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Office of the Comptroller of the Currency

OMB Number: 1557-0081
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Consolidated Reports of Condition and Income for
A Bank With Domestic Offices Only—FFIEC 041

Report at the close of business June 30, 2011

This report is required by law: 12 U.S.C. Section 324 (State member banks); 12
U.S.C. Section 1817 (State nonmember banks); and 12 U.S.C. Section 161
(National banks).

This report form is to be filed by banks with domestic offices only. Banks with
foreign offices (as defined in the instructions) must file FFIEC 031.

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

I, the undersigned CFO (or equivalent) of the named bank, attest that the
Reports of Condition and Income (including the supporting schedules) for this
report date have been prepared in conformance with the instructions issued by
the appropriate Federal regulatory authority and are true and correct to the best
of my knowledge and belief.

Jeffrey Tannenbaum
Signature of Chief Financial Officer (or Equivalent)

07/28/2011

Date of Signature

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

Jeffrey Sprecher

Director (Trustee)

Scott Hill

Director (Trustee)

Director (Trustee)

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

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

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

For technical assistance with submissions to the CDR, please contact the CDR
Help Desk by telephone at (888) CDR-3111, by fax at (301) 495-7864, or by e-
mail at CDR.Help@ffiec.gov.

FDIC Certificate Number 58977
(RSSD 9050)

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

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

ICE TRUST U.S. LLC
Legal Title of Bank (RSSD 9017)

New York
City (RSSD 9130)

NY 10282-
State Abbrev. (RSSD 9200) Zip Code (RSSD 9220)

Board of Governors of the Federal Reserve System, Federal Deposit Insurance Corporation, Office of the Comptroller of the Currency
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To facilitate communication between the Agencies and the bank concerning the Reports of Condition and Income, please provide contact information for (1) the Chief
Financial Officer (or equivalent) of the bank signing the reports for this quarter and (2) the person at the bank--other than the Chief Financial Officer (or equivalent)--to
whom questions about the reports should be directed. If the Chief Financial Officer (or equivalent) is the primary contact for questions about the reports, please provide
contact information for another person at the bank who will serve as a secondary contact for communications between the Agencies and the bank concerning the
Reports of Condition and Income. Enter 'none’ for the contact's e-mail address or fax number if not available. Contact information for the Reports of Condition and

Income is for the confidential use of the Agencies and will not be released to the public.

Chief Financial Officer (or Equivalent) Signing the Reports

Jeffrey Tannenbaum

Other Person to Whom Questions about the Reports Should be Directed

David Nevin

Name (TEXT C490)

CFO

Name (TEXT C495)

Accounting Manager

Title (TEXT C491)

jeffrey.tannenbaum@theice.com

Title (TEXT C496)

david.nevin@theice.com

E-mail Address (TEXT C492)

(212)323-8507

E-mail Address (TEXT 4086)

(770)857-2431

Telephone: Area code/phone number/extension (TEXT C493)

(212)223-0880

Telephone: Area code/phone number/extension (TEXT 8902)

(212)223-0880

FAX: Area code/phone number (TEXT C494)

FAX: Area code/phone number (TEXT 9116)

Emergency Contact Information

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

Primary Contact

Chris Edmonds

Secondary Contact

Jeffrey Tannenbaum

Name (TEXT C366)

President

Name (TEXT C371)

CFO

Title (TEXT C367)

chris.edmonds@theice.com

Title (TEXT C372)

Jeffrey.tannenbaum@theice.com

E-mail Address (TEXT C368)

(312)836-6810

E-mail Address (TEXT C373)

(212)323-8507

Telephone: Area code/phone number/extension (TEXT C369)

(312)836-6628

Telephone: Area code/phone number/extension (TEXT C374)

(212)223-0880

FAX: Area code/phone number (TEXT C370)

FAX: Area code/phone number (TEXT C375)
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USA PATRIOT Act Section 314(a) Anti-Money Laundering Contact Information

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

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

released to the public.

Primary Contact

John Brand

Secondary Contact

Jessica Bertoldi

Name (TEXT C437)

Anti-Money Laundering Compliance Officer

Name (TEXT C442)

Chief Compliance Officer

Title (TEXT C438)

john.brand@theice.com

Title (TEXT C443)

jessica.bertoldi@theice.com

E-mail Address (TEXT C439)

(312)836-6848

E-mail Address (TEXT C444)

(312)836-6818

Telephone: Area code/phone number/extension (TEXT C440)

Third Contact

Telephone: Area code/phone number/extension (TEXT C445)

Fourth Contact

Name (TEXT C870)

Name (TEXT C875)

Title (TEXT C871)

Title (TEXT C876)

E-mail Address (TEXT C872)

E-mail Address (TEXT C877)

Telephone: Area code/phone number/extension (TEXT C873)

Telephone: Area code/phone number/extension (TEXT C878)
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Schedule RI

Consolidated Report of Income
for the period January 1, 2011 - June 30, 2011

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

Schedule RI - Income Statement

Dollar Amounts in Thousands I Bil | Mil |Th0u
1. Interest income:
a. Interest and fee income on loans:
(1) Loans secured by real estate:
(a) Loans secured by 1-4 family residential properties ..........ccccccviieriieiieenieene e RIAD4435 0] 1.a.(1)@a)
(b) All other loans secured by real €State ..........cccovoiiiierii e RIAD4436 0] 1.a.(1)(b)
(2) Commercial and iNAUSLAl IOBNS .......ooiiiiieiiece e e ennee s RIAD4012 0] 1.a.2)
(3) Loans to individuals for household, family, and other personal expenditures:
(G T =T [0 o PSSP RIADB485 0] 1.a.(3)a)
(b) Other (includes single payment, installment, all student loans, and revolving credit plans other
than Credit CAIAS) .......oieieiecececeeeeee ettt ettt ettt s et e s et ee e e e RIADB486 0] 1.a.(3)(b)
(4) Loans to foreign governments and official inStitutions ............cocooiiiiiiiiiiii e RIAD4056 0] 1.a.4)
(B5) AILONEI 10ANS (1) Lottt et e et et et e e e e eaeeaseaeeseeasereeaeeaeereateenas RIAD4058 0] 1.a.(5)
(6) Total interest and fee income on loans (sum of items 1.a.(1)(a) through 1.a2.(5)) ..ccooooeviiiiieannnen. RIAD4010 0] 1.a.6)
b. Income from lease financing receivables ... RIAD4065 ol 1b.
c. Interest income on balances due from depository institutions (2) _..........c.cccoooeiiiiieieiicececeee RIAD4115 ol 1c.
d. Interest and dividend income on securities:
(1) U.S. Treasury securities and U.S. Government agency obligations (excluding mortgage-backed
B TR Ly 111 1c) IO RIADB488 0] 1.d.(1)
(2) Mortgage-backed SECUNLIES ...........iiiiiiiiii ettt e et e e et e e e enbee e e nreeaeannneas RIADB489 0] 1.d.(2)
(3) All other securities (includes securities issued by states and political subdivisions in the U.S.) ... RIAD4060 0] 1.d.(3)
€. Interest income from trading @SSELS .........coiuiiiiiiiiiiii e RIAD4069 ol 1e.
f. Interest income on federal funds sold and securities purchased under agreements to resell ........... RIAD4020 ol 11
g. Other iNtEreSt iNCOME ... .uiii ittt et e e et e e e e bt e e snbeeeessneaaaannes ..... | RIAD4518 0] 1.4.
h. Total interest income (sum of items 1.a.(6) through 1.g) RIAD4107 0|l 1.nh.
2. Interest expense:
a. Interest on deposits:
(1) Transaction accounts (NOW accounts, ATS accounts, and telephone and preauthorized transfer
BOCOUNES) ..voeeeeeeeeeee e e et e et ee et e s s e en s e e e s s e e ee e e e e e e nessee st st enesees s neseessnene e eneeeesen e RIAD4508 0] 2.a.(1)
(2) Nontransaction accounts:
(a) Savings deposits (includes MIMDAS) ...ttt eee e e e ebe e e e seeeaeannee RIAD0093 0] 2.a.(2)a)
(b) Time deposits of $100,000 OF MOTE ........ccueeviiuieiiieieete ettt ettt ereeste e e re e eaeesre e e eaee s RIADA517 0] 2.a.2)(b)
(c) Time deposits of less than $100,000 ..........ccoeeiiiiiirieiiiieieeee ettt RIADA518 0] 2.a.2)c)
b. Expense of federal funds purchased and securities sold under agreements to repurchase ............. RIAD4180 0|l 2b.
c. Interest on trading liabilities and other borrowed MONEY ...........cccciiiiiiiiiiiii e RIAD4185 o] 2c.

(1) Includes interest and fee income on "Loans to depository institutions and acceptances of other banks," "Loans to finance agricultural production and other
loans to farmers," "Obligations (other than securities and leases) of states and political subdivisions in the U.S.," and "Loans to nondepository financial
institutions and other loans."

(2) Includes interest income on time certificates of deposit not held for trading.
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Schedule RI

Schedule RI - Continued

Dollar Amounts in Thousands Bil | Mil |Thou
d. Interest on subordinated notes and debentUrES ..........coooiiiiiiiiiii i RIAD4200 o] 24d.
e. Total interest expense (sum of items 2.2 through 2.d) ......cccoeeiiiiii e RIAD4073 0] 2e.
3. Net interest income (item 1.0 MINUS 2.€) ...ooiuiiiiiiiiece e RIAD4074 0] 3.
4. Provision for [0an and 188S€ [OSSES .......cc.ueiiiiuiiiiiiiie ettt RIAD4230 o] a4.
5. Noninterest income:
a. Income from fiduciary activities (1) ........cccoiiiiiiiiiccce e RIAD4070 0] s5.a.
b. Service charges on deposit ACCOUNLS ........cocuieiiiiiiriie et RIAD4080 0|l s5b.
c. Trading revenue (2) RIADA220 0] s5ec.
d.
(1) Fees and commissions from securities brokerage ..........ccoocoieiiiiiiiiiiie i RIADC886 0] 5.d.(1)
(2) Investment banking, advisory, and underwriting fees and commissions RIADCS888 0] 5.4d.(2)
(3) Fees and commissions from annuity SAlES ............cociiiiiiiiiiiiiii e RIADC887 0] 5.d.(3)
(4) Underwriting income from insurance and reinsurance activities ...........cccccooiiiiiiiiiiiinece. RIADC386 0] 5.d.¢4)
(5) Income from other INSUrance actiVities .........c.cooiiiiiiiiiiii e RIADC387 0] 5.d.(5)
e. Venture capital revenue .... .... | RIADB491 0] s5e.
F. NEE SEIVICING FEES ...ttt e et e e et e e e eat e e e e abe e e e eabbeeeesbeaeanneeas RIADB492 ol 5+
g. Net securitization INCOME ........oi ettt et e et e e e e e e e e annaeaeas RIADB493 0] s5.4.
h. Not applicable
i. Net gains (losses) on sales of 10ans and [€ASES ...........cooiiiiiiiiiiii i RIAD5416 o] s.i.
j- Net gains (losses) on sales of other real estate OWNed ..........ccccciiiiiiii i RIAD5415 0] s,
k. Net gains (losses) on sales of other assets (excluding SECUtIES) ..........cccveiiiiiiiiiiiii i RIADB496 0|l sk.
|. Other NONINEErESt INCOME (™) ... ettt e e et et esr e e ete e e sreeseeeneesreeaeean RIADB497 23,027] 5.
m. Total noninterest income (sum of items 5.a. through 5.1) ... RIAD4079 23,027 5.m.
6.
a. Realized gains (losses) on held-to-maturity SECUNLIES .........cveviieiiieiir e RIAD3521 0|l 6.a.
b. Realized gains (losses) on available-for-sale SeCUrties ..........cccoovveieirieeniiene e RIAD3196 ol 6.b.
7. Noninterest expense:
a. Salaries and employee DENEFILS .......cciiiiiiiiiie s RIAD4135 | 4,870 7.a.
b. Expenses of premises and fixed assets (net of rental income) (excluding salaries and employee
benefits and MOrtgage INTErEST) .........c.ccvci ittt ettt e e ae e aeeaeenas RIAD4217 | 0] 7.b.
c.
(1) GoOdWill IMPAIMMENT IOSSES .....eeeieiieiiiiee ettt e ettt e st esneeesneeeneeeeneeenn RIADC216 0] 7.c.(1)
(2) Amortization expense and impairment losses for other intangible assets .........c..ccccoocveviiennnne. RIADC232 0] 7.c.(2)
d. Other NONINLErESt EXPENSE (™) . ..ottt ettt e e steeseesbeetesreesseeseesreensesneeans RIAD4092 16,089 7.4.
e. Total noninterest expense (sum of items 7.a. through 7.d) .......cccccoeiiiiiiiiei e RIAD4093 20,959| 7.e.
8. Income (loss) before income taxes and extraordinary items and other adjustments (item 3 plus or
Minus items 4, 5.M, 6.8, 6.5, AN 7.€.) ...vovverveeieeeceeeeceeee et RIAD4301 2,068| 8.
9. Applicable income taxes (0N ItEM 8) .......iiiiiiiii ettt e e e e rae e e e anreaaeenes RIAD4302 (90)] o.
10. Income (loss) before extraordinary items and other adjustments (item 8 minus item 9) ..................... RIAD4300 2,158] 10.
11. Extraordinary items and other adjustments, net of income taxes (*) ..........cccccooeeiiieeiecceeciceecee RIAD4320 o] 11.
12. Net income (loss) attributable to bank and noncontrolling (minority) interests (sum of items 10 and
1) oottt e et e e et s e e et ee e e e RIADG104 | 2,158] 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) .............ccocueueeuerieceeeeeeieceeeeeeeee e RIADG103 0] 13.
14. Net income (loss) attributable to bank (item 12 minus item 13) RIAD4340 2,158] 14.

(1) For banks required to complete Schedule RC-T, items 14 through 22, income from fiduciary activities reported in Schedule RI, item 5.a. must equal the
amount reported in Schedule RC-T, item 22.

(2) For banks required to complete Schedule RI, Memorandum item 8, trading revenue reported in Schedule RI, item 5.c. must equal the sum of
Memorandum items 8.a through 8.e.

(*) Describe on Schedule RI-E - Explanations
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Schedule RI
Schedule RI - Continued
Memoranda
Dollar Amounts in Thousands | Bil | Mil |Thou
1. Interest expense incurred to carry tax-exempt securities, loans, and leases acquired after August 7,
1986, that is not deductible for federal iNCOME taX PUIPOSES ......c.cveueeuecueereiteereete e ere e ete e e e ereeieas RIAD4513 | 0] m.1.
Memorandum item 2 is to be completed by banks with $1 billion or more in total assets. (1)
2. Income from the sale and servicing of mutual funds and annuities (included in Schedule RI, item 8) RIAD8431 | ol mo2.
3. Income on tax-exempt loans and leases to states and political subdivisions in the U.S. (included in
Schedule RI, itemMs 1.2 @NA 1.D) ..ottt ettt ettt ettt enas RIAD4313 | 0l m.3.
4. Income on tax-exempt securities issued by states and political subdivisions in the U.S. (included in
Schedule RI, iteM 1.0.(3)) coueeiiiieiiiee ettt RIAD4507 0] Mm.4.
5. Number of full-time equivalent employees at end of current period (round to nearest whole #) ........ RIAD4150 41 Mm.5.
Memorandum item 6 is to be completed by: (1)
« banks with $300 million or more in total assets, and
* banks with less than $300 million in total assets that have loans to finance agricultural production
and other loans to farmers (Schedule RC-C, part |, item 3) exceeding five percent of total loans.
6. Interest and fee income on loans to finance agricultural production and other loans to farmers
(included in Schedule RI, €M 1.8.(5)) .eoeiiiiieiteeieeie ettt ettt te et te e te et te et et e ete e neens RIAD4024 | 0] m.s.
7. If the reporting bank has restated its balance sheet as a result of applying push down accounting
this calendar year, report the date of the bank's acquisition (2) ..............c.ccccooiiiioriciieeece e RIAD9106 | M.7.
8. Trading revenue (from cash instruments and derivative instruments) (sum of Memorandum items
8.a through 8.e must equal Schedule R, item 5.c):
Memorandum items 8.a through 8.e are to be completed by banks that reported average trading
assets (Schedule RC-K, item 7) of $2 million or more for any quarter of the preceding calendar
yeatr.
3. INTEreSt rate EXPOSUMNES ......oiiiiiiiieii ettt e et e e ettt e e e e bt e e e abee e e e tbeeaetbeaeeanbeeeeanseeaeannaeas RIAD8757 N/Al M.8.a.
b. Foreign eXChange EXPOSUIES .......c.uiiiiiiiiie ettt ettt e e ettt e e et e e e nb e e e eabeeeeanseeaeannaeas RIAD8758 N/Al M.8.b.
c. Equity security and iNAEX EXPOSUIES ........ccoiiiiiiiiiii ittt e et e e bt e e e aneeaeenaeaas RIAD8759 N/Al M.8.c.
d. Commodity and other exposures ... | RIAD8760 N/Al M.8.d.
€. Credit EXPOSUIES ..ottt ettt ettt e ettt e e e e bt e e e eabeee e e seeee e aabeeeeaseeeeeanseeeeeanbeee e sseaeeanssaeeanneeaaannaeaenn RIADF186 N/Al M.8.e.
Memorandum items 8.f and 8.g are to be completed by banks with $100 billion or more in
total assets that are required to complete Schedule RI, Memorandum items 8.a through 8.e,
above. (1)
f. Impact on trading revenue of changes in the creditworthiness of the bank's derivatives
counterparties on the bank's derivative assets (included in Memorandum items 8.a through
8.8 DOVE) ....vveoeeeeeee et eee ettt ettt e e ee e s ee e eee s eeees RIADK090 | N/Al m.8f.
g. Impact on trading revenue of changes in the creditworthiness of the bank on the bank's
derivative liabilities (included in Memorandum items 8.a through 8.e above) ........................ RIADK094 | N/Al M.8.4.
9. Net gains (losses) recognized in earnings on credit derivatives that economically hedge credit
exposures held outside the trading account:
a. Net gains (losses) on credit derivatives held for trading ...........cccoooieviiinieicee e RIADC889 0l Mmo9a.
b. Net gains (losses) on credit derivatives held for purposes other than trading ............ccccecevvieennene RIADC890 0ol Mm.9b.
10. To be completed by banks with $300 million or more in total assets: (1)
Credit losses on derivatives (SE€ INSIIUCHIONS) .........ccciiuiiiiiiiiieeeie ettt ve s RIADA251 | 0] m.10.
I Yes/No
11. Does the reporting bank have a Subchapter S election in effect for federal income tax purposes for
e CUITENT LAX YEAI? ...v.eeeeeeeeeeeeee ettt e et e e ee e en et en s eeseneseeesnenennaes RIADA530 | NO M.11.
Dollar Amounts in Thousands I Bil | Mil |Th0u
Memorandum item 12 is to be completed by banks that are required to complete Schedule RC-C,
part I, Memorandum items 8.b and 8.c
12. Noncash income from negative amortization on closed-end loans secured by 1-4 family residential
properties (included in Schedule RI, EM 1.2.(1)(8)) cvvovevevieeeeeeeeeeeieeee e eee e RIADF228 | N/Al M.12.

(1) The asset size tests and the 5% of total loans test are generally based on the total assets and loans reported on the June 30, 2010, Report of Condition.
(2) For example, a bank acquired on March 1, 2011 would report 20110301.
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Schedule RI
Schedule RI - Continued
Memoranda (continued)
Dollar Amounts in Thousands I Bil | Mil |Thou
Memorandum item 13 is to be completed by banks that have elected to account for assets and
liabilities under a fair value option.
13. Net gains (losses) recognized in earnings on assets and liabilities that are reported at fair value
under a fair value option:
a. Net gains (IOSSES) ON @SSEES ...coiuiiiiiiiiie ettt e et e e e et e e e ante e e e e nbeeeeanseeaaaneneaaan RIADF551 N/A
(1) Estimated net gains (losses) on loans attributable to changes in instrument-specific credit risk RIADF552 N/A
b. Net gains (10SS€S) 0N l@biliti€S ..........oiiiiiiii e RIADF553 N/A
(1) Estimated net gains (losses) on liabilities attributable to changes in instrument-specific credit
FISK -evteeeeeesse et es s ss et RIADF554 | N/A
14. Other-than-temporary impairment losses on held-to-maturity and available-for-sale debt securities:
a. Total other-than-temporary impairment l0SSES ........cooouiiiiiiiiiiii e RIADJ319 0
b. Portion of losses recognized in other comprehensive income (before income taxes) RIADJ320 0
c. Net impairment losses recognized in earnings (included in Schedule RI, items 6.a and 6.b)
(Memorandum item 14.a minus Memorandum item 14.D) .........ccccvoiiiiiiiice e RIADJ321 | 0

M.13.a.
M.13.a.(1)
M.13.b.

M.13.b.(1)

M.14.a.
M.14.b.

M.14.c.
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Schedule RIA

Schedule RI-A - Changes in Bank Equity Capital

Indicate decreases and losses in parentheses.

Dollar Amounts in Thousands I Bil | Mil |Th0u
1. Total bank equity capital most recently reported for the December 31, 2010, Reports of Condition
and Income (i.e., after adjustments from amended Reports of INCOME) ........ccocvvveeeeecueeeeeeseeeseenes RIAD3217 | 63,594] 1.
2. Cumulative effect of changes in accounting principles and corrections of material accounting
LY (o) £ TN TP RIADB507 0] 2.
3. Balance end of previous calendar year as restated (sum of items 1 and 2) ......ccccccceeviiriiiinceiceenee. RIADB508 63,594 3.
4. Net income (loss) attributable to bank (must equal Schedule RI, item 14) RIAD4340 2,158| 4.
5. Sale, conversion, acquisition, or retirement of capital stock, net (excluding treasury stock
FANSACHONS) ....v.veee ettt ettt e s s e e et et et et e e se s e st ee et et enen s s s s e e seee et et eeeeeeeeaees RIADB509 0] s.
6. Treasury stock transactions, net .............cccccceee.. .... | RIADB510 0] 6.
7. Changes incident to business combinations, net ..... RIAD4356 o] 7.
8. LESS: Cash dividends declared on preferred StoCK ............ooooiiiiiiiiiiiii e RIAD4470 0] s.
9. LESS: Cash dividends declared on common StOCK ...........c.uuiiiiiiiiiiiiiiiiiee e RIAD4460 o] o.
10. Other comprehensive INCOME (1) ... ettt re e ne e RIADB511 o] 1o.
11. Other transactions with parent holding company (") (not included in items 5, 6, 8, or 9 above) ............] RIAD4415 2,8111 11.
12. Total bank equity capital end of current period (sum of items 3 through 11) (must equal Schedule
RC, HEIM 27.8) veoveeveeeeeeeeeeeeeeeeeeeeeeee e ee e ese e e e se e eeseeeseeeseseseseseseseses e ee e es e seseee e eeseeesesesesesesesesesaenees RIAD3210 | 68,563] 12.

(*) Describe on Schedule RI-E - Explanations
(1) Includes changes in net unrealized holding gains (losses) on available-for-sale securities, changes in accumulated net gains (losses) on cash flow
hedges, and pension and other postretirement plan-related changes other than net periodic benefit cost.
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Schedule RIBI

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

and Changes in Allowance for Loan and Lease Losses

Part I. Charge-offs (1) and Recoveries on Loans and Leases

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

Dollar Amounts in Thousands

Printed: 07/29/2011 - 11:01 am

(Column A)

Charge-offs: Calendar YTD

(Column B)

Recoveries: Calendar YTD

1. Loans secured by real estate:
a. Construction, land development, and other land loans:
(1) 1-4 family residential construction 10ans ...........cccccevieirieenneninnns
(2) Other construction loans and all land development and other land
[ONS ...t
b. Secured by farmland ............cccoiiiii e
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 ..............c.cccoeeeennee.
(2) Closed-end loans secured by 1-4 family residential properties:
(a) Secured by first ieNS ........cooiiiiiiiiii e
(b) Secured by junior liens
d. Secured by multifamily (5 or more) residential properties .................

e. Secured by nonfarm nonresidential properties:
(1) Loans secured by owner-occupied nonfarm nonresidential
1o 0= 4 1 =Y USRI
(2) Loans secured by other nonfarm nonresidential properties ..........
2. Loans to depository institutions and acceptances of other banks .......
3. Not applicable
4. Commercial and industrial [0aNs ...........cccocoiiiiiiiii e
5. Loans to individuals for household, family, and other personal
expenditures:
Q. Credit Cards ......cooociiiiiieice s
b. Automobile loans ...
c. Other consumer loans (includes single payment, installment, all
student loans, and revolving credit plans other than credit
CAFAS) .ottt e et e e e e anneea s
6. Loans to foreign governments and official institutions ...
7. AlLOther 10anS  (2) i
8. Lease financing receivables .........cccccoviiiiiiiie i
9. Total (sum of items 1 through 8) ......cccoiiiiiiie e

RIADC891 | 0] RIADC892 | 0
RIADC893 0] RIADC894 0
RIAD3584 0] RIAD3585 0
RIAD5411 0| RIAD5412 0
RIADC234 0] RIADC217 0
RIADC235 0] RIADC218 0
RIAD3588 0] RIAD3589 0
RIADC895 o[ RIADC896 0
RIADC897 o[ RIADC898 0
RIAD4481 0| RIAD4482 0
RIAD4638 | 0| RIAD4608 | 0
RIADB514 0| RIADB515 0
RIADK129 0] RIADK133 0
RIADK205 0] RIADK206 0
RIAD4643 0] RIAD4627 0
RIAD4644 0] RIAD4628 0
RIAD4266 0] RIAD4267 0
RIAD4635 0] RIAD4605 0

(1) Include write-downs arising from transfers of loans to a held-for-sale account.
(2) Includes charge-offs and recoveries on "Loans to finance agricultural production and other loans to farmers," "Obligations (other than securities and

leases) of states and political subdivisions in the U.S.," and "Loans to nondepository financial institutions and other loans."

1.a.(1)
1.a.(2)
1.b.
1.c.(1)
1.c.(2)(a)

1.c.2)(b)
1.d.

5.a.

