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\&,_|Septembe80, 2025 |

Report at the close of business June-30,-2023 (20230630

(AAXX 9999)

This report is required by law: 12 U.S.C. § 161 (National 12 U.S.C. § 1467a(b)(2) (Savings and loan holding companies),
banks), 12 U.S.C. § 324 and 12 U.S.C. § 1844(c) (State 12 U.S.C. § 1844(c), 12 U.S.C. §§ 3106 and 3108(a), 12 U.S.C.
member banks and BHCs, respectively), 12 U.S.C. § 1817 § 5365, 12 CFR 252.153(b)(2) (Intermediate holding companies),
(Insured state nonmember commercial and savings banks), and 12 U.S.C. § 1464 (Savings associations).

(hard copy or electronic

irement for the FFIEC
the reporting institution's completed

The FFIEC 101 is to be prepared in accordance with federal reg- To fulfill the sig
ulatory authority instructions. The report must be signed by a 101 for this report date, atta
senior officer of the reporting entity who can attest that the risk signature page (er-a-photocopy-ora-computergenerated-version
estimates and other information submitted in this report meet the of-thispage) to the hard-eepy records of the data file submitted
requirements set forth in 12 CFR Part 3 (OCC); 12 CFR Part 217 electronically that the reporting institution must place in its files.

(Federal Reserve); 12 CFR Part 324 (FDIC) and the FFIEC 101
reporting instructions. The senior officer may be the chief financial
officer, the chief risk officer, or the equivalent senior officer.

The appearance of the reporting institution'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 the caption of
each reported item and the reported amount.

I, the undersigned senior officer of the named reporting jnstitution
attest that the FFIEC 101 report for this report date has jbeen pre-
pared in conformance with the instructions issued by the federal
regulatory authority and that the reported risk estimatgs meet the

requirements set forth in the advanrced—appreaches rule to the

best of my knowledge and belief. Legal Entity Identifier (LEI) of the Reporting Institution (Report only if the reporting
institution already has an LEI.) (AAXX 9224)

Printed Name of Senior Officer (AAXX C490) Legal Title of Reporting Institution (AAXX J197)

Signature of Senior Officer (AAXX H321) Mailing Address of the Reporting Institution Street / PO Box (AAXX 9110)
Title of Officer (AAXX C491) City (AAXX 9130)

Date of Signature (MM/DD/YYYY) (AAXX J196) State Abbreviation (AAXX 9200) Zip Code (AAXX 9220)

Person to whom questions about this report should be directed:

Name / Title (AAXX 8901)

Area Code / Phone Number (AAXX 8902)

For Federal Reserve Bank Use Only |
BHC RSSD ID —1{437.45| Area Code / FAX Number (AAXX 9116)
SUB RSSD ID
C.l
E-mail Address of Contact (AAXX 4086)
J
The estlmated average reporting burden for this information collectlon |s 6-?4 hours per response for-insured-depeository-i ti%uﬁens— 677-heurs—perrespense-for-bank-helding-compant
nd and-l n-holdi ; nd-2-hours-ner fe to holdi ’k’\r\lll"l—"u 'v nd-l n-holdi I 5 nrl:nnrrlrlp

r on m e erage 0 ble nd aly; |nclud|ng time to gather and mamtam data in the required form and to reV|ew instructions and com-
plete the mformanon collectlon Afederal agency may not conduct or sponsor and an organization (or a person) is not required to respond to a collection of information, unless it displays a
currently valid OMB control number. Comments regarding this burden estimate or any other aspect of this information collection, including suggestions for reducing the burden, may be sent
to Secretary, Board of Governors of the Federal Reserve System, 20th and C Streets, NW, Washington, DC 20551; Assistant Executive Secretary, Federal Deposit Insurance Corporation,
Washington, DC 20429; Legislative and Regulatory Analysis Division, Office of the Comptroller of the Currency, Washington, DC 20219; and Office of Information and Regulatory Affairs,

Office of Management and Budget, Washington, DC 20503.
:
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RCCR-Regulatory Capital Components For Federal Reserve Bank Use Only | =0T
. A-1
and Ratios .
Schedule i
This-scheduleis-tot ) . s
Dollar Amounts in Thousands |AAAB Amount
Common equity tier 1 capital and unearned employee stock
1. Common stock plus related surplus, net of treasury stock&..... ownership plan (ESOP) shares | |P742 1.
2. Retained earnings’ ...........ccoiiiiiiiiiii e - s PETTRUPRR 3247 2.
3. Accumulated other comprehensive income (AOC adjustmentsanddeductlons| ..................... B530 3.
4. Directly-issued-capital-subjecttophase-outfrom iyt i not applicable)
5. Common equity tier 1 minority interest includable in common equity tier 1 capital =N |[.............. P839 5.
6. Common equity tier 1 capital before regulatory deductions-and-adjustments (sum of items 1, 2, 3, and 5).. | P840 6.

Common equity tier 1 capital: adjustments and deductions

7. Prudential v on adjustments (not applicable}
8. Goodwil ' Lsociated deferred tax liabilities (DTLS) .....vuieiiiiiiii it P841 | 8.
9. angible as el - other than goodwill and mortgage servicing

-, net of associated DTL:

assets (MSAS )4 L T o e L et e e e P842 | 9.
10. Deferred tax assets (DTAs) that arise from net operating loss and tax credit carryforwards, net of

any related valuatlpn allowances and net ,A:O'ETltransition adjustment amount (for P843| 10.
11. Accumulated net gain or loss on cash-fl Category Il and IV institutions only) xes, that

relate to the hedging of items tha NPT P849 1.
12. itloss that-exébeds-eligible-eredit FeSER/ES ... ..o P886| [XXXX | 12.
13. Gain-on-sale associated with a securitization EXpOSUIe ............cooiiiiiiiiii e J161 13.
14. Unrealized gain or loss related to changes in the fair value of liabilities that are due to changes in

oA el =Y [ A ] PSP Q258 14.
15. Defined-benefit pension fund assets, net of associated DTLS ..........ccieeiviiiiiiiiiiiiei e P887 15.
16. Investments in own shares to the extent not excluded above as part of treasury stock................... P8sa 16.
17. Reciprocal cross-holdings in the common equity of financial institutions..............c..cocoo, P889 17.
18. Non-significant investments in the capital of unconsolidated financial institutions in the form of

common stock that exceed the 10 percent threshold for non-significant investments ..................... P851 | 18.
19. Significant investments in the capital of unconsolidated financial institutions in the form of common stock,

net of associated DTLs, that exceed the 10 percent common equity tier 1 capital deduction threshold...... P853 | 19.
20. MSAs, net of associated DTLs, that exceed the 10 percent common equity tier 1 capital

AEAUCHON thrESNOI ...ttt ettt et e e ettt P854 | 20.

21. DTAs arising from temporary differences that could not be realized through net operating loss
carrybacks, net of related valuation allowances and net of DTLs, that exceed the 10 percent
common equity tier 1 capital deduction threshold ............ ... P855| 21.

22. Amount of significant investments in the capital of unconsolidated financial institutions in the form
of common stock, net of associated DTLs; MSAs net of associated DTLs; and DTAs arising from
temporary differences that could not be realized through net operating loss carrybacks, net of
related valuation allowances and net of DTLs, that exceeds the 15 percent common equity tier 1

capital deduction threShOId ....... ... e e P856 22.
23. of which: significant investments in the capital of unconsolidated financial institutions in the form
of common stock, net of @SSOCIAtEd DTS .......ouiieiit e P890 23.
24. of which: MSAS, net of 8SS0CIAtEA DTS .. ..uiieiie e P891 24.
25. of which: DTAs arising from temporary differences that could not be realized through net
operating loss carrybacks, net of related valuation allowances and net of DTLS ......................... P892 | 25.

26. National specific regulatory adjustments (not applicable)
27. Deductions applied to common equity tier 1 capital due to insufficient amounts of additional tier 1

capital and tier 2 capital to cover dedUCtioNS .............c.oiuiieiiiii e P857 | 27.
28. Total adjustments and deductions for common equity tier 1 capital (sum of items 8 through 22, plus

TEBIN 27 ). e e e P858 28.
29. Common equity tier 1 capital (item 6 1eSS itemM 28)............oiiuiiiiii i P859 29.

1. Institutions that have adopted ASU 2016-13 and have elected to apply the CECL transition provision should include the applicable
portion of the CECL transitional amount in this item.
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For Federal Reserve Bank Use Only EZ(!Z% 10??38
RCCR A2
C.l.
Schedule A—Continued
This-sehedulei I ited . s
Dollar Amounts in Thousands [AAAB]| Amount
Additional tier 1 capital
30. Additional tier 1 capital instruments plus related surplus ............[.....c0 P860| 30.
31. of which: classified as equity under GAPP (not applicable)
of WhICh classmed as liabilities under GAAP (not applicable)
Fy 33.
34.
35.
36.
Additional tier 1 capital deductions
37. Investments in own additional tier 1 capital iINStruments ..o, P894 37.
38. Reciprocal cross-holdings in the additional tier 1 capital of financial institutions .......................c.... P895 38.
39. Non-significant investments in additional tier 1 capital of unconsolidated financial institutions that
exceed the 10 percent threshold for non-significant investments .................cccoeiiiiiiinieeen, P896 39.
40. Significant investments in financial institutions not in the form of common stock to be deducted from
additional tier 1 Capital.........c.oei e P897 40.
41. Other deductions from additional tier 1 capital .............coooiii i P898 41.
42. Deductions applied to additional tier 1 capital due to insufficient tier 2 capital to cover deductions.... |[P899 42.
43. Total additional tier 1 capital deductions (sum of items 37 through 42) ..., P864 43.
44. Additional tier 1 capital (greater of item 36 less item 43 Or ZEro) ..........ovuiviiiiiiiiii e P865 44,
Tier 1 capital
45, Tier 1 capital (sum of items 29 and 44) ...............JNJAT ArnliemRle Jeereeeee s eeeeeaeneanss 8274 45.
Tier 2 capital
46. Tier 2 capital instrume ts plus related surplu ..................................................................... 46.
i i i 47.
48.
. : 49.
50. Ehgrblre—eFed-H—Fesewes@du' i } i dable intier 2 capital®..................oii 5310 | [XXXX | 50.
51. Tier 2 capital before deductions (sum of items 46, 47 48, and 50) ..........ccovvieiiiiiiiiiieiieeeenes P870 51.
Adjusted allowances for credit losses (AACL) |
Tier 2 capital deducticrs
52. Investments in own tier 2 capital iInStruments .......... .o P02 52.
53. Reciprocal cross-holdings in the tier 2 capital of unconsolidated financial institutions..................... P903 53.
54. Non-significant investments in the tier 2 capital and covered debt instruments of unconsolidated
financial institutions that exceed the 10 percent threshold for non-significant investments............... P904| 54.
55. Significant investments in financial institutions not in the form of common stock to be deducted from
HEE 2 CAPITAL ... e P905 | 55.
56. Other deductions from tier 2 capital:
a. Investments in excluded covered debt instruments ..............ccooiiiiiiii LB40 56.a.
b. All other deductions from tier 2 capital ..o P906 56.b.
57. Total tier 2 capital deductions (sum of items 52 through 56)...........ccooiviiiiiiiiiiiii e, pP872 57.
58. Tier 2 capital (greater of item 51 1eSS itemM 57 OF ZEI0) ........couiiniiii e 5311 58.
T . |Expanded total risk-weighted assets (accounting for transition provisions) |
otal capital
59. Total capifal (SUM Of It€MS 45 @Nd 58)......uiiiii it 3792 | 59.
Total risk-weighted assets
B0. TotahrSK-WEIGHtEE-BSSEISARWASY ... ... .o oo et A223 | 60.

1. Institutions that have adopted ASU 2016-13 and have elected to apply the CECL transition provision should subtract the applicable

portion of the eligible-ereditreserves transitional amount from this item.

