR[M725 NR[M726| NR
2. Commercial loans (3)............ ... |[M727 NR|M728 NR|M729 NR|M730 NR|M731 NR|M732 NR
3. Credit CardS. .....ccve et e M733 NR|M734] NR|M735 NR|M736 NR|M737 NR|M738 NR
4. Other coNSUMEr l0ANS........cccecvieiiecie et M739 NR|M740, NR{M741 NR|M742 NR|M743 NR|M744 NR
5. Unallocated, if any........ccooouiiiiiiiine e M745) NR
6. Total (sum of 1.2 through 5) (4).....cccceeeeerereererereeie e, M746)| NR|M747| NR|M748| NR[M749| NR[M750] NR|M751] NR

(1) Only institutions with total assets greater than $5 billion that have not adopted ASU 2016-13 are to complete Schedule HI-C, Part I.
(2) Asset-size test is based on the total assets reported as of June 30, 2021.
(3) Include all loans and leases not reported as real estate loans, credit cards, or other consumer loans in items 1, 3, or 4 on Schedule HI-C, Part I.
(4) The sum of item 6, columns B, D, and F, must equal Schedule HC, item 4.c. Item 6, column E, must equal Schedule HC-C, Memorandum item 5.b. Item 6, column F, must equal

Schedule HI-B, Part Il, Memorandum item 4.
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Schedule HI-C—Continued

Part 1. Disaggregated Data on the Allowances for Credit Losses!,?

(Column A) (Column B)
Amortized Cost Allowance Balance
Dollar Amounts in Thousands BHCKI Amount BHCKI Amount

Loans and Leases Held for Investment: (1)
1. Real estate loans:

Q. CONSETUCTION TONS......ieiiiie sttt et st eesr e er et e b nneesreeenneend . JJ04 7,325,000 | JJ12 39,000 | l.a.

b. Commercial real eState I0ANS...........cue i e JJ05 18,198,000 | JJ13 93,000 | 1.b.

C. Residential real @State I0ANS..........c.eeviieiiiiiei et JJ06 134,013,000 | JJ14 707,000 ] 1.c.
P 0o a0 (=T (e = U To T U S (X ) TSRS )07 333,113,000 | 315 3,344,000 | 2.
TR 01 = 1) o=V PSRRI . JJ08 146,039,000 | JJ16 11,372,000 | 3.
4, Other CONSUMET TOANS........ciiiiiiiie st ee ettt ettt st e et e e e st e s e sseeen e ense e s e aenneeaneeenneenn JJ09 15,067,000 | JJ17 754,000 | 4.
5. UNAIOCATEA, I BNY......iiiiieiiiei e e . )18 0] 5.
6. Total (sum of items 1.a through 5) (4)... .| 11 653,755,000 | JJ19 16,309,000 | 6.

Allowance Balance
Dollar Amounts in Thousands BHCKI Amount
Held-to-Maturity Securities: (5)
7. Securities issued by states and political SUbdivisions iN the U.S..........ccoiiiiiiiiiiei s 120 109,000 |7.
8. Total mortgage-backed securities (MBS) (including CMOs, REMICs, and stripped MBS)..........cccccoviriiieiiininieeienns 121 3,000 |8.
9. Asset-backed securities and structured financCial ProQUCTS............c.oiiiieieiiie e 123 0|9
OO 1 g T=Y o (=Y o] =T oI 1 (LT TSRS SRR TOPPPROPPRRRRIN 1124 3,000 |10.
11. Total (Sum Of itemMS 7 tNroUGN 10) (B8)....c.veiueerieiriii ittt es e sr et an e en JJ25 115,000 |11.

(1) Data items 1 - 6 are to be completed by holding companies that have adopted ASU 2016-13 and holding companies with less than $5 billion that
have not adopted ASU 2016-13 (and chose not to report on HI-C Part I). Holding companies that have less than $5 billion in total assets and
have not adopted ASU 2016-13 should report the recorded investment instead of the amortized cost in column A and report items 1 - 6

semiannually in June and December.

(2) Asset-size test is based on the total assets reported as of June 30, 2021.

(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 HI-C, Part II.

(4) Item 6, column B, must equal Schedule HC, item 4.c.

(5) Only institutions that have adopted ASU 2016-13 are to complete Schedule HI-C, Part Il line items 7 through 11. Institutions with less than
$5 billion in total assets should report items 7 through 11 semiannually in the June and December reports only.

(6) Item 11 must equal Schedule HI-B, Part Il, item 7, column B.
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Notes to the Income Statement - Predecessor Financial Items

For holding companies involved in a business combination(s) during the quarter, provide on the lines below income statement
information for any acquired company(ies) with aggregated assets of $10 billion or mare or 5 percent of the reporting holding
company's total consolidated assets as of the previous quarter-end, whichever is less. Information should be reported year-to-
date of acquisition.

Dollar Amounts in Thousands |BHBC Amount

1. TOTAI INTEIEST INCOIMIE. ...ttt ettt btk eh et h ekt eh e ee bt eh bbbtk eb e eb et s e sb e e e et eb b e et e e .4107 NR|1.
a. Interest iNCOME 0N 10ANS AN IBASES. ..ottt ettt eb e sr e nne s 4094 NR|1.a.
b. Interest iNCOME 0N INVESTMENT SECUITTIES. ......co.iiiiiiirii ittt e sr e ene e e eene 4218 NR|1.b.
2. TOTAl INTEIEST EXPEISE ... vii ittt ettt ettt ettt ee e h etttk h bt s e ettt ea e eh e e et eh e eh £t ee e eE e e et b e e et enb e nn e et et anees 4073 NR|2.
A INLErEST EXPENSE ON UEPOSITS. .. vt ittt ettt ettt ettt et eh e ee et ee e er ettt eh e en e bt es e st e e et ene e e e nbe s 4421 NR|2.a.
3. N INTEIEST INCOIMIE. ... ettt ettt ettt h etk e b1 h bbb e e et st eh ettt eb e eh et et n s .4074 NR|3.
4. Provision fOr 108N and [88SE 10SSES (1).......uuveueirieiriii ettt ettt ettt et es b s et e et eb e et eb b sr e e et e .JJ33 NR|4.
5. TOLAl NONINTEIEST INCOIME. ... ittt ettt h ettt h e eb et ek e h st es e eh e s et eh e ne e bt eh e eh e ettt eb b nn e e e enne e .4079 NR|5.
a. Income from fiduciary activities..... ...1.4070 NR|5.a.
D. Trading FEVENUE.......c..oiiiiiiie et ...4A220 NR(5.b.
c. Investment banking, advisory, brokerage, and underwriting fees and commissions... ...{ B490 NR|5.c.
0. VENTUIE CAPITAI FEVEIUE. ... ittt ettt eb etk eh e s e b e et eh e sttt en e eh e ettt et b e an e et enbennean .B491 NR|5.d.
€. NEt SECUITEIZATION INCOIME. ... ettt ettt h et eh e ettt eh et etk eee e bt s e es e et et eb e e st ettt b ene e e en e ee B493 NR|5.e.
f. INSUraNCe COMMISSIONS ANG FEES.......cviiit ittt eh ettt e et b e nn et bbbt e e anees .B494 NR|5.f.
6. Realized gains (losses) on held-to-maturity and available-for-sale SECUFItIes (2).........ccooviiiveneeieienece e 4091 NR|6.
7. TOTAl NONINTEIEST EXPENSE ... vttt ettt ettt ettt et e st es e et bt st eh e e e et ek e 48 £ e st es e ek e e s ea bt eb e ne e bt eh e eh et et et benn e neente e 4093 NR|7.
a. Salaries and eMPIOYEE DENETITS. ... ... ettt s et ar et nn e A135 NR|7.a.
D. COOAWIll IMPAITMENT IOSSES. ... viit ittt e h etttk e eh et b st e b e et e eabenn e 216 NR|7.b.
8. Income (loss) before applicable income taxes and disCONtiNUEd OPEIALIONS........cccoivirieeieririee e 4301 NR|8.
9. Applicable income taxes................. ...44302 NR|9.
10. Noncontrolling (minority) interest 4484 NRJ10.
BHCK
11. Discontinued operations, net of applicable income taxes and noncontrolling (minority) interest...........ccccccevvvnieeiennnns FT41 NR|11.
BHBC
12, NEEINCOME (I0SS).. .ttt ettt ettt ettt etttk et ettt s e e bttt ek e eh bt eh e eh e £kt ek e a8 £ st es ke eh e e e ea bt eh b e nb e bt eh ke eb et e e et eennene s 4340 NR|12.
13. Cash diVIDENAS AECIAIEM. ... ..ottt et h e b e et bt e h e ee et st eb e et et b eb e et en e sb e n s 4475 NR|13.
LA, N CNAIGE-0FTS... .t h ettt eh ettt ekt e b £ e Rt oAbt eb e e et eh e eh e st es e eb e e e enbeen b e nr e reerne s .6061 NR|14.
15. Net interest income (item 3 above) on a fully taxable equivalent basis............ccccooviiiiiiiinic e 4519 NR|15.

(1) Institutions that 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 the standard.

(2) Include realized and unrealized gains (losses) (and all other value changes) on equity securities and other equity investments not
held for trading in item 6.
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Notes to the Income Statement (Other)

Enter in the lines provided below any additional information on specific line items on the income statement or to its schedules that the
holding company wishes to explain, that has been separately disclosed in the holding company's quarterly reports to its shareholders,

in its press releases, or on its quarterly reports to the Securities and Exchange Commission (SEC). Exclude any transactions that have been
separately disclosed under the reporting requirements specified in memoranda items 6 through 8 to Schedule HI, the Consolidated Income
Statement.

Also include any transactions which previously would have appeared as footnotes to Schedules HI through HI-B.

Each additional piece of information disclosed should include the appropriate reference to schedule and item number, as well as a description
of the additional information and the dollar amount (in thousands of dollars) associated with that disclosure.

Example

A holding company has received $1.35 million of back interest on loans and leases that are currently in nonaccrual status. The
holding company's interest income for the quarter shows that increase which has been disclosed in the report to the stockholders
and to the SEC. Enter on the line item below the following information:

TEXT BHCK|  Amount
0000[Sch. HI, item 1.a(1), Recognition of interest payments on
nonaccrual loans to XYZ country

0000 1,350

Notes to the Income Statement (Other)

Dollar Amounts in Thousands | BHCK Amount
1. Adoption of Current Expected Credit Losses Methodology — ASU 2016-13 (1,2)....ccccveereeeieeerieenienieeeseiesieeieeneesseee e 1126 01
2. Initial allowances for credit losses recognized upon the acquisition of purchased credit-deteriorated
assets on or after the effective date 0f ASU 2016-13 (1) .eeveeiureieeiiiiieie e eie et e et stee e e e et sraeeneenne e eeeseeenees 127 | 0f2.
3. Effect of adoption of current expected credit losses methodology on allowances for credit losses on
loans and leases held for investment and held-to-maturity debt SeCUrities (1,2)......cccvveerieiiieiieiiiiiiie e e 128 | 0|3
TEXT Dollar Amounts in Thousands BHCKI Amount
4. |5351
5351 0]a.
5. 5352
5352 0]s.
6. |5353
5353 0|e.
7. |5354
5354] 0|7
8. 5355
5355] 0]s.
9. |B042
B042] 0|o.
10. |B043
B043| 0 |10.
11. |B044
B044] 0 11.
12. [Bo45[HIB Part Il Line 6. Column A includes reclassification of ACL related loans included in disposal groups related
to business sales.
B045 | (350,000)| 12.

(1) Only institutions that have adopted ASU 2016-13 should report values in these items, if applicable.
(2) Institutions should complete this item in the quarter that they adopt ASU 2016-13 and in the quarter-end FR Y-9C report for the remainder of that calendar year only.
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Notes to the Income Statement (Other)— Continued

TEXT Dollar Amounts in Thousands |BHck] Amount

13. [Bo46

B046| 0|13,
14. [Bo47

B047| 014,
15. [Bo4s

Bo4g| 0 |1s.
16. [Bo49

B049| 0 |1s.
17. [Boso

B050| 0|17.
18. [Bos1

Bo51| 0|1s.
19. [Bos2

Bo52| 0 |10.
20. |Bos3

B053| 0 |20.
21. [Bosa

B054/ 0|21.
22. |Boss

B055| 0|22,
23. |Bos6

B056| 0|23,
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Consolidated Financial Statements for Holding Companies

Report at the close of business September 30, 2022
Date

Schedule HC—Consolidated Balance Sheet

Dollar Amounts in Thousands |BHck| Amount

Assets
1. Cash and balances due from depository institutions:
a. Noninterest-bearing balances and currency and COIN (1).......coueuuirririeieiiie et 0081| 26,664,000 |1.a.
b. Interest-bearing balances: (2)
(L) I ULS. OFfICES. ettt b et b ettt e eh etttk h et es ek e e eh e et eh e en e ee 0395 113,919,000 [1.b.(2)
(2) In foreign offices, Edge and Agreement subsidiaries, and IBFS...........c.ccciiiriiiiiin e 0397 162,953,000 [1.b.(2)
2. Securities:
a. Held-to-maturity securities (from Schedule HC-B, COIUMN A) (3).....uiiiiiiiieie e . 1134 267,864,000 |2.a.
b. Available-for-sale debt securities (from Schedule HC-B, COIUMN D).....cccooviiiiiiiinieie i L1773 228,387,000 [2.b.
c. Equity securities with readily determinable fair values not held for trading (4)........ccccovvreeiininiicie e JA22 431,000 |2.c.
3. Federal funds sold and securities purchased under agreements to resell:
a. Federal funds SOId in dOMESHIC OFfICES. ......iiueiiiiitii et B987 0|3.a.
b. Securities purchased under agreements to resell (5,6) B989 349,214,000 |3.b.

4. Loans and lease financing receivables:

A. L0ANS and 1€8SES NEIH FOF SAIE.......c..iii ettt ekttt et sttt ee e 5369 23,648,000 |4.a.
b. Loans and leases held for INVESIMENT...........cccuoiiiiiiii e B528 657,634,000 4.b.
C. LESS: Allowance for [0an and 1€8Se 10SSES (7).....cvucueeieririeiieiii et 3123 16,309,000 4.c.
d. Loans and leases held for investment, net of allowance for loan and lease losses
(TEEIM 4. IMNUS 4.C) vttt ettt etttk etk ettt eh ettt ek e e b1 eh e eh £ bbbttt eh e e et eb e nn et B529 641,325,000 (4.d.
5. Trading assets (fFrom SCREAUIE HC-D).....c.ui ittt b ettt e e e nn et ebeenn e beenne s 3545 352,418,000 |5,
6. Premises and fixed assets (including capitaliZEd I@ASES).........ovueiieiueriiiiiie ettt .2145 13,386,000 |6.
7. Other real estate owned (from Schedule HC-M).........cccoceeieiiiiiiiiinnenn ..} 2150 16,000 |7
8. Investments in unconsolidated subsidiaries and associated COMPANIES.........ccoueririeiieiiriiee et 2130 6,594,000 |8
9. Direct and indirect investments in real ESTALE VENTUIES.........coiiiiiiiiii ettt 3656 0 fa.
10. Intangible assets (from SCNEAUIE HC-IM)........coiii ittt ettt r et b e se e e s 2143 24,605,000 |10.
11. Other assets (from SCEAUIE HC-F) (B)......eoueiueerirriiieie sttt sttt ettt sttt e b et er e sn e eree 2160 169,640,000 |11.
12. Total assets (SUM Of iteMS L thIrOUGN L1).....c.oiiiiiiiiieitiee ettt ettt se et eb e et eb e an e et eree 2170] 2,381,064,000 |12.

(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
item 2.a should equal Schedule HC-B, item 8, column A less Schedule HI-B, Part Il, item 7, column B.

(4) Item 2.c is to be completed by all holding companies. See the instructions for this item and the Glossary entry for "Securities Activities"
for further detail on accounting for investments in equity securities.

(5) Includes all securities resale agreements in domestic and foreign offices, regardless of maturity.

(6) Institutions that have adopted ASU 2016-13 should report items 3.b and 11 amounts net of any applicable allowance for credit losses.

(7) Institutions that have adopted ASU 2016-13 should report in item 4.c the allowance for credit losses on loans and leases.

Transmission file created on 11/09/2022 at 1:44 PM



September 2022 FR Y-9C Citigroup Inc. - ID RSSD# 1951350 Printed: November 09, 2022 - 1:57 PM

FRY-9C
Page 19 of 76

Schedule HC—Continued

Dollar Amounts in Thousands |BHDM Amount

Liabilities
13. Deposits:
a. In domestic offices (from Schedule HC-E):

(1) NONINTEIEST-DEANNG (). +. v teeeete ittt ettt et ettt eh etttk bbbt s e ettt eb e e ee e nn s 6631 135,514,000 [13.a.(2)
(2) INEEIEST-DEANING. ...ttt etttk h bR bbb e en et eh e bttt ket n et eneenn e 6636 570,920,000 [13.a.(2)
b. In foreign offices, Edge and Agreement subsidiaries, and IBFs: BHFN
(1) NONINEEIEST-DEAIING. ...ttt ettt bttt ea e eh etttk e h e s e h et eb e etk ek e er et ekt sn e et e e et .6631 99,963,000 [13.b.(1)
(2) INEEIEST-DEATING. ... eee ettt ettt ettt ek bt h bbb e ee et eh e bt bbbt es bR e en e nn e 6636 519,779,000 [13.b.(2)
14. Federal funds purchased and securities sold under agreements to repurchase: BHDI
a. Federal funds purchased in dOMESHIC OFfICES (2).....uuverrerriir ittt B993 0[14.a.
BHCK
b. Securities sold under agreements to repurchase (3).... ...| B995 203,429,000 |14.b.
15. Trading liabilities (from SChedUIE HC-D).......c.couiiiiiiie it es e sne e .3548 191,811,000 |15.
16. Other borrowed money (includes mortgage indebtedness and obligations under capitalized
[eases) (fromM SCHEAUIE HC-IM)........iiiiiiie ittt et b ettt eb e bt eb e nr e en e nn s 3190] 276,416,000 |16.

17. Not applicable
18. Not applicable

19. a. Subordinated NOES AN UEDENTUIES (4)......civiiieieitiiir ittt et sr et es e bttt nr et enee e 4062 ] 22,416,000 |19.a.
b. Subordinated notes payable to unconsolidated trusts issuing trust preferred securities,
and trust preferred securities issued by consolidated special pUrPOSE ENTITIES............eeviririeieiinece e €699 1,604,000 |19.b.

20. Other liabilities (from Schedule HC-G)........cccvoviiieiiiiiicecie e ... 2750 160,095,000 |20.
21. Total liabilities (sum of items 13 through 20) 2948| 2,181,947,000 |21.
22. Not applicable

Equity Capita

Holding Company Equity Capital

23. Perpetual preferred stock and related surplus 3283 18,864,000 |23.

24, COMMON SEOCK (PAF VAIUE).....ceeeeiie ettt ettt ettt h etk e bt s e eh e e es e eh e ne ekt b e eb e et e be et eesn e e en e ne 3230 31,000 [24.

25. Surplus (exclude all surplus related to Preferred STOCK).........ouiviiieieiie e 3240 108,478,000 |25.

26. 8. RETAINEA BAIMINGS. ... ettt eeie ettt ettt e bttt ettt es e et e e st eh b e se £ bt ek b eh £ 4t e st eh £ e s e b e eh e ne e e bt eh bt eh b et ekt ebbeeneaneenbeneean .3247 193,462,000 |26.a.
b. Accumulated other cOmpPreNENSIVE INCOME (5)......iviiuieieiiie ettt sttt sr e se e e B530 (48,298,000)|26.b.
c. Other equity capital COMPONENTS (B)......covuriueteatieiririi ettt ettt bbbttt es e sb e et eb e e e bt es e nb e et bbb nrennes A130 (73,977,000)|26.c.

27. a. Total holding company equity capital (Sum of items 23 through 26.C).........ccoueriiiiiininiee e 3210 198,560,000 |27.a.
b. Noncontrolling (minority) interests in consolidated SUDSIAIANIES. ..........ccveiriiiiee s . 3000 557,000 |27.b.

28. Total equity capital (SUM Of IteEMS 27.@ &NA 27.0)....cc.eiiiieiie e G105 199,117,000 |28.

29. Total liabilities and equity capital (sum of items 21 and 28)... .|3300| 2,381,064,000 |29.

(1) Includes noninterest-bearing demand, time, and savings deposits.

(2) Report overnight Federal Home Loan Bank advances in Schedule HC, item 16, "Other borrowed money."

(3) Includes all securities repurchase agreements in domestic and foreign offices regardless of maturity.

(4) Includes limited-life preferred stock and related surplus.

(5) 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 translation adjustments, and accumulated defined benefit pension and other postretirement plan adjustments.

(6) Includes treasury stock and unearned Employee Stock Ownership Plan shares.
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Schedule HC—Continued

Memoranda (to be completed annually by holding companies for the December 31 report date)

1. Has the holding company engaged in a full-scope independent external audit at any time during the 0=NO[BHCK
calendar year? (Enter “1” for YEs, €NtEr “07 fOF NO) ... .cuicueiiii ettt et ettt e et e sbe e e e e etaesrasneenaesresseenne ] 1=YES| C884| NR | M.1.
2. If response to Memoranda item 1 is yes, indicate below the name and address of the holding company's
independent external auditing firm (see instructions), and the name and e-mail address of the auditing firm's
engagement partner. (7)

a. CONF b. CONF
(1) Name of External Auditing Firm (TEXT C703) (1) Name of Engagement Partner (TEXT C704)
CONF CONF
(2) City (TEXT C708) (2) E-mail Address (TEXT C705)
CONF CONF
(3) State Abbrev. (TEXT C714) (4) Zip Code (TEXT C715)

(7) The Federal Reserve regards information submitted in response to Memorandum item 2.b as confidential.
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Schedule HC-B—Securities
Held-to-Maturity Available-for-Sale
(Column A) (Column B) (Column C) (Column D)
Amortized Cost Fair value Amortized Cost Fair value
Dollar Amounts in Thousands |BHCK Amount BHCK Amount BHCK Amount BHCK Amount
1. ULS. TTEASUIY SECUIITIES. ... cveut ittt ettt ettt sttt bbb bbbt b e b s bbb b s bbbt e en 0211 134,970,000 ] 0213 120,297,000 | 1286 92,594,000 | 1287 89,663,000 |1.
2. U.S. government agency and sponsored agency obligations
(exclude mortgage-backed securities) (1)......cccovrvrereeeervennnn ... |HT50 0 [HT51 0 [HT52 0 |HT53 0 |2.
3. Securities issued by states and political subdivisions in the U.S..........ccccviienriiniiiieine e 8496 9,324,000 | 8497 8,231,000 | 8498 2,368,000 | 8499 2,153,000 |3.
Holding companies with less than $5 billion in total assets should report item
4.a.(4) and should leave items 4.a.(1) through 4.a.(3) blank.2
4. Mortgage-backed securities (MBS)
a. Residential pass-through securities:
(1) GuAranteed DY GNIMA ..ottt ettt et b et b et sttt eb et en s G300 7,509,000 | G301 7,074,000 | G302 131,000 | G303 117,000 |4.a.1.
(2) Issued by FNMA and FHLMC .. | G304 78,675,000 | G305 68,141,000 | G306 9,677,000 | G307 8,915,000 [4.a.2.
(3) Other pass-thrOUGN SECUITIES. ........vcvivirierieeeresierie st etere e st e e saeaesaeseere e eseesessenaesenseseaneneens G308 0 (G309 0 [G310 416,000 | G311 416,000 [4.a.3.
(4) Guaranteed by GNMA, issued by FNMA and FHLMC, and
OtNEr PASS-ENIOUGN SECUTTHIES.......vvcvececvceetcee ettt ettt et ettt et et s Kx52] NR| Kx53| NR| kx54| NR] kx55| NR|4.a.4.
b. Other residential mortgage-backed securities (include CMOs,
REMICs, and stripped MBS):
(1) Issued or guaranteed by U.S. Government
agencies or SPONSOTEd AGENCIES (3)........iiurrririreiiereseisessesies s sse et sb et et s bbb s b essans G312f 783,000 | G313] 723,000 | G314] 1,853,000 [ G315] 1,809,000 |4.b.1.
(2) Collateralized by MBS issued or guaranteed by U.S.
Government agencies or SPONSOred agENCIES (3).....cuueerrerrrirerereereeeereeseesesesaeeseseeseesessereeseseessssenes G316 0 [G317 0 [G318 0 G319 0|4b.2.
(3) All other residential mortgage-backed SECUTITIES. ..........cvveirririeriie sttt neen G320 552,000 | G321 553,000 | G322 63,000 | G323 61,000 |4.b.3.
c. Commercial MBS:
(1) Commercial pass-through securities:
(a) Issued or guaranteed by FNMA, FHLMC, 0F GNMA........ccooiiiiiinenretnisee e K142 1,379,000 | K143 1,305,000 | K144 323,000 | K145 286,000 |4.c.1a
(b) Other Pass-thrOUGN SECUFITIES...........cieieriiirerieteeee ettt ses e e s stere e e se s esessere e seeseseenen K146 0 | K147 0 [ K148 0 | K149 0|4.c.1b
(2) Other commercial MBS:
(a) Issued or guaranteed by U.S. Government
ageNCies Or SPONSOTEd AGENCIES (B)..verrerrrrerierererieeserierertessereeressesessessesessessesessessessesessessenessessesenns K150 237,000 | K151 232,000 | K152 131,000 | K153 104,000 |4.c.2a
(b) All other COMMETCIAI IMBS..........coeieeeiseee ettt sttt se st e e e saeseerenrens K154 1,017,000 | K155 1,019,000 | K156 4,000 | K157 4,000 |4.c.2b

(1) Includes Small Business Administration "Guaranteed Loan Pool Certificates,” U.S. Maritime Administration obligations, Export-Import Bank participation certificates, and obligations (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 Mortgage
Association, the Financing Corporation, Resolution Funding Corporation, the Student Loan Marketing Association, and the Tennessee Valley Authority.