© © N oo
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Part I. Continued

Memoranda

Dollar Amounts in Thousands

Printed: 07/29/2011 - 11:01 am
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Schedule RIBI

(Column A)
Charge-offs: Calendar YTD

(Column B)
Recoveries: Calendar YTD

1. Loans to finance commercial real estate, construction, and land
development activities (not secured by real estate) included in

Schedule RI-B, part I, items 4 and 7, abOVE ..........ovveerreeeeerereer. RIAD5409 | 0] RIAD5410 | 0
2. Memorandum items 2.a thru 2.d are to be completed by banks with
$300 million or more in total assets: (2)
a. Loans secured by real estate to non-U.S. addressees (domicile)
(included in Schedule RI-B, part I, item 1, abOVE) .....vvveerrvvrerrrrreee, RIAD4652 | 0] RIAD4662 | 0
b. Loans to and acceptances of foreign banks (included in Schedule
RI-B, Part I, ieM 2, BDOVE) .....rorvveeeereeeeseeeeseseeeseseeeessseesseeeeseseeeeee RIAD4654 | 0| RIAD4664 | 0
c. Commercial and industrial loans to non-U.S. addressees (domicile)
(included in Schedule RI-B, part I, item 4, abOVe) ......ovv.oorvvveerrrrrene, RIAD4646 | 0] RIAD4618 | 0
d. Leases to individuals for household, family, and other personal
expenditures (included in Schedule RI-B, part |, item 8, above) ...... RIADF185 | 0| RIADF187 | 0
3. Memorandum item 3 is to be completed by: (2)
« banks with $300 million or more in total assets, and
* banks with less than $300 million in total assets that have loans to
finance agricultural production and other loans to farmers (Schedule
RC-C, part |, item 3) exceeding five percent of total loans.
Loans to finance agricultural production and other loans to farmers
(included in Schedule RI-B, part |, item 7, above) .........ccccccovvveveennne RIAD4655 0] RIAD4665 | 0
Dollar Amounts in Thousands I Bil | Mil |Th0u
Memorandum item 4 is to be completed by banks that (1) together with affiliated institutions, have
outstanding credit card receivables (as defined in the instructions) that exceed $500 million as of the
report date or (2) are credit card specialty banks as defined for Uniform Bank Performance Report
purposes.
4. Uncollectible retail credit card fees and finance charges reversed against income (i.e., not included
in charge-offs against the allowance for loan and lease losses) RIADC388 | N/A

M.1.

M.2.a.

M.2.b.

M.2.c.

M.2.d.

M.3.

M.4.

(2) The $300 million asset size test and the five percent of total loans test are generally based on the total assets and total loans reported on the June 30,

2010, Report of Condition.
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Schedule RIBII

Schedule RI-B - Continued

Part Il. Changes in Allowance for Loan and Lease Losses

Dollar Amounts in Thousands | Bil | Mil |Thou

1. Balance most recently reported for the December 31, 2010, Reports of Condition and Income (i.e.,

after adjustments from amended Reports of INCOME) .........ccccueiiiieieieieeeeceeee e RIADB522 o] 1.
2. Recoveries (must equal part |, item 9, column B, @bOVE) .......ccccuviiiiiiiiiiieceeree e RIAD4605 o] 2.
3. LESS: Charge-offs (must equal part I, item 9, column A, above less Schedule RI-B, part Il, item 4) .. RIADCO079 o] 3.
4. LESS: Write-downs arising from transfers of loans to a held-for-sale account .............ccccooovvvivennnne. RIAD5523 o] 4.
5. Provision for loan and lease losses (must equal Schedule RI, item 4) .........ccocoveiieiiiicnnieeeeee RIAD4230 0] s.
6. Adjustments (see instructions for this schedule) (") ... RIADC233 0] 6.
7. Balance end of current period (sum of items 1, 2, 5, and 6, less items 3 and 4) (must equal Schedule

RO, HEIM 4.C) ervvrvereveeeeeeeeeeeeeeseseee e e seeeseeeseseseseseseseeesseeesses e ee s ee s eeseeeseseseeeseseseees e esses e es e eeseeseeereneeees RIAD3123 | o] 7

Memoranda
Dollar Amounts in Thousands Bil | Mil |Thou

1. Allocated transfer risk reserve included in Schedule RI-B, part Il, item 7, above ...........ccccoeviiiienineen. RIADC435 o] m.1.

Memorandum items 2 and 3 are to be completed by banks that (1) together with affiliated institutions,

have outstanding credit card receivables (as defined in the instructions) that exceed $500 million as

of the report date or (2) are credit card specialty banks as defined for Uniform Bank Performance

Report purposes.
2. Separate valuation allowance for uncollectible retail credit card fees and finance charges ................ RIADC389 | N/Al M.2.
3. Amount of allowance for loan and lease losses attributable to retail credit card fees and finance

CRBIGES oo eeeeeeeeeeeeeeeeeeeeee e eseeeee e e e s ees e e e e s e e et e e e et RIADC390 | N/Al Mm.3.

Memorandum item 4 is to be completed by all banks.
4. Amount of allowance for post-acquisition losses on purchased impaired loans accounted for in

accordance with FASB ASC 310-30 (former AICPA Statement of Position 03-3) (included in

Schedule RI-B, part I, iteM 7, BDOVE) ......ccceiuieuieieeiiciecie ettt e e e re e eaeereeaeenas RIADC781 | 0] ma4.

(*) Describe on Schedule RI-E - Explanations
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Schedule RIE

Schedule RI-E - Explanations
Schedule RI-E is to be completed each quarter on a calendar year-to-date basis.

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

Dollar Amounts in Thousands I Bil | Mil |Thou
1. Other noninterest income (from Schedule RI, item 5.1)
Itemize and describe amounts greater than $25,000 that exceed 3% of Schedule RI, item 5.1:
a. Income and fees from the printing and sale of CheCKS .........cceiiiiriiiie e RIADC013 ol 1.a.
b. Earnings on/increase in value of cash surrender value of life insurance ...........ccccooceviieiiiencneienceene RIADCO014 ol 1.b.
c¢. Income and fees from automated teller machines (ATMS) ....oooieeiieiiieiee e RIADC016 ol 1.c.
d. Rent and other income from other real estate owned RIAD4042 o] 14.
€. Safe dePOSIt DOX FENT ...ttt e e et e e e et e e e et e e e e ta e e e eaaeeesenbeaeenareeeeanes RIADCO015 ol 1e.
f. Net change in the fair values of financial instruments accounted for under a fair value option ............ RIADF229 ol 11
g. Bank card and credit card interchange fEES ........ccviiiiiiiiiiii s RIADF555 0] 14
h. Gains 0N bargain PUICHASES .......coiuiiiiieiiie et e e st e e s neeesneeenneeeneeeneeenneees RIADJ447 ol 1.n.
i. TEXT4461| Clearing revenue RIAD4461 19,265] 1.i.
j- [TEXT4462| Intercompany revenue RIAD4462 3,762 1.
k. TExT4463 RIAD4463 0] 1k
2. Other noninterest expense (from Schedule RI, item 7.d)
Itemize and describe amounts greater than $25,000 that exceed 3% of Schedule R, item 7.d:
a. Data ProCESSING EXPENSES .....eiiiiiiiie ittt e ettt e e ettt e e e bt e e e e tbe e e e asbeeeeanseeaeansseaeanbeeesanseeaaannes RIADCO017 ol 2a.
b. Advertising and Marketing EXPENSES ..........oi it e e e e RIAD0497 ol 2b.
Lo B 1 Tor (o E (==Y TSRS RIAD4136 ol 2c.
d. Printing, stationery, and SUPPHES ........coiiiiiiiiiii ettt e et e et e e e ne e e e neea e aes RIADC018 ol 2a4.
LI oL =T [PPSR UPPRRN RIAD8403 ol 2e.
f. Legal fEES @Nd EXPENSES .....eoiiiiiiiiiiiiie et ettt e ettt e e ettt e e ettt e e e nbe e e e anbeeeeante e e e anbeeeaanreeeaanneaaean RIAD4141 1,072 2%
g. FDIC deposit iNSUraNCe @SSESSMENTS ......c..uiiiiiiiie ettt e et e e et e e e e e e e e sneeaeaseeaeanneeas RIAD4146 0] 24.
h. Accounting and auditing expenses RIADF556 ol 2n.
i. Consulting and advisory expenses RIADF557 ol 2.
j- Automated teller machine (ATM) and interchange eXpenses ..........cccooiiiiiiiiiiiiiiie et RIADF558 0] 2,j.
K. TeleCoOMMUNICAtIONS EXPENSES .......uiiiiiiiiiiiiiie et ee e et ee et e e e et e e e e e btea e e st eeeaaabeeeaanteeaaansseaeanbeaaaasseaaanns RIADF559 ol 2k
|. ITEXT4464]| Third party trademark licensing RIAD4464 675] 2.
m. |TEXT4467| Management and intercompany servicing agreements RIAD4467 12,116] 2.m.
n. TEXT4468 RIAD4468 0] 2.n.
3. Extraordinary items and other adjustments and applicable income tax effect (from Schedule RI, item 11)
(itemize and describe all extraordinary items and other adjustments):
. (1) [TExT4469 | RIAD4469 0] 3.a.(1)
(2) Applicable INCOME tax ffECE ..o e RIAD4486 0] 3.a.(2)
b. (1) [TEXT4487] | RIAD4487 o] 3b.(1)
(2) Applicable iINCOME tax ffECE ..o e RIAD4488 0] 3.b.(2)
c. (1) [TExT4489) | RIAD4489 o 3c.(1)
(2) Applicable iINCOME tax ffECE ..o e RIAD4491 0] 3.c.(2)
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Schedule RI-E - Continued
Dollar Amounts in Thousands I Bil | Mil |Thou

4. Cumulative effect of changes in accounting principles and corrections of material accounting errors

(from Schedule RI-A, item 2) (itemize and describe all such effects):

a. [TEXTB526 RIADB526 0] 4.a.

b. TEXTB527 RIADB527 Of 4.b.
5. Other transactions with parent holding company (from Schedule RI-A, item 11) (itemize and describe all

such transactions):

a. [TEXT4498| Capital contribution received placed in guaranty fund RIAD4498 2,811 5.a.

b. [TEXT4499 RIAD4499 0] 5.b.
6. Adjustments to allowance for loan and lease losses (from Schedule RI-B, part Il, item 6) (itemize and

describe all adjustments):

a. TEXT4521 RIAD4521 0] 6.a.

b. [TEXT4522 RIAD4522 0] 6.b.

I Yes/No

7. Other explanations (the space below is provided for the bank to briefly describe, at its option, any other

significant items affecting the Report of Income):

8. COMIMENTS? v eeeeee ettt e eeeeeee e eeeeeeeeee e e eeeseeeeee e e eeeee e e et eeeseeesaseneeeeeeeeseseneeeeeeeeseseseeseeeessneneeeeenenean RIAD4769 [ NO 7a

b. Other explanations:

(TEXT 4769)
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Schedule RC
Consolidated Report of Condition for Insured Commercial
and State-Chartered Savings Banks for June 30, 2011
All schedules are to be reported in thousands of dollars. Unless otherwise indicated,
report the amount outstanding as of the last business day of the quarter.
Schedule RC - Balance Sheet
Dollar Amounts in Thousands | Bil | Mil |Thou
ASSETS
1. Cash and balances due from depository institutions (from Schedule RC-A):
a. Noninterest-bearing balances and currency and coin (1) ... RCONO0081 9,588,370] 1.a.
b. Interest-bearing balanCes (2) .. ......cccccooiiiiiiicicceeee e e RCONO0071 o] 1.b.
2. Securities:
a. Held-to-maturity securities (from Schedule RC-B, column A) RCON1754 0| 2a.
b. Available-for-sale securities (from Schedule RC-B, column D) RCON1773 0| 2b.
3. Federal funds sold and securities purchased under agreements to resell:
. Federal fuNdS SOIA ...........ueiiiiiii e e e e e e e e e e e e be e e e e e e e e e eeabraaeeeaeeeeannrnanes RCONB987 0] 3a.
b. Securities purchased under agreements to resell (3) RCONB989 0] 3b.
4. Loans and lease financing receivables (from Schedule RC-C):
a. Loans and 1eases held fOr SAIE ........c..oiiiiiiiiiiiie e e RCON5369| 0]l 42.a.
b. Loans and leases, net of unearned income RCONB528 0 4.b.
c. LESS: Allowance for loan and lease 10SS€S ..........cccccceeveeeecvieeenns RCON3123 0 4.c.
d. Loans and leases, net of unearned income and allowance (item 4.b minus 4.C) .......ccceeevevevenenn. RCONB529 0| 44.
5. Trading assets (from Schedule RC-D) .......cccoiiiiiieieere et e e RCON3545 0] s.
6. Premises and fixed assets (including capitalized 1€aS€S) .........cccevveeriiriiienieeee e RCON2145 1,772 6.
7. Other real estate owned (from Schedule RC-M) ........ooiiiiiiiiiieee e RCON2150 0] 7.
8. Investments in unconsolidated subsidiaries and associated companies ...........ccccccvveeeeiiiviciiieeeeeenn. RCON2130 0] s.
9. Direct and indirect investments in real estate VEeNtUreS .........cooooiiiiiie e RCON3656 0] o.
10. Intangible assets:
8. GOOAWIIL ..ttt h b E e h e R b ettt nh e et n e na e e e re s RCON3163 0] 10.a.
b. Other intangible assets (from Schedule RC-M) RCONO0426 0|l 10b.
11. Other assets (from SChedule RC-F) .......oooiiiieiieieesie et e e e sneeenneas RCON2160 9,165] 11.
12. Total assets (sum of items 1 through 11) ...oeeiiiiii e RCON2170 9,599,307| 12.

(1) Includes cash items in process of collection and unposted debits.
(2) Includes time certificates of deposit not held for trading.
(3) Includes all securities resale agreements, regardless of maturity.
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Schedule RC - Continued
Dollar Amounts in Thousands I Bil | Mil |Thou
LIABILITIES
13. Deposits:
a. In domestic offices (sum of totals of columns A and C from Schedule RC-E) ...........cccccevceiiieennnen. RCON2200| 0| 13.a.
(1) Noninterest-bearing (1) ..o RCON6631 0 13.a.(1)
(2) Interest-bearing ..o RCONG6636 0 13.a.(2)
b. Not applicable
14. Federal funds purchased and securities sold under agreements to repurchase:
a. Federal funds pUrChased  (2) ...ttt e e et et este e e s reesteeeesreensesnee e RCONB993 0] 14.a.
b. Securities sold under agreements to repurchase (3) ... ... |RCONB995 0] 14.p.
15. Trading liabilities (from Schedule RC-D) .........ccceiiiiiiecie ettt e e e s e e nnee e RCON3548 0] 1s.
16. Other borrowed money (includes mortgage indebtedness and obligations under capitalized leases)
(FTOM SCREAUIE RC-M) ..o eeeeeeeooe oo eeeeee e eesese e s e e s s eseeee e ee e e eesesee oo RCON3190 | o] 16.
17. Not applicable
18. Not applicable
19. Subordinated notes and debentUrES (4) .. .......cciiiiiieeee et ete et este e eneeereens RCON3200 o] 19.
20. Other liabilities (from Schedule RC-G) .......ccccioiiieiiieiiieiie et e e snee e e e sneeesneeens RCON2930 9,530,744] 20.
21. Total liabilities (sum of items 13 through 20) RCON2948 9,530,744 21.
22. Not applicable 22.
EQUITY CAPITAL
Bank Equity Capital
23. Perpetual preferred stock and related SUIPIUS ........coocviiiiiiiiii i RCON3838 0] 2s3.
24, COMMON SEOCK ...ttt et et e e et e e et e e e e eta e e e e taaeeeeaaaeeeanaseeeasseaesenseeesansaeaeannreens RCON3230 0| 24.
25. Surplus (exclude all surplus related to preferred stock) ..........ccoovviiiiiiei e RCON3839 62,811] 25.
26. 26.
. RetaiN@d @aININGS ...oi ittt e e e e e RCON3632 5,752] 26.a.
b. Accumulated other comprehensive INCOMeE  (5) .. i RCONB530 0] 26.b.
c¢. Other equity capital comPONENtS (8) . ... it RCONA130 0] 26.c.
27. 27.
a. Total bank equity capital (sum of items 23 through 26.C) .........ccoiiiiiiiiiii e RCON3210 68,563] 27.a.
b. Noncontrolling (minority) interests in consolidated subsidiaries .............cccccociiiiiiiiiiiiiiie RCON3000 0|l 27.b.
28. Total equity capital (sum of items 27.a and 27.b) ..................... .... JRCONG105 68,563] 2s.
29. Total liabilities and equity capital (sum of items 21 and 28) RCON3300 9,599,307 29.

1) Includes total demand deposits and noninterest-bearing time and savings deposits.
2) Report overnight Federal Home Loan Bank advances in Schedule RC, item 16, "Other borrowed money."
3) Includes all securities repurchase agreements, regardless of maturity.
4) Includes limited-life preferred stock and related surplus.
5) Includes net unrealized holding gains (losses) on available-for-sale securities, accumulated net gains (losses) on cash flow hedges, and minimum
pension liability adjustments.
(6) Includes treasury stock and unearned Employee Stock Ownership Plan shares.

(
(
(
(
(
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Schedule RC

Schedule RC - Continued

Memoranda
To be reported with the March Report of Condition.

I Number

1. Indicate in the box at the right the number of the statement below that best describes the most
comprehensive level of auditing work performed for the bank by independent external auditors as of
BNY AALE QUIING 2010 ... eeeeeeeeeeeeeeeese e eeese e e s e e e s e e e ese e e es s eseeeesee oo RCON6724| N/Al M.1.

1 = Independent audit of the bank conducted in accordance with generally
accepted auditing standards by a certified public accounting firm which
submits a report on the bank

2 =Independent audit of the bank's parent holding company conducted in
accordance with generally accepted auditing standards by a certified
public accounting firm which submits a report on the consolidated
holding company (but not on the bank separately)

3 = Attestation on bank management's assertion on the effectiveness of

the bank's internal control over financial reporting by a certified public
accounting firm 9 = No external audit work

4 = Directors' examination of the bank conducted in accordance with
generally accepted auditing standards by a certified public accounting
firm (may be required by state chartering authority)

5 = Directors' examination of the bank performed by other external auditors
(may be required by state chartering authority)

6 = Review of the bank's financial statements by external auditors
7 = Compilation of the bank's financial statements by external auditors
8 = Other audit procedures (excluding tax preparation work)

| wmwmpD

To be reported with the March Report of Condition.
2. Bank's fiscal year-eNd date ...........ooiiiiiiiiiiii e et e et e e e a e e ennes RCON8678| N/Al M.2.
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Schedule RC-A - Cash and Balances Due From Depository Institutions
Schedule RC-A is to be completed only by banks with $300 million or more in total assets.
Exclude assets held for trading.
Dollar Amounts in Thousands I Bil | Mil |Thou
1. Cash items in process of collection, unposted debits, and currency and coin:
a. Cash items in process of collection and unposted debits ...........ccccccoiiiiiiiiiiiiiie e RCONO0020 ol 1.a.
Lo T O T =Y oo VA= o Vo o) 1o SRR RCONO0080 ol 1.p.
2. Balances due from depository institutions in the U.S:
a. U.S. branches and agencies of foreign banks ............ccooi i RCONO0083 o] 2a.
b. Other commercial banks in the U.S. and other depository institutions in the U.S. ................cc..e. RCONO0085 931] 2.b.
3. Balances due from banks in foreign countries and foreign central banks:
a. Foreign branches of other U.S. Danks ..ot RCONO0073 0] 3a.
b. Other banks in foreign countries and foreign central banks .............cccoooiiiiiiiiiiii e RCONO0074 0] 3b.
4. Balances due from Federal RESErve BanKS ............ccoooiiiiiiiiiii i RCONO0090 9,587,439] 4.
5. Total (sum of items 1 through 4) (must equal Schedule RC, sum of items 1.a and 1.b) RCONO0010 9,588,370| 5.
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Schedule RC-B - Securities
Exclude assets held for trading.
(Column A) (Column B) (Column C) (Column D)
Held-to-maturity| Held-to-maturity] Available-for- | Available-for-
Amortized Cost Fair Value sale Amortized | sale Fair Value
Dollar Amounts in Thousands Cost
1. U.S. Treasury SECUMLIES ........cccoviiiiiiiiiiiiie e RCONO0211 RCONO0213 RCON1286 RCON1287
0 0 0 ol 1.
2. U.S. Government agency obligations (exclude mortgage-
backed securities):
a. Issued by U.S. Government agencies (1) ........ccccoevveennne. RCON1289 RCON1290 RCON1291 RCON1293
0 0 0 0| 2.a.
b. Issued by U.S. Government-sponsored agencies (2) ......... RCON1294 RCON1295 RCON1297 RCON1298
0 0 0 0| 2.b.
3. Securities issued by states and political subdivisions in the RCON8496 RCON8497 RCON8498 RCON8499
U S, e e e 0 0 0 ol 3.
4. Mortgage-backed securities (MBS):
a. Residential mortgage pass-through securities:
(1) Guaranteed by GNMA ... RCONG300 RCONG301 RCONG302 RCONG303
0 0 0 0] 4.a.(1)
(2) Issued by FNMA and FHLMC ........ccooiiiiiiiieecieeeee RCONG304 RCONG305 RCONG306 RCONG307
0 0 0 0] 4.a.(2)
(3) Other pass-through securities ..........cccocooiiiiieiiniiieeien. RCONG308 RCONG309 RCONG310 RCONG311
0 0 0 0] 4.a.(3)
b. Other residential mortgage-backed securities (include
CMOs, REMICs, and stripped MBS):
(1) Issued or guaranteed by FNMA, FHLMC, or GNMA ........ RCONG312 RCONG313 RCONG314 RCONG315
0 0 0 Ol 4.b.(1)
(2) Collateralized by MBS issued or guaranteed by FNMA, RCONG316 RCONG317 RCONG318 RCONG319
FHLMC, or GNMA ..o 0 0 0 0 4.b.(2)
(3) All other residential MBS ..........cccoooieriieieeee e RCONG320 RCONG321 RCONG322 RCONG323
0 0 0 O] 4.b.(3)
c. Commercial MBS:
(1) Commercial mortgage pass-through securities:
(a) Issued or guaranteed by FNMA, FHLMC, or GNMA RCONK142 RCONK143 RCONK144 RCONK145
0 0 0 0] 4.c.(1)a)
(b) Other pass-through securities ..................cccccccceoie RCONK146 RCONK147 RCONK148 RCONK149
0 0 0 0] 4.c.(1)b)
(2) Other commercial MBS:
(a) Issued or guaranteed by FNMA, FHLMC, or GNMA RCONK150 RCONK151 RCONK152 RCONK153
0 0 0 0 4.c.(2)a)
(b) All other commercial MBS ...................ccccooiiiiiin. RCONK154 RCONK155 RCONK156 RCONK157
0 0 0 0 4.c.(2)(b)

(1) Includes Small Business Administration "Guaranteed Loan Pool Certificates," U.S. Maritime Administration obligations, and Export-Import Bank

participation certificates.

(2) Includes 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.
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(Column A) (Column B) (Column C) (Column D)
Held-to-maturity[ Held-to-maturity] Available-for- [ Available-for-
Amortized Cost Fair Value sale Amortized | sale Fair Value
Dollar Amounts in Thousands Cost
5. Asset-backed securities and structured financial products:
a. Asset-backed securities (ABS) (from RC-B Memoranda) .... RCONCO026 RCONC988 RCONC989 RCONCO027
0 0 0 [
b. Structured financial products:
) 12 ] 2 P RCONG336 RCONG337 RCONG338 RCONG339
0 0 0 0
(2) SYNhEtC e RCONG340 RCONG341 RCONG342 RCONG343
0 0 0 0
(3) HYbBIid s RCONG344 RCONG345 RCONG346 RCONG347
0 0 0 0
6. Other debt securities:
a. Other domestic debt securities ..........cccocooeiiiiiiiiiiiiiiieeee RCON1737 RCON1738 RCON1739 RCON1741
0 0 0 0
b. Foreign debt securities ............ccocociiiiiiiiiiiii e RCON1742 RCON1743 RCON1744 RCON1746
0 0 0 0
7. Investments in mutual funds and other equity securities with RCONA510 RCONA511
readily determinable fair values (3) ........c.cccoeeveiiiiiiiicennn, 0 0
8. total (sum of items 1 through 7) (total of column A must equal
Schedule RC, item 2.a) (total of column D must equal RCON1754 RCON1771 RCON1772 RCON1773
Schedule RC, item 2.b.) 0 0 0 0

(3) Report Federal Reserve stock, Federal Home Loan Bank stock, and bankers' bank stock in Schedule RC-F, item 4.

5..(1)

5.0.(2)

5.0.(3)

6.a.

6.b.
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Schedule RC-B - Continued

Memoranda
Dollar Amounts in Thousands Bil | Mil |Thou
1. Pledged SECUNLIES (1) L. ettt ettt et e te et e teeteeteeteetestestestesaeetestesteseneens RCONO0416 ol mA.
2. Maturity and repricing data for debt securities (excluding those in nonaccrual status): (1) (2)
a. Securities issued by the U.S. Treasury, U.S. Government agencies, and states and political
subdivisions in the U.S.; other non-mortgage debt securities; and mortgage pass-through securities
other than those backed by closed-end first lien 1-4 family residential mortgages with a remaining
maturity or next repricing date of: (3) (4)
(1) Thre@ MONTNS OF I€SS ..ottt ettt e ettt e e e ab e e e e s bt e e e ante e e e ennbeeeeneeeaaneeaans RCONA549 0] M.2.a.(1)
(2) Over three months through 12 months RCONA550 0] M.2.a.2)
(3) Over one year through thre€ YEAIS ............oiiiiiiiiiiiie e RCONAS551 0] M.2.a.(3)
(4) Over three years through fiVE YEAIS ..........ooiiiiiiiiiiiiii et RCONA552 0] M.2.a.(4)
(5) Over five years through 15 YEAIS .........ciiiiiiii et e e et a e nneeas RCONA553 0] M.2.a.(5)
(B) OVET 15 YEAIS .. .ueiiiiiiiie ettt ettt e e ettt e e ettt e e e s bt e e e aabe e e e aateeeaansseeeaanbeaeasbeaeaasbeeeeanbeeaeanseeaaannns RCONA554 0] M.2.a.(6)
b. Mortgage pass-through securities backed by closed-end first lien 1-4 family residential mortgages
with a remaining maturity or next repricing date of: (3) (5)
L LI A== 1 TS0 =T RCONA555 0] M.2.b.(1)
(2) Over three months through 12 MONtNS .....c.eiiiiiiie e RCONA556 0] M.2b.(2)
(3) Over one year through thre€ YEAIS ........ccuiiiiiiiiiiie e snee e e s RCONA557 0] M.2.b.(3)
(4) Over three years through fiVe YEAIS ........c.coiiiiiiiiie et nnee s RCONA558 0] M.2.b.(4)
(5) Over five years through 15 YEAIS ......c.ciiiiiiiie ettt s e e s e e e eneeean RCONA559 0] M.2.b.(5)
(B) OVET 15 YEAIS ....evivveeeeeeeeteieteee e ee e evsese e et eaeae s et e et e et eses s s enenanseassseessteteanestesatasanan s s ennanananenens RCONAS560 0] M.2.b.(6)
c. Other mortgage-backed securities (include CMOs, REMICs, and stripped MBS; exclude mortgage
pass-through securities) with an expected average life of: (6)
(1) TRFEE YEAIS OF I€SS .ttt ettt e e et e e e st e e e aee e e e eabbee e esbeeeesbeeeeanbeeeeansaeaeannneas RCONA561 0] M.2.c.(1)
(2) Over three years RCONA562 0] M.2.c.(2)
d. Debt securities with a REMAINING MATURITY of one year or less (included in Memorandum
IteMS 2.2 thrOUGN 2.C BDOVE) ....oeveeeieieeeeeeeee oot ene e eeneneneaeas RCONA248| 0] M.2d.
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 cost at date of sale or transfer) ...... RCON1778] 0] m.3.
4. Structured notes (included in the held-to-maturity and available-for-sale accounts in Schedule RC-B,
items 2, 3, 5, and 6):
a. Amortized cost RCON8782 0ol M4.a.
D. FAIFVAIUE ..ot e e e et e e et e e e aa e e e et e e e eba e e e e baeeeetaeeeeareeeeaareaeeannes RCON8783 0ol Mm4b.