\_[adjusted allowances for credit losse

09/2025
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For Federal Reserve Bank Use Only EZ;Eeci 10??38
RCCR AS
C.l.
Schedule A—Continued
This-schedule i I itted . s
Capitalconservatiorbuffer p— .
. equirement (excluding any 1
: - requirement: applicable countercyclical AAAB| Percentage
Capital ratios and buffers capital buffer requirement or,
61. Common equity tier 1 capital ratio (item 29 divided by item 80)............ for holding companies, any P793 61.
................................ applicable G-SIB surcharge) | |7206 62.
63. M B0) ... 7205 63.
ity-ti itghfati ie-imitati i XXXX
Y933 64.
FB52 65.
FB53 66.
FB54 67.
FB55 68.
.. - . Capitalconservatiorbuffer |
Regulatory minimums if different from Basel lll (not applicable
69. Minimum common equity tier 1 capital ratio: 4.5%
70. Minimum tier 1 capital ratio: 6.0%
71. Minimum total capital ratio: 8.0%
Dollar Amounts in Thousands |AAAB] Amount
Amounts not deducted as a result of applicable thresholds (before risk-weighting)
72. Non-significant investments in the capital of unconsolidated financial institutions that are not deducted...... P907 | 72.
73. Significant investments in the capital of unconsolidated financial institutions in the form of common
stock, net of associated DTLs, that are Not deducted .......ciove it e P908 73.
74. MSAs, net of associated DTLs, that are not deducted ........ ..ot e P909 74.
75. DTAs arising from temporary differences that could not be realized through net operating loss
carrybacks, net of related valuation allowances and net of DTLs, that are not deducted ................. P910 75.
Limitations on the amount of provisions included in tier 2 capital AAAA
76. Total allowance for loan and lease losses (ALLL) under the standardized approach? Po11 76.
8-
79
80-
81
82
83
84-
85:
86
8%
88
89
96

1. Report each ratio and buffer as a percentage, rounded to four decimal places.

2. Institutions that have adopted ASU 2016-13 should rep

ort in item 76 the total AACL amount under the standardized approach.

orf A A ~

09/2025
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For Federal Reserve Bank Use Only

FFIEC 101

Page 5 of 38
RCCR A4
Dollar Amounts in Thousands [AAAA| Amount
SLR Table 1
Summary comparison of accounting assets and total leverage exposure
1.1. Total consolidated assets as reported in published financial statements................................ 2170 | 1.1.
1.2. Adjustment for investments in banking, financial, insurance, and commercial entities that are
consolidated for accounting purposes but outside the scope of regulatory consolidation........ F387| 1.2.
1.3. Adjustment for fiduciary assets recognized on-balance sheet but excluded from total
leverage exposure (not applicable)
1.4. Adjustment for derivative transactions ..............ooiiiiiiiiiii FS88 1.4.
1.5. Adjustment for repo-style transactions............ooiiiiii e FS89 1.5.
1.6. Adjustment for off-balance sheet eXPOSUIES ........coivuiiiii e FS90 1.6.
1.7. Other adjustments:
a. Adjustments for deductions from tier 1 capital (report as a positive amount)..................... FS91 1.7.a.
b. Adjustments for frequency calculations .................ooiiiiiiiiii e FS92 1.7.b.
c. Adjustments for deductions of qualifying central bank deposits for custodial
banking organizations ................ciiiun i e LB41 1.7.c.
1.8. Total leverage exposure (sum items 1.1 through 1.6 minus items 1.7.a, 1.7.b, and 1.7.c)"...... HO015 1.8.
SLR Table 2
Supplementary leverage ratio
On-balance sheet exposures
2.1. The balance sheet carrying value of all on-balance sheet assets (excluding on-balance sheet
assets for derivative transactions and repo-style transactions, but including collateral).......... Y830| 21.
2.2. Deductions (report as a positive amount):
a. Deductions from common equity tier 1 capital and additional tier 1 capital ....................... M349| 2.2.a.
b. Deductions of qualifying central bank deposits from total on-balance sheet exposures for
custodial banking organizations................cociinii i e LB42 2.2.b.
2.3. Total on-balance sheet exposures (item 2.1 minus items 2.2.aand 2.2.b).....................coeeene. D956 2.3.
Derivative transactions
2.4. Replacement cost for all-deriva arTsa om:«——' insert SLR beIOW| ................... M33# 24,
2.5. Add-on amounts ferpetemtial Tufure_expe r (PEE ’- all derivative transactions ............... M339 2.5.
2.6. Gross-up for collateral pested in derivative -f(/ if collateral is deducted from
ONAAIAREETSNCEL ASSEUS T .. e T e e ¥822| 2.6.
2.7. Deduction of receivable assetsfor gaalifying cash variation margin posted in derivative
transaetions (reportas-aPOSIHTE ATOUNL) ......iiviii i ¥823| 27.
2.8. Exempted exposures to eentragkCounterparties (CCPs) in cleared transactions
(repert asa POSItIVEAMOUAT) ... ot Y824 2.8.
2.9. Adjasted effeetive ngtibnal principal amount of sold credit protection.....................coooeiinnies M346 2.9.
2.10. Adjusted-eéffectivenotional principal amount offsets and PFE deductions for sold credit
protéction (report as a positive amoUNt) ... ..o ¥825| 2.10.
2.11. Total defivative exposures (sum of items 2.4, 2.5, 2.6 and 2.9, minus items 2.7, 2.8,
ANGZ.10) oottt ¥826| 2.11.
Repo-style transactions
2.12. Gross assets for repo-style transactions, with no recognition of netting .............................. M334| 2.12.
2.13. Reduction of the gross value of receivables in reverse repurchase transactions by cash
payables in repurchase transactions (report as a positive value) .............ccooeiiiiiinnnnnn. Y828 2.13.
2.14. Counterparty credit risk for all repo-style transactions .................cccoviiiiiiiiiiiiiiiiiiieeen N507 2.14.
2.15. Exposure amount for repo-style transactions where an institution acts as an agent .............. Y827 2.15.
2.16. Total exposures for repo-style transactions (sum of items 2.12, 2.14, and 2.15, minus item 2.13).. | Y829 2.16.

1. Institutions that have adopted ASU 2016-13 and have elected to apply the CECL transition provision should include the applicable

portion of the CECL transitional amount in this item.

s =]
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Insert SLR

a. With commercial end-user............ccoooviiivnnnnnn.

b. With counterparties other than commercial end-users

AAABXXXX
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For Federal Reserve Bank Use Only EZ(!Z% 10??38
RCCR N A
Schedule A—Continued
Dollar Amounts in Thousands |AAAA Amount

Off-balance sheet exposures
2.17. Off-balance sheet exposures at gross notional amounts..................c.cccoeeiiiiiiiiiiiiii e, H012 2.17.
2.18. Adjustments for conversion to credit equivalent amounts (report as a positive amount) ......... HO013 2.18.
2.19. Total off-balance sheet exposures (item 2.17 minus item 2.18)..........cccovvviiiiiiiiiiiieiiieinn, Y831 2.19.
Capital and total leverage exposure
2.20. TiEr 1 CaPItAl ..ttt e 8274 2.20.

AAAB
2.21. Total leverage exposure (sum of items 2.3, 2.11,2.16, and 2.19) ........ccooiiiiiiiiiiienn HO015 2.21.

AAAA|  Percentage’
Supplementary leverage ratio
2.22. Supplementary leverage ratio (item 2.20 divided by item 2.21) ..ot H036 2.22.
2.23. Holding companies subject to enhanced SLR standards only: Leverage buffer..................... FS93 2.23.

1. Report each ratio and buffer as a percentage, rounded to four decimal places.

09/2025
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Schedule OV1: Overview of Expanded Total Risk-Weighted Assets

Risk weighted assets

Dollar Amount in Thousands Amount

XX XXXX

1. Total credit riSK-WeIZhted ASSELS. ... ...\ttt ettt ettt et et ettt e et e et e e et e e et e e et XX XXXX

a. Total risk-weighted assets for general Credit TISK. ... ..ottt e ree e e e e eaa e XX XXXX

b. Total risk-weighted assets for cleared transactions and default fund contributions................cooviiiiiiiiiiii e XX XXXX

c. Total risk-weighted assets for unsettled tranSaCtioNS. ...........o.iieitit e et ee e e XX XXXX

d. Total risk-weighted assets for securitizations exposures (subject to § .Subpart E )..........oooiiiiiiiiiiiiii e XX XXXX

2. Total risk-weighted aSsets fOr EqUILY @XPOSUIES. . ...\ttt ettt ettt et ettt et ettt et e et et et et e et e e e et eeteaeeeeteenteaneeneaaeeeneen XX XXXX

3. Risk-weighted assets for Operational TISK..........c.uiit ittt et et e et et et aas XX XXXX

IV -0 A T Fed 14 TSI £

a. Standardized market risk-Weighted aSSEtS. . ... .ttt e e et XX XXXX

b. Models-based market risk-Weighted @SSEtS. ... .....iuiitit i e XX XXXX

R O o 175 Fed 11T 21T XX XXXX
Dollar Amount in Thousands Amount

XX XXXX

6. EXCess alloWance fOr AACL. ...ttt e e XX XXXX

Allocated tranSTer TISK TESEIVE. ... .. ettt ettt e e et et et e et et et et et ettt e eee e et et e e e et e ee e e e eee et et a e aa e XX XXXX
Dollar Amount in Thousands Amount

XX XXXX

8. Sumofitems 1,2,3,4.a0r4.b,and 5 minus items 6 And 7 . ... .o inin e XX XXXX

LR © 1311 i oo O PPN XX XXXX

10. Expanded total risk-Weighted aSSELS. ... ...ut ittt ettt e ettt e e et e e et e e e e e XX XXXX

! Institutions using the models based-approach for measuring market risk would include item 4.b. instead of 4.a for calculating the amount reported in this item.
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Schedule CR1: General Credit Risk Exposures and Credit Risk Mitigation (CRM) Effects

(Column A)

(Column B)

(Column C)

(Column D)

(Column E)

(Column F)

Exposures before CCF and CRM

Exposures post-CCF and post-CRM

RWA and RWA density

On-balance sheet

Over-the-counter

On-balance sheet

Over-the-counter

Dollars A tsin Th d amount derivatives and off- amount derivatives and off- RWA RWA density
oflars Amounts in fhousands balance sheet amount balance sheet amount
1. Sovereign exposures
a. Exposures to the U.S. government....................... XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX
b. Exposures to non-U.S. sovereign entities.............. XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX
2. Exposures to certain supranational entities and XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX
multilateral development banks (MDBS)...................
3. Exposures to government-sponsored enterprises XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX
(GSES).cuiiiiiii i
4. Bank exposures
a. Exposures to U.S. depository institutions and credit XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX
(U1 1= P
b. Exposures to foreign banks..................... XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX
c. Foreign bank exposures that are self-liquidating, XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX
trade-related contingent items......................
5. Exposures to public sector entities (PSEs)
a. Exposures to U.S. PSES..........ccocoiiiiiiiiiin XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX
b. Exposures to foreign PSES...........cococvovoveeeereein, XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX
6. Real estate exposures
a. Statutory mu|t|fam||y mortgages ___________________________ XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX
b. Pre-sold construction loans...............cccooveienen.e. XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX
c. High volatility commercial real estate (HVCRE) XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX
EXPOSUIES. ...ttt ettt et
d. Acquisition, development, and construction (ADC) XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX
exposures that are not HVCRE exposures
e. Regulatory residential real estate exposures: not XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX
dependent on the cash flows generated by the real
estate. ... ..
f. Regulatory residential real estate exposures: XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX

dependent on the cash flows generated by the real

09/2025
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Schedule CR1: General Credit Risk Exposures and Credit Risk Mitigation (CRM) Effects— continued

Dollar amounts in thousands

(Column A)

(Column B)

(Column C)

(Column D)

(Column E)

(Column F)

Exposures before CCF and CRM

Exposures post-CCF and post-CRM

RWA and RWA density

On-balance sheet

Over-the-counter

On-balance sheet

Over-the-counter

Exposure Category amount derivatives and off- amount derivatives and off- RWA RWA density
balance sheet amount balance sheet amount
g. Regulatory commercial real estate exposures: not XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX
dependent on the cash flows generated by the real
estate. . ...
h. Regulatory commercial real estate exposures: XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX
dependent on the cash flows generated by the real
estate. ...
. XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX
i. Other real estate exposures............c...ococveninnen.
. XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX
7. Retail eXposures..........cooveiiiiiiiiiii
XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX
8. Corporate eXPOSUIeS. ........cueeuieieiieiiineeiiaiiieiaanas
. . . XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX
a. Of which: Project finance exposures.....................
XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX
9. Otherassets........cooviiiiiiiiiiii
XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX
10. Insurance assets........ooviiiiiiiiiiiii
1. Total XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX
cTotal e

09/2025
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Schedule CR2 - Credit Risk Mitigation Techniques

Dollar amounts in thousands

(Column A)

(Column B)

(Column C)

(Column D)

(Column E)

Exposures without
CRM benefits

Exposures with
CRM benefits

Exposures secured by

Exposures with eligible

Exposures with eligible

Asset Categories financial collateral guarantees credit derivatives
1. Loans XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX
a. Of which: Loans secured by real estate XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX
b. Of which: Loans to nondepository financial institutions XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX
and loans for purchasing or carrying securities
c. Of which: All other loans XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX
2. Debt securities XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX
3. Total (sum of items 1 and 2) XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX
4. Of which: defaulted XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX

