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Bank Demographic Information

Dollar amounts in thousands

FFIEC 031

B = oo 11T I L= (=TRSO RCON9999 20150630
2. FDIC CertifiCate NUMDET. .. .o ettt a e e et e e e e e e aebeeeaaeenes RSSD9050 33124
Goldman Sachs
RSSD9017 Bank, USA
RSSD9130  |New York
RSSD9200 |NY
RSSD9220 |10282
Contact Information
Dollar amounts in thousands
1. Contact Information for the Reports of Condition and Income
a. Chief Financial Officer (or Equivalent) Signing the Reports
TEXTC490 CONF
TEXTC491 CONF
TEXTC492 CONF
TEXTC493 CONF
TEXTC494 CONF
b. Other Person to Whom Questions about the Reports Should be Directed
1. Name.... TEXTC495 CONF
P2 111 T T O PRV PP PR PRTPPPRPRPTR TEXTC496 CONF
3L E-Mail AQAIESS. ...t e e e TEXT4086 CONF
. TEIEPNONE. ... e TEXT8902 CONF
L T TP TP P PO PP PRTOPPPURPTOPRPPON TEXT9116 CONF
2. Person to whom questions about Schedule RC-T - Fiduciary and Related Services should
be directed
. NAME AN TIHIE.....eeieiiiii e e TEXTB962 CONF
D. E-MAIT AQUIESS. ...eeeieee ittt ettt e ettt e e e et e e e e e e et b e e e e e e eannaeeeae s TEXTB926 CONF
c. Telephone... TEXTB963 CONF
G A e bt TEXTB964 CONF
3. Emergency Contact Information
a. Primary Contact
L NI ettt e e e e e e e e e e e e e e e e e e TEXTC366 CONF
P2 111 T O UU R TPTO PP PR TEXTC367 CONF
3L E-MAI AQAIESS. ...ttt TEXTC368 CONF
TEXTC369 CONF
TEXTC370 CONF
b. Secondary Contact
1. Name.... TEXTC371 CONF
P2 111 S USROS TEXTC372 CONF
3L E-MAIT AQAMESS. ...ttt TEXTC373 CONF
o 11 =T o] oo o= RSP ERPTTRI TEXTC374 CONF
L PSS UR PSRRI TEXTC375 CONF
4. USA PATRIOT Act Section 314(a) Anti-Money Laundering Contact Information
a. Primary Contact
TEXTC437 CONF
TEXTC438 CONF
B E-Mail AQAIESS. ... et raa s TEXTC439 CONF
4. Telephone TEXTC440 CONF

b. Secondary Contact

Quarter End Date 6/30/2015

=

o o > w

la.

la.l.
l.a.2.
l.a.3.
l.a.4.
1.a.5.
1.b.

1.b.1.
1.b.2.
1b.3.
1.b.4.
1.b.5.

2.a.
2.b.
2.c.
2.d.

3.a.

3.a.l.
3.a.2.
3.a.3.
3.a.4.
3.a.5.
3.b.

3.b.1.
3.b.2.
3.b.3.
3.b.4.
3.b.5.

4.a.
4.a.l.
4.a.2.
4.a.3.
4.a.4.
4.b.



GOLDMAN SACHS BANK USA FFIEC 031
RSSD-ID 2182786 Quarter End Date 6/30/2015
Last Updated on 7/30/2015

Dollar amounts in thousands

I A= T 0T TEXTC442 CONF| 4p1.
22 11 TSP OPPPPRTN TEXTC443 CONF|4p2.
3. E-Mall AAIESS.... .o a e e e e e e e e e e e e TEXTC444 CONF|4p3.
4. Telephone TEXTC445 CONF| 4 pa.
c. Third Contact 4c.
I AP Tg 0TORUP PPN TEXTC870 CONF| 4¢c.1.
2 11 (= T RSP TEXTC871 CONF| 42
3. E-mail Address TEXTC872 CONF| 4¢3
O 11 =T o] o) = USRS TEXTC873 CONF|4.ca4.
d. Fourth Contact ad.
1. Name TEXTC875 CONF| 441
2. Title TEXTC876 CONF| 442
IR = o 4= T AN [0 | (=T TP PSPPIt TEXTC877 CONF|44.3.
B 1= =T o] oo o =SSR TEXTC878 CONF|44.4.

Optional Narrative Statement Concerning the Amounts Reported in the Reports of

Condition and Income
Dollar amounts in thousands

L. COMMENES?.vtteteetesiete ettt e te st ettt et etese e s e e ebe e es e s ese s s es e e s es e e s e s e se e eseseesessenesses e et essasensasennenees RCON6979 Noj| .
2. Bank Management StatemMeNt..........ccccoviiiiiiiiiie i TEXT6980 2.

Schedule RI - Income Statement
Dollar amounts in thousands

1. Interest income: 1.
a. Interest and fee income on loans: la.
1. In domestic offices: la.l.
a. Loans secured by real estate: lala
1. Loans secured by 1-4 family residential properties..........cccccceevvvcvveieeeeicnnnen. RIAD4435 75,000| 14141
2. All other loans secured by real estate............ccccovvvveiiie i RIAD4436 95,000| 14142
b. Loans to finance agricultural production and other loans to farmers................. RIAD4024 0| 1.a1b.
c. Commercial and industrial l0@NS............cocviiiiiiiiiiie e RIAD4012 198,000| 1 2 1.c.
d. Loans to individuals for household, family, and other personal expenditures: 1.a.1.d.
I O =T [} o 1 (o < T PSSP RER O RIADB485 0|1a1d1.
0415, &1 other CONSLIR 10819 e, |  FIADBASE 13.000)
e. Loans to foreign governments and official institutions...............cccccoceviinenn. RIAD4056 Ol1a1e.
f. All other loans in dOMeStIC OffiCES........oueiiiiiiiiii e RIADB487 201,000(1 41+
2. In foreign offices, Edge and Agreement subsidiaries, and IBFsS............c..cccceenneen. RIAD4059 0142
3. Total interest and fee income on loans (sum of items 1.a.(1)(a) through 1.a.(2))..... RIAD4010 582,000| 1 4.3,
b. Income from lease financing receivables.............cccccveiiiiiiiinii e RIAD4065 0| 1.p.
c. Interest income on balances due from depository iNStitutions..............cceeviiiiieeeininnne. RIAD4115 60,000( 1 c.
d. Interest and dividend income on securities: 1.d.
1. U.S. Treasury securities and U.S. Government agency obligations (excluding
MOrtgage-backed SECUITIES).......iiiiuuiiiiiiieiiiee ettt RIADBAB8 0 1.d.1.
2. Mortgage-backed SECUNTIES. .......cuii et e e RIADB489 0| 1.4.2.
3. All other securities (includes securities issued by states and political subdivisions
1@ U.S.)evvvvrreeeeeesereeeesseeeeeeeeessseesssseee e seseeesssseeeeeeeeeeseessesseseeese e e RIAD4060 o PN
e. Interest income from trading ASSEtS..........cuiiiiiiiiiiiiiiie e RIAD4069 264,000 1 ¢




GOLDMAN SACHS BANK USA FFIEC 031
RSSD-ID 2182786 Quarter End Date 6/30/2015
Last Updated on 7/30/2015

Dollar amounts in thousands

ol e oo | rwosono 2000,
0. Other INtEreSt INCOME. ... ...iiiiiiie et et e e st e e e e snees RIAD4518 36,000 1 g.
h. Total interest income (sum of items 1.a.(3) through 1.9)......ccccoceriiieiniiiii e, RIAD4107 963,000| 1 p.
2. Interest expense: 2
a. Interest on deposits: 2a.
1. Interest on deposits in domestic offices: 24l
a. Transaction accounts (interest-bearing demand deposits, NOW accounts, ATS
accounts, and telephone and preauthorized transfer accounts)............ccccceeevneee. RIAD4508 1,000 2ala
b. Nontransaction accounts: 2a.lb.
1. Savings deposits (iNCludes MMDAS)........cocciiiriiieiiiee et RIAD0093 52,000| 241p1
2. Time deposits of $100,000 OF MOTE.......ccuueeiriieeriieieiiiee et e s iree e RIADA517 8,000 241h2.
3. Time deposits of less than $100,000...........ccocerriieririmiieniienee e RIADA518 109,000{ 541h3.
B s | P72 %2az
ePUIOTAR e 00
c. Interest on trading liabilities and other borrowed MoNey...........cccccoevveiiiieeiec s RIAD4185 93,000( , c.
d. Interest on subordinated notes and debentures............cccccoeeiiiiiiiiiiiee e, RIAD4200 20,000| 5 4.
e. Total interest expense (sum of items 2.a through 2.d)..........cccocciiiiinii RIAD4073 282,000| 5 e.
3. Net interest income (item 1.0 MINUS 2.8).....coiiiiiiiiiiieiiiee e RIAD4074 681,000| 3.
4. Provision for 10an and [€aS€ [0SSES............ueiiiiiiiiiiie e RIAD4230 5,000 4.
5. Noninterest income: 5.
a. Income from fiducCiary aCtiVItIeS..........ccuviiiiiiiiiiii e RIAD4070 19,000|5 4.
b. Service charges on deposit accounts in domestic OffiCes..........cccuviviiiiiiiiiiiiiiiee, RIAD4080 0| 5.p.
C. TrAOING FEVEINUE. .....coiiiie ettt ettt e e et s et e e e st e s e e RIADA220 323,000| 5.
d. Not available 5.d.
1. Fees and commissions from securities brokerage.............cccccoviiiiiiiii e, RIADC886 0|5.4.1.
2. Investment banking, advisory, and underwriting fees and commissions................. RIADC888 166,000| 5 ..
3. Fees and commissions from annuity sales...........cccccoecveieeeiiiiiieee e RIADC887 0|5.4.3.
4. Underwriting income from insurance and reinsurance activities............c..c.cccceeee... RIADC386 0|5.4.4.
5. Income from other iNSUranCe activities...........cccvoveeeiiiie e RIADC387 0545
€. VENTUre Capital FEVENUE.........ceiii ettt ettt e e e e et ee e e nnee e e e RIADB491 0|s5e.
f.NEt SEIVICING fEES...oi i e e RIADB492 0|5+
0. Net SECUNIZAtION INCOME.......cii ittt e e e e st e e e s st ae e e e s enneees RIADB493 0|5.g.
h. Not applicable 5h.
i. Net gains (losses) on sales of Ioans and |€aSES..........ccccovveeeriiiiiiiee e RIAD5416 14,000 5.
j- Net gains (losses) on sales of other real estate owned...........ccccocevveeeeiiiciieee e, RIAD5415 0|s,.
k. Net gains (losses) on sales of other assets (excluding SECUrities)...........ccueeeeeiiiireeenn. RIADB496 0| 5.k,
|. Other NONINTEIESE INCOME........eiiiiiieiiiie ettt e e es RIADB497 458,000| 5.
m. Total noninterest income (sum of items 5.a through 5.1)........ccccooiiiiiiiiniii, RIAD4079 980,000| 5 m.
6. Not available 6.
a. Realized gains (losses) on held-to-maturity SECUNtieS..........coovvvriiiiiiicieiic e RIAD3521 0|6.a
b. Realized gains (losses) on available-for-sale securities RIAD3196 0| 6.p.
7. Noninterest expense: 7.
a. Salaries and employee DENEfitS........cooiiiiii i RIAD4135 99,000| 7 4.
b. Expenses of premises and fixed assets (net of rental income) (excluding salaries and
employee benefits and mortgage INErest).........ocuueeiieriiiiiiie e RIAD4217 3,000 7b.
c. Not available 7.c.
1. Goodwill IMPAINMENT IOSSES.......cviiiiiiiieiieee e RIADC216 0|7.c1.
2. Amortization expense and impairment losses for other intangible assets.............. RIADC232 0|7.c2.
0. Other NONINTEIESt EXPENSE.....cciiiiiiee e e ettt e e e ettt e e et e e e s e ere e e e s s satbreeeessnntbaeeeesansneees RIAD4092 417,000 7 4.




GOLDMAN SACHS BANK USA
RSSD-ID 2182786
Last Updated on 7/30/2015

Dollar amounts in thousands

FFIEC 031
Quarter End Date 6/30/2015

e. Total noninterest expense (sum of items 7.a through 7.d).........ccccooviiiniieiiiic i

8. Income (loss) before income taxes and extraordinary items and other adjustments (item
3 plus or minus items 4, 5.m, 6.a, 6.b, and 7.e)

9. Applicable income taxes (0N ItM 8).....cciiiiiiiiiiiiiie et
10. Income (loss) before extraordinary items and other adjustments (item 8 minus item 9)...
11. Extraordinary items and other adjustments, net of iINCOMe taxes...........cccveeeeeiiiiieeeennne

12. Net income (loss) attributable to bank and noncontrolling (minority) interests (sum of
[1CT 4TSI O IR= g T I I ) PSP TP PPRR

13. LESS: Net income (loss) attributable to noncontrolling (minority) interests (if net income,
report as a positive value; if net loss, report as a negative value)...........ccccocevveveeeiiiiieeee s

14. Net income (loss) attributable to bank (item 12 minus item 13)........cccooccviieiiiiiienennnns

1. Interest expense incurred to carry tax-exempt securities, loans, and leases acquired after
August 7, 1986, that is not deductible for federal income tax purpoSes..........cccccveviveeeriieeenne

2. Income from the sale and servicing of mutual funds and annuities in domestic offices
(included in Schedule RI, itEM 8)....cccciiiiiiiiiie it e e

3. Income on tax-exempt loans and leases to states and political subdivisions in the U.S.
(included in Schedule RI, items 1.a and 1.0)........ooiiiiiiiiii e

4. Income on tax-exempt securities issued by states and political subdivisions in the U.S.
(included in Schedule RI, 1M L1.0.(3)) .. eeeerreeriiieiiiie et

5. Number of full-time equivalent employees at end of current period (round to nearest whole
10T a0 oT=T o TP PP PPPPPPTNE

6. Not applicable

7. If the reporting bank has restated its balance sheet as a result of applying push down
accounting this calendar year, report the date of the bank's acquisition.................cccceeeeene

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

Q. INTETESE rALE EXPOSUIES. ... eiiutieiiieiee it e tee sttt et ettt e b e bt sab e e sbeesrb e e sbe e st e e nbeesnbeenaeeanee
b. FOreign eXChange EXPOSUIES. ........ccciuuiiiieeiiiiiie e e sttt e e e e e e e e e st e e e e s etbae e e e e e ssraeeee s
c. Equity security and iNdeX EXPOSUIES. ........cciiiiiiiieaaiiieeee et e e e e tieee e e aeeeeee e e enneeas
d. Commodity and OtNEr EXPOSUIES. ......cuuviiiiiieiiiee ettt
€. CrEUIt EXPOSUIES. ..ccoitiieiieieeetie ettt e ettt st e e sttt e e st b e e sttt e e sateeeanteeesneeeesnaeeeanteeesaneeeennnes

f. Impact on trading revenue of changes in the creditworthiness of the bank's derivatives
counterparties on the bank's derivative assets (included in Memorandum items 8.a
through 8.8 @0OVE)......co i

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

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

a. Net gains (losses) on credit derivatives held for trading...........cccccovvieiiiiiiciee e,
b. Net gains (losses) on credit derivatives held for purposes other than trading..............
10. Credit losses on derivatives (See INStIUCHIONS).........uueiieiiiiiiiiee i

11. Does the reporting bank have a Subchapter S election in effect for federal income tax
PUrpoSEeS fOr the CUITENT tAX YEAI?.........ei ittt

12. Noncash income from negative amortization on closed-end loans secured by 1-4 family
residential properties (included in Schedule RI, item 1.a.(1)(2)(1)).cveeereeeerreeeinrieinieeerneenn

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

a. Net gains (I0SSES) ON @SSELS.....cciuiiiiiiiiieiiiie ittt

1. Estimated net gains (losses) on loans attributable to changes in instrument-specific
(o (=T o 10 1] PSP SPU PR PPRP P

b. Net gains (losses) on liabilities

1. Estimated net gains (losses) on liabilities attributable to changes in
instrument-specific Credit FiSK..........uiiiiiiii e

RIAD4093 519,000| 7.
RIAD4301 1,137,000

8.
RIAD4302 430,000| g
RIAD4300 707,000] 1¢.
RIAD4320 0|11,
RIADG104 707,000

12.
RIADG103 2,000

13.
RIAD4340 705,000 14,
RIAD4513 0

M.1.
RIAD8431 0

M.2.
RIAD4313 0

M.3.
RIAD4507 0

M.4.
RIAD4150 393

M.5.