(1) Includes held-to-maturity securities at amortized cost and available-for-sale securities at fair value.

(2) Exclude investments in mutual funds and other equity securities with readily determinable fair values.

(3) Report fixed rate debt securities by remaining maturity and floating rate debt securities by next repricing date.

(4) Sum of Memorandum items 2.a.(1) through 2.a.(6) plus any nonaccrual debt securities in the categories of debt securities reported in Memorandum item
2.a that are included in Schedule RC-N, item 9, column C, must equal Schedule RC-B, sum of items 1, 2, 3, 4.c.(1), 5, and 6, columns A and D, plus
residential mortgage pass-through securities other than those backed by closed-end first lien 1-4 family residential mortgages included in Schedule RC-B,
item 4.a, columns A and D.

(5) Sum of Memorandum items 2.b.(1) through 2.b.(6) plus any nonaccrual mortgage pass-through securities backed by closed-end first lien 1-4 family
residential mortgages included in Schedule RC-N, item 9, column C, must equal Schedule RC-B, item 4.a, sum of columns A and D, less the amount of
residential mortgage pass-through securities other than those backed by closed-end first lien 1-4 family residential mortgages included in Schedule RC-B,
item 4.a, columns A and D.

(6) Sum of Memorandum items 2.c.(1) and 2.c.(2) plus any nonaccrual "Other mortgage-backed securities" included in Schedule RC-N, item 9, column C,
must equal Schedule RC-B, sum of items 4.b. and 4.c.(2), columns A and D.



June 2011 FFIEC 041

ICE TRUST U.S. LLC - ID RSSD# 0003822016

Printed: 07/29/2011 - 11:01 am

Schedule RCB 21
Schedule RC-B - Continued
Memoranda (continued)
(Column A) (Column B) (Column C) (Column D)
Held-to-maturity | Held-to-maturity| Available-for- | Available-for-
Amortized Cost Fair Value sale Amortized | sale Fair Value
Dollar Amounts in Thousands Cost
Memorandum items 5.a through 5.f are to be completed by
banks with $1 billion or more in total assets.(7)
5. Asset-backed securities (ABS) (for each column, sum of
Memorandum items 5.a through 5.f must equal Schedule RC-
B, item 5.a):
a. Credit card receivables ............ccccccoveeiiiiiiciie e RCONBS838 RCONBS839 RCONB840 RCONBS841
0 0 0 0
b. Home equity liNeS ........cooiiiii e RCONB842 RCONB843 RCONB844 RCONB845
0 0 0 0
C. AUtOMODIIE 10ANS ...ooeiiieeee e RCONBS846 RCONB847 RCONBS848 RCONB849
0 0 0 0
d. Other conSUMEr [0@NS ......ccoiiiiieiieeee e RCONBS850 RCONBS851 RCONBS852 RCONBS853
0 0 0 0
e. Commercial and industrial [0ans .........ccccccoeiiieviieiieeneeee RCONBS854 RCONBS855 RCONB856 RCONBS857
0 0 0 0
L7 1 Y TR RCONBS858 RCONB859 RCONBS860 RCONBS861
0 0 0 0
6. Structured financial products by underlying collateral or
reference assets (for each column, sum of Memorandum
items 6.a through 6.g must equal Schedule RC-B, sum of
items 5.b.(1) through (3)):
a. Trust preferred securities issued by financial institutions .... RCONG348 RCONG349 RCONG350 RCONG351
0 0 0 0
b. Trust preferred securities issued by real estate investment RCONG352 RCONG353 RCONG354 RCONG355
BUSES e 0 0 0 0
c. Corporate and similar [0ans ...........ccccoccevieerieene e, RCONG356 RCONG357 RCONG358 RCONG359
0 0 0 0
d. 1-4 family residential MBS issued or guaranteed by U.S. RCONG360 RCONG361 RCONG362 RCONG363
government-sponsored enterprises (GSES) ..........ccccccueenee. 0 0 0 0
e. 1-4 family residential MBS not issued or guaranteed by RCONG364 RCONG365 RCONG366 RCONG367
BSES ittt 0 0 0 0
f. Diversified (mixed) pools of structured financial products ... RCONG368 RCONG369 RCONG370 RCONG371
0 0 0 0
g. Other collateral or reference assets .........cccccoccvevvvenivenennns RCONG372 RCONG373 RCONG374 RCONG375
0 0 0 0

(1) The $1 billion asset size test is generally based on the total assets reported on the June 30, 2010, Report of Condition.

M.5.a.

M.5.b.

M.5.c.

M.5.d.

M.5.e.

M.5.f.

M.6.a.

M.6.b.

M.6.c.

M.6.d.

M.6.e.

M.6.f.

M.6.g.
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Do not deduct the allowance for loan and lease losses or the allocated transfer risk reserve from amounts reported in this schedule. Report (1) loans and leases held for
sale at the lower of cost or fair value and (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)
To Be Completed by Banks To Be Completed by All
with $300 Million or More in Banks
Dollar Amounts in Thousands Total Assets (1)
1. Loans secured by real estate:
a. Construction, land development, and other land loans:
(1) 1-4 family residential construction 10ans ...........ccccceeiveevieeninenennns RCONF158 0
(2) Other construction loans, all land development, other land loans RCONF159 0
b. Secured by farmland (incl. farm residential & other improvements) . RCON1420 0
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 ..............cccceuenneee. RCON1797 | 0
(2) Closed-end loans secured by 1-4 family residential properties:
(a) Secured by first IENS ......ooceveiiieee e RCON5367 0
(b) Secured by JUNIOr IENS ...c..eviieieeece e RCON5368 0
d. Secured by multifamily (5 or more) residential properties ................. RCON1460 0
e. Secured by nonfarm nonresidential properties:
(1) Loans secured by owner-occupied nonfarm nonresidential
PIOPEIHES ....vvvvveeeeeeeeeeeee et et eeeees st se s esenenenenennans RCONF160 0
(2) Loans secured by other nonfarm nonresidential properties .......... RCONF161 0
2. Loans to depository institutions and acceptances of other banks ....... RCON1288 0
a. To commercial banks in the U.S.:
(1) To U.S. branches and agencies of foreign banks ............cc.ccc....... RCONB532 0
(2) To other commercial banks in the U.S. ..., RCONB533 0
b. To other depository institutions in the U.S. .........cccoiiiiiiiiiie RCONB534 0
c. To banks in foreign countries:
(1) To foreign branches of other U.S. banks ..........cccccovvvviinriiennnnns RCONB536 0
(2) To other banks in foreign countries ...........cccccevvernireienieeneee. RCONB537 0
3. Loans to finance agricultural production and other loans to farmers ... RCON1590 0
4. Commercial and industrial loans RCON1766 0
a. To U.S. addressees (domicile) RCON1763 0
b. To non-U.S. addressees (dOmMICile) ......cccccerieeriienirenireiereeeeene RCON1764 0
5. Not applicable
6. Loans to individuals for household, family, and other personal
expenditures (i.e., consumer loans) (includes purchased paper):
a. Creditcards ........ccoccevvevivneenne. RCONB538 0
b. Other revolving credit plans RCONB539 0
C. Automobile 10ans ................ccociiiiiii RCONK137 0
d. Other consumer loans (includes single payment, instaliment,
and all StUdent I0ANS) ..............cccoueviveieeeeeeeeee e RCONK207] 0
7. Loans to foreign governments and official institutions (including foreign
CENLIAI DANKS) ....vveeeeeeeeeeeees ettt n st ee e s s en e RCON2081 | 0
8. Obligations (other than securities and leases) of states and political
SUBAIVISIONS I the U.S. —ooooooooooooooeo oo RCON2107 | 0
9. Loans to nondepository financial institutions and other loans:
a. Loans to nondepository financial institutions .............cccccoiiiiiiinn. RCONJ454 0
D. Other l0ANnS .......coooiiiiii e RCONJ464 0
(1) Loans for purchasing or carrying securities (secured/unsecured) RCON1545

(2) All other loans (exclude consumer l0ans) ..........cccccoeceeeeiiieeennneen.

RCONJ451

(1) The $300 million asset size test is generally based on the total assets reported on the June 30, 2010, Report of Condition.

1.a.(1)
1.a.(2)
1.b.

1.c.(1)

1.c.2)(a)
1.c.2)(b)
1.d.

1.e.(1)
1.e.(2)
2,

2.a.(1)
2.a.(2)
2.b.

2.c.(1)
2.c.(2)
3.

4.

4.a.
4.b.

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

6.d.

9.a.
9.b.
9.b.(1)
9.b.(2)
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(Column A) (Column B)
To Be Completed by Banks To Be Completed by All
with $300 Million or More in Banks
Dollar Amounts in Thousands Total Assets (1)
10. Lease financing receivables (net of unearned income) ..................... RCON2165 | 0
a. Leases to individuals for household, family, and other personal
expenditures (i.e., CONSUMET [8ASES) ......cocveeveveeeeeeeeeieeeeieee e RCONF162 0
b. All Other [€aSES .......oiiiiiiiiiiiie e RCONF163 0
11. LESS:Any unearned income on loans reflected in items 1-9 above .. RCON2123 | 0
12. Total loans and leases, net of unearned income (sum of items 1
through 10 minus item 11) (must equal Schedule RC, sum of items
B3N 4.D) oottt RCON2122 | 0
Memoranda
Dollar Amounts in Thousands I Bil | Mil |Thou
1. Loans restructured in troubled debt restructurings that are in compliance with their modified
terms (included in Schedule RC-C, part |, and not reported as past due or nonaccrual in
Schedule RC-N, Memorandum item 1):
a. Construction, land development, and other land loans:
(1) 1-4 family residential construction 10aNs ................ccoooiiiiiiin i RCONK158 0
(2) Other construction loans and all land development and other land loans ........................... RCONK159 0
b. Loans secured by 1-4 family residential properties ...............ccccocciiiiiniiiiiiiie e RCONF576 0
c. Secured by multifamily (5 or more) residential properties .... RCONK160 0
d. Secured by nonfarm nonresidential properties:
(1) Loans secured by owner-occupied nonfarm nonresidential properties RCONK161 0
(2) Loans secured by other nonfarm nonresidential properties ...............ccccoccoviiiiiiniinniiencnenns RCONK162 0
e. Commercial and industrial I0aNS ...............cooiiiiiiiii RCONK256 0
Memorandum items 1.e.(1) and (2) are to be completed by banks with $300 million or more in
total assets (1) (sum of Memorandum items 1.e.(1) and (2) must equal Memorandum item
1.e):
(1) To U.S. addressees (domicile) ...........ccccceviieiiiiiiiininniecene RCONK163 0
(2) To non-U.S. addressees (domicile) ...........cccccevvvriiiiiinninenenn. RCONK164 0
f. All other loans (include loans to individuals for household, family, and other personal
L T 120 L) TR RCONK165] 0
Itemize 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.e plus 1.f):
(1) Loans secured by farmland ... e RCONK166 0
(2) Loans to depository institutions and acceptances of other banks ........................... RCONK167 0
(3) Not applicable
(4) Loans to individuals for household, family, and other personal expenditures:
G2 T =T [0 - T L= RCONK098 0
(b) Automobile loans RCONK203 0
(c) Other consumer loans (includes single payment, installment, all student loans, and
revolving credit plans other than credit cards) ....................ccccoooiiiiiiiiei i RCONK204 0
(5) Loans to foreign governments and official institutions .... RCONK212 0
() OREr 10ANS  (2) .. ittt ettt ettt et et e e eaeeteeaeeteeteeteeteeteeteereetestesnan RCONK267 0
(1) The $300 million asset size test is generally based on the total assets reported on the June 30, 2010, Report of Condition.

10.

10.a.
10.b.
11.

12.

M.1.a.(1)
M.1.a.(2)
M.1.b.
M.1.c.

M.1.d.(1)
M.1.d.(2)
M.1.e.

M.1.e.(1)
M.1.e.(2)

M.1.f.

M.1.£(1)
M.1.£(2)

M.1.f.(4)(a)
M.1..(4)(b)

M.1.£.(4)(c)
M.1.£.(5)
M.1.£.(6)

(2) Includes "Loans to finance agricultural production and other loans to farmers," "Obligations (other than securities and leases) of states and political

subdivisions in the U.S.," and "Loans to nondepository financial institutions and other loans."
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Schedule RC-C - Continued

Memoranda (continued)

Dollar Amounts in Thousands I Bil | Mil |Thou
Memorandum item 1.f.(6)(a) is to be completed by: (¢)
* Banks with $300 million or more in total assets
* Banks with less than $300 million in total assets that have loans to finance agricultural
production and other loans to farmers (Schedule RC-C, part I, item 3) exceeding five percent
of total loans
(a) Loans to finance agricultural production and other loans to farmers included in
Schedule RC-C, part I, Memorandum item 1.f.(6), above ...................cccceeveiiiiiiieciceeee, RCONK168 0] M.1.£.(6)a)
2. Maturity and repricing data for loans and leases (excluding those in nonaccrual status):
a. Closed-end loans secured by first liens on 1-4 family residential properties (reported in Schedule
RC-C, part |, item 1.c.(2)(a), col. B) with a remaining maturity or next repricing date of: (3) (4)
(1) Three MONtNS OF [€SS .......oiiii e e e RCONA564 0] M.2.a.(1)
(2) Over three months through 12 months ... RCONA565 0] M.2.a.(2)
(3) Over one year through three Years ..o s RCONA566 0] M.2.a.(3)
(4) Over three years through five Years ... RCONA567 0] M.2.a.(4)
(5) Over five years through 15 YEars ..o s RCONA568 0] M.2.a.(5)
(B) OVEI 15 YRAIS ... e bbb e bbb e b s s h e bbb e e san e RCONA569 0] M.2.a.(6)
b. All loans and leases (reported in Schedule RC-C, part |, items 1 through 10, col. B) EXCLUDING
closed-end loans secured by first liens on 1-4 family residential properties (reported in Schedule
RC-C, part |, item 1.c.(2)(a), col. B) with a remaining maturity or next repricing date of: (3) (5)
(1) THree@ MONENS OF IESS .....uiiiiiciiecee ettt RCONA570 0] M.2.b.(1)
(2) Over three months through 12 months RCONA571 0] M.2.b.(2)
(3) Over one year through three YEars ..........cccciieiriiiieiireree e RCONA572 0] M.2.b.(3)
(4) Over three years through fiVe YEars .........cccoeiiiiiiiiicircere e RCONA573 0] M.2.b.(4)
(5) Over five years through 15 YEAIS ........ccccciieiriiiiereieiee et RCONA574 0] M.2.b.(5)
(B) OVET 15 YEAS ..ovvuiviirieiseeiseeseseesees st ssea s st st s ettt s ettt RCONA575 0] M.2.b.(6)
c. Loans and leases (reported in Schedule RC-C, part |, items 1 through 10, column B, above) with a
REMAINING MATURITY of one year or less (excluding those in nonaccrual status) ....................... RCONA247 | 0] M2c

(3) Report fixed rate loans and leases by remaining maturity and floating rate loans by next repricing date.

(4) Sum of Memorandum items 2.a.(1) through 2.a.(6) plus total nonaccrual closed-end loans secured by first liens on 1-4 family residential properties
included in Schedule RC-N, item 1.c.(2)(a), column C, must equal total closed-end loans secured by first liens on 1-4 family residential properties from
Schedule RC-C, part |, item 1.c.(2)(a), column B.

(5) Sum of Memorandum items 2.b.(1) through 2.b.(6) plus total nonaccrual loans and leases from Schedule RC-N, sum of items 1 through 8, column C,
minus nonaccrual closed-end loans secured by first liens on 1-4 family residential properties included in Schedule RC-N, item 1.c.(2)(a), column C, must
equal total loans and leases from Schedule RC-C, part I, sum of items 1 through 10, column B, minus total closed-end loans secured by first liens on 1-4
family residential properties from Schedule RC-C, part |, item 1.c.(2)(a), column B.

(6) The $300 million asset size test and the five percent of total loans test are generally based on the total assets and total loans reported on the June 30,
2010, Report of Condition.



June 2011 FFIEC 041 ICE TRUST U.S. LLC - ID RSSD# 0003822016

Schedule RC-C - Continued

Part I. Continued

Memoranda (continued)

Schedule RCCI

Printed: 07/29/2011 - 11:01 am

25

Dollar Amounts in Thousands I Bil | Mil IThou
3. Loans to finance commercial real estate, construction, and land development activities (not
secured by real estate) included in Schedule RC-C, part |, items 4 and 9, column B (7) _............. RCON2746| 0] m.a3.
4. Adjustable rate closed-end loans secured by first liens on 1-4 family residential properties (included
in Schedule RC-C, part I, item 1.¢.(2)(@), COIUMN B) ....c.ocviiuiiieiieiieeie ettt RCON5370] 0] m4.
5. To be completed by banks with $300 million or more in total assets:
Loans secured by real estate to non-U.S. addressees (domicile) (included in Schedule RC-C, part |,
items 1.a through 1.€, COIUMN B)  (8) ..o, RCONB837] 0] M5
Memorandum item 6 is to be completed by banks that (1) together with affiliated institutions, have
outstanding credit card receivables (as defined in the instructions) that exceed $500 million as of the
report date or (2) are credit card specialty banks as defined for UBPR purposes.
6. Outstanding credit card fees and finance charges included in Schedule RC-C, part |, item 6.a ........ RCONC391 | N/Al M.6.
Memorandum item 7 is to be completed by all banks.
7. Purchased 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):
E= IO 01 (53 =T g o g Yo T o= = g Lo S RCONC779 ol Mm7.a.
b. Carrying amount included in Schedule RC-C, part |, items 1 through 9 .......ccccooiiiiiiiiniiiieee, RCONC780 0ol Mm.7b.
8. Closed-end loans with negative amortization features secured by 1-4 family residential properties:
a. Total carrying amount of closed-end loans with negative amortization features secured by 1-4
family residential properties (included in Schedule RC-C, part |, items 1.c.(2)(a) and (b)) .............. RCONF230 | 0] M8a.
Memorandum items 8.b and 8.c are to be completed by banks that had closed-end loans with
negative amortization features secured by 1-4 family residential properties (as reported in
Schedule RC-C, part I, Memorandum item 8.a) as of December 31, 2010, that exceeded the
lesser of $100 million or 5 percent of total loans and leases, net of unearned income (as reported
in Schedule RC-C, part I, item 12, column B).
b. Total maximum remaining amount of negative amortization contractually permitted on closed-end
loans secured by 1-4 family residential ProPErties ............coovieeeieeeeeeeeeeeeeee e ereeesenneen RCONF231] N/Al M.8.b.
c. Total amount of negative amortization on closed-end loans secured by 1-4 family residential
properties included in the carrying amount reported in Memorandum item 8.a above ..................... RCONF232 | N/Al Mm.8.c.
9. Loans secured by 1-4 family residential properties in process of foreclosure (included in Schedule
RC-C, part |, items 1.c.(1), 1.¢.(2)(@), @Nd 1.C.(2)(D)) vevrvereeeeeeeeeee ettt RCONF577 | 0] M9
Memorandum items 10 and 11 are to be completed by banks that have elected to measure loans
included in Schedule RC-C, part |, items 1 through 9, at fair value under a fair value option.
10. Loans measured at fair value (included in Schedule RC-C, part I, items 1 through 9):
a. Loans secured by real estate:
(1) Construction, land development, and other land 10aNS ............cccooiiiiiiiiiii e RCONF578 N/Al M.10.a.(1)
(2) Secured by farmland (including farm residential and other improvements) ............cccccooiiiieninee. RCONF579 N/Al M.10.a.(2)
(3) Secured by 1-4 family residential properties:
(a) Revolving, open-end loans secured by 1-4 family residential properties and extended under
[INES OF CLEAI ....vvveeeceeeeeeeeeee et s ettt en e en s s e ee e ne e et ennenens RCONF580 | N/Al M.10.a.(3)(a)
(b) Closed-end loans secured by 1-4 family residential properties:
(1) Secured by first IENS ......coiiiiie ettt et e e ebe e e neea e nnes RCONF581 N/Al M.10.a.(3)(b)(1)
(2) Secured DY JUNIOT IEBNS .......eiiiiiiii ettt et e e e e et e e e enreeaeeneeeas RCONF582 N/Al M.10.a.(3)(b)(2)
(4) Secured by multifamily (5 or more) residential properties ............coccieiiiiiiiiiii e RCONF583 N/Al M.10.a.(4)
(5) Secured by nonfarm nonresidential properties RCONF584 N/Al M.10.a.(5)
b. Commercial and iNdUStrial I08ANS .........ooiiiiii e RCONF585 N/Al M.10.b

(7) Exclude loans secured by real estate that are included in Schedule RC-C, part |, items 1.a through 1.e, column B.
(8) The $300 million asset size test is generally based on the total assets reported on the June 30, 2010, Report of Condition.
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[ Bil | mil frhou

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

Py

4) Other consumer loans (includes single payment, installment, and all student loans)
(o O3 1T o - 13 TSSO TSRO TSR T PP PSPPI

11. Unpaid principal balance of loans measured at fair value (reported in Schedule RC-C, part |,
Memorandum item 10):
a. Loans secured by real estate:
(1) Construction, land development, and other [and 10aNS ...........ccooiieriieiiiere e
(2) Secured by farmland (including farm residential and other improvements) ..........cccccocccvviieninn.
(3) Secured by 1-4 family residential properties:

(b) Closed-end loans secured by 1-4 family residential properties:

(4) Secured by multifamily (5 or more) residential properties ...........cccoceevieerieerieeneeee e
(5) Secured by nonfarm nonresidential Properties ...........cocveverieiiieie e
b. Commercial and iNAUSEIHAl 0BNS ..........coiuiiiiiiei e e

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

(4) Other consumer loans (includes single payment, installment, and all student loans) .......
(o @ (o T=T (o T o T O PP U PP RTPPRRPPRUPPI

L IO =T LR =T e TR RCONF586 N/A
2) Other revolving Credit PIANS ......ooiieiiere et e e e e sneeesneeenneeens RCONF587 N/A
3) AUtOMODIIE [0ANS ..o neas RCONK196 N/A
RCONK208 N/A

RCONF589 N/A

RCONF590 N/A

RCONF591 N/A

(a) Revolving, open-end loans secured by 1-4 family residential properties and extended under

[INES OF CIEAIE ..ottt s ettt ee et es e e s en s e et en st ee e e e e eenseseenneeens RCONF592 | N/A

(1) Secured DY first HENS ....coieieiiieee ettt snee e e e e e nnee s RCONF593 N/A

(2) Secured DY JUNIOT IBNS .....eiiiieeieeee ettt et e s e e sneeenaeeeteesneeenneeenns RCONF594 N/A
RCONF595 N/A

RCONF596 N/A

RCONF597 N/A

(O] (T [ o= 1 LU PPRT RCONF598 N/A
(2) Other revolving Credit PIANS .........ooiiiiii ettt e e e e e e e e e e e e e eaneeeas RCONF599 N/A
(3) AULOMODIIE IOANS ...ttt e e et e e et e e e e e b e e e e nbe e e anbeaeenaee RCONK195 N/A
RCONK209 N/A

RCONF601 N/A

(Column A) (Column B) (Column C)

Fair value of acquired loans | Gross contractual amounts
and leases at acquisition date| receivable at acquisition date
Dollar Amounts in Thousands

Best estimate at acquisition
date of contractual cash flows
not expected to be collected

12. Loans (not subject to the
requirements of FASB ASC 310-30
(former AICPA Statement of Position
03-3)) and leases held for investment
that were acquired in business
combinations with acquisition dates in
the current calendar year:

a. Loans secured by real estate ......... RCONGOQ1| 0 RCON6092| 0 RCONGOQ3| 0
b. Commercial and industrial

I0BNS vvooeeeeeeeeeee e RCONG094 | 0]RCONG095] 0]RCONG096] 0
c. Loans to individuals for household,

family, and other personal

expenditures .........cccceeeviiieeiiieneen, RCONG097 0] RCONG098 0] RCONG099 0
d. All other loans and all leases ......... RCONG100 0]RCONG101 0]RCONG102 0

M.10.c.
M.10.c.
M.10.c.
M.10.c.
M.10.d.

2
3

AAAA
N RSN

M.11.a.(1)
M.11.a.(2)

M.11.a.(3)(a)

M.11.a.
M.11.a.
M.11.a.
M.11.a.
M.11.b.

3)(b)(1)
3)(b)(2)
4)
5)

I~ A~ o~ o~

M.11.c.
M.11.c.
M.11.c.
M.11.c.
M.11.d.

2
3

AAAA
NN

M.12.a.

M.12.b.

M.12.c.
M.12.d.
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Dollar Amounts in Thousands I Bil | Mil |Thou
Memorandum item 13 is to be completed by banks that had construction, land development, and
other land loans (as reported in Schedule RC-C, part |, item 1.a, column B) that exceeded 100
percent of total risk-based capital (as reported in Schedule RC-R, item 21) as of December 31,
2010.
13. Construction, land development, and other land loans with interest reserves:
a. Amount of loans that provide for the use of interest reserves (included in Schedule RC-C, part |,
M 1.3, COIUMN B) ..ottt n e ee e n et en e s st ees e eaen e aneneeen RCONG376| N/A
b. Amount of interest capitalized from interest reserves on construction, land development, and other
land loans that is included in interest and fee income on loans during the quarter (included in
SCHEAUIE RI, EM 1.8.(1)(D)) «.vverreeeeeerereeeeeeeeeeeeeeseseeeeseeeeesseseseeeeseeeeeeseseeseseseeseeseeeessseeeseeeeseeeseeeees RIADG377 | N/A
Memorandum item 14 is to be completed by all banks.
14. Pledged 10aNnS @nd IEASES ........cocuiiiiiiiii ettt et e e et e e e e e e e e nb e e e e nbe e e eanreeaanneas RCONG378| 0
Memorandum item 15 is to be completed for the December report only.
15. Reverse mortgages:
a. Reverse mortgages outstanding that are held for investment (included in Schedule RC-C, item
1.c, above):
(1) Home Equity Conversion Mortgage (HECM) reverse mortgages .........cccooceeeeiveeeeniieeeecieeeeeenn RCONJ466 N/A
(2) Proprietary reVErse MOMJAGES ........oieiiuiiieiiiieaiiiie e et e e ertbee e e aieeeaaaaeeeeabeeeeaaseeaeaanseeeeanseeeaanseeaaanes RCONJ467 N/A
Number
b. Estimated number of reverse mortgage loan referrals to other lenders during the year from whom
compensation has been received for services performed in connection with the origination of the
reverse mortgages:
(1) Home Equity Conversion Mortgage (HECM) reverse mortgages .........cccocceeeeiveeeaniiieeesieeeesenns RCONJ468 N/A
(2) Proprietary reVerse MOMGAGES ........oieiiuiiiiiiiiaaaieie e et e e e etbeeeaaeeeeaaaeeeeabbeeeaaseeaeaanseeeeanseeaaanseeaaanes RCONUJ469 N/A
Dollar Amounts in Thousands I Bil | Mil |Thou
c. Principal amount of reverse mortgage originations that have been sold during the year:
(1) Home Equity Conversion Mortgage (HECM) reverse mortgages .......ccc.cceereeeneerieerieneneeeneeenees RCONJ470 N/A
(2) Proprietary reverse MOMGAgES .......cccveieeererrieerieerieeseeeseeenteeseeesneeesseeenseeaseesnneesneeesseeenseeenseesns RCONJ471 N/A

M.13.a.