(2) Asset-size test is based on the total assets reported as of June 30, 2021.

(3) 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 Association (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).
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Schedule HC-B—Continued
Held-to-Maturity Available-for-Sale
(Column A) (Column B) (Column C) (Column D)
Amortized Cost Fair value Amortized Cost Fair value

Dollar Amounts in Thousands [BHCK]  Amount BHCK]  Amount BHCK|  Amount BHCK|]  Amount

5. Asset-backed securities and structured financial products:

a. Asset-backed Securities (ABS) €026 653,000 | C988 655,000 | 989 277,000 | 027 276,000 |5.a.
b. Structured financial products HT58 30,863,000 | HT59 29,790,000 | HT60 100,000 | HT61 99,000 |5.b.
6. Other debt securities:
a. Other dOMESHC AEDT SECUIMEIES......c.iiuiieiiiiee et et 1737 01738 0[1739 215,000 | 1741 210,000 |6.a.
. Other fOreign deht SECUTIES. .........cuiiiiiiiieet ettt e 1742 2,017,000 | 1743 1,902,000 | 1744 127,373,000 | 1746 124,274,000 [6.b.
7. Unallocated portfolio layer fair value hedge basis adjustments... MG95 NR 7.
8. Total (sum of 1 through 7) (1)....c.cveveerieieciee e, 1754] 267,979,000 [ 1771] 239,922,000 [ 1772] 235,525,000 | 1773] 228,387,000 |8.
Memoranda
Dollar Amounts in Thousands | BHCK Amount
L. PIEAGEA SECUTTEIES (2)... v tevtrvtertes s et etttk es et s e sttt eh b4t 2 4k 444082 a ek €408 £ 8844 e b4 42 £ 48 E £ s e b eE £ €48 £Eeh €4 E e b £ e e b eh £ eEeE £ AE e £heE e 40 b4 Re A £ e b eh £ 0 a8 £ h£R e 4 Eeb e A0 e b eheA e b eb £t s eh e A e eb b et e e kb s bbbt et eben s 0416 249,903,000 [M.1.
2. Remaining maturity or next repricing date of debt securities (2,3) (Schedule HC-B, items 1 through 6.b in columns A and D above):
B L YEAE AN 1ESS .. .. cuit ettt ettt es s s et bk h £ e SRR SRSk E £ R R R e E R £ £ AE SR SR € AR 4R e £ £ eheE £ eE £ e £ eheE e 4R bR e A £ Lo R eh bR R £ A e 4R eb e AR £ oA LR ek eE £ £ s eh e A€ e R R e £ e R heh b eh £ et eh R etttk ebeE e 0383 113,312,000 [M.2.a.
. OVET L YAI 10 5 YBAIS. ... ..ottt ettt ettt et ettt es s s ek b et 44 b 48 o2t s b8 2458 e 81 €4 b e b4 #£ 40 e A 2R £ eh £ £ e Shehe 44 eb e £ £ b e E LR £ E R £ A £ S e EeE e AR AR R A e AR eheE 4R s eR R £ e h e R e AR b AR b b £ b eneh R bt et en b ener e 0384 224,711,000 |[M.2.b.
(OB 0T = £ T OO S TSP TR PPPRPSP PP 0387 158,344,000 |M.2.c.

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 calendar year-to-date

(report the amortized oSt at date OF SAIE OF TTANSTEL).........c. e e e s s £t o s s et ettt e e e e n e e e e e s n e 1778 NR|M.3.
4. Structured notes (included in the held-to-maturity and available-for-sale accounts in Schedule HC-B, items 2, 3, 5, and 6):

B AMOITIZEA COSE.....v vttt ettt s s e et ehh et h st 44 b £ b b e b eh £ £ 18£8 H e 4 EeE e £ e e b eh e eh €2 e €2 b eE e 40 b e R e A £ b e b e h b 48 £ A eR e 4 b eb e 4E e 4R e R LA e b e E £ £ eEeheh €S E e R e £ AR R eR R e b £ et bR R e b et bbb b n et b b e 8782 0 |M4a.

D, FIE VBIUR...... oot ettt et es s kb8 h e84 H et £ £ e heE kbR ££h b€ S EE R £ RS EeR £ 4R R £ AL RE S EeE e 4R R R LR e £ e b eE £ £ 4R eh £ AL SR e R A£ AR R oA LR b ek £ et e h RS £ e E e e £ R LR eR bR e £t e R R e R Rt e h et et b et ebes 8783 0 |M.4.b.

(1) For institutions that have adopted ASU 2016-13, the total reported in column A must equal Schedule HC, item 2.a, plus Schedule HI-B, Part II, item 7, column B. For institutions that
have not adopted ASU 2016-13, the total reported in column A must equal Schedule HC, item 2.a. For all institutions, the total reported in column D must equal Schedule HC, item 2.b.

(2) 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 HC, item 2.c) at fair value.

(3) Report fixed-rate debt securities by remaining maturity and floating-rate securities by next repricing date.
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Schedule HC-B—Continued
Memoranda—Continued
Held-to-Maturity Available-for-Sale
(Column A) (Column B) (Column C) (Column D)
Amortized Cost Fair value Amortized Cost Fair value
Dollar Amounts in Thousands |[BHCK]  Amount BHCK|  Amount BHCK]  Amount BHCK|  Amount
Memorandum item 5.a through 5.f are to be completed by holding companies
with $10 billion or more in total assets.!
5. Asset-backed securities (ABS) (sum of Memorandum
items 5.a through 5.f must equal Schedule HC-B, item 5.a):
Q. Credit Card rECERIVADIES. ..........i it et e e et et st et e b sae st e eesbenbeane B838 0 | B839 0 | B840 0 [B841 0 [M.5.a.
D HOME EQUILY TINES....cei ittt ettt e b e st bbb bt bbb s be b et st ebeene e B842 653,000 | B843 655,000 | B844 0 | B845 0 |M.5.b.
C. AULOMODIIE IOBNS.......oe ittt st e e be e ete e eaee s e be e s be e st sesbeeesaeesbeesaeesntestbeetsaeneeenreenes B846 0 | B847 0 | B848 270,000 | B849 270,000 |M.5.c.
d. Other consumer loans................. B850 0 | B851 0 | B852 0 [ B853 0 [M.5.d.
e. Commercial and industrial loans. ... | B854 0 | B855 0 | B856 0 [B857 0 [M5.e.
L1 T O TSP PSPPSR B858 0 | B859 0 | B860 7,000 | B861 6,000 |M.5.1.
Memorandum items 6.a through 6.g are to be completed by holding companies
with $10 billion or more in total assets.!
6. Structured financial products by underlying collateral or reference
assets (for each column, sum of Memorandum items 6.a through 6.9
must equal Schedule HC-B, 5.b):
a. Trust preferred securities issued by financial INSHLULIONS. ..ot G348 0 [G349 0| G350 0 [G351 0 [M.6.a.
b. Trust preferred securities issued by real estate iINVESTMENT trUSES...........occiiiiiiiiiiinieie e G352 0|G353 0|G354 0 [G355 0 [M.6.b.
C. Corporate and SIMIIAr IOANS.........ccoiiiii ettt sb e e be et s e ebesne e (G356 30,427,000 | G357 29,403,000 | G358 0 | G359 0 |M.6.c.
d. 1-4 family residential MBS issued or guaranteed by U.S.
government-sponsored eNterpriSES (GSES)......cuiuiii ittt et s G360 0 [G361 0|G362 0 [G363 0 [M.6.d.
e. 1-4 family residential MBS not issued or guaranteed Dy GSES.........cccooeiiriiriiiiiienine e G364 0| G365 0| G366 0 G367 0 [M.6.e.
f. Diversified (mixed) pools of structured financial products ... | G368 0 [G369 0| G370 0fG371 0 [M.6.1.
g. Other collateral OF FEfErENCE ASSETS. .......iiuiiii ettt et ettt sttt bbb sbe e (G372 436,000 | G373 387,000 | G374 100,000 | G375 99,000 |M.6.g.

(1) The $10 billion asset-size test is based on the total assets reported as of June 30, 2021.
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Schedule HC-C—Loans and Lease Financing Receivables
Do not deduct the allowance for loan and lease losses! 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.

(Column A) (Column B)
Consolidated In Domestic Offices
Dollar Amounts in Thousands | BHCK Amount BHDM Amount
1. Loans Secured DY real @STALE...........coiuiiiiie e 1410 171,578,000 1.
a. Construction, land development, and other land loans: BHCK
(1) 1-4 family residential CONSErUCTION I0ANS..........ccuiiiiiiirieiie e | F158 15,000 [1.a.(2)
(2) Other construction loans and all land development and other
[ Tg Lo I o T g TSRS PRRP F159 6,907,000 |1.a.(2)
BHD
b. Secured by farmMIANG............coooiiiiii s 1420 59,000 |1.b.
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...........ccovvriiicieiiice e 1797 4,416,000 [1.c.(1)
(2) Closed-end loans secured by 1-4 family residential properties:
(2) Secured DY fIrSt lIENS......cceieeie et 5367 94,202,000 [1.c.(2)(a)
(b) Secured DY JUNIOK TIBNS........ciouiiiiiit ettt ! 5368 1,603,000 |1.c.(2)(b)
d. Secured by multifamily (5 or more) residential Properties..........ccccovvveieienenieee e 1460 8,702,000 |1.d.
e. Secured by nonfarm nonresidential properties:
(1) Loans secured by owner-occupied nonfarm nonresidential BHCK
O] (0] 01T (L= PO T TR P PR UPTRTPRPON | F160 1,049,000 |1.e.(2)
(2) Loans secured by other nonfarm nonresidential properties F161 10,448,000 |1.e.(2)
BHD
2. Loans to depository institutions and acceptances of other banks............ccccoveviiiiiniiiinnn, 1288 4,232,000 |2.
a. To U.S. banks and other U.S. depository iNSHTUtIONS. .........ccorieieiinicienin e 1292 69,000 2.a.
D. TO TOr@IGN DANKS. ... 1296 10,552,000 2.b.
3. Loans to finance agricultural production and other loans to farmers.............ccocoeeeviiiiciciinenns 1590 573,000 | 1590 105,000 |3.
Holding companies with less than $5 billion in total assets should report
item 4.c and leave items 4.a and 4.b blank.2
4. Commercial and iNAUSEFIAl JOANS...........couiiriiieie e 1766 62,947,000 |4.
a. TOo U.S. addresSees (AOMICIIE)........coiiieieiiiecie et 1763 54,437,000 4.
b. To non-U.S. addressees (domicile).... ..11764 107,374,000 4.b.
c. To U.S. addressees (domicile) and non-U.S. addressees (domicile)..........ccoovvvereeieiinecnennn, KX56 NR 4.c.
5. Not applicable
6. Loans to individuals for household, family, and other personal
expenditures (i.e., consumer loans) (includes purchased Paper)..........ccocvvvreeiieriniecneniniecnas 1975 137,706,000 |6.
B CEAIE CANAS. ...ttt sttt bbb ettt e eh et eb e nr e been e an e e e et e B538 151,225,000 6.a.
b. Other revolving Credit PIANS..........cui i s B539 7,369,000 6.b.
C. AUTOMODIIE TOBNS.......ceiee ittt r ettt sr e se e LK137 13,000 6.C.
d. Other consumer loans
(includes single payment, installment, and all student [0ans)............ccccovriiiieniininecie s k207] 10,936,000 6.d.
7. Loans to foreign governments and official institutions
(including foreign Central DANKS)............ciiiiirieie e 2081 5,634,000 | 2081 347,000 |7.

8. Not applicable

(1) Institutions that have adopted ASU 2016-13 should not deduct the allowance for credit losses on loans and leases or the allocated
transfer risk reserve from amounts reported on this schedule.
(2) Asset-size test is based on the total assets reported as of June 30, 2021.
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(Column A) (Column B)
Consolidated In Domestic Offices
Dollar Amounts in Thousands BHCKI Amount BHDI\,I Amount
Holding companies with less than $5 billion in total assets should report
item 9.b.(3) and leave items 9.b.(1) and 9.b.(2) blank.2
9. Loans to nondepository financial institutions and other loans:
a. Loans to nondepository financial INSHTUIONS............ooeiiiiiiiee e 1454 80,046,000 | J454 54,612,000
b. Other loans
(1) Loans for purchasing or carrying securities (secured or
UNSECUTEA). .ttt ettt ettt ekttt eb et e b e ee bbb eeb e et es e eb e e e e bt et b eb e et enbe e .1545 18,301,000 | 1545 10,145,000
(2) All other loans (exclude CONSUMEF [0@NS)............ooviiririeieieiee e 1451 62,744,000 | J451 30,428,000
(3) Loans for purchasing or carrying securities (secured or
unsecured) and all Other I0ANS..........cccoviiiiiii e s KX57 NR| KX57 NR
Holding companies with less than $5 billion in total assets should report
item 10.c and should leave items 10.a and 10.b blank.!
10. Lease financing receivables (net of unearned iNCOME).........cccoviiiiiieiiiiincce e 2165 383,000
a. Leases to individuals for household, family, and other personal
expenditures (i.e., CONSUMET [EASES)......cc.cvririiieieiiie sttt ettt e F162 0
D, AlL OTNET IEASES. ...ttt ettt sb ettt st e e | F163 431,000
C. Lease finance reCeIVADIES............ocvii i e KX58 NR
11. LESS: Any unearned income on loans reflected in items 1-9 above..........cccoovvviiiiniciiciein, 2123 0 [2123] 0
12. Total loans and leases held for investment and held for sale (sum of
items 1 through 10 minus item 11)
(total of column A must equal Schedule HC, sum of items 4.a and 4.b)........ccccocevvinniiiinnnnnnn, 2122] 681,282,000 [2122] 428,306,000
Memoranda
Dollar Amounts in Thousands [BHDM ~ Amount
Memoranda items 1.a.(1) through 1.f.(3)(c) are to be completed semiannually in June
and December by holding companies with less than $5 billion in total assets. These items are to be
completed quarterly by holding companies with $5 billion or more in total assets.t
1. Loans restructured in troubled debt restructurings that are in compliance with their modified
terms (included in Schedule HC-C, and not reported as past due or nonaccrual in Schedule
HC-N, Memorandum item 1):
a. Construction, land development, and other land loans in domestic offices:
(1) 1-4 family residential CONSTIUCTION IOBNS. .........iitiiieie ittt ettt sb ettt sr e eseesne e eneed K158 0
(2) All other construction loans and all land development and other land loans.... ..]K159 0
b. Loans secured by 1-4 family residential properties in domestic offices.................... .}F576 927,000
¢. Secured by multifamily (5 or more) residential properties in domestic OffiCeS........ovviviiiriiiie s K160 0
d. Secured by nonfarm nonresidential properties in domestic offices:
(1) Loans secured by owner-occupied nonfarm nonresidential properties.. . fK161 0
(2) Loans secured by other nonfarm nonresidential ProOPerties.......c.ooiiieeiiiiieie i e L K162 0

Holding companies with less than $5 billion in total assets should report Memorandum item 1.e.(3)
(semiannually in June and December) and leave items 1.e.(1) and 1.e.(2) blank.t

e. Commercial and industrial loans:

BHCK

(1) To U.S. addressees (AOMICIIE)........ccvouiriiiiiirie ettt K163 0
(2) To non-U.S. addressees (AOMICIE)..........civiiiiiiieicie e K164 0
(3) To U.S. addressees (domicile) and non-U.S. addressees (dOMiCile)..........ccocveveririeieninnnnd KX59 NR

(1) Asset-size test is based on the total assets reported as of June 30, 2021.

9.b.(1)
9.b.(2)

9.b.(3)

10.a.
10.b.
10.c.
11.

M.l.a.l
M.1l.a.2
M.1.b.
M.1l.c.

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

M.le.l
M.l.e.2
M.1l.e.3
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Dollar Amounts in Thousands [BHck| Amount
f. All other loans (include loans to individuals for household, family, and other personal
EXPENTILUIES). ... .o et eeee ettt e e ee e e es e e eeseee et ee et e et e s ee e ee e ee e eeseee et re et et e es et ee e eereee s k165] 1,675,000
Itemize and describe loan categories included in Memorandum item 1.f, above that exceed
10% of total loans restructured in troubled debt restructurings that are in compliance with
their modified terms (sum of Memorandum items 1.a through 1.f):
BHD
(1) Loans secured by farmland in dOmMEStIC OffiCES.........coiiiiiiii e K166 0
BHCK
(2) Loans to finance agricultural production and other [0ans t0 farmers..........coocoeiiiiiiiiiii e K168 0
(3) Loans to individuals for household, family, and other personal expenditures:
(B) CPEAIT CAIUS. ...ttt et r ettt et et h b e s e e en et er etk e n e e s K098 1,270,000
(D) AUTOMODIIE TOANS. ...ttt et et s e r et et n et e K203 0
(c) Other consumer loans (includes single payment, installment, all student loans,
and revolving credit plans other than Credit Cards)..........c.ooviviiiiriiiec e k204] 311,000
g. Total loans restructured in troubled debt restructurings that are in compliance with their
modified terms (sum of Memorandum items 1.a.(1) through 1.f)......ccccooiriiiii e HK25| 2,602,000
2. Loans to finance commercial real estate, construction, and land development activities (not
secured by real estate) included in Schedule HC-C, items 4 and 9, column A, @DOVE...........ccccoueiiiiinicie e 2746 11,722,000
To be completed by holding companies with $5 billion or more in total assets.!
3. Loans secured by real estate to non-U.S. addressees (domicile)
(included in Schedule HC-C, item 1, COIUMIN A).....co.iiiiiiii ittt et ettt e .B837 47,445,000
Memorandum item 4 is to be completed by (1) holding companies with $5 billion or more in total
assets! that, 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) holding companies that on a
consolidated basis are credit card specialty holding companies (as defined in the instructions).
4. Outstanding credit card fees and finance charges
(included in Schedule HC-C, item 6.2, COIUMN A).......cc.oiiiiiiiie e e et enea .C391 3,510,000

(1) Asset-size test is based on the total assets reported as of June 30, 2021.

M.1.f.

M.1.f1

M.1.f.2

M.1.f3.a.
M.1.£3.b.

M.1.f3.c.

M.1.g.

M.2.

M.3.

M.4.
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Schedule HC-C—Continued

Memoranda—Continued

Dollar Amounts in Thousands |BHck] Amount

Memorandum item 5 is to be completed by all holding companies. Memorandum item 5.a and 5.b
are to be completed semiannually in the June and December reports only.t

5. 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):
a. Outstanding balanCe...........ccoovvvviviiie e C779 NR|M.5.a.

b. Amount included in Schedule HC-C, items 1 through 9 C780 NR[M.5.b.
Memorandum item 6.a, 6.b, and 6.c are to be completed semiannually in the June and December
reports only.
6. 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 HC-C, items 1.c.(2)(a) and (D)).......ccccverivvrriiniesiieereeneennnnd F230 NR[M.6.a.

Memorandum items 6.b and 6.c are to be completed by holding companies that had
closed-end loans with negative amortization features secured by 1-4 family residential
properties (as reported in Schedule HC-C, Memorandum item 6.a) as of the preceding
December 31 report date, 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 HC-C, 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.........iivviiiiiie e F231| NR[M.6.b.

¢. Total amount of negative amortization on closed-end loans secured by 1-4 family
residential properties included in the amount reported in Memorandum item

B8 ADOVE ... oo ee et ee e et ee e ee ettt ettt ettt ee ettt ee e ee et et ee e F232] NR|Mm.6.c.
7.-8. Not applicable.
9. Loans secured by 1-4 family residential properties in domestic offices in process of BHD
foreclosure (included in Schedule HC-C, items 1.c.(1), 1.c.(2)(a), and 1.C.(2)(1D))- .+ . veruermrrreiieeie e F577 272,000 |Mm.9.

10.-11. Not applicable.

(1) Memorandum item 5 is to be completed only by holding companies that have not yet adopted ASU 2016-13.
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Schedule HC-C—Continued

Memoranda—Continued

(Column A) (Column B) (Column C)
Fair value of acquired Gross contractual Best estimate at
loans and leases at amounts receivable at acquisition date of
acquisition date acquisition contractual cash flows
not expected to be
collected
Dollar Amounts in Thousands [BHck] — Amount  [BHck|  Amount  |BHck|  Amount
Memorandum items 12.a, 12.b, 12.c, and 12.d are to be completed
semiannually in the June and December reports only. Holding
companies with less than $5 billion in total assets should report
Memorandum item 12.e semiannually in June and December and
and should leave 12.a, 12.b, 12.c, and 12.d blank.!
12. Loans (not subject to the requirements of FASB ASC 310-30
(former AICPA Statement of Position 03-3))2 and leases held
for investment that are acquired in business combinations
with acquisition dates in the current calendar year:
a. Loans secured by real estate..........cccoovvviiiiin e G091 NR| G092 NR[G093 NR[M.12.a.
b. Commercial and industrial loans G094 NR| G095 NR| G096 NR[M.12.b.
¢. Loans to individuals for household, family,
and other personal eXpenditures.........ccoocvvvveieerieeniee s G097 NR| G098 NR[G099 NR[M.12.c.
d. All other loans and all [€aSES.............coeeveririiienieee e G100 NR| G101 NR| G102 NR|M.12.d.
€. L0ANS AN EASES. .......ecvieiriiiee st KX60 NR] KX61 NR| KX62 NR|M.12.e.
Dollar Amounts in Thousands BHCKI Amount
13. Not applicable
I o e (o= I o T = g Lo B F=T USRS G378] 251,020,000 [Mm.14.
Memorandum item 15 is to be completed by all holding companies.
15. Revolving, open-end loans secured by 1-4 family residential properties and extended under
lines of credit in domestic offices that have converted to non-revolving closed-end status
[CaIo [ To Lo BT T =T o ) =L oA S SST LE75 169,000 |M.15.

(1) Asset-size test is based on the total assets reported as of June 30, 2021.
(2) 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 HC-D—Trading Assets and Liabilities

Schedule HC-D is to be completed by holding companies with $5 billion or more in total assets! that reported total trading assets
of $10 million or more in any of the four preceding calendar quarters.