M.6.
RIAD9106 0

M.7.

M.8.
RIAD8757 -684,000| v 8.a.
RIAD8758 956,000| m.8.p.
RIAD8759 -7,000| v 8.c.
RIAD8760 4,000| m.8.d.
RIADF186 54,000| v g.e.
RIADK090 -13,000

M.8.1.
RIADK094 0

M.8.g.

M.9.
RIADC889 O[m.9.a.
RIADC890 -62,000( m.9.p.
RIADA251 0f m.10.
RIADA530 No

M.11.
RIADF228 NR

M.12.

M.13.
RIADF551 202,000| pm.13.4.
RIADF552 201,000

M.13al
RIADF553 156,000| m.13.p.
RIADF554 118,000

M.13b.1.




GOLDMAN SACHS BANK USA
RSSD-ID 2182786
Last Updated on 7/30/2015

Dollar amounts in thousands

FFIEC 031
Quarter End Date 6/30/2015

[¢]

14. Other-than-temporary impairment losses on held-to-maturity and available-for-sale debt
securities: M.14.
a. Total other-than-temporary impairment [0SSES..........couiiiiiiiieeiiiee e RIADJ319 0| m.14.a.
b. Portion of losses recognized in other comprehensive income (before income taxes)... RIADJ320 0| M.14.0.
c. Net impairment Iogses recogn_ized in earnings (in(_:luded in Schedule RI, items 6.a and RIADJ321 0
6.b) (Memorandum item 14.a minus Memorandum item 14.b).........ccccceeeeiviiiiieeiiiiiienenn. M.14.c.
15. Components of service charges on deposit accounts in domestic offices (sum of
Memorandum items 15.a through 15.d must equal Schedule RI, item 5.b): M.15.
a. Consumer overdraft-related service charges levied on those transaction account and
nontransaction savings account deposit products intended primarily for individuals for RIADHO032 NR
personal, household, or family USE..........cooiiiiiiiiiiie e M.15.4.
b. Consumer account periodic maintenance charges levied on those transaction account
and nontransaction savings account deposit products intended primarily for individuals RIADHO033 NR
for personal, household, or family USE.........cc.uiiiiiiiiiiiiic e M.15.b.
c. Consumer customer automated teller machine (ATM) fees levied on those transaction
account and nontransaction savings account deposit products intended primarily for RIADH034 NR
individuals for personal, household, or family USe...........cccooiiiiiiiiii e M.15.c.
d. All other service charges on depoSit ACCOUNES. .........cocvvieiiiieiriiiie e RIADH035 NR| M.15.d.
Schedule RI-A - Changes in Bank Equity Capital
Dollar amounts in thousands
Condton and Income (e, ater aclustments fom amended Reports of Ioome). .| P40 21,503,000/,
2. Cumulative effect of changes in accounting principles and corrections of material accounting RIADB507 0
=T (0] £ TR ST PTPP T R TP 2.
3. Balance end of previous calendar year as restated (sum of items 1 and 2)...........cccc....... RIADB508 21,503,000/ 5.
4. Net income (loss) attributable to bank (must equal Schedule RI, item 14)...........ccccceeenee RIAD4340 705,000 4,
5. Sale, _conversion, acquisition, or retirement of capital stock, net (excluding treasury stock RIADB509 0
LU LA ES= Tot 0] 0 ) TP PP PRSP PTRR 5.
6. Treasury StOCK tranSaCtioNS, NEL........cuuiiiiiiiiiiiiee e e e e s erbae e e e e eaaes RIADB510 0.
7. Changes incident to business combinations, NEt............coocuiiiiiiiiiiiiie e RIAD4356 0| 7.
8. LESS: Cash dividends declared on preferred StOCK...........cccvvieieiiiiciiiiiiiiece e RIAD4470 0|g.
9. LESS: Cash dividends declared on COMmON SLOCK..........cccuviiiuiieiiiieeiniiee e RIAD4460 0|g.
10. Other COMPreneNSIVE INCOME.......coiuiiiiie et et e e e e et e e e e e e anbeeeaaeaanes RIADB511 0| 10.
11. Other transactions with stockholders (including a parent holding company) (not included
INJIEMS 5, 6, 8, OF 9 @DOVE).......oiiiiiiiiiiie ettt nneeas RIADA415 0 11
Sehetlile RO, M 27 B e S T Sl | rmoszo 22208000
Schedule RI-B Part | - Charge-offs and Recoveries on Loans and Leases
(Column A) Charge-offs | (Column B) Recoveries
Dollar amounts in thousands| Calendar year-to-date | Calendar year-to-date
1. Loans secured by real estate: 1.
a. Construction, land development, and other land loans in domestic
offices: la.
1. 1-4 family residential construction loans............cccccovevvvecnnnenn. RIADC891 0| RIADC892 0141
==
b. Secured by farmland in domestic offices...........cccooiiiiiiiiinnninns RIAD3584 0| RIAD3585 0|1.p.
c. Secured by 1-4 family residential properties in domestic offices: 1c.
properies and extonded under es of redi e nene. | TAOSHLE 0] RiADS4L2 Yy




GOLDMAN SACHS BANK USA
RSSD-ID 2182786
Last Updated on 7/30/2015

FFIEC 031
Quarter End Date 6/30/2015

(Column A) Charge-offs | (Column B) Recoveries
Dollar amounts in thousands| Calendar year-to-date | Calendar year-to-date
2. Closed-end loans secured by 1-4 family residential properties: 1.c.2.
a. Secured by first IeNS.........cocoiiiiiiiieiiiee e RIADC234 0| RIADC217 0| 1c2a
b. Secured by junior leNS............cooiiiiii e RIADC235 0| RIADC218 0| 1c2n.
ioms e PP e M Comen | mumoses 0| RiaDases )0
e. Secured by nonfarm nonresidential properties in domestic offices: le.
BTOBEIIoD e | FIADCEO5 0| RiaDCess %o
2. Loans secured by other nonfarm nonresidential properties....... RIADC897 0| RIADC898 0|1e2
f. In foreign OffiCes........eei i RIADB512 0| RIADB513 0|1t
2. Loans to depository institutions and acceptances of other banks: 2.
a. To U.S. banks and other U.S. depository institutions....................... RIAD4653 0| RIAD4663 0|24
b. To foreign banks............ooii e RIAD4654 0| RIAD4664 0| 2.p.
3. Loans to finance agricultural production and other loans to farmers..... RIAD4655 0| RIAD4665 0|3
4. Commercial and industrial loans: 4
a. To U.S. addressees (dOMICIle)........couuuieiieiiiiiiiiiee e RIAD4645 0| RIAD4617 0|44
b. To non-U.S. addressees (dOMICile)............ceevciiiiiiiieniiiiiicieeeiees RIAD4646 0| RIAD4618 0| 4p.
5. Loans to individuals for household, family, and other personal
expenditures: 5.
a. Credit cards......... RIADB514 0| RIADB515 0|54,
b. Automobile loans RIADK129 0| RIADK133 0| 5.p.
T CONSLTEN I0ANS) e o o | minoraos 0| RirDK206 s
6. Loans to foreign governments and official institutions.......................... RIAD4643 0| RIAD4627 0.
7. All OthEr [0ANS.......co it RIAD4644 1,000| RIAD4628 0| 7.
8. Lease financing receivables: 8.
EPONIOS e e | FAOF1SS 0| RiADF1E7 %
D. All Other 1EASES. ... .eeiiiiiie et RIADC880 0| RIADF188 0|sp.
9. Total (sum of items 1 through 8).........ccceeviiiiiiiiiie e RIAD4635 1,000| RIAD4605 0|g.
1. Loans to finance commercial real estate, construction, and land
development activities (not secured by real estate) included in Schedule | RIAD5409 0| RIAD5410 0
RI-B, part |, items 4 and 7, aboVe...........ccoccvieiiiiiiiie e M.1.
o ot 3ot paapessees (lomitl) | aoue o oz
3. Not applicable M.3.
Schedule RI-B Part | - Charge-offs and Recoveries on Loans and Leases
Dollar amounts in thousands
4. Uncollectible retail credit card fees and finance charges reversed against income (i.e.,
not included in charge-offs against the allowance for loan and lease l0sses)............cccc.c...... RIADC388 M.4.

Schedule RI-B Part Il - Changes in Allowance for Loan and Lease Losses

Dollar amounts in thousands

1. Balance most recently reported for the December 31, 2014, Reports of Condition and

Income (i.e., after adjustments from amended Reports of INCOME)..........ccceeviiiiiiiieeiinnee. RIADBS522 137,000 )
2. Recoveries (must equal part |, item 9, column B, above).........cccocoveeviiiiiiiiieiiicieec e, RIAD4605 0l ,.
3. LESS: Charge-offs (must equal part I, item 9, column A, above less Schedule RI-B, part - 1,000

LT CT 4 1 TR PP PPPPPTP

4. LESS: Write-downs arising from transfers of loans to a held-for-sale account................... RIAD5523 0| 4.




GOLDMAN SACHS BANK USA
RSSD-ID 2182786
Last Updated on 7/30/2015

Dollar amounts in thousands

FFIEC 031
Quarter End Date 6/30/2015

5. Provision for loan and lease losses (must equal Schedule RI, item 4).........ccccooeeivinrennnn
6. Adjustments (see instructions for this schedule).............ccccoiiiiiiiiiiie e,

7.Balance end of current period (sum of items 1, 2, 5, and 6, less items 3 and 4) (must equal
SChedule RC, IEIM 4.C). ..ttt e e e e ettt e e e s e nte e e e e e e snneteeaeeaansbeeeaaeaanns

1. Allocated transfer risk reserve included in Schedule RI-B, part I, item 7, above...............
2. Separate valuation allowance for uncollectible retail credit card fees and finance charges.

3. Amount of allowance for loan and lease losses attributable to retail credit card fees and
FINANCE ChAITES. . .ii et e st e e e e e e s e e
4. Amount of allowance for post-acquisition credit losses on purchased credit-impaired loans
accounted for in accordance with FASB ASC 310-30 (former AICPA Statement of Position
03-3) (included in Schedule RI-B, Part Il, item 7, above).........cccvviiiiiiiiiiieiiiiee e

RIAD4230 5,000
RIADC233 0
RIAD3123 141,000
RIADCA435 0
RIADC389

RIADC390

RIADC781 0

o

M.1.
M.2.

M.3.

M.4.
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9]

Schedule RI-C - Disaggregated Data on the Allowance for Loan and Lease Losses

(Column A) (Column B) (Column C) (Column D) (Column E) (Column F)
Recorded Allowance Recorded Allowance Recorded Allowance
Investment: Balance: Investment: Balance: Investment: Balance:
Individually Individually Collectively Collectively Purchased Purchased
Evaluated for | Evaluated for | Evaluated for | Evaluated for |Credit-Impaired|Credit-Impaired
Impairment and|{Impairment and| Impairment Impairment Loans (ASC Loans (ASC
Determined to | Determined to | (ASC 450-20) | (ASC 450-20) 310-30) 310-30)
be Impaired be Impaired
Dollar amounts in thousands |(ASC 310-10-35)|(ASC 310-10-35)
1. Real estate loans: 1.
RCFDM708 RCFDM709 RCFDM710 RCFDM711 RCFDM712 RCFDM713
a. CoNSLrUCtioN l0ANS..........eiiiiiiiiiiie e 0 0 828,000 6,000 0 0|14
RCFDM714 RCFDM715 RCFDM716 RCFDM717 RCFDM719 RCFDM720
b. Commercial real estate [0ans............cccocvveeiiieiiiiiienecc e 37,000 6,000 2,703,000 11,000 0 0| 1p.
RCFDM721 RCFDM722 RCFDM723 RCFDM724 RCFDM725 RCFDM726
c. Residential real estate 10ans.............cccvveeeeiiiiiiiec e 0 0 79,000 0 0 0|1c.
RCFDM727 RCFDM728 RCFDM729 RCFDM730 RCFDM731 RCFDM732
2. Commercial I0aNS..........ooiiiiiiiiiie e 25,000 5,000 27,933,000 113,000 0 0|5
RCFDM733 RCFDM734 RCFDM735 RCFDM736 RCFDM737 RCFDM738
3. Credit CardS. . .covvie e 0 0 0 0 0 0|3
RCFDM739 RCFDM740 RCFDM741 RCFDM742 RCFDM743 RCFDM744
4. Other CoONSUMET l0ANS.........ccociiiiiiiiiiie e 0 0 1,433,000 0 0 0|4
RCFDM745
5. Unallocated, if @ny........c.ueeiiiiiiiee e 0 5,
RCFDM746 RCFDM747 RCFDM748 RCFDM749 RCFDM750 RCFDM751
6. Total (for each column, sum of items 1.a through 5).................... 62,000 11,000 32,976,000 130,000 0 0.
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Schedule RI-D - Income from Foreign Offices