M.13.b.

M.15.a.(1)
M.15.a.(2)

M.15.b.(1)
M.15.b.(2)

M.15.c.(1)
M.15.c.(2)
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Schedule RCCII

Schedule RC-C - Continued

Part Il. Loans to Small Businesses and Small Farms

Report the number and amount currently outstanding as of the report date of business loans with "original amounts" of $1,000,000 or less and farm loans
with "original amounts" of $500,000 or less. The following guidelines should be used to determine the "original amount" of a loan: (1) For loans drawn down
under lines of credit or loan commitments, the "original amount" of the loan is the size of the line of credit or loan commitment when the line of credit or loan
commitment was most recently approved, extended, or renewed prior to the report date. However, if the amount currently outstanding as of the report date
exceeds this size, the "original amount" is the amount currently outstanding on the report date. (2) For loan participations and syndications, the "original
amount" of the loan participation or syndication the entire amount of the credit originated by the lead lender. (3) For all other loans, the "original amount" is
the total amount of the loan origination or the amount currently outstanding as of the report date, whichever is larger.

Loans to Small Businesses

I Yes/No

1. Indicate in the appropriate box at the right whether all or substantially all of the dollar volume of your
bank's "Loans secured by nonfarm nonresidential properties" reported in Schedule RC-C, part |,
items 1.e.(1) and 1.e.(2), and all or substantially all of the dollar volume of your bank's "Commercial
and industrial loans" reported in Schedule RC-C, part |, item 4, have original amounts of $100,000
or less (If your bank has no loans outstanding in both of these two loan categories, answer this
QUESHON "NO.") oo eeeeeee oo eeeee e oo s e e e e e e e e e e e e e eee e RCON6999| NO 1.

If YES, complete items 2.a and 2.b below, skip items 3 and 4, and go to item 5.
If NO and your bank has loans outstanding in either loan category, skip items 2.a and 2.b, complete items 3 and 4 below, and go to item 5.
If NO and your bank has no loans outstanding in both loan categories, skip items 2 through 4, and go to item 5.

I Number
2. Report the total number of loans currently outstanding for each of the following Schedule RC-C,
part |, loan categories:
a. "Loans secured by nonfarm nonresidential properties" reported in Schedule RC-C, part |, items
1.e.(1) and 1.e.(2) (Note: Sum of items 1.e.(1) and 1.e.(2) divided by the number of loans should
NOT eXCeed F100,000.) ...cuiiuiiuieiiiuieiieieati et ete et eteete e e teste s e e s eeeeeee e eseeseaneeseansaseaseaneeseasessesseaseaseasaaeeas RCON5562| N/Al 2.a.
b. "Commercial and industrial loans" reported in Schedule RC-C, part |, item 4. (1) (Note: ltem 4 (1),
divided by the number of loans should NOT exceed $100,000.) .........ccccoveveriureeeeeeeeeseeeeeessennes RCON5563 N/Al 2.b.
(Column A) (Column B)
Dollar Amounts in Thousands Number of Loans Amount Currently Outstandin
3. Number and amount currently outstanding of "Loans secured by
nonfarm nonresidential properties" reported in Schedule RC-C, part |,
items 1.e.(1) and 1.e.(2) (sum of items 3.a through 3.c must be less
than or equal to Schedule RC-C, part |, sum of items 1.e.(1) and
1.e.(2)):
a. With original amounts of $100,000 or IeSS ........ccceevvevireciecreenennen. RCON5564 N/A] RCON5565 N/A|l 3.a.
b. With original amounts of more than $100,000 through $250,000 RCON5566 N/A] RCON5567 N/A| 3.b.
c. With original amounts of more than $250,000 through $1,000,000 RCON5568 N/A] RCON5569 N/A| 3.c.
4. Number and amount currently outstanding of "Commercial and
industrial loans" reported in Schedule RC-C, part |, item 4 (1) (sum of
items 4.a through 4.c must be less than or equal to Schedule RC-C,
part |, item 4 (1))
a. With original amounts of $100,000 Or I€SS ........ccceevvevireciecreeneenne. RCON5570 N/A] RCON5571 N/A|l 4.a.
b. With original amounts of more than $100,000 through $250,000 RCON5572 N/A] RCON5573 N/A|l 4.p.
c. With original amounts of more than $250,000 through $1,000,000 RCON5574 N/A] RCON5575 N/Al 4.c.

(1) Banks with $300 million or more in total assets should provide the requested information for "Commercial and industrial loans" based on the loans
reported in Schedule RC-C, part |, item 4.a, column A, "Commercial and industrial loans to U.S. addressees."
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Schedule RCCII

Schedule RC-C - Continued

Part Il. Continued

Agricultural Loans to Small Farms

I Yes/No

5. Indicate in the appropriate box at the right whether all or substantially all of the dollar volume of your
bank's "Loans secured by farmland (including farm residential and other improvements)" reported in
Schedule RC-C, part I, item 1.b, and all or substantially all of the dollar volume of your bank's "Loans
to finance agricultural production and other loans to farmers" reported in Schedule RC-C, part |, item
3, have original amounts of $100,000 or less (If your bank has no loans outstanding in both of
these two loan categories, answer this qUESEION "NO.") .......ccoiiiiiiiiieieceeee e RCON6860| NO 5.

If YES, complete items 6.a and 6.b below, and do not complete items 7 and 8.
If NO and your bank has loans outstanding in either loan category, skip items 6.a and 6.b and complete items 7 and 8 below.
If NO and your bank has no loans outstanding in both loan categories, do not complete items 6 through 8.

I Number
6. Report the total number of loans currently outstanding for each of the following Schedule RC-C,
part |, loan categories:
a. "Loans secured by farmland (including farm residential and other improvements)" reported in
Schedule RC-C, part I, item 1.b, (Note: Item 1.b divided by the number of loans should NOT
EXCEEA $7100,000.) ..oooveoeeeoeee oo RCON5576 | N/Al 6.a.
b. "Loans to finance agricultural production and other loans to farmers" reported in Schedule RC-C,
part |, item 3 (Note: Item 3 divided by the number of loans should NOT exceed $100,000.) ............ RCON5577| N/Al 6.b.
(Column A) (Column B)
Dollar Amounts in Thousands Number of Loans Amount Currently Outstandin
7. Number and amount currently outstanding of "Loans secured by
farmland (including farm residential and other improvements)"
reported in Schedule RC-C, part |, item 1.b (sum of items 7.a through
7.c must be less than or equal to Schedule RC-C, part |, item 1.b):
a. With original amounts of $100,000 Or €SS ......cceevvviveriverereerienen, RCON5578 N/A| RCON5579 N/A| 7.a.
b. With original amounts of more than $100,000 through $250,000 RCON5580 N/A] RCON5581 N/Al 7.b.
c. With original amounts of more than $250,000 through $500,000 RCON5582 N/A| RCON5583 N/A| 7.c.
8. Number and amount currently outstanding of "Loans to finance
agricultural production and other loans to farmers" reported in
Schedule RC-C, part |, item 3 (sum of items 8.a through 8.c must be
less than or equal to Schedule RC-C, part I, item 3):
a. With original amounts of $100,000 Or €SS .....ccccevvviveriverereereenen, RCON5584 N/A| RCON5585 N/A| 8.a.
b. With original amounts of more than $100,000 through $250,000 RCON5586 N/A| RCON5587 N/A| 8.b.
c. With original amounts of more than $250,000 through $500,000 RCON5588 N/A| RCON5589 N/A| 8.c.
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Schedule RC-D is to be completed by banks that reported average trading assets (Schedule RC-K, item 7) of $2 million or more in any of the four

preceding calendar quarters.

Dollar Amounts in Thousands

[ Bil | mil [Thou

ASSETS

1. U.S. Treasury securities
2. U.S. Government agency obligations (exclude mortgage-backed securities)
3. Securities issued by states and political subdivisions in the U.S. ..o

4. Mortgage-backed securities (MBS):
a. Residential mortgage pass-through securities issued or guaranteed by FNMA, FHLMC,
or GNMA
b. Other residential MBS issued or guaranteed by FNMA, FHLMC, or GNMA (include CMOs,
REMICs, and stripped MBS)
c. All other residential MBS

d. Commercial MBS issued or guaranteed by FNMA, FHLMC, or GNMA
e. All other commercial MBS
5. Other debt securities
a. Structured financial products;
(1) Cash
(2) Synthetic ...
(3) Hybrid
b. All other debt securities
6. Loans:
a. Loans secured by real estate:
(1) Construction, land development, and other land loans

(2) Secured by farmland (including farm residential and other improvements)

(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
(b) Closed-end loans secured by 1-4 family residential properties:
(1) Secured by first liens

(2) Secured by junior liens

(4) Secured by multifamily (5 or more) residential properties
(5) Secured by nonfarm nonresidential properties
b. Commercial and industrial loans
c. Loans to individuals for household, family, and other personal expenditures (i.e., consumer loans)

(includes purchased paper):
1) Credit cards
2) Other revolving credit plans
3) Automobile loans
4) Other consumer loans (includes single payment, installment, and all student loans)

d. Other loans
7. Not applicable

8. Not applicable
9. Other trading assets

10. Not applicable
11. Derivatives with a positive fair value (from Schedule RC-Q, item 5.a., column A)
12. Total trading assets (sum of items 1 through 11) (must equal Schedule RC, item 5)
LIABILITIES
13.
a. Liability for short positions
b. Other trading liabilities
14. Derivatives with a negative fair value (from Schedule RC-Q, item 10.a., column A)
15. Total trading liabilities (sum of items 13.a. through 14) (must equal Schedule RC, item 15)

PRy

RCON3531 N/A
RCON3532 N/A
RCON3533 N/A
RCONG379] N/A
RCONG380 N/A
RCONG381 N/A
RCONK197 N/A
RCONK198 N/A
RCONG383 N/A
RCONG384 N/A
RCONG385 N/A
RCONG386 N/A
RCONF604 N/A
RCONF605 N/A
RCONF606 | N/A
RCONF607 N/A
RCONF611 N/A
RCONF612 N/A
RCONF613 N/A
RCONF614 N/A
RCONF615 N/A
RCONF616 N/A
RCONK199 N/A
RCONK210 N/A
RCONF618 N/A
RCON3541] N/A
RCON3543 N/A
RCON3545 N/A
RCON3546 N/A
RCONF624 N/A
RCON3547 N/A
RCON3548 N/A

4.b.
4.c.
4.d.
4.e.

5.a.(1)
5.a.(2)
5.a.(3)
5.b.

6.c.(1)
6.c.(2)
6.c.(3)
6.c.(4)
6.d.

11.
12.

13.a.
13.b.
14.
15.
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Schedule RCD

Schedule RC-D - Continued

Memoranda

Dollar Amounts in Thousands I Bil | Mil |Thou
1. Unpaid principal balance of loans measured at fair value (reported in Schedule RC-D, item 6.a.(1)
through 6.d):
a. Loans secured by real estate:
(1) Construction, land development, and other land 10aNs ............c..ccccoiiiiiiiiiii e RCONF625 N/Al M.1.a.(1)
(2) Secured by farmland (including farm residential and other improvements) ..............c.ccccoeiiiie RCONF626 N/Al M.1.a.(2)
(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 CFEAI ..v.voeeeeiee ettt s st s s seeeee st esenes e s neseenenesessenenenesnans RCONF627 | N/Al M.1.a.(3)(a)
(b) Closed-end loans secured by 1-4 family residential properties:
(1) Secured BY firSt HIBNS ......coiiirieiricerie ettt RCONF628 N/Al M.1.a.(3)(b)(1)
(2) Secured bY JUNIOT NS  .........ooi ittt s st a et e s e s s s RCONF629 N/Al M.1.a.(3)(b)(2)
(4) Secured by multifamily (5 or more) residential Properties ...........c.cocovrrrireeererereeeeceeeeeeeeeeeeeeeene RCONF630 N/Al M.1.a.(4)
(5) Secured by nonfarm nonresidential properties .... RCONF631 N/Al M.1.a.(5)
b. Commercial and iNAUSEMAl IOBNS ..........ceiiiuiiiiiieiieeiee ettt se et seeae s ene s RCONF632 N/Al M.1.b.
c. Loans to individuals for household, family, and other personal expenditures (i.e., consumer loans)
(includes purchased paper):
(1) Credit CAMS ....evviiiieeet ettt bbbttt bbbttt bbbt nn ettt RCONF633 N/Al M.1.c.(1)
(2) Other revoIVINg Credit PIANS ..........vcuiereceeirecieerereeeieere e ees e es e es e eaeseenes e s anseaen RCONF634 N/Al M.1.c.(2)
(3) AULOMODBIIE IOANS ...ttt ee e ee e es e en e eens RCONK200 N/Al M.1.c.(3)
(4) Other consumer loans (includes single payment, installment, and all student loans) ......... RCONK211 N/Al M.1.c.(4)
o @ g T=Y o= o PSSR RCONF636 N/Al M.1.d.
2. Loans measured at fair value that are past due 90 days or more:
. FQIMVAIUE .ottt ettt en et enanae s RCONF639 N/Al M.2.a.
b. Unpaid prinCipal DAIANGCE ........c.c.cveivieeceeiieeeee e RCONF640 N/Al 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 RC-D, sum of items 5.a.(1)
through (3)):
a. Trust preferred securities issued by financial institutions .................. RCONG299 N/Al M.3.a.
b. Trust preferred securities issued by real estate investment trusts RCONG332 N/Al M.3.b.
C. Corporate and SIMIlAr IOBNS ...........cccccuiuiueiririiiiiiieiieees ettt sttt seb bbb st s s RCONG333 N/Al M.3.c.
d. 1-4 family residential MBS issued or guaranteed by U.S. government-sponsored
ENEIPISES (GSES) .ovvieiieieeieeeeeee e et eee ettt ee e ee et ee e s s s n s s es e en e eneneneanas RCONG334 N/Al M.3.d.
e. 1-4 family residential MBS not issued or guaranteed by GSES .............cccoiiiiiiiiiiiicicece RCONG335 N/Al M.3.e.
f. Diversified (mixed) pools of structured financial products ..............cccooiiiiiiiiiiin e RCONG651 N/Al m.31.
g. Other collateral or reference assets ... RCONG652 N/Al M.3.g.
4. Pledged trading assets:
A. PlEAgEd SECUNMEIES ....iiuiiieieiiie ettt ettt et s e s e e sat e e be e e teeesseessseeasseeseeenseessseessneeaneeanns RCONG387 N/Al M.4.a.
Lo T [T o 1T I [ T=T o TSP URRRURRUR RCONG388 N/Al M.4.b.
Memorandum items 5 through 10 are to be completed by banks that reported average trading assets
(Schedule RC-K, item 7) of $1 billion or more in any of the four preceding calendar quarters.
5. Asset-backed securities:
a. Credit Card reCEIVADIES .........cccccucveieieieieeeeeeece ettt ettt s et s ettt b ettt s s s s s RCONF643 N/Al M.5.a.
D. HOME @QUILY lINES .....eni ettt RCONF644 N/Al M.5.b.
c. Automobile loans RCONF645 N/Al M.5.c.
d. Other consumer loans RCONF646 N/Al M.5.d.
e. Commercial and industrial loans RCONF647 N/Al M.5.e.
L7 3T RO RTORUPTURRTO RCONF648 N/Al M.51.
6. Retained beneficial interests in securitizations (first-loss or equity tranches) ...........cccccoiiiiiiiiii. RCONF651 N/Al M.6.
7. Equity securities (included in Schedule RC-D, item 9, above):
a. Readily determinable fair VAIUES .........ccocueureieeurirescieerencieee s ees e ee s saeeseseseeneseseseseseens RCONF652 N/Al M.7.a.
(T @1 o= TSSOSO O TP RO PP UPRPRPPPTOPRPIONY RCONF653 N/Al M.7.b.
8. Loans pending SECUMLIZAtION .........ooiiiiiiiie e e RCONF654 N/Al m.8.
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9. Other trading assets (itemize and describe amounts included in Schedule RC-D, item 9, that are
greater than $25,000 and exceed 25% of the item):
a. [TEXTF6559 RCONF655 N/A
b. [TEXTF656 RCONF656 N/A
. [TEXTF657 RCONF657 N/A
10. Other trading liabilities (itemize and describe amounts included in Schedule RC-D, item 13.b, that
are greater than $25,000 and exceed 25% of the item):
a. [TEXTF658 RCONF658 N/A
b. TEXTF659 RCONF659 N/A
c. [TEXTF660Q RCONF660 N/A

M.9.a.
M.9.b.
M.9.c.

M.10.a.
M.10.b.
M.10.c.
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Schedule RCE

(Column A) (Column B) (Column C)
Total transaction accounts Memo: Total demand Total nontransaction accounts
(including total demand deposits (included in col A) (including MMDASs)
Dollar Amounts in Thousands deposits)
Deposits of:
1. Individuals, partnerships, and
COMPOFrAtONS ....eveveeeeeeeeeceeeeeeeeeeeeeeeens RCONB549 0 RCONB550 0
2. U.S. Government .........cccoceevvienerennnn. RCON2202 0 RCON2520 0
3. States and political subdivisions in the
UsS. oo RCON2203 | 0 RCON2530 | 0
4. Commercial banks and other
depository institutions in the U.S. ....... RCONB551 0 RCONB552 0
5. Banks in foreign countries .................. RCON2213 0 RCON2236 0
6. Foreign governments and official
institutions (including foreign central
I N RCON2216 | 0 RCON2377 | 0
7. Total (sum of items 1 through 6) (sum
of columns A and C must equal
Schedule RC, item 13.a) ......ovveene... RCON2215 | 0] RcON2210 | RCON2385 | 0
Memoranda
Dollar Amounts in Thousands | Bil | Mil |Thou
1. Selected components of total deposits (i.e., sum of item 7, columns A and C):
a. Total Individual Retirement Accounts (IRAs) and Keogh Plan accounts ..........c.ccccccoiiiiiiiiiieeninen. RCON6835 0
b. Total brokered dEPOSIES .........ooiiiiiiiii ettt e e et e e et e e e e eeaeenneeas RCON2365 0
c. Fully insured brokered deposits (included in Memorandum item 1.b above): (1)
(1) Brokered deposits of less than $100,000 ..........ccccceeierieieiiieneee et ee e neean RCON2343| 0
(2) Brokered deposits of $100,000 through $250,000 and certain brokered retirement deposit
BOCOUNES ..o evveeeessseseee s RCONJ472 | 0
d. Maturity data for brokered deposits:
(1) Brokered deposits of less than $100,000 with a remaining maturity of one year or less (included
in Memorandum item 1.C.(1) @DOVE) ........oviueeeeeeeeeeeeeeee ettt enees RCONA243] 0
(2) Brokered deposits of $100,000 through $250,000 with a remaining maturity of one year or
less (included in Memorandum item 1.c.(2) @abOVe) ...............ccoceeiiiieeiicieeeeeeeeeeeee e RCONK219| 0
(3) Brokered deposits of more than $250,000 with a remaining maturity of one year or less
(included in Memorandum item 1.b @bOVe) .............coc.cooiviiiiiiiicceeeeeeee e RCONK220| 0
e. Preferred deposits (uninsured deposits of states and political subdivisions in the U.S. reported in
item 3 above which are secured or collateralized as required under state law) (to be completed
for the DeCember FEPOIt ONIY) .........c.cococviviiiiieeeeeee et ettt n s eeeeeeanas RCON5590 | N/A
f. Estimated amount of deposits obtained through the use of deposit listing services that are
NOt BIrOKEIEA AEPOSIES ...ttt e ee et ee et ee e e es s RCONK223| 0
2. Components of total nontransaction accounts (sum of Memorandum items 2.a through 2.d must
equal item 7, column C above):
a. Savings deposits:
(1) Money market deposit accounts (MMDAS) RCON6810 0
(2) Other savings deposits (excludes MMDAS) RCONO0352 0
b. Total time deposits of less than $100,000 ..........ccceiiuiiiieicie e e eaee s RCON6648 0
c. Total time deposits of $100,000 through $250,000 .........ccccieiieiieieeiiereee e ens RCONJ473 0
d. Total time deposits of more than $250,000 ..........c..cooiiiiuiiiieeeie e ereeenee e RCONJ474 0
e. Individual Retirement Accounts (IRAs) and Keogh Plan accounts of $100,000 or more included in
Memorandum items 2.C @nd 2.d @DOVE. ........cccieuiiriiiiieieieietecetet ettt RCONF233 | 0

(1) The dollar amounts used as the basis for reporting in Memorandum items 1.c.(1) and (2) reflect the deposit insurance limits in effect on the report date.

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

M.1.c.(1)

M.1.c.(2)

M.1.d.(1)
M.1.d.(2)

M.1.d.(3)

M.1.e.

M.1.f.

M.2.a.(1)
M.2.a.(2)
M.2.b.
M.2.c.
M.2.d.

M.2.e.
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Schedule RC-E - Continued
Memoranda (continued)
Dollar Amounts in Thousands I Bil | Mil |Thou
3. Maturity and repricing data for time deposits of less than $100,000:

a. Time deposits of less than $100,000 with a remaining maturity or next repricing
date of: (1) (2)
(1) Thre@ MONTNS OF I€SS ..ottt ettt e ettt e e e ab e e e e s bt e e e ante e e e ennbeeeeneeeaaneeaans RCONA579 0] m.3.a.(1)
(2) Over three months through 12 MONthS ...........iiiiiii e RCONA580 0] M.3.a.(2)
(3) Over one year through three years RCONA581 0] M.3.a.(3)
(4) OVEI thIEE YEAIS .. ..eeiiiiiiiiee ettt ettt ettt ettt e e et e e ettt e e e tb e e e e anbeeeeanteeaaansbeaeaanbeeeaanneaaaannns RCONA582 0] M.3.a.(4)

b. Time deposits of less than $100,000 with a REMAINING MATURITY of one year or less (included
in Memorandum items 3.a.(1) and 3.a.(2) @boVe) (3) . ..o RCONA241| 0] M.3.b.

4. Maturity and repricing data for time deposits of $100,000 or more:

a. Time deposits of $100,000 or more with a remaining maturity or next repricing date of: (1) (4)
(1) Thre@ MONTNS OF I€SS ....eiiiiiiie ettt ettt e e sttt e e et e e e e eabe e e e ante e e e ennbeeeenseeaaanneaans RCONA584 0] M4.a.(1)
(2) Over three months through 12 MONthS ...........oiiiiiii e RCONA585 0] M4.a.2
(3) Over one year through three years .. .... |RCONA586 0] M4.a.(3)
(4) OVEI thIEE YEAIS .....ceeiiiiiiiie ettt ettt ettt ettt e e et e e ettt e e e sb e e e e anbeeeeanseeaeansbeeeaanbeeeaanseaaaannes RCONA587 0] M4.a.4)

b. Time deposits of $100,000 through $250,000 with a REMAINING MATURITY of one year or
less (included in Memorandum items 4.a.(1) and 4.a.(2) above) (3) ............cccoevieiveeecrecenan, RCONK221| 0] M.4.b.

c. Time deposits of more than $250,000 with a REMAINING MATURITY of one year or less
(included in Memorandum items 4.a.(1) and 4.a.(2) above) (3) .........ccccooiiiiiiiiceiiceeee RCONK222| 0] M4.c.

(1) Report fixed rate time deposits by remaining maturity and floating rate time deposits by next repricing date.

(2) Sum of Memorandum items 3.a.(1) through 3.a.(4) must equal Schedule RC-E, Memorandum item 2.b.

(3) Report both fixed and floating rate time deposits by remaining maturity. Exclude floating rate time deposits with a next repricing date of one year or less
that have a remaining maturity of over one year.

(4) Sum of Memorandum items 4.a.(1) through 4.a.(4) must equal Schedule RC-E, sum of Memorandum items 2.c and 2.d.
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Schedule RC-F - Other Assets

Dollar Amounts in Thousands Bil | Mil |Th0u

1. Accrued interest receivable (1) L. ... et et e et eae e te e ere e e e as RCONB556 ol 1.
2. Net deferred tax @SSEtS  (2) ..o ce ettt e eeae et e e e e te et e steeteereesreentesreesreaneennes RCON2148 o] 2.
3. Interest-only strips receivable (not in the form of a security) on: (3)

=T o] g (o = To TN (o T o 1RSSR UPPRRNE RCONA519 0|l 3a.

b. Other fiNANCIAl @SSELS ......cco ittt ettt e et e e e e bt e e s nbeeeaneseaaenes RCONA520 0|l 3.b.
4. Equity securities that DO NOT have readily determinable fair values (4) .........c.ccooooveiieieieciceeenen. RCON1752 1,800] 4.
5. Life insurance assets:

a. General account life INSUraNCe assets ..............ccooooiiiiiiii e RCONK201 0] 5a.

b. Separate account life INSUraNCe assets ...t RCONK202 0] s5b.

c. Hybrid account life inSUrance assets ..o e RCONK270 0] sc.
6. All other assets (itemize and describe amounts greater than $25,000 that exceed 25% of this item) . RCON2168 7,365] 6.

a. Prepaid expenses (excluding prepaid assessments) ............cccccc..e RCON2166 0 6.a.

b. Repossessed personal property (including vehicles) ....................... RCON1578 0 6.b.

c. Derivatives with a positive fair value held for purposes other than

BEAAING evveeeeeeeeeeeeeeeeee e eeeeees e s ees e ees e s ees e ees e ees e ees e ees e eesee e RCONC010] 0 6.c.
d. Retained interests in accrued interest receivable related to
securitized credit cards .............ccoeeueenennee. RCONCA436 0 6.d.

e. FDIC loss-sharing indemnification assets RCONJ448 0 6.e.

f. Prepaid deposit insurance assessments ...........ccccceeiieeeniiieeeinenn. RCONJ449 0 6.f.

g. [TEXT3549) Accounts receivable RCON3549 5,418 6.9.

h. [TEXT3550, RCON3550 0 6.h.

i. TEXT3551 RCON3551 0 6.i.
7. Total (sum of items 1 through 6) (must equal Schedule RC, item 11) .....coooiiiiiiiiinie e, RCON2160| 9,165 7.