09/2025
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Schedule CR3: Credit Risk Exposures by Exposure Categories and Risk Weights

Part 1: On-balance sheet exposures

Dollar Amounts in Thousands
(Colu | (Col | (Col | (Col | (Col | (Col | (Col | (Col | (Col | (Col | (Col | (Col | (Col | (Col | (Col | (Col | (Col | (Col | (Col | (Col | (Col | (Col | (Col | (Col | (Column Y)
mnA) fum |um |um |um |[um |um |um |um |[um |um |um |um |um |[um |[um [(um |[um |um |um |um |um |um |um
nB) | n nD) [nE) [nF) [n nH) | nl) | nd) | nK) |[nL) [n nN) | n n n n n n n nV)|n n X)
C) G) M) 0) P) Q) R) S) T) U) W)
g.qtfé Other Risk-
On-balance Sheet General Credit | /" | oo, | 59, | 4% | 20% | 40% | 45% | 50% | 55% | 60% | 65% | 70% | 75% | 80% | 85% | 90% | 95% | 100 | 110 | 125 | 130 | 150 | 250 | 125 | Weighting
Risk Exposure Category Amou % % % % % % | 0% | Approache
nt s
Amou Am | Am | Am | Am | Am | Am | Am | Am | Am | Am | Am | Am | Am | Am | Am | Am | Am | Am | Am | Am | Am | Am | Am
nt oun | oun | oun | oun | oun | oun | oun | oun | oun | oun | oun | oun | oun | oun | oun | oun [ oun | oun | oun | oun | oun | oun | oun Amount
t t t t t t t t t t t t t t t t t t t t t t t
1. Sovereign exposures
XX XX XX XX XXXX
a. Exposures to the U.S. XXXX | XX XX
government XX XX
XX XX XX | XX XX XX XX XX XX XX XXXX
b. Exposures to non-U.S. sovereign | XXXX | XX XX | XX XX XX XX XX XX
entities XX XX | XX XX XX XX XX XX
2. Exposures to certain supranational XX XX XX | XX XX XX XX XX XX XX XXXX
entities and multilateral development XXXX | XX XX | XX XX XX XX XX XX
banks (MDBs) XX XX | XX XX XX XX XX XX
3. Exposures to government-sponsored | XX XX XX | XX XX XX XX XX XX XX XXXX
enterprises (GSEs) XXXX | XX XX | XX XX XX XX XX XX
XX XX | XX XX XX XX XX XX
4. Bank Exposures
a. Exposures to U.S. depository XX XX XX | XX XX XX XX XX XX XX XXXX
institutions and credit unions XXXX | XX XX | XX XX XX XX XX XX
XX XX | XX XX XX XX XX XX
b. Exposures to foreign banks XX XX XX XX XX XX XX XX XX XX XXXX
XXXX [ XX XX | XX XX XX XX XX XX
XX XX | XX XX XX XX XX XX
c. Foreign bank exposures thatare | XX XX XX | XX XX XX XX XX XX XX XXXX
self-liquidating, trade-related XXXX [ XX XX | XX XX XX XX XX XX
Contingent items XX XX XX XX XX XX XX XX

5. Exposures to public sector entities
(PSEs)
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Schedule CR3: Credit Risk Exposures by Exposure Categories and Risk Weights -- continued

Part 1: On-balance sheet exposures--continued

Dollar Amounts in Thousands

(Colu | (Col | (Col | (Col | (Col | (Col | (Col | (Col | (Col | (Col | (Col | (Col | (Col | (Col | (Col | (Col | (Col | (Col | (Col | (Col | (Col | (Col | (Col | (Col | (Column Y)
mnA) (um [(um |um |[um |um |um |[um |um |[um |um |um [um |[(um |[um |um |um |[um |(um |um |um |um |[um |um
nB) | n nD) |nE) | nF) | n nH) [nl) [nd) |nK)|nL) |n nN) | n n n n n n n nVv) | n n X)
C) G) M) O [P |Q |R |8 |T) |V W)
On-balance Sheet General Credit Expo Woraniing.
n-balance Sheet General Credi 100 | 110 | 125 | 130 | 150 | 250 | 125 | Weighting
Risk Exposure Category :’l;:,eu 0% 2% 4% | 20% | 40% | 45% | 50% | 55% | 60% | 65% | 70% | 75% | 80% | 85% | 90% | 95% " % o, o, " " 0% Approache
nt s
Amou Am | Am | Am | Am | Am | Am [ Am | Am | Am | Am | Am | Am | Am | Am | Am | Am | Am | Am | Am | Am | Am | Am | Am
nt oun | oun | oun | oun | oun | oun | oun | oun | oun | oun | oun | oun | oun | oun | oun | oun | oun | oun | oun | oun | oun | oun | oun Amount
t t
a. Exposuresto U.S. PSEs XX XX XX XXXX
XX XX
XX XX
b. Exposures to foreign PSEs XX
XX
XX

6. Real estate exposures

a. Statutory multifamily mortgages

b. Pre-sold construction loans

c. High volatility commercial real
estate (HVCRE) exposures

d. Acquisition, development, or
construction (ADC) exposures
that are not HYCRE exposures

e. Regulatory residential real estate

exposures: not dependent on the
cash flows generated by the real
estate
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Schedule CR3: Credit Risk Exposures by Exposure Categories and Risk Weights -- continued

Part 1: On-balance sheet exposures--continued

Dollar Amounts in Thousands

(Colu | (Col | (Col | (Col | (Col | (Col | (Col | (Col | (Col | (Col | (Col | (Col | (Col | (Col | (Col | (Col | (Col | (Col | (Col | (Col | (Col | (Col | (Col | (Col | (Column Y)
mnA) [um |[um | um um um um um um um um um um um um um um um um um um um um um
nB) | n nD) |nE) | nF) | n nH) [nl) [nd) |nK)|nL) |n nN) | n n n n n n n nVv) | n n X)
C) G) M) O [P) 1Q |R |8 [T) |V W)
On-balance Sheet General Credit Expo Worahting
n-balance Sheet General Credi 100 | 110 | 125 | 130 | 150 | 250 | 125 | Weighting
Risk Exposure Category ::,:)eu 0% 2% 4% 20% | 40% | 45% | 50% | 55% | 60% | 65% | 70% | 75% | 80% | 85% | 90% | 95% " % o, o, " " 0% Approache
nt s
Amou Am [ Am | Am | Am | Am | Am [ Am | Am | Am | Am | Am | Am | Am | Am | Am | Am | Am | Am | Am | Am | Am | Am | Am
nt oun | oun | oun [ oun | oun | oun | oun | oun | oun | oun | oun | oun | oun | oun | oun | oun | oun | oun | oun | oun | oun | oun | oun Amount
t t t t t t t t t t t t t t t t t t t t
f.  Regulatory residential real estate | XX XX | XX XX XX XX XX XX XX XX XX XX XXXX
exposures: dependent on the XXXX XX | XX XX XX XX | XX XX | XX XX XX
cash flows generated by the real XX | XX XX XX XX | XX XX | XX XX XX
estate
g. Regulatory commercial real XX XX | XX XX | XX | XX XX XX xx | XX XX XX XXXX
estate exposures: not dependent | XXXX XX | XX XX | XX | XX XX XX XX XX XX
on the cash flows generated by XX | XX XX | XX | XX XX XX XX XX XX
the real estate
h. Regulatory commercial real XX XX | XX XX XX XX XX XX XX XXXX
estate exposures: dependenton | XXXX XX | XX XX XX XX XX XX
the cash flows generated by the XX XX XX XX XX XX XX
real estate
i.  Other real estate exposures XX XX | XX XX XX XX XX XXXX
XXXX XX | XX XX XX XX
XX | XX XX XX XX XX
XX
XX
7. Retail exposures XX XX | XX XX XX XX XX XX | XX XX XX XXXX
XXXX XX | XX XX XX XX XX XX | XX XX
XX | XX XX XX XX XX XX | XX XX
8. Corporate exposures XX XX | XX XX XX XX XXXX
XXXX XX | XX XX XX
XX | XX XX XX XX
XX
XX
a. Of which: Project finance XX XX | XX XX XX XX | XX XX XXXX
exposures XXXX XX | XX XX XX XX | XX
XX | XX XX XX XX | XX
XX AA | XX XX XX XX | XX XX XXXX
9. Oth ; XXXX | XX AB | XX XX XX XX | XX
- Dther assets XX | XX XX XX XX | XX
XX
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Schedule CR3: Credit Risk Exposures by Exposure Categories and Risk Weights -- continued

Part 1: On-balance sheet exposures--continued

Dollar Amounts in Thousands

(Colu (Col | (Col | (Col | (Col | (Col | (Col | (Col | (Col | (Col | (Col | (Col | (Col | (Col | (Col | (Col | (Col | (Col | (Col | (Col | (Col | (Col | (Col | (Col | (Column Y)
mn A) um um um um um um um um um um um um um um um um um um um um um um um
nB) | n nD) |nE) | nF) | n nH) [ nl) | nJ) |nK)|nL) | n nN) | n n n n n n n nV) | n n X)
C) G) M) O |P) Q) |R) S) T U) W)
_ E)‘:;a; Other Risk-
On-balance Sheet General Credit | 'S/ " | oo, | 20, | 4% | 20% | 40% | 45% | 50% | 55% | 60% | 65% | 70% | 75% | 80% | 85% | 90% | 95% | 100 | 110 | 125 | 130 | 150 | 250 | 125 | Weighting
Risk Exposure Category A %o % % % % % 0% | Approache
mou s
nt
Amou Am | Am | Am | Am | Am | Am | Am | Am | Am | Am | Am | Am | Am | Am | Am | Am | Am | Am | Am | Am | Am | Am | Am
nt oun oun oun oun oun oun oun oun oun oun oun oun oun oun oun oun oun oun oun oun oun oun oun Amount
t t t t t t t t t t t t t t t t t t t t t t t
10. Insurance assets XX XX AA XX XX XXXX
XXXX | XX AB XX
XX XX XX
XX
11. Total on-balance sheet XX XX XX XX XX XX XX XX XX XX XX XX XX XX XX XX XX XX XX XX XX XX XX XX
exposures (post-CRM) for general XXXX | XX XX XX XX XX XX XX XX XX XX XX XX XX XX XX XX XX XX XX XX XX XX XX
credit risk XX XX XX XX XX XX XX XX XX XX XX XX XX XX XX XX XX XX XX XX XX XX XX
12. Risk weight factor X X X X X X X X X X X X X X X X X X X X X X X
0% | 2% | 4% | 20% | 40% | 45% | 50% | 55% | 60% | 65% | 70% | 75% | 80% | 85% | 90% | 95% | 100 | 110 | 125 | 130 | 150 | 250 | 125
% % % % % % 0%
13. Total on-balance sheet risk- XX XX XX XX XX XX XX XX XX XX XX XX XX XX XX XX XX XX XX XX XX XX XX | XX XXXX
weighted assets for general credit XXX | XXX | XXX | XX | XX | XX | XX | XX | XX | XX | XX | XX [ XX | XX | XX | XX | XX | XX | XXX | XX | XX | XX | XX
risk X X Xl XX | XX | XX | XX | XX | XX | XX | XX | XX | XX | XX | XX | XX | XX | XX | X | XX | XX | XX | XX
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Schedule CR3: Credit Risk Exposures by Exposure Categories and Risk Weights -- continued

Part 2: Exposures related to over-the-counter derivatives and off-balance sheet items

Dollar Amounts in Thousands

Exposures Column | CCF | Column B Colum | Colum | Colum | Colum | Colum | Colum | Colum | Colum | Colum | Colum | Colum | Colum | Colum | Colum | Colum | Colum | Colum | Colum | Colum | Colum | Colum | Colum | Colum | ColumnZ
related to A 2 Credit ncC nD nE nF|nG nH nl ndJ nkK nL nM nN nO nP nQ nR nS nT nU nv nw nX ny
over-the- Face, equivalen

counter notional t amount Allocation of Risk-Weight Category
derivatives , or

and off- other

balance sheet | amount 0% 2% 4% 20% | 40% 45% 50% 55% 60% 65% 70% 75% 80% 85% 90% 95% 100% | 110% | 125% | 130% | 150% | 250% | 1250% | Other Risk-
items Weighting
Approache
S