Dollar amounts in thousands

FFIEC 031
Quarter End Date 6/30/2015

1. Total interest income in foreign OffiCeS.......c.covuiiiiiiieece e RIADC899
2. Total interest expense in foreign OffiCeS.........uuii i RIADC900
3. Provision for loan and lease losses in foreign offices.........ccccoviiiiiii i RIADC901
4. Noninterest income in foreign offices:
A TrAAING FEVEINUE. ....ceiiiiieiiiie ettt ettt e e st e sbn e e e nan e e e et eeenr e e e e RIADC902 0
b. Investment banking, advisory, brokerage, and underwriting fees and commissions..... RIADC903 0
C. Net SECUNLIZAtION INCOME.......oi ittt e e e e enees RIADC904 0
d. Other NONINTEIESt INCOME.......i ettt e e et e e e e et e e e e sntbeeeaeeennees RIADC905 0
5. Realized gains (losses) on held-to-maturity and available-for-sale securities in foreign
(011171 SO PRRPR RIADC906 0
6. Total noninterest expense in foreign OffiCes. ... RIADC907 0
7. Adjustments to pretax income in foreign offices for internal allocations to foreign offices
to reflect the effects of equity capital on overall bank funding COStS........ccccovviviiieiiieeeniieee RIADC908 0
8. Applicable income taxes (0N items 1 through 7)........cccooieiiiiiiiiici e RIADC909 0
9. Extraordinary items and other adjustments, net of income taxes, in foreign offices........... RIADC910 0
10. Net income attributable to foreign offices before internal allocations of income and expense
(item 1 plus or MiNUS itemMS 2 throUgh 9)......eiiiiiiiiiiie e RIADCOLL 0
11. Not applicable
12. Eliminations arising from the consolidation of foreign offices with domestic offices......... RIADC913 0
13. Consolidated net income attributable to foreign offices (sum of items 10 and 12)........... RIADC914 0
Schedule RI-E - Explanations
Dollar amounts in thousands
1. Other noninterest income (from Schedule RI, item 5.1) Iltemize and describe amounts
greater than $25,000 that exceed 3% of Schedule RI, item 5.1:
a. Income and fees from the printing and sale of checks...........ccccceeeivieii i, RIADCO013 0
b. Earnings on/increase in value of cash surrender value of life insurance...................... RIADCO14 0
c. Income and fees from automated teller machines (ATMS)........ccvevviieirieeeiiiee e RIADC016 0
d. Rent and other income from other real estate owned...........cccocveeriiiiiniiee e RIAD4042 0
€. Safe dePOSIt DOX FENT.........eiii e e e e e e enees RIADCO015 0
Bl e B era o al® | mworazs 369,000
g. Bank card and credit card interchange fees..........ccccovviiiiiii i RIADF555 0
h. Gains on bargain purchases RIADJ447 0
i. Disclose component and the dollar amount of that component:
1. DeSCriDE COMPONENL.....ccciiiitiiiie ettt et e st e e e e e enees TEXT4461 ﬁhere for
2. AMOUNE OF COMPONENT......oiiiiiiiiiiie et e e RIAD4461 89,000
j- Disclose component and the dollar amount of that component:
1. DeSCrDE COMPONENL.....cciiiiitiiiie ettt e e e e e e e st e e e e e e e nneeas TEXT4462
2. AMOUNE Of COMPONENT......eiiiiiiiiiiie et RIAD4462 0
k. Disclose component and the dollar amount of that component:
1. DeSCrDE COMPONENL.....cciiiiiiiiie ettt e et e e e e et e e e e e et e e e e e e enneeas TEXT4463
2. AMOUNE Of COMPONENT......eiiiiiiiiiiiie ettt RIAD4463 0
2. Other noninterest expense (from Schedule RI, item 7.d) Itemize and describe amounts
greater than $25,000 that exceed 3% of Schedule RI, item 7.d:
a. Data processing expenses RIADCO017 0
b. Advertising and marketing expenses RIAD0497 0
(o D1 =Tod (o] (S (=TT TR PRTR RIAD4136 0
d. Printing, stationery, and SUPPLIES. ......c..viiiieieiiiieesiie et RIADCO018 0

w np o

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

10.
11.
12.
13.

la.
1.b.
l.c.
1.d.
le.

1f.
1.g.
1.h,
1.

1l
1i2.
1j.
1j.1.
1j.2.
1k.
1k.1.
1k2.

2.a.
2.b.
2.c.
2.d.
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Dollar amounts in thousands

FFIEC 031
Quarter End Date 6/30/2015

€. POSTAGE. ..ttt ettt e e e
f. Legal feeS and EXPENSES. ....ccoiiiieiiiie ettt ettt et et e e e
g. FDIC deposit insurance assessments
h. Accounting and auditing expenses....
i. Consulting and adViSOry EXPENSES. .......cuuiiiiuiieiieaiiiiiete e aaiee e e e s e sibree e e e s abbeeee e s aanreeeaans
j- Automated teller machine (ATM) and interchange eXpPensSes.........cccovvveercivieiiieeeniieeens
K. TelecommuUNICAtIONS EXPENSES......ccccuvvieieeiiiiiie e e e sttt e e e e e et e e e e st e e e e e e asraeeae s
|. Disclose component and the dollar amount of that component:

1. Describe component

2. Amount of component
m. Disclose component and the dollar amount of that component:

1. DeSCribe COMPONENL.....ccciiiiiiiie ettt e e e e e e e e e e e st e e e e e e ennneees
2. AMOUNt Of COMPONENT......coiiiiiiiiii et et e e et ee e e e e e
n. Disclose component and the dollar amount of that component:

1. DESCIDE COMPONENT......iiiiiiieiiiie ettt ettt et e e et e e st e e s sneeeeaneeeeens
2. AMOUNE OF COMPONENT......eiiiiiieiiiie ittt e e
3. Extraordinary items and other adjustments and applicable income tax effect (from Schedule
RI, item 11):
a. Disclose component, the gross dollar amount of that component, and its related income
tax:

1. DESCIDE COMPONENT......iiiiiiiiiiiie ettt eeanre e
2. Amount of component
3. Applicable income tax effeCt...........cooiiiiii

b. Disclose component, the gross dollar amount of that component, and its related income
tax:

1. DESCIIDE COMPONENT.....uiiiiiiiiiiiiee ittt ettt ettt e et e e st e e s bbeeesnbeeenns
2. AMOUNt Of COMPONENT......coiiiiiiiiii ettt e e e et e e e e erbeeeeeeenes
3. Applicable iNcome tax effECt..........eiiiiiiiiiii e

c. Disclose component, the gross dollar amount of that component, and its related income
tax:

1. DESCIDE COMPONENT......iiiiiiiiiiiie ettt e e
2. AMOUNE Of COMPONENT......ciiiiiiiiiiie e e e e et r e e e st aeeeeeeaaes
3. Applicable income tax effeCt...........cooiiiii

4. Cumulative effect of changes in accounting principles and corrections of material accounting
errors (from Schedule RI-A, item 2) (itemize and describe all such effects):

a. Disclose component and the dollar amount of that component:
1. Describe component
2. Amount of component
b. Disclose component and the dollar amount of that component:
1. DESCIDE COMPONENT......iiiiiiiiiiiiee ittt e e
2. AMOUNE Of COMPONENT......ciiiiiiiiiiie e e e e et r e e e s erbreeeeeeaaes

5. Other transactions with stockholders (including a parent holding company) (from Schedule
RI-A, item 11) (itemize and describe all such transactions):

a. Disclose component and the dollar amount of that component:
1. DeSCribe COMPONENL.......cciiiiiiiee ettt e e e e s st e e e e e e e ennees
2. Amount of component
b. Disclose component and the dollar amount of that component:
1. DESCIDE COMPONENT......iiiiiiieitiie ettt ettt e st e e et e e st e e s sbeeeeaneeeeans
2. AMOUNt Of COMPONENT......coiiiiiiiiii ettt e et e e e e s eraeeeaaeeaes

RIAD8403 0

RIAD4141 0

RIAD4146 CONF

RIADF556 0

RIADF557 0

RIADF558 0

RIADF559 0

TEXT4464 |Service fees

RIAD4464 288,000

TEXT4467 Click here for
value

RIAD4467 41,000

TEXT4468 Click here for
value

RIAD4468 36,000

TEXT4469

RIAD4469 0

RIAD4486 0

TEXT4487

RIAD4487 0

RIAD4488 0

TEXT4489

RIAD4489 0

RIAD4491 0

TEXTB526

RIADB526 0

TEXTB527

RIADB527 0

TEXT4498

RIAD4498 0

TEXT4499

RIAD4499 0

2.e.
2f
2.9.
2.h.
2.
2.j.
2.k
2.l.
2.1.1.
2.1.2.

2.m.

2.m.1.
2.m.2.
2.n.

2.n.1.
2.n.2.

3.a.

3.a.l.
3.a.2.
3.a.3.

3.b.

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

3.c.

3.c.l.
3.c.2.
3.c.3.

4.a.
4.a.l.
4.a.2.
4.b.
4.b.1.
4.b.2.

5.a.
5.a.l.
5.a.2.
5.b.
5.b.1.
5.b.2.
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Dollar amounts in thousands

FFIEC 031
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6. Adjustments to allowance for loan and lease losses (from Schedule RI-B, part II, item 6)
(itemize and describe all adjustments):
a. Disclose component and the dollar amount of that component:
1. DESCIDE COMPONENT......iiiiiiiiiiiie ettt e e TEXT4521
2. AMOUNE Of COMPONENT......ciiiiiiiiiiie et e e e e st r e e e s etbaaeeeeeaaes RIAD4521 0
b. Disclose component and the dollar amount of that component:
1. DESCIDE COMPONENT......iiiiiiiiiiiie ettt e e TEXT4522
2. Amount of component RIAD4522 0
7. Other explanations (the space below is provided for the bank to briefly describe, at its
option, any other significant items affecting the Report of Income):
E T 0011 010 1 1=] 01 PP PP PPPPPPPTPTPTN RIAD4769 No
D. Other eXPIANALIONS. .....cccuiiiiiie et saaeees TEXT4769
(TEXT4461) Miscellaneous income
(TEXT4467) Miscellaneous expense
(TEXT4468) Brokerage, clearance and exchange fees
Schedule RC - Balance Sheet
Dollar amounts in thousands
1. Cash and balances due from depository institutions (from Schedule RC-A):
a. Noninterest-bearing balances and currency and COIN..........ccooovieriiiiiniiieeniiee e RCFD0081 348,000
b. Interest-bearing DalanCES. ... RCFD0071 38,402,000
2. Securities:
a. Held-to-maturity securities (from Schedule RC-B, column A).........ccccccveeiviciiiieee e, RCFD1754 0
b. Available-for-sale securities (from Schedule RC-B, column D).........ccccoociiiieiiiniinnnnn. RCFD1773 0
3. Federal funds sold and securities purchased under agreements to resell:
a. Federal funds sold in dOMestiC OffiCeS........ccooiiiiiiiiii i RCONB987 0
b. Securities purchased under agreements t0 resell...........ooceiiiiiiiii e RCFDB989 3,086,000
4. Loans and lease financing receivables (from Schedule RC-C):
a. Loans and leases held fOr Sale..........cviiiiiiiiiii e RCFD5369 2,138,000
b. Loans and leases, net of unearned iINCOME.........oiiiuuiiiiiiiie e RCFDB528 42,425,000
c. LESS: Allowance for [0an and lease I0SSES...........cccovviiiiiiiiniciienie e RCFD3123 141,000
d. Loans and leases, net of unearned income and allowance (item 4.b minus 4.c)......... RCFDB529 42,284,000
5. Trading assets (from Schedule RC-D).........oooiiiiiiiiiiiiieiie e RCFD3545 25,139,000
6. Premises and fixed assets (including capitalized 1€ases)...........cccocvvveeeeiiiiiiiie e RCFD2145 0
7. Other real estate owned (from Schedule RC-M)..........coiiiiiiiiiiii e RCFD2150 0
8. Investments in unconsolidated subsidiaries and associated companies............ccccovcvveeneee RCFD2130 1,000
9. Direct and indirect investments in real estate VENTUIeS............ccocveeeeeriiinecnie e RCFD3656 0
10. Intangible assets:
E= I Lo oo 1V | OO SOPR PR RCFD3163 4,000
b. Other intangible assets (from Schedule RC-M)..........ccccoiiiiiiiiiiii e RCFD0426 0
11. Other assets (from Schedule RC-F).................... RCFD2160 11,279,000
12. Total assets (sum of items 1 through 11) RCFD2170 122,681,000
13. Deposits:
a. In domestic offices (sum of totals of columns A and C from Schedule RC-E, part|)..... RCON2200 77,838,000
1. Noninterest-bearing RCON6631 0
2. INtErESt-DRAIING. .. ceiiiieeiie ettt e e et e e e e e e RCONG6636 77,838,000

6.a.
6.a.1.
6.a.2.
6.b.
6.b.1.
6.b.2.

7.a.
7.b.

la.
1.b.

2.a.
2.b.

3a
3.b.

4.a.
4.b.
4.c.
4.d.

© ©® N o

10.a.
10.b.
11.

12.

13.
13.a.
13.a.1.
13.a.2.
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BRIt I o enere M| oenzzno 285000
IO L] a1 01 (= (=1 B o< T o T SRRSO RCFN6631 0| 13p.1.
2. INEEIESE-DEANNG. .. it ieteee ittt e RCFN6636 285,000| 13p.2.
14. Federal funds purchased and securities sold under agreements to repurchase: 14.
a. Federal funds purchased in domestiC OffiCeS. ..o, RCONB993 0|14.a
b. Securities sold under agreements to repurchase RCFDB995 7,657,000| 14.p.
15. Trading liabilities (from Schedule RC-D)...........ccoiiiiiiiiiiiiiiiiiie e RCFD3548 5,810,000| 15,
(2503) (10T SEEQUE AC-M) i e o eer | moFomiao 1760000
17. Not applicable 17.
18. Not applicable 18.
19. Subordinated notes and deDENtUIES...........ueii i RCFD3200 2,000,000] 19,
20. Other liabilities (from Schedule RC-G).......ccuuiiiiiiiiiiieiiiee et RCFD2930 5,085,000 oq.
21. Total liabilities (sum of items 13 through 20) RCFD2948 100,435,000] o1
22. Not applicable 22.
23. Perpetual preferred stock and related SUrplUS...........oeviiiiiiiiiie e RCFD3838 0] »3.
24, COMIMON SEOCK. ...cetetiitttetee e ettt e e e e ettt e e e ettt e e e e e bbb ee e e e e abbeee e e e sanbb et e e e e aannbbeeeeeaansbeeeaaeaanns RCFD3230 8,000,000] 24.
25. Surplus (exclude all surplus related to preferred Stock)..........coovveeiiiveiiiiieiiieeeeeen RCFD3839 5,765,000| o5
26. Not available 26.
. RETAINEA BAIMNINGS. .. ciie ittt e e e ettt e e e e e bt e e e e e e sntbeeeeeeanbeeeeaeeannees RCFD3632 8,443,000| 26 4.
b. Accumulated other comprehensive INCOME.............cceviiiiiiiiiici e RCFDB530 0| 26.p.
c. Other equity capital COMPONENTS. .....cooiuiiiiie it RCFDA130 0| 26.c.
27. Not available 27.
a. Total bank equity capital (sum of items 23 through 26.C).......cccceeevviiiieeieiiiiiiiee e, RCFD3210 22,208,000( 57 4.
b. Noncontrolling (minority) interests in consolidated subsidiaries RCFD3000 38,000 27.p.
28. Total equity capital (sum of items 27.a and 27.D).......ccocviiiiiiiiiiii e RCFDG105 22,246,000| g
29. Total liabilities and equity capital (sum of items 21 and 28)............cccceeeeviiieeeeeiiciieeee e, RCFD3300 122,681,000| 59
1. Indicate in the box at the right the number of the statement below that best describes the
most comprehensive level of auditing work performed for the bank by independent external RCFD6724 NR
auditors as of any date during 2014...........eiiii ot e e a e M.1.
2. Bank's fiscal year-end date............coouiiiiiiieiiiie s RCON8678 NR| m.2.
Schedule RC-A - Cash and Balances Due From Depository Institutions
(Column A) Consolidated| (Column B) Domestic
Dollar amounts in thousands Bank Offices
L ash fems n proces fclclon, unposted debs, and Arency a1 o : 1.
a. Cash items in process of collection and unposted debits................ RCON0020 0|14
b. CUIreNCY and COIN......uviiieiieiiiie e e RCONO0080 0 1.p.
2. Balances due from depository institutions in the U.S.............c.ccoeee. RCON0082 617,000| 5.
S e | ROFDO0S3 0
e I S e other epostony SIOns | ccroones | 1700
AR Reonooro | 192000),
a. Foreign branches of other U.S. banks RCFD0073 10,000 3a
b. Other banks in foreign countries and foreign central banks............ RCFD0074 183,000 3b.
4. Balances due from Federal Reserve Banks RCFD0090 37,940,000| RCONO0090 37,940,000 4.
LT o = 1 S PR RCFD0010 38,750,000{ RCONO0010 38,749,000 5.