(1) Includes accrued interest receivable on loans, leases, debt securities, and other interest-bearing assets.

(2) See discussion of deferred income taxes in Glossary entry on "income taxes."

(3) Report interest-only strips receivable in the form of a security as available-for-sale securities in Schedule RC, item 2.b, or as trading assets in Schedule
RC, item 5, as appropriate.

(4) Includes Federal Reserve stock, Federal Home Loan Bank stock, and bankers' bank stock.
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Schedule RC-G - Other Liabilities
Dollar Amounts in Thousands I Bil | Mil |Th0u
1.
a. Interest accrued and unpaid on deposits (1) .. ... RCON3645 ol 1.a.
b. Other expenses accrued and unpaid (includes accrued income taxes payable) ...........ccccocoeeennnen. RCON3646 7,341 1.
2. Net deferred tax AbiliIeS (2) .........cooiiiieie ettt ettt ettt et e e eae e ereeteeteereeaeas RCON3049 o] 2.
3. Allowance for credit losses on off-balance sheet credit eXposures ...........cccccooiiiiiiiiiiiiiie e RCONB557 o] 3.
4. All other liabilities (itemize and describe amounts greater than $25,000 that exceed 25%
LoT (a1 N1 (=Y o ) ISR OSSO RCON2938 | 9,523,403] 4.
a. Accounts payable ... ... | RCON3066 0 4.a.
b. Deferred compensation liabilities ............cccccoeeiiiiiiiiieiiicee e, RCONCO011 0 4.b.
c. Dividends declared but not yet payable ............cccccooiiiiiiiiiiiis RCON2932 0 4.c.
d. Derivatives with a negative fair value held for purposes other than
L= 11T T OSSR RCONCO012 0 4.d.
e. [TEXT3552| Margin deposits and guaranty fund RCON3552 9,510,372 4e.
f. [TEXT3553 RCON3553 0 4.1
g. [TEXT3554 RCON3554 0 44.
5. Total (sum of items 1 through 4) (must equal Schedule RC, item 20) ........ccoooiiiiiiiiiiieeeeeee RCON2930 9,530,744| 5.

(1) For savings banks, include "dividends" accrued and unpaid on deposits.
(2) See discussion of deferred income taxes in Glossary entry on "income taxes."
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Schedule RC-K - Quarterly Averages

Dollar Amounts in Thousands I Bil | Mil |Th0u
ASSETS
1. Interest-bearing balances due from depository institutions ...........c.ocooii i RCON3381 | o] 1.
2. U.S. Treasury securities and U.S. Government agency obligations (excluding mortgage-backed
SECUIEIES)  (2) oottt ettt et en s n et st e et et et e et e ee e e e enennnenanen RCONB558 0] 2.
3. Mortgage-hacked SECUMLIES (2) .. ....cccuiiiiieiieiceeeeee ettt ettt ene RCONB559 o] 3.
4. All other securities (includes securities issued by states and political subdivisions in the U.S.)
(2 () oo RCONB560 o] 4.
5. Federal funds sold and securities purchased under agreements to resell ...........cccccocoviiiiiiiiiinee RCON3365 o] s.
6. Loans:
8. TOTAITOBNS +eeveeeeeeee ettt ettt e et et e eee et eeeeeeseees e et eae s et e e es et eeeeeneeeaeeeeesseeeseseseeeeeseseeeeseneseneneas RCON3360| o] 6a.
b. Loans secured by real estate:
(1) Loans secured by 1-4 family residential properties ...........coccceeverrieeiieenie e RCON3465 0] 6.b.(1)
(2) All other loans secured by real €State ..........ccoociiiiieiiieie e e RCON3466 0] 6.b.(2)
c. Commercial and iNAUSEIIal J0ANS .........ooiiiiiiiiiee e e e e e RCON3387 0] 6.c.
d. Loans to individuals for household, family, and other personal expenditures:
(1) CREAIL CAFAS veoveeeeeeeeeeeeeee e eeeee e eeeeeeseee e e s e s e e e e e e e s ee s ee s ee e e e seeee e eeseeeeseeeeseeeseeeeeeee RCONB561] 0] 6.d.(1)
(2) Other (includes single payment, installment, all student loans, and revolving credit plans other
ENAN CFEIE CAFAS) -vvvvvoeoveeeeeeeeeeeeeeeeeeeeeeeee oo e e s eeeeeees e s e e e e e e s eesee e ese e eeeeeeeeeene RCONB562 | o] 6.4.2)
7. To be completed by banks with $100 million or more in total assets:
TrAadiNG @SSES  (4) ..ottt ettt RCON3401 0] 7.
8. Lease financing receivables (net of unearned iNCOME) ........ccooiieiiiiiiiieie e RCON3484 0] s.
L ] = IE=TT-T= 1 L I AR RCON3368 8,681,548] o9.
LIABILITIES
10. Interest-bearing transaction accounts (NOW accounts, ATS accounts, and telephone and
preauthorized transfer accounts) (exclude demand depOoSitS) ...........ccccceevveiiieeeeieeeee e eeee e RCON3485| 0] 1o.
11. Nontransaction accounts:
a. Savings deposits (includes MMDAs) RCONB563 ol 11.a.
b. Time deposits of $100,000 OF MO ........occuieiueeeieeetieeetee et e eeeee et eteeeteeeae e e e eeaeeereeeareeeaeeeeseeanns RCONA514 ol 11.b.
c. Time deposits of less than $100,000 .........c.ooouiiiiiiiie ettt e et e e e eaeeeeneeas RCONA529 ol 11.c.
12. Federal funds purchased and securities sold under agreements to repurchase ............cccocevvieerncene RCON3353 ol 12.
13. To be completed by banks with $100 million or more in total assets:
Other borrowed money (includes mortgage indebtedness and obligations under capitalized
EASES) (4) oo e oo e et e et e e oot s RCON3355| o] 13.
Memorandum
Dollar Amounts in Thousands I Bil | Mil |Thou
Memorandum item 1 is to be completed by: (4)
* banks with $300 million or more in total assets, and
* banks with less than $300 million in total assets that have loans to finance agricultural production
and other loans to farmers (Schedule RC-C, part |, item 3) exceeding five percent of total loans.
1. Loans to finance agricultural production and other loans to farmers ...........ccccocooiiiiiiiiiiniie. RCON3386| o] m.1.

(1) For all items, banks have the option of reporting either (1) an average of DAILY figures for the quarter, or (2) an average of WEEKLY figures (i.e., the
Wednesday of each week of the quarter).

(2) Quarterly averages for all debt securities should be based on amortized cost.

(3) Quarterly averages for all equity securities should be based on historical cost.

(4) The asset size tests and the five percent of total loans test are generally based on the total assets and total loans reported on the June 30, 2010, Report
of Condition.

(5) The quarterly average for total assets should reflect all debt securities (not held for trading) at amortized cost, equity securities with readily determinable
fair values at the lower of cost or fair value, and equity securities without readily determinable fair values at historical cost.
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Dollar Amounts in Thousands I Bil | Mil |Thou
1. Unused commitments:
a. Revolving, open-end lines secured by 1-4 family residential properties, e.g., home equity lines ....... RCON3814| 0
Items 1.a.(1) and 1.a.(2) are to be completed for the December report only.
(1) Unused commitments for Home Equity Conversion Mortgage (HECM) reverse mortgages
outstanding that are held for investment (included in item 1.2 aboVe) ..........cccoeveeeieieeieceeiene, RCONJ477 | N/A
(2) Unused commitments for proprietary reverse mortgages outstanding that are held for investment
(INCIUAEd N HEM 1.8 @DOVE) .......oeveeeceeee et nes e en e RCONJ478 N/A
D. Credit Card lINES ......oouii ittt b ettt et e st eea e et e et e nne e nneennee RCON3815 0
Items 1.b.(1) and 1.b.(2) are to be completed by banks with either $300 million or more in total
assets or $300 million or more in credit card lines (Sum of items 1.b.(1) and 1.b.(2) must equal item
1.b) (1)
(1) L)Jnused consumer Credit Card lINES ........ooiiveiieiie et e e e nneeeeeas RCONJ455 0
(2) Other unused credit card lines RCONJ456 0
c. Commitments to fund commercial real estate, construction, and land development loans:
(1) Secured by real estate:
(a) 1-4 family residential construction loan commItMENtS ..........cccooiiiiiiiiiiiiiiiie e RCONF164 0
(b) Commercial real estate, other construction loan, and land development loan commitments .... |RCONF165 0
(2) NOT secured by real €State .........ccceiiiiiiiiieii et e e eae e e e e naeaeennes RCONG6550 0
d. SeCUNtIES UNAEIWIITING .. ..iiiiiiiiie ittt e et e e ettt e e e ab e e e e asbeeeeaneeeaeanneeeeasreaaaanneaaanns RCON3817 0
e. Other unused commitments:
(1) Commercial and iNAUSLHAl I0BNS .......coiiiiiieiiecee e e eneee s RCONJ457 0
(2) Loans to financial institutions ........... RCONJ458 0
(3) All other unused commitments RCONJ459 0
2. Financial standby letters of Credit ..........oooii i RCON3819 0

Item 2.a is to be completed by banks with $1 billion or more in total assets. (1)

a. Amount of financial standby letters of credit conveyed to others .........cccoovviiiiiiiiiene e RCON3820 0
3. Performance standby letters of Credit ..........oovvio i RCON3821 0

Item 3.a is to be completed by banks with $1 billion or more in total assets. (1)

a. Amount of performance standby letters of credit conveyed to others ............cccccoiiiiiiiiiiiiiine. RCON3822 0
4. Commercial and similar letters of Credit ... RCON3411 0
5. Not applicable
6. Securities lent (including customers' securities lent where the customer is indemnified against loss by

the FEPOTtING DANK) .......c.vveeeeeee e ee st ee s ee et sn st en s e eeenesenseneneaens RCON3433| 0
(Column A) (Column B)
Dollar Amounts in Thousands Sold Protection Purchased Protection
7. Credit derivatives:
a. Notional amounts:
(1) Credit default swaps ..........cccu..... RCONC968 | 11,593,648,945| RCONC969| 11,593,648,945
(2) Total return SWaps ........c.cocceveuene. RCONC970 0]RCONC971 0
(3) Credit options .................. RCONC972 0]RCONC973 0
(4) Other credit derivatives ................ RCONC974 0] RCONC975 0

b. Gross fair values:

(1) Gross positive fair value ............... RCONC219 9,666,614] RCONC221 2,937,457
(2) Gross negative fair value ............. RCONC220 2,937,457 RCONC222 9,666,614

(1) The asset size tests and the $300 million credit card lines test are generally based on the total assets and credit card lines reported in the June 30, 2010,

Report of Condition.

1.a.

1.a.(1)

1.a.(2)
1.b.

1.c.(1)(@)
1.c.(1)(b)
1..(2)
1.d.

1.e.(1)
1.e.(2)
1..(3)
2.
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Schedule RC-L - Continued
Dollar Amounts in Thousands I Bil | Mil |Thou
7.c. Notional amounts by regulatory capital treatment: (1)
(1) Positions covered under the Market Risk Rule:
(YIS ] [ el 4o (=Yoo o NSRRI RCONG401 0
(D) PUrchased ProteCiON .............iiiiiiiie ettt e ettt e et e e e e e e enbeeaeanneeaeans RCONG402 0

(2) All other positions:
(YIS ] o el 4o (=Yoo o KRR URPT

(b) Purchased protection that is recognized as a guarantee for regulatory capital

RCONG403] 11,593,648,945

PUIPOSES ..o ee et ee e e e e e et e e e eeee et ee et et ee e s e e s e et eeeeeeeeeeeseeeeeeeeee et et eeesenes s eneseeeeeeneaana RCONG404 0
(c) Purchased protection that is not recognized as a guarantee for regulatory capital purposes . RCONG405]| 11,593,648,945
(Column A) (Column B) (Column C)
Remaining Maturity of: One | Remaining Maturity of: Over | Remaining Maturity of: Over
Dollar Amounts in Thousands Year or Less One Year Through Five Years| Five Years
7.d. Notional amounts by remaining
maturity:
(1) Sold credit protection: (2)
(a) Investment grade ................... RCONG406 61,021,011 RCONG407| 10,000,102,333] RCONG408| 1,532,525,601
(b) Subinvestment grade ............. RCONG409 0] RCONG410 0] RCONG411 0
(2) Purchased credit protection: (3)
(a) Investment grade ................... RCONG412 61,021,011 RCONG413]| 10,000,102,333] RCONG414| 1,532,525,601
(b) Subinvestment grade ............. RCONG415 0]RCONG416 0]RCONG417 0
Dollar Amounts in Thousands Bil | Mil IThou
8. Spot foreign eXChange CONIACES .........cocuiiiiiiiii ettt e e e e e e e e eneeae s RCON8765 0
9. All other off-balance sheet liabilities (exclude derivatives) (itemize and describe each component of
this item over 25% of Schedule RC, item 27.a, "Total bank equity capital") ............cccccoveveeverererennnnee. RCON3430 0
Q. SECUNMHIES DOMTOWET ..ottt ettt eb et r et ee e n e e nenee e reeane e RCON3432 0
b. Commitments to purchase when-issued SECUNLIES ............ccocvuiiiiiiiiiiiciiie e RCON3434 0
c. Standby letters of credit issued by a Federal Home Loan Bank on the bank's behalf ..................... RCONC978 0
d. |TEXT3555 RCON3555 0
e. [TEXT3556) RCON3556 0
f. [TEXT3557 RCON3557 0
10. All other off-balance sheet assets (exclude derivatives) (itemize and describe each component of
this item over 25% of Schedule RC, item 27.a, "Total bank equity capital") RCON5591 0
a. Commitments to sell When-iSsued SECUNIES ........c..eiiiiiiiiiiiiii e RCON3435 0
b. [TEXT5592 RCON5592 0
c. [TEXT5593 RCON5593 0
d. [TEXT5594 RCON5594 0
e. [TEXT5595| RCON5595 0
11. Year-to-date merchant credit card sales volume:
a. Sales for which the reporting bank is the acquiring bank ............ccccoeiiiiiriien e RCONC223 0
b. Sales for which the reporting bank is the agent bank with risk ..........cc.ccoviieiiieniineeen RCONC224 0

(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.

7.d.(2)(a)
7.d.(2)(b)

9.a.
9.b.
9.c.
9.d.
9.e.
9.f.

10.

10.a.
10.b.
10.c.
10.d.
10.e.

11.a.
11.b.
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Schedule RC-L - Continued
Derivatives Position Indicators
(Column A) (Column B) (Column C) (Column D)
Interest Rate Foreign Equity Derivativel Commodity and
Contracts Exchange Contracts Other Contracts
Dollar Amounts in Thousands Contracts
12. Gross amounts (e.g., notional amounts) (for each column,
sum of items 12.a through 12.e must equal sum of items 13
and 14):
a. Futures contracts ..........ccococeviiii i RCON8693 RCON8694 RCONS8695 RCONB8696
0 0 0 0
b. Forward contracts .........c.cccoeeeirieneeiciienecceee e RCONB8697 RCONB8698 RCONB8699 RCONS8700
0 0 0 0
c. Exchange-traded option contracts:
(1) Written optionS .....ceeeiiieiieeeecee e RCONS8701 RCONS8702 RCONS8703 RCONS8704
0 0 0 0
(2) Purchased optionS .........ccoeveriiiriiee e RCONS8705 RCONS8706 RCONS8707 RCONS8708
0 0 0 0
d. Over-the-counter option contracts:
(1) Written optionS ......cooiiiiiiiiiee e RCONS8709 RCONS8710 RCONS8711 RCON8712
0 0 0 0
(2) Purchased options ..........ccccoiiiiiiiiiiiieeeee e RCONS8713 RCON8714 RCONS8715 RCON8716
0 0 0 0
€. SWAPS it riee ittt bttt e e enes RCON3450 RCON3826 RCONS8719 RCON8720
0 0 0 0
13. Total gross notional amount of derivative contracts held for RCONA126 RCONA127 RCON8723 RCON8724
BrAAING i 0 0 0 0
14. Total gross notional amount of derivative contracts held for RCONS8725 RCON8726 RCONS8727 RCON8728
purposes other than trading ..........ccccoiiiiiiiiii e, 0 0 0 0
a. Interest rate swaps where the bank has agreed to pay a RCONA589
fIXEA FAtE oo 0
15. Gross fair values of derivative contracts:
a. Contracts held for trading:
(1) Gross positive fair value ..........c.ccccoeecirieiinicniciiee RCON8733 RCON8734 RCON8735 RCON8736
0 0 0 0
(2) Gross negative fair value .........c.ccccoevveneiciiienineieee RCON8737 RCON8738 RCON8739 RCON8740
0 0 0 0
b. Contracts held for purposes other than trading:
(1) Gross positive fair value ..........c.ccocoevcirieiinicniciceee RCON8741 RCON8742 RCON8743 RCONB8744
0 0 0 0
(2) Gross negative fair value .........c.ccccoevvieneiiiiienineieeee RCON8745 RCONB8746 RCONB8747 RCON8748
0 0 0 0

12.a.

12.b.

12.c.(1)

12.¢.(2)

12.d.(1)

12.d.(2)

12.e.

13.

14.

14.a.

15.a.(1)

15.a.(2)

15.b.(1)

15.b.(2)
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Schedule RC-L - Continued
Item 16 is to be completed only by banks with total assets of $10 billion or more.(")

(Column A) (Column B) (Column C) (Column D) (Column E)

Banks and Monoline Hedge Funds Sovereign Corporations

Securities Firms Financial Governments | and All Other
Dollar Amounts in Thousands Guarantors Counterparties

16. Over-the-counter derivatives:

a. Net current credit exposure ..................... RCONG418 RCONG419 RCONG420 RCONG421 RCONG422

N/A N/A N/A N/A N/A
b. Fair value of collateral:

(1) Cash - U.S. dollar .......cccoovvnnirinnnne RCONG423 RCONG424 RCONG425 RCONG426 RCONG427
N/A N/A N/A N/A N/A

(2) Cash - Other currencies ...........c..c...... RCONG428 RCONG429 RCONG430 RCONG431 RCONG432
N/A N/A N/A N/A N/A

(3) U.S. Treasury securities ............co...... RCONG433 RCONG434 RCONG435 RCONG436 RCONG437
N/A N/A N/A N/A N/A

(4) U.S. Government agency and U.S.

Government-sponsored agency debt RCONG438 RCONG439 RCONG440 RCONG441 RCONG442
SECUMHIES ..veveeeceeeeeeeeeeeee e N/A N/A N/A N/A N/A

(5) Corporate bonds ...........cocevniiiiiniinn RCONG443 RCONG444 RCONG445 RCONG446 RCONG447
N/A N/A N/A N/A N/A

(6) Equity securities ... RCONG448 RCONG449 RCONG450 RCONG451 RCONG452
N/A N/A N/A N/A N/A

(7) All other collateral ............ccooninnenn RCONG453 RCONG454 RCONG455 RCONG456 RCONG457
N/A N/A N/A N/A N/A

(8) Total fair value of collateral (sum of RCONG458 RCONG459 RCONG460 RCONG461 RCONG462
items 16.b.(1) through (7)) ..ccccvvveeennen. N/A N/A N/A N/A N/A

(1) The $10 billion asset size test is generally based on the total assets reported on the June 30, 2010, Report of Condition.

16.a.

16.b.(1)

16.b.(2)

16.b.(3)

16.b.(4)

16.b.(5)

16.b.(6)

16.b.(7)

16.b.(8)
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[ Bil | mil [rhou

1. Extensions of credit by the reporting bank to its executive officers, directors, principal shareholders,
and their related interests as of the report date:
a. Aggregate amount of all extensions of credit to all executive officers, directors, principal

shareholders, and their related INTErESES ...........ccciviriririeieiirree ettt ee e seeneneneaes RCONG6164| 0
Number
b. Number of executive officers, directors, and principal shareholders
to whom the amount of all extensions of credit by the reporting bank
(including extensions of credit to related interests) equals or
exceeds the lesser of $500,000 or 5 percent of total capital as
defined for this purpose in agency regulations ...........c.cococeeeevrvrireneen. RCON6165] 0
2. Intangible assets other than goodwill:
a. MOrtgage SEIVICING @SSEIS .....coiiiuiiiiiiiiii ettt et ettt e e ettt e e e e bt e e e eabeeeaaneeeaeansbeeeeanbeeeeanseeaaanneas RCON3164| 0
(1) Estimated fair value of mortgage servicing assets | RCONA590| 0
b. Purchased credit card relationships and nonmortgage servicing assets ........cccccceeiiiiiiiiieeenieeenne RCONB026 0
c. All other identifiable iNtaNGIbIE ASSEIS ......c.uiiiiiiiie e RCON5507 0
d. Total (sum of items 2.a, 2.b, and 2.c) (must equal Schedule RC, item 10.b) .........coccociiiiiiiiiiiiiae RCONO0426 0
3. Other real estate owned:
a. Construction, land development, and other 1and ............ccccoiiiiiiiiiiie e RCONS5508 0
Lo TR =T 141 F= o T PP RCON5509 0
C. 1-4 family residential PrOPEItIES .......oceiiiieiiieiie ettt et e e nnee e RCONS5510 0
d. Multifamily (5 or more) residential Properties ..........ooovereiiieiiee e RCON5511 0
e. Nonfarm nonresidential Properties ............coocuuiiiiiiiiiiiiie e e RCONS5512 0
f. Foreclosed properties from "GNMA I08NS" ...........ooiiiiiiiecee e e e RCONC979 0
g. Total (sum of items 3.a through 3.f) (must equal Schedule RC, item 7) ......cccceviveviieniieie e RCON2150 0
4. Not applicable
5. Other borrowed money:
a. Federal Home Loan Bank advances:
(1) Advances with a remaining maturity or next repricing date of: (1)
LG T L T=T0 == Lo Y1 S RCONF055 0
(b) Over one year through three years .... RCONF056 0
(c) Over three years through five years RCONF057 0
Lo O A= Y=LY= TS RCONF058 0
(2) Advances with a REMAINING MATURITY of one year or less (included in item 5.a.(1)(a)
Y oToY2=Y T2 OO RCON2651 0
(3) Structured advances (included in items 5.a.(1)(@)-(d) @bOVe) .......ccooiiiiiiiiiiiiiiiee e RCONF059 0
b. Other borrowings:
(1) Other borrowings with a remaining maturity or next repricing date of: (3)
LG T L T=T0 == Lo TS RCONF060 0
(b) Over one year through three YEars ..........ccooiiiiiiiiiece e RCONF061 0
(c) Over three years through fiVe YEArS .........ccoociiiiiiiie e RCONF062 0
(d) Over five years RCONF063 0
(2) Other borrowings with a REMAINING MATURITY of one year or less (included in item 5.b.(1)(a)
BDOVE)  (4) oottt ettt ettt en et RCONB571 0
c. Total (sum of items 5.a.(1)(a)-(d) and items 5.b.(1)(a)-(d)) (must equal Schedule RC, item 16) ....... RCON3190 0

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

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

a remaining maturity of over one year.

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

(4) Report both fixed and floating rate other borrowings by remaining maturity. Exclude floating rate other borrowings with a next repricing date of one year or

less that have a remaining maturity of over one year.

1.a.

1.b.

2.a.
2.a.(1)
2.b.
2.c.
2.d.

3.a.
3.b.
3.c.
3.d.
3.e.
3.f.

3.g.
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Yes/No
6. Does the reporting bank sell private label or third party mutual funds and annuities? ........................ RCONB569 | NO
Dollar Amounts in Thousands Bil | Mil |Thou
7. Assets under the reporting bank's management in proprietary mutual funds and annuities ............... RCONB570 0
8. Primary Internet Web site address
of the bank (home page), if any |TEXT4087
(Example: www.examplebank.com)
I Yes/No
9. Do any of the bank's Internet Web sites have transactional capability, i.e., allow the bank's
customers to execute transactions on their accounts through the Web site? ............cccccevevevevreennnee. RCON4088| NO
Dollar Amounts in Thousands I Bil | Mil |Thou
10. Secured liabilities:
a. Amount of "Federal funds purchased" that are secured (included in Schedule RC, item 14.a) ..... RCONF064| 0
b. Amount of "Other borrowings" that are secured (included in Schedule RC-M, items 5.b.(1)(a)-(d))
........................................................................................................................................................... RCONF065 | 0
I Yes/No
11. Does the bank act as trustee or custodian for Individual Retirement Accounts, Health Savings
Accounts, and other SIMIlar @CCOUNS? ..........c.cvecuieeeeeieceeeee e sae e enaeseees RCONG463| NO
12. Does the bank provide custody, safekeeping, or other services involving the acceptance of orders
for the sale or PUrChase Of SECUMLIES? .......c.cc.iceeueiieieieeee ettt ettt teete et e et e teereetesae et e eaeseeanan RCONG464 | NO
Dollar Amounts in Thousands I Bil | Mil |Thou
13. Assets covered by loss-sharing agreements with the FDIC:
a. Loans and leases (included in Schedule RC, items 4.aand 4.b): ............ccccooiiiiiiiiiieninenenn,
(1) Loans secured by real estate:
(a) Construction, land development, and other land loans:
(1) 1-4 family residential construction loans .......................ccoiiiii RCONK169 0
(2) Other construction loans and all land development and other land loans RCONK170 0
(b) Secured by farmland ................coi i RCONK171 0
(c) Secured by 1-4 family residential properties: ...............cccccoiiiiiiiii
(1) Revolving, open-end loans secured by 1-4 family residential properties and
extended under lines of Credit ............ccooeiiririreieier s RCONK172 0
(2) Closed-end loans secured by 1-4 family residential properties:
(a) Secured by first liens ..o RCONK173 0
(b) Secured by JUNIOr lI@NS ..........cooiiiiiii e RCONK174 0
(d) Secured by multifamily (5 or more) residential properties RCONK175 0
(e) Secured by nonfarm nonresidential properties:
(1) Loans secured by owner-occupied nonfarm nonresidential properties ................ RCONK176 0
(2) Loans secured by other nonfarm nonresidential properties .............c...cccocceveenee. RCONK177 0
(2) Not applicable
(3) Commercial and industrial [0aNs ................cooiiiiiiiii e RCONK179| 0

10.a.

10.b.

11.

12.