Amount Amount Amount | Amount | Amount | Amount | Amount | Amount | Amount | Amount | Amount | Amount | Amount | Amount | Amount | Amount | Amount | Amount | Amount | Amount | Amount | Amount | Amount | Amount | Amount | Amount

14. XXXXXX | 040 | XX XXXX XX XX XX XX | XX XX XX XX XX XX XX XX XX XX XX XX XX XX XX XX XX XX XX XX XXXX
Unconditionally XXXX [ XXXX | XXXX [ XXXX | XXXX [ XXXX | XXXX [ XXX | XXX [ XXOXC | XXX [ XXX | XXX [ XXX | XXX | XXKX | XXX | XXXX | XXX | XXKX | XXX | XXX | XXX

cancellable
commitments

15. XX XXXX 0.40 XX XXXX XX XX XX XX | XX XX XX XX XX XX XX XX XX XX XX XX XX XX XX XX XX XX XX XX XXXX
Commitments XXXX XXXX XXXX XXXX | XXXX XXXX XXXX XXXX XXXX XXXX XXXX XXXX XXXX XXXX XXXX XXXX XXXX XXXX XXXX XXXX XXXX XXXX XXXX
(that are not
unconditionally
cancellable)

16. Self- XX XXXX 0.20 XX XXXX XX XX XX XX | XX XX XX XX XX XX XX XX XX XX XX XX XX XX XX XX XX XX XX XX XXXX
liquidating XXXX XXXX XXXX XXXX | XXXX XXXX XXXX XXXX XXXX XXXX XXXX XXXX XXXX XXXX XXXX XXXX XXXX XXXX XXXX XXXX XXXX XXXX XXXX
trade letters of
credit with a
maturity of one
year or less

17. XX XXXX 0.50 XX XXXX XX XX XX XX | XX XX XX XX XX XX XX XX XX XX XX XX XX XX XX XX XX XX XX XX XXXX
Transaction- XXXX XXXX XXXX XXXX [ XXXX XXXX XXXX XXXX XXXX XXXX XXXX XXXX XXXX XXXX XXXX XXXX XXXX XXXX XXXX XXXX XXXX XXXX XXXX
related
contingent
items,
including
performance
bonds, bid
bonds,
warranties,
and
performance
standby letters
of credit

18. Note XX XXXX 0.50 XX XXXX XX XX XX XX | XX XX XX XX XX XX XX XX XX XX XX XX XX XX XX XX XX XX XX XX XXXX
issuance XXXX XXXX XXXX XXXX | XXXX XXXX XXXX XXXX XXXX XXXX XXXX XXXX XXXX XXXX XXXX XXXX XXXX XXXX XXXX XXXX XXXX XXXX XXXX
facilities and
revolving
underwriting
facilities

XX XXXX XX XX XX XX XXXX

19. XX XXXX 1.00 XX XX XX XX | XX XX XX XX XX XX XX XX XX XX XX XX XX XX XX XX XXXX XXXX XXXX
Guarantees ' XXXX XXXX XXXX XXXX | XXXX XXXX XXXX XXXX XXXX XXXX XXXX XXXX XXXX XXXX XXXX XXXX XXXX XXXX XXXX XXXX

20. XX XXXX 1.00 XX XXXX XX XX XX XX | XX XX XX XX XX XX XX XX XX XX XX XX XX XX XX XX XX XX XX XX XXXX
Repurchase XXXX XXXX XXXX XXXX | XXXX XXXX XXXX XXXX XXXX XXXX XXXX XXXX XXXX XXXX XXXX XXXX XXXX XXXX XXXX XXXX XXXX XXXX XXXX
agreements
that are not
repo-style

transactions

2 Credit conversion factor
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Schedule CR3: Credit Risk Exposures by Exposure Categories and Risk Weights -- continued

Part 2: Exposures related to over-the-counter derivatives and off-balance sheet items--continued

21. Credit-
enhancing
representation
s and
warranties that
are not
securitization
exposures

XX XXXX

1.00

XX XXXX

XX
XXXX

XX
XXXX

XX
XXXX

XX
XXXX

XX
XXXX

XX
XXXX

XX
XXXX

XX
XXXX

XX
XXXX

XX
XXXX

XX
XXXX

XX
XXXX

XX
XXXX

XX
XXXX

XX
XXXX

XX
XXXX

XX
XXXX

XX
XXXX

XX
XXXX

XX
XXXX

XX
XXXX

XX
XXXX

XX
XXXX

XX XXXX

22. Off-
balance sheet
securities
lending
transactions

XX XXXX

1.00

XX XXXX

XX
XXXX

XX
XXXX

XX
XXXX

XXXX

XX
XXXX

XX
XXXX

XX
XXXX

XX
XXXX

XXXX

XXXX

XXXX

XXXX

XX
XXXX

XX
XXXX

XX
XXXX

XX
XXXX

XXXX

XXXX

XXXX

XXXX

XX
XXXX

XX
XXXX

XX
XXXX

XX XXXX

23. Off-
balance sheet
securities
borrowing
transactions

XX XXXX

1.00

XX XXXX

XX
XXXX

XX
XXXX

XX
XXXX

XXXX

XX
XXXX

XX
XXXX

XX
XXXX

XX
XXXX

XXXX

XXXX

XXXX

XXXX

XX
XXXX

XX
XXXX

XX
XXXX

XX
XXXX

XXXX

XXXX

XXXX

XXXX

XX
XXXX

XX
XXXX

XX
XXXX

XX XXXX

24. Financial
standby letters
of credit

XX XXXX

1.00

XX XXXX

XX
XXXX

XX
XXXX

XX
XXXX

XXXX

XX
XXXX

XX
XXXX

XX
XXXX

XX
XXXX

XXXX

XXXX

XXXX

XXXX

XX
XXXX

XX
XXXX

XX
XXXX

XX
XXXX

XXXX

XXXX

XXXX

XXXX

XX
XXXX

XX
XXXX

XX
XXXX

XX XXXX

25. Forward
agreements

XX XXXX

1.00

XX XXXX

XX
XXXX

XX
XXXX

XX
XXXX

XXXX

XX
XXXX

XX
XXXX

XX
XXXX

XX
XXXX

XXXX

XXXX

XXXX

XXXX

XX
XXXX

XX
XXXX

XX
XXXX

XX
XXXX

XXXX

XXXX

XXXX

XXXX

XX
XXXX

XX
XXXX

XX
XXXX

XX XXXX

26. Repo- style
transactions
and eligible
margin loans

XX XXXX

1.00

XX XXXX

XX
XXXX

XX
XXXX

XX
XXXX

XX
XXXX

XX
XXXX

XX
XXXX

XX
XXXX

XX
XXXX

XX
XXXX

XX
XXXX

XX
XXXX

XX
XXXX

XX
XXXX

XX
XXXX

XX
XXXX

XX
XXXX

XX
XXXX

XX
XXXX

XX
XXXX

XX
XXXX

XX
XXXX

XX
XXXX

XX
XXXX

XX XXXX

a. Of which:
Repo- style
transactions
not subject to
minimum
haircut floor

XX XXXX

1.00

XX XXXX

XX
XXXX

XX
XXXX

XX
XXXX

XX
XXXX

XX
XXXX

XX
XXXX

XX
XXXX

XX
XXXX

XX
XXXX

XX
XXXX

XX
XXXX

XX
XXXX

XX
XXXX

XX
XXXX

XX
XXXX

XX
XXXX

XX
XXXX

XX
XXXX

XX
XXXX

XX
XXXX

XX
XXXX

XX
XXXX

XX
XXXX

XX XXXX

b. Of which:
Repo- style
transactions
that meet
minimum
haircut floor

XX XXXX

1.00

XX XXXX

XX
XXXX

XX
XXXX

XX
XXXX

XXXX

XX
XXXX

XX
XXXX

XX
XXXX

XX
XXXX

XXXX

XXXX

XXXX

XXXX

XX
XXXX

XX
XXXX

XX
XXXX

XX
XXXX

XXXX

XXXX

XXXX

XXXX

XX
XXXX

XX
XXXX

XX
XXXX

XX XXXX

c. Of which:
Repo- style
transactions
that do not
meet the
minimum
haircut floor

XX XXXX

1.00

XX XXXX

XX
XXXX

XX
XXXX

XX
XXXX

XXXX

XX
XXXX

XX
XXXX

XX
XXXX

XX
XXXX

XXXX

XXXX

XXXX

XXXX

XX
XXXX

XX
XXXX

XX
XXXX

XX
XXXX

XXXX

XXXX

XXXX

XXXX

XX
XXXX

XX
XXXX

XX
XXXX

XX XXXX

d. Of which:
Eligible margin
loans not
subject to the
minimum
haircut floor

XX XXXX

1.00

XX XXXX

XX
XXXX

XX
XXXX

XX
XXXX

XX
XXXX

XX
XXXX

XX
XXXX

XX
XXXX

XX
XXXX

XX
XXXX

XX
XXXX

XX
XXXX

XX
XXXX

XX
XXXX

XX
XXXX

XX
XXXX

XX
XXXX

XX
XXXX

XX
XXXX

XX
XXXX

XX
XXXX

XX
XXXX

XX
XXXX

XX
XXXX

XX XXXX

09/2025
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Schedule CR3: Credit Risk Exposures by Exposure Categories and Risk Weights -- continued

Part 2: Exposures related to over-the-counter derivatives and off-balance sheet items--continued

e. Of which:
Eligible margin
loans that
meet the
minimum
haircut floor

XX XXXX

1.00

XX XXXX

XX
XXXX

XX
XXXX

XX
XXXX

XX
XXXX

XX
XXXX

XX
XXXX

XX
XXXX

XX
XXXX

XX
XXXX

XX
XXXX

XX
XXXX

XX
XXXX

XX
XXXX

XX
XXXX

XX
XXXX

XX
XXXX

XX
XXXX

XX
XXXX

XX
XXXX

XX
XXXX

XX
XXXX

XX
XXXX

XX
XXXX

XX XXXX

f. Of which:
Eligible margin
loans that do
not meet the
minimum
haircut floor

XX XXXX

1.00

XX XXXX

XX
XXXX

XX
XXXX

XX
XXXX

XX
XXXX

XX
XXXX

XX
XXXX

XX
XXXX

XX
XXXX

XX
XXXX

XX
XXXX

XX
XXXX

XX
XXXX

XX
XXXX

XX
XXXX

XX
XXXX

XX
XXXX

XX
XXXX

XX
XXXX

XX
XXXX

XX
XXXX

XX
XXXX

XX
XXXX

XX
XXXX

XX XXXX

27. Over-the-
counter
derivative
transactions

XX XXXX

1.00

XX XXXX

XX
XXXX

XX
XXXX

XX
XXXX

XXXX

XX
XXXX

XX
XXXX

XX
XXXX

XX
XXXX

XXXX

XXXX

XXXX

XXXX

XX
XXXX

XX
XXXX

XX
XXXX

XX
XXXX

XXXX

XXXX

XXXX

XXXX

XX
XXXX

XX
XXXX

XX
XXXX

XX XXXX

28. Total
exposures
related to
over-the-
counter
derivative
transactions
and off-
balance sheet
items

XX XXXX

XX XXXX

XX
XXXX

XX
XXXX

XX
XXXX

XX
XXXX

XX
XXXX

XX
XXXX

XX
XXXX

XX
XXXX

XX
XXXX

XX
XXXX

XX
XXXX

XX
XXXX

XX
XXXX

XX
XXXX

XX
XXXX

XX
XXXX

XX
XXXX

XX
XXXX

XX
XXXX

XX
XXXX

XX
XXXX

XX
XXXX

XX
XXXX

29. Risk
weight factor

X 0%

X 2%

X 4%

X 20%

X 40%

X 45%

X 50%

X 55%

X 60%

X 65%

X 70%

X 75%

X 80%

X 85%

X 90%

X 95%

X 100%

X 110%

X 125%

X 130%

X 150%

X 250%

X

1250%

30. Total risk-
weighted
assets for
exposures
related to
over-the-
counter
derivative
transactions
and off-
balance sheet
items

XX XXXX

XX
XXXX

XX
XXXX

XX
XXXX

XXXX

XX
XXXX

XX
XXXX

XX
XXXX

XX
XXXX

XXXX

XXXX

XXXX

XXXX

XX
XXXX

XX
XXXX

XX
XXXX

XX
XXXX

XXXX

XXXX

XXXX

XXXX

XX
XXXX

XX
XXXX

XX
XXXX

XX XXXX
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Schedule CR3: Credit Risk Exposures by Exposure Categories and Risk Weights — continued