GOLDMAN SACHS BANK USA
RSSD-ID 2182786
Last Updated on 7/30/2015

Schedule RC-B - Securities

FFIEC 031
Quarter End Date 6/30/2015

(Column A) (Column B) (Column C) (Column D)
Held-to-maturity | Held-to-maturity | Available-for-sale | Available-for-sale
Dollar amounts in thousands | Amortized Cost Fair Value Amortized Cost Fair Value
RCFDO0211 RCFD0213 RCFD1286 RCFD1287
1. U.S. TrASUIY SECUNLIES. ..ueiiiiiiiiiiiiie e i ettt e e e e sttt e e e s e e s et e e e e st e e e e s s eaaaeeaeas 0 0 0 0
2. U.S. Government agency obligations (exclude mortgage-backed securities):
RCFD1289 RCFD1290 RCFD1291 RCFD1293
a. Issued by U.S. GOVErnment agenCies. ........cueveiuiieiiiieiiiieesiie et 0 0 0 0
RCFD1294 RCFD1295 RCFD1297 RCFD1298
b. Issued by U.S. Government-sponsored agenCi€s..........ccouvueeeriueeeiiireeeneeeennnes 0 0 0 0
RCFD8496 RCFD8497 RCFD8498 RCFD8499
3. Securities issued by states and political subdivisions in the U.S......................... 0 0 0 0
4. Mortgage-backed securities (MBS):
a. Residential mortgage pass-through securities:
RCFDG300 RCFDG301 RCFDG302 RCFDG303
1. Guaranteed by GNMA. ... ..o e 0 0 0 0
RCFDG304 RCFDG305 RCFDG306 RCFDG307
2. Issued by FNMA and FHLMC..........cooiiiiiiiiecc e 0 0 0 0
RCFDG308 RCFDG309 RCFDG310 RCFDG311
3. Other pass-through SECUIILIES. .........cceviuiiiiiiiieiiie e 0 0 0 0
b. Other residential mortgage-backed securities (include CMOs, REMICs, and
stripped MBS):
1. Issued or guaranteed by U.S. Government agencies or sponsored RCFDG312 RCFDG313 RCFDG314 RCFDG315
= o =T g [od 1= SRR PRSI 0 0 0 0
2. Collateralized by MBS issued or guaranteed by U.S. Government agencies RCFDG316 RCFDG317 RCFDG318 RCFDG319
OF SPONSOIEd AQENCIES......eiiiiiiieitiie et et ee ettt e e st e e b e e e st e e sbeee s nabeeesnbeeeaas 0 0 0 0
RCFDG320 RCFDG321 RCFDG322 RCFDG323
3. All other residential MBS...........ooo i 0 0 0 0
c. Commercial MBS:
1. Commercial mortgage pass-through securities:
RCFDK142 RCFDK143 RCFDK144 RCFDK145
a. Issued or guaranteed by FNMA, FHLMC, or GNMA..........cccccoviiiinennn. 0 0 0 0

2.b.

4.a.
4.a.l.
4.a.2.
4.a.3.
4.b.
4.b.1.

4.b.2.

4.c.l.a.
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(Column A) (Column B) (Column C) (Column D)
Held-to-maturity | Held-to-maturity | Available-for-sale | Available-for-sale
Dollar amounts in thousands | Amortized Cost Fair Value Amortized Cost Fair Value
RCFDK146 RCFDK147 RCFDK148 RCFDK149
b. Other pass-through SECUILIES..........vciiiiiiiieeeree e 0 0 0 0
2. Other commercial MBS:
a. Issued or guaranteed by U.S. Government agencies or sponsored RCFDK150 RCFDK151 RCFDK152 RCFDK153
= (o [T g [od =TSP PP 0 0 0 0
RCFDK154 RCFDK155 RCFDK156 RCFDK157
b. All other commercial MBS...........coooiiiiiiiiieee e 0 0 0 0
5. Asset-backed securities and structured financial products:
RCFDC026 RCFDC988 RCFDC989 RCFDC027
a. Asset-backed SeCUrtiIeS (ABS).........uuiiiiiiiiiiie e 0 0 0 0
b. Structured financial products:
RCFDG336 RCFDG337 RCFDG338 RCFDG339
Lo CASN.cc i 0 0 0 0
RCFDG340 RCFDG341 RCFDG342 RCFDG343
2. SYNTNELIC. ...t 0 0 0 0
RCFDG344 RCFDG345 RCFDG346 RCFDG347
3L HYDBIIA. e 0 0 0 0
6. Other debt securities:
RCFD1737 RCFD1738 RCFD1739 RCFD1741
a. Other domestic debt SECUNTIES. ........eoiviiiiiie e 0 0 0 0
RCFD1742 RCFD1743 RCFD1744 RCFD1746
b. Other foreign debt SECUILIES. ......ccvvii i 0 0 0 0
7. Investments in mutual funds and other equity securities with readily determinable RCFDA510 RCFDA511
TN VAIUBS. ... s 0 0
8. Total (sum of items 1 through 7) (total of column A must equal Schedule RC, item RCFD1754 RCFD1771 RCFD1772 RCFD1773
2.a) (total of column D must equal Schedule RC, item 2.D)........ccccoceiriiiiiiieiniinens 0 0 0 0

4.c.1l.b.

4.c.2.a.

4.c.2.b.

5.b.

5.b.3.

6.a.

6.b.
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Dollar amounts in thousands

FFIEC 031
Quarter End Date 6/30/2015

1. Pledged SECUITIES. .......uiiiii e ittt e ettt e et e e e e et e e e e e et a e e e e e e ebtaeeaeesssbaeeaeeaanes
2. Maturity and repricing data for debt securities (excluding those in nonaccrual status):

a. Securities issued by the U.S. Treasury, U.S. Government agencies, and states and
political subdivisions in the U.S.; other non-mortgage debt securities; and mortgage
pass-through securities other than those backed by closed-end first lien 1-4 family
residential mortgages with a remaining maturity or next repricing date of:

1. Three MONtNS OF ESS.....cco i
2. Over three months through 12 monthS..........cccoviiiiiiii e
3. Over one year through three Years.........ccccceeviiiiiiii e
4. Over three years through five YEars...........coi i
5. Over five years through 15 YEaIS........ccoiiiiiiiiiiiiiieie e
B. OVET L5 YBAIS..uuiiiiiiiiiiitteiitr ettt e eee e e e e e e e e e e s s s s s st e bt b erer et erteeeaaeaaeeaeeesesssanannnnnnsnrnes

b. Mortgage pass-through securities backed by closed-end first lien 1-4 family residential
mortgages with a remaining maturity or next repricing date of:

1. Thre@ MONLNS OF IESS.....uiiiiiiii ittt
2. Over three months through 12 months..........ccccoviiiiiiii e
3. Over one year through three Years............ooe i
4. Over three years through five YEars........ccccccviiiiiiii e
5. Over five years through 15 YEAIS........oocuuiiiii i
6. OVEI 15 YEBAIS. .. .ottt et e e e e e e e e e e e e et e e e

c. Other mortgage-backed securities (include CMOs, REMICs, and stripped MBS; exclude
mortgage pass-through securities) with an expected average life of:

1. TRIEE YEAIS OF IESS. .. ueiiiiiei ittt e e et e e e e e e e
2. OVEL TNIBE YEAIS. ..ottt et et sb et e s

d. Debt securities with a REMAINING MATURITY of one year or less (included in
Memorandum items 2.a through 2. aboVe)..........cccoviiiiiiiiiiiee e,

3. Amortized cost of held-to-maturity securities sold or transferred to available-for-sale or
trading securities during the calendar year-to-date (report the amortized cost at date of sale
(o (=10 1S3 (= o T PP PRR PRSP

4. Structured notes (included in the held-to-maturity and available-for-sale accounts in
Schedule RC-B, items 2, 3, 5, and 6):

F= W a o] 1V.4=To o0 1) SO PPRPPRUPTRR
oI Y[V 1 (1TSSt

RCFD0416 0
RCFDA549 0
RCFDA550 0
RCFDA551 0
RCFDA552 0
RCFDA553 0
RCFDA554 0
RCFDA555 0
RCFDA556 0
RCFDAS57 0
RCFDA558 0
RCFDA559 0
RCFDA560 0
RCFDA561 0
RCFDA562 0
RCFDA248 0
RCFD1778 0
RCFD8782 0
RCFD8783 0

M.1.
M.2.

M.2.a.

M.2.a.1.
M.2.a.2.
M.2.a.3.
M.2.a4.
M.2.a.5.
M.2.a.6.

M.2.b.

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

M.2.c.
M.2.c.1.
M.2.c.2.

M.2.d.

M.3.

M.4.
M.4.a.
M.4.b.
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Schedule RC-B - Securities

(Column A) (Column B) (Column C) (Column D)
Held-to-maturity | Held-to-maturity | Available-for-sale | Available-for-sale
Dollar amounts in thousands | Amortized Cost Fair Value Amortized Cost Fair Value
5. Asset-backed securities (ABS) (for each column, sum of Memorandum items 5.a
through 5.f must equal Schedule RC-B, item 5.a): M.5.
RCFDB838 RCFDB839 RCFDB840 RCFDB841
a. Credit card reCeivabIes. ...........oii e 0 0 0 0| m5.a
RCFDB842 RCFDB843 RCFDB844 RCFDB845
D. HOME @QUILY lINES...cciiiiiiiiie e 0 0 0 0| Mm.5.b.
RCFDB846 RCFDB847 RCFDB848 RCFDB849
C. AULOMODIIE T0ANS.......oiiiiiiiiiiee e 0 0 0 0| Mms5.c.
RCFDB850 RCFDB851 RCFDB852 RCFDB853
d. Other CONSUMET [0@NS..........uiiiiieeiiee et 0 0 0 0| m.5.d.
RCFDB854 RCFDB855 RCFDB856 RCFDB857
e. Commercial and iNdustrial [0anS...........c.ooiiiiiiiiiei e 0 0 0 0| mse.
RCFDB858 RCFDB859 RCFDB860 RCFDB861
L7 )1 T PRSP PPR 0 0 0 0| msit.
6. Structured financial products by underlying collateral or reference assets (for
each column, sum of Memorandum items 6.a through 6.g must equal Schedule
RC-B, sum of items 5.b(1) through(3)): M.6.
RCFDG348 RCFDG349 RCFDG350 RCFDG351
a. Trust preferred securities issued by financial institutions...............cccoccceeviieee 0 0 0 0| M6.a.
RCFDG352 RCFDG353 RCFDG354 RCFDG355
b. Trust preferred securities issued by real estate investment trusts................... 0 0 0 0| m6.b.
RCFDG356 RCFDG357 RCFDG358 RCFDG359
c. Corporate and SIMilar [0ANS. ........oouuiiiiiii e 0 0 0 0| m.6.c.
d. 1-4 family residential MBS issued or guaranteed by U.S. RCFDG360 RCFDG361 RCFDG362 RCFDG363
government-sponsored enterprises (GSES).......cocvvvviiiiiiiiiiiiiieiiie e 0 0 0 0| m.6.d.
RCFDG364 RCFDG365 RCFDG366 RCFDG367
e. 1-4 family residential MBS not issued or guaranteed by GSEs....................... 0 0 0 0| ms.e.
RCFDG368 RCFDG369 RCFDG370 RCFDG371
f. Diversified (mixed) pools of structured financial products..............cccccceeenneee. 0 0 0 0| M6t
RCFDG372 RCFDG373 RCFDG374 RCFDG375
g. Other collateral or reference assSetS........covveviiiiiiiiiie e 0 0 0 0| m.6.g.
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Schedule RC-C Part | - Loans and Leases

FFIEC 031
Quarter End Date 6/30/2015

(Column A) Consolidated

(Column B) Domestic

Dollar amounts in thousands Bank Offices
1. Loans secured Dy real @State............ccovevveveeeeeeeeeeee e ee e RCFD1410 NR
a. Construction, land development, and other land loans:
1. 1-4 family residential construction loans.............cccccovevveeennnenn. RCFDF158 102,000{ RCONF158 102,000
0 IoBae e o | FoFoFise | 74s.000] reonFiss | 749.000
DTOVOTEIE) ke e RCFDAZ0 | 50,000| REONLZ0 | 50,000
c. Secured by 1-4 family residential properties:
properies and extended under ines Of redi e e oen...| FCPITST | 65.000] ReoN7sT | 65,000
2. Closed-end loans secured by 1-4 family residential properties:
a. Secured by first IeNS.........ccooiiiiiiieiiie e RCFD5367 5,293,000| RCON5367 5,293,000
b. Secured by junior IeNS............cooiiiiiii e RCFD5368 21,000| RCON5368 21,000
d. Secured by multifamily (5 or more) residential properties............... RCFD1460 318,000 RCON1460 318,000
e. Secured by nonfarm nonresidential properties:
OBt | FCFOFISO | 81000| RCONFs0 | 81,000
2. Loans secured by other nonfarm nonresidential properties....... RCFDF161 4,289,000| RCONF161 4,289,000
2. Loans to depository institutions and acceptances of other banks:
a. To commercial banks inthe U.S..........ccccooiiiieee RCONB531 0
1. To U.S. branches and agencies of foreign banks....................... RCFDB532 0
2. To other commercial banks inthe U.S...........cccccoiiiiiinninnen. RCFDB533 0
b. To other depository institutions in the U.S............coooiiiiiiiiieene RCFDB534 0| RCONB534 0
c. To banks in foreign CoUNtries........ccccovvviiiie i RCONB535 522,000
1. To foreign branches of other U.S. banks.........cccoccoeiiiiniinnnenn. RCFDB536 0
2. To other banks in foreign CouNtries..........cccocvieviiee e RCFDB537 522,000
3. Loans to finance agricultural production and other loans to farmers..... RCFD1590 5,000 RCON1590 5,000
4. Commercial and industrial loans:
a. To U.S. addressees (dOMICIIE)..........ceevrviiiiieeeiiiee e RCFD1763 9,214,000 RCON1763 9,214,000
b. To non-U.S. addressees (dOmICile).........ccoiuueiiieiiiiiiiiiiiiiiieee e RCFD1764 3,385,000{ RCON1764 3,385,000
5. Not applicable
6. Loans to individuals for household, family, and other personal
expenditures (i.e., consumer loans) (includes purchased paper):
Q. Credit CardsS........ueeeiieeiieee e RCFDB538 0| RCONB538 0
b. Other revolving credit plans............cocovviiiiee i RCFDB539 0| RCONB539 0
C. AULOMODIIE 108NS......ciiiiiiiiiiieiit e RCFDK137 0| RCONK137 0
e nuces Sl payment s psaiment. [ ncrorcor | 1.561000] reomaon | 1561000
Contal DATKS) e e oreio" | morozos: 3000 RooNz0e1 3000
G hsstons (s o securies and eases)ofsiates nd O | coromae o reover :
9. Loans to nondepository financial institutions and other loans............... RCFD1563 18,905,000
a. Loans to nondepository financial institutions.............ccccceeevviiveneenn. RCONJ454 13,324,000
b. Other loans:
RSaUIE) e e e RCONISMS | 756,000
2. All other loans (exclude consumer l0ans).........ccccoccvvveeeeeeiennenn.. RCONJ451 4,825,000
10. Lease financing receivables (net of unearned income)....................... RCON2165 0

la.
l.a.l.

la.2.