13.a.(1)(@)(1)
13.a.(1)@)(2)
13.a.(1)(b)

13.a.(1)(c)(1)
13.a.(1)(c)(2)(a)
13.a.(1)(c)(2)(b)

13.a.(1)(d)

13.a.(1)(e)(1)
13.a.(1)(€)(2)

13.a.(3)
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Schedule RCM

Schedule RC-M - Continued

Dollar Amounts in Thousands I Bil | Mil IThou
(4) Loans to individuals for household, family, and other personal expenditures:
(2) Credit CArdS ..........oooiiiiiiiii ettt e e et e e et e e e e e e e e e na e e e e nbe e e e nreeaanneas RCONK180 0] 13.a.(4)(a)
(D) AULOMODIIE IO@NS ........eeiiiiiiii ettt ettt e et e e e e e e ne e e naea s RCONK181 0] 13.a.(4)(b)
(c) Other consumer loans (includes single payment, installment, all student loans, and
revolving credit plans other than credit cards) .....................cccceooiiiiiiiiiccce e RCONK182 0] 13.a.(4)(c)
(5) All other 10ans and all I@ASES .............ccooiiiiiiiiiieiiece e e e sreeeneeens RCONK183 0] 13.a.(5)
Itemize the categories of loans and leases (as defined in Schedule RC-C, part l) included in
item 13.a.(5) above that exceed 10% of total loans and leases covered by loss-sharing
agreements with the FDIC (sum of items 13.a.(1) through (5)): .........c.cooovoiiiiiiiieiiee e
(a) Loans to depository institutions and acceptances of other banks .. RCONK184 0] 13.a.(5)(a)
(b) Loans to foreign governments and official institutions .................... RCONK185 0] 13.a.(5)(b)
(C) OtREr 10ANS (1) i ittt ettt st b et st e bt et e s e e s ens RCONK186 0] 13.a.(5)(c)
Item 13.a.(5)(c)(1) is to be completed by: (2)
* Banks with $300 million or more in total assets
* Banks with less than $300 million in total assets that have loans to finance agricultural
production and other loans to farmers (Schedule RC-C, part I, item 3 exceeding five percent
OF L0l OGNS ...ttt ettt ettt
(1) Loans to finance agricultural production and other loans to farmers included in
Schedule RC-M, item 13.a.(5)(C), @DOVE ...........cccoeeuiiuiiiieieieceeee e RCONK178 0] 13.a.(5)(c)(1)
(d) Lease financing receivables RCONK273 0] 13.a.(5)(d)
b. Other real estate owned (included in Schedule RC, item 7):
(1) Construction, land development, and other land ... RCONK187 0] 13.b.(1)
(2) FArMIANA ...ttt b et r e b e r e ne e RCONK188 0] 13.b.(2)
(3) 1-4 family residential Properties ..............ccccoooiiiiiiiiie s RCONK189 0] 13.b.(3)
(4) Multifamily (5 or more) residential properties ..............ccccccoviiiiiiiii e RCONK190 0] 13.b.(4)
(5) Nonfarm nonresidential Properties ..............cccooiiiiiiiiieie s RCONK191 0] 13.b.(5)
(6) Not applicable
(7) Portion of covered other real estate owned included in items 13.b.(1) through (5) above
that is protected by FDIC loss-sharing agreements ...................cccccoceeueeiiieeieeieieeieeeeeeeeena, RCONK192 0] 13.b.(7)
c. Debt securities (included in Schedule RC, items 2.aand 2.b) ............cccooooiviiiiiiiiiine RCONJ461 ol 13.c.
d. Other assets (exclude FDIC loss-sharing indemnification assets) .............ccccccoociriiniienene. RCONJ462 0|l 13.4.
14. Captive insurance and reinsurance subsidiaries:
a. Total assets of captive insurance subsidiaries (3) RCONK193 0] 14.a.
b. Total assets of captive reinsurance subsidiaries ( RCONK194 0l 14.p.

(1) Includes "Loans to finance agricultural production and other loans to farmers," "Obligations (other than securities and leases) of states and political

subdivisions in the U.S.," and "Loans to nondepository financial institutions and other loans."

(2) The $300 million asset size test and the five percent of total loans test are generally based on the total assets and total loans reported on the June 30,

2010, Report of Condition.

(3) Report total assets before eliminating intercompany transactions between the consolidated insurance or reinsurance subsidiary and other offices or

consolidated subsidiaries of the reporting bank.
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Schedule RC-N - Past Due and Nonaccrual Loans, Leases, and Other Assets

(Column A) (Column B) (Column C)
Past due 30 through 89 days |Past due 90 days or more and Nonaccrual
Dollar Amounts in Thousands and still accruing still accruing
1. Loans secured by real estate:
a. Construction, land development, and
other land loans:
(1) 1-4 family residential construction
[0BNS e, RCONF172] 0] RCONF174] 0] RCONF176] 0| 1.a(1)
(2) Other construction loans and all
land development and other land
[0@NS ..oiiiiiiiee e RCONF173 0] RCONF175 0] RCONF177 0l 1.a.2)
b. Secured by farmland ............cccccc.e.. RCON3493 0] RCON3494 0] RCON3495 0] 1b.
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 .......ccceeevieiiiienen. RCON5398 0] RCON5399 0] RCON5400 0] 1.c.(1)
(2) Closed-end loans secured by 1-4
family residential properties:
(a) Secured by first liens ............... RCONC236 0]RCONC237 0]RCONC229 0] 1.c.(2)(a)
(b) Secured by junior liens ............ RCONC238 0]RCONC239 0]RCONC230 0] 1.c.2)(b)
d. Secured by multifamily (5 or more)
residential properties ...........ccovv..... RCON3499 | 0] RCON3500 | 0] RCON3501 | 0| 14.
e. Secured by nonfarm nonresidential
properties:
(1) Loans secured by owner-occupied
nonfarm nonresidential properties | RCONF178 | 0] RCONF180] 0] RCONF182] 0l 1.e.(1)
(2) Loans secured by other nonfarm
nonresidential properties ............ RCONF179 | 0| RCONF181] 0| RCONF183] 0| 1.e.(2)
2. Loans to depository institutions and
acceptances of other banks ................ RCONB834| 0] RCONB835] 0] RcONB836| o] -
3. Not applicable
4. Commercial and industrial loans. ........ RCON1606 | 0] RCON1607 | 0] RCON1608 | o] 4
5. Loans to individuals for household,
family, and other personal
expenditures:
a. Credit cards .......cceevevveveenieneeiennn RCONB575 0] RCONB576 0] RCONB577 0| 5.a.
b. Automobile loans ................c.......... RCONK213 0] RCONK214 0] RCONK215 0| s5.b.
c. Other consumer loans (includes
single payment, installment, all
student loans, and revolving credit
plans other than credit cards) ...... RCONK216 0] RCONK217 0] RCONK218 0] sec.
6. Loans to foreign governments and
official institutions ...........cccccovvieiennne. RCON5389 0] RCON5390 0] RCON5391 0| 6.
7. All other loans (1) ... RCON5459 0] RCON5460 0] RCON5461 0f 7.
8. Lease financing receivables ............... RCON1226 0] RCON1227 0] RCON1228 0| s.
9. Debt securities and other assets
(exclude other real estate owned and
other repossessed assets) ................. RCON3505 | 0] RCON3506 0] RCON3507 | ol o

(1) Includes past due and nonaccrual "Loans to finance agricultural production and other loans to farmers" "Obligations (other than securities and leases) of
states and political subdivisions in the U.S.," and "Loans to nondepository financial institutions and other loans."
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Amounts reported in Schedule RC-N, items 1 through 8, above include guaranteed and unguaranteed portions of past due and nonaccrual loans and leases.
Report in items 10 and 11 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 30 through 89 days |Past due 90 days or more and Nonaccrual
Dollar Amounts in Thousands and still accruing still accruing

10. Loans and leases reported in items 1
through 8 above that are wholly or
partially guaranteed by the U.S.
Government, excluding loans and

leases covered by loss-sharing
agreements with the FDIC .............. RCONK036| 0] RCONK037]

o

RCONK038]

a. Guaranteed portion of loans and
leases included in item 10 above
(exclude rebooked "GNMA

o

10ANS™) .o RCONKO039| 0] RCONK040] RCONKO041]

b. Rebooked "GNMA loans" that
have been repurchased or are
eligible for repurchase included in

o

LI [ S RCONKO042| 0] RCONK043| RCONKO044|

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

a. Loans secured by real estate:

(1) Construction, land
development, and other land
loans:

(a) 1-4 family residential

construction loans ............. RCONK045| 0] RcONK046] 0] RcONK047]

(b) Other construction loans and
all land development and

other land loans ................... RCONKO048 0] RCONKO049 0] RCONKO050

(2) Secured by farmland ................ RCONK051 0] RCONK052 0] RCONKO053

(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 ... RCONKO054 0] RCONKO055 0] RCONKO056

(b) Closed-end loans secured by
1-4 family residential

properties:
(1) Secured by first liens ...... RCONKO057 0] RCONKO058 0] RCONKO059
(2) Secured by junior liens ... [RCONK060 0] RCONKO061 0] RCONK062
(4) Secured by multifamily (5 or
more) residential properties ... | RCONKO063 0] RCONKO064 0] RCONKO065

(5) Secured by nonfarm
nonresidential properties:
(a) Loans secured by owner-
occupied nonfarm

nonresidential properties ... | RCONKO066| 0] RcONK067] 0] RcoNKo68|

(b) Loans secured by other
nonfarm nonresidential

Properties .........covveeeeen.. RCONK069| 0] RCONKO70] 0] RCONKO71]
b. Not applicable
c. Commercial and industrial loans RCONK075| 0 RCONK076| 0 RCONK077|

10.

10.b.

11.a.(1)@)

11.a.(1)(b)
11.a.(2)

11.a.(3)(a)

11.a.(3)(b)(1)
11.a.(3)(b)(2)

11.a.(4)

11.a.(5)(@)

11.a.(5)(b)

11.c.
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Schedule RCN

Schedule RC-N - Continued

(Column A) (Column B) (Column C)
Past due 30 through 89 days |Past due 90 days or more and Nonaccrual
Dollar Amounts in Thousands and still accruing still accruing
d. Loans to individuals for
household, family, and other
personal expenditures:
(1) Credit cards ...........cccoeeeeiiiiennis RCONKO078
(2) Automobile loans ....................... RCONKO081

(3) Other consumer loans (includes
single payment, installment, all
student loans, and revolving
credit plans other than credit
Cards) ...occooiiiiiiee e RCONKO084 RCONKO085 0] RCONKO086 0 11.d.(3)

e. All other loans and all leases ........ RCONKO087 RCONKO088 0] RCONKO089 0l 11.e.
Itemize the past due and
nonaccrual amounts included in
item 11.e above for the loan and
lease categories for which
amounts were reported in
Schedule RC-M, items 13.a.(5)(a)
through (d):

(1) Loans to depository institutions
& acceptances of other banks .. | RCONKO091 |

(2) Loans to foreign governments
and official institutions .............. RCONKO095

(3) Otherloans (1) ... RCONKO099

Memo item 11.e.(3)(a) is to be

completed by: (2)

* Banks with $300 million or more

in total assets

* Banks with less than $300 million

in total assets that have loans to

finance agricultural production and

other loans to farmers (Schedule

RC-C, part |, item 3) exceeding five

percent of total loans

(a) Loans to finance agricultural

production and other loans to
farmers included in Schedule
RC-N, item 11.e.(3), above ... | RCONKO072

(4) Lease financing receivables ..... RCONK269

f. Portion of covered loans and
leases included in items 11.a
through 11.e above that is
protected by FDIC loss-sharing
agreements RCONK102

(=)

RCONKO079 0] RCONKO080 0] 11.d.(1)
RCONKO082 0] RCONKO083 0] 11.d.(2)

(=)

o

o

o

RCONK092| 0] RcoNK093] 0| 11.e.(1)

(=)

RCONK096 0] RCONK097 0l 11.e.(2)
RCONK100 0] RCONK101 0| 11.e.(3)

(=)

o
o

RCONKO073
RCONK271

RCONKO074 0| 11.e.(3)@)
RCONK272 0 11.e.(4)

o
o

o
o

RCONK103] RCONK104| 0 11f.

(1) Includes "Loans to finance agricultural production and other loans to farmers," "Obligations (other than securities and leases) of states and political
subdivisions in the U.S.", and "Loans to nondepository financial institutions and other loans."

(2) The $300 million asset size test and the five percent of total loans test are generally based on the total assets and total loans reported on the June 30,
2010, Report of Condition.
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Schedule RCN

Schedule RC-N - Continued

Memoranda
(Column A) (Column B) (Column C)
Past due 30 through 89 days |Past due 90 days or more and Nonaccrual
Dollar Amounts in Thousands and still accruing still accruing

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

a. Construction, land development,
and other land loans:
(1) 1-4 family residential
construction loans ..................... RCONK105] 0] RCONK106 | 0] RCONK107| 0] M.1.a.(1)
(2) Other construction loans and all
land development and other

1and 10aNS ..........oooccooviireerir RCONK108] 0] RCONK109] 0] RCONK110] 0| M.1.a.(2)
b. Loans secured by 1-4 family
residential properties .................... RCONF661| 0 RCONF662| 0 RCONF663| 0f M.1.b.
c. Secured by multifamily (5 or more)
residential properties ................... RCONK111] 0] RCONK112] 0] RCONK113] 0| M.1.c.

d. Secured by nonfarm
nonresidential properties:

(1) Loans secured by owner-
occupied nonfarm
nonresidential properties ......... RCONK114 0] RCONK115 0] RCONK116 0] M.1.d.(1)

(2) Loans secured by other
nonfarm nonresidential
properties ...........cccccceviveninnnnnnn. RCONK117 0] RCONK118 0] RCONK119 0] M.1.d.2)

e. Commercial and industrial loans . RCONK257 0] RCONK258 0ff RCONK259 ol M1e.
Memorandum items 1.e.(1) and (2)
are to be completed by banks with
$300 million or more in total assets
(sum of Memorandum items 1.e.(1)
and (2) must equal Memorandum

item 1.e.): (1)
(1) To U.S. addressees (domicile) . | RCONK120] 0| RCONK121] 0] RCONK122] 0| M.1.e.(1)
(2) To non-U.S. addressees

(OMICHIE) e, RCONK123] 0] RCONK124] 0] RCONK125] 0| M.1.e.(2)

f. All other loans (include loans to
individuals for household, family,
and other personal expenditures) | RCONK126] 0] RCONK127] 0] RCONK128] 0] M.1f.

(1) The $300 million asset size test is generally based on the total assets reported on the June 30, 2010, Report of Condition.
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Schedule RCN

Schedule RC-N - Continued

Memoranda (continued)

(Column A) (Column B) (Column C)
Past due 30 through 89 days |Past due 90 days or more and Nonaccrual
Dollar Amounts in Thousands and still accruing still accruing
Itemize loan categories included in
Memorandum item 1.f, above that
exceed 10% of total loans
restructured in troubled debt
restructurings that are past due 30
days or more or in nonaccrual
status (sum of Memorandum items
1.a through 1.e plus 1.f, columns A
through C):
(1) Loans secured by farmland ...... RCONK130] 0| RCONK131] 0| RCONK132] 0| M.1.£(1)
(2) Loans to depository institutions
& acceptances of other banks .. RCONK134| 0] RCONK135] 0] RCONK136] 0 M.1£(2)
(3) Not applicable
(4) Loans to individuals for
household, family, and other
personal expenditures:
(a) Creditcards ..........cccccceenneenee. RCONK274 0] RCONK275 0] RCONK276 0] M.1.f.(4)a)
(b) Automobile loans ................... RCONK277 0] RCONK278 0] RCONK279 0] M.1.£.(4)b)
(c) Other consumer loans
(includes single payment,
installment, all student loans,
and revolving credit plans
other than credit cards) ........ RCONK280 0] RCONK281 0] RCONK282 0 M.1.f.(4)(c)
(5) Loans to foreign governments
and official institutions RCONK283 0] RCONK284 0] RCONK285 0 M.1£(5)
(6) Other loans (1) ... RCONK286 0] RCONK287 0] RCONK288 0] M.1.£(6)
Memorandum item 1.f.(6)(a) is to be
completed by: (2)
e Banks with $300 million or more
in total assets
* Banks with less than $300 million
in total assets that have loans to
finance agricultural production and
other loans to farmers (Schedule
RC-C, Part I, item 3) exceeding five
percent of total loans
(a) Loans to finance agricultural
production and other loans to
farmers included in Schedule
RC-N, Memorandum item
1.f.(6), above ............ccccvennen. RCONK138
2. Loans to finance commercial real
estate, construction, and land
development activities (not secured
by real estate) included in Schedule
RC-N, items 4 and 7, above ............... RCONG6558 |

(=)
(=)

RCONK139 RCONK140 0] M.1.£.(6)a)

o
o

RCON6559 | RCON6560 | 0| m.2.

(1) Includes "Loans to finance agricultural production and other loans to farmers," "Obligations (other than securities and leases) of states and political
subdivisions in the U.S." and "Loans to nondepository financial institutions and other loans."

(2) The $300 million asset size test and the five percent of total loans test are generally based on the total assets and total loans reported on the June 30,
2010, Report of Condition.
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Schedule RCN

Schedule RC-N - Continued

Memoranda (continued)

(Column A) (Column B) (Column C)
Past due 30 through 89 days |Past due 90 days or more and Nonaccrual
Dollar Amounts in Thousands and still accruing still accruing

3. Memo items 3.a. through 3.d are to be
completed by banks with $300 million
or more in total assets: (1)

a. Loans secured by real estate to non-
U.S. addressees (domicile) (included
in Schedule RC-N, item 1, above) ... |RCON1248|

b. Loans to and acceptances of foreign
banks (included in Schedule RC-N,
item 2, ADOVE) .....veeeeeeeeeeeeeeeean. RCON5380 |

¢. Commercial and industrial loans to
non-U.S. addressees (domicile)
(included in Schedule RC-N, item 4,
e N RCON1254 |

d. Leases to individuals for household,
family, and other personal
expenditures (included in Schedule
RC-N, item 8, above) ........ccccooo....... RCONF166 |

Memo item 4 is to be completed by:

* banks with $300 million or more in
total assets

* banks with less than $300 million in
total assets that have loans to finance
agricultural production and other loans
to farmers (Schedule RC-C, part I,
item 3) exceeding five percent of total
loans: (1)

4. Loans to finance agricultural production
and other loans to farmers (included in
Schedule RC-N, item 7, above) .......... RCON1594 RCON1597 0] RCON1583 0| Mm.a4.

5. Loans and leases held for sale and
loans measured at fair value (included
in Schedule RC-N, items 1 through 8):

o

RCON1249 | 0] RcoN1250] 0| M.3.a.

(=)

RCON5381 | 0] RCON5382 | 0| M.3.b.

(=)

RCON1255 | 0] RCON1256 | 0| M.3.c.

(=)

RCONF167 0] RCONF168 | 0| M.3d.

(=)

a. Loans and leases held for sale ........ RCONC240 0] RCONC241 0] RCONC226 0l M5.a.
b. Loans measured at fair value:
(1) Fairvalue ........ccccovevvvecieeiieeis RCONF664 0] RCONF665 0] RCONF666 0] M.5.b.(1)
(2) Unpaid principal balance ............. RCONF667 0] RCONF668 0] RCONF669 0] M.5.b.(2)
(Column A) (Column B)
Dollar Amounts in Thousands Past due 30 through 89 days| Past due 90 days or more
Memorandum item 6 is to be
completed by banks with $300 million
or more in total assets: (1)
6. Derivative contracts: Fair value of
amounts carried as assets ................. RCON3529 0] RCON3530 0 M.6.
Dollar Amounts in Thousands Bil | Mil |Th0u
7. Additions to nonaccrual assets during the QUAarEr .............ccooiiiiiiiiiiiii e RCONC410 ol m.7.
8. Nonaccrual assets sold during the QUAMET ............oooiiiiiiiiiii e RCONC411 ol m.s.

(1) The $300 million asset size test and the five percent of total loans test are generally based on the total assets and total loans reported on the June 30,
2010, Report of Condition.
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Schedule RCO

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

All banks must complete items 1 and 2, 4 through 11, Memorandum items 1 and 5, and, if applicable, Memorandum items 2, 3, and 6 through 15

each quarter.

Dollar Amounts in Thousands I Bil | Mil |Thou
1. Total deposit liabilities before exclusions (gross) as defined in Section 3(l) of the Federal Deposit
Insurance Act and FDIC reguIAtioNS ............coooueovouieeiueeeeee ettt ers e aean e RCONF236 0
2. Total allowable exclusions, including interest accrued and unpaid on allowable exclusions .............. RCONF237 0
3. Not applicable
4. Average consolidated total assets ... RCONK652] 8,681,548
Number
a. Averaging method used (for daily averaging, enter 1; for
weekly averaging, enter 2) RCONK653| 2
5. Average tangible equity (1) ... e RCONK®654 68,266
6. Holdings of long-term unsecured debt issued by other FDIC-insured depository institutions RCONK®655 0
7. Unsecured "Other borrowings" with a remaining maturity of (sum of items 7.a through 7.d must be
less than or equal to Schedule RC-M, items 5.b.(1)(a)-(d) minus item 10.b):
. ONE YBAI OF IESS ...ttt ettt ettt e e e et e e e e tteeaaateeaeanseeeesneeeeesbeeeeanbeeesanbeeaeanseaaaanns RCONG465 0
b. Over one year through three years RCONG466 0
c. Over three years through five years RCONG467 0
. OVEL fIVE YEAIS .ottt ettt e ettt e e e e bt e e e aate e e e e nbeeeenbeeeaenseeaeannbeeeenseeaaanneaans RCONG468 0
8. Subordinated notes and debentures with a remaining maturity of (sum of items 8.a through 8.d must
equal Schedule RC, item 19):
. ONE YBAI OF IESS  ..eiiiiieiieeitie ettt ettt et e et e et e st e s st e e st e aeeeemteeeneeesneeeseeenteeenteeanneenneeenneeenseennneeans RCONG469 0
b. Over one year through three years RCONG470 0
c. Over three years through five years ... RCONG471 0
Lo TR @ oY b (= T PSRRI RCONG472 0
9. Reciprocal brokered deposits (included in Schedule RC-E, Memorandum item 1.b) .........cccccceeeee. RCONGS803 0
I Yes/No

10. Banker's bank certification: Does the reporting institution meet both the statutory definition
of a banker's bank and the business conduct test set forth in FDIC regulations? ....................

RCONK656] NO

Dollar Amounts in Thousands | Bil | Mil |Thou
If the answer to item 10 is "YES," complete items 10.a and 10.b.
a. Banker's bank deduction ..o RCONK657 N/A
b. Banker's bank deduction limit ... RCONK658 N/A
I Yes/No

11. Custodial bank certification: Does the reporting institution meet the definition of a custodial
bank set forth in FDIC regulations? ..o

RCONK659 | NO

Dollar Amounts in Thousands | Bil | Mil |Thou

If the answer to item 11 is "YES," complete items 11.a and 11.b.
a. Custodial bank deducCtion ... RCONK660 N/A
b. Custodial bank deduction limit ... RCONK661 N/A

(1) Tangible equity is defined as Tier 1 capital as set forth in the banking agencies' regulatory capital standards and reported in Schedule RC-R, item 11.

Howb =

o

7.a.
7.b.
7.c.
7.d.

8.a.
8.b.
8.c.
8.d.

10.

10.a.
10.b.

11.

11.a.
11.b.
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Schedule RCO

Schedule RC-0O - Continued

Memoranda

Dollar Amounts in Thousands | Bil | Mil [Thou

1. Total deposit liabilities of the bank, including related interest accrued and unpaid, less allowable
exclusions, including related interest accrued and unpaid (sum of Memorandum items 1.a.(1),
1.b.(1), 1.c.(1), and 1.d.(1) must equal Schedule RC-O, item 1 less item 2):

a. Deposit accounts (excluding retirement accounts) of $250,000 or less: (1)

(1) Amount of deposit accounts (excluding retirement accounts) of $250,000 or less ...........ccuc....... RCONF049 0] M.1.a.(1)
Number
(2) Number of deposit accounts (excluding retirement accounts) of
$250,000 OF IESS ..ocuviiviiticiecteeete ettt RCONF050 | 0 M.1.a.(2)
b. Deposit accounts (excluding retirement accounts) of more than $250,000: (1)
(1) Amount of deposit accounts (excluding retirement accounts) of more than $250,000 ................. RCONF051 | 0] M.1.b.(1)
Number
(2) Number of deposit accounts (excluding retirement accounts) of
MOTE than $250,000 ........oveeeeeeeereereeereeeeeeseeeseesseeeeeeeseeeseeseeesee. RCONF052 | 0 M.1.b.(2)
c. Retirement deposit accounts of $250,000 or less: (1)
(1) Amount of retirement deposit accounts of $250,000 OF [€SS .......c.ecverveirrierieeiesiese e eie e RCONF045 | 0] M.1.c.(1)
Number
(2) Number of retirement deposit accounts of $250,000 or less ....... RCONF046 | 0 M.1.c.(2)
d. Retirement deposit accounts of more than $250,000: (1)
(1) Amount of retirement deposit accounts of more than $250,000 ...........ccceccvvvrrveirrceereeiereeeene RCONF047 | 0] M.1.d.(1)
Number
(2) Number of retirement deposit accounts of more than $250,000 .. RCONF048| 0 M.1.d.(2)

Memorandum item 2 is to be completed by banks with $1 billion or more in total assets. (2)
2. Estimated amount of uninsured deposits, including related interest accrued and unpaid (see
INSTIUCHONS)  (3) o oo RCON5597 | 0] m.2.
3. Has the reporting institution been consolidated with a parent bank or savings association in that
parent bank's or parent savings association's Call Report or Thrift Financial Report? If so, report the
legal title and FDIC Certificate Number of the parent bank or parent savings association:
a. Legal title ...o.oveeeeeeeeeeeeees TEXTA545 M.3.a.
b. FDIC Certificate NUMDEr ........cccoiiiiiiiiiciseee e |RCONA545| 0 M.3.b.
4. Not applicable
Memorandum items 5.a and 5.b are to be completed by all banks.
5. Noninterest-bearing transaction accounts (as defined in Section 343 of the Dodd-Frank Act) of more
than $250,000 (see instructions):
a. Amount of noninterest-bearing transaction accounts of more than $250,000 ............ccccevvevrrveinns RCONJ944 | 0] M5.a.

b. Number of noninterest-bearing transaction accounts of more than
$250,000 ....oeieiiiieet e RCONJ945 0 M.5.b.

(1) The dollar amounts used as the basis for reporting in Memorandum items 1.a through 1.d reflect the deposit insurance limits in effect on the report date
excluding the temporary unlimited insurance coverage on noninterest-bearing transaction accounts.

(2) The $1 billion asset size test is generally based on the total assets reported on the June 30, 2010, Report of Condition.

(3) Uninsured deposits should be estimated based on the deposit insurance limits set forth in Memorandum items 1.a through 1.d and the temporary
unlimited insurance coverage on noninterest-bearing transaction accounts.
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Schedule RCO

Schedule RC-0O - Continued

Amounts reported in Memorandum items 6 through 9, 14, and 15 will not be made available to the public on an individual institution basis.

Memoranda (continued)

Dollar Amounts in Thousands I Bil | Mil |Thou

Memorandum items 6 through 12 are to be completed by "large institutions” and "highly
complex institutions" as defined in FDIC regulations.

6. Criticized and classified items: .

. SPECIAl MENLION ...t e et e e et e e et e e e et e e e e ebeeeeereeeeareaaeanes RCONK663 N/Al M.6.a.