Memoranda

(Column A) (Column B) (Column C) (Column D) (Column E)
Total on-balance sheet exposure Of which: assigned a 150 percent Of which: Defaulted and defaulted Of which: Subordinated debt Of which: Covered debt and other
amounts assigned a 150 percent risk weight (excluding defaulted and real estate exposures instruments (excluding defaulted and debt instruments (excluding
risk weight per §__.111 of the defaulted real estate exposures and defaulted real estate exposures) defaulted and defaulted real estate
capital rule subordinated debt, covered debt, exposures)
and other instruments)
Dollar Amounts in Thousands Amount Amount Amount Amount Amount
XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX
Exposure category
1. SOVEIEIGN EXPOSUIES. ... .ceuue et eeit et e e e et XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX
2. Exposures to government sponsored enterpriSes. .............ocevuuuiereueeeieeeiieeeiaanen, XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX
3. BanK @XPOSUIES. ... ot
a. Of which: Exposures to U.S. depository institutions or credit unions.................. XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX
b. Of which: Exposures to foreign banks ..............cccoiiiiiiiiiiii XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX
. i XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX
4. Exposures to public sector entities........ ...
5. Real estate eXPOSUIES ........oiiiiiiii e
a. Of Which: HVCRE ©XPOSUIES.......iuiuiiitititie ettt XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX
b. Of which: Regulatory commercial real estate exposures..............cccccoeviiinnn.n. XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX
c. Of which: Other real estate eXpoSUres............ccviiiiiiiiie e XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX
6.  COrporate EXPOSUIES. ... . ..ttt ittt e e XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX
a. Of which: Project finance eXpoSUres............c.vviiiiiiiiiii e XA XX XXXX XX XXXX XX XXXX KX XXXX
7. Total on-balance sheet exposures subject to a 150 percent risk XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX
L =Y T 1 P

09/2025
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Schedule CCR: Counterparty Credit Risk Exposures and Risk Weights

Part 1A: Counterparty credit risk exposure for over-the-counter (OTC) derivative transactions

(Column A) (Column B) (Column C) Alpha utilized (Column D)
Replacement cost PFE Exposure RWA
Dollar Amounts in Thousands Amount Amount Amount Amount Amount
1. Exposures with counterparties that are commercial end-users, of which:...........................
a. Where the counterparty is required to post variation margin...................ccccouveeeeeeeeeeenn.. XXXX XXXX XXXX XXXX HXXX XXXX [1.0] XXXX XX
b. Where the counterparty is not required to post variation margin..................cccccceeeeeeennn... XXXX XXXX XXXX XXXX XXXX XXXX [1.0] XXX XXXX
2. Exposures with counterparties that are not commercial end-users, of which:...........................
a. Where the counterparty is required to post variation margin.................cooooveeeieeiiieneenn... XXXX XXXX XXXX XXXX XXXX XXXX [1.4] XXXX XXXX
b. Where the counterparty is not required to post variation margin....................c.cccooeeeeeen. XXXX XXXX XXXX XXXX XXXX XXXX [1.4] XXXX XXXX
3. Total RWA of OTC derivative tranSactions ................oeeeiiuuunieeiiiiiieeiiieeeeeiiieeeeeiiieeeeeaiiaeaas XXXX XXXX

Part 1B: Counterparty credit risk exposure for eligible margin loans and repo-style transactions

(Column A) (Column B)
Exposure RWA
Dollar Amounts in Thousands Amount Amount
1. SIMPIE @PPIOACN. ... . et XXXX XXXX XXXX XXXX
2. Collateral haircut @PPrOACH. ... ..o vt e e XXXX XXXX XXXX XXXX
T o’ - | PP PPRP XXXX XXXX XXXX XXXX

09/2025
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Schedule CCR: Counterparty Credit Risk and Risk Weights -- Continued

Part 2A: Counterparty credit risk exposure for derivatives by risk weight

Column A Column B Column C Column D Column E Column F Column G Column H Column | Column J Column K
0% 20% 40% 50% 65% 85% 100% 110% 130% 150% Other
Dollar Amounts in Thousands Amount Amount Amount Amount Amount Amount Amount Amount Amount Amount Amount
SOVEreigNS. ... XXXX XXXX XXXX XXXX XXXX XXXX XXXX XXXX XXXX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX

2. Supranational entities and multilateral XXXX XXXX XXXX XXXX XXXX XXXX XXXX XXXX XXXX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX
development banks..............ccoeviiiiiinnn.

3. Government-sponsored enterprise............. XXXX XXXX XXXX XXXX XXXX XXXX XXXX XXXX XXXX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX
Depository institution, a foreign bank or a XXXX XXXX XXXX XXXX XXXX XXXX XXXX XXXX XXXX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX
credit union..........ooiiiiii

5. Public Sector Entity............ooooo XXXX XXXX XXXX XXXX XXXX XXXX XXXX XXXX XXXX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX

6. Corporates..........cociiiiiiiiiiiiiiiii XXXX XXXX XXXX XXXX XXXX XXXX XXXX XXXX XXXX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX

7. Retail..ccoooi XXXX XXXX XXXX XXXX XXXX XXXX XXXX XXXX XXXX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX

8. Other. .o i s XXXX XXXX XXXX XXXX XXXX XXXX XXXX XXXX XXXX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX

9. Total.oiii XXXX XXXX XXXX XXXX XXXX XXXX XXXX XXXX XXXX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX

Part 2B: Counterparty credit risk exposure for eligible margin loans and repo-style transactions by risk weight
Column A Column B Column C Column D Column E Column F Column G Column H Column | Column J Column K
0% 20% 40% 50% 65% 85% 100% 110% 130% 150% Other
Dollar Amounts in Thousands Amount Amount Amount Amount Amount Amount Amount Amount Amount Amount Amount
SOVEreigNS....oeeiiiiii XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX

2. Supranational entities and multilateral XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX
development banks................c.co

3. Government-sponsored enterprise.............. XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX
Depository institution, a foreign bank or a XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX
credit union..........oooiiiiiii

5. Public Sector Entity.............cooooiiiinnl. XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX

6. Corporates.........ccoviuiuiriiiiiiiiiieeeeeens XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX

T. Retail.....ooooii e, XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX

8. O her....o o XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX

9. Totaleeeiii XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX
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Schedule CCR: Counterparty Credit Risk and Risk Weights -- Continued

Part 3: Counterparty credit risk exposures by financial collateral

Column A Column B Column C Column D Column E Column F Column G Column H Column | Column J
Bankruptcy Not Received Bankruptcy Not Received Bankruptcy Not Bankruptcy Not
remote bankruptcy from affiliates remote bankruptcy from affiliates | remote: repo- bankruptcy remote: repo- bankruptcy
(received) rem_ote (received) (posted) remote (posted) stylg remote: repo- style_ remote: repo-
(received) (posted) transactions style transactions style
and eligible transactions and eligible transactions
margin loans and eligible margin loans and eligible
(received) margin loans (posted) margin loans
(received) (posted)
Collateral used in derivatives transactions Collateral used in eligible margin loans and repo-style
transactions
Fair value of collateral received Fair value of collateral posted Fair value of collateral Fair value of collateral posted
received
Dollar Amounts in Thousands Amount Amount Amount Amount Amount Amount Amount Amount Amount Amount
1. CaSN . XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX
2. Sovereigndebt.............ooi XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX
3. Corporatedebt...........c.cooeviiiiiiiiiin XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX
4. Equity securities.............cooeiiiiii XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX
5. Othercollateral.................oooi . XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX
6. Total.oooieiii XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX
Part 4: Credit derivative exposures
(Column A) (Column B)
Protection bought Protection sold
Dollar Amounts in Thousands Amount Amount
1. Single-name credit default SWaps NOtONEL..............ooiiiiiiiieiiiie et XX XXXX XX XXXX
2. Index credit default SWaps NOHONEL..............ccovimi i XX XXXX XX XXXX
3. Total credit default SWAPS...........ceve et XX XXXX XX XXXX
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Schedule CCR: Counterparty Credit Risk and Risk Weights -- Continued

Part 5: Transactions involving central counterparties

(Column A) (Column B)
Exposure RWA
Dollar Amounts in Thousands Amount Amount
1. Exposures to qualifying central counterparties (QCCPs), of which: ...............ccooiiiiinn. XX XXXX XX XXXX
a. Exchange traded derivatiVes .............couuiiiiiiiii e XX XXXX XX XXXX
D, Other deriVatiVES .............iiiii e et XX XXXX XX XXXX
C. Repo-style transactions ............c..iiiiiiiii i XX XXXX XX XXXX
2. Bankruptcy remote initial Margin...........c.coiuiiiiii e XX XXXX
3. Non-bankruptcy remote initial margin ...............coooiiiiii i XX XXXX
4. Default fund CONtriDULIONS. .. ....iiie et XX XXXX XX XXXX
5. Exposures to central counterparties (CCPs) that are not QCCPs, of which:...........................L XX XXXX XX XXXX
a. Exchange traded derivatiVes .............cooiiiiiiiii e XX XXXX XX XXXX
D, Other deMVALIVES ... ceeieiieiee ettt e e e XX XXXX XX XXXX
C. Repo-style tranSacCtions ............ccoiiiiiii e XX XXXX XX XXXX
6. Bankruptcy remote initial Margin ..............oooiiiiiiii XX XXXX
7. Non-bankruptcy remote initial margin ..............cooiiiiii i XX XXXX
8. Default fund CoNtribULIONS ........couiii e XX XXXX XX XXXX
LS TR o - XX XXXX XX XXXX

Part 6: Unsettled transactions

Risk weight to be applied to

positive current exposure (Column A) (Column B)
Exposure RWA

Percentage Amount Amount
Delivery versus Payment (DvP)/ Payment versus Payment (PvP) Unsettled Transactions:
Number of business days after contractual settlement date
1. IO B0 D 100% XX XXXX XX XXXX
2. FrOM 18 10 30 . oitiieitiit et 625% XX XXXX XX XXXX
3. FrOM B 0 4D o 937.5% XX XXXX XX XXXX
S o gl 0 T = TS 1250% XX XXXX XX XXXX
B TOtal RV A e XX XXXX
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Schedule CCR: Counterparty Credit Risk and Risk Weights -- Continued

Part 6: Unsettled transactions--Continued

(Column A) (Column B) (Column C)
Risk.v.veight to be applied to Exposure RWA
positive current exposure
Percentage Amount Amount
Non-DvP/Non-PvP Unsettled Transactions:
Delivery date
6. From the business day after the banking organization has made its delivery until five XX XXXX XX XXXX XX XXXX
business days after the counterparty deliveryisdue.................cooo
Five buSINESS days OF MOTE..........iviiiiii e 1250% XX XXXX XX XXXX
XX XXXX

O Al RV A o e e
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Schedule SEC1: Securitization Exposures Subject to Subpart E of the Capital Rule

Dollar amounts in thousands

(ColumnA) | (ColumnB) | (ColumnC) (ColumnD) | (ColumnE) | (Column F)
Reporting institution acts as originator/sponsor Reporting institution acts as investor
Traditional Synthetic Sub-total Traditional Synthetic Sub-total
Amount Amount Amount Amount Amount Amount
1. Retail
a. Residential mortgage XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX
b. Credit card XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX
c. Student loans XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX
d. Auto loan and leases XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX
e. Equipment loans and leases XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX
f. Other retail exposures XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX
g. Re-securitization — retail XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX
h. Retail (total) XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX
2. Non-Retail
a. Loans to corporates — investment grade XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX
b. Loans to corporates — non-investment grade XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX
c. Commercial mortgage XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX
d. Other lease and receivables XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX
e. Small business loans XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX
f. Auto dealer floorplan XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX
g. Equipment dealer floorplan XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX
h. Mortgage warehouse loans XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX
i. Other non-retail XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX
j. Re-securitization — non-retail XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX
k. Non-Retail (total) XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX
3. All other securitization exposures
a. Drawn portion of servicer cash advance facilities | XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX
b. Other applicable securitization exposures not XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX
reported elsewhere in this schedule
c. All other securitizations (total) XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX
Memo Items
M.1 Non-performing loan (NPL) securitizations XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX
M.2 Investment firms treated as securitizations XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX
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Schedule SEC2: Securitization Exposures Subject to Subpart F of the Capital Rule