Dollar Amounts in Thousands [BHCM] Amount
Assets
1. ULS. TrRASUNY SECUITEIES. ... evtuteet ettt ettt ettt ettt e s et h e etk bkt ek eh e ee e st h e et s et eb bbbt eb et enen 3531 78,561,000 |1.
2. U.S. government agency obligations (exclude mortgage-backed SECUTItIES).........cccvriiiiiiiiiiieiire e 3532 1,921,000 2.
3. Securities issued by states and political SubdiviSions iN the U.S..........ccoiiiiiiiic e 3533 2,090,000 |3.
4. Mortgage-backed securities (MBS): BHCK
a. Residential pass-through securities issued or guaranteed by FNMA,FHLMC, or GNMA.........cccoiiiinincinie e G379 29,669,000 |4.a.
b. Other residential mortgage-backed securities issued or guaranteed by U.S. Government
agencies or sponsored agencies (2) (include CMOs, REMICs, and stripped MBS).........c.cccvriiiiieiineneiieeee e G380 1,535,000 (4.b.
c. All other residential mortgage-hacked SECUIIES. ..........ii i e G381 980,000 |4.c.
d. Commercial MBS issued or guaranteed by U.S. Government agencies or
SPONSOTEU AUENCIES (2). ..t etee ettt ettt sttt ekttt eh etttk e h et h bbbt eh e et eh e eb e et e et eb et ekt et b an et et nb e K197 377,000 |4.d.
€. All Other COMMETCIAI IMBS..........oiiiiii ittt bbb bbbttt eb e sr et et e e b K198 462,000 |4.e.
5. Other debt securities
A. STructured fiNANCIAL PIrOTUCTES. .........ooiii ittt ettt et eh e ettt r et be et anea e ees HT62 1,150,000 |5.a.
D, All OTNET DI SECUITTIES. ...ttt ettt e b e ee et es bbb nr e G386 86,211,000 |5.b.
6. Loans:
a. Loans secured by real estate:
(1) Loans secured by 1-4 family residential ProPertieS.........couiiiiieiiiini et .HT63 1,514,000 |6.a.(1)
(2) All other 10ans SECUred DY rEAI STALE...........cciiieie ittt bbb sr s LHT64 1,000 |6.a.(2)
b. Commercial and INAUSEFIAT IOANS. .........viiiiiii et r et sn e ee .F614 3,845,000 |6.b.
c. Loans to individuals for household, family, and other personal expenditures
(i.e., consumer loans) (inCludes PUIrCNASEA PAPET)......c.uirririieieieiit sttt n e e HT65 0 [6.c.
(o IO 1 =T g [0 TP O TP T P STT PP PR PPPTPTR PPN L F618 1,077,000 |6.d.
7.-8. Not applicable
0. OLNET TFAAING BSSELS....c. e iuveitie ittt ettt ettt eh e ettt eb bbbt h e bt e s es ke eh e et ek e eh £ et es ek e eh e bt st b e e et eb e et enbenn e 3541 51,433,000 |9.
10. Not applicable
11. Derivatives With & POSITIVE TAIF VAIUE. ..ottt es et e b et eb e sn et erean .3543 91,592,000 |11.
12. Total trading assets (sum of items 1 through 11) BHCT
(must equal SChedUIg HC, IEEIM B).......eiieiiieiiie ettt b e et es e bt eb e ettt an e e e .3545 352,418,000 |12.
Liabilities
13. a. Liability for short positions: BHCK
(1) EQUILY SECUITEIES. ...t ettt ettt ettt eh ettt ek e e bttt ek e h £ st st eh e s et eh e st ekt eh bt eb ettt et e an e e enbe e G209 24,230,000 [13.a.(1)
(2) DI SECUITEIES. ...ttt ettt ettt h e bt ek e h e st b et eb e nr e bt es e eb et et et besne s e enneenees ] .G210 99,648,000 [13.a.(2)
(B) Al OTNEE @SSEES. ...ttt ettt ettt ettt bbbt e s ek e et b e ee e Rt e e eh et etk e eh £ Rt st ee e e e eh e nn b en e nn e G211 3,000 [13.a.(3)
D. All Other trading lADIIITIES. .......c..oi ittt et eb e et e s eb et et nr e .F624 267,000 |13.b.
14. Derivatives With @ NegatiVe fAIr VAIUE...........cciiii ittt e b sr et st e e ennes .3547 67,663,000 |14.
15. Total trading liabilities (sum of items 13.a through 14) BHCT
(must equal SChedUIE HC, TEEIM 15).......cuiiiiiiiie ettt sttt ettt et s eb et es e b e e et ebbenr e bt st sr e e e ebe e .3548 191,811,000 |15.

(1) Asset-size test is based on the total assets reported as of June 30, 2021.

(2) 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 Association (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).
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Schedule HC-D—Continued

Memoranda

Dollar Amounts in Thousands |BHck] Amount

1. Unpaid principal balance of loans measured at fair value (reported in Schedule HC-D,
items 6.a.(1) through 6.d)
a. Loans secured by real estate:

(1) Loans secured by 1-4 family reSidential PrOPEITIES. .........cviiirirerreiei ettt HT66 1,691,000 [M.1.a.(1)
(2) All other [0ans SECUred DY FEAI BSTALE.........cc.iviiieiie ittt bbbttt eb e et eb e aren HT67 1,000 [M.1.a.(2)
b. Commercial aNd INAUSTIAT IOANS.........c.ciuiiiieii ettt e b et er sttt se et eb e e F632 4,075,000 [M.1.b.
¢. Loans to individuals for household, family, and other personal expenditures
(i.e., consumer l0ans) (iNCludes PUIChASEA PAPET).....c.ecuiiuiriiiiiitiie sttt b ettt en s HT68 0[M.1.c.
(o IO 1 4 T=T T 1y TP TP P PP VTP POPPRORTRRPPPN .F636 1,128,000 [M.1.d.

Memorandum items 2 through 10 are to be completed by holding companies with $10 billion or
more in total trading assets.!

2. Loans measured at fair value that are past due 90 days or more:

B FAIT VAIUB. ...t h et bbb h e E e b ek e Rt an et F639 43,000 |M.2.a.
D. Unpaid prinCipal DAIANCE. ..........ccuiii ettt .F640 39,000 [M.2.b.
3. Structured financial products by underlying collateral or reference assets
(sum of Memorandum items 3.a through 3.g must equal Schedule HC-D, item 5.a):
a. Trust preferred securities issued by finanCial INSHLUTIONS. .........coiiiiiiii e G299 0 [M.3.a.
b. Trust preferred securities issued by real estate INVESTMENT TrUSES..........cciiiiiiiiiie i G332 0 [M.3.b.
C. COrporate and SIMIIAT TOBNS. .........oiii ittt eh e et ee e er ettt ar et esbesr e e e eneenr e s e G333 1,012,000 |M.3.c.
d. 1-4 family residential MBS issued or guaranteed by U.S. government-sponsored
EITEEIIIISES (GSES). .ttt iuieittet ettt sttt etttk ekttt h ettt ek eh e h e 4Rttt h st eh ek e R e E et eR et eb e s .G334 0 [M.3.d.
e. 1-4 family residential MBS not issued or guaranteed DY GSES...........cooiiiiiiiiiiiie et G335 0[M.3.e.
f. Diversified (mixed) pools of structured finANCIal PrOUCES. ..........cuiiiriieiiiie e e G651 0 [M.3f.
g. Other COllateral OF FETEIENCE ASSETS........ccviiuieiieiieit ettt eh et eh e eh ettt e st es e sb e et en e e e beerne s .G652 138,000 |M.3.g.
4. Pledged trading assets:
B PIEOGET SECUITTIES. ...ttt ettt ea ettt b etk e st es e eh etk e eh et es e eE ettt eh e ne et es e nb e et an e nn G387 135,933,000 [M.4.a.
Lo S (=T (o T=To N 0T T OO T TP TSP TP PP PRPTPPOPRPRPR G388 0 [M.4.b.
5. Asset-backed securities:
A, Credit Card rECEIVADIES. ..ottt h ettt sb ettt e et en e nn e e .F643 53,000 [M.5.a.
D, HOME EQUITY IINES....c.eiieii ettt h et eh e et eh e eh etk e ee et es e sb e e et en e e e nbe e .F644 276,000 |M.5.b.
C. AUTOMODIIE TOBNS.......ctiee ettt h et bttt h e eh et es e b e et eh e nh et st eb et et es e nne e s F645 126,000 |M.5.c.
0. OtNET CONSUMET IOBNS. ... vttt ettt ettt b ek e et e h etttk eh etk eh st es e et e s et eb e nr et es e nn s F646 331,000 [M.5.d.
e. Commercial and INAUSEIIAT IOANS...........iiiiiiii ittt ettt eb e ne ettt an e ee .F647 0 [M.5.e.
L O] 84T SO T PO TP TSP PSP PPV UUPTPPOPRPRPRRPRIN L F648 326,000 [M.5.f.
6. Not applicable
7. Equity securities:
a. Readily determinable fair VAIUES...........oo oottt r ettt er e sr e enees .F652 33,153,000 [M.7.a.
LT O] 14T FH ST U T TSP TP TP URT PRSPPI .F653 7,927,000 |M.7.b.
8. L0ANS PENAING SECUITEIZATION.......vi.teetieieiit ettt sttt ettt ettt eh e et es e eb e bt e st eb et e bt e b b e en e e e enbenb e e e eneen b e F654 0 [m.8.

(1) The $10 billion trading asset-size test is based on total trading assets reported as of June 30, 2021.
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Schedule HC-D—Continued

Memoranda—Continued

Dollar Amounts in Thousands |BHCK Amount
9. a. (1) Gross fair value of COMMOMITY CONTIACTS........viiiiieiiii ettt sttt se e esaesr e e en e aneesrere e ] G212 49,395,000 [M.9.a.(1)
(2) Gross fair value of physical commodities held iN INVENTOTY.........ccoiiiie i e G213 8,510,000 |M.9.a.(2)

b. Other trading assets (itemize and describe amounts included in Schedule HC-D, item 9,
column A (other than amounts included in Memoranda items 9.a.(1) and 9.a.(2) above) that are
greater than $1,000,000 and exceed 25% of item 9 less Memoranda items 9.a.(1) and 9.a.(2)): 2

BHTX

(1) | 655 F655 | 0 |M.9.b.(2)
BHTX

(2) | 656 F656 | 0 |M.9.b.(2)
BHTX

(3) | Fe57 F657| 0 |M.9.b.(3)

10. Other trading liabilities (itemize and describe amounts included in Schedule HC-D, item 13.b
that are greater than $1,000,000 and exceed 25% of the item)

BHTX

a. | F658 |Revaluation Losses on Foreign Exchange Spot Contracts F658| 267,000 |M.10.a.
BHTX

b. [ F659 F659 | 0 [m.10.b.
BHTX

c. | Fe60 F660 | 0[m.10.c.

(2) Exclude equity securities.

Schedule HC-E—Deposit Liabilities!

Dollar Amounts in Thousands BHCBI Amount
1. Deposits held in domestic offices of commercial bank subsidiaries of the reporting
holding company:
a. NONINEErest-DEArNG DAIANCES (2)........oiv ittt er et ettt et eb et e bt es e ar e et b 2210 135,440,000 |1.a.
b. Interest-bearing demand deposits, NOW, ATS, and other transaction accounts.... ..{3187 311,286,000 |1.b.
¢. Money market deposit accounts and other savings acCouNts...........ccccevvrieevennennen ..1 2389 188,161,000 |1.c.
d. Time deposits of $250,000 OF I€SS.........cceurereriereriieairienes ..}HK29 20,393,000 |1.d.
e. Time deposits 0f MOre than $250,000........cc.couiiiiaiierr ettt ettt ettt se st et be e es e e es e beseesbe e eneereanenees J474 51,154,000 |1.e.
2. Deposits held in domestic offices of other depository institutions that are subsidiaries of the
reporting holding company: BHOD)
a. NONINTErest-DEArNG DAIANCES (2)........oor ittt sr et r et e s b ettt e e eb e e st e bees b e ar e e e e beeree s 3189 0f2.a.
b. Interest-bearing demand deposits, NOW, ATS, and other transaction accounts.... ..{3187 0 2.b.
¢. Money market deposit accounts and other savings acCoUNts...........ccccvevvrieeveneenne RPN ..1 2389 0f2.c.
d. Time deposits of $250,000 OF 1€SS........cccvveiereriviiieiinieeiiens .. JHK29 0 |2.d.
e. Time deposits of more than $250,000.... 43474 0]2e.
Memoranda
Dollar Amounts in Thousands |BHDI Amount
1. Brokered deposits $250,000 or less with a remaining maturity of 0ne year or 1€SS.........cccoveiiirriiinieiine e HK06 43,174,000 [Mm.1.
2. Brokered deposits $250,000 or less with a remaining maturity of more than one year.. ..|HK31 2,300,000 [M.2.
3. Time deposits of more than $250,000 with a remaining maturity of 0ne year or 1€SS...........ccocurveerieieie e HK32 50,013,000 [M.3.
BHFN
4. Foreign office time deposits with a remaining maturity of ONe Year OF I€SS.........cccoiiiiiiiiiiiiiie e A245 127,570,000 |M.4.

(1) The sum of items 1.a through 1.e and items 2.a through 2.e must equal the sum of Schedule HC, items 13.a.(1) and 13.a.(2).
(2) Includes noninterest-bearing demand, time, and savings deposits.
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Schedule HC-F—Other Assets!

Dollar Amounts in Thousands |BHCK Amount
1. ACCrued INTEIrEST FECEIVANIE (2)....viuvieuieiiiie et sttt ettt ettt et e st e e e e s e st a e e e be et e seeeseesbeabaese e e etbe st e e neententennnens B556 7,209,000 |1.
2. Net deferred tax assets (3)....oovivveieriiiieresiiinriieeie s see e 2148 27,930,000 |2.
3. Interest-only strips receivable (not in the form of a security) (4).... LHT80 0 [3.
4. Equity investments without readily determinable fair VAIUES (5)......c.oviiieieiiieiie st L1752 7,578,000 |4,
5. Life insurance assets:

a. General aCCOUNT lifE INSUMANCE @SSELS.....iiuiitiiierieitiiteieetee et ettt e e e st e et e e et et e s aeeste st e s e es e et e nr e teetae st eaneenaesreaneenne s L K201 338,000 |5.a.

b. Separate aCCOUNT [IfE INSUTANCE ASSETS.......iiuiiiiiieie it ete sttt st e et e st et e st e e e e et e se e e es e abe et e teetaessesneensessenreens K202 9,697,000 |5.b.

C. Hybrid aCCOUNTE [ife INSUFANCE @SSETS.......civiiiirieitieiii e eie st st eestee st e etae st e e s e abe et e e etaesseasees e ssee e enseaseeseesreenbearee e eneeee K270 0[5.c.
ST ] 15T OSSP RSRTOR PSRRI 2168 116,888,000 |6.

BHCT

7. Total (sum of items 1 through 6) (must equal Schedule HC, iteM L11).....ccccceiiiiiiiieiiiiiie e 2160 169,640,000 |7.
(1) Institutions that have adopted ASU 2016-13 should report asset amounts in Schedule HC-F net of any applicable allowance for credit losses.
(2) Include accrued interest receivable on loans, leases, debt securities, and other interest-bearing assets. Exclude accrued interest receivables on

interest-bearing 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 security as available-for-sale securities in Schedule HC, item 2.b, or as trading assets in

Schedule HC, item 5, as appropriate.
(5) Include Federal Reserve stock, Federal Home Loan Bank stock, and bankers' bank stock.
Schedule HC-G—Other Liabilities

Dollar Amounts in Thousands BHCKI Amount
1. Not applicable
2. Net deferred tax HADIHMITIES (1)......iiueeeee ettt e st e s e et e e st e steees e e seesneeesseeeneeenbeenneenneeenreeareas 3049 873,000 |2.
3. Allowance for credit losses on off-balance-sheet credit EXPOSUIES (2)....veiviiireeieeeieeeeieesieeeste e seee e e enneeeeeas B557 2,107,000 |3.
L 1= RSP ORPR SRR B984 157,115,000 (4
BHCT

5. Total (sum of items 2 through 4) (must equal Schedule HC, item 20).........c.cooviiiiiiiiiiie e e 2750 160,095,000 |5.
(1) See discussion of deferred income taxes in Glossary entry on "income taxes."
(2) Holding companies that have adopted ASU 2016-13 should report in Schedule HC-G, item 3, the allowance for credit losses on those

off-balance sheet credit exposures that fall within the scope of the standard.
Schedule HC-H—Interest Sensitivity*

Dollar Amounts in Thousands |BHCK Amount

1. Earning assets that are repriceable within one year or mature Within ONE YEar..........ccevcuviiiviiiiivie e e 3197| 1,182,106,000 |1.
2. Interest-bearing deposit liabilities that reprice within one year or mature within one year included in

item 13.a.(2) and 13.b.(2) on Schedule HC, BAlanCe SNEEL.........ccviiiiiie et 3206] 193,841,000 |2.
3. Long-term debt that reprices within one year included in items 16 and 19.a on Schedule HC,

2 E2 YT (oT SIS =T SRS .3298 33,332,000 |3.
4. Variable-rate preferred stock (includes both limited-life and perpetual preferred stock).........ccccvvvveveviivciiiiien e, 3408 18,995,000 |4
5. Long-term debt reported in Schedule HC, item 19.a on the Balance Sheet that is scheduled to

MALUTE WILNIN ONE YA «.o..eieeieciie ettt ettt st e st e ettt e et e e et e et e es e en e e s e e e seeeae e as e esse e e e e e neeeeneeenteenneennneeseeennneenee s 3409 1,235,000 |5.

(1) Holding companies with foreign offices have the option of excluding the smallest of such non-U.S. offices from coverage in this schedule. Such
holding companies may omit the smallest of their offices in foreign countries when arrayed by total assets provided that the assets of the
excluded offices do not exceed 50 percent of the total assets of the holding company's assets in foreign countries and 10 percent of the holding
company's total consolidated assets as of the report date.
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Schedule HC-l—Insurance-Related Underwriting Activities (Including Reinsurance)

Schedule HC-I must be completed by all top-tier holding companies. (See instructions for additional information.)

l. Property and Casualty Underwriting

Item 1 is to be completed by holding companies with $10,000,000 or more in reinsurance recoverables as of the effective date each quarter.

Dollar Amounts in Thousands |BHck] Amount

Assets

1. REINSUIANCE FECOVEIANIES. ... ... iueiaictiie ettt ettt ettt eh bbbt h bbbt bbb neeh et eb bbbt et .B988 0|1

2. TOTAI BSSEES. ...ttt ettt ettt ettt st h ekttt h b e s £k eh e ek eE et h R R ek h ek e eh Rt bt b e st en s .C244 480,000 [2.
Liabilities

3. Claims and claims adjuStMENT EXPENSE FESEIVES. .......c.viuirueititerr et ettt seeste sttt e s et ettt bt e st et bbb e e eb e b ebebe e eiba e .B990 89,000 |3,

4. UNECAINEA PIEIMIUIMIS. ...ttt ettt sttt etttk er etttk es bt eh e eh e e ee bbb e s e £ e o8 e eh e 4t e st ek s e st eh e eh e heeh e ah bttt et e an e et et nbee B991 33,000 |4,

B, TOTAI @OUILY........veoeeeoeee oo ee e e e ee e e ee e ee e ee e ettt .c245| 378,000 [5.

B. INEL IMCOME. ...ttt e et ee e ee e e e e e e st et e e e e e s et ee e eeeee e e s ee s se e e et e e ee e ee s een e sees e .c246| (10,000)|6.
Il. Life and Health Underwriting
Item 1 is to be completed by holding companies with $10,000,000 or more in reinsurance recoverables as of the effective date each quarter.

Dollar Amounts in Thousands BHCKI Amount

Assets

1. REINSUIANCE FECOVETADIES ... ..ttt h e btk h bt s bttt eh e etk es e nb et ek e nr e 0247 01

2. SEPATALE BCCOUNT ASSELS. ... .. ettt ettt e ettt s et e e s e s es e ettt nr e eb e en e et e e nn e e sreesnneenne e e e e nree e B992 5,940,000 |2.

3L TORAI BSSEES. ...ttt ettt et es ettt h et h btk E e ek E AR R h Rt a ek et en e h et ene s .C248 7,768,000 |3.
Liabilities

4. Policyholder benefits and coNtraCtholder FUNAS...........ooviiiiiii e .B994 893,000 |4.

5. Separate aCCOUNT HHADITTIES. ........ie ittt bt et sr et es et e et eh e et s ar e e beenne .B996 5,940,000 |5.

B. TOTAI @OUILY......eveoeeee et eeee e eeeeee e ee e e ee e ee e ee e e e e e ee e e e e s e e e ee e .c249| 831,000 [6.

7 NEEIMCOME. .ottt et et ee et et e et ettt eeee st ee e ee e e ee s ee st e et e s ee s ee e s eee e en e .c250] 21,000 |7.
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Schedule HC-K—Quarterly Averages

Dollar Amounts in Thousands [BHck| Amount
Assets
1. Securities:
a. U.S. Treasury securities and U.S. government agency obligations
(excluding mortgage-backed SECUFTIES) (L1).....c.urerreruereririe ettt ettt se et eb e et eb bbbttt et nn s B558 229,374,000 |1.a.
D. MOrtgage-DACKEA SECUITIES (L)....c..eueiueeritereetiit ettt ettt ettt eh bbbttt bk sr et eb bbb s B559 104,457,000 |1.b.
c. All other debt securities (1) and equity securities with readily determinable fair values not held
L{ L= To 10 To 2 OO O T TSPV T OSSO PTUPTPUTPRPRURPON .B560 172,520,000 |1.c.
2. Federal funds sold and securities purchased under agreements t0 reSell...........ccoii i 3365 361,720,000 |2,
BHD
3. a. Total loans and 1eases iN dOMESHC OFfICES........iri it 3516 428,804,000 |3.a.
(1) Loans secured by 1-4 family reSidential PrOPEITIES........ccoviuiriiiiiitie sttt 3465 97,681,000 |3.a.(1)
(2) All other loans secured by real estate.............cccceveirenincncinieiiie ...].3466 27,714,000 |3.a.(2)
(3) Loans to finance agricultural production and other 10ans t0 farmers...........ccccoveiiiiniiiciine e 3386 99,000 |3.a.(3)
(4) Commercial and INAUSTIIAI TOBNS. ..........ooiiiiiiiit et .3387 64,599,000 |3.a.(4)
(5) Loans to individuals for household, family, and other personal expenditures:
{2 =T [ o= o PSSR B561 131,355,000 |3.a.(5)(a)
(b) Other (includes single payment, installment other than auto loans, all student loans,
and revolving credit plans other than Credit Cards)..........cccvvvviiie e .B562 3,574,000 |3.a.(5)(b)
BHFN
b. Total loans and leases in foreign offices, Edge and agreement subsidiaries, and IBFS.............cccccvvniiiieiinicnccie e 3360 260,987,000 3.b.
Item 4(a) is to be completed by holding companies with $5 billion or more in total assets and total
trading assets of $10 million or more in any of the four preceding calendar quarters.3
BHCK
4. Q. TRAOING BSSEES.... .ttt ettt ettt ettt ettt h ettt h ke e st e h b et ee et eh ke Rtk n e e st eh b et en et 3401 358,058,000 |4.a.
. OtNEI BAINING BSSETS.... ettt r et h ettt b e eh et ekt h ek ee st eb e e e en et e .B985 343,372,000 |4.b.
5. TOtal CONSONHUATEA BSSEES (4). .. evevveeeisie ettt sttt ettt h e e ee et e bt ettt eb ke er ettt nr e e en et e 3368] 2,405,487,000 |5.
Liabilities
6. Interest-bearing deposits (AOMESLIC) (5).....vrrririierireir ittt ettt e r et b e e 3517 569,904,000 |6.
7. Interest-bearing deposits (fOreign) (5)......ccocevererinieiiie e ...|.3404 524,576,000 |7.
8. Federal funds purchased and securities sold under agreements t0 repUrChase...........ccocveveiiiieiesin s 3353 207,190,000 [8.
9. All OtNET DOITOWE MOMNEY.......ouiiiiii ittt et et h et et h et e r etk ettt eb et r ettt en e 2635 282,488,000 |9.
10. Not applicable
Equity Capital
11. Total equity capital (excludes limited-life preferred StOCK)...........coiiiiiiiiicii e .3519 198,664,000 |11.

1) Quarterly averages for all debt securities should be based on amortized cost.
2) Quarterly averages for equity securities with readily determinable fair values should be based on fair value.
3) Asset-size test is based on the total assets reported as of June 30, 2021.
4) The quarterly average for total assets should reflect securities not held for trading as follows:
a) Debt securities at amortized cost.
b) Equity securities with readily determinable fair values should be reported at fair value.
c) Equity investments without readily determinable fair values should be reported at their balance sheet carrying values (i.e., fair value
or, if elected, cost minus impairment, if any, plus or minus changes resulting from observable price changes).
(5) Includes interest-bearing demand deposits.