D. SUDSEANAArd ..........ooooiiiii e e e e e e e e e e e naraaeeaas RCONK664 N/Al M.6.b.
[o 0 e U] o i {F | OSSOSO OPPPRTO RCONK665 N/Al M.6.c.
o TR o= OSSOSO PP PRPUPPPRRRIOt RCONK666 N/Al M.6.d.
7. "Nontraditional 1-4 family residential mortgage loans" as defined for assessment purposes
ONIY N FDIC reQUIALIONS ...........cooveeieieeeeceeeeeeee ettt n e, RCONK675 N/Al M.7.
8. "Subprime consumer loans" as defined for assessment purposes only in FDIC regulations . RCONK667 N/Al M.8.
9. "Leveraged loans and securities" as defined for assessment purposes only in FDIC
FEQUIALIONS ...ttt ee e ee et et et e e e e e ee e e e et en st en s e es e RCONKG668] N/Al M.9.
10. Commitments to fund construction, land development, and other land loans secured by real
estate:
a. Total unfunded COMMItMENES ... e RCONK676| N/Al M.10.a.
b. Portion of unfunded commitments guaranteed or insured by the U.S. government
(INCIUAING the FDIC) ...ttt ettt e b e e b e e sbeenbeeaeesbeenneenean RCONK677| N/Al M.10.b.
11. Amount of other real estate owned recoverable from the U.S. government under guarantee
or insurance provisions (excluding FDIC loss-sharing agreements) ................ccccocoevvevevnnn.n. RCONK669| N/Al M.11.
12. Nonbrokered time deposits of more than $250,000 (included in Schedule RC-E,
MeMOraNAUM FEEIM 2.0) ......o.ouieeieieceeeeeeeee ettt ettt es et e et n e e st eeen et e enen e RCONK678] N/Al M.12.

Memorandum item 13.a is to be completed by "large institutions” and "highly complex
institutions” as defined in FDIC regulations. Memorandum items 13.b through 13.g are to be
completed by "large institutions" only.

13. Portion of funded loans guaranteed or insured by the U.S. government (excluding FDIC loss-
sharing agreements):

a. Construction, land development, and other land loans secured by real estate ..................... RCONK679 N/Al M.13.a.
b. Loans secured by multifamily residential and nonfarm nonresidential properties ................ RCONK680 N/Al M.13.b.
c. Closed-end loans secured by first liens on 1-4 family residential properties ........................ RCONK681 N/Al M.13.c.
d. Closed-end loans secured by junior liens on 1-4 family residential properties and

revolving, open-end loans secured by 1-4 family residential properties and extended under

BN@S OF CT@UIE ........evoieieececece ettt RCONK682 N/Al M.13.d.
e. Commercial and industrial loans ... RCONK670 N/Al M.13.e.
f. Credit card loans to individuals for household, family, and other personal expenditures .... |RCONK671 N/Al M.13f.
g. Other consumer loans (includes other revolving credit plans, automobile loans, single

payment, installment, and all StUdent I0aNS) ..............ccccooviveeeeeeieieieeeeeeeee s RCONK672] N/Al M.13.g.

Memorandum items 14 and 15 are to be completed by "highly complex institutions" as
defined in FDIC regulations.
14. Amount of the institution's largest counterparty exposure ...............c.ccccciiiiiiiiiii e RCONK673 N/Al M.14.

15. Total amount of the institution's 20 largest counterparty exposures ................cccccceiiiiieiiiinenne RCONK674 N/Al M.15.
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Schedule RC-P is to be completed by (1) all banks with $1 billion or more in total assets (1) and (2) banks with less than $1 billion in total assets at which
either 1—4 family residential mortgage loan originations and purchases for resale (2) from all sources, loan sales, or quarter-end loans held for sale or trading

exceed $10 million for two consecutive quarters.

Dollar Amounts in Thousands I Bil | Mil |Th0u
1. Retail originations during the quarter of 1-4 family residential mortgage loans
for sale: (2)
A. CloSed-eNd fIFST IENS ......iiiiiiiii ettt e e RCONF066 0
o @1 o1-1=To BT o o I 00 1) gl =Y o T PSP TPP RCONF067 0
c. Open-end loans extended under lines of credit:
(1) Total commitment under the lines Of Credit ..........cooveiieiiiiie e RCONF670 0
(2) Principal amount funded under the lines of credit RCONF671 0
2. Wholesale originations and purchases during the quarter of 1-4 family residential mortgage loans for
sale: (2)
A. CloSed-ENd fIFST IENS ......iiiiiiiii ettt RCONF068 0
b. Closed-end junior liens RCONF069 0
c. Open-end loans extended under lines of credit:
(1) Total commitment under the lines of credit ............. RCONF672 0
(2) Principal amount funded under the lines of credit RCONF673 0
3. 1-4 family residential mortgage loans sold during the quarter:
Q. ClosSed-eNd fIFST IEBNS ...c.uiiiiiiei et ettt r e nre e RCONF070 0
Lo T O [0 TT Yo B oo B W o T 11T o TS RCONF071 0
c. Open-end loans extended under lines of credit:
(1) Total commitment under the lines Of Credit ..........cooveiieiiie e RCONF674 0
(2) Principal amount funded under the lines of credit .... |RCONF675 0
4. 1-4 family residential mortgage loans held for sale or trading at quarter-end (included in Schedule
RC, items 4.a and 5):
A. CloSed-eNd fIFST NS ......iiiiiiii ettt RCONF072 0
b. Closed-end junior liens RCONF073 0
c. Open-end loans extended under lines of credit:
(1) Total commitment under the lines of credit ............. RCONF676 0
(2) Principal amount funded under the lines of credit RCONF677 0
5. Noninterest income for the quarter from the sale, securitization, and servicing of 1-4 family residential
mortgage loans (included in Schedule RI, items 5.c, 5.f, 5.9, and 5.i):
a. Closed-end 1-4 family residential mortgage loans ..........cccccooiiiiiiiiiiiniiee e RIADF184 0
b. Open-end 1-4 family residential mortgage loans extended under lines of credit RIADF560 0
6. Repurchases and indemnifications of 1-4 family residential mortgage loans during the quarter:
A. CloSed-ENd fIFST NS ......iiiiiiii ettt RCONF678 0
o @1 o1-1=To BT o o I 00 1) gl 1= o T PO RUPP RCONF679 0
c. Open-end loans extended under lines of credit:
(1) Total commitment under the lines of Credit ............ocviiiiiiiiii e RCONF680 0
(2) Principal amount funded under the lines of credit RCONF681 0

(1) The $1 billion asset size test is generally based on the total assets reported on the June 30, 2010, Report of Condition.

(2) Exclude originations and purchases of 1-4 family residential mortgage loans that are held for investment.

1.a.
1.b.

1.c.(1)
1.c.(2)
2.a.

2.b.

2.c.(1)
2.c.(2)

4.a.
4.b.

4.c.(1)
4.c.(2)
5.a.

5.b.

6.a.
6.b.

6.c.(1)
6.c.(2)
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Schedule RCQ 935
Schedule RC-Q - Assets and Liabilities Measured at Fair Value on a Recurring Basis
Schedule RC-Q is to be completed by banks that:
(1) Had total assets of $500 million or more as of the beginning of their fiscal year; or
(2) Had total assets of less than $500 million as of the beginning of their fiscal year and either:
(a) 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
(b) Are required to complete Schedule RC-D, Trading Assets and Liabilities.
(Column A) (Column B) (Column C) (Column D) (Column E)
Total Fair Value| LESS: Amounts| Level 1 Fair Level 2 Fair Level 3 Fair
Reported on Netted in the Value Value Value
Schedule RC |Determination off Measurements | Measurements | Measurements
Dollar Amounts in Thousands Total Fair Value
ASSETS
1. Available-for-sale SECUMLIES ........ccioviiiiiieiieiie ettt RCON1773 RCONG474 RCONG475 RCONG476 RCONG477
0 0 0 0 0
2. Federal funds sold and securities purchased under agreements to resell ...........c.ccccceeveenne RCONG478 RCONG479 RCONG480 RCONG481 RCONG482
0 0 0 0 0
3. Loans and leases held for SAlE ..........ocoocuiiiiiiiiie et RCONG483 RCONG484 RCONG485 RCONG486 RCONG487
0 0 0 0 0
4. Loans and leases held for inVestmMeNnt ..............cooooiiiiiiiiii e RCONG488 RCONG489 RCONG490 RCONG491 RCONG492
0 0 0 0 0
5. Trading assets:
8. DEMVALIVE @SSELS ....iiuiiiiiiitie ettt b et nenaes RCON3543 RCONG493 RCONG494 RCONG495 RCONG496
0 0 0 0 0
D. Other trading @SSELS ......ciuiiiiiiiiiie ettt e ettt e e ettt e e e eabe e e e s anneeaeeannneeas RCONG497 RCONG498 RCONG499 RCONG500 RCONG501
0 0 0 0 0
(1) Nontrading securities at fair value with changes in fair value reported in current RCONF240 RCONF684 RCONF692 RCONF241 RCONF242
earnings (included in Schedule RC-Q, item 5.b, above) .........cccoooiiiiiiiiiiiie 0 0 0 0 0
B. All OTNEI @SSELS ...ttt et e ettt e e ettt e e e tb e e e e e ab e e e e e nbe e e e anreeaeanaeeas RCONG391 RCONG392 RCONG395 RCONG396 RCONG804
0 0 0 0 0
7. Total assets measured at fair value on a recurring basis (sum of items 1 through 5.b plus RCONG502 RCONG503 RCONG504 RCONG505 RCONG506
(1G] 00 1<) U RPPURUPPRN 0 0 0 0 0

5.a.

5.b.

5.b.(1)
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Schedule RCQ 56
Schedule RC-Q - Continued
(Column A) (Column B) (Column C) (Column D) (Column E)
Total Fair Value| LESS: Amounts| Level 1 Fair Level 2 Fair Level 3 Fair
Reported on Netted in the Value Value Value
Schedule RC |Determination off Measurements | Measurements | Measurements
Dollar Amounts in Thousands Total Fair Value
LIABILITIES
T B LT o oL | PRSP SUUPRRON RCONF252 RCONF686 RCONF694 RCONF253 RCONF254
0 0 0 0 0
9. Federal funds purchased and securities sold under agreements to repurchase .................. RCONG507 RCONG508 RCONG509 RCONG510 RCONG511
0 0 0 0 0
10. Trading liabilities:
a. Derivative labilitieS ............eoiiiiiiiiee e RCON3547 RCONG512 RCONG513 RCONG514 RCONG515
0 0 0 0 0
b. Other trading liabilities ...........c.eoii i e RCONG516 RCONG517 RCONG518 RCONG519 RCONG520
0 0 0 0 0
11. Other DOITOWEA MONEY .....oiiiiiiiii ettt e et e e et e e e e nab e e e e anbeeeeaneeeaeean RCONG521 RCONG522 RCONG523 RCONG524 RCONG525
0 0 0 0 0
12. Subordinated notes and debentuUres ..o RCONG526 RCONG527 RCONG528 RCONG529 RCONG530
0 0 0 0 0
13, All Other lIabilitiES ......ceeeeeieeeeee e e e e e e e e e e e e e e e e anareeees RCONGS805 RCONGS806 RCONGS807 RCONGS808 RCONGS809
0 0 0 0 0
14. Total liabilities measured at fair value on a recurring basis (sum of items 8 through 13) ..... RCONG531 RCONG532 RCONG533 RCONG534 RCONG535
0 0 0 0 0

10.a.

10.b.

1.

12.

13.

14.
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Schedule RC-Q - Continued
(Column A) (Column B) (Column C) (Column D) (Column E)
Total Fair Value| LESS: Amounts| Level 1 Fair Level 2 Fair Level 3 Fair
Reported on Netted in the Value Value Value
Schedule RC |Determination off Measurements | Measurements | Measurements
Dollar Amounts in Thousands Total Fair Value
Memoranda
1. All other assets (itemize and describe amounts included in Schedule RC-Q, item 6, that are
greater than $25,000 and exceed 25% of item 6):
2. MOrtgage SErviCiNG @SSEES .....c.eiiiiiiiiieiie et e e et e e e e e e e e nne e nneeenneas RCONG536 RCONG537 RCONG538 RCONG539 RCONG540
1] 0 0 0 0
b. Nontrading derivative @ssets ... RCONG541 RCONG542 RCONG543 RCONG544 RCONG545
1] 0 0 0 0
c. \ TEXTGS46| | RCONG546 RCONG547 RCONG548 RCONG549 RCONG550
0 0 0 0 0
d. \ TEXTG551 | | RCONG551 RCONG552 RCONG553 RCONG554 RCONG555
0 0 0 0 0
e. \ TEXT6556| | RCONG556 RCONG557 RCONG558 RCONG559 RCONG560
0 0 0 0 0
f. \ TEXTG561 | | RCONG561 RCONG562 RCONG563 RCONG564 RCONG565
0 0 0 0 0
2. All other liabilities (itemize and describe amounts included in Schedule RC-Q, item 13, that
are greater than $25,000 and exceed 25% of item 13):
a. Loan commitments (not accounted for as derivatives) ..........cccccoiiiiiiiiiiiiiic e, RCONF261 RCONF689 RCONF697 RCONF262 RCONF263
0 0 0 0 0
b. Nontrading derivative lIabilii€S ...........oooiiiiiii e RCONG566 RCONG567 RCONG568 RCONG569 RCONG570
0 0 0 0 0
c. | TEXTG571] | RCONG571 | RCONG572 | RCONG573 | RCONG574 | RCONG575
0 0 0 0 0
d.  TEXTG576 | | RCONG576 | RCONG577 | RCONG578 | RCONG579 | RCONG580
0 0 0 0 0
e. TEXTG581| | RCONG581 | RCONG582 | RCONG583 | RCONG584 | RCONG585
0 0 0 0 0
f. TEXTG586 ]| | RCONG586 | RCONG587 | RCONG588 | RCONG589 | RCONG590
0 0 0 0 0

M.1.a.

M.1.b.

M.1.c.

M.1.d.

M.1.e.

M.1.f.

M.2.a.

M.2.b.

M.2.c.

M.2.d.

M.2.e.

M.2 1.
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[ Bil | mil [rhou

Tier 1 capital
1. Total bank equity capital (from Schedule RC, item 27.a)
2. LESS: Net unrealized gains (losses) on available-for-sale securities (if gain, report as positive value; if loss,
report as negative value) (1)
3. LESS: Net unrealized loss on available-for-sale EQUITY securities (report loss as positive value)
4. LESS: Accumulated net gains (losses) on cash flow hedges (if a gain, report as a positive value; if a loss,
report as a negative value)
5. LESS: Nonqualifying perpetual preferred stock
6. Qualifying noncontrolling (minority) interests in consolidated subsidiaries

a. LESS: Disallowed goodwill and other disallowed intangible assets
b. LESS: Cumulative change in fair value of all financial liabilities accounted for under a fair value option
that is included in retained earnings and is attributable to changes in the bank's own creditworthiness (if a
net gain, report as positive value; if a net loss, report as negative value)
8. Subtotal (sum of items 1 and 6, less items 2, 3, 4, 5, 7.a, and 7.b)
9.
a. LESS: Disallowed servicing assets and purchased credit card relationships
b. LESS: Disallowed deferred tax assets

10. Other additions to (deductions from) Tier 1 capital
11. Tier 1 capital (sum of items 8 and 10, less items 9.a and 9.b)

Tier 2 capital
12. Qualifying subordinated debt and redeemable preferred stock

13. Cumulative perpetual preferred stock includible in Tier 2 capital
14. Allowance for loan and lease losses includible in Tier 2 capital

15. Unrealized gains on available-for-sale equity securities includible in Tier 2 capital
16. Other Tier 2 capital components
17. Tier 2 capital (sum of items 12 through 16)
18. Allowable Tier 2 capital (lesser of item 11 or 17)
19. Tier 3 capital allocated for market risk
20. Deductions for total risk-based capital
21. Total risk-based capital (sum of items 11, 18, and 19, less item 20)

Total assets for leverage ratio
22. Average total assets (from Schedule RC-K, item 9)

23. LESS: Disallowed goodwill and other disallowed intangible assets (from item 7.a above) ........c.ccccceeineeen.
24. LESS: Disallowed servicing assets and purchased credit card relationships (from item 9.a above)
25. LESS: Disallowed deferred tax assets (from item 9.b above)
26. LESS: Other deductions from assets for leverage capital purposes
27. Average total assets for leverage capital purposes (item 22 less items 23 through 26)

Adjustments for financial subsidiaries
28.
a. Adjustment to Tier 1 capital reported in item 11

b. Adjustment to total risk-based capital reported in item 21
29. Adjustment to risk-weighted assets reported in item 62
30. Adjustment to average total assets reported in item 27

(1) Report amount included in Schedule RC, item 26.b, "Accumulated other comprehensive income."

RCON3210] 68,563
RCONB8434 0
RCONA221 0
RCON4336 0
RCONB588 0
RCONB589 0
RCONB590] 0
RCONF264 0
RCONC227 68,563
RCONB591 0
RCON5610 0
RCONB592 0
RCONB8274 68,563
RCON5306 0
RCONB593 0
RCON5310 0
RCON2221 0
RCONB594 0
RCON5311 0
RCONB8275 0
RCON1395 0
RCONB595 0
RCON3792 68,563
RCON3368 8,681,548
RCONB590 0
RCONB591 0
RCON5610 0
RCONB596 0
RCONA224 8,681,548
RCONC228 0
RCONB503 0
RCONB504 0
RCONB505 0

9.a.
9.b.
10.
11.

12.
13.
14.
15.
16.
17.
18.
19.
20.
21.

22.
23.
24.
25.
26.
27.

28.a.
28.b.
29.
30.
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(Column A)
Percentage (Banks with
Financial Subsidiaries)

(Column B)

Percentage (All Banks)

31. Tier 1leverage ratio (2) ... RCON7273 0] RCON7204 0.79
32. Tier 1 risk-based capital ratio (3) .........ccccooiiiiiciceceeeceeee e RCON7274 0] RCON7206 616.41
33. Total risk-based capital ratio  (4) ..........cc.ooeiiiiiieeee e RCON7275 0] RCON7205 616.41

(2) The ratio for column B is item 11 divided by item 27. The ratio for column A is item 11 minus item 28.a divided by (item 27 minus item 30).
(3) The ratio for column B is item 11 divided by item 62. The ratio for column A is item 11 minus item 28.a divided by (item 62 minus item 29).
(4) The ratio for column B is item 21 divided by item 62. The ratio for column A is item 21 minus item 28.b divided by (item 62 minus item 29).

31.
32.
33.
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Schedule RCR

Schedule RC-R - Continued

Banks are not required to risk-weight each on-balance sheet asset and the credit equivalent amount of each off-balance sheet item that qualifies for a risk weight of less than 100 percent (50 percent for
derivatives) at its lower risk weight. When completing items 34 through 54 of Schedule RC-R, each bank should decide for itself how detailed a risk-weight analysis it wishes to perform. In other words, a
bank can choose from among its assets and off-balance sheet items that have a risk weight of less than 100 percent which ones to risk-weight at an appropriate lower risk weight, or it can simply risk-weight
some or all of these items at a 100 percent risk weight (50 percent for derivatives).

Balance Sheet Asset Categories

(Column A) (Column B) (Column C) (Column D) (Column E) (Column F)
Totals (from Iltems Not Allocation by Allocation by Allocation by Allocation by
Schedule RC) | Subject to Risk-] Risk Weight Risk Weight Risk Weight Risk Weight
Dollar Amounts in Thousands Weighting Category 0% | Category 20% | Category 50% | Category 100%
34. Cash and balances due from depository institutions (Column A equals RCONO0010 RCONCS869 RCONB600 RCONB601 RCONB602
the sum of Schedule RC items 1.a and 1.b) .... 9,588,370 0 9,587,439 931 ol 34
35. Held-to-maturity SECUTITIES ......ccueiiiiiiiiiiiiee e RCON1754 RCONB603 RCONB604 RCONB605 RCONB606 RCONB607
0 0 0 0 0 0| 35.
36. Available-for-sale SeCUrities ...........ccccooiiiiiiiiiiiie e RCON1773 RCONB608 RCONB609 RCONB610 RCONB611 RCONB612
0 0 0 0 0 0| 36.
37. Federal funds sold and securities purchased under agreements to resell RCONC225 RCONC063 RCONCO064 RCONB520
0 0 0 of 37.
38. Loans and leases held for sale ..o RCON5369 RCONB617 RCONB618 RCONB619 RCONB620 RCONB621
0 0 0 0 0 0| 38.
39. Loans and leases, net of unearned iNCOME .........ccccoouieiiiiiiiieiiiee e RCONB528 RCONB622 RCONB623 RCONB624 RCONB625 RCONB626
0 0 0 0 0 0| 39.
40. LESS: Allowance for loan and 1ease l0SSES .........cccveeiiiieeiiiiiieeiiiee e, RCON3123 RCON3123
0 0 40.
41, Trading @SSELS ...cccicueiiiiiiiiie ettt ettt e e e a e e e neaeas RCON3545 RCONB627 RCONB628 RCONB629 RCONB630 RCONB631
0 0 0 0 0 0| 41.
42, All other @ssets (1) Lo RCONB639 RCONB640 RCONB641 RCONB642 RCONB643 RCON5339
10,937 0 0 0 0 10,937 42.
43. Total assets (sum of items 34 through 42) ........ccooiiiiiiiiiiiiiie e RCON2170 RCONB644 RCON5320 RCON5327 RCON5334 RCON5340
9,599,307 0 9,587,439 931 0 10,937 43.

(1) 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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Schedule RC-R - Continued
Derivatives and Off-Balance Sheet Items
(Column A) Credit (Column B) (Column C) (Column D) (Column E) (Column F)
Face Value or Conversion Credit Allocation by Allocation by Allocation by Allocation by
Notional Amount Factor Equivalent Risk Weight Risk Weight Risk Weight Risk Weight
Dollar Amounts in Thousands Amount (1) Category 0% | Category 20% | Category 50% | Category 100%
44. Financial standby letters of credit ..........c.cccoovnvninnens RCONB546 | 1.000r 12.5(2)] RCONB547 RCONB548 RCONB581 RCONB582 RCONB583
0 1.00 0 0 0 0 0
45. Performance standby letters of credit ... RCON3821 RCONB650 RCONB651 RCONB652 RCONB653 RCONB654
0 .50 0 0 0 0 0
46. Commercial and similar letters of credit .............cccccee.. RCON3411 RCONB655 RCONB656 RCONB657 RCONB658 RCONB659
0 .20 0 0 0 0 0
47. Risk participations in bankers acceptances acquired by RCON3429 RCONB660 RCONB661 RCONB662 RCONB663
the reporting institution ... 0 1.00 0 0 0 0
48. Securities [ent ... RCON3433 RCONB664 RCONB665 RCONB666 RCONB667 RCONB668
0 1.00 0 0 0 0 0
49. Retained recourse on small business obligations sold RCONA250 RCONB669 RCONB670 RCONB671 RCONB672 RCONB673
WIth TECOUISE .....eeeiiiiiiiiieee e 0 1.00 0 0 0 0 0
50. Recourse and direct credit substitutes (other than
financial standby letters of credit) subject to the low-level
exposure rule and residual interests subject to a dollar- RCONB541 12.5 (3) RCONB542 RCONB543
for-dollar capital requIremMent ..........cococoeeeceeeeeeeeeens 0 12.50 0 0
51. All other financial assets sold with recourse .................. RCONB675 RCONB676 RCONB677 RCONB678 RCONB679 RCONB680
0 1.00 0 0 0 0 0
52. All other off-balance sheet liabilities .............c.ccoveeennnen. RCONB681 RCONB682 RCONB683 RCONB684 RCONB685 RCONB686
0 1.00 0 0 0 0 0
53. Unused commitments:
a. With an original maturity exceeding one year ............. RCON3833 RCONB687 RCONB688 RCONB689 RCONB690 RCONB691
0 .50 0 0 0 0 0
b. With an original maturity of one year or less to asset- RCONG591 RCONG592 RCONG593 RCONG594 RCONG595 RCONG596
backed commercial paper conduits ...........ccccceeiiieenn. 0 10 0 0 0 0 0
54. Derivative CONtracts ..........ccccooiieieiiiiiiiiiiee e RCONA167 RCONB693 RCONB694 RCONB695
0 0 0 0

(1) Column A multiplied by credit conversion factor.

(2) For financial standby letters of credit to which the low-level exposure rule applies, use a credit conversion factor of 12.5 or an institution-specific factor. For other financial standby letters of credit, use a

credit conversion factor of 1.00. See instructions for further information.
(3) Or institution-specific factor.

44.

45.

46.

47.

48.

49.

50.

51.

52.

53.a.

53.b.

