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Schedule RC-R, Part Il, Risk-Weighted Assets

FFIEC 031 and FFIEC 041

{Column A) | {Column B} {ColumnC] | (ColumnD) | (ColmnE) | (CowmnF) | (CoumnG) | (ColumnH) [ {Columnl) | {CotumnJ)
Totals Adjustments to Allocation by Risk Weight Categary
Fram Schedule | totals reported
RC in Column A 0% 2% a% 10% 20% 50% 100% 150%
Dollar Amounts in Thousands | @il | Mit [Thoe| Bil | Ml [Thou| Bt | il [rhou] il | Mil [Thou| Bit | Mil [rhou] Bit | il [rhou] il | mil [thoul eil | Mil [rhou] 81 [ i [rhou) it | Mil [rhou
Loans and leases, net of
5 unearned income
RCXX XXX ROXX 00X RO 000K RCHX 00K RCXX 30X
a. Residential mortgage
exposuras
RCXX XXXX RCXX XXXX RCXX XXXX
b. High volatility commercial
real estate exposures
ROXX XXXX RCHX X000 RCXX 000K RCXX 20005 RCXX XXXX ROXX XXX RCXX XXX
c. Exposures past due 90
days or more or on
nonaccrual’
RCXX XXXX RCXX XXXX RO XXXX RO XXXX RCXX XXXX RCXX XXXX RECXX YOO
d. All ather exposures | [ | [ | {1 | | || i L1 L | [ |
6. LESS: Allowance for loan ROXX XXXX REXX XXXX
and lease losses
[ | [ ] | | | | | [ | || | | [ i P |
Trading assets {excluding
7. ”_m_““:q_.“_nﬂ”_m” »M._.,kum“ f ROXX IO | ROXXXXX |  ROXX XXXX ROXX KK | ROXOCOMKX | ROXXD00OC | RCXX XXXX
charges)
[ | | | | | P [ | | | [ | | | [ | [ |
g Allother assets* RO XXX REXK KHHX RCXX XK RCXX XXXX ROHX 00X RCXX XXXX
[ | | | [ | [ | [ | [ | [ | [ | | ||

3 For loans and leases, net of unearned income, do not include residential mortgage exposures, high volatility commercial real estate exposures, or sovereign claims that are past

due 90 days or more or on nonaccrual.

*Includes premises and fixed assets; other real estate owned; investments in uncansolidated subsidiaries and associated companies; direct and indirect investments in real

estate ventures; intangible assets; and other assets.

5.a.

5.b.

5.

S.d.



FFIEC 031 and 041 RC-R - REGULATORY CAPITAL

Part ll. {cont.)

Item No. Caption and Instructions

8 ¢  In column C-0% risk weight, include:
(cont.) o The carrying value of Federal Reserve Bank stock included in Schedule RC-F,
itemn 4;

o Accrued interest receivable on assets included in the zero percent risk weight
category {column C of Schedule RC-R, Part ll, items 1 through 7}, and

o The carrying value of gold bullion not held for trading that is held in the bank's own
vault or in another bank's vault on an allocated basis, and exposures that arise from
the settlement of cash transactions (such as equities, fixed income, spot foreign
exchange, and spot commodities) with a central counterparty where there is no
assumption of ongoing credit risk by the central counterparty after settlement of the
trade and associated default fund contributions.

o In column G-20% risk weight, include:
o The carrying value of Federal Home Loan Bank stock included in Schedule RC-F,
item 4;
o Accrued interest receivable on assets included in the 20 percent risk weight category
{column G of Schedule RC-R, Part Il, items 1 through 7); and
o The portion of customers' acceptance liability reported in Schedule RC, item 11, that
has been participated to other depository institutions.

s In column H-50% risk weight, include accrued interest receivable on assets included
in the 50 percent risk weight category (column H of Schedule RC-R, Part Il, items 1
through 7).

s In column I-100% risk weight, include:

o Accrued interest receivable on assets included in the 100 percent risk weight
category (column | of Schedule RC-R, Part Ii, items 1 through 7},

o Delivery-versus-payment (DvP) and payment-versus-payment (PvP) transactions in
which the counterparty has not made delivery or payment within 5 to 15 business
days after the contractual settlement date as described in §.38 of the regulatory
capital rules; and

o The amount of all other assets reported in column A that is not included in columns B
through Q.

o Also include the amounts of items that do not exceed the 10% and 15% common
equity tier 1 capital deduction thresholds and are included in capital, as described in
§.22 of the regulatory capital rules. These amounts pertain to three items: '

» Significant investments in the capital of unconsolidated financial institutions in the
form of commeon stock;

= Mortgage servicing assets; and

= DTAs arising from temporary differences that could not be realized through net
operating loss carrybacks, net of related valuation allowances.

e In column J-150% risk weight, include accrued interest receivable on assets included in
the 150 percent risk weight category (column J of Schedule RC-R, Part Ii, items 1
through 7).

o In column M—400% risk weight, for equity securities (other than those issued by
investment firms) that do not have readily determinable fair values reported in
Schedule RC-F, item 4, include the historical cost of these equity securities (as reported
in Schedule RC-F, item 4)

'3 Note: These items will become subject to a 250 percent risk weight beginning in 2018.