P
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Schedule HC-L—Derivatives and Off-Balance-Sheet Items
Report only transactions with nonrelated institutions
Dollar Amounts in Thousands |BHck] Amount
1. Unused commitments (report only the unused portions of commitments that are fee paid or
otherwise legally binding):
a. Revolving, open-end loans secured by 1-4 family residential properties (e.g., home equity liN€S).........c.ccevovivieinennes 3814] 6,809,000 |1.a.
Items 1.b.(1) and 1.b.(2) are to be completed by holding companies with $5 billion or more in total
assets! semiannually in the June and December reports only.
b. (1) Unused consumer credit card lines ..} J455 NR[1.b.(1)
(2) Other UNUSEd Credit CAr lINES........c.iiiiiieiii ettt ettt b e ettt er ettt ne e .J456 NR[1.b.(2)
c. (1) Commitments to fund commercial real estate, construction, and land development loans
secured by real estate (sum of items 1.c.(1)(a) and (b) must equal item 1.c.(1)).....coeirieririniiiieiineneere e 3816 5,920,000 |1.c.(1)
(a) 1-4 family residential construction loan commitMeNnts..........cccooovvviiiie i F164| 50,000 1.c.(1)(@)
(b) Commercial real estate, other construction loan, and land
development 10an COMMITMENTS.........cooiiiiiiiiiiie e F165| 5,870,000 1.c.(1)(b)
(2) Commitments to fund commercial real estate, construction, and land development loans
NOT SECUTED DY TEAI ESTALE ... e eeee e eee e ee e ee e eee e s e se e es et e es e ee e ee et s e ees e ee e eree s 6550] 10,014,000 |1.c.(2)
Item 1(d) is to be completed by holding companies with $5 billion or more in total assets.!
0. SECUIHIES UNGEIWIITING ©.....vvooeeeeeeeeeee oo e e e ee e e et 3817] 01.4.
e. Other unused commitments:
(1) Commercial and INAUSTIIAI TOBNS .........ooviiieie ittt r et nn e ennenr e ee .J457 185,180,000 [1.e.(1)
(2) Loans to fiNANCIAl INSTEUTIONS. .......eiuiiiiiie ittt r e nr s ...} J458 44,658,000 [1.e.(2)
(3) All other unUSEd COMMITMENTS. .......oiviiiiie ittt eb et ane s ...} 3459 197,591,000 [1.e.(3)
2. Financial standby letters of credit and foreign offiCe GUAraNTEES..........cccviiiiiiiiiiie e L6566 90,074,000 |2.
Item 2.a is to be completed by holding companies with $5 billion or more in total assets.!
a. Amount of financial standby letters of credit conveyed to others 3820 23,081,000 |2.a.
3. Performance standby letters of credit and foreign office guarantees 6570 11,576,000 |3.
Item 3.a is to be completed by holding companies with $5 billion or more in total assets.!
a. Amount of performance standby letters of credit conveyed t0 OtNErS ...........cceeiiiiiiiiieei s 3822 843,000 |3.a.
4. Commercial and Similar [ETErS OF CrEUIT ..........veiiiii e ettt et 3411 5,855,000 |4.
5. Not applicable
6. Securities:
B SEOUNTEIES TENL. ...ttt etttk h bt h bt etk e e bt s e nh et e et eh e ekt eh e eh et s e nb e e e et en b e nr e b e 3433 115,515,000 |6.a.
. SECUITEIES DOITOWET. ...ttt h e ekttt h e ee et st sh et et eb e nb e et st et e nr e enes 3432 108,782,000 |6.b.
Items 7.a through 7.d.(2)(b) are to be completed by holding companies with $5 billion or more in total assets.!
(Column A) (Column B)
7. Credit derivatives: Sold Protection Purchased Protection
a. Notional amounts: BHCK Amount BHCK Amount
(1) Credit default SWAPS. ... ..o ittt .C968 590,703,000 | c969 634,346,000 |7.a.(1)
(2) Total return swaps... ....}.C970 7,458,000 | C971 15,855,000 |7.a.(2)
(3) Credit options............. ..].co72 63,857,000 | 973 47,838,000 |7.a.(3)
(4) Other credit derivatives .C974 0]c975 0|7.a.(4)
b. Gross fair values:
(1) Gross positive fair value €219 1,910,000 | c221 8,315,000 |7.b.(1)
(2) Gross negative fair value .C220 7,159,000 | Cc222 2,183,000 |7.b.(2)

(1) The $5 billion asset-size test is based on the total assets reported as of June 30, 2021.
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Report only transactions with nonrelated institutions

Dollar Amounts in Thousands |BHck] Amount

7. c. Notional amounts by regulatory capital treatment: (1)
(1) Positions covered under the Market Risk Rule:

(G YIRS Lo] o I o T o] £=To1 11 o OSSP USTORRPUSRRRSRN G401 662,018,000 [7.c.(1)(a)
[(0) a8 Lol g - t1=To I o1 (o] =13 1o o TSSO USSSTRRN G402 667,034,000 [7.c.(1)(b)
(2) All other positions:

(2) SOI PIOTECHON. ...ttt ee et ee et ee e ee e e eees e s ee e ee s eet e en s eeees s .G403| 0l7.c.20)
(b) Purchased protection that is recognized as a guarantee for regulatory capital

PUIDOSES ..ot eeeseeee e ee e eeeeeeeeseessese e ee et eeseesese e es e ee e es e e e et et et eeee s e s ee e ee e eeee e s s ee e et rt e en s G404| 30,684,000 |7.c.2)(b)
(c) Purchased protection that is not recognized as a guarantee for regulatory capital

PUIDOSES ..o eveeeteeeeesveee e ee e eeeeeseeees e ee e ee et ees e sese e es e ee e eseee e s et et ee et e sees e ee e ee e eeen e ee e ee e et st e sn s G405| 321,000 |7.c.(2)(c)

Remaining Maturity of:
(Column A) (Column B) (Column C)
Over One Year

One Year or Less Through Five Years Over Five Years

Dollar Amounts in Thousands [BHck] — Amount  [BHck|  Amount  |BHck|  Amount
d. Notional amounts by remaining maturity:
(1) Sold credit protection: (2)

(2) INVESTMENT Grade........ccoeeivveiierie e G406 112,688,000 | G407 331,429,000 | G408 64,515,000 |7.d.(1)(a)

(b) Subinvestment grade...........ccovveveei e G409 46,936,000 | G410 91,512,000 [G411 14,938,000 |7.d.(1)(b)
(2) Purchased credit protection: (3)

(2) INVESTMENT Grade........cueeiveiieeeie e G412 109,651,000 | G413 363,833,000 | G414 66,709,000 |7.d.(2)(a)

(b) Subinvestment grade...........ccoveeveeieie e G415 43,437,000 | G416 98,152,000 [G417 16,257,000 |7.d.(2)(b)

Item 8 is to be completed by holding companies with foreign offices and by holding companies
with domestic offices only and $100 billion or more in total consolidated assets. (4)

BHCK Amount

8. SPOL fOreigN EXCNANGE COMTIACTS. ... .c.uiiiiiiiitie sttt ee et et e et et st et ee e e e st e e seeesseeeseeente e e e eesteeer e en e eaneeenseenreeenseennees 8765 588,532,000 |8.

9. All other off-balance-sheet items (exclude derivatives) (include in item 9 the aggregate
amount all other off-balance-sheet items that individually exceed 10% of Schedule HC,
item 27.a, "Total holding company equity capital") (itemize and describe in items 9.a

through 9.f only amounts that exceed 25% of Schedule HC, ItEM 27.8).......cvciiiiiiiiieiesiie e 3430 52,940,000 |9.
a. Commitments to PUrchase WheN-iSSUEM SECUITIES. .........uiiiriieie ittt 3434 09.a.
b. Commitments t0 SEIl WhEN-ISSUEA SECUNTTIES. ........ueeiuiiiiiitie ittt e et e et eeeetbeeeestseeeseeeaseeeessreeesnreeessnseeesns] 3435 0 ]9.b.
TEXT
c. | 6561 |Forward Starting Repos 6561| 52,940,000 |9.c.
TEXT
d. [ 562 6562] 0]9.d.
TEXT
e. [6568 6568 0]oe.
TEXT
f. [ 6586 6586 0lof

10. Not applicable

(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.
(4) The $100 billion asset-size test is based on the total assets reported as of June 30, 2021.
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(Column A) (Column B) (Column C) (Column D)
Dollar Amounts in Thousands Interest Rate Foreign Exchange Equity Derivative Commaodity and
L - . Contracts Contracts Contracts Other Contracts
Derivatives Position Indicators
Amount Amount Amount Amount
Items 11.a through 14.b.(2) are to be
completed by holding companies with
$5 billion or more in total assets.!
11. Gross amounts (e.g., notional
amounts) (for each column,
sum of items 11.a through
11.e must equal sum of items
12 and 13): BHCK 8693 BHCK 8694 BHCK 8695 BHCK 8696
Q. FULUIES CONLIACTS.....cceviiiiiiiiieie et 643,785,000 15,951,000 72,221,000 83,127,000 |11.a.
BHCK 8697 BHCK 8698 BHCK 8699 BHCK 8700
b. Forward CONtracts..........coocueeeeieiiin e 1,876,833,000 3,313,171,000 6,402,000 90,047,000 |11.b.
¢. Exchange-traded option
contracts: BHCK 8701 BHCK 8702 BHCK 8703 BHCK 8704
(1) Written OptioNS........ccooveieieiie e 223,959,000 29,000 1,320,665,000 63,395,000 |11.c.(1)
BHCK 8705 BHCK 8706 BHCK 8707 BHCK 8708
(2) Purchased OptioNS.........coeveieeeine e 261,500,000 66,000 1,301,161,000 61,883,000 |11.c.(2)
d. Over-the-counter option
contracts: BHCK 8709 BHCK 8710 BHCK 8711 BHCK 8712
(1) WIIttEN OPtiONS. .....vevicet et 1,754,935,000 951,285,000 215,696,000 38,405,000 [11.d.(1)
BHCK 8713 BHCK 8714 BHCK 8715 BHCK 8716
(2) Purchased OptioNS.............cccovvveeeeeeesieseres s 1,635,462,000 938,709,000 153,776,000 36,754,000 [11.d.(2)
BHCK 3450 BHCK 3826 BHCK 8719 BHCK 8720
B SWWAPS. .ttt ettt ettt ettt 23,843,304,000 6,531,047,000 257,136,000 93,580,000 |11.e.
12. Total gross notional amount
of derivative contracts held for BHCK A126 BHCK A127 BHCK 8723 BHCK 8724
L= 1o 110 o SRS 30,151,772,000 11,709,670,000 3,327,057,000 465,810,000 |12.
13. Total gross notional amount
of derivative contracts held for BHCK 8725 BHCK 8726 BHCK 8727 BHCK 8728
purposes other than trading.........cccovceve e 88,006,000 40,588,000 0 1,381,000 |13.
14. Gross fair values of derivative
contracts:
a. Contracts held for trading: BHCK 8733 BHCK 8734 BHCK 8735 BHCK 8736
(1) Gross positive fair value..........ccccoeeeverieiiiiie e 186,421,000 249,506,000 60,905,000 49,395,000 [14.a.(1)
BHCK 8737 BHCK 8738 BHCK 8739 BHCK 8740
(2) Gross negative fair value...........ccccoeevvvvvenese e, 180,381,000 246,271,000 63,903,000 42,530,000 [14.a.(2)
b. Contracts held for purposes
other than trading: BHCK 8741 BHCK 8742 BHCK 8743 BHCK 8744
(1) Gross positive fair value...........coccoeeeninieiecieneee. 4,162,000 1,697,000 0 0[14.b.(2)
BHCK 8745 BHCK 8746 BHCK 8747 BHCK 8748
(2) Gross negative fair value..........ccoooeveeieiiniecicnienen 3,285,000 917,000 0 014.b.(2)

(1) Asset-size test is based on the total assets reported as of June 30, 2021.
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(Column A) (Column B) (Column C) (Column D) (Column E)
Banks and Securities Not applicable Hedge Funds Sovereign Corporations and All
Firms Governments Other Counterparties
Dollar Amounts in Thousands [BHCK] — Amount BHCK|  Amount BHCK|  Amount BHCK|  Amount
Item 15 is to be completed only by holding companies
with total assets of $10 billion or more.!
15. Over-the counter derivatives:
a. NEt CUITENt Credit EXPOSUIE........c..cvueieeireirs ettt sen s ca18| 34,620,000 G420| 3,824,000 | G421] 10,241,000 [ G422] 84,669,000 [15.a.
b. Fair value of collateral:
(1) CaSh = U.S. dOIIAL.......couiiie e e G423 16,276,000 G425 7,612,000 | G426 791,000 | G427 24,358,000 [15.b.1.
(2) Cash - Other CUITENCIES. ........ocveeieeee et G428 13,495,000 G430 301,000 | G431 4,552,000 | G432 13,560,000 |15.b.2.
(B) U.S. Treasury SECUNTTIES. .......cverueereeieie ettt G433 1,554,000 G435 2,466,000 | G436 0 (G437 7,048,000 |15.b.3.
(4) U.S. government agency and U.S.
government-sponsored agency
DL SECUITEIES. ... e e G438 230,000 G440 0]G441 0 (G442 3,000 [15.b.4.
(5) COrporate DONGS.........oovirieriiicieer e e G443 1,328,000 G445 0 | G446 9,000 | G447 4,172,000 |15.b.5.
(6) Equity securities ... | G448 546,000 G450 480,000 | G451 0[G452 2,713,000 |15.b.6.
(7) All other COlIAtEIAl........c.uiiiciie e e G453 8,765,000 G455 398,000 | G456 82,000 | G457 16,329,000 |15.b.7.
(8) Total fair value of collateral
(sum of items 15.0.(1) throUgh (7))....cccureeeereeeiereieies e e, G458| 42,194,000 G460| 11,257,000 | G461] 5,434,000 | G462] 68,183,000 [15.b.8.

(1) The $10 billion asset-size test is based on the total assets reported as of June 30, 2021.
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Dollar Amounts in Thousands |BHck| Amount

1. Total number of holding company common shares NUMBER (UNROUNDED)

OUESEANAING. ... e se et et es e ee e ee e s e s ee et ee et ss st ee et ee s ee e ee e .3459| 1,936,852,864 1.
2. Debt maturing in one year or less (included in Schedule HC, items 16 and 19.a) that is

issued to unrelated third parties by Dank SUDSICIAIIES ...........ccuiiiiiiiiii e 6555 | 19,607,000 |2.
3. Debt maturing in more than one year (included in Schedule HC, items 16 and 19.a) that is

issued to unrelated third parties by Dank SUDSICIAIIES ...........ccuiriiiiiie e .6556 8,962,000 |3.
4. Other assets acquired in satisfaction of debts previously CONTraCted .............ccocviririeieiiie s 6557 10,000 |4
5. Securities purchased under agreements to resell offset against securities sold under

agreements to repurchase on SChedule HC..............ooiiiiii s .A288 108,845,000 |5.

Items 6.a.(1)(a)(1) through 6.d. are to be completed by holding companies with $5 billion
or more in total assets.!

6. Assets covered by loss-sharing agreements with the FDIC:
a. Loans and leases (included in Schedule HC, items 4.a and 4.b):
(1) Loans secured by real estate in domestic offices:

(a) Construction, land development, and other land loans: BHDM
(1) 1-4 family residential CONSTIUCTION [OBNS..........ciieiiiiii ettt K169 0[6.a.1.a.l.
(2) Other construction loans and all land development and other land 10aNS..............cccoe i K170 0[6.a.1.a.2.
(D) SeCUred DY FAIMIANT..........ooiiie ittt h e bbb nr et ne e nees K171 0 [6.a.1.b.
(c) Secured by 1-4 family residential properties:
(1) Revolving, open-end loans secured by 1-4 family residential properties and
extended UNder INES OF CrEit.........c.iii it K172 0]6.a.1.c.1.
(2) Closed-end loans secured by 1-4 family residential properties:
(8) SECUIEA DY fIFSEHIENS. ...ttt eb e et e nr et eneas K173 0[6.a.1.c.2a
(D) SECUIEd DY JUNIOT TIEINS......ecuiiieiee ittt bttt sb ettt en e bt e e ane s K174 0 6.a.1.c.2b
(d) Secured by multifamily (5 or more) residential PrOPErties. .........ccooveieiiiieieiiere e ] L K175 0 [6.a.1.d.
(e) Secured by nonfarm nonresidential properties:
(1) Loans secured by owner-occupied nonfarm nonresidential Properties...........ccooveveririeieniniecneeie e K176 0[6.a.le.l
(2) Loans secured by other nonfarm nonresidential ProPerties...........coveueiirieieiinieeie e K177 0[6.a.1.e2
(2)-(4) Not applicable BHCK
(5) All OTNET 10ANS ANG TEASES. .....ccutiitiiiiie ettt ettt bbb ettt es et e sttt e nn et erbesne et enbeeree e e K183 0 [6.a.5.
b. Other real estate owned (included in Schedule HC, item 7): BHDM
(1) Construction, land development, and other land in dOMEStC OffiCES. ......ccvvvviierie i K187 0 16.b.1.
(2) Farmland in dOMESTHIC OFfICES. ... .etieiieieii ettt ettt er ettt e e eb e sr e eabesn e K188 0 6.b.2.
(3) 1-4 family residential properties in dOMESHC OffiCES.........uiiiiiiie i e K189 0(6.b.3.
(4) Multifamily (5 or more) residential properties in domestic OffiCES........c.oiiiiiiiriiiiic s K190 0 [6.b.4.
(5) Nonfarm nonresidential properties in doMEeSHC OffiCES.........iiiiiiieiii e | K191 0 6.b.5.

(1) Asset-size test is based on the total assets reported as of June 30, 2021.
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Dollar Amounts in Thousands |BHFN Amount

6.0, (6) IN FOF@IGN OFfICES. ... ettt eh e eh e btk e sttt b h et b e et en et e K260 0 [6.b.(6)
(7) Portion of covered other real estate owned included in items 6.b.(1) through (6) above that BHCK
is protected by FDIC 10SS-Sharing GgrEEMENTS.........cuiiiiriirieie ettt ettt ettt sr et K192 0 6.b.(7)
c. Debt securities (included in Schedule HC, items 2.2 and 2.D).........ccoiiiiiiiiiiie e J461 06.c.
d. Other assets (exclude FDIC loss-sharing indemnification @SSELS)..........ocviiiuirieiieiiinieneeine st 1462 0 [6.d.

Items 7.a and 7.b are to be completed annually in the December report only.

7. Captive insurance and reinsurance subsidiaries:

a. Total assets of captive iNSUrance SUBSIAIAIIES (L)......cveueririiiieeie i .K193 NR|7.a.

b. Total assets of captive reinsurance SUDSIAIANES (1)......iiuiririeeieriee ettt K194 NR|7.b.
8. Has the holding company entered into a business combination during the calendar year that was 0=NO| BHCK

accounted for by the purchase method of accounting? (Enter ““1” for Yes; enter “0” for NO.).......cocceoviiiiiniicieniiccsiee 1=veqces1] o Js.
9. Has the holding company restated its financial statements during the last quarter as a result of new 0=NO| BHCK

or revised Statements of Financial Accounting Standards? (Enter ““1 for Yes; enter “0” for NO.) ......cccoovvivniniciniinecen 1=veq 6689 0 Jo.

10. Not applicable
11. Have all changes in investments and activities been reported to the Federal Reserve on the Report of
Changes in Organizational Structure (FR Y-10)? Holding companies must not leave blank or enter

"N/A." The holding company must enter "1" for Yes or for no changes to report; or enter "0" for No. 0=NO| BHCK
If the answer to this question is NO, COMPIELE the FR Y-10 ......ccccoiiiiiiiieiiii ettt 1=YEY 6416 1 [11.
TEXT
6428 CONF CONF
Name of Holding Company Official Verifying FR Y-10 Reporting (Please Type or Print) Area Code and Phone Number (TEXT 9009)
BHck|  Amount
12. Intangible assets:
Q. MOTTGAGE SEIVICING BSSETS. ... et etie ittt ettt ekttt et e et eh e bt ea e eh e e bt bt eh e eh et es ke eh e s et eh e nb et eh e an e e nn e b arne 3164] 647,000 |12.a.
(1) Estimated fair value of mortgage ServiCing aSSetS..........cooueieeiirireeierene s [ 6438] 647,000 12.a.(1)
0. GOOTWIILL..... et h et h e eh ettt ee e eh etk ek e eh et s e eh et en e nn e ar e ne e 3163 20,117,000 |12.b.
C. All Other INTANGIDIE BSSELS ......vii ittt b et es et nb e eneas JF76 3,841,000 |12.c.
BHCT
d. Total (sum of items 12.a, 12.b, and 12.c) (must equal Schedule HC, item 10).........cccooiiieiieninicie e 2143 24,605,000 [12.d.
13. OtNEr FEAI ESTALE OWINEM ......c.viiuiiiiie ittt ettt ettt b ettt b e bt es e eh ettt eh e nh et st eb b e e e bt eh e e em et en e eb e et enean 2150 16,000 |13.
14. Other borrowed money: BHCK
B COMIMIEICIAL PAPEN.... .ttt ettt ettt eb ettt h bbbt h bbbt eh e ee £ Rt ek e e b £ et e st o8 eE £ b e e st eh e et enb e eb e e nn e bt eb e nn e e 2309 25,578,000 |14.a.
b. Other borrowed money with a remaining maturity 0f ONE YEar OF 1€5S .........coviiviiiiieiiiece e 2332 49,510,000 [14.b.
c. Other borrowed money with a remaining maturity of more than 0N Year ...........cccccoviieeieiiniecie s 2333 201,328,000 [14.c.
BHCT
d. Total (sum of items 14.a, 14.b, and 14.c) (must equal Schedule HC, item 16) ........ccccceviiiiieiiiiin e 3190 276,416,000 [14.d.
15. Does the holding company sell private label or third-party mutual funds and annuities? 0=NO| BHCK
(=T 0= R (o g (=TS = a1 =T O (] g Y S 1=YEYB569] 1 |[15.
BHCK Amount
16. Assets under management in proprietary mutual funds and anNUItIES.............coveiiiiiiiieie s B570 0 |16.

(1) Report total assets before eliminating intercompany transactions between the consolidated insurance or reinsurance subsidiary and other
offices or consolidated subsidiaries of the reporting holding company.
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The following two questions (items 17 and 18) will be used to determine if the reporting holding company
must complete the Consolidated Holding Company Report of Equity Investments in Nonfinancial
Companies (FR Y-12). See the line item instructions for further details.

17. Does the holding company hold, either directly or indirectly through a subsidiary or affiliate, any non-
financial equity investments (see instructions for definition) within a Small Business Investment
Company (SBIC) structure, or under section 4(c)(6) or 4(c)(7) of the Bank Holding Company Act, or
pursuant to the merchant banking authority of section 4(k)4(H) of the Bank Holding Company Act, or 0=NO[BHCK
pursuant to the investment authority granted by Regulation K? (Enter “1” for Yes; enter “0” for NO.).....cccccoevvvvvieniininnnnnnn 1=YE§|C161| 1 |17.

If the answer to item 17 is no, your organization does not need to complete the FR Y-12. Skip item 18
and proceed to items 19.a and 19.b below. If the answer to item 17 is yes, proceed to item 18.

18. Do your aggregate nonfinancial equity investments (see instructions for definition) equal or exceed the
lesser of $100 million (on an acquisition cost basis) or 10 percent of the holding company's 0=NO| BHCK
consolidated Tier 1 capital as of the report date? (Enter *“1” for Yes; enter “0” for NO.).......cccoovvviniriecieiinece e 1=YE] C159| 1 |18.

If the answer to both item 17 and item 18 is yes, your organization must complete the FR Y-12. Skip
items 19.a and 19.b and proceed to item 20 below.

If the answer to either item 17 or item 18 is no, your organization does not need to complete the FR
Y-12. Proceed to items 19.a and 19.b below.

Items 19.a and 19.b are to be completed by all holding companies that are not required to file

the FR Y-12.
19. a. Has the holding company sold or otherwise liquidated its holding of any nonfinancial equity 0=NO| BHCK
investment since the previous reporting period? (Enter ““1”" for Yes; enter “0” for NO.)......cccvvviieiiiniiniecie i 1=veq c700] NR |19.a.
b. Does the holding company manage any nonfinancial equity investments for the benefit of others? 0=NO|
(ENter "1™ fOr YES; NELET M0 TOF INO.). .. ee ittt ettt ettt ettt eh et h e e bbb e e et es e eb e e et et eb e et e st sbeen e 1=YEY C701| NR |19.b.

Dollar Amounts in Thousands BHCKI Amount
Memoranda items 20 and 21 are to be completed only by holding companies who have made an
effective election to become a financial holding company. See the line item instructions for further
details.

20. Balances of broker-dealer subsidiaries engaged in underwriting or dealing securities
pursuant to Section 4(k)(4)(E) of the Bank Holding Company Act as amended by the
Gramme-Leach-Bliley Act:

B N ASSEES ..t R e R Rt et nn et €252 605,676,000 [20.a.
b. Balances due from related institutions:
(1) Due from the holding company (parent company ONIY), GrOSS........ovvirerueririieiesie et ettt .4832 10,000 [20.b.(1)
(2) Due from subsidiary banks of the holding COMPANY, GrOSS........cuiiiiiirieeiie it .4833 22,765,000 [20.b.(2)
(3) Due from nonbank subsidiaries of the holding COMPaNY, GroSS ...........cooveiriirrieeie e .4834 157,039,000 |20.b.(3)
c. Balances due to related institutions:
(1) Due to holding company (parent COMPANY ONIY), GrOSS.....cc.uertirieieitiiirerieetie sttt sttt st bbb e sr e sees e eneas 5041 1,175,000 |20.c.(2)
(2) Due to subsidiary banks of the holding COMPANY, GIOSS.......ccuiiiiiiieiie ettt 5043 47,501,000 [20.c.(2)
(3) Due to nonbank subsidiaries of the holding COMPaNY, Gross ..........ccccooiiiie i L5045 274,511,000 [20.c.(3)
d. Intercompany liabilities reported in items 20.c.(1), 20.c.(2), and 20.c.(3) above that qualify
as liabilities subordinated to claims of general Creditors...........coui i e 5047 32,000,000 |20.d.