1.b.
lc.

l.c.l.
l.c.2.
lc2a
1lc2hb.
1.d.
le.

le.l.
le.2.

2.a.
2.a.l.
2.a.2.
2.b.
2.c.
2.c.l.
2.c.2.

4.a.
4.b.

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

6.d.

9.a.
9.b.

9.b.1.
9.b.2.
10.
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(Column A) Consolidated| (Column B) Domestic
Dollar amounts in thousands Bank Offices
Expenditares (6., Conaumer loases) oo oo | rerorier 0
D. All Other 1ASES. ......ceieiiiieiiie s RCFDF163 0 10.b.
11. LESS: Any unearned income on loans reflected in items 1-9 above... | RCFD2123 0| RCON2123 0|11,
12. Total loans and leases, net of l_mearned income (item 12, column A RCED2122 44,563,000| RCON2122 44,563,000
must equal Schedule RC, sum of items 4.a and 4.b)..........ccccocvvviennnne. 12.
Schedule RC-C Part | - Loans and Leases
Dollar amounts in thousands
1. Loans restructured in troubled debt restructurings that are in compliance with their modified
terms (included in Schedule RC-C, part 1, and not reported as past due or nonaccrual in
Schedule RC-N, Memorandum item 1): M.1.
a. Construction, land development, and other land loans in domestic offices: M.1la
1. 1-4 family residential CONSLrUCtION 10ANS...........cciciiiiiiieiiiiiiee e RCONK158 0| M1adl
2. Other construction loans and all land development and other land loans............... RCONK159 0| M.1.a2.
b. Loans secured by 1-4 family residential properties in domestic offices........................ RCONF576 0| M.1.0.
c. Secured by multifamily (5 or more) residential properties in domestic offices.............. RCONK160 0| M1c.
d. Secured by nonfarm nonresidential properties in domestic offices: M.1.d.
1. Loans secured by owner-occupied nonfarm nonresidential properties................... RCONK161 0| M.1d.1.
2. Loans secured by other nonfarm nonresidential properties...........cccccoevvevieeenneen. RCONK162 0| m1d2.
e. Commercial and industrial loans: M.le.
1. To U.S. addressees (AOMICIIE)........c.uuiiiiiiiiiiiiii ettt RCFDK163 0| M1iedl
2.To non-U.S. addressees (AOMICII).........ceuiiiuiiiiieaiiiiiie et RCFDK164 0| M.1e2.
f. All other loans (include loans to individuals for household, family, and other personal
(o o<1 gL 1 (N L= PSSR RCFDK165 0 M.1f
1. Loans secured by farmland in domestic offiCes.........ccccoviiiiiiiiiiii i, RCONK166 0| m.1f1.
2. Loans to depository institutions and acceptances of other banks.............c...cc...... RCFDK167 0| m.1f2.
3. Loans to finance agricultural production and other loans to farmers...................... RCFDK168 0| m.1£3.
4. Loans to individuals for household, family, and other personal expenditures: M.1..4.
b= T O Yo [} o= o [T RCFDK098 0| Mmifsa
b. Automobile loans RCFDK203 0| M1f4b.
c. Other (includes revolving credit plans other than credit cards and other consumer RCFDK204 0
JOBINS). .t e e a s M.Lf4c.
5. Loans to foreign governments and official institutions.. RCFDK212 0| M.1£5.
(ST @1 g [T (o= Vg F T RCFDK267 0| m.1fs6.
7. Loans secured by real estate in foreign offices............ooiiiiiiiiiii RCFNK289 0l m.1f7.
2. Maturity and repricing data for loans and leases (excluding those in nonaccrual status): M.2.
a. Closed-end loans secured by first liens on 1-4 family residential properties in domestic
offices (reported in Schedule RC-C, part |, item 1.c.(2)(a), column B) with a remaining
maturity or next repricing date of: M.2.a.
1. Three@ MONTNS OF I€SS......covieiieiei e e e e e e e e e e e eaaaaaans RCONA564 246,000\ m.2.a1.
2. Over three months through 12 months.........cceevieiiiiiiiii e RCONA565 103,000| m.2.a2.
3. Over one year through three Years............ccooiiiiiiii e RCONA566 673,000| m.2.a.3.
4. Over three years through five YEars...........cou i RCONA567 1,621,000( m.2.a.4.
5. Over five years through 15 YEaArS........ccciuiiieiiiiiiiiee ettt RCONA568 2,200,000| m2.a5.
B. OVEI L5 YIS ...ttt ettt et e e e e e e e e e e e e e et e et e e et e e et aeaeeeeaaaeaea e e e nnnnnnrne RCONA569 449,000( m.2.a6.
b. All loans and leases (reported in Schedule RC-C, part |, items 1 through 10, column
A) EXCLUDING closed-end loans secured by first liens on 1-4 family residential properties
in domestic offices (reported in Schedule RC-C, part I, item 1.c.(2)(a), column B) with a
remaining maturity or next repricing date of: M.2.b.
1. Three mMONthS OF IESS.....cciiiiiieiie e RCFDA570 32,231,000 p.2.6.1.
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2. Over three months through 12 MonthS..........cccoiiiiiiiiiiii e RCFDA571 3,183,000( pm.2.b.2.
3. Over one year through three years..........ccccooiviiiiii i RCFDA572 1,447,000| m.2.b3.
4. Over three years through five YEars.........ccccciiiiiiiiiiee e RCFDA573 489,000( pm.2.b.4.
5. Over five years through 15 YEaArS.........cciuiiieiiiiiiiiie ettt RCFDA574 821,000| pm2bs5.
B. OVEI L5 YBAIS. ...ttt ettt ettt e e e e e e e e e e e e e e et e e et ettt et et aeaeeeaeeaaaea e e e nnnnrnrne RCFDA575 1,037,000| pm.2.p.6.
c. Loans and leases (reported in Schedule RC-C, part |, items 1 through 10, column A)
with a REMAINING MATURITY of one year or less (excluding those in nonaccrual RCFDA247 5,071,000
LS €= LD ) PP P PP PR PPRR M.2.c.
3. Loans to finance commergial real e.state, construction, and Iand development activities RCED2746 1392 000
(not secured by real estate) included in Schedule RC-C, part |, items 4 and 9, column A..... B M.3.
i omestc offces (ncluded i Schedule RC.C, part 1, Kem 1.6.2)(a, column B) e | FEONSST0 4827000
5. Loans secured by real estate to non-U.S. addressees (domicile) (included in Schedule
RC-C, Part I, item 1, column A, or Schedule RC-C, Part |, items 1.a.(1) through 1.e.(2), RCFDB837 1,230,000
COIUMN A, @S @PPIOPIIALE). .. .eeiirieeitiie it ee ettt e et e et e e s b e s e e s b e e anre e e nanee M.5.
6. Outstanding credit card fees and finance charges included in Schedule RC-C, part |, item
L2 T T 101 o o I PP PUPPUPPPPR RCFDC391 M.6.
7. Purchased credit-impaired loans held for investment accounted for in accordance with
FASB ASC 310-30 (former AICPA Statement of Position 03-3) (exclude loans held for sale): M.7.
a. OUtStANdING DAIANCE........eiiiiiic e RCFDC779 0| m.74.
b. Amount included in Schedule RC-C, part I, items 1 through 9.........ccccooiiiiiiiiiiiiinnen.n. RCFDC780 0| Mm.7p.
8. Closed-end loans with negative amortization features secured by 1-4 family residential
properties in domestic offices: M.8.
a. Total amount of closed-end loans with negative amortization features secured by 1-4
family residential properties (included in Schedule RC-C, part |, items 1.c.(2)(a) and RCONF230 0
o 2 [(o) ) PRSPPI TPPPPPR M.8.a.
b. Total maximum remaining amount of negative amortization contractually permitted on
closed-end loans secured by 1-4 family residential properties..........ccccocveeriiiiieeee e, RCONF231 NR M.8.b.
c. Total amount of negative amortization on closed-end loans secured by 1-4 family
residential properties included in the amount reported in Memorandum item 8.a above.. RCONF232 NR M.8.c.
9. Loans secyred by 1.-4 family residential propgrties in domestic offices in process of RCONF577 0
foreclosure (included in Schedule RC-C, part |, items 1.c.(1), 1.c.(2)(a), and 1.c.(2)(b))....... M.O.
Schedule RC-C Part | - Loans and Leases
(Column A) Consolidated| (Column B) Domestic
Dollar amounts in thousands Bank Offices
10. Loans measured at fair value (included in Schedule RC-C, part |, items
1 through 9): M.10.
a. Loans secured by real estate............cccocviiiiiiiiiciiccce RCFDF608 6,180,000 M10a.
1. Construction, land development, and other land loans RCONF578 23,000| pmagar
DTV o
3. Secured by 1-4 family residential properties: MiCa3
Bropertes and exended nder 1es Of redit e RCONFSE | 17.000)
b. Closed-end loans secured by 1-4 family residential
properties: MG
1. Secured by first llenS........cccovvieiiiiiiiee e RCONF581 5,262,000| vy,
2. Secured by junior liens.........ccueeviiiiiie e RCONF582 21,000( map
4. Secured by multifamily (5 or more) residential properties......... RCONF583 54,000/ picaa
5. Secured by nonfarm nonresidential properties.............ccccccoouu. RCONF584 803,000 pmiges
b. Commercial and industrial 10ans..............occooiiiiie e RCFDF585 873,000/ RCONF585 873,000 maop.