Dollar amounts in thousands

(Column A) | (ColumnB) | (Column C) (ColumnD) [ (ColumnE) [ (Column F)
Reporting institution acts as originator/sponsor Reporting institution acts as investor
Traditional Synthetic Sub-total Traditional Synthetic Sub-total
Amount Amount Amount Amount Amount Amount
1. Retail
a. Residential mortgage XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX
b. Credit card XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX
c. Student loans XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX
d. Auto loan and leases XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX
e. Equipment loans and leases XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX
f. Other retail exposures XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX
g. Resecuritization — retail XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX
h. Retail (total) XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX
2. Non-Retail
a. Loans to corporates — investment grade XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX
b. Loans to corporates — non-investment grade XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX
c. Commercial mortgage XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX
d. Other lease and receivables XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX
e. Small business loans XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX
f. Auto dealer floorplan XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX
g. Equipment dealer floorplan XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX
h. Mortgage warehouse loans XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX
i. Other non-retail XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX
j. Resecuritization — non-retail XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX
k. Non-Retail (total) XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX
3 All other securitization exposures
a. Drawn portion of servicer cash advance XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX
facilities
b. Other applicable securitization exposures not XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX
reported elsewhere in this schedule
c. All other securitizations (total) XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX
Memo Items
M.1 NPL securitizations XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX
M.2 Investment firms treated as securitizations XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX
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Schedule SEC3: Securitization Exposures and Capital Requirements under Subpart E — Reporting

Institution Acting as Originator/Sponsor

Dollar amounts in thousands

(Column A) (Column B) ‘ (Column C) | (Column D) | (Column E) (Column F) (Column G) (Column H) (Column I) (Column J)
Exposure amounts (by risk weight bands) RWA pre-cap RWA post-cap
Application Application
of Other of Other
>20% to >50% to >100% to X X
<20% 0 o ’ 1250% SEC-SA Risk- SEC-SA Risk- Total
<50% <100% <1250% Y S
Weighting Weighting
Approaches Approaches
Amount Amount Amount Amount Amount Amount Amount Amount Amount Amount
1.a. Traditional securitization that is not a XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX
resecuritization
i. Of which retail underlying XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX
ii. Of which non-retail underlying XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX
b. Traditional securitization that is a resecuritization XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX
c. Traditional securitization (subtotal) XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX
2.a. Synthetic securitization that is not a XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX
resecuritization
i. Of which retail underlying XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX
ii. Of which non-retail underlying XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX
b. Synthetic securitization that is a resecuritization XX XXXX XX XXXX XXKXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX
c. Synthetic securitization (subtotal) XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX
3. Total XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX
Memo Items
M.1 NPL securitizations
M.2 Investment firms treated as securitizations
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Schedule SEC4: Securitization Exposures and Capital Requirements under Subpart E — Reporting

Institution Acting as Investor

Dollar amounts in thousands

(Column A) (Column B) ‘ (Column C) ‘ (Column D) ‘ (Column E) (Column F) (Column G) (Column H) (Column 1) (Column J)
Exposure amounts (by risk weight bands) RWA pre-cap RWA post-cap
Application SEC-SA Application Total
of Other of Other
>20% to >50% to >100% to ) )
<20% o o > 1250% SEC-SA Risk- Risk-
50% 100% <1250% . S
Weighting Weighting
Approaches Approaches
Amount Amount Amount Amount Amount Amount Amount Amount Amount Amount

1.a. Traditional securitization that is not a resecuritization XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX

i. Of which retail underlying XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX

ii. Of which non-retail underlying XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX

b. Traditional securitization that is a resecuritization XX XXXX XX XXXX XX XXXX XXHXXX XX XXXX XXKXXX XX XXXX XX XXXX

2.a. Synthetic securitization that is not a resecuritization XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX X XX XXXX XX XXXX XX XXXX XX XXXX

i. Of which retail underlying XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX

ii. Of which non-retail underlying XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX

b. Synthetic securitization that is a resecuritization XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX

3. Total XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX
Memo Items

M.1 NPL securitizations XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX

M.2 Investment firms treated as securitizations XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX
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Schedule CVA: Basic and Standardized Measures for Credit Valuation Adjustment (CVA) Risk

(Column A) (Column B) (Column C) (Column D)
Delta Risk Vega Risk Total RWA
Dollar Amounts in Thousands Amount Amount Amount Amount
1o BACV A e et XX XXXX XX XXXX
a. Systematic component of K_unhedged...............oovvuiiiiiiiiie e XX XXXX
b. Idiosyncratic component of K_unhedged..............coouuiiiiniiiiie e XX XXXX
C. K UNNBAGEA. ..o e XX XXXX
(o TR G 0 1=Ye o T=Yo F PP RP RPN XX XXXX
2. SA-CVA; Of WHiCh:. .. e e XX XXXX XX XXXX XX XXXX XX XXXX
o T 101 (=Y (T A = TSSO SPPRTN XX XXXX XX XXXX XX XXXX XX XXXX
D.  FOreign EXChange..........uiiuniii e XX XXXX XX XXXX XX XXXX XX XXXX
C. Counterparty Credit SPread............ovuuiiineiiie e e, XX XXXX XX XXXX XX XXXX
d. Reference credit SPread............ooouiiiiniiiii e XX XXXX XX XXXX XX XXXX XX XXXX
€. BQUILY . ..oe e XX XXXX XX XXXX XX XXXX XX XXXX
LT 07014 111 1Yo o 11V AP XX XXXX XX XXXX XX XXXX XX XXXX
3. Additional capital requirement XX XXXX XX XXXX
4. Total..... XX XXXX XX XXXX
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Schedule EQ: Risk-Weighted Assets for Equity Exposures

PART 1 — On-balance sheet equity exposures

(Column A) (Column B) (Column C) (Column D) (Column E) (Column F) (Column G) (Column H)
Allocation by Risk-Weight Category Application of
Other Risk-
Weighting
Approaches
Adjusted 0% 20% 100% 250% 400% 1,250% Risk-Weighted
Carrying Value Asset Amount
Dollar Amounts in Thousands Amount Amount Amount Amount Amount Amount Amount Amount
1. SOVEIEIGNS . ...ieitiii it XX XXXX XX XXXX
2. Certain supranational entities and multilateral XX XXXX XX XXXX
development banks
(MDBS). .ttt et
3. Government-sponsored enterprises (GSES)................. XX XXXX
4. Public sector entities (PSES)............veeeereveeeererenen. XX XXXX
5. Community development investments and small
business investment
COMPANIES. ... .eeiinetieiee e
a. Community development investment under section XX XXXX
24 (Eleventh) of the National Bank
Act....o
b.  Small business investment XX XXXX
COMPanies..................
6. Publicly traded.............cooviiiiiiie e, XX XXXX
7. Significant investments in the capital of unconsolidated XX XXXX
financial institutions in the form of common stock ..........
8. Exposures that hedge equity exposures to significant XX XXXX
investments in the capital of unconsolidated financial
institutions in the form of common stock ......................
9. Non-publicly traded.....................ooooi XX XXXX
10. INVestMENt firmMS.......oooieiee i, XX XXXX
11. Total on-balance sheet equity exposures under the XX XXXX

ESRWA ...
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Schedule EQ - continued
PART 1 - continued

Equity Exposures to Investment Funds

12. Investment funds using the full look-through approach

a. Of which: Stable value protection.........................

b. Of which: Investment funds with underlying

securitizations..........ccoviiiii

c. Of which: Investment funds held by another
investmentfund...............cooi

13. Investment funds using alternative modified look-through

approach................

a. Of which: Stable value protection.......................

b. Of which: Investment funds with underlying
Securitizations.............cooiiiiiii

c. Of which: Investment funds held by another
investmentfund.................c

14. Other equity exposures to investment funds...............

a. Of which: Stable value protection.......................

15. Total adjusted carrying value for equity exposures to

investment funds.........c.ccoviiiiiiiiii i

16. Total adjusted carrying values for on-balance sheet
EQUItY EXPOSUIES.....cucuineieiaiiararmrmamrmamreaeaeaeaeeaas

17. Risk weight factor............ccoviiiiiiiiiiiineens

18. Total on-balance sheet risk-weighted assets for
equity exposures by risk weight category..............

XX XXXX

X 1,250%
XX XXXX
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PART 2 - Off-balance sheet equity exposures

(Column A) (Column B) (Column C) (Column D) (Column E) (Column F) (Column G) (Column H) (Column I)
. Application of
Effective ; :
. Adjusted ; ek Wei Other Risk-
Off-Balance Sheet Sﬁ;‘;’;‘l carrying Allocation by Risk-Weight Category Weighting
| Al h
Exposure by Type amount of the | conversion value - . . - - . Dpé?:}z es
exposure factor 0% 20% 100% 250% 400% 1,250% Weighted
Asset Amount
Dollar amounts in thousands Amount Amount Amount Amount Amount Amount Amount Amount Amount
19. Unconditional commitments XX XXXX 1.00 XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX
to acquire an equity
EXPOSUIE....cuiveinaienaaannns
20. Conditional commitments to XX XXXX 0.40 XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX
acquire an equity exposure....
21. Off-balance sheet component | XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX
of equity exposures that are
not equity commitments.......
22. Total off-balance sheet XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX
equity exposures..............
23. Risk weight factor............ X 0% X 20% X 100% X 250% X 400% X 1,250%
24. Total off-balance sheet risk- XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX
weighted assets for equity
exposures by risk weight
category........ccvvevinnnnnnnnan
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Schedule OR1: Historical Operational Losses

Column A (Column B) (Column C) (Column D) (Column E) (Column F) (Column G) (Column H) (Column ) (Column J) (Column K)
Ten-year
T T-1 T-2 T-3 T-4 T-5 T-6 T-7 T-8 T-9 moving
average
Dollar Amounts in Thousands Amount Amount Amount Amount Amount Amount Amount Amount Amount Amount Amount
1. Total amount of operational losses (no recoveries and XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX
NO EXCIUSIONS). .. ..
2. Total amount of recoveries............occeoveiiiiiiniinennnn. XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX
Of which, insurance recoveries............cccc.cccoveuenn.. XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX
4. Total amount of operational losses net of recoveries XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX
(NO EXCIUSIONS).....vitieieie e
5. Total number of operational loss events................... XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX
6. Total amount of excluded operational losses............. XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX
7. Total number of operational loss events excluded...... XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX
8. Total amount of operational losses net of recoveries XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX XX XXXX
and net of excluded losses...........ccoevviiiiiiinninnn,
9. Total amount of operational losses net of recoveries XX XXXX

and net of excluded losses and accounting for
estimated operational losses due to a merger or
ACQUISIEION. ...
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Schedule OR2: Business Indicator and Subcomponents

(Column A) (Column B) (Column C)
T T-1 T-2
Dollar Amounts in Thousands Amount Amount Amount
Business indicator and its subcomponents
1. Interest, lease and dividend component..................... XX XXXX
a. Totalinterestincome...........cccoooooeeeeeiiieeeennnnn. XX XXXX XX XXXX XX XXXX
b. Total interest eXpenses..............coeeevvvueeeeennnn... XX XXXX XX XXXX XX XXXX
c. Interestearningassets............c...ccoeeeeeiiieeee... XX XXXX XX XXXX XX XXXX
d. Dividend iNCOME...........oeeviuieeiiiiieeeieeeeean. XX XXXX XX XXXX XX XXXX
2. Services COMPONENL............ueeeeeeeiieeieeeieeeaaeenns XX XXXX
a. Fee and commission income............................. XX XXXX XX XXXX XX XXXX
b. Fee and commission expense........................... XX XXXX XX XXXX XX XXXX
c. Other operating income...............ccoceuveeeieeennn... XX XXXX XX XXXX XX XXXX
d. Other operating eXpense.............cc..oeeeeeeuuneee.... XX XXXX XX XXXX XX XXXX
3. Financial component...............c.cooeeiiiiiiiiieeieeen. XX XXXX
a. Trading revVenUe............ccoevuueeeeeieeiiieeiieeei, XX XXXX XX XXXX XX XXXX
b. Net profit or loss on assets and liabilities not held for XX XXXX XX XXXX XX XXXX
trading......cooooii
4. Business indicator...............ccceeiiiiiieiiiiiiieeeiiieee XX XXXX
Memoranda
Dollar Amounts in Thousands
1. Business indicator gross of excluded divested aCtiVItIES. ................iiiiiiii e XX XXXX
2. Reduction in the business indictor due to excluded diVESted ACHVItIES. .............uuureeieeiiieeeieieeee et eeee e e e e e e et e e e e e XX XXXX
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Schedule OR3: Minimum Required Operational Risk Capital

(Column A)
T
Dollar Amounts in Thousands Amount
1. Business iNdicator COMPONENL. ...........cciuriiiie e XX XXXX
2. Internal 0SS MUIIPIET. .........iiee e XX XXXX
3. Operational risk capital reqUIreMENt. ..............uiiiuie e XX XXXX
4. Risk-weighted assets for operational risk XX XXXX

09/2025
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Optional Narrative Statement Concerning the Amounts Reported
in the Regulatory Capital Reporting for Large Banking Organizations

The management of the reporting institution may submit a brief narrative statement to supplement data reported in the Regulatory Capital
Reporting for Large Banking Organizations. This optional statement will be made available to the public, along with the publicly available
data in the Regulatory Capital Reporting for Large Banking Organizations, in response to any request for individual reporting institution
reported data.