21. Net assets of subsidiaries engaged in insurance or reinsurance underwriting pursuant to
Section 4(k)(4)(B) of the Bank Holding Company Act as amended by the Gramm-
Leach-Bliley ACt (12 U.S.C. 8 1843(K)(4)(B)) .. reiueeireeirueerieeiireisteessaeesaeeseesseassseessteasenesseessseessasasseeseesssesssesssseassnessessssenans c253| 8,168,000 |21.

(1) A savings and loan holding company that wishes to engage in financial holding company activities must have an effective election to be treated as
a financial holding company or conducts activities under section 10(c)(2)(H)(i) of the HOLA (12 U.S.C. 1467a(c)(2)(H)(i)).
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Memoranda item 22 is to be completed by holding companies with total assets of $30 billion or more.

22. Address (URL) for the reporting holding company's web page that displays risk disclosures, including those about credit
and market risk. (Example: www.examplebhc.com/riskdisclosures)

TEXT
C497| http:// www.citigroup.com/citi/investor/reg.htm 22.

Dollar Amounts in Thousands |BHck] Amount

Memoranda items 23 and 24 are to be completed by all holding companies.

23. Secured liabilities:
a. Amount of “Federal funds purchased in domestic offices” that are secured

(included in SChedule HC, ITEIM 14.@).......c..uiii ittt et er ek sr et et ne e e e F064] 023.a.
b. Amount of “Other borrowings” that are secured
(included in Schedule HC-M, ITEM 14.0)......ccuiiiii it sr e F065 | 55,002,000 |23.b.
24. Issuances associated with the U.S. Department of Treasury Capital Purchase Program:
a. Senior perpetual preferred Stock OF SIMILAT TEEIMS ........c.iiiiiiie s .G234 0[24.a.
b. Warrants to purchase common stock or similar items G235 0 [24.b.
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For Federal Reserve Bank Use Only

Amounts reported by loan and lease category in Schedule HC-N, items 1 through 8, above include guaranteed and unguaranteed
portions of past due and nonaccrual loans and leases. Report in items 11 and 12 below certain guaranteed loans and leases that have

already been included in the amounts reported in items 1 through 8

(Column A) (Column B) (Column C)
Past due Past due Nonaccrual
30 through 89 days 90 days or more
and still accruing and still accruing
Dollar Amounts in Thousands [BHCK]  Amount  [BHCK|  Amount  |BHCK|  Amount
1. Loans secured by real estate:
a. Construction, land development, and other
land loans in domestic offices:
(1) 1-4 family residential construction [0ans..............cccevceerieeniennennnns) F172 0|F174 0[F176 0
(2) Other construction loans and all land
development and other land [0aNS.............cccceeviviiiiiniiese e, F173 23,000 | F175 0[F177 0
b. Secured by farmland in domestic Offices...........cccvvveiiiiiininiei, 3493 0 [ 3494 0 [ 3495 0
c. Secured by 1-4 family residential properties
in domestic offices:
(1) Revolving, open-end loans secured by
1-4 family residential properties and
extended under lines of credit..........cccceeviiniiiieiise 5398 14,000 | 5399 0 | 5400 190,000
(2) Closed-end loans secured by 1-4 family
residential properties:
(@) Secured by first IONS......c.covveeieeeiie e €236 459,000 | C237 192,000 | c229 539,000
(b) Secured by JUNIOF TIENS......ccoveieeceie e €238 4,000 | C239 0 [c230 33,000
d. Secured by multifamily (5 or more)
residential properties in domestic OffiCeS.........cccccveriviiiiiiiiiin e 3499 42,000 | 3500 14,000 | 3501 1,000
e. Secured by nonfarm nonresidential
properties in domestic offices:
(1) Loans secured by owner-occupied
nonfarm nonresidential Properties...........ccccvevverieeiieniieveeineneens F178 0 | F180 0 [F182 4,000
(2) Loans secured by other nonfarm
nonresidential ProPerties.........cccveverieriieiee e F179 51,000 | F181 27,000 [ F183 0
£ IN fOreign OffiCeS. .. .vi et B572 62,000 [B573 0 [B574 578,000
2. Loans to depository institutions and
acceptances of other banks:
a. U.S. banks and other U.S. depository
INSTEUTIONS. ...ttt et sn e 5377 05378 05379 0
D. FOreign DaNKS........ooivieceie et 5380 5,000 | 5381 4,000 [5382 35,000
3. Loans to finance agricultural production and
Other 10aNS TO TANMErS........coiiiiii e 1594 01597 01583 3,000
4. Commercial and industrial l0ans...........cccceeveiieiiiiniie e 1606 909,000 | 1607 654,000 | 1608 1,457,000
5. Loans to individuals for household, family, and
other personal expenditures:
A, Credit CArUS. .. .cvee et ene e ee e | B575 1,354,000 [ B576 1,170,000 | B577 126,000
b. Automobile loans {K213 0 | K214 0 | K215 0
¢. Other consumer loans (includes single
payment, installment, all student loans, and
revolving credit plans other than credit cards).........cccoocvvveviviiineinnnns K216 162,000 | K217 24,000 [ K218 139,000
6. Loans to foreign governments and official
1] 11 (0 (o SRR 5389 0 [5390 0 [5391 0
N L €3 1=l o T= Vg TSR 5459 630,000 | 5460 396,000 | 5461 225,000
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(Column A)
Past due
30 through 89 days
and still accruing

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

(Column C)
Nonaccrual

Dollar Amounts in Thousands

BHCK|  Amount

BHCK|  Amount  [BHCK[  Amount

Holding companies with less than $5 billion in total
assets are to report item 8.c. columns A, B, and C
and should leave items 8.a and 8.b columns A, B,
and C blank.t

8. Lease financing receivables:
a. Leases to individuals for household, family,

and other personal eXpenditures...........ccoceveerrenieeie s

o

F166

F167 0 |F168 0]8.a.

D. All OTNET IEASES. ... .vvi it

o

F169

F170 0[F171 10,000 [8.b.

c. Lease finance receivables

KX63

NR

KX64 NR[KX65 NR|8.c.

9. Total loans and leases (sum of items 1 through 8.b) (2).........cccocevivennnns

1406 3,715,000

1407 2,481,000 | 1403 3,340,000 |9.

10. Debt securities and other assets (exclude
other real estate owned and other

FEPOSSESSEA ASSEES)...vivieuieitiieiie ettt sttt et e e

3505 0

3506 03507 265,000

11. Loans and leases reported in items 1 through
8 above which are wholly or partially
guaranteed by the U.S. Government
(excluding loans and leases covered by loss-

sharing agreements With the FDIC).......ccccocvviiiiiniiiieiie e

K036] 117,000

ko37| 205,000 | K038] 38,000

a. Guaranteed portion of loans and leases
(exclude rebooked “GNMA loans”) included

INTEEM 11 ADOVE.......iiiiiiiiiiieie ettt

K039| 32,000

ko4o| 48,000 [ koa1] 0]11.a

b. Rebooked “GNMA loans” that have been
repurchased or are eligible for repurchase

included iN iteémM 11 @DOVE........ccoiviiiiiieiccie e

Ko42| 67,000

ko43| 140,000 | ko44] 33,000

12. Loans and leases in items 1 through 8 above

above which are covered by
loss-sharing agreements with the FDIC
(items 12(a)(1)(a) through 12(f) are to be
reported by holding companies with $5
billion or more in total assets):!
a. Loans secured by real estate in

domestic offices:

(1) Construction, land development,

and other land loans:

(@) 1-4 family residential

BHDM

BHDM BHDI

CONSEIUCEION [OANS......ccciiviiiiiiiiiiie et

K045 0

K046 0 [Ko47 012.a.1.a.

(b) Other construction loans and
all land development and

Other [and 10aNS.......c.veoiiiie e

o

K048

o

K049 0 | K050 12.a.1.b.

(2) Secured by farmland...........ccocooveriieiiniiiie i

o

K051

K052 0 [K053 012.a.2.

(1) Asset-size test is based on the total assets reported as of June 30, 2021.

(2) For holding companies with less than $5 billion in total assets, Total loans and leases (sum of items 1 through 7 plus 8.c).
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Schedule HC-N—Continued
(Column A) (Column B) (Column C)
Past due Past due Nonaccrual
30 through 89 days 90 days or more
and still accruing and still accruing

Dollar Amounts in Thousands [BHCK]  Amount  [BHCK|  Amount  |BHCK|  Amount

12. Loans and leases in items 1 through 8 above
above which are covered by
loss-sharing agreements with the FDIC
(items 12(a)(1)(a) through 12(f) are to be
reported by holding companies with $5
billion or more in total assets) (continued):
(3) Secured by 1-4 family residential
properties:
(a) Revolving, open-end loans
secured by 1-4 family residential
properties and extended under
lINES OF Credit.......cviiviiiiiicie e K054 0 | K055 0 | K056 0[12.a.3.a.
(b) Closed-end loans secured by
1-4 family residential properties

(1) Secured by firSt lIENS.......ccvveeieiiiiie e K057 0 [ K058 0 [ K059 012.a.3.b1
(2) Secured by JUNIOF IENS......c.eeiiiiiciere e K060 0 [ K061 0 [ K062 012.a.3.b2
(4) Secured by multifamily (5 or more)
residential ProPerties........covvveeiieieie e K063 0 [ K064 0 [ K065 0[12.a.4.
(5) Secured by nonfarm nonresidential
properties:
(a) Loans secured by owner-occupied
nonfarm nonresidential Properties.............ccoovevcovvcervereveerneend K066] 0 [ kos7] 0 [ koss| 0[12.a5.4.
(b) Loans secured by other nonfarm
NONresidential PrOPEItiES............ov.oveeeveeereeeeeeeeees e eneeeneenn K069| 0 [ ko7o] 0 ko7 0[12.a5b.
b.-d. Not applicable
€. All Other 10aNS NG [BASES.............ververeeeeeeeeeeeeeeeeeeseeeeereeseeeeee e kos7| 0 [ koss| 0 | kos] 0|1e.

f. Portion of covered loans and leases
included in items 12.a through 12.e
above that is protected by FDIC loss-
SNAMNG AGTEEMENTS. ... eeeee e ee et eeeee e e k102| 0 | k103] 0 | k104] 0|12+

Memoranda

Dollar Amounts in Thousands BHD'\" Amount BHDM Amount BHDM Amount

Memoranda items 1.a.(1) through 1.d.(2) and 1.e.(3)
through 1.f.(3)(c) are to be completed semi-
annually in June and December by holding compa-
nies with less than $5 billion in total assets.!

=

. Loans restructured in troubled debt
restructurings included in Schedule HC-N,
items 1 through 7, above (and not reported in
Schedule HC-C, Memorandum item 1):

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

(1) 1-4 family residential CONStrUCtioN 108NS.............ovvevveeeereereeeeerrennn. k10| 0 [ k106] 0 [ k107] 0[m.1a1.
(2) Other construction loans and all land
development and other [and 10aNS.................coovrveeeereeeeeeesernenns k108| 0 [ k09| 0 [ k10| 0[m.1a2.

(1) Asset-size test is based on the total assets reported as of June 30, 2021.
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Schedule HC-N—Continued
Memoranda—Continued
(Column A) (Column B) (Column C)
Past due Past due Nonaccrual
30 through 89 days 90 days or more
and still accruing and still accruing
Dollar Amounts in Thousands [BHCK]  Amount  [BHCK|  Amount  |BHCK|  Amount
1. b. Loans secured by 1-4 family residential
properties in domestic OffiCesS.........coiiiiiiiii F661 99,000 [ F662 126,000 | F663 365,000 [M.1.b.
¢. Secured by multifamily (5 or more) resi- BHDM BHDM BHDI
dential properties in domestic OffiCes........ccvvviiiiiiiiiiiice e K111 0| K112 0 |K113 0 [M.1.c.
d. Secured by nonfarm nonresidential
properties in domestic offices:
(1) Loans secured by owner-occupied
nonfarm nonresidential Properties. .............ocooeeereereeerevesseneerneen. k114) 0 | k115] 0 |k116] 0|m.1.d.1.
(2) Loans secured by other nonfarm
NONFeSidential PrOPEItIES. ...........o..vveveeeeeeeeeeeeeeeeeeseseeseereeeeneeseen k117| 0 |k118] 0 |k119] 0|m.1.d.2.
Holding companies with less than $5 billion in
total assets are to report Memoranda item 1.e.(3)
columns A, B, and C and should leave
Memoranda items 1.e.(1) and 1.e.(2) columns A,
B, and C blank.!
e. Commercial and industrial loans:
(1) To U.S. addressees (dOMICIIE).........ceeveririeiiieiiinieneeie e K120 0 [K121 0 [K122 35,000 [M.1.e.1.
(2) To non-U.S. addressees (dOMICIlE).........ccevvviiiriereaieninecie e K123 0 [K124 0 [K125 52,000 [M.1.e.2.
(3) To U.S. addressees (domicile) and
NON-U.S. addressees (AOMICIE)...........o..rverereeeereeerreereeeeeeesrssnees kx66] NR] kx67] NR| kx68] NR|M.1.e.3.
f. All other loans (include loans to individuals
for household, family, and other personal
EXPENAITUIES). ... eeee e K126] 87,000 | k127] 35,000 | k128] 284,000 |M.1f
Itemize and describe loan categories
included in 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 non-accrual status (sum of
Memorandum items 1.a through 1.f, columns
A through C):
(1) Loans secured by farmland in domestic BHDM BHDM BHD
OFfICES. et K130 0| K131 0| K132 0 [M.1f1.
(2) Loans to finance agricultural production BHCK BHCK BHCK]
and other 10ans t0 farmers..........cccoveeiinecicn e K138 0 | K139 0 | K140 0 [m.1f2.
(3) Loans to individuals for household,
family, and other personal expenditures:
(B) Credit CardS.......vevereee e seie ettt es K274 0 [ K275 0 [K276 0 [M.1f3.a.
(b) Automobile loans K277 0 [K278 0 [K279 0 [M.1£3.b.
(c) Other consumer loans (includes
single payment, installment, all
student loans, and revolving credit
plans other than credit Cards)...........ccocevirieieninice e, K280 0 K281 0 [K282 0 [M.1f3.c.

(1) Asset-size test is based on the total assets reported as of June 30, 2021.
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Schedule HC-N—Continued
Memoranda—Continued
(Column A) (Column B) (Column C)
Past due Past due Nonaccrual
30 through 89 days 90 days or more
and still accruing and still accruing
Dollar Amounts in Thousands [BHCK]  Amount  [BHCK|  Amount  |BHCK|  Amount
1. g. Total loans restructured in troubled debt
restructurings included in Schedule HC-N,
items 1 through 7, above (sum of Memo-
randum items 1.a.(1) through item 1.f) (1)..cccoooeviiiiiiniiiiicc HK26 186,000 |HK27 161,000 |HK28 736,000 |M.1.g.
2. Loans to finance commercial real estate,
construction, and land development activities
(not secured by real estate) included in
Schedule HC-N, items 4 and 7 @D0VE...........ovvveeeereeeeerereeeeeeeeeeeeeeseeeeesenns 6558| 0 | 6559] 0 | 6560] 8,000 [m.2.
3. Loans and leases included in Schedule
HC-Nitems 1, 2,4, 5, 6, 7, and 8 extended
10 NON-U.S. AOAIESSEES.......covveoeveeceeee e 3508 1,053,000 [ 1912] 537,000 | 1913 2,082,000 |M.3.
4. Not applicable
5. Loans and leases held-for-sale (included in
Schedule HC-N, items 1 through 8 aBOVE)............c.ovveevveeeeeeeeerree e, c240] 324,000 | c241] 96,000 | c226] 308,000 |M.5.
(Column A) (Column B)
Past due Past due
30 through 89 days 90 days or more
Dollar Amounts in Thousands [BHCK] ~ Amount  [BHCK|  Amount
Item 6 is to be reported only by holding companies
with total consolidated assets? of $5 billion or more,
or with $2 billion or more in par/notional amounts of
off-balance-sheet derivative contracts (as reported
in Schedule HC-L, items 11.a through 11.e).
6. Derivative contracts:
Fair value of amounts carried as assets..........cccovvevveiieereeiiessee e 3529 0 [ 3530] 27,000 | M.6.
Dollar Amounts in Thousands |BHck|  Amount
Memorandum items 7, 8, 9.a, and 9.b are to be completed semiannually in the June and
December reports only.
7. Additions to nonaccrual assets during the previous six months €410 NR[M.7.
8. Nonaccrual assets sold during the previous SIX MONTNS..........c.ooiiiiiii e .C411 NR[M.8.
(Column A) (Column B) (Column C)
Past due Past due Nonaccrual
30 through 89 days 90 days or more
and still accruing and still accruing
Dollar Amounts in Thousands [BHCK] — Amount  [BHCK]  Amount  |BHCK|  Amount
9. Purchased credit-impaired loans accounted for in
accordance with FASB ASC 310-30 (former
AICPA Statement of Position 03-3):3
a. OULStANAING BAIANCE. .........vvoovveeeeeeeeeee e L183] NR| L184] NR| 185 | NR[M.9.a.
b. Amount included in Schedule HC-N, items 1
trOUQGN 7, DOVE..........oveoeeeeeeeeeee e L186] NR] L1187 ] NR] L188] NR|M.9.b.

(1) Exclude amounts reported in Memorandum items 1.f.(1) through 1.f.(3) when calculating the total in Memorandum item 1.g.

(2) Asset-size test is based on the total assets reported as of June 30, 2021.

(3) Memorandum items 9.a and 9.b should be completed only by holding companies that have not yet adopted ASU 2016-13.

Transmission file created on 11/09/2022 at 1:44 PM



September 2022 FR Y-9C Citigroup Inc. - ID RSSD# 1951350 Printed: November 09, 2022 - 1:57 PM

FRY-9C
Page 48 of 76

Schedule HC-P—1-4 Family Residential Mortgage Banking Activities in Domestic Offices
Schedule HC-P is to be completed by holding companies with $5 billion or more in total assets! at which either 1- 4 family

residential mortgage loan originations and purchases for resale2 from all sources, loan sales, or quarter-end loans held for sale or
trading in domestic offices that exceed $10 million for two consecutive quarters.

Dollar Amounts in Thousands |BHCK Amount

1. Retail originations during the quarter of 1-4 family residential mortgage loans for sale (2).........ccoccovvverininiiiiiinienens HT81 325,000 [1.
2. Wholesale originations and purchases during the quarter of 1-4 family residential

MOFtgage [0ANS FOF SAIB (2).... . e iuiie ittt ettt b et eh e b bttt eb e e st e b e nr e et en et e HT82 3,259,000 |2.
3. 1-4 family residential mortgages sold during the QUAIET............coiiiiiiiiire et .FT04 2,606,000 |3.
4. 1-4 family residential mortgages held for sale or trading at quarter-end

(included in Schedule HC, ItemS 4.2 @NG 5).......ooviiiiiiiiiiiici e e FT05 3,493,000 |4.
5. Noninterest income for the quarter from the sale, securitization, and servicing of 1-4 family

residential mortgage loans (included in Schedule HI, items 5.¢, 5.1, 5.9, and 5.1)....c.coviiiiiiiiiiic HT85 (94,000)|5.
6. Repurchases and indemnifications of 1-4 family residential mortgage loans during the quarter............ccccoeevecicninens HT86 8,000 |6.

7. Representation and warranty reserves for 1-4 family residential mortgage loans sold:
a. For representations and warranties made to U.S. government agencies

and government-SPONSOred AJENCIES (3). .. .utiruiririteierr ittt ettt sttt ar ettt e st es e e e et eb e se e be et an e e an 1191 CONF|7.a.
b. For representations and warranties made t0 0ther PArties (3)........coiuviviiiiiiririeie e 1192 CONF|7.b.
c. Total representation and warranty reserves (SUm of items 7.2 and 7.0)........ccovrvviiiiiiiiniiii e M288 CONF|7.c.

(1) Asset-size test is based on the total assets reported as of June 30, 2021.
(2) Exclude originations and purchases of 1-4 family residential mortgage loans that are held for investment.
(3) Amounts reported in items 7.a and 7.b will not be made available to the public on an individual institution basis.
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Schedule HC-Q—Assets and Liabilities Measured at Fair Value on a Recurring Basis
Schedule HC-Q is to be completed by all holding companies with $5 billion or more in total assets? 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 HC-D, Trading Assets and Liabilities.
(Column A) (Column B) (Column C) (Column D) (Column E)
Total Fair Value LESS: Amounts Netted Level 1 Fair Value Level 2 Fair Value Level 3 Fair Value
Reported on in the Determination Measurements Measurements Measurements
Schedule HC of Total Fair Value
Dollar Amounts in Thousands [BHCY]  Amount BHCK|  Amount BHCK|  Amount BHCK]  Amount BHCK|  Amount
Assets
1. Available-for-sale debt and equity securities
with readily determinable fair values not held
FOT TFAAINGL...vv vttt sttt bbbt bbb JA36 228,818,000 | G474 0|ca75] 144,001,000 | G476| 82,968,000 [ G477| 1,849,000 |1.
2. Federal funds sold and securities BHCK
purchased under agreements t0 resell...........ccoevririiniicini e G478 229,019,000 | G479 97,767,000 | G480 0]G481 326,645,000 | G482 141,000 |2.
3. Loans and leases held for Sale..........ccouveiiiiiicie e G483 1,481,000 | G484 0 | G485 0 | G486 1,443,000 | G487 38,000 |3.
4. Loans and leases held for investment ... e G488 3,879,000 | G489 0| G490 0| G491 3,244,000 [ G492 635,000 |4.
5. Trading assets: BHCT
8. DEIIVATIVE BSSEES......cvrvrvecviisiieeteses ettt ettt st et bbb e aaseenans 3543 91,592,000 [G493] 488,504,000 | G494| 787,000 | G495] 569,525,000 | G496] 9,784,000 |5.a.
BHCK
D. OthEr trading ASSELS........c.evvivviveeieieeieresie et et ettt s G497 260,826,000 [ G498] 1,864,000 [G499] 153,942,000 | G500] 105,448,000 | G501] 3,300,000 |5.b.
(1) Nontrading securities at fair value
with changes in fair value reported
in current earnings (included in
Schedule HC-Q, item 5.b, @abOVE)........cccooiiiiiiiie e F240 0 | F684 0 | F692 0 | F241 0 | F242 0 |5.b.(1)
6. All OTNEE ASSEES.....cviiiiictie ettt ettt be e e ee s ebe e ereesaesraeenee e G391 19,179,000 | G392 206,000 | G395 3,317,000 | G396 14,996,000 | G804 1,072,000 |6.
7. Total assets measured at fair value on a
recurring basis (sum of items 1 through
B0 PIUS IEEIM B)....vvvcvececvieiec ettt st bbbt e G502 834,794,000 [G503] 588,341,000 | G504 302,047,000 [G505] 1,104,269,000 | G506 16,819,000 |7.
Liabilities
8. DIBPOSIES....ocvevirvesieiesesesese e s seesseeess e s s seee st ens s ene st ene sttt et e s et arae s enaes et s eraesenas s F252] 2,440,000 | F686 | 0 [ F694] 0 [ F253] 2,424,000 | F254] 16,000 |8.
9. Federal funds purchased and securities
sold under agreements t0 FEPUICNASE. ...........c.cueveuiverisiieeseses e G507 73,106,000 | G508] 83,802,000 | G509] 0|c510] 155,911,000 | G511 997,000 |9.
10. Trading liabilities: BHCT
. DErivative IADIlILES........c..cc..evevecieeci et 3547 67,663,000 [G512] 492,198,000 | G513 442,000 |G514] 550,087,000 [ G515] 9,332,000 |10.a.
BHCK
b. Other trading HabilIIES...........c.cvevviveeeeiceicer ettt G516 124,148,000 [G517] 1,864,000 [G518] 108,425,000 | G519] 17,482,000 | G520] 105,000 [10.b.

(1) The amount reported in item 1, column A, must equal the sum of Schedule HC, items 2.b and 2.c.