GOLDMAN SACHS BANK USA
RSSD-ID 2182786
Last Updated on 7/30/2015

FFIEC 031
Quarter End Date 6/30/2015

(Column A) Consolidated| (Column B) Domestic
Dollar amounts in thousands Bank Offices
¢. Loans to individuals for household, family, and other personal
expenditures (i.e., consumer loans) (includes purchased paper): M10c.
L. Credit CardS.....coioiiiiiiiie e RCFDF586 0| RCONF586 0| MiocL
2. Other revolving credit plans............cccoiiiiiiie e RCFDF587 0| RCONF587 0| mioc2
3. AUtOMODIIE 10ANS.......oiiiiiiiiiiie e RCFDK196 0| RCONK196 0| mioca
4. Other CONSUMET [0@NS.........cuueiiiiiiiiiiie e RCFDK208 129,000| RCONK208 129,000| paoea
(o @ 1 oY g [ T- g TSSO RCFDF589 2,807,000| RCONF589 2,807,000( m1od.
11. Unpaid principal balance of loans measured at fair value (reported in
Schedule RC-C, part |, Memorandum item 10): M.11.
a. Loans secured by real estate...........occueeeeeiiiiiiiiieiiie e RCFDF609 6,202,000 Mila
1. Construction, and land development, and other land loans....... RCONF590 23,000| vtz
7 Secured by armand (nluing am resiGental andoer e
3. Secured by 1-4 family residential properties: Mua3
Broperties and oxionded under nes of Gredit e er e RCONFSS2 | 23000
b. Closed-end loans secured by 1-4 family residential
properties: Milzeh
1. Secured by first leNS.......occueeiiiiii e RCONF593 5,247,000| pmpugq.
2. Secured by Junior HENS........ccccoviiiiiiiee e RCONF594 32,000| v
4. Secured by multifamily (5 or more) residential properties......... RCONF595 57,000 1124
5. Secured by nonfarm nonresidential properties............c..ccoevuee. RCONF596 820,000 pmu1as
b. Commercial and industrial 10ans..............cccccceeeiiiiiiee s RCFDF597 887,000| RCONF597 887,000| ma1n,
c. Loans to individuals for household, family, and other personal
expenditures (i.e., consumer loans) (includes purchased paper): Milc.
L. Credit CardS.....cuio i RCFDF598 0| RCONF598 0| matcL
2. Other revolving credit plans...........occcceviieeirieie e RCFDF599 0| RCONF599 0| M11c2
3. AULOMODIIE 10ANS. ...cc i RCFDK195 0| RCONK195 0| m11ca
4. Other CONSUMET [08NS........ccoiiiiiiieiiiiie e RCFDK209 132,000| RCONK209 132,000| pa1ca
. Other I0aNnS.........cvviiieeie e e RCFDF601 2,809,000{ RCONF601 2,809,000( pma1d.
Schedule RC-C Part | - Loans and Leases
(Column A) Fair| (Column B) |(Column C) Best
value of Gross estimate at
acquired loans contractual |acquisition date
and leases at amounts of contractual
acquisition date| receivable at | cash flows not
acquisition date| expected to be
Dollar amounts in thousands collected
12. Loans (not subject to the requirements of FASB ASC 310-30 (former
AICPA Statement of Position 03-3)) and leases held for investment
that were acquired in business combinations with acquisition dates in
the current calendar year: M.12.
RCFDG091 RCFDG092 RCFDG093
a. Loans secured by real estate...........ccoocvveriiieiiiieeiiiec e 0 0 0| M12.a.
RCFDG094 RCFDG095 RCFDG096
b. Commercial and industrial [0ans.............cccccooviiiiiee e 0 0 0| M.12.1.
c. Loans to individuals for household, family, and other personal RCFDG097 RCFDG098 RCFDG099
EXPENAITUIES. ...ttt e e e e e e e e eneeeeaaeeeas 0 0 0| m.12.c.
RCFDG100 RCFDG101 RCFDG102
d. All other loans and all [€aSES............coevviiiriiieiiiieeee e 0 0 0| m.12.d.
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13. Construction, land development, and other land loans in domestic offices with interest
reserves: M.13.
a. Amount of loans that provide for the use of interest reserves (included in Schedule
RC-C, part [, item 1.2, COIUMN B)...oooiiiiiiiiie e RCONG376 0 M.13.a.
b. Amount of interest capitalized from interest reserves on construction, land development,
and other land loans that is included in interest and fee income on loans during the quarter RIADG377 0
(included in Schedule RI, item 1.8.(1)(8)(2))---eveeeeeirarrreeeeeiaieieae et e eiieee e e erieeeeee s M.13.b.
14. Pledged 10aNnS @nd [EASES. .....cccciiuiiiiie ittt et e e e et e e e e a e e anreees RCFDG378 3,788,000( p.14.
15. Reverse mortgages in domestic offices: M.15.
a. Reverse mortgages outstanding that are held for investment (included in Schedule
RC-C, item 1.c, above): M.15.a.
1. Home Equity Conversion Mortgage (HECM) reverse mortgages..........ccccveeeeennnee. RCONJ466 NR| M15a1
2. Proprietary reverse MOMJAGgES. . ...o i uuurreeaaiurieeaeaaaiteetaaeasrteeeaesasntreeeessasneeeeesaanns RCONJ467 NR| Mm1522.
b. Estimated number of reverse mortgage loan referrals to other lenders during the year
from whom compensation has been received for services performed in connection with
the origination of the reverse mortgages: M.15.b.
1. Home Equity Conversion Mortgage (HECM) reverse mortgages RCONJ468 NR|M15b.1.
2. Proprietary reverse MOMQJAGgES. . ...o i urreaeaaaueieeeeeaaiteetaasaatteeeaeeasneseeeeesasneeeeaeaann RCONJ469 NR| m15p2.
c. Principal amount of reverse mortgage originations that have been sold during the year: M.15.c.
1. Home Equity Conversion Mortgage (HECM) reverse mortgages..........ccccveeeereneee. RCONJ470 NR| M15c1.
2. Proprietary reverse MOMtJAQgES. ....coireieirreerrreeerreeeasireessireeesnreesssree e s e ssnneeesneees RCONJ471 NR| Mm15c2.
Schedule RC-C Part Il - Loans to Small Businesses and Small Farms
Dollar amounts in thousands
1. Indicate in the appropriate box at the right whether all or substantially all of the dollar
volume of your bank's "Loans secured by nonfarm nonresidential properties" in domestic
offices reported in Schedule RC-C, part I, items 1.e.(1) and 1:e.(2), c.olumn.B, and all or RCONG999 NoO
substantially all of the dollar volume of your bank's "Commercial and industrial loans to U.S.
addressees" in domestic offices reported in Schedule RC-C, part |, item 4.a, column B, have
original amounts Of $100,000 OF I€SS.......ccoiuiiiiiiiiiiiie et 1
2. Report the total number of loans currently outstanding for each of the following Schedule
RC-C, part |, loan categories: 2.
a. "Loans secured by nqnfarm nonresidential properties" in domestic offices reported in RCONS562 NR
Schedule RC-C, part |, items 1.e.(1) and 1.e.(2), column B..........ccccooviiviiiiiniiciiie 2.8
b. "Commercial and indgstrial loans to U.S. addressees" in domestic offices reported in RCONS563 NR
Schedule RC-C, part |, item 4.a, COlUMN B.........oooiiiiiiiiiee e 2b.
Schedule RC-C Part Il - Loans to Small Businesses and Small Farms
(Column A) Number of (Column B) Amount
Dollar amounts in thousands Loans Currently Outstanding
3. Number and amount currently outstanding of "Loans secured by nonfarm
nonresidential properties" in domestic offices reported in Schedule RC-C,
part I, items 1.e.(1) and 1.e.(2), column B: 3,
a. With original amounts of $100,000 OF I€SS.........ccccvvverririieninrenneenn. RCON5564 7| RCON5565 0|34
b. With original amounts of more than $100,000 through $250,000..... RCONS5566 4| RCON5567 1,000 3 p,
c¢. With original amounts of more than $250,000 through $1,000,000.. | RCON5568 24| RCON5569 15,000 3 .
4. Number and amount currently outstanding of "Commercial and industrial
loans to U.S. addressees" in domestic offices reported in Schedule RC-C,
part |, item 4.a, column B: 4.
a. With original amounts of $100,000 Or I€SS.........cccceviiieiiieeeiiiieennne RCON5570 5| RCON5571 0| 4.a.
b. With original amounts of more than $100,000 through $250,000..... RCON5572 3| RCON5573 1,000| 4 p.
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Dollar amounts in thousands Loans

(Column A) Number of

(Column B) Amount
Currently Outstanding

c. With original amounts of more than $250,000 through $1,000,000.. | RCON5574 |

25| RCONS5575 |

15,000

Schedule RC-C Part Il - Loans to Small Businesses and Small Farms

Dollar amounts in thousands

5. Indicate in the appropriate box at the right whether all or substantially all of the dollar
volume of your bank's "Loans secured by farmland (including farm residential and other
improvements)" in domestic offices reported in Schedule RC-C, part I, item 1.b, column B,
and all or substantially all of the dollar volume of your bank's "Loans to finance agricultural
production and other loans to farmers" in domestic offices reported in Schedule RC-C, part
I, item 3, column B, have original amounts of $100,000 OF I€SS..........cccceveriieeriiieiiiee e

6. Report the total number of loans currently outstanding for each of the following Schedule

RCONG6860

No

RC-C, part |, loan categories:

a. "Loans secured by farmland (including farm residential and other improvements)" in

domestic offices reported in Schedule RC-C, part |, item 1.b, column B............ccccvvennee
b. "Loans to finance agricultural production and other loans to farmers" in domestic offices
reported in Schedule RC-C, part I, item 3, column B.............cccccveeenee

RCON5576

NR

RCONS577

NR

Schedule RC-C Part Il - Loans to Small Businesses and Small Farms

6.a.

6.b.

7.a.

7.b.

7.c.

8.a.

8.b.

(Column A) Number of (Column B) Amount
Dollar amounts in thousands Loans Currently Outstanding
7. Number and amount currently outstanding of "Loans secured by
farmland (including farm residential and other improvements)" in domestic
offices reported in Schedule RC-C, part I, item 1.b, column B:
a. With original amounts of $100,000 0Or I€SS........ccccevvviiiieeeeeiiiieneeenn. RCON5578 0| RCON5579 0
b. With original amounts of more than $100,000 through $250,000..... RCON5580 0| RCON5581 0
c. With original amounts of more than $250,000 through $500,000..... RCON5582 0| RCON5583 0
8. Number and amount currently outstanding of "Loans to finance
agricultural production and other loans to farmers" in domestic offices
reported in Schedule RC-C, part |, item 3, column B:
a. With original amounts of $100,000 Or I€SS.........cccceeviiveiieeeriiieenns RCON5584 0| RCON5585 0
b. With original amounts of more than $100,000 through $250,000..... RCON5586 0| RCON5587 0
c. With original amounts of more than $250,000 through $500,000..... RCON5588 0| RCON5589 0

Schedule RC-D -Trading Assets and Liabilities

8.c.

4.b.

4.c.

4.d.

(Column A) Consolidated| (Column B) Domestic
Dollar amounts in thousands Bank Offices
1. U.S. TrEASUIY SECUMIES.....eivivereeeeiesieiesiesiereaseeseeraeesseesessessessesnessesnens RCFD3531 5,028,000f RCON3531 5,028,000
2. U'S.' Qovernment agency obligations (exclude mortgage-backed RCFD3532 ol Rconasaz 0
SECUITIES) uuttieie ettt e ettt e et e e e s e e e e s et e e e e e st e e e e e e saat b e e e e e s antbaeeas
3. Securities issued by states and political subdivisions in the U.S.......... RCFD3533 29,000{ RCON3533 29,000
4. Mortgage-backed securities (MBS):
a. Residential mortgage pass-through securities issued or guaranteed
by FNMA, FHLMC, OF GNMA ... oo eeeeeeeeeeeeeeeeeeeeeeereeeee s RCFDG379 | 9,430,000) RCONGS79 | 9,430,000
b. Other residential MBS issued or guaranteed by U.S. Government
agencies or sponsored agencies (include CMOs, REMICs, and stripped | RCFDG380 0| RCONG380 0
MBS ettt ettt
c. All other residential MBS...........ccccooiiiiriiiieiiee e RCFDG381 0| RCONG381 0
d. Con_wmermal MBS issued or guaranteed by U.S. Government RCEDK197 0l RCONK197 0
agencies or SPoNSOred agENCIES. .......cuvieieiiueeneeiriesee e eseee e
e. All other commercial MBS..........ccccooiiiiiiiiiie e RCFDK198 4,000| RCONK198 4,000

4.e.
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(Column A) Consolidated

(Column B) Domestic

5.a.

5.a.1.

5.a.2.

5.a.3.

5.b.

6.a.

6.a.1.

6.a.2.

6.a.3.

6a3a

6.a3b.

6.a.4.

6.a.5.

6.b.

6.c.

6.c.1.

6.c.2.

6.c.3.

6.c.4.

6.d.

9.

10.

11.

12.

13.

13.a.

13.b.

15.

M.1.

M.l.a.

Mlal

Mla2

Mla3.