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 organization and the truncated statement will appear as the reporting institution's statement both on agency computerized records
and in computer-file releases to the public.

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

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 reporting institution (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.

AAAA | Yes No
XXXX

oMM S e e

BANK MANAGEMENT STATEMENT (please type or print clearly; 750 character limit): TEXT (AAAA)

09/2025
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BellarAmeuntsinTheousards
(ColumpAHECelumnB) | (CelumnC) | (CoelumnD) | {Celumnb) | (CelumnaF) | (CelumnG) | (ColumnaHy | (Celumrl | (Columnd) | {Columpil | (Celumpl)
Weighted- | Numberof | Balance Total EAD Weighted- | Weighted- | Weighted- | Effectof-PB | Effectof Risk- Expected
Average | Obligers Sheet Undrawn Average | Average | Average | Substitution | Deuble | Weighted | Credit-loss
ObligerPb2 Armoeunt Armoeunt Effective | LGB-before | LGD-after | andtLGB Befault Assetsd
(Years)? | ofEligible |ofGreditRiski—-Approaches | erRWA
Guarantees | Mitigants?2 | on-RWA
and-Credit
Derivatives?
Pereentage Percentage | Number Amount Amount Amount Number | Percentage | Percentage |  Amount Amount Amount Amount
AAFA-JOO5 | AAFBJO05 | AAFCJO05 | AAFD-JO05 | AAFEJOO5 | AAFFJO05 | AAFG-JO05 | AAFH-JOO5 | AAFIJBO5 | AAFJJO05 | AAFKJOO5 | AAFLJOOS
AAFA-JOO8 | AAFBJO08 | AAFCJO08 | AAFD-JO08 | AAFEJOO8 | AAFFJO0O8 | AAFG-JO08 | AAFH-JOO8 | AAFIJO08 | AAFJJOO8 | AAFKJOO8 | AAFLJOO8
AAFAJO10 | AAFBJO10 | AAFCJO10 | AAFDJO10 | AAFEJO10 | AAFFJO10 | AAFGJO10 | AAFH-JO10 | AAFRB10 | AAFRJJO10 | AAFRKJO10 |  AAFLJO1O
AAFAJO13 | AAFBJO13 | AAFCJO13 | AAFDJO13 | AAFEJO13 | AAFFJO13 | AAFGJO13 | AAFH-JO13 | AAFRIB13 | AARJJO13 | AARKJO13 | AAFLJOI3
AAFAJO14 | AAFBJO14 | AAFCJ014 | AAFDJO14 | AAFEJO14 | AAFFJO14 | AAFGJO14 | AAFH-JO14 |  AAFIJB14 | AARJJO14 | AAFRKJO14 | AAFLJO14
AAFAJO16 | AAFBJO16 | AAFCJO16 | AAFD-JO16 | AAFEJO16 | AAFFJO16 | AAFGJO16 | AAFH-JO16 | AAFJB16 | AAFRJJO16 | AARKJO16 | AAFLJO16
AAFAJO19 | AAFBJO19 | AAFCJO19 | AAFDJO19 | AAFEJO19 | AAFFJO19 | AAFGJO19 | AAFH-JO19 | AAFRG19 | AARJJO19 | AAFRKJO19 |  AAFLJO19
AAFAJO25 | AAFBJ025 | AAFCJ025 | AAFDJ025 | AAFEJ025 | AAFFJO25 | AAFG-J025 | AAFH-JO25 | AAFIJE25 | AAFRJJO25 | AAFRKJO25 | AAFLJO25
AAFAJO29 | AAFBJ0O29 | AAFCJ029 | AAFDJ029 | AAFEJ029 | AAFFJO29 | AAFG-J029 | AAFH-J029 | AAFIJE29 | AAFRJJO29 | AAFRKJO29 | AAFLJO29
AAFAJO31 | AAFBJO31 | AAFCJO31 | AAFDJO31 | AAFEJO31 | AAFFJO31 | AAFGJO31 | AAFH-JO31 |  AAFRIJO31 | AAFRJJO31 | AAFRKJO31 | AAFLJO34
AAFAJO33 | AAFBJO33 | AAFCJ033 | AAFDJ033 | AAFEJO33 | AAFFJO33 | AAFGJ033 | AAFH-JO33 | AAFIJE33 | AAFJJO33 | AAFKJO33 | AAFLJO33
AAFAJO34 | AAFBJO34 | AAFCJ034 | AAFDJ034 | AAFEJO34 | AAFFJO34 | AAFGJ034 | AAFH-JO34 | AAFIJO34 | AAFJJO34 | AAFKJO34 | AAFLJO34
AAFAJO35 | AAFBJO35 | AAFCJ035 | AAFDJ035 | AAFEJO35 | AAFFJO35 | AAFG-J035 | AAFH-JO35 | AAFIJO35 | AAFJJO35 | AAFKJO35 | AAFLJO3S
12Tetal e
Amount
AAFX-J036
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Dollar-AmountsinThousands
(Colump-A)-—(Column-B} | (Column-C) | (Column-B) | (Column-B) | (Column-F) | (Column-G) | (Column-H) | (Column-b Columr) | (Columnll | (Celumnl)
Weighted- | Number-of Balanece Total EABD Weighted- | Weighted- | Weighted- | Effecteof-RPD Effectof Risk- Expected
Average Obligers Sheet Undrawn Average Average Average Substitution Double Weighted GCredit-Loss
ObligerPb2 Armoeunt Armoeunt Effective | LGB-befere | LGD-after and--GD Befault Assetsd

Mears)? ofEligible |of-CreditRiski—Approaches on-RWA
Guarantees | Mitigants? oR-RWA
credi
Derivatives?
Pereentage Percentage Number Amount Amount Amount Number Percentage | Percentage Amount Amount Amount Amount

AAGAJOB5 | AAGBJOOS AAGCJ0O05 AAGD-J0O05S AAGEJ0O5 AAGFJO05 | AAGGJB05 | AAGHJOO5 AAGHI005 AAGJ-JOB5 AAGKJ005 AAGLJ005
AAGAJOBS | AAGBJOO8 AAGCJ0O08 AAGD-J008 AAGEJ008 AAGFJ008 | AAGGJ008 | AAGHJOO8 AAGHI008 AAGJ-JO08 AAGKJ008 AAGLJ008
AAGAJO10 | AAGBJO1O AAGCJO10 AAGDJ010 AAGEJO10 AAGFJO10 | AAGGHO10 | AAGHJO10 AAGHB10 AAGI-JO10 AAGKJIO10 AAGLJO10
AAGAJO13 | AAGBJO13 AAGCJO13 AAGDJO13 AAGEJO13 AAGFEJO13 | AAGGHO13 | AAGHJO13 AAGHB13 AAGIJO13 AAGKLIO13 AAGLJO13
AAGAJO14 | AAGBJOH4 AAGCJO14 AAGDJO14 AAGEJO14 AAGFEJOH4 | AAGGHO14 | AAGHJOH4 AAGH014 AAGI-JO1H4 AAGKIO14 AAGLJO14
AAGAJO16 | AAGBJO16 AAGCJO16 AAGDJO16 AAGEJO16 AAGFJO16 | AAGGHO16 | AAGHJO16 AAGH016 AAGI-JO16 AAGKJIO16 AAGLJO16
AAGAJO19 | AAGBJO19 AAGCJO19 AAGDJO19 AAGEJO19 AAGFJO19 | AAGGJO19 | AAGHJO19 AAGHB19 AAGI-JO19 AAGKLIO19 AAGLJB19
AAGAJO25 | AAGBJO25 AAGCJ0O25 AAGDJ025 AAGEJ025 AAGEJO25 | AAGGJ025 | AAGHJO25 AAGH025 AAGI-JO25 AAGK025 AAGLJ025
AAGAJO29 | AAGBJO29 AAGCJ029 AAGDJ029 AAGEJ029 AAGEJO29 | AAGGJ029 | AAGHJO29 AAGH029 AAGI-JO29 AAGKI029 AAGLJ029

9-5:50t0<10-00— 9
AAGAJO31 | AAGBJO34 AAGCJO31t AAGDJO31 AAGEJO31 AAGEJO31 | AAGGH031 | AAGHJO34 AAGH031 AAGI-JO31 AAGKLI031 AAGLJO34
AAGAJO33 | AAGBJO33 AAGCJO33 AAGDJO33 AAGEJ033 AAGFJO33 | AAGGJ033 | AAGHJO33 AAGHI033 AAGIJO33 AAGK033 AAGLJO33
AAGAJO34 | AAGBJO34 AAGCJ0O34 AAGD-J034 AAGEJ034 AAGFEJO34 | AAGGJ034 | AAGHJO34 AAGHI034 AAGI-JO34 AAGKJ034 AAGLJ034
AAGAJO35 | AAGBJO35 AAGCJO35 AAGDJO35 AAGEJO35 AAGEJO35 | AAGGJB35 | AAGHJO35 AAGHO35 AAGI-JO35 AAGKJO35 AAGEJO35

Wm 43'
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Pb-Range Average-PD2| Average Average Weighted Creditless | Average Average Average Weighted CreditLoss
Effective LGb2 Assets? PB2 Maturity G2 Assets?
Maturity (Years)?
(Years)?
Percentage Percentage Number Amount Percentage Amount Amount Percentage Number Amount Percentage Amount Amount
AAIA-JOOT AAIB-JOO1 AAIC-JO01 AAID-JOO+ AAIE-JOB1 AAIF-J004 AAIG-JOB1 AAIH-JOO4 AAH-JOO1 AAIJ-JOO+ AAIK-JOB1 AAIL-JOO1
AAIA-JOO3 AAIB-JOO3 AAIC-JO03 AAID-JO03 AAIE-JOO3 AAIF-J003 AAIG-JOB3 AAIH-JO03 AAH-JOO3 AAIJ-JOO3 AAIK-JOO3 AAIL-JOO3
AAIA-JOOB AAIB-JOO6 AAIC-JO06 AAID-JO06 AAIE-JOOB AAIF-J006 AAIG-JOO6 AAIH-JO06 AAH-JO06 AAIJ-JO06 AAIK-JOOB AAIL-JO06
AAIA-JOO8 AAIB-JOO8 AAIC-JO08 AAID-JO08 AAIE-JOO8 AAIF-J008 AAIG-JOO8 AAIH-JO08 AAH-JOO8 AAIJ-JO08 AAIK-JOO8 AAIL-JO08
AAIAJOA2 AAIB-JO12 AAC-J012 AAD-J12 AAEJO12 AAEJO12 AAGJO12 AAHJD12 AANO12 AAIO12 AANKI02 AALIG12
AAAJO4 AAIB-JO14 AAC-J014 AAD-JO14 AAE-JO14 AAEJO14 AAIGJO14 AAHJO14 AANO14 AALJO14 AANKIO14 AALJOH4
AAIA-JO16 AAIB-JO16 AAIC-JO16 AAID-JO16 AAIE-JO16 AAIF-JO16 AAIG-JO16 AAIH-JO16 AAH-JO16 AAl-JO16 AAIK-JO16 AAIL-JO16
AAIA-JO19 AAIB-JO19 AAIC-JO19 AAID-JO19 AAIE-JO19 AAIF-JO19 AAIG-JO19 AAIH-JO19 AAH-JO19 AAI-JO19 AAIK-JO19 AAIL-JO19
AAIA-JO25 AAIB-JO25 AAIC-J025 AAID-J025 AAIE-JO25 AAIF-J025 AAIG-JO25 AAIH-J025 AAN-JO25 AAI-JO25 AAIK-JO25 AAIL-JO25
AAIA-JO29 AAIB-JO29 AAIC-J029 AAID-J029 AAIE-JO29 AAIF-J029 AAIG-JO29 AAIH-J029 AAH-J029 AAIJ-JO29 AAIK-JO29 AAIL-J029
AAIA-JO32 AAIB-JO32 AAIC-J032 AAID-JO32 AAIE-JO32 AAIF-J032 AAIG-J032 AAIH-JO32 AAN-JO32 AAlJ-J0O32 AAIK-J032 AAIL-JO32
AAIA-JO34 AAIB-JO34 AAIC-J034 AAID-J034 AAIE-JO34 AAIF-J034 AAIG-J034 AAIH-JO34 AAN-JO34 AAlJ-JO34 AAIK-J034 AAIL-JO34
3 Eligi .
loans-wherea
300%-risk-weight AAICJ037 AAEJO37
AAIA-JO35 AAIB-JO35 AAIC-JO35 AAID-JO35 AAIE-JO35 AAIF-J035 AAIG-JO35 AAIH-J035 AAN-JO35 AAIJ-JO35 AAIK-JO35 AAIL-JO35
4 TFotal
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BellarAmeuntsinTheusards
Exposures with EAD-Adjustment Exposures-Where Gollaterals Reflectee-in-LGD?