(2) Asset-size test is based on the total assets reported as of June 30, 2021.
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Schedule HC-Q—Continued
(Column A) (Column B) (Column C) (Column D) (Column E)
Total Fair Value LESS: Amounts Netted Level 1 Fair Value Level 2 Fair Value Level 3 Fair Value
Reported on in the Determination Measurements Measurements Measurements
Schedule HC of Total Fair Value
Dollar Amounts in Thousands [BHCK]  Amount BHCK|  Amount BHCK|  Amount BHCK]  Amount BHCK|  Amount
Liabilities (continued)
11. Other DOrrOWEd MONEY........c.viiiiiiiieie et G521 98,395,000 G522 0[G523 0|G524 66,650,000 | G525 31,745,000 |11.
12. Subordinated notes and deDENTUIES.........cccecvieiiieie e e (526 0 |G527 0| G528 0 | G529 0 ]|G530 0 |12.
13, All Other abIlITIES.......ociiecieeece e e G805 7,881,000 | G806 0 | G807 3,064,000 | G808 4,774,000 | G809 43,000 |13.
14. Total liabilities measured at fair value
on a recurring basis (sum of items 8
TAFOUGN 13) ..ottt et sttt et G531 373,633,000 [6532] 577,864,000 | G533 111,931,000 [G534] 797,328,000 | G535 42,238,000 |14.
Memoranda
Dollar Amounts in Thousands [BHCK] — Amount BHCK|  Amount BHCK|  Amount BHCK]  Amount BHCK|]  Amount
1. All other assets (itemize and describe amounts
included in Schedule HC-Q, item 6 that are
greater than $100,000 and exceed 25 percent
of item 6):
a. MOrtgage ServiCing @SSEES........cceieiierierirririeieee et st e e G536 0| G537 0 [G538 0 G539 0 | G540 0 [M.1a.
b. Nontrading derivative @SSEtS. ... . e i ittt sie e e siesie st beeesiesbaeieas G541 5,882,000 | G542 232,000 | G543 0 | G544 6,085,000 | G545 29,000 [M.1.b.
BHTX
c. | c546|Assets Held in Separate Accounts Insurance Related G546| 5,939,000 | G547] 0 [c548] 937,000 | G549 5,002,000 | G550] 0|m1c
BHTX
d. [c551 G551 0 | 6552 0 | 6553] 0 | 6554] 0 | G555] 0 |m.1d.
BHTX
e.| G556 G556 0 | 6557| 0 | 6558] 0 | 6559] 0 | G560] 0|Mm.1e.
BHTX
f. | G561 G561 0 | 6562| 0 | G563| 0 | G564] 0 | G565] 0|m.1f
2. All other liabilities (itemize and describe
amounts included in Schedule HC-Q, item 13
that are greater than $100,000 and exceed 25
percent of item 13):
a. Loan commitments
(not accounted for as derVALIVES)...........eriereieies e F261 0 | F689 0 | F697 0 [F262 0 | F263 0[M.2.a.
b. Nontrading derivative liabilities. ... ..ot G566 4,666,000 [ G567 0 | G568 0 | G569 4,636,000 [ G570 30,000 [M.2.b.
BHTX
c. | G571|Payable Under Security Lending Agreements G571 3,213,000 | G572] 0| c573| 3,064,000 | G574] 136,000 | G575] 13,000 |[M.2.c.
BHTX
d.[c576 G576 0|c577| 0| c578] 0 [G579] 0 | G580] 0 |m.24d.
BHTX
e.| G581 G581 0 | 6582| 0 | 583| 0 | G584] 0 | G585 0|m2e.
BHTX
f.|G586 G586 0| c587| 0 | G588| 0 | 6589 0] G590] 0|m.2f
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Schedule HC-Q—Continued

Memoranda

Dollar Amounts in Thousands |BHck] Amount

Memorandum items 3 and 4 are to be completed by holding companies that have elected to measure
loans included in Schedule HC-C, items 1 through 9, at fair value under a fair value option.

3. Loans measured at fair value:
a. Loans secured by real estate:
(1) Secured by 1-4 family reSidential PrOPEITIES. .. ..uciviriiieeie ettt sttt e et ae st e e erbesbe e e e e eraens HT87 1,698,000 [M.3.a.(1)
(2) All other loans secured by real estate ..JHT88 0[M.3.a.(2)
.|.F585 1,522,000 |M.3.b.

b. Commercial and industrial loans.............
c. Loans to individuals for household, family, and other personal expenditures
(i.e., consumer loans) (includes purchased paper) .HT89 0 [M.3.c.

0. OTNET JOBNS. ...ttt btk b4t h e eh st b eh ekt et eb etk bbbt s bbb F589 2,139,000 |M.3.d.
4. Unpaid principal balance of loans measured at fair value (reported in Memorandum item 3):
a. Loans secured by real estate:
(1) Secured by 1-4 family residential PrOPEITIES. .......cuiii ittt HT91 1,826,000 |M.4.a.(1)
(2) All other loans secured by real estate .. {HT92 0 [M.4.a.(2)
.F597 1,249,000 |M.4.b.

b. Commercial and industrial loans.............
c. Loans to individuals for household, family, and other personal expenditures

(i.e., consumer loans) (includes purchased paper) .HT93 0 [M.4.c.
(o IO 1 =T g (0= F ST O PRSP R T UP PR PRPPPTPTRPPPROPIY L F601 2,208,000 |M.4.d.
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Part I. Regulatory Capital Components and Ratios

Dollar Amounts in Thousands [BHCA| Amount

Common Equity Tier 1 Capital
1. Common stock plus related surplus, net of treasury stock and unearned employee
StOCK OWNETShIP PIAN (ESOP) SNAIES.....c.viiiiiiieitiiit ittt ettt ettt sb et e et e se e seesaess e e e enbe et e e st e e et aesba et enteereens P742 34,532,000
2. RELAINEA BAMMINGS (). .veteerreitiereieetuestistesieetesseestesteesees e asbesses st esteatee s es e et ee s e seas e ssee e es e abse s e be et aeeseaneenee et ee e enseaneeneenreen KWoof 195,733,000
a. To be completed only by institutions that have adopted ASU 2016-13:
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; BHCA| Number
enter "2" for Yes with a 5-year 2020 CECL transition €lECTION.) ....c.ccviiiiieieiieiiiiee et 129 2 2.a.

=

N

BHCA Amount

3. Accumulated other comprehensive iNCOME (AOCI).....cc.iuiiiiiiitie ettt st b et eb e e B530 (48,298,000)|3.
a. AOCI opt-out election (enter “1” for Yes; enter “0” for No.) 0=No|BHCA
(Advanced approaches institutions must enter "0 fOr NO.)......cccouiiiiiiiiiii e 1=Yes| P38 0 |3.a.

BHCA Amount

4. Common equity tier 1 minority interest includable in common equity tier 1 capital...........c.ccocereriiiinicicinee e P839 113,000 |4.
5. Common equity tier 1 capital before adjustments and deductions (sum of items 1 through 4)..........cccccoovviiininninens P840 182,080,000 |5.
Common Equity Tier 1 Capital: Adjustments and Deductions
6. LESS: Goodwill net of associated deferred tax liabilities (DTLS).......ccveueiiiiririe e | 18,796,000 |6.
7. LESS: Intangible assets (other than goodwill and mortgage servicing assets (MSAs)), net of

ASSOCIALET DTLS . .o vee e ee e ee e eeee s e e eeee e sese e eeee e eeeeee et e esee e seeeeeeeeeeeeeee e eeseeeee e te e e eese e eeee e eeee e eseeesee e s ee et ee e eeee et ereees a4z | 3,492,000 |7.
8. LESS: Deferred tax assets (DTAs) that arise from net operating loss and tax credit carryforwards, net

of any related valuation allowances and NET OF DTLS......c..ccviiiiiiie it P843| 11,690,000 |8.

9. AOCI-related adjustments ((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, complete only item 9.):

a. LESS: Net unrealized gains (losses) on available-for-sale debt securities (if a gain, report as a
positive value; if a 10SS, report as @ NEJALIVE VAIUE).........coiiviiiiiriie ettt ste ettt erte e e e e e e e eesneesneeennees Pa44| NR|9.a.

b. Not applicable

c. LESS: Accumulated net gains (losses) on cash flow hedges (if a gain, report as a
positive value; if a 10sS, report as @ NEJALIVE VAIUE).........cooiviiiiiriie ettt st erte e e e e e e e e sneesnaeennees 846 NR|9.c.

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 l0Ss, report as a Negative ValUe)...........ccoovieeiiiiiieie e P847| NR(9.d.
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 [0ss, report as a Negative Value)............coovorireeieiinieee e Pa4s| NR|9.e.

f. To be completed only by holding companies that entered “0” for No in item 3.a:
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)...........cccccoveriverrreviesinernanns Pa49| (2,869,000)|9.f.

(1) Holding companies that have adopted ASU 2016-13 and have elected 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 this item.
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Part |.—Continued

Dollar Amounts in Thousands BHCA| Amount
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

NEJATIVE VAIUE)......eiieiieie ettt sttt sttt h et h e e e e e h ek ee st ekt se et ee bt er et eb et een et se s e en e e Q258 3,211,000 |10.a.
b. LESS: All other deductions from (additions to) common equity tier 1 capital before threshold-based
GEAUGHIONS. .ot P850] 1,932,000 |10.b.
(Column A) (Column B)
Non-advanced Advanced
Approaches Holding | Approaches Holding
Dollar Amounts in Thousands Companiest Companies!
11. LESS: Non-significant investments in the capital of unconsolidated financial BHCA| Amount BHCV\,{ Amount
institutions in the form of common stock that exceed the 10 percent threshold
for NON-SIgNIfiCANT INVESTMENTS. ........coiiiiie it e P851| 0|11.
12. Subtotal (for column A, item 5 minus items 6 through 10.b; for column B,
item 5 MinUS ItemMS 6 Through 11)......ccuiiiiiiie e P852| NR P852| 145,828,000 |12.
13.a. LESS: Investments in the capital of unconsolidated financial institutions,
net of associated DTLs, that exceed 25 percent Of item 12..........ccoooeeiiiiniiie i LBS8| NR 13.a.

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 equity tier 1 capital deduction threshold................ccccccevveee. P853 0|13.b.
14.a. LESS: MSAs, net of associated DTLs, that exceed 25 percent of
10=] 14 1 OO TR PRTTTRON LB59 NR 14.a.
b. LESS: MSAs, net of associated DTLs, that exceed the 10 percent
common equity tier 1 capital deduction threshold..............ccccvoiiiiiiciiiiic e P854 0 |14.b.

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 25 percent of item 12..........ccccevviiiiiiieninniniicie e LB60 NR 15.a.

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 the 10 percent common equity
tier 1 capital deduction threShold............ccoviiiiiiiiii e P855 1,261,000 |15.b.

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 carrybacks, net of
related valuation allowances and net of DTLs; that exceeds the 15 percent

common equity tier 1 capital deduction threshold...............occoviiiiiniiii P8s6 | 0 |16.
17. LESS: Deductions applied to common equity tier 1 capital due to insufficient

amounts of additional tier 1 capital and tier 2 capital (2) to cover deductions..............c.cccoue.. P857 NR|P857] 0 |17.
18. Total adjustments and deductions for common equity tier 1 capital (3)

(SUM Of ItEMS L3 TAIOUGN L17)...eiiiiiiiie ettt et sb et e e eees P858 NR| P858 1,261,000 |18.
19. Common equity tier 1 capital (item 12 Minus item 18).........cccovririiiirieinencee e P859 NR| P859 144,567,000 |19.

(1) All non-advanced approaches holding companies should complete column A for items 11-19; all advanced approaches holding
companies should complete column B for items 11-19.

(2) A holding company that has a CBLR framework election in effect as of the quarter-end report date is neither required to calculate tier 2
capital nor make any deductions that would have been taken from tier 2 capital as of the report date.

(3) All non-advanced approaches holding companies should report in item 18, column A, the sum of items 13.a, 14.a, 15.a, and 17,
column A; all advanced approaches holding companies should report in item 18, column B, the sum of items 13.b, 14.b, 15.b, 16,
and 17, column B.
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Dollar Amounts in Thousands BHCA| Amount

Additional Tier 1 Capital

20. Additional tier 1 capital instruments plus related SUPIUS...........covi et .P860 20,268,000 |20.
21. Non-qualifying capital instruments subject to phase-out from additional tier 1 capital...........ccccovverirencinienic i P86l 0 |21.
22. Tier 1 minority interest not included in common equity tier 1 Capital............ccooveiiieiiieiicie e P862 27,000 |22.
23. Additional tier 1 capital before deductions (sum of items 20, 21, aNd 22)..........ccceeireneiiniiniie e P863 20,295,000 |23.
24. LESS: Additional tier 1 capital EOUCTIONS. ........coiiieiieeetiee ettt et s st P864 32,000 |24.
25. Additional tier 1 capital (greater of item 23 MINUS iteM 24, OF ZEF0)........ccvevrieiire it e P865 20,263,000 |25.
Tier 1 Capital
26. THE L CAPITAL (L)oo eee e eeeees e eeee s eee e ee e ee s eeseee s ee e ee e ee e et e s ee e e eeseeeeeeeeseeee e ee s esseeeseeese e 8274] 164,830,000 |26.
Total Assets for the Leverage Ratio
27. Average total CONSOIIAALEA ASSETS (2)......ecvevereeiereeriie ittt ettt ettt st b e e e er e er e ettt en e eseeis KWO3 2,407,758,000 |27.
28. LESS: Deductions from common equity tier 1 capital and additional tier 1 capital (3)........ccccooveviriniiiicinin e P875 37,203,000 |28.
29. LESS: Other deductions from (additions to) assets for leverage ratio PUPOSES..........cccovieriiiiieeinie i B596 5,991,000 |29.
30. Total assets for the leverage ratio (item 27 minus items 28 and 29)..........cc.coviieiiieiieirie et A224| 2,364,564,000 |30.
Leverage Ratio* BHCA|[ Percentage
31. Leverage ratio (item 26 divided DY item 30) .......ooiiiiiiiii s .7204 6.9708 |31.

a. Does your holding company have a community bank leverage ratio (CBLR) framework 0=No|BHCA

election in effect as of the quarter-end report date? (enter “1” for Yes; enter “0” for NO) .......ccccoevvvriinrerinnenineenn 1=Yes| LE74 0 |31.a.

If your holding company entered “1” for Yes in item 31.a:
« Complete items 32 through 36,
« Do not complete items 37 through 69, and
« Do not complete Part Il of Schedule HC-R.

If your holding company entered “0” for No in item 31.a:
« Skip (do not complete) items 32 through 36,
* Complete items 37 through 69 as applicable, and
« Complete Part Il of Schedule HC-R.

Item 31.b is to be completed only by non-advanced approaches holding companies that elect to use the
Standardized Approach for Counterparty Credit Risk (SA-CCR) for purposes of the standardized
approach and supplementary leverage ratio.

b. Standardized Approach for Counterparty Credit Risk opt-in election BHCA)
(enter "1" for Yes; 1eave DIANK TOF INO.)......oiii ettt ettt et sr et e e e 1=Yes| NC99 31.b.

* Report each ratio as a percentage, rounded to four decimal places, e.g., 12.3456.

(1) All non-advanced approaches holding companies should report the sum of item 19, column A, and item 25 in item 26; all advanced
approaches institutions should report the sum of item 19, column B, and item 25 in item 26.

(2) Holding companies that have adopted ASU 2016-13 and have elected 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 27.

(3) All non-advanced approaches holding companies should 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 holding companies 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.
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Qualifying Criteria and Other Information for CBLR Holding Companies*

(Column A) (Column B)
Dollar Amounts in Thousands |BHCA Amount BHCA| Percentage
32. Total assets (Schedule HC, item 12); (must be less than $10 billion)...........ccoceovveiiiieninncne. 2170 NR 32.
33. Trading assets and trading liabilities (Schedule HC, sum of items 5 and
15). Report as a dollar amount in Column A and as a percentage of total
assets (5% [IMit) iN COIUMN B ........ciiiiii e e s KX77 NR| KX78 NR|33.
34. Off-balance sheet exposures:
a. Unused portion of conditionally cancellable commitments.............cccccocviiiiiniieieccnee KX79 NR 34.a.
b. Securities lent and borrowed (Schedule HC-L, sum of items 6.a and 6.b). ....|KX80 NR 34.b.
C. Other off-balance Sheet eXPOSUIES.........ccciiiriiiii e e KX81 NR 34.c.
d. Total off-balance sheet exposures (sum of items 34.a through 34.c).
Report as a dollar amount in Column A and as a percentage of total
assets (25% liMit) iN COIUMN B........couiiiiiiie ittt Kx82| NR[Kx83] NR|34.d.
Dollar Amounts in Thousands |BHCA Amount
35. Unconditionally cancellable COMMITMENTS. ..........cuiiiiiiieiee etk $540 NR|35.
36. Investments in the tier 2 capital of unconsolidated financial INSHTUTIONS.............ccovriiiieic e LB61 NR|36.

If your holding company entered “0” for No in item 31.a, complete items 37 through 69, as appli-
cable, and Part Il of Schedule HC-R. If your holding company entered “1” for Yes in item 31.a, do
not complete items 37 through 69 or Part Il of Schedule HC-R.

Dollar Amounts in Thousands BHCAI Amount

Tier 2 Capitalt

37. Tier 2 capital instruments PlUS related SUMPIUS..........oiiii ittt P866 15,679,000 |37.
38. Non-qualifying capital instruments subject to phase out from tier 2 capital............ccooviiiiiiiiii e P867 0 38.
39. Total capital minority interest that is not included in tier 1 Capital.........cc.cooeiiiiiiiiii i P868 33,000 |39.
40. a. Allowance for loan and lease losses includable in tier 2 capital (2,3)......covieeieiiniiie s 15310 13,752,000 |40.a.
b. (Advanced approaches holding companies that exit parallel run only): Eligible credit reserves BHCW,
INCIUAADIE TN TEE 2 CAPITAL......eeeie et r ek r et es et e et eb e et eb b ar e e e e 5310 4,927,000 [40.b.
41. Not applicable
BHCA|
42. a. Tier 2 capital before deductions (sum of items 37 through 40.8)..........cccooiiiiiiiiici e .P870 29,464,000 |42.a.
b. (Advanced approaches holding companies that exit parallel run only): Tier 2 capital before BHCW,
deductions (sum of items 37 through 39, plus item 40.0).........ccciiiiiiiii P870 20,639,000 |42.b.

* Report each ratio as a percentage, rounded to four decimal places, e.g., 12.3456.

(1) A holding company that has a CBLR election in effect as of the quarter-end report date is neither required to calculate tier 2 capital nor
make any deductions that would have been taken from tier 2 capital as of the report date.

(2) Holding companies that have adopted ASU 2016-13 should report in item 40.a the adjusted allowances for credit losses (AACL), as defined in
the regulatory capital rule includable in tier 2 capital in item 40.a.

(8) Holding companies that have adopted ASU 2016-13 and have elected to apply the 3-year or the 5-year 2020 CECL transition provision should
subtract the applicable portion of the AACL transitional amount or the modified AACL transitional amount, respectively, from the AACL, as
defined in the regulatory capital rule, before determining the amount of AACL includable in tier 2 capital. See instructions for further detail
on the CECL transition provision.
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Dollar Amounts in Thousands |BHCA Amount
43, LESS: TIier 2 CAPITAl QEAUCTIONS. ... civeie ittt ettt ettt ettt eh ettt eh e et e s e eb e e et eb b e sb e bt ehbeeb e et e be et b nrenneenes L P872 423,000 |43.
44. a. Tier 2 capital (greater of item 42.2 MINUS ItEM 43, OF ZEI0)....c.eiiiiueeieieiiie ettt e e sbee e enee 5311 29,041,000 |44.a.
b. (Advanced approaches holding companies that exit parallel run only): Tier 2 capital BHCW
(greater of item 42.0 MINUS ITEM 43, OF ZEIO).....c.uiiuiiiiie ettt et e et eb e ettt et ab et et ebeesb e et enbe e 5311 20,216,000 |44.b.
Total Capital BHCA
45. a. Total capital (SUM Of ItEMS 26 AN 44.8)......cc.iiiiie it b et ettt et sb ettt sb e be st sneas 3792 193,871,000 |45.a.
b. (Advanced approaches holding companies that exit parallel run only): Total capital BHCW
(SUM OF IEEMS 26 BN 44.D)....cciee et h ettt b e bt s bbb et bt bbb et en bt eb e nn e bees b sr e 3792 185,046,000 |45.b.

Dollar Amounts in Thousands BHCA| Amount

Total Risk-Weighted Assets

46. a. Total risk-weighted assets (from Schedule HC-R, Part 11, item 31)........cccoiiiiiiriiiiie et A223| 1,176,749,000 |46.a.
b. (Advanced approaches holding companies that exit parallel run only): Total risk-weighted BHCW
assets using advanced approaches rule (from FFIEC 101 Schedule A, item 60).......ccccceeirriiiiiieiie e A223| 1,226,578,204 |46.b.
Column A Column B

BHCA| Percentage [BHCW  Percentage

Risk-Based Capital Ratios*
47. Common equity tier 1 capital ratio (Column A: item 19, column A or B, as applicable,
divided by item 46.a) (Advanced approaches holding companies that exit parallel run

only: Column B: item 19, column B, divided by item 46.0).........cccoocoiiiiiiinc e, P793] 12.2853 | P793] 11.7862 |47.
48. Tier 1 capital ratio (Column A: item 26 divided by item 46.a) (Advanced approaches

holding companies that exit parallel run only: Column B: item 26 divided by item 46.b)........... 7206 14.0072 | 7206] 13.4382 |48.
49. Total capital ratio (Column A: item 45.a divided by item 46.a) (Advanced approaches

holding companies that exit parallel run only: Column B: item 45.b divided by item 46.h)........ 7205 16.4751 | 7205] 15.0864 |49,

BHCA|  Percentage

Capital Buffer* for Holding Companies not Subject to the Capital Plan Rule (items 50-52)
50. Capital CONSErVAtiON DUTTET. ..o ettt sr ettt H311] NR|50.

Dollar Amounts in Thousands [BHCA|  Amount
Holding companies must complete items 51 and 52 if the amount in item 50 is less than or equal to
the applicable minimum capital conservation buffer:
51. Eligible retaiNed INCOME (). oo ciiieiirie ittt sttt sttt b ekttt er e etk ee ettt er et e et enn H313 NR|51.
52. Distributions and discretionary bonus payments during the qUarter (2)........c..cocevioveieinienceieese e H314 NR|52.

BHCA]  Percentage

Supplementary Leverage Ratio*
53. Advanced approaches holding companies and holding companies subject to category IlI capital
standards only: Supplementary leverage ratio (From FFIEC 101 Schedule A, Table 2, item 2.22).........cccccevcvvvineiiennnnn. Ho36| 5.7064 |53.

Items 54 through 59 are to be completed only by top-tier holding companies of U.S. global systemically
imporant BHCs (i.e., GSIBs) and the intermediate holding companies (IHCs) of foreign GSIBs.

Dollar Amounts in Thousands [BHCA]  Amount

Long-Term Debt and Total Loss Absorbing Capacity
54. Outstanding eligible 10Ng-term debt..........coo e LF21 157,531,000 |54.
55. TOtal 10SS @DSOIDING CAPACILY. ... cuvevitirrieie ettt ettt ettt eb e r etk ee et bbbttt eb bt an et e es et . LF22 326,937,000 |55.