Dollar amounts in thousands Bank Offices
5. Other debt securities:
a. Structured financial products:
L. CaASh. e RCFDG383 0| RCONG383 0
2. SYNNETIC. .. vvieiviie et RCFDG384 0| RCONG384 0
B HYDBIA e RCFDG385 0| RCONG385 0
b. All other debt SECUNEIES.......ccoceveeeieii e RCFDG386 646,000) RCONG386 646,000
6. Loans:
a. Loans secured by real estate...........occueeeieiiiiiiiiie e RCFDF610 11,000
1. Construction, land development, and other land loans.............. RCONF604 0
2 Secured by armand (nluing am resiGentl andoer :
3. Secured by 1-4 family residential properties:
a. Revolving, open-end loans secured by 1-4 family residential
properties and extended under lines of credit...............ccoeeeeee. RCONF606 0
b. Closed-end loans secured by 1-4 family residential
properties:
1. Secured by first leNS......coocvieiiiii e RCONF607 0
2. Secured by junior lienS.........ccccvvee i RCONF611 0
4. Secured by multifamily (5 or more) residential properties......... RCONF612 0
5. Secured by nonfarm nonresidential properties............c..ccceenuee. RCONF613 11,000
b. Commercial and industrial 10ans..............cccccceeeiiiiiiiee e RCFDF614 200,000| RCONF614 200,000
c. Loans to individuals for household, family, and other personal
expenditures (i.e., consumer loans) (includes purchased paper):
1. Credit CardS....ocuiiiiiiiiiee e RCFDF615 0| RCONF615 0
2. Other revolving credit plans...........ccccoveeeeiiiiieiee e, RCFDF616 0| RCONF616 0
3. AULOMODIIE 10@NS.......uuuiiiiiiiiiiieie e RCFDK199 0| RCONK199 0
4. Other CONSUMET l0@NS.......uuviiiiiiiiiiiiiiieeeeeeee e RCFDK210 0| RCONK210 0
0. Other I0ANS....cciiiii ittt RCFDF618 88,000/ RCONF618 88,000
7. Not appliable
8. Not applicable
9. Other trading ASSELS........ciiii et RCFD3541 197,000{ RCON3541 197,000
10. Not applicable
11. Derivatives with a positive fair value..............cccoccvveieiiiiieee e RCFD3543 9,506,000| RCON3543 9,506,000
e S amy aye roush ) ol of o & [ e | as.12900] mconasss | 25130000
13. Not available
a. Liability for short poSitions..........cccoovuieiiiiiiiiie e RCFD3546 842,000 RCON3546 842,000
b. Other trading llabilities. ............ooiiiii e RCFDF624 80,000| RCONF624 80,000
14. Derivatives with a negative fair value...........c.ccccovviiiiiieiiee e, RCFD3547 4,888,000 RCON3547 4,888,000
e oo g 13: rough 10 10 of 0| ez | 5 sa0coo] meonasss | 5610000
1. Unpaid principal balance of loans measured at fair value (reported in
Schedule RC-D, items 6.a through 6.d):
a. Loans secured by real estate...........ccccuveveeeiiiiiiee e RCFDF790 8,000
1. Construction, land development, and other land loans.............. RCONF625 0
DTOVEMES) e 0
3. Secured by 1-4 family residential properties:
T o eare 4 o resideta :
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(Column A) Consolidated| (Column B) Domestic
Dollar amounts in thousands Bank Offices
b. Closed-end loans secured by 1-4 family residential
properties: Miazh
1. Secured by first llenS........cccovvieiiiiiiee e RCONF628 0| Mizas
2. Secured by junior llens.........ccoeveiiiiii RCONF629 0| mizap
4. Secured by multifamily (5 or more) residential properties......... RCONF630 0| M1aa
5. Secured by nonfarm nonresidential properties...........ccccoeveenne RCONF631 8,000| p1as.
b. Commercial and industrial 10ans............c.occooiiiiiiie e RCFDF632 210,000| RCONF632 210,000| m.1b.
c. Loans to individuals for household, family, and other personal
expenditures (i.e., consumer loans) (includes purchased paper): M.1.c.
1. Credit CardS.. .o RCFDF633 0| RCONF633 0| M1c1
2. Other revolving credit plans...........occcevieeiri e RCFDF634 0| RCONF634 0| M1c2
3. AULOMODIIE 0ANS....c..ci e RCFDK200 0| RCONK200 0| M1ca
4. Other CONSUMEN [0ANS.......cccoiiiiiiiiiee et RCFDK211 0| RCONK211 0| M1ca.
0. OthEI OBNS....coiiiieiieie e RCFDF636 85,000| RCONF636 85,000| pm.1.d.
2. Loans measured at fair value that are past due 90 days or more: M.2.
Q. FaIr ValUB. ... RCFDF639 0| RCONF639 0| m2a
b. Unpaid principal balance............cccooviiiiiiiieie e RCFDF640 0| RCONF640 0| M.2b.
3. Structured financial products by underlying collateral or reference assets
(for each column, sum of Memorandum items 3.a through 3.g must equal
Schedule RC-D, sum of items 5.a.(1) through (3)): M.3.
a. Trust preferred securities issued by financial institutions................. RCFDG299 0| RCONG299 0| M3a.
b. Trust preferred securities issued by real estate investment trusts.... | RCFDG332 0| RCONG332 0| m.3b.
c. Corporate and similar 10aNS............cooiiiiiiiiiiie e RCFDG333 0| RCONG333 0| m3.ec.
GoVBIMONSpONSOred ErpIiSes (GSES) mmmor s 0] ReoNezas % yas
e. 1-4 family residential MBS not issued or guaranteed by GSEs....... RCFDG335 0| RCONG335 0| m3e.
f. Diversified (mixed) pools of structured financial products................ RCFDG651 0| RCONG651 0| m.31.
g. Other collateral or reference assets.........cccovveeiviieeiiiie e RCFDG652 0| RCONG652 0| m3g.
4. Pledged trading assets: M.4.
A. Pledged SECUMLIES. ......c.cvviiiiiic et RCFDG387 5,509,000| RCONG387 5,509,000( pm.4.4.
b. Pledged [0aNS.........cocuiiiieeiciiee et RCFDG388 0| RCONG388 0| M.
Schedule RC-D - Trading Assets and Liabilities
Dollar amounts in thousands
5. Asset-backed securities: M.5.
a. Credit card reCeIVaDIES. ..........coiiiiiie e RCFDF643 0| m5.a.
b. Home equity lines RCFDF644 0| m.5..
C. AULOMODIIE TOBNS. ...ttt RCFDF645 0| Ms5.c.
0. Other CONSUMET I0ANS.......cciiiiiiiiiiee ettt s e e s et e e e e s et e e e e e seatbee e e e s enannes RCFDF646 0| m.5.4d.
e. Commercial and iNdUSTHAl [0ANS.........ooueiiii e RCFDF647 0| mse.
f. Other RCFDF648 29,000\ m 5.5,
6. Retained beneficial interests in securitizations (first-loss or equity tranches)................... RCFDF651 0| m.6.
7. Equity securities (included in Schedule RC-D, item 9, above): M.7.
a. Readily determinable fair ValUES..........c.uuviiiiiiiiiiiccc et RCFDF652 0| m.74.
D. Other........ooiiii e RCFDF653 81,000( \.7.p.
8. Loans pending securitization RCFDF654 0| mas.
9. Other trading assets (itemize and describe amounts included in Schedule RC-D, item 9,
that are greater than $25,000 and exceed 25% of the item): M.9.
a. Disclose component and the dollar amount of that component: M.9.a.
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1. DeSCribe COMPONENL.....cciiiiiiiiiie ettt e e e e e e e e e e e snbba e e e e s enneees TEXTFGSS %here o
2. AMOUNE OF COMPONENT......coiiiiiiiiiii ettt e e et e e e e eaes RCFDF655 116,000
b. Disclose component and the dollar amount of that component:
1. DeSCribe COMPONENL.....ccciiiiiiiiie ettt e e e e s et e e e e st e e e e e e enaeees TEXTF656
2. AMOUNt Of COMPONENT......coiiiiiiiiii et et e e e e e e e eaes RCFDF656 0
c. Disclose component and the dollar amount of that component:
1. DESCIIDE COMPONENT.....uiiiiiiiiiiiiee ittt ettt e e et e e st e e breeesnbeeeens TEXTF657
2. AMOUNt Of COMPONENT......coiiiiiiiii e e e e e et e e e et eaeeenes RCFDF657 0
10. Other trading liabilities (itemize and describe amounts included in Schedule RC-D, item
13.b, that are greater than $25,000 and exceed 25% of the item):
a. Disclose component and the dollar amount of that component:
1. DESCIDE COMPONENT......eiiiiiiiiiiie ittt e e TEXTFES8 mhere for
2. AMOUNE Of COMPONENT......coiiiiiiiiiie e e e e s e e st rr e e e e e RCFDF658 71,000
b. Disclose component and the dollar amount of that component:
1. DESCIDE COMPONENT......iiiiiiiiiiiie ettt e e e e TEXTF659
2. AMOUNE OF COMPONENT......ciiiiiiiiiiii ettt e e e e et e e e e eaes RCFDF659 0
c. Disclose component and the dollar amount of that component:
1. Describe component...........ccc.ee...... TEXTF660
2. Amount of component RCFDF660 0
(TEXTF655) Investments
(TEXTF658) Fair value of loans sold not yet purchased
Schedule RC-E Part | - Deposits in Domestic Offices
(Column A) (Column B) (Column C)
Transaction Transaction | Nontransaction
Accounts Total [Accounts Memo:| Accounts Total
Transaction Total demand | nontransaction
accounts deposits accounts
(including total | (included in (including
demand column A) MMDAS)
Dollar amounts in thousands deposits)
Deposits of:
1. Individuals, partnerships, and corporations (include all certified and RCONBS549 RCONBS50
official ChECKS).....ciiiiiiiiiiiic e 1,708,000 76,130,000
RCON2202 RCON2520
2. U.S. GOVEIMIMENT. ...ttt et e e e e e e e 0 0
RCON2203 RCON2530
3. States and political subdivisions inthe U.S...........cccccoviieniinninenn. 0 0
RCONB551 RCONB552
4. Commercial banks and other depository institutions in the U.S........ 0 0
RCON2213 RCON2236
5. Banks in foreign COUNtIES. ......c.ooiiiiiiiieiiiiee e 0 0
6. Foreign governments and official institutions (including foreign central RCON2216 RCON2377
DANKS) ... 0 0
7. Total (sum of items 1 through 6) (sum of columns A and C must RCON2215 RCON2210 RCON2385
equal Schedule RC, item 13.8).......ccccuveiieiiiiiiiiie e 1,708,000 375,000 76,130,000

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

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

M.9.c.1.
M.9.c.2.

M.10.
M.10.a.

M.10al
M.10a2.
M.10.b.
M.10b1.
M.10b2.
M.10.c.
M.10c.l
M.10c2.
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Schedule RC-E Part | - Deposits in Domestic Offices

Dollar amounts in thousands

1. Selected components of total deposits (i.e., sum of item 7, columns A and C): M.1.
a. Total Individual Retirement Accounts (IRAs) and Keogh Plan accounts....................... RCONG6835 7,011,000( 1.4
b. Total broKered dEPOSIES. .....cciiiiiiiie ittt re e et e e e e erraee e s RCON2365 45,848,000| m.1.b.
c. Fully insured brokered deposits (included in Memorandum item 1.b above): M.1.c.
1. Brokered deposits of less than $100,000...........cccceerureeriireiiieeeniieeeeeeeseeeeseeee e RCON2343 38,751,000 pm.1.c1.
opOBH ACCON e e T oETe e | moonaarz 496L000) s
d. Maturity data for brokered deposits: M.1.d.
1. Broker its of | han $1 with a remaining maturity of on ror
less Znilﬁge%eielofﬂfrr?or;zsmait:;molo.f(()g al::ov?a).?....a.1 ...... gatutyooeyeao RCONA243 15,235,000 M.1.d.1.
Jear ot 1655 (ncluded in MEMOraNAUT o 1.0.(2) BD0VG) o oo | ROONK2IS 4958000
o+ loss (ncluded 1 Memorandum em 1.5 above). e e | Roonkaz0 LE7A000) o
e. Preferred deposits (uninsured deposits of states and political subdivisions in the U.S.
reported in item 3 above which are secured or collateralized as required under state law) | RCON5590 NR
(to be completed for the December report ONlY)........cccuvvieeeiiiiiiieeeeciee e M.le.
f. Estimated amount of deposits obtained through the use of deposit listing services that
are NOt Brokered dEPOSIES........oiuiii it e e RCONK223 0 M1
2. Components of total nontransaction accounts (sum of Memorandum items 2.a through
2.d must equal item 7, column C above): M.2.
a. Savings deposits: M.2.a.
1. Money market deposit accounts (MMDAS).........ocuuiiiiiiiiiiieee e RCONG6810 43,776,000\ m.2.a1.
2. Other savings deposits (eXClUdeS MMDAS)..........coiiiiiiiai i e e RCONO0352 0| M2.a2.
b. Total time deposits of less than $100,000...........ccccciuiiiieiiiiiiiee e RCONG6648 28,708,000( p.2.p.
c. Total time deposits of $100,000 through $250,000............ccceeeriireeniieeiieee e RCONJ473 13,000( pm.2.c.
d. Total time deposits of more than $250,000 RCONJ474 3,633,000( pm.2.d.
e. Individual Retirement Accounts (IRAs) and Keogh Plan accounts of $100,000 or more
included in Memorandum items 2.c and 2.d @bOVE............cooovvuuuiiiiiiiieeieeeiceee e RCONF233 1,000 M.2.e.
3. Maturity and repricing data for time deposits of less than $100,000: M.3.
a. Time deposits of less than $100,000 with a remaining maturity or next repricing date
of: M.3.a.
1. Three MONTNS OF IESS....uu e e e e e e e RCONA579 1,219,000\ m.3.a.1.
2. Over three months through 12 months.........cc..oiiiiiiiiiic e RCONA580 3,974,000( m.3.a.2.
3. Over one year through three years.... RCONAS581 10,333,000 m.3.a.3.
4. OVEI TNMBE YRAIS. .. .eeiii ettt ettt e e et e e e e s et e e e e e e e nbaeeeae s RCONA582 13,182,000| m.3.0.4.
.Tim its of | han $1 with a REMAINING MATURITY of on ror
Ilzess (iﬁcclisggj Efl iﬂe(:nszr;na:jui iC:(e),n?g%.a.t(l)aand 3.a.(2) é\z‘bove).L.J .......... ooeyeao RCONA241 5,192,000 M.3.b.
4. Maturity and repricing data for time deposits of $100,000 or more: M.4.
a. Time deposits of $100,000 or more with a remaining maturity or next repricing date
of: M.4d.a.
1. Thre€ MONENS OF IE€SS...ciiiiiiiiiiie e e e e e e e e e e e e e s e s e e eaaeaenes RCONA584 698,000| m4.al.
2. Over three months through 12 months.... RCONAS585 2,683,000| m4.a.2.
3. Over one year through three Years............ooi i RCONA586 262,000| pm4.a3.
A, OVEI TNIBE YBAIS. .. uviiii ettt ettt e e e s e e e e e et e e e e e setaaaeae s RCONA587 3,000| m.4.84.
b. Time deposits of $1Q0,000 through $?50,000 with a REMAINING MATURITY of one RCONK221 1.000
year or less (included in Memorandum items 4.a.(1) and 4.a.(2) above)...........ccccceeenee ' M.4.b.
.Tim its of more than $2 with a REMAINING MATURITY of on ror
ICess (iﬁccfjggg ffl i/len?o(raa;c?ur:itg?ﬁgoﬁa.(tl) zmd 4.a.(2) a(b;ove)...L.J .......... c.). oeyeao RCONK222 3,371,000 M.4.c.
5. Does your institution offer one or more consumer deposit account products, i.e., transaction
account or nontransaction savings account deposit products intended primarily for individuals | RCONP752 No

for personal, household, Or family USE?..........ooiiiiiiiiiiie e M.5.
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6. Components of total transaction account deposits of individuals, partnerships, and
corporations (sum of Memorandum items 6.a, 6.b, and 6.c must equal item 1, column A,
above):
a. Total deposits in those noninterest-bearing transaction account deposit products
intended primarily for individuals for personal, household, or family use.............c...........
b. Total deposits in those interest-bearing transaction account deposit products intended
primarily for individuals for personal, household, or family use............cccccoiiiiiiiiinn.n.
c. Total deposits in all other transaction accounts of individuals, partnerships, and
[oT0 ] 4o To = L1 0] o 1P PRPR
7. Components of total nontransaction account deposits of individuals, partnerships, and
corporations (sum of Memorandum items 7.a.(1), 7.a.(2), 7.b.(1), and 7.b.(2) plus all time
deposits of individuals, partnerships, and corporations must equal item 1, column C, above):
a. Money market deposit accounts (MMDAS) of individuals, partnerships, and corporations
(sum of Memorandum items 7.a.(1) and 7.a.(2) must be less than or equal to Memorandum
item 2.a.(1) above):
1. Total deposits in those MMDA deposit products intended primarily for individuals
for personal, household, or family USE.........ccccveviiiiiiiiiii e

2. Deposits in all other MMDASs of individuals, partnerships, and corporations..........

b. Other savings deposit accounts of individuals, partnerships, and corporations (sum of
Memorandum items 7.b.(1) and 7.b.(2) must be less than or equal to Memorandum item
2.a.(2) above):
1. Total deposits in those other savings deposit account deposit products intended
primarily for individuals for personal, household, or family use..........cccccccccovivvireeennns

2. Deposits in all other savings deposit accounts of individuals, partnerships, and
[odo] o Jo] = Ao LS ST ERT U

RCONP753 NR
RCONP754 NR
RCONP755 NR
RCONP756 NR
RCONP757 NR
RCONP758 NR
RCONP759 NR

Quarter End Date 6/30/2015

M.6.
M.6.a.
M.6.b.

M.6.c.

M.7.

M.7.a.
M.7.a.1.
M.7.a.2.
M.7.b.
M.7.b.1.

M.7.b.2.

Schedule RC-E Part Il - Deposits in Foreign Offices including Edge and Agreement

subsidiaries and IBFs

Dollar amounts in thousands

Deposits of:
1. Individuals, partnerships, and corporations (include all certified and official checks)........ RCFNB553 285,000
2. U..S. panks (including IBFs and foreign branches of U.S. banks) and other U.S. depository RCENBS54 0
INSEEULIONS. ...ttt et e e e nrees
B e e | Pzazs 0
4. Foreign governments and official institutions (including foreign central banks).................. RCFN2650 0
5. U.S. Government and states and political subdivisions inthe U.S............cccccceeeiiiiiiiecins RCFNB555 0
RCFN2200 285,000
DOV e e .| rorwass 285,000
Schedule RC-F - Other Assets
Dollar amounts in thousands
1. Accrued iNterest reCEIVADIE. ...........c.eoveeeiceeeeee ettt et eeeeeneas RCFDB556 204,000
2. Net deferred taX ASSEIS......ccuuii ittt RCFD2148 243,000
3. Interest-only strips receivable (not in the form of a security) on:
8. MOFQAGE 10NS. ....cciiiiieiiii et s e RCFDA519 0
D. Other fINANCIAI ASSELS........ciiiiiiiiii e RCFDA520 0
4. Equity securities that DO NOT have readily determinable fair values RCFD1752 507,000
5. Life insurance assets:
a. General account life INSUrANCE @SSEILS........ccoviiiirieiii i RCFDK201 0

3.a.
3.b.

5.a.