PD-Range Average-PD2| Average Average Weighted Greditloss | Average Average
Effective [Beinz Assets? Pp2 Maturity
Maturity (Years)?

(Years)?
Percentage Percentage Number Amount Percentage Amount Amount Percentage Number
AAJA-JOO1 AAJIB-JOOT AAJC-JOO1 AAJID-JOOT AAJE-JOOT AAJF-JO04 AAJG-JOOT AAJIH-JOOT
AAJA-JOO3 AAJIB-JOO3 AAJC-JOO3 AAJID-JOO3 AAJE-JOO3 AAJF-JO03 AAJG-JOB3 AAJH-JOO3
AAJA-JOOB AAJIB-JOOB AAJC-JO06 AAJID-JO0B AAJE-JOOE AAJF-JO06 AAJIG-JOO6 AAJH-JO06
AAJA-JOO8 AAJIB-JOO8 AAJC-JO08 AAJID-JO08 AAJE-JOO8 AAJF-JO08 AAJG-JO08 AAJH-JO08
AAJA-JO12 AAJIB-JO12 AAJC-JO12 AAID-JB12 AAJE-JO12 AAJF-JO12 AAJIG-JO12 AAIH-JB12
AAJA-JO14 AAJIB-JO14 AAJC-JO14 AAID-JO14 AAJE-JO14 AAJF-JO14 AAJG-JO14 AAJH-JO14
AAJA-JO16 AAJB-JO16 AAJC-JO16 AAID-JO16 AAJE-JO16 AAJF-JO16 AAJIG-JO16 AAJH-JO16
AAJA-JO19 AAJIB-JO19 AAJC-JO19 AAID-JO19 AAJE-JO19 AAJF-JO19 AAJG-JO19 AAJH-JO19
AAJA-JO25 AAJIB-JO25 AAJC-J025 AAID-JO25 AAJE-JO25 AAJF-JO25 AAJG-JO25 AAJH-JO25
AAJA-JO29 AAJIB-JO29 AAJC-J029 AAID-JO29 AAJE-JO29 AAJF-JO29 AAJIG-JO29 AAJH-JO29
AAJA-JO32 AAJB-JO32 AAJC-J032 AAJID-JO32 AAJE-JO32 AAJF-JO32 AAJIG-JO32 AAJIH-JO32
AAJAJO34 AAJIB-JO34 AAJC-J034 AAJID-JO34 AAJE-JO34 AAJF-JO34 AAJGJO34 | AAJIH-JO34
AAJAJO35 AAJB-JO35 AAJC-J0O35 AAJID-JO35 AAJE-JO35 AAJF-JO35 AAJGJO35 | AAJIH-JO35

13 TFotal ————
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Page23-of38
K+
{Celumr-C) | (CelumnB) (Columny {Ceolumnt) (ColumaM) | (ColumrN) | (ColumnO) | (CelumpP)
PD-Range Weighted- | Numberof | Total-Bal Total-Und EAD Weighted- | Weighted- |Risk-Weighted| Expected Less Than AtLeast AtLeast At-Least | Greaterthan ighted EAD-of
A ge PD2 | Expoesur SheetAmeurt Ammotnt Average-Age |Average LGD? Assets® CreditLess 70% 70%but 80%-but 90%-but erEqualte Average Acceunts-with
MQ L Than L Than L Than 4_99% B rea SSEFGS pda‘ed AV
80% 96% 100%
B, g B, g N by A ts A '3 A '3 N hy B, g A ts A t3 A ts A '3 A t3 A t3 A '3 N hy A '3
AAKA-JOO2 AAKB-J0O2 AAKC-J002 AAKD-J002 AAKE-JOO2 AAKF-J002 AAKG-J002 AAKH-J002 AAKI-JOO2 AAKI-JOO2 AAKK-J002 AAKL-JO02 AAKMJO02 | AAKN-JBO2 | AAKO-JOO2 AAKP-J002
AAKA-JOO4 AAKB-J004 AAKC-JO04 AAKD-J004 AAKE-JOO4 AAKF-JO04 AAKG-J004 AAKH-J004 AAKI-JOO4 AAKI-JOO4 AAKK-JO04 AAKL-JO04 AAKM-JO04 | AAKN-JOD4 | AAKO-JOO4 AAKP-J004
AAKA-JOOB AAKB-JOO6 AAKC-JO06 AAKD-JO06 AAKE-JOO6 AAKF-JO06 AAKG-J006 AAKH-JO06 AAKI-JOO6 AAKI-JOO6 AAKK-JO06 AAKL-JO0B AAKM-JO06 | AAKN-JOOE | AAKO-JOOB AAKP-J006
AAKA-JOOT AAKB-JOO7 AAKC-JOO7 AAKD-JOO7 AAKE-JOO7 AAKF-JOO7 AAKG-JO07 AAKH-JOO7 AAKI-JOO7 AAKI-JOO7 AAKK-JOO7 AAKL-JOO7 AAKMJOO7 | AAKN-JOO7 | AAKO-JOO7 AAKP-JOO7
AAKA-JOB9 AAKB-JOO9 AAKC-JO09 AAKD-JO09 AAKE-JOO9 AAKF-JO09 AAKGJ009 | AAKH-JOO9 AAKI-JOO9 AAKI-JOO9 AAKK-JO09 AAKL-JO09 AAKM-JO09 | AAKN-JOO9 | AAKO-JBO9 AAKP-J009
AAKA-JO1O AAKB-JO10 AAKC-JO10 AAKD-JO10 AAKE-JO10 AAKF-JO10 AAKGJO10 | AAKH-JO1O AAKIJO10 AAKI-JO10 AAKK-JO10 AAKL-JO10 AAKMJO10 | AAKN-JO10 | AAKO-JB10 AAKP-JO10
AAKAJOI3 AAKB-JO13 AAKC-JO13 AAKD-J013 AAKE-JO13 AAKF-JO13 AAKG-JO13 AAKH-JO13 AAKIJO13 AAKI-JO13 AAKK-JO13 AAKL-JO13 AAKMJO13 | AAKNJO13 | AAKO-JO13 AAKP-JO13
AAKA-JO14 AAKB-JO14 AAKCJ014 AAKD-JO14 AAKE-JO14 AAKF-JO14 AAKCJ0H4 AAKH-JO14 AAKIJO14 AAKI-JO14 AAKK-JO14 AAKL-JO14 AAKMLOM | AAKNSJOT4 | AAKO-JO14 AAKP-JO14
AAKA-JO16 AAKB-JO16 AAKC-JO16 AAKD-JO16 AAKE-JO16 AAKF-JO16 AAKG-JO16 AAKH-JO16 AAKIJO16 AAKI-JO16 AAKK-JO16 AAKL-JO16 AAKM-JO16 | AAKN-JO16 | AAKO-JO16 AAKP-JO16
AAKA-JO19 AAKB-JO19 AAKC-JO19 AAKD-J019 AAKE-JO19 AAKF-JO19 AAKGCHO19 | AAKEJO1S AAKIJO19 AAKI-JO19 AAKK-JO19 AAKL-JO19 AAKMJO19 | AAKN-JO19 | AAKO-JB19 AAKP-JO19
AAKA-JO25 AAKB-J025 AAKCJ025 AAKD-JO25 AAKE-JO25 AAKF-JO25 AAKGCJ025 AAKH-JO25 AAKIJ025 AAKI-JO25 AAKK-JO25 AAKL-JO25 AAKMO25 | AAKNJO25 | AAKO-JO25 AAKP-J025
AAKA-JO29 AAKB-J029 AAKCJ029 AAKD-J029 AAKE-JO29 AAKF-JO29 AAKCJ029 AAKH-JO29 AAKIJ029 AAKI-JO29 AAKK-J029 AAKL-JO29 AAKMO29 | AAKNJO29 | AAKO-JO29 AAKP-J029
AAKAJO3T AAKB-JO31 AAKC-JO31 AAKD-JO31 AAKE-JO31 AAKF-JO31 AAKG-JO31 AAKH-JO31 AAKIJO31 AAKI-JO31 AAKK-JO31 AAKL-JO31 AAKMJO31 | AAKN-JO31 | AAKO-JO31 AAKP-JO31
AAKA-JO33 AAKB-JO33 AAKC-JO33 AAKD-JO33 AAKE-JO33 AAKF-JO33 AAKG-JO33 AAKH-JO33 AAKIJO33 AAKI-JO33 AAKK-JO33 AAKL-JO33 AAKM-JO33 | AAKN-JO33 | AAKO-JO33 AAKP-J033
AAKA-JO34 AAKB-J034 AAKCJ024 AAKD-JO34 AAKE-JO34 AAKF-JO34 AAKGCJ034 AAKH-JO34 AAKIJ034 AAKI-JO34 AAKK-JO34 AAKL-JO34 AAKMLO24 | AAKNJO34 | AAKO-JO24 AAKP-J034
AAKA-JO3S AAKBJO3E | AAKCJ035 | AAKDJB35 | AAKEJO3S AAKF-JO35 AAKGHO35 | AAKHEJO25 AAKIJO35 AAKI-JO35 AAKK-JO35 AAKL-JO35 AAKM-JO35 | AAKN-JO35 | AAKO-JO35 AAKP-JO35
16- Fotal ———————
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{Celumr-C) | (CelumnB) (Columny {Ceolumnt) (CelumaM) | (Columnh)
PDR We.g.hted_ N'U'mbef-ef TotalBal Total-Und: EAD W@gh‘ed— W@gh‘ed— R‘emgmed "r tad L Than At + At + At + Greater-than ““‘3' d

A ge PD2 | Expoesur SheetAmeurt Ammotnt Average-Age |Average LGD? Assets® CreditLess 70% 70%but 80%-but 90%-but erEqualte Average Acceunts-with
MQ L Than L Than L Than 4_99% B rea SSEFGS pda,ted ;}[
80% 96% 100%
B, B, N by A ts A '3 A '3 N hy B, +. A ts A t3 A ts A '3 A t3 A t3 A '3 N hy A '3
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EFEG 101

{Celumr-C) | (CelumnB) (Columny {Ceolumnt) (CelumaM) | (Columnh)
PD-Range Weighted- Numberof | Total-Bea! Totaldnd EAD Weighted- Weighted- | Risk-Weighted| Expected L Than Atleast Atleast At-Least Greaterthan ighted EABR-of
) .

A ge PD2 | Expoesur SheetAmeurt Ammotnt Average £GDB? Assets® CreditLess 70% 70%but 80%-but 90%-but erEqualte Average Acceunts with
(pqenths>2 L Than L Than L Than 4_99% B rea SSEFGS pda‘ed AV
80% 96% 100%
B, B, N by A ts A '3 A '3 N hy B, A ts A t3 A ts A '3 A t3 A t3 A '3 N hy A '3




59

f

7



Lo UTOU T T T e
2 050 to 100
Zoouo IO~ A XN R
2 1 00 to 1. 50
O ouo I A XN R
41 50 to 2 00
G—outo Z OO0 T T T T
5 2 00 to 2 50
oo ZTOU T T T T T

60

%

®

> & F & b F B



61

f

7



No
N

@
N

EEN

'S
iR
o

[on]
[n]

)
no
an
o

N
Y
»
©
o
X

[0}

'

e

> & F & b F B




63

f

7



P
=
udi
(Column-F)
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Amount
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Page 35-6f38
R4
Si Rick Woi A E M A I Publioh T I M ;
Risk Weial Risk Wei Risk Weial - =
oF of oF Risk-
Muttiol Multioh Muttiol N
Assets
Arneunt
+
AAREJOB4
0% 0% 0% 2
AAREJOES
20% 20% 20% 3.
AAREJOEE
100% 100% 100% 4-
160% 5
400% 6-
250% z
300% 8
AARF-JO60
400% 400% 9
AARF-JO61
600% 600% 10-
-
AAREJOE3
12
AARE-JOB4
13-
AAREJOBS
14
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Page-36-6f-38
R2
Si Rick WoightA E M A I Publich T I M ;
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