* Report each ratio and buffer as a percentage, rounded to four decimal places, e.g., 12.3456.
(1) Holding companies not subject to the capital plan rule must complete item 51 only if the amount reported in item 50 above is less than
or equal to 2.5000 percent.
(2) Holding companies not subject to the capital plan rule must complete item 52 only if the amount reported in item 50 above for the
previous calendar quarter-end report date was less than or equal to 2.5000 percent.
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(Column A) (Column B)
BHCA|  Percentage [BHCW Percentage
Long-Term Debt and Total Loss Absorbing Capacity Ratios*
56. LTD and TLAC total risk-weighted assets ratios (Column A: item 54 divided by item
46.3) (Column B: item 55 divided DY iteM 46.2).........co.eveeeeeeeeeeeeeeeeeeeeseee s e eeeeeeeseees s LF23| 13.3870 [ LF23| 27.7831
57. Top-tier BHCs of U.S. GSIBs only: LTD and TLAC total risk-weighted assets ratios
using advanced approaches rule (Column A: item 54 divided by item 46.b) (Column
B: item 55 diVIAed DY IHEIM 4B.D)........ceoiviereeeeereeeee e eeeeeee et es s seees s MK66| 12.8431 [MK66| 26.6544
58. IHCs of foreign GSIBs only: LTD and TLAC leverage ratios (Column A: item 54
divided by item 30) (Column B: item 55 divided by item 30)..........coocovvviveeereeeseeserseeeereeeeseees LF24 | NR| LF24] NR
59. Holding companies subject to Category |, II, or Il standards: LTD and TLAC
supplementary leverage ratios (Column A: item 54 divided by FFIEC 101 Schedule A,
Table 2, item 2.21) (Column B: item 55 divided by FFIEC 101 Schedule A, Table 2,
T 2.20) oottt ettt s ettt e ettt LF25 | 5.4537 | LF25 | 11.3184
(Column A) (Column B)
Standardized Advanced
Approach Approaches
BHCA|  Percentage [BHCW  Percentage
Risk-Based Capital Buffer for holding companies subject to the Board's capital plan
rule only:
60. Capital conservation buffer requirement (sum of items 60.a through 60.c):
a. of which: Stress capital buffer or 2.500% (for advanced approaches).........cccccovevvvevveeinernnn, LE85 3.0000 | LE85 2.5000
b. of which: GSIB surcharge (if applicable).........c.coooviiiiiie i LEB6 3.0000 | LE86 3.0000
¢. of which: Countercyclical capital buffer amount (if applicable)...........cccooovvviiieveiiiiis LES7 0.0000 | LE87 0.0000
61. Capital coNServation DUTTEL..........coi i e MK76 7.7853 [H311 7.0864
Item 62.a. is to be completed only by top-tier holding companies of U.S. GSIBs and the IHCs of foreign GSIBs.
Item 62.b. is to be completed only by top-tier holding companies of U.S. GSIBs.
Dollar Amounts in Thousands BHCAI Percentage
TLAC Buffers*
62. Institution-specific buffer necessary to avoid limitations on distributions and discretionary
bonus payments:
A. TLAC riSk-Weighted @SSt DUTTE.........ooiiiiie ettt e e e e st e sn e enan e e e e neeenneeeneeen LF27 8.6544
L IO [T o T o (= SR LF28 3.8184
Dollar Amounts in Thousands BHCAl Amount
Leverage buffer and requirements for holding companies subject to the capital plan rule:
63. Total leverage exposure for the supplementary leverage ratio (SLR) (if applicable)...........cccccvveiiviiiiine e LEB8| 2,888,535,000
Percentage
64. Leverage buffer requirement (if @pPlICADIE).........ccuiiiriiiieie e e L LE89 2.0000
65. Leverage ratio buffer (if apPlCADIE).........coue ettt n e e e ee e .LE9O0 2.7064
Maximum payout ratios and amounts for holding companies subject to the capital plan rule: Amount
(ST CI S 1o ] o] L= =] 7= U =T I o o T SRS MKT77 7,187,000
Percentage
67. MAXIMUM PAYOUL FALIO. ....veeviiiiisseieetie et et e steesteesstees e et e st eesteees e e seeaseeesseeaseeesseesse e s e eenseeas e esse e neeanseesnananseenseennennneeeans LE91 0.0000
Amount
68. MaXimUuM PAYOUL GMOUNT.......ceiuieieieeieetes it stee e et e s e e seeesteees e es e e s eeessee st eeeste e seeanseesseeasseense e seeeseeeneaeanbeesseeaneeenneesrenn .LE92 0
69. Distributions and discretionary bonus payments during the QUAIEN............ccoiviiie e e MK78 1,647,000

* Report each ratio and buffer as a percentage, rounded to four decimal places, e.g., 12.3456.
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in item 2.a, column B, those allowances for credit losses eligible for inclusion in tier 2 capital, which excludes allowances for credit losses on purchased credit-deteriorated assets.
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FR Y-9C
Page 58 of 76
Part Il. Risk-Weighted Assets
Holding companies that entered "1" for Yes in Schedule HC-R, Part |, item 31.a, do not have to complete Schedule HC-R, Part II.
Holding companies (HC) are required to assign a 100 percent risk-weight to all assets not specifically assigned a risk-weight under Subpart D of the Federal Reserve's
regulatory capital rulest and not deducted from tier 1 or tier 2 capital.
Items 1 through 25 (columns A through U, as applicable) are to be reported semiannually in June and December by holding companies with less than $5 billion in total
consolidated assets.2
(Column A) (Column B) (Column C) (Column D) (Column E) (Column F) (Column G) | (Column H) | (Column 1) (Column )
Totals Adjustments to Allocation by Risk-Weight Category
From Schedule | Totals Reported) 59, 2% 4% 10% 20% 50% 100% 150%
HC in Column A
Dollar Amounts in Thousands Amount Amount Amount Amount Amount Amount Amount Amount Amount Amount
Balance Sheet Asset Categories?
1. Cash and balances due from BHCK D957 BHCK S396 BHCK D958 BHCK D959 BHCK S397 BHCK D960 BHCK S398
depository iNSHEULIONS.........coveiiiiieeeee e 303,536,000 (40,000)| 270,942,000 16,914,000 3,274,000 5,817,000 6,629,000 |1.
2. Securities: BHCK D961 BHCK S399 BHCK D962 BHCK HJ74 BHCK HJ75 BHCK D963 BHCK D964 BHCK D965 BHCK S400
a. Held-to-maturity securities (4).......cccocevnvrcrenenn 234,940,000 (115,000) 144,811,000 0 0 85,731,000 3,838,000 673,000 2,000 |2.a.
b. Available-for-sale debt securities and equity
securities with readily determinable fair BHCK JA21 BHCK S402 BHCK D967 BHCK HJ76 BHCK HJ77 BHCK D968 BHCK D969 BHCK D970 BHCK S403
values not held for trading..........c.ccooeeeiiiiiieennnns 228,064,000 (1,000)] 207,838,000 13,000 0 12,974,000 1,671,000 3,631,000 1,938,000 |2.b.
3. Federal funds sold and securities
purchased under agreements
to resell: BHCK D971 BHCK D972 BHCK D973 BHCK S410 BHCK D974 BHCK S411
a. Federal funds sold (in domestic offices)................ 0 0 0 0 0 0 [3a.
b. Securities purchased under BHCK H171 BHCK H172
agreements to resell........covvveeininiine s 349,214,000 | 349,214,000 3.b.
4. Loans and leases held for sale: BHCK S413 BHCK S414 BHCK H173 BHCK $415 BHCK $416 BHCK $417
a. Residential mortgage expoSUres.........c.cooueevevenens 9,497,000 0 0 76,000 4,801,000 4,620,000 4a.
b. High volatility commercial BHCK S419 BHCK S420 BHCK H174 BHCK H175 BHCK H176 BHCK H177 BHCK S421
real estate EeXPOSUIES........cvevveeeereereeresiesieeseneens 0 0 0 0 0 0 0 |4.b.
(1) For bank holding companies, 12 CFR Part 217 and 225; and for covered savings and loan holding companies, 12 CFR Part 217.
(2) Asset-size test is based on the total assets reported as of June 30, 2021.
(3) All securitization exposures held as on-balance sheet assets of the reporting institution are to be excluded from items 1 through 8 and are to be reported instead in item 9.
(4) Institutions that have adopted ASU 2016-13 and have reported held-to-maturity securities net of allowances or credit losses in item 2.a, column A, should report as a negative number
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Part Il. Risk-Weighted Assets—Continued

(Column K) | (Column L) (Column M) (Column N) (Column O) (Column P) (Column Q) (Column R) | (Column S)
. . . Application of Other Risk-
Allocation by Risk-Weight Category WZ?ghting Approaches (5)
250% 300% 400% 600% 625% 937.5% 1250% E/fr':]%su“r:f i'::e\t’vfrfg;i‘:
Dollar Amounts in Thousands Amount Amount Amount Amount Amount Amount Amount Amount Amount
Balance Sheet Asset
Categories (continued)
1. Cash and balances due from
depository institutions............cccceceeveenne. 1.
2. Securities:
a. Held-to-maturity securities................. 2.a.
b. Available-for-sale debt securities
and equity securities with readily
determinable fair values not held BHCK H270 BHCK S405 BHCK S406 BHCK H271 BHCK H272
for trading........ccocoeveiiieniin e 0 0 0 0 02.b.
3. Federal funds sold and securities
purchased under agreements
to resell:
a. Federal funds sold
(in domestic offices)........ccceveevrreennnns 3a.
b. Securities purchased under
agreements toresell...........cccceernnee. 3.b.
4. Loans and leases held for sale: BHCK H273 BHCK H274
a. Residential mortgage exposures......... 0 0|4.a.
b. High volatility commercial BHCK H275 BHCK H276
real estate eXpoSUres.........ccoeeerrueenns 0 0 |4.b.

(5) Includes, for example, investments in mutual funds/investment funds, exposures collateralized by securitization exposures or mutual funds, separate account bank-owned life insurance,
and default fund contributions to central counterparties.
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Page 60 of 76
Part Il. Risk-Weighted Assets—Continued
(Column A) (Column B) (Column C) (Column D) (Column E) (Column F) (Column G) (Column H) (Column 1) (Column J)
Totals From | Adjustments
Schedule to Totals Allocation by Risk-Weight Category
HC Reported in
Column A 0% 2% 4% 10% 20% 50% 100% 150%
Dollar Amounts in Thousands Amount Amount Amount Amount Amount Amount Amount Amount Amount Amount
4. Loans and leases held for sale
(continued):
c. Exposures past due 90 days or BHCK S423 BHCK S424 BHCK S425 BHCK HJ78 BHCK HJ79 BHCK S426 BHCK S427 BHCK 5428 BHCK S429
more or on NONACCIUAI (6)........ccevveeveririrerieeeiens 325,000 0 0 0 0 0 0 0 325,000 |4.c.
BHCK S431 BHCK S432 BHCK S433 BHCK HJ80 BHCK HJ81 BHCK S434 BHCK S435 BHCK S436 BHCK S437
d. All Other eXPOSUIES........cccoivreiieiiie e 13,671,000 (293,000) 288,000 0 0 3,000 17,000 | 13,567,000 89,000 [4.d.
5. Loans and leases held for investment: (7) BHCK S439 BHCK $440 BHCK H178 BHCK $441 BHCK S442 BHCK 5443
a. Residential mortgage expoSUures.........c.coocveeveeenene 125,243,000 0 0 780,000 | 98,753,000 | 25,710,000 5.a.
b. High volatility commercial BHCK S445 BHCK S446 BHCK H179 BHCK H180 BHCK H181 BHCK H182 BHCK S447
real estate eXPOSUIES.........coevveeeereirineirreereeseene 8,000 0 0 0 0 0 8,000 |5.b.
c. Exposures past due 90 days or BHCK S449 BHCK S450 BHCK S451 BHCK HJ82 BHCK HJ83 BHCK S452 BHCK S453 BHCK S454 BHCK S455
more or on NONACCIUal (8)........cceveeveiiiiirerieenens 4,703,000 0 244,000 9,000 0 8,000 2,000 12,000 4,428,000 |5.c.
BHCK S457 BHCK S458 BHCK S459 BHCK HJ84 BHCK HJ85 BHCK S460 BHCK S461 BHCK S462 BHCK S463
d. All Other eXPOSUIES........cccovvreiieiiie e 461,369,000 0 6,221,000 3,213,000 0 6,225,000 3,334,000 | 414,837,000 2,909,000 |5.d.
BHCX 3123 BHCY 3123
6. LESS: Allowance for loan and lease losses (9)............ 16,309,000 | 16,309,000 6.

reported in column A of items 5.a through 5.d, as appropriate.

(8) For loans and leases held for investment, exclude residential mortgage exposures, high volatility commercial real estate exposures, or sovereign exposures that are past due 90 days or more or on nonaccrual.

(9) Institutions that have adopted ASU 2016-13 should report the allowance for credit losses on loans and leases in item 6, columns A and B.
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(6) 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.
(7) Institutions that have adopted ASU 2016-13 should report as a positive number in column B of items 5.a through 5.d, as appropriate, any allowances for credit losses on purchased credit-deteriorated assets
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Part Il. Risk-Weighted Assets—Continued

Columnk) | ©olumny) | (ColumnM) | (©olumnN) | (Columno) | (ColumnP) | (ColumnQ) ColumnR) |  (Columns)
. . . Application of Other Risk-
Allocation by Risk-Weight Category nghﬁng Approaches (10)
250% 300% 400% 600% 625% 937.5% 1250% E:rf]%z“r:f i'::e\t’\frfg;i‘:
Dollar Amounts in Thousands Amount Amount Amount Amount Amount Amount Amount Amount Amount
4. Loans and leases held for sale
(continued):
c. Exposures past due 90 days or BHCK H277 BHCK H278
more or on nonaccrual (11)............... 0 0 |4.c.
BHCK H279 BHCK H280
d. All other exposures...........cccoovevererienn. 0 0 |4d.
5. Loans and leases held for investment: BHCK H281 BHCK H282
a. Residential mortgage exposures......... 0 0|5.a.
b. High volatility commercial BHCK H283 BHCK H284
real estate eXpPOSUrES.........covvvvrvevennn. 0 0|5.b.
c. Exposures past due 90 days or BHCK H285 BHCK H286
more or on nonaccrual (12)................ 0 0 [5.c.
BHCK H287 BHCK H288
d. All other eXposures..........ccccceveverereenn. 24,630,000 7,745,000 |5.d.
6. LESS: Allowance for loan and
1€aS€ 10SSES. ...cueiveeiieiieee e 6.

(10) Includes, for example, investments in mutual funds/investment funds, exposures collateralized by securitization exposures or mutual funds, separate account bank-owned life insurance, and default
fund contributions to central counterparties.
(11) 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.
(12) For loans and leases held for investment, 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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Page 62 of 76
Part Il. Risk-Weighted Assets—Continued
(Column A) (Column B) (Column C) (Column D) (Column E) (Column F) (Column G) (Column H) (Column 1) (Column )
Totals From | Adjustments
Schedule to Totals Allocation by Risk-Weight Category
HC Reported in
Column A 0% 2% 4% 10% 20% 50% 100% 150%
Dollar Amounts in Thousands Amount Amount Amount Amount Amount Amount Amount Amount Amount Amount
BHCK D976 BHCK S466 BHCK D977 BHCK HJ86 BHCK HJ87 BHCK D978 BHCK D979 BHCK D980 BHCK S467
7. Trading @SSEtS.....cccvcuireiiiriieiee et 352,269,000 | 316,198,000 | 21,993,000 0 0 216,000 153,000 13,638,000 71,000 |7.
BHCK D981 BHCK S469 BHCK D982 BHCK HJ88 BHCK HJ89 BHCK D983 BHCK D984 BHCK D985 BHCK H185
8. All other assets (13,14,15).......ccccceveiincininieineieninne 213,448,000 | 58,886,795| 53,390,000 8,000 0 1,215,000 699,000 | 56,243,205 774,000 |8.
a. Separate account bank-owned
life INSUFANCE.......cccviiieice e 8.a.
b. Default fund contributions
to central counterparties...........ccocvvvvveneiencienens 8.b.

(13) Includes premises and fixed assets; other real estate owned; investments in unconsolidated subsidiaries and associated companies; direct and indirect investments in real estate ventures;

intangible assets; and other assets.

(14) Institutions that have adopted ASU 2016-13 and have elected to apply the 3-year or the 5-year 2020 CECL transition provision should report as a positive number in item 8, column B, the
applicable portion of the DTA transitional amount as determined in accordance with the 3-year or the 5-year 2020 CECL transition rule, respectively.

(15) Institutions that have adopted ASU 2016-13 and have reported any assets net of allowances for credit losses in item 8, column A, should report as a negative number in item 8,

column B, those allowances for credit losses eligible for inclusion in tier 2 capital, which excludes allowances for credit losses on purchased credit-deteriorated assets.
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FR Y-9C
Page 63 of 76
Part Il. Risk-Weighted Assets—Continued
Columnk) | ©olumny) | (ColumnM) | (©olumnN) | (Columno) | (ColumnP) | (ColumnQ) ColumnR) |  (Columns)
. . . Application of Other Risk-
Allocation by Risk-Weight Category Weighting Approaches (16)
Exposure Risk-Weighted
250% 300% 400% 600% 625% 937.5% 1250% Amount Asset Amount
Dollar Amounts in Thousands Amount Amount Amount Amount Amount Amount Amount Amount Amount
BHCK H289 BHCK H186 BHCK H290 BHCK H187 BHCK H291 BHCK H292
7. Trading @SSetS......covvvrereeiericrneseienns 0 0 0 0 0 0|7.
BHCK H293 BHCK H188 BHCK S470 BHCK S471 BHCK H294 BHCK H295
8. Allother assets (17).....ccccovvvrvrnrncenenn 16,647,000 0 0 7,000 0 0 8.
a. Separate account bank-owned BHCK H296 BHCK H297
life insurance.........ccovene e 10,035,000 2,328,000 |8.a.
b. Default fund contributions BHCK H298 BHCK H299
to central counterparties................... 15,543,000 1,672,865 |8.b.

and default fund contributions to central counterparties.

(17) Includes premises and fixed assets; other real estate owned; investments in unconsolidated subsidiaries and associated companies; direct and indirect investments in real estate ventures;

intangible assets; and other assets.
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Part Il. Risk-Weighted Assets—Continued
(Column A) (Column B) (Column Q) (Column T) (Column U)
Totals Adjustments to Allocation by ) )
Totals Reported Risk-Weight Total Risk-Weighted Asset
in Column A Category Amount by Calculation
Methodology
1250% SSFA (18) Gross-Up
Dollar Amounts in Thousands Amount Amount Amount Amount Amount
Securitization Exposures: On-and Off-Balance Sheet
9. On-balance sheet securitization exposures: BHCK $475 BHCK S476 BHCK 477 BHCK $478 BHCK 479
a. Held-to-maturity SECUTITIES (19).. .. ittt ettt ettt et s bbb e e ebe et e st e sbe st e eneesbe e e ans 32,924,000 32,924,000 0 8,312,000 0 |9.a.
BHCK S480 BHCK S481 BHCK S482 BHCK S483 BHCK S484
ANV U Lo L= (o] T [Tl ) (=S SRR 754,000 754,000 0 221,000 0 19.b.
BHCK S485 BHCK 5486 BHCK S487 BHCK 5488 BHCK S489
(o1 = To [T o 1= £SO P TP 149,000 137,000 12,000 1,092,000 0 ]9.c.
BHCK S490 BHCK S491 BHCK S492 BHCK S493 BHCK S494
d. All other on-balance sheet SECUritiZation EXPOSUIES..........c.ceiiiiiii ittt et 67,259,000 66,912,000 347,000 18,238,000 0 |9.d.
BHCK S495 BHCK S496 BHCK S497 BHCK S498 BHCK S499
10. Off-balance sheet SECUTItiZatiON EXPOSUIES. .......c.iitiiii et ieee sttt ettt besbe et as e sbesteesbeseesbeasseneesbesseaneaneens 48,512,000 48,490,000 22,000 8,649,000 0 |10.
(Column A) (Column B) (Column C) (Column D) (Column E) (Column F) (Column G) (Column H) (Column 1) (Column )
Totals From Adjustments
Allocation by Risk-Weight Categor
Schedule HC to Totals y g gory
Reported in
Column A 0% 2% 4% 10% 20% 50% 100% 150%
Dollar Amounts in Thousands Amount Amount Amount Amount Amount Amount Amount Amount Amount Amount
BHCT 2170 BHCK S500 BHCK D987 BHCK HJ90 BHCK HJ91 BHCK D988 BHCK D989 BHCK D990 BHCK S503
11. Total balance sheet assets (20)..........cccccevenenn 2,381,064,000 | 808,267,795 | 705,727,000 3,243,000 0 124,142,000 | 116,542,000 | 538,748,205| 17,173,000 |11.
(Column K) (Column L) (Column M) (Column N) (Column O) (Column P) (Column Q) (Column R)
Application of
. . . Other Risk-
Allocation by Risk-Weight Category Weighting
Approaches
Exposure
250% 300% 400% 600% 625% 937.5% 1250% Amount
Dollar Amounts in Thousands Amount Amount Amount Amount Amount Amount Amount Amount
BHCK S504 BHCK S505 BHCK S506 BHCK S507 BHCK S510 BHCK H300
11. Total balance sheet assets (20).........ccovrrerereeieieeienienenns 16,647,000 0 0 7,000 359,000 50,208,000 |11.

(18) Simplified Supervisory Formula Approach.

(19) Institutions that have adopted ASU 2016-13 and have reported held-to-maturity securities net of allowances for credit losses in item 9.a, column A, should report as a negative number
in item 9.a, column B, those allowances for credit losses eligible for inclusion in tier 2 capital, which excludes allowances for credit losses on purchased credit-deteriorated assets.
(20) 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 HC, item 12.
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Part Il. Risk-Weighted Assets—Continued
(Column C) (Column D) (Column E) (Column F) (Column G) (Column H) (Column 1) (Column )
(Column A)
Face, (Colum_n B)
Notional. | ccE Credit Allocation by Risk-Weight Category
or Othery (21) Equivalent
Amount Amount (22)
0% 2% 4% 10% 20% 50% 100% 150%
Dollar Amounts in Thousands Amount Amount Amount Amount Amount Amount Amount Amount Amount Amount
Derivatives, Off-Balance Sheet Items,
and Other Items Subject to Risk-
Weighting (Excluding Securitization
Exposures) (23)
12. Financial standby BHCK D991 BHCK D992 BHCK D993 BHCK HJ92 BHCK HJ93 BHCK D994 BHCK D995 BHCK D996 BHCK S511
letters of credit.........ccoovvveveiiee e, 39,202,000 | 1.0 39,202,000 2,748,000 1,384,000 0 5,118,000 903,000 28,203,000 846,000 [12.
13. Performance standby
letters of credit and
transaction-related BHCK D997 BHCK D998 BHCK D999 BHCK G603 BHCK G604 BHCK G605 BHCK S512
CONLINGENT ItEMS.....ovieiiiicee e 11,503,000 | 0.5 5,751,500 0 473,500 39,000 5,150,000 89,000 |13.
14. Commercial and
similar letters of
credit with an
original maturity of BHCK G606 BHCK G607 BHCK G608 BHCK HJ94 BHCK HJ95 BHCK G609 BHCK G610 BHCK G611 BHCK S513
ONE YEar OF I€SS......cciiieeiiieieeeee e 6,136,000 | 0.2 1,227,200 0 2,200 0 24,000 17,000 917,000 267,000 [14.
15. Retained recourse on
small business
obligations sold BHCK G612 BHCK G613 BHCK G614 BHCK G615 BHCK G616 BHCK G617 BHCK S514
WIth FECOUISE....ccueiiiiiiiciieiie e 0] 1.0 0 0 0 0 0 0 |15.

(21) Credit conversion factor.
(22) Column A multiplied by credit conversion factor. For each of items 12 through 21, the sum of columns C through J plus column R must equal column B.
(23) All derivatives and off-balance sheet items that are securitization exposures are to be excluded from items 12 through 21 and are to be reported instead in item 10.
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For item 22, the sum of columns C through Q must equal column A.
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Part Il. Risk-Weighted Assets—Continued
(Column C) (Column D) (Column E) (Column F) (Column G) (Column H) (Column 1) (Column )
(Column A)
Face (Colum_n B)
Notional, | CCF Credit Allocation by Risk-Weight Category
or Other (24) Equivalent
Amount Amount (25)
0% 2% 4% 10% 20% 50% 100% 150%
Dollar Amounts in Thousands Amount Amount Amount Amount Amount Amount Amount Amount Amount Amount
16. Repo-style BHCK S515 BHCK S516 BHCK S517 BHCK S518 BHCK S519 BHCK S520 BHCK S521 BHCK §522 BHCK S523
transactions (26).........ccocvvrevienineciineeneiseenes 122,305,000 | 1.0 | 122,305,000 ] 42,604,000 | 18,590,000 0 13,889,000 1,866,000 | 43,399,000 1,957,000 |16.
17. All other off-balance BHCK G618 BHCK G619 BHCK G620 BHCK G621 BHCK G622 BHCK G623 BHCK S524
sheet liabilities. ..o 2,040,000 ] 1.0 2,040,000 80,000 0 0 1,950,000 10,000 |17.
18. Unused commitments:
(exclude unused commitments to asset-
backed commercial paper conduits):
a. Original maturity of BHCK S525 BHCK S526 BHCK §527 BHCK HJ96 BHCK HJ97 BHCK S528 BHCK S529 BHCK S530 BHCK S531
ONE Year Or l€SS.......covvvivcieecieene e 45,949,000 | 0.2 9,189,800 132,000 695,800 0 321,000 143,000 7,774,000 124,000
b. Original maturity exceeding BHCK G624 BHCK G625 BHCK G626 BHCK HJ98 BHCK HJ99 BHCK G627 BHCK G628 BHCK G629 BHCK S539
ONEB YEAN ..ot 253,439,000 | 0.5 | 126,719,500 0| 16,323,500 0 11,225,000 349,000 | 97,664,000 1,158,000
19. Unconditionally cancelable BHCK S540 BHCK S541
COMMITMENTS . 709,112,000 | 0.0 0 19.
BHCK S542 BHCK S543 BHCK HKO0O BHCK HKO1 BHCK S544 BHCK S545 BHCK S546 BHCK S547 BHCK S548
20. Over-the-counter derivatives ............cc.ccevvuenee. 180,938,000 217,000 0 0 0| 39,613,000 6,576,000 | 130,560,000 3,972,000 |20.
BHCK S549 BHCK S550 BHCK S551 BHCK S552 BHCK S554 BHCK S555 BHCK S556 BHCK S557
21. Centrally cleared derivatives ...........cccocevevvnnene 156,397,000 78,000 | 154,283,000 0 0 0 2,036,000 021.
22. Unsettled transactions BHCK H191 BHCK H193 BHCK H194 BHCK H195 BHCK H196 BHCK H197
(failed trades) (27) ..ccocvveereererereiseeeseee s 5,771,000 5,087,000 2,000 0 462,000 0]22.
(24) Credit conversion factor.
(25) For items 18.b through 19, column A multiplied by credit conversion factor.
(26) Includes securities purchased under agreements to resell (reverse repos), securities sold under agreements to repurchase (repos), securities borrowed, and securities lent.
@7

18.a.