54.
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Schedule RC-R - Continued
(Column C) (Column D) (Column E) (Column F)
Allocation by Allocation by Allocation by Allocation by
Risk Weight Risk Weight Risk Weight Risk Weight
Dollar Amounts in Thousands Category 0% | Category 20% | Category 50% | Category 100%
Totals
55. Total assets, derivatives, and off-balance sheet items by risk weight RCONB696 RCONBG697 RCONB698 RCONBG699
category (for each column, sum of items 43 through 54) 9,587,439 931 0 10,937| 55,
56. Risk weight factor ..........ccooviiiiiee e x 0% x 20% X 50% x 100% 56.
57. Risk-weighted assets by risk weight category (for each column, item RCONB700 RCONB701 RCONB702 RCONB703
55 multiplied by item 56) 0 186 0 10,937| 57
58. Market risk equivalent @ssets .......cccccccceeeiiiiciciniiiie e RCON1651
0 ss.
59. Risk-weighted assets before deductions for excess allowance for
loan and lease losses and allocated transfer risk reserve (sum of RCONB704
item 57, columns C through F, and item 58) .........ccccccovevevevieennn. 11,123 59.
60. LESS: Excess allowance for loan and lease losses ............ccceeeen. RCONA222
0] 0.
61. LESS: Allocated transfer risk reServe ...........cccccooveeevieeeeicieeeeccieeenn, RCON3128
0] 61.
62. Total risk-weighted assets (item 59 minus items 60 and 61) ............ RCONA223
11,123 62.
Memoranda
Dollar Amounts in Thousands Bil | Mil IThou
1. Current credit exposure across all derivative contracts covered by the risk-based capital standards ............ RCON8764 ol m1.
(Column A) (Column B) (Column C)
With a remaining maturity of | With a remaining maturity of | With a remaining maturity of
one year of less over one year through five over five years
Dollar Amounts in Thousands years
2. Notional principal amounts of derivative
contracts: (1)
a. Interest rate contracts ............ccccceeieeienns RCON3809 0] RCON8766 0] RCON8767 0] M2a.
b. Foreign exchange contracts ..........c.cccoeu.e. RCON3812 0] RCON8769 0] RCON8770 0] M.2.b.
c. Gold contracts ..........cccceeeeeieieeiieecie e RCON8771 0] RCON8772 0] RCON8773 0] M2ec.
d. Other precious metals contracts ................. RCON8774 0] RCON8775 0] RCON8776 0] M.2.d.
e. Other commodity contracts RCON8777 0] RCON8778 0] RCON8779 0] M2e.
f. Equity derivative contracts RCONA000 0] RCONAQO1 0] RCONA002 0] M.2f.
g. Credit derivative contracts:
Purchased credit protection that (a) is a
covered position under the market risk rule
or (b) is not a covered position under the
market risk rule and is not recognized as a
guarantee for risk-based capital purposes:
(1) Investment grade .......c.cocceuvevevererennnne. RCONG597 61,021,011]RCONG598| 10,000,102,333] RCONG599| 1,532,525,601| M.2.g.(1)
(2) Subinvestment grade ..........c.coceeeeirinienee. RCONG600 0] RCONG601 O] RCONG602 0] M.2.g.22)

(1) Exclude foreign exchange contracts with an original maturity of 14 days or less and all futures contracts.
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Schedule RC-S - Servicing, Securitization, and Asset Sale Activities
Bank Securitization Activities
(Column A) (Column B) (Column C) (Column D) (Column E) (Column F) (Column G)
1-4 Family Home Equity Credit Card Auto Loans |Other ConsumerjCommercial and]All Other Loans,
Residential Lines Receivables Loans Industrial Loans| All Leases and
Dollar Amounts in Thousands Loans All Other Assets
1. Outstanding principal balance of assets sold and
securitized by the reporting bank with servicing retained
or with recourse or other seller-provided credit RCONB705 RCONB706 RCONB707 RCONB708 RCONB709 RCONB710 RCONB711
€NNANCEMENES ......voeeececvee e 0 0 0 0 0 0 0
2. Maximum amount of credit exposure arising from
recourse or other seller-provided credit enhancements
provided to structures reported in item 1 in the form of:
a. Credit-enhancing interest-only strips (included in RCONB712 RCONB713 RCONB714 RCONB715 RCONB716 RCONB717 RCONB718
Schedules RC-B or RC-F or in Schedule RC, item 5) .. 0 0 0 0 0 0 0
b. Subordinated securities and other residual interests ... RCONC393 RCONC394 RCONC395 RCONC396 RCONC397 RCONC398 RCONC399
0 0 0 0 0 0 0
c. Standby letters of credit and other enhancements ....... RCONC400 RCONC401 RCONC402 RCONC403 RCONC404 RCONC405 RCONC406
0 0 0 0 0 0 0
3. Reporting bank's unused commitments to provide liquidity RCONB726 RCONB727 RCONB728 RCONB729 RCONB730 RCONB731 RCONB732
to structures reported initem 1 ..., 0 0 0 0 0 0 0
4. Past due loan amounts included in item 1:
a. 30-89 days past dU€ ..o RCONB733 RCONB734 RCONB735 RCONB736 RCONB737 RCONB738 RCONB739
0 0 0 0 0 0 0
b. 90 days or more past due ..., RCONB740 RCONB741 RCONB742 RCONB743 RCONB744 RCONB745 RCONB746
0 0 0 0 0 0 0
5. Charge-offs and recoveries on assets sold and
securitized with servicing retained or with recourse or
other seller-provided credit enhancements (calendar
year-to-date):
a. Charge-offs ... RIADB747 RIADB748 RIADB749 RIADB750 RIADB751 RIADB752 RIADB753
0 0 0 0 0 0 0
D. RECOVEIES ..o RIADB754 RIADB755 RIADB756 RIADB757 RIADB758 RIADB759 RIADB760
0 0 0 0 0 0 0

2.a.

2.b.

4.a.

4.b.

5.a.

5.b.
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Schedule RC-S - Continued
(Column A) (Column B) (Column C) (Column D) (Column E) (Column F) (Column G)
1-4 Family Home Equity Credit Card Auto Loans |Other Consumerl Commercial and]All Other Loans,
Residential Lines Receivables Loans Industrial Loans| All Leases and
Dollar Amounts in Thousands Loans All Other Assets
6. Amount of ownership (or seller's) interests carried as:
a. Securities (included in Schedule RC-B or in Schedule RCONB761 RCONB762 RCONB763
RC, IeM 5) e 0 0 0 6.a.
b. Loans (included in Schedule RC-C) .......c.cccccveviiieeennns RCONB500 RCONB501 RCONB502
0 0 0 6.b.
7. Past due loan amounts included in interests reported in
item 6.a:
a. 30-89 days past due ........cccceiiiiiiiiiiiie e RCONB764 RCONB765 RCONB766
0 0 0 7.a
b. 90 days or more past due ..........ccccceeeiiiiiiiiiiiieeeieeee RCONB767 RCONB768 RCONB769
0 0 0 7.b.
8. Charge-offs and recoveries on loan amounts included in
interests reported in item 6.a (calendar year-to-date):
a. Charge-offs ... RIADB770 RIADB771 RIADB772
0 0 0 8.a.
D. RECOVEMES ..ottt RIADB773 RIADB774 RIADB775
0 0 0 8.b.
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 bank to other
institutions' securitization structures in the form of
standby letters of credit, purchased subordinated RCONB776 RCONB777 RCONB778 RCONB779 RCONB780 RCONB781 RCONB782
securities, and other enhancements ...........ccccoveeveeveeenn.. 0 0 0 0 0 0 0| 9.
10. Reporting bank's unused commitments to provide RCONB783 RCONB784 RCONB785 RCONB786 RCONB787 RCONB788 RCONB789
liquidity to other institutions' securitization structures .... 0 0 0 0 0 0 ol 1o0.
Bank Asset Sales
11. Assets sold with recourse or other seller-provided credit
enhancements and not securitized by the reporting bank RCONB790 RCONB791 RCONB792 RCONB793 RCONB794 RCONB795 RCONB796
......................................................................................... 0 0 0 0 0 0 0] 11.
12. Maximum amount of credit exposure arising from
recourse or other Se||er-provided credit enhancements RCONB797 RCONB798 RCONB799 RCONB800 RCONB801 RCONB802 RCONB803
provided to assets reported in item 11 ..........ccocoevernnne. 0 0 0 0 0 0 0 12.
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Dollar Amounts in Thousands I Bil | Mil |Thou
1. Small business obligations transferred with recourse under Section 208 of the Riegle Community
Development and Regulatory Improvement Act of 1994:
a. Outstanding prinCipal DAIANCE .............oiiiiiie et et e et e e e s te e e e e nb e e e e enneeeaeanraeaaaans RCONA249 0
b. Amount of retained recourse on these obligations as of the report date .............ccccooiiiiiiiiie, RCONA250 0
2. Outstanding principal balance of assets serviced for others (includes participations serviced for others):
a. Closed-end 1-4 family residential mortgages serviced with recourse or other servicer-provided credit
LT LA ToT=Ya 0 T=Ya OO RCONB804| 0
b. Closed-end 1-4 family residential mortgages serviced with no recourse or other servicer-provided credit
ENNANCEMENTS ..ottt et e e e e e e e e s en et e eeseraseeeesenssaetesenseeetesanseaesenensntesesenssteaesensseneesanssansanas RCONB805 0
c. Other financial assets (includes home equity INES) (1) ... RCONA591 0
d. 1-4 family residential mortgages serviced for others that are in process of foreclosure at quarter-end
(includes closed-end and 0PEN-ENd I0BNS) ..........cc.oeoeeuieeeueeiceeeieeeee ettt eas e s eae e eanenens RCONF699 | 0
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 bank's holding company ..........ccccccceviiiriiieiienns RCONB806 0
(2) Conduits sponsored by other unrelated INSHULIONS ..........oooiiiie e RCONB807 0
b. Unused commitments to provide liquidity to conduit structures:
(1) Conduits sponsored by the bank, a bank affiliate, or the bank's holding company ..........ccccocceviiiiiieninns RCONB808 0
(2) Conduits sponsored by other unrelated iNStitUtioNS ..........coooiiriieiie e RCONB809 0
4. Outstanding credit card fees and finance charges included in Schedule RC-S, item 1, col C (2) .................... RCONC407 N/A

(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) Memorandum item 4 is to be completed by banks that (1) together with affiliated institutions, have outstanding credit card receivables (as defined in the
instructions) that exceed $500 million as of the report date or (2) are credit card specialty banks as defined for Uniform Bank Performance Report purposes.

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

M.2.a.

M.2.b.
M.2.c.

M.2.d.

M.3.a.(1)
M.3.a.(2)

M.3.b.(1)
M.3.b.(2)
M.4.
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Yes/No

1. Does the institution have fiduciary powers? (If "NO," do not complete Schedule RC-T.)
2. Does the institution exercise the fiduciary powers it has been granted? ..........ccccocovviiiiiie e,

3. Does the institution have any fiduciary or related activity (in the form of assets or accounts) to report
in this schedule? (If "NO," do not complete the rest of Schedule RC-T.)

RCONA345| NO

NO

RCONA346

RCONB867| NO

If the answer to item 3 is "YES," complete the applicable items of Schedule RC-T, as follows:

Institutions with total fiduciary assets (item 10, sum of columns A and B) greater than $250 million (as of the preceding December 31) or with gross fiduciary
and related services income greater than 10% of revenue (net interest income plus noninterest income) for the preceding calendar year must complete:

* Items 4 through 22 and Memorandum item 3 quarterly,
* Items 23 through 26 annually with the December report, and

* Memorandum items 1, 2, and 4 annually with the December report.

Institutions with total fiduciary assets (item 10, sum of columns A and B) greater than $100 million but less than or equal to $250 million (as of the preceding
December 31) that do not meet the fiduciary income test for quarterly reporting must complete:

* Items 4 through 26 annually with the December report, and

* Memorandum items 1 through 4 annually with the December report.

Institutions with total fiduciary assets (item 10, sum of columns A and B) of $100 million or less (as of the preceding December 31) that do not meet the

fiduciary income test for quarterly reporting must complete:
* Items 4 through 13 annually with the December report, and

» Memorandum items 1 through 3 annually with the December report.

FIDUCIARY AND RELATED ASSETS

(Column A) (Column B) (Column C) (Column D)
Managed Assetg Non-Managed Number of | Number of Non-
Assets Managed Managed
Dollar Amounts in Thousands Accounts Accounts
4. Personal trust and agency accounts ............cccccceeeeiieieennnee. RCONBS868 RCONB869 RCONB870 RCONB871
N/A N/A N/A N/A
5. Employee benefit and retirement-related trust and agency
accounts:
a. Employee benefit - defined contribution ............ccccceoiiiene RCONB872 RCONB873 RCONB874 RCONB875
N/A N/A N/A N/A
b. Employee benefit - defined benefit ..........coccoeviieriiiiennne. RCONB876 RCONB877 RCONB878 RCONB879
N/A N/A N/A N/A
c. Other employee benefit and retirement-related accounts .. RCONB880 RCONBS881 RCONB882 RCONB883
N/A N/A N/A N/A
6. Corporate trust and agency accounts ...........ccccccevvevereeennnnne RCONB884 RCONB885 RCONCO001 RCONCO002
N/A N/A N/A N/A
7. Investment management and investment advisory agency RCONB886 RCONJ253 RCONBS888 RCONJ254
ACCOUNES ittt ettt e e e e e e e e e e aeneeeees N/A N/A N/A N/A
8. Foundation and endowment trust and agency accounts ....... RCONJ255 RCONJ256 RCONJ257 RCONJ258
N/A N/A N/A N/A
9. Other fiduciary aCCOUNLS .........ccceeviriirieiieeecsee e RCONBB890 RCONB891 RCONB892 RCONB893
N/A N/A N/A N/A
10. Total fiduciary accounts (sum of items 4 through 9) ............. RCONB894 RCONB895 RCONB896 RCONB897
N/A N/A N/A N/A
11. Custody and safekeeping accounts ...........ccccocceveeeriveniennns RCONB898 RCONB899
N/A N/A
12. Not applicable
13. Individual Retirement Accounts, Health Savings Accounts, RCONJ259 RCONJ260 RCONJ261 RCONJ262
and other similar accounts (included in items 5.c and 11) .... N/A N/A N/A N/A

10.

11.

13.
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Schedule RC-T - Continued
FIDUCIARY AND RELATED SERVICES INCOME
Dollar Amounts in Thousands Bil | Mil |Thou
14. Personal trust and agenCy @CCOUNES ........coiuuiiiiiiiiii ettt ettt et a e et e e e e naeeaeaneeaaeanns RIADB904 N/Al 14.
15. Employee benefit and retirement-related trust and agency accounts:
a. Employee benefit - defined contribUtioN ............oooiiiiiiie e RIADB905 N/Al 15.a.
b. Employee benefit - defined Denefit ...........ooiioiiiiii e RIADB906 N/Al 15.b.
c. Other employee benefit and retirement-related accounts ............coccvevieieeniee i RIADB907 N/Al 15.c.
16. Corporate trust and ageNCY @CCOUNLS .........eeiiuiiiieeiiieiiiereeeteeseeeteeeeeeseeeeeeesnneeeneeaneeenneeeneeeennees RIADA479 N/Al 16.
17. Investment management and investment advisory agency aCCounts .........ccccceeeeiniieieiiiieeeisieee e RIADJ315 N/Al 17.
18. Foundation and endowment trust and agency aCCoUNts ...........cccciiiiiiiiiiiiiiie e RIADJ316 N/Al 18.
19. Other fiduciary accounts ...................... RIADA480 N/Al 19.
20. Custody and safekeeping accounts RIADB909 N/Al 20.
21. Other fiduciary and related Services iNCOME ..........ooiuiiiiieiiie i RIADB910 N/Al 21.
22. Total gross fiduciary and related services income (sum of items 14 through 21) (must equal
Schedule RI, iEM 5.2) ..o.iiiiieieece ettt st e et e et e e n e e e e et e e te e nneeenneeennneenne RIAD4070 N/A| 22.
23, LESSI EXPENSES ...ttt ettt et e et e e e et e e e e aabe e e e e atee e e e e nbeeeeanaeeaeanraeaeaannes RIADCO058 N/Al 23.
24. Less: Net losses from fiduciary and related services ...........ccccceeeineennn. ... | RIADA488 N/Al 24.
25. Plus: Intracompany income credits for fiduciary and related services ...........cccocooiiiiiiiiiiiiiiineees RIADB911 N/Al 25.
26. Net fiduciary and related SErviCes INCOME ........coiiiiiiiiiiiiiie et e e RIADA491 N/A] 26.
Memoranda
(Column A) (Column B) (Column C)
Personal Trust and Agency Employee Benefit and All Other Accounts
and Investment Management|Retirement-Related Trust and
Dollar Amounts in Thousands Agency Accounts Agency Accounts
1. Managed assets held in fiduciary
accounts:
a. Noninterest-bearing deposits .......... RCONJ263 N/A| RCONJ264 N/A| RCONJ265 N/Al M.1.a.
b. Interest-bearing deposits ................ RCONJ266 N/A] RCONJ267 N/A| RCONJ268 N/Al M.1.b.
c. U.S. Treasury and U.S. Government
agency obligations ..................... RCONJ269 | N/A] RCONJ270 | N/A] RCONJ271 | N/Al M.1.c.
d. State, county, and municipal
obligations .......c.cccoeeciriinicniien RCONJ272 N/A] RCONJ273 N/A| RCONJ274 N/Al M.1.d.
e. Money market mutual funds ... | RCONJ275 N/A] RCONJ276 N/A| RCONJ277 N/Al M.1.e.
f. Equity mutual funds .......cccocoerveunenes RCONJ278 N/A] RCONJ279 N/A] RCONJ280 N/Al M.1f.
g. Other mutual funds .......cococoeurerecnee. RCONJ281 N/A] RCONJ282 N/A| RCONJ283 N/Al M.1.qg.
h. Common trust funds and collective
investment funds ...................... .... | RCONJ284 N/Al RCONJ285 N/A| RCONJ286 N/Al M.1.h.
i. Other short-term obligations ........... | RCONJ287 N/A] RCONJ288 N/A| RCONJ289 N/Al M.1.i.
j. Other notes and bonds ................... RCONJ290 N/A] RCONJ291 N/A| RCONJ292 N/A[ M.1..
k. Investments in unregistered funds
and private equity investments ....... RCONJ293 | N/A| RCONJ294 | N/A| RCONJ295 | N/A| M.1k.
|. Other common and preferred
StOCKS .vvieiiecie e RCONJ296 N/A] RCONJ297 N/A| RCONJ298 N/Al M.1.1.
m. Real estate mortgages ... RCONJ299 N/A] RCONJ300 N/A] RCONJ301 N/Al M.1.m.
n. Real estate ........ccooceveniiiiiien RCONJ302 N/A] RCONJ303 N/A| RCONJ304 N/Al M.1.n.
o. Miscellaneous assets ..................... RCONJ305 N/A] RCONJ306 N/A| RCONJ307 N/Al M.1.0.
p. Total managed assets held in
fiduciary accounts (for each column,
sum of Memorandum items 1.a
tFOUGN 1.0) rvvvoeeeeeeeereeeeeeeeeees RCONJ308 | N/A| RCONJ309 | N/A| RCONJ310] N/A| M.1.p.
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Schedule RC-T - Continued
Memoranda (continued)
(Column A) (Column B)
Managed Assets Number of Managed
Dollar Amounts in Thousands Accounts
1.9. Investments of managed fiduciary accounts in advised or
SpoNsored MULUAI FUNDS .........c.cuevrveeieeeeeeeeeeeeee e RCONJ311] N/A| RCONJ312] N/Al M.1.q.
(Column A) (Column B)
Dollar Amounts in Thousands Number of Issues Principal Amount Outstandingj
2. Corporate trust and agency accounts:
a. Corporate and municipal trusteeships ..........ccccocoiiiiiiiiiniiiieeiie. RCONB927 N/A] RCONB928 N/Al M.2.a.
(1) Issues reported in Memorandum item 2.a that are in default ....... RCONJ313 N/A] RCONJ314 N/Al M.2.a.(1)
b. Transfer agent, registrar, paying agent, and other corporate
BUBNCY e eeee et eee e e et eee et eee et eee et ee e er e eeeeer e RCONB929| N/A M.2.b.
(Column A) (Column B)
Dollar Amounts in Thousands Number of Funds Market Value of Fund Assets
3. Collective investment funds and common trust funds:
a. DOMESHIC EQUILY ..veiiieeiiieciie e RCONB931 N/A] RCONB932 N/Al M.3.a.
b. International/Global equity ...........cccceeviiiiiiiecii e RCONB933 N/A] RCONB934 N/Al M.3.b.
C. Stock/Bond bIENd .......cc.ooiiiiiiieieee e RCONB935 N/A] RCONB936 N/Al M.3.c.
d. Taxable DONG .......coeiiiiiii e RCONB937 N/A] RCONB938 N/Al M.3.d.
€. MUNicipal BONG .....cccueiiiieiiie s RCONB939 N/A] RCONB940 N/Al M.3.e.
f. Short term investments/Money market ............cccceeveeiveeiieeciiecnen. RCONB941 N/A] RCONB942 N/Al M.3.1.
g. SPECIalty/Other ......ccueiiiiieie et s RCONB943 N/A] RCONB944 N/Al M.3.g.
h. Total collective investment funds (sum of Memorandum items 3.a
thrOUGN 3.09) v RCONBQ45| N/A RCONBQ46| N/A| M.3.h.
(Column A) (Column B) (Column C)
Gross Losses Managed Gross Losses Non- Managed Recoveries
Dollar Amounts in Thousands Accounts Accounts
4. Fiduciary settlements, surcharges, and
other losses:
a. Personal trust and agency accounts RIADB947 | N/A] RIADB948 | N/A] RIADB949 | N/Al M.4.a.
b. Employee benefit and retirement-
related trust and agency
ACCOUNES .ot RIADB950 | N/A] RIADB951 | N/A| RIADB952 | N/Al M.A4.b.
c. Investment management and
investment advisory agency
ACCOUNES ..o RIADB953 | N/A| RIADB954 | N/A] RIADB9S55 | N/Al M.4.c.
d. Other fiduciary accounts and related
SEIVICES ovooveeoeeeeeeeeeeeeeeeeeereee. RIADB956 | N/A] RIADB957 | N/Al RIADB958 | N/Al M4.d.
e. Total fiduciary settlements,
surcharges, and other losses (sum of
Memorandum items 4.a through 4.d)
(sum of columns A and B minus
column C must equal Schedule RC-
T,item 24) e RIADB959 N/A| RIADB960 N/A| RIADB961 N/A| M4e.




June 2011 FFIEC 041 ICE TRUST U.S. LLC - ID RSSD# 0003822016 Printed: 07/29/2011 - 11:01 am

69

Schedule RCT

Schedule RC-T - Continued

Memoranda (continued)

Person to whom questions about Schedule RC-T - Fiduciary and Related Services should be directed:

N/A
Name and Title (TEXT B962)

N/A
E-mail Address (TEXT B926)

N/A
Telephone: Area code/phone number/extension (TEXT B963)

N/A
FAX: Area code/phone number (TEXT B964)
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Schedule RC-V - Variable Interest Entities
(Column A) (Column B) (Column C)
Dollar Amounts in Thousands Securitization Vehicles ABCP Conduits Other VIEs
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 institutions .................. RCONJ981 0] RCONJ982 0] RCONJ983 0| 1.a.
b. Held-to-maturity securities ........... RCONJ984 0] RCONJ985 0] RCONJ986 0] 1.b.
c. Available-for-sale securities ......... RCONJ987 0] RCONJ988 0] RCONJ989 0] 1.c.
d. Securities purchased under
agreements to resell ..................... RCONJ990 0] RCONJ991 0] RCONJ992 0 1.d.
e. Loans and leases held for sale .... RCONJ993 0] RCONJ994 0f RCONJ995 O 1e.
f. Loans and leases, net of unearned
INCOME ..o RCONJ996 | 0] RCONJ997 | 0] RCONJ998 | ol 1f
g. Less: Allowance for loan and
16ase [0SSES ............cccoorrrrsrrssrrrrrrrrn RCONJ999 | 0] RCONKOO1 | 0] RCONKO02| 0 1g.
h. Trading assets (other than
derivatives) .........cccocveviviieiieniene RCONKO003 0] RCONKO004 0] RCONKO005 0 1.h.
i. Derivative trading assets .............. RCONKO006 0] RCONKO007 0] RCONKO008 0] 1.i.
j. Other real estate owned ................ RCONKO009 0] RCONKO010 0] RCONKO011 0] 1,.
k. Other assets ............cccccoeeeirenennne RCONKO012 0] RCONKO013 0] RCONKO014 0] 1k
2. Liabilities of consolidated VIEs for
which creditors do not have
recourse to the general credit of the
reporting bank
a. Securities sold under agreements
to repurchase ............c.cccceevvennnnn. RCONKO015 0] RCONKO016 0 RCONKO017 0| 2.a.
b. Derivative trading liabilities .......... RCONKO018 0] RCONK019 0] RCONKO020 0 2.b.
c. Commercial paper ........................ RCONKO021 0] RCONK022 0] RCONKO023 0] 2c.
d. Other borrowed money (exclude
commercial paper) ...........cccccoe.... RCONKO024 0] RCONKO025 0] RCONKO026 0| 24d.
e. Other liabilities ...............ccccccceeee RCONKO027 0] RCONKO028 0] RCONKO029 0] 2e.
3. All other assets of consolidated
VIEs (not included in items 1.a
through 1.k above) .........ccccooovvvvn..... RCONKO030] 0] RCONK031] 0] RCONK032] o 3.
4. All other liabilities of consolidated
VIEs (not included in items 2.a
through 2.e aboVe) .........coocvvvvvreenen. RCONK033| 0] RCONK034] 0] RCONK035] o| 4.




June 2011 FFIEC 041

ICE TRUST U.S. LLC - ID RSSD# 0003822016

Printed: 07/29/2011 - 11:01 am

7

Schedule NARR

Optional Narrative Statement Concerning the Amounts
Reported in the Reports of Condition and Income

The management of the reporting bank may, if it wishes, submit a brief narrative
statement on the amounts reported in the Reports of Condition and Income. This
optional statement will be made available to the public, along with the publicly
available data in the Reports of Condition and Income, in response to any
request for individual bank report data. However, the information reported in
Schedule RI-E, item 2.g, Schedule RC-F, item 6.f, and Schedule RC-O,
Memorandum items 6 through 9, 14, and 15, is regarded as confidential and will
not be released to the public. BANKS CHOOSING TO SUBMIT THE
NARRATIVE STATEMENT SHOULD ENSURE THAT THE STATEMENT DOES
NOT CONTAIN THE NAMES OR OTHER IDENTIFICATIONS OF INDIVIDUAL
BANK CUSTOMERS, REFERENCES TO THE AMOUNTS REPORTED IN THE
CONFIDENTIAL ITEMS IDENTIFIED ABOVE, OR ANY OTHER INFORMATION
THAT THEY ARE NOT WILLING TO HAVE MADE PUBLIC OR THAT WOULD
COMPROMISE THE PRIVACY OF THEIR CUSTOMERS. Banks choosing not to
make a statement may check the "No comment" box below and should make no
entries of any kind in the space provided for the narrative statement; i.e., DO
NOT enter in this space such phrases as "No statement," "Not applicable," "N/A,"
"No comment," and "None."

The optional statement must be entered on this sheet. The statement should not
exceed 100 words. Further, regardless of the number of words, the statement
must not exceed 750 characters, including punctuation, indentation, and standard
spacing between words and sentences. If any submission should exceed 750
characters, as defined, it will be truncated at 750 characters with no notice to the
submitting bank and the truncated statement will appear as the bank's statement
both on agency computerized records and in computer-file releases to the public.

All information furnished by the bank in the narrative statement must be
accurate and not misleading. Appropriate efforts shall be taken by the
submitting bank to ensure the statement's accuracy.

If, subsequent to the original submission, material changes are submitted
for the data reported in the Reports of Condition and Income, the existing
narrative statement will be deleted from the files, and from disclosure; the
bank, at its option, may replace it with a statement appropriate to the
amended data.

The optional narrative statement will appear in agency records and in
release to the public exactly as submitted (or amended as described in the
preceding paragraph) by the management of the bank (except for the
truncation of statements exceeding the 750-character limit described
above). THE STATEMENT WILL NOT BE EDITED OR SCREENED IN ANY
WAY BY THE SUPERVISORY AGENCIES FOR ACCURACY OR
RELEVANCE. DISCLOSURE OF THE STATEMENT SHALL NOT SIGNIFY
THAT ANY FEDERAL SUPERVISORY AGENCY HAS VERIFIED OR
CONFIRMED THE ACCURACY OF THE INFORMATION CONTAINED
THEREIN. A STATEMENT TO THIS EFFECT WILL APPEAR ON ANY
PUBLIC RELEASE OF THE OPTIONAL STATEMENT SUBMITTED BY
THE MANAGEMENT OF THE REPORTING BANK.

Comments? NO
(RCON 6979)

BANK MANAGEMENT STATEMENT (Please type or print clearly):
(TEXT 6980)