18.b.
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Column0) | (Columnp) | (Column Q)

(ColumnR) | (Columns)

Allocation by Risk-Weight Category

Application of Other Risk-
Weighting Approaches (28)

Credit Risk-
625% 937.5% 1250% Equivalent Weighted
Amount Asset Amount
Dollar Amounts in Thousands Amount Amount Amount Amount Amount
BHCK H301 BHCK H302
16. REPO-SLYIE trANSACTIONS (29)... e ueiuieitiiteitee ittt ettt ettt et e be et s e ae bt es e aesbeeb b ese e s4e b e ebe e sbe b2 ebe e b e se e ebe Rt ebe e nben e ebe e b en e abeeneareas 0 0
17. All other off-Dalance SNEET IADIIITIES. ........ccci i ettt e enenee
18. Unused commitments:
(exclude unused commitments to asset-backed commercial paper conduits): BHCK H303 BHCK H304
a. Original MAatUFIty OF ONE YEAI OF I8SS......ccui ittt e bt b ettt bt ebe st et e e b et ebe e b esbe st eheenbe st sbe et beneeeee 0 0
BHCK H307 BHCK H308
b. Original Maturity EXCEEAING ONE YA .......oouiiii ittt ettt ettt ettt s ek et e bt b b eae e sbesb e e st e sbe st e abe e sbe e e ebe s neeneeanean 0 0
19. Unconditionally cancelable COMMITMENTS ........c.uiiiiiii ettt b e et bbbt e e sbe et e eneesbeeean
BHCK H309 BHCK H310
20. OVEr-the-COUNTET UEIIVALIVES ......viuiciiiiiie sttt ettt ettt bt b et e s b st e e e b e b bt e he st b e b st nn e e b bt eaenr e e eneas 0 0
21, Centrally ClEAred AEIIVALIVES ........cc.iiiiiiiiie ettt ettt e ettt b et bt e ebe st ebe e e es e ebeeheeE b et ehe et b eseeebeebeese e sbe e e ebe s nneneeane
BHCK H198 BHCK H199 BHCK H200
22. Unsettled transactions (failled trades) (B0)... ... e eiii et ettt et sttt b e bt e e sbe et ese s sbe s e ebe s sbene e ebe st eneesbenneans 55,000 30,000 135,000

(28) Includes, for example, exposures collateralized by securitization exposures or mutual funds.

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

(30) For item 22, the sum of columns C through Q must equal column A.

16.

17.

18.a.

18.b.

19.

20.

21.

22.
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Part Il. Risk-Weighted Assets—Continued
(Column C) (Column D) (Column E) (Column F) (Column G) (Column H) (Column 1) (Column J)
Allocation by Risk-Weight Category
0% 2% 4% 10% 20% 50% 100% 150%
Dollar Amounts in Thousands Amount Amount Amount Amount Amount Amount Amount Amount

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, sum

of items 11 through 22; for column Q, BHCK G630 BHCK S558 BHCK S559 BHCK S560 BHCK G631 BHCK G632 BHCK G633 BHCK S561

sum of items 10 through 22) ..........ccceeviiiiiiiicie. 756,673,000 194,521,500 0 0 194,807,500 126,435,000 856,863,205 25,596,000 |23.
24. Risk weight factor ............... X 0% X 2% X 4% X 10% X 20% X 50% X 100% X 150% 24.
25. Risk-weighted assets by risk-weight

category (for each column, item 23 BHCK G634 BHCK S569 BHCK S570 BHCK S571 BHCK G635 BHCK G636 BHCK G637 BHCK S572

multiplied by item 24) ... 0 3,890,430 0 0 38,961,500 63,217,500 856,863,205 38,394,000 |25.
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Part 1. Risk-Weighted Assets—Continued
(Columnk) [ (Columnl) | (ColumnM) | (ColumnN) [ (Column©O) | (ColumnP) (Column Q)
Allocation by Risk-Weight Category
250% 300% 400% 600% 625% 937.5% 1250%
Dollar Amounts in Thousands Amount Amount Amount Amount Amount Amount Amount

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, sum

of items 11 through 22; for column Q, BHCK S562 BHCK S563 BHCK S564 BHCK S565 BHCK S566 BHCK S567 BHCK S568

sum of items 10 through 22) ........c.covireiici e 16,647,000 0 0 7,000 55,000 30,000 516,000 |23.
24, RiSK WEIGNT FACTON .....oviiiiii i X 250% X 300% X 400% X 600% X 625% X 937.5% X 1250% 24,
25. Risk-weighted assets by risk-weight

category (for each column, item 23 BHCK S573 BHCK S574 BHCK S575 BHCK S576 BHCK S577 BHCK S578 BHCK S579

multiplied by ItemM 24) ... 41,617,500 0 0 42,000 343,750 281,250 6,450,000 |25.
Items 26 through 31 are to be reported quarterly by all holding companies. Totals

Dollar Amounts in Thousands [BHCK Amount

26. Risk-weighted assets for purposes of calculating the allowance for loan and lease losses 1.25 percent threshold (31)..........cccoccveeenee. S580 1,100,178,000 |26.
27. Standardized market-risk weighted assets (applicable only to holding companies that are covered by the market risk capital rules). S581 80,365,000 |27.
28. Risk-weighted assets before deductions for excess allowance of loan and lease losses and allocated transfer risk reserve (32, 33).....ccccoiireiiininnine s B704 1,178,684,000 |28.
29. LESS: Excess allowance for [0an @and 188SE I0SSES (B4, 35) ... ittt ettt st e h et s b s e s et s e b b E e e h e st E e R s e h R A e e b SRR eh e e R bR R R et R Rt R et e n e n e A222 1,935,000 |29.
30. LESS: Allocated transfer risk reServe ...........covoieeriinn i, 3128 0 |30.
31. Total risk-weighted assets (item 28 minus items 29 and 30)... G641 1,176,749,000 |31.

31) For institutions that have adopted ASU 2016-13, the risk-weighted assets reported in item 26 is for purposes of calculating the adjusted allowances for credit losses (AACL) 1.25 percent threshold.

(31)
(32) Sum of items 2.b. through 20, column S; items 9.a., 9.b., 9.c., 9.d., and 10, columns T and U; item 25, columns C through Q; and item 27 (if applicable).
(33)

(34) Institutions that have adopted ASU 2016-13 should report the excess AACL.

(35)

modified AACL transitional amount, respectively, from the AACL, as defined in the regulatory capital rule, before determining the amount of excess AACL.
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For institutions that have adopted ASU 2016-13, the risk-weighted assets reported in item 28 represents the amount of risk-weighted assets before deductions for excess AACL and allocated transfer risk reserve.

35) Institutions that have adopted ASU 2016-13 and have elected to apply the 3-year or the 5-year 2020 CECL transition provision should subtract the applicable portion of the AACL transitional amount or the
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Part Il. Risk-Weighted Assets—Continued

Memoranda

Memoranda items 1, 2 and 3, columns A, B and C are to be completed semiannually in June and December by holding companies with less than $5 billion in total assets.t

Dollar Amounts in Thousands |BHCK Amount
1. Current credit exposure across all derivative contracts covered by the regulatory CapITAl FUIES ...........ciiiiiie i e e G642 88,218,000 |M.1.
With a remaining maturity of
(Column A) (Column B) (Column C)
One year or less Over one year Over five years
through five years
Dollar Amounts in Thousands [BHCK] Amount BHCK| Amount BHCK] Amount
2. Notional principal amounts of over-the-counter derivative contracts:
LI 01 =T (] A =L (=TT OO P RO U PO OPTTPPPO $582 2,047,581,000 | S583 1,560,067,000 | S584 1,094,620,000 |M.2.a.
b. Foreign exchange rate and gold ............... S585 9,708,359,000 | S586 558,640,000 | S587 192,817,000 [M.2.b.
c. Credit (investment grade reference asset) . S588 135,275,000 | S589 168,447,000 | S590 42,400,000 |M.2.c.
d. Credit (non-investment grade reference asset) ... |S591 60,169,000 | S592 61,262,000 | S593 18,163,000 [M.2.d.
L Lo U1 OSSOSO RPN S594 290,042,000 | S595 122,769,000 | S596 4,500,000 |[M.2.e.
f. Precious Metals (EXCEPT GOIA) ......ovcuriiiiiiiie e e b E e s S597 77,740,000 | S598 2,900,000 | 599 0 [M.2.f1.
[o L1 1= OO SU USROS TP UPRUPRRORON S600 79,245,000 | S601 50,306,000 | S602 10,191,000 |M.2.g.
3. Notional principal amounts of centrally cleared derivative contracts:
L I 01 =T (] A =L (=TT U TP PR PP T TPPRO S603 36,686,601,000 | S604 1,336,916,000 | S605 507,832,000 |M.3.a.
b. Foreign exchange rate and gold ............... S606 357,367,000 | S607 5,539,000 | S608 327,000 |[M.3.b.
c. Credit (investment grade reference asset) .... S609 532,489,000 | S610 191,289,000 | S611 17,434,000 [M.3.c.
d. Credit (non-investment grade reference asset) ... |S612 606,566,000 | S613 59,540,000 | S614 1,813,000 |M.3.d.
L Lo U1 OSSOSO RPN S615 1,447,596,000 | S616 174,214,000 ] S617 10,953,000 |[M.3.e.
f. Precious metals (EXCEPT GOIA) ......ovcriiiiiiieie ettt e e S618 27,622,000 | S619 846,000 | S620 0 [M.3.f.
[o RO 14 1=T OO TSS U TU ST URUPUPORPRTRRRON S621 316,351,000 | S622 75,498,000 | S623 4,042,000 |M.3.g.
Dollar Amounts in Thousands |BHCK Amount
4. Standardized market risk-weighted assets attributable to specific risk (included in Schedule HC-R, ItEIM 27)..........cooiiiiiirie e e e S624 38,410,000 |M.4.
5. Amount of allowances for credit losses on purchased credit-deteriorated assets: 2
oL e U (o I LT R T o 1= [o I o T g T a1 VZ=TS] €y =T o ) TSRS 1130 2,000 |[M.5.a.
D, HEIA-TO-MATUIILY AT SECUFTTIES. ...ttt et e h et st bbb h e e e b 4R e st £ h e s e a8 e b o8 e R AR e 0o e 4R SR e AeeE £ e £ A0 e s e h s s et e 4 Ao RS b e R e ehene £ b e b e R es e st e e s e b seebeesennenean e )31 0 [M.5.b.
c. Other financial assets MEASUIEd At AMOITIZEA COSL.........c.uiiiiiiiie ettt ettt h et r b s b et e e SR bt e bt ae £t es e e ek eh e b e st e e AR S H b e SR e e £ e e s £ Ah s bt s e st et b s e bt eb et et an e n s e n e 132 0 |M5.c.

(1) Asset-size test is based on the total assets reported as of June 30, 2021.
(2) Memorandum items 5.a through 5.c should be completed only by institutions that have adopted ASU 2016-13.
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Schedule HC-S—Servicing, Securitization, and Asset Sale Activities
To be completed by holding companies with $5 billion or more in total assets.!
[ Cooo | «
(Column A) (Column B) (Column C) (Column D) (Column E) (ColumnF) (Column G)
1-4 Family Home Credit Auto Other Commercial All Other Loans,
Residential Equity Card Loans Consumer and Industrial All Leases, and
Loans Lines Receivables Loans Loans All Other Assets
Dollar Amounts in Thousands Amount Amount Amount Amount Amount Amount Amount
Securitization Activities
1. Outstanding principal balance of assets
sold and securitized with servicing retained
or with recourse or other seller-provided BHCK B705 BHCK B706 BHCK B707 BHCK B708 BHCK B709 BHCK B710 BHCK B711
Credit @NNANCEMENTS. .....cii i s 4,165,000 203,000 0 9,428,000 |1.
2. Maximum amount of credit exposure
arising from recourse or other seller-
provided credit enhancements provided to BHCK HU09 BHCK HU10 BHCK HU11 BHCK HU12 BHCK HU13 BHCK HU14 BHCK HU15
structures reported iN IteM L.......ccoovviveiriiiie e 2,000 0 0 41,000 |2.
Item 3 is to be completed by holding companies
with $100 billion or more in total assets.t
3. Reporting institution's unused commitments
to provide liquidity to structures reported in BHCK B726 BHCK B727 BHCK B728 BHCK B729 BHCK B730 BHCK B731 BHCK B732
TEEIM Lo b e 0 0 0 0]3
4. Past due loan amounts included in item 1: BHCK B733 BHCK B734 BHCK B735 BHCK B736 BHCK B737 BHCK B738 BHCK B739
2. 30-89 days PASE AUE.......civeiiesiieciiricriet et s 308,000 13,000 0 0 |4.a.
BHCK B740 BHCK B741 BHCK B742 BHCK B743 BHCK B744 BHCK B745 BHCK B746
b. 90 days Or MOre PASt AUE........ccviriiire e s 168,000 5,000 0 0 |4.b.
5. Charge-offs and recoveries on assets sold
sold and securitized with servicing retained or
with recourse or other seller-provided credit
enhancements (calendar year-to-date): BHCK B747 BHCK B748 BHCK B749 BHCK B750 BHCK B751 BHCK B752 BHCK B753
A, Charge-0ffS. ..o s 5,000 0 0 0 |5.a.
BHCK B754 BHCK B755 BHCK B756 BHCK B757 BHCK B758 BHCK B759 BHCK B760
D, RECOVETIES.....viiitieiii e e 3,000 0 0 0 |5.b.

(1) Asset-size test is based on the total assets reported as of June 30, 2021.
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(Column A) (Column B) (Column C) (Column D) (Column E) (Column F) (Column G)
1-4 Family Home Credit Auto Other Commercial All Other Loans,
Residential Equity Card Loans Consumer and Industrial All Leases, and
Loans Lines Receivables Loans Loans All Other Assets
Dollar Amounts in Thousands Amount Amount Amount Amount Amount Amount Amount
Items 6 and 10 are to be completed by
holding companies with $10 billion or more in
total assets.2
6. Total amount of ownership (or seller's) BHCK HU16 BHCK HU17 BHCK HU18
interest carried as SECUNtieS OF [0@NS.........cciivirri e 0 0 6.
7.-8. Not applicable.
For Securitization Facilities Sponsored By
or Otherwise Established By Other
Institutions
9. Maximum amount of credit exposure
arising from credit enhancements
provided by the reporting institution to
other institutions' securitization structures
in the form of standby letters of credit,
purchased subordinated securities, and BHCK B776 BHCK B779 BHCK B780 BHCK B781 BHCK B782
Other eNhANCEMENTS.........coi i e e e 188,000 118,000 119,000 0 1,040,000 |9.
10. Reporting institution's unused
commitments to provide liquidity to other BHCK B783 BHCK B786 BHCK B787 BHCK B788 BHCK B789
institutions' SECUritiZation SEIUCTUIES. .......ueiivieiccieie et 0 0 0 0 1,406,000 |10.
Asset Sales
11. Assets sold with recourse or other seller-
provided credit enhancements and not BHCK B790 BHCK B796
FY=To1 0 [ ) (=T TSR 18,000 3,701,000 |11.
12. Maximum amount of credit exposure
arising from recourse or other seller-
provided credit enhancements provided to BHCK B797 BHCK B803
assets reported iN iteM L. ... 18,000 916,000 |12.

(2) The $10 billion asset-size test is based on the total assets reported as of June 30, 2021.
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Dollar Amounts in Thousands |BHCK] Amount

1. Not applicable
2. Outstanding principal balance of assets serviced for others (includes participations serviced for others):

a. 1-4 family residential mortgages serviced with recourse or other servicer-provided credit eNhanCeMENTS...........o.cci i s B804 18,000 |m.2.a.
b. 1-4 family residential mortgages serviced with no recourse or other servicer-provided credit enhancements.. ... |B805 42,674,000 |M.2.b.
C. OTNEI FINANCIAL BSSEES (L)... ... ittt s bbb bbb e bbb b b e b b S0 0 24 bbb 00 £ b S b b £ 0 s 0 £ e S b e b s0 s d £ E b S b b e0 L bbb S e d £ b e b s b b hh b e bbb b s e s bbb A591 15,503,000 |M.2.c.
d. 1-4 family residential mortgages serviced for others that are in process of foreclosure at quarter-end (includes closed-end

AN OPEN-ENT TOBNS)... ..ttt et e e Lt b b e e e bbb e b e b e S b b £0 s 0 bbb b £ £ 00 £ b e b S0 b £0 0 b b e S0 b b £ d s 0 £ b e b £ b0 20 bbb e d b £ S b b eE bbb E b bbb F699 | 319,000 |M.2.d.

Memorandum item 3 is to be completed by holding companies with $10 billion or more in total assets.2

3. Asset-backed commercial paper conduits:
a. Maximum amount of credit exposure arising from credit enhancements provided to conduit structures in the form of standby letters of
credit, subordinated securities, and other enhancements:

(1) Conduits sponsored by the bank, a bank affiliate, or the holdiNg COMPANY (2) ..o vt e b e bt et et b b s bbbt et b e bt e ae e s enennas B806 1,603,000 |M.3.al.
(2) Conduits sponsored by other Unrelated INSHTUTIONS (2)..........c.iii i bbb bbb bbb e b b b he bbb bbb ee e e bbb bbbt B807 0 |m.3.a2.
b. Unused commitments to provide liquidity to conduit structures:
(1) Conduits sponsored by the bank, a bank affiliate, or the holdiNG COMPANY ..o b e bbb s B808 24,679,000 [M.3b1.
(2) Conduits sponsored by other unrelated iNSHLULIONS.............occocii i . B809 0 |m.3b2.
4. Outstanding credit card fees and finance charges (included in Schedule HC-S, item 1, COIUMN G) (2,3) ... cutiitetiriiiei ittt ettt et ettt et sttt sbe st e ese e sbe e e ebe s neeneaebesneareas C407 0 [M.4.

(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 as of June 30, 2021.

(3) Memorandum item 4 is to be completed by holding companies with $10 billion or more in total assets 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) holding companies that on a consolidated basis are credit card specialty holding companies (as
defined in the instructions).
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To be completed by holding companies with $5 billion or more in total assets.2

(Column A) (Column B)
Securitization Other VIEs
Vehicles

Dollar Amounts in Thousands BHCK| Amount BHCK| Amount

1. Assets of consolidated variable interest entities (VIEs) that can be used only
to settle obligations of the consolidated VIEs:

a. Cash and balances due from depository iNSHTULIONS.............ccoiiericiiniiiiie e 1981 0] JF84 63,000 |1.a.
b. Securities NOt held fOr trading...........cocov e e LHU20 42,000 |HU21 570,000 |1.b.
c. Loans and leases held for investment, net of allowance, and held for sale...............cccccoceeun. HU22 31,089,000 |HU23 16,613,000 |1.c.
d. Other real €State OWNE.........c.viii et e et e et be e et be e e et ae e baeeeeaaeeanes K009 0| JF89 0]1.d.
€. ONBT ASSEES.....ttiii ittt e e e e et e e et e e et e et e et e et be e e et ae e e eaaeaeeataeanrae s JF91 8,000 | JF90 8,341,000 [1.e.

2. Liabilities of consolidated VIEs for which creditors do not have recourse to
the general credit of the reporting holding company:

a. Other DOITOWE MOMEY.......cc.ciiiiiie it . JF92 8,563,000 | JF85 11,948,000 |2.a.

b. Other liabilities ..J.JF93 57,000 | JF86 209,000 |2.b.
3. All other assets of consolidated VIEs

(not included in items 1.a. through 1.6 @aDOVE).........ccooueiiiiiiiieccc e K030] 0 srs7] 0]3.
4. All other liabilities of consolidated VIEs

(not included in items 2.a through 2.0 @DOVe).........cooiiiiiii ko33| 0 | sras] 1,603,000 4.

Dollar Amounts in Thousands |BHCK Amount

5. Total assets of asset-backed commercial paper (ABCP) CONAUIT VIES.........cocuiiiiiiiiiiiieeie ettt JF77 15,583,000 |5.
6. Total liabilities Of ABCP CONUUIT VIES.......cc.iiiiieiiiiee ettt ettt sttt bttt s b et eb e e et st abe e e e beetbe JF78 11,049,000 |6.

(1) Institutions that have adopted ASU 2016-13 should report assets net of any applicable allowance for credit losses.
(2) Asset-size test is based on the total assets reported as of June 30, 2021.
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Notes to the Balance Sheet—Predecessor Financial Items

For holding companies involved in a business combination(s) during the quarter, provide on the lines below quarterly average
information for any acquired company(ies) with aggregated assets of $10 billion or more or 5 percent of the reporting holding
company's total consolidated assets as of the previous quarter-end, whichever is less.

Dollar Amounts in Thousands |BHBC Amount
1. Average loans and leases (held for investment and held fOr Sale)............ccooiiiiiiiinci s 3516 NR|1.
2. AVETAGE BAIMING @SSEES. ...t etetiuietetite ettt sttt ettt st ettt et eees et eh e bt ehee et eh bt eh e bt eh 2Rt eh £ e eeeh £t eh et neeh et eb et eb e et ebe b 3402 NR|2.
3. Average total CONSONIALEA @SSETS.........cietiiueriieieeetise sttt ettt eh ettt bbbt eb e sb bt eh et eb b e b et an et ar e .3368 NR|3.
4. AVEIAgE EQUILY CAPITAI ...ttt ettt h et s et eh b st b bbbt eh bbbtk bbbt enn 3519 NR|4.

Notes to the Balance Sheet (Other)

Enter in the lines provided below any additional information on specific line items on the balance sheet or its supporting schedules
that the holding company wishes to explain, that has been separately disclosed in the holding company's quarterly reports
to its shareholders, in its press releases, or on its quarterly reports to the Securities and Exchange Commission (SEC).

Each additional piece of information disclosed should include the appropriate reference to schedule and item number, as well as a
description of the additional information and the dollar amount (in thousands of dollars) associated with that disclosure.

Example

A holding company has guaranteed a new loan for its leveraged Employee Stock Ownership Plan (ESOP) for $750 thousand
and that amount has increased the holding company's long-term unsecured debt by a material amount. The holding
company has disclosed that change to its stockholders and to the SEC. Enter on the line item below the following information:

TEXT BHCK|  Amount
0000 Sch. HC, item 16, New loan to holding company's ESOP guaranteed
by holding company

0000] 750
Notes to the Balance Sheet (Other)
TEXT BHCK|  Amount
1 Outstanding issuances of perpetual preferred stock associated with the U.S. Department
of Treasury Community Development Capital Initiative (CDCI) program included in
Schedule HC, item 23, Perpetual preferred stock and related surplus (for Subchapter S
corporations, outstanding issuances of subordinated debt securities associated with
CDCl included in Schedule HC, item 19.a, Subordinated notes and debentures) K141| 01
25357
5357] 0]a.
3] 5358
5358 0]s.
4{5359
5359 0]a.
5] 5360
5360 0]s.
6]B027
B027| 0]e.
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Notes to the Balance Sheet (Other)—Continued

TEXT BHCK|  Amount

7]Bo28

B02g| 0]7.
8]B029

029 0ls.
9]B030

8030 0o
10/ B031

Bo31| 0 |10.
11/Bo32

B032| 011
12|B033

8033/ 0|12,
13[B034

B034/ 0|13,
14|B035

B035| 0|14,
15/B036

B036| 0|1s.
16/ B037

B037| 0 |1s.
17]Bo38

Bo3g| 017.
18[B039

B039| 0|1s.
19/ B040

B040| 0|19.
20/ B041

B041] 0 |20.
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