GOLDMAN SACHS BANK USA
RSSD-ID 2182786
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Dollar amounts in thousands

FFIEC 031
Quarter End Date 6/30/2015

b. Separate account life INSUFANCE ASSELS...........evieiiiiiiiiee i RCFDK202 0
. Hybrid account life INSUrANCE @SSELS.........cuieiiuiiieiiiee e RCFDK270 0
s o o oS AT e e SO I e 20| moromes 10,325,000
Q. PrePaitl EXPENSES. .. ciii ittt ettt ettt e et e et e e e e e e e e e e e e et ar e e e e anarees RCFD2166 0
b. Repossessed personal property (including Vehicles).............ocoooiiiiiniiiiiec e, RCFD1578 0
c. Derivatives with a positive fair value held for purposes other than trading.................... RCFDC010 0
d. Retained interests in accrued interest receivable related to securitized credit cards ... | RCFDC436 0
e. FDIC loss-sharing indemnification aSSets............cuooiiiiiiiiiiiiiiiieee e RCFDJ448 0
f. Not applicable
g. Disclose component and the dollar amount of that component:
1. DESCIDE COMPONENT......iiiiiiiiiiiie ettt e e TEXT3549 'rl':zgs/gglt:
2. AMOUNE Of COMPONENT......ciiiiiiiiiiie e e e e e et e e e s etbreeeeeeaaes RCFD3549 5,118,000
h. Disclose component and the dollar amount of that component:
1. DESCIDE COMPONENT......iiiiiiiiitiie ettt e e TEXT3550
2. AMOUNE Of COMPONENT......coiiiiiiiiiie e e e e e r e e e s erbaee e e e e RCFD3550 0
i. Disclose component and the dollar amount of that component:
1. DESCIDE COMPONENT......eiiiiiiiiiiie ittt e e e nibeeena TEXT3551
2. AMOUNE Of COMPONENT......ciiiiiiiiiiii et e et e e e e RCFD3551 0
7. Total (sum of items 1 through 6) (must equal Schedule RC, item 11).......cccccocviviveeennnnn. RCFD2160 11,279,000
Schedule RC-G - Other Liabilities
Dollar amounts in thousands
1. Not available
a. Interest accrued and unpaid on deposits in domestic OffiCes..........ccccvieeiiiiiiiiiienn RCON3645 135,000
b. Other expenses accrued and unpaid (includes accrued income taxes payable).......... RCFD3646 1,562,000
2. Net deferred tax Habilities............oii e e e e RCFD3049 0
3. Allowance for credit losses on off-balance sheet credit eXposures...........c.ccccevvieeinineennnn RCFDB557 81,000
DoTCENL O 8 M) e e o | RCFO2038 3,307,000
. ACCOUNLS PAYADIE.....cooi et e e RCFD3066 0
b. Deferred compensation labilItIeS. ...........cvve i RCFDCO011 0
c. Dividends declared but not yet payable...............ccoiiii RCFD2932 0
d. Derivatives with a negative fair value held for purposes other than trading.................. RCFDCO012 0
e. Disclose component and the dollar amount of that component:
1. DeSCrDE COMPONENL.....cciiiiiiiiiiee ettt ettt et e e e et e e e e e s e e e e e e enneeas TEXT3552 &here o
2. Amount of component RCFD3552 1,154,000
f. Disclose component and the dollar amount of that component:
1. DeSCrDE COMPONENL.....cciiiiiiiiiee ettt e e e e e s et e e e e e sntbeeeaeeennees TEXT3553 -;I)—raé;/iilc:aate
2. AMOUNE Of COMPONENT......coiiiiiiiiie e e e et e e e s etbae e e e e eaans RCFD3553 1,105,000
g. Disclose component and the dollar amount of that component:
1. DESCIDE COMPONENT......iiiiiiiiiiiiee ittt et bbb e e anreeenn TEXT3554
2. AMOUNE OF COMPONENT......ciiiiiiiiiiiee ittt e et e e e e RCFD3554 0
L[] = O TP PP OPPRTROPR RCFD2930 5,085,000

(TEXT3552) Payable to counterparties

5.b.
5.c.

6.a.
6.b.
6.c.
6.d.
6.e.
6.f.

6.9.

6.9.1.
6.0.2.
6.h.
6.h.1.
6.h.2.
6.i.
6.i.1.
6.i.2.

la.
1.b.

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

4.e.l.
4.e.2.
4f

411.
4.12.
4.9.
4.9.1.
4.9.2.
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Schedule RC-H - Selected Balance Sheet Items for Domestic Offices

Dollar amounts in thousands

FFIEC 031
Quarter End Date 6/30/2015

1. Not applicable

2. Not applicable

3. Securities purchased under agreements t0 reSell..........coocviiiiiiiiiiie i RCONB989 3,086,000
4. Securities sold under agreements t0 rePUIChaSE. ..........ocoiiiuiiieiiiiiiiiee e RCONB995 7,657,000
5. Other DOITOWEA MONEY.......coiiiiiiiiieiiee ettt e e e e RCON3190 1,760,000
6. Net due from own foreign offices, Edge and Agreement subsidiaries, and IBFs................ RCON2163 0
7. Net due to own foreign offices, Edge and Agreement subsidiaries, and IBFs.................... RCON2941 285,000
A IBE8) e e | Feonaisz | 122681000
AR IBES) e e .| moomus | 10050000

Schedule RC-H - Selected Balance Sheet Items for Domestic Offices

N o o e Dd R

(Column A) Amortized |(Column B) Fair Value of
Cost of Held-to-Maturity Available-for-Sale
Dollar amounts in thousands Securities Securities
10. U.S. TrEASUIY SECUIHIES. ...veiveeeireereeriesieseesieieseeseeseeesseesenreseanessessesnens RCONO0211 0| RCON1287 0|10,
11. US Government agency obligations (exclude mortgage-backed RCONB492 ol Rconsass 0
SECUITIES) .uttiite et ittt e e ettt e e ettt e e e e st e e e e s et e e e e e e bt e e e e e e satbeeeeesnnsbaeeas 11,
12. Securities issued by states and political subdivisions in the U.S........ RCON8496 0| RCONB8499 0] 12.
13. Mortgage-backed securities (MBS): 13.
a. Mortgage pass-through securities: 13a.
1. Issued or guaranteed by FNMA, FHLMC, or GNMA.................. RCONG389 0| RCONG390 0| 1341
2. Other mortgage pass-through securities...........cccccooceeeviirennee. RCON1709 0| RCON1713 0| 1342,
b. Other mortgage-backed securities (include CMOs, REMICs, and
stripped MBS): 13.b.
1. Issued or guara_nteed by U.S. Government agencies or RCONG393 ol RconG3oa 0
SPONSOred AgENCIES......eiiiiiieiiiie et 13b.1.
2. All other mortgage-backed securities RCON1733 0| RCON1736 0| 13p2.
14. Other domestic de_bt securities (include _d_omestlc structured financial RCONG397 0l RCONG398 0
products and domestic asset-backed securities).........ccccovuveeeeeiiiiiennennn. 14.
15. Other foreign (_jebt securities (|nclude_f9re|gn structured financial RCONG399 ol RcoNGa0o 0
products and foreign asset-backed securities).............ccccovviiiiiiiinnn. 15.
16. Invgstmentslln mutual funds and other equity securities with readily RCONASLL 0
determinable fair ValUES...........ccouvieiiiiiiiii e 16.
17. Total held-to-maturity and available-for-sale securities (sum of items RCON1754 ol RcoN1773 0
O i o o TUTo | o T ) PP 17.
Schedule RC-H - Selected Balance Sheet Iltems for Domestic Offices
Dollar amounts in thousands
18. Equity securities that do not have readily determinable fair values..............c..ccccovevueenee. ‘ RCON1752 | 507,000| 1
Schedule RC-I - Assets and Liabilities of IBFs
Dollar amounts in thousands
1. Total IBF assets of the consolidated bank (component of Schedule RC, item 12)............. RCFN2133 NR|
2. Total IBF liabilities (component of Schedule RC, item 21)........c.cooiiiiiiiiiiiiiiiieee e RCFN2898 NR| 5.
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Schedule RC-K - Quarterly Averages

Dollar amounts in thousands

FFIEC 031
Quarter End Date 6/30/2015

1. Interest-bearing balances due from depository iNStItUtIoNS.............cccceeveeiereeeeieeeeeieenes RCFD3381 47,064,000
2. U.S. Treasury securities and U.S. Government agency obligations (excluding
mortgage-backed SECUITIES).........u i a e RCFDBS58 0
3. Mortgage-backed securities RCFDB559 0
e e e ol asiore 1 | mpoeseo 0
5. Federal funds sold and securities purchased under agreements to resell...............c......... RCFD3365 2,899,000
6. Loans:
a. Loans in domestic offices:
I o) =1 (o T= 1 g T OSSR RCON3360 41,493,000
2. Loans secured by real estate:
a. Loans secured by 1-4 family residential properties........cccccocceeieeiiiiiiieeenecnen. RCON3465 5,070,000
b. All other loans secured by real estate RCON3466 5,313,000
3. Loans to finance agricultural production and other loans to farmers .................... RCON3386 5,000
4. Commercial and iINdUStrial [0aNS. .........ccueiiiiiiee e RCON3387 12,395,000
5. Loans to individuals for household, family, and other personal expenditures:
= T O =T 1 oF= o LS PP PPRP RCONB561 0
MG CONSUMET OANS) e T o | RoNBse2 1.401,000
b. Total loans in foreign offices, Edge and Agreement subsidiaries, and IBFs.................. RCFN3360 0
A =T LT gL = LTS £ PP PPUUUPPRPTNE RCFD3401 28,725,000
8. Lease financing receivables (net of unearned income) RCFD3484 0
LS [o] r= L= 1T TSP PRPTR RCFD3368 129,150,000
10. Interest-bearing transaction accounts in domestic offices (interest-bearing demand
deposits, NOW accounts, ATS accounts, and telephone and preauthorized transfer RCON3485 701,000
= Lo ot 011 01 £ PP RRUUPPRRR
11. Nontransaction accounts in domestic offices:
a. Savings deposits (INCIUAES MMDAS)........cuiiiiiiiieee et RCONB563 50,081,000
b. Time deposits of $100,000 OF MOTE.....c..ceiitiiiuiaiieiitieriee st see et sbe e sbeeseeesaee e RCONA514 3,548,000
c. Time deposits of less than $100,000 RCONA529 27,952,000
B o || roPatos 379,000
13. Federal funds purchased and securities sold under agreements to repurchase.............. RCFD3353 6,857,000
e, erboraed money (ncldes marigage dsbiecessand bigatonser capaleed | ccrogess | 20000
Schedule RC-L - Derivatives and Off-Balance Sheet Items
Dollar amounts in thousands
1. Unused commitments:
. evong:oper-end nes secred by 1-4 famiyresidentl propertes - home | s
1. Unused commitments for Home Equity Conversion Mortgage (HECM) reverse
mortgages outstanding that are held for investment in domestic offices (included in RCONJ477 0
(1=T0 0 = W= o To V=) TP ERUUPPPRRT
2. Unused commitments for proprietary reverse mortgages outstanding that are held
for investment in domestic offices (included in item 1.a above).........cccccoecvveveeeinnnen. RCONJ478 0
b. Credit card lines (Sum of items 1.b.(1) and 1.b.(2) must equal item 1.b)..........ccceeeeee. RCFD3815 0
1. Unused consumer credit Card NES..........ooviveviiiieeiiiieeiee e RCFDJ455 0
2. Other unused credit Card liNES..........c.uvoiiiiiiriie e RCFDJ456 0

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

6.a.5.b.
6.b.

10.
11.
1l.a.
11.b.
1l.c.

12.
13.

14.

la.l.

l.a.2.
1.b.

1.b.1.
1.b.2.
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Dollar amounts in thousands

FFIEC 031
Quarter End Date 6/30/2015

¢. Commitments to fund commercial real estate, construction, and land development
loans: lc.
1. Secured by real estate: lcl.
a. 1-4 family residential construction loan commitments...........cccccceeiviiieeeeeeecineee. RCFDF164 7,000|1¢c1.a
oMo e oo || rePories 3268000
2. Not secured by real estate RCFD6550 59,000( 1 c.2.
d. SecuritiesS UNderWIItiNG........ccoiiiiiiiiii e RCFD3817 0|14
e. Other unused commitments: le
1. Commercial and industrial loans RCFDJ457 66,888,000 1 ¢ 1.
2. Loans to financial INSHULIONS. .........ooiiiiiire et e e RCFDJ458 13,510,000( 1 g5
3. All other unused COMMITMENTS. ........covuiriiiiiieie e RCFDJ459 4,409,000( 1 ¢ 3.
2. Financial standby letters of credit and foreign office guarantees............cccccocciiiiiiiennns RCFD3819 3,857,000 5.
a. Amount of financial standby letters of credit conveyed to others...........cccccooveiiiieenen RCFD3820 1,197,000| 5 5
3. Performance standby letters of credit and foreign office guarantees..............ccccooeeveeeennnne RCFD3821 1,000 3.
a. Amount of performance standby letters of credit conveyed to others.............cccceeenee. RCFD3822 0|34
4. Commercial and similar letters of Credit..........ccveiiiii e RCFD3411 0| 4.
5. Not applicable 5.
6. Securities lent and borrowed: 6.
Z;ﬁgﬁ: g;ntth(énrc;l;iﬂ%;u;;?‘gers securities lent where the customer is indemnified RCED3433 34,403,000 .
D. SECUNIES DOITOWEM. ..ot e RCFD3432 0| 6.p.
Schedule RC-L - Derivatives and Off-Balance Sheet Items
(Column A) Sold (Column B) Purchased
Dollar amounts in thousands Protection Protection
7. Credit derivatives: 7.
a. Notional amounts: 7.a.
1. Credit default SWaAPS.........cccoiiiiiieiii e RCFDC968 72,831,000| RCFDC969 90,306,000| 7.4 1.
2. TOtal FEtUIN SWAPS.......eiieeeiiiiiee ittt RCFDC970 2,036,000 RCFDC971 2,170,000( 7. 5.2.
3. Credit OPtioNS........cccovviiiiiciic RCFDC972 50,000/ RCFDC973 274,000( 743
4. Other credit deriVatiVes............ccoovvereiiiieiieeic e RCFDC974 0| RCFDC975 154,000| 7 a.4.
b. Gross fair values: 7.b.
1. Gross positive fair value............cccocoeviiiiiiiii RCFDC219 1,615,000| RCFDC221 1,385,000| 7 1.
2. Gross negative fair value...........cccccooiiiiieniiiiicnccc e RCFDC220 700,000 RCFDC222 1,911,000| 7 2.
Schedule RC-L - Derivatives and Off-Balance Sheet Items
Dollar amounts in thousands
c. Notional amounts by regulatory capital treatment: 7.c.
1. Positions covered under the Market Risk Rule: 7.c.l.
A. SOId PrOtECHON........eiiiiiii e RCFDG401 41,760,000| 7.c 1.a.
b. Purchased protection............ccccvviiiiiiiiiiniii RCFDG402 45,106,000| 7.c.1.p.
2. All other positions: 7.c.2.
A. SOId PrOtECHON......cviiiiiii i RCFDG403 33,157,000( 7.c.2.a.
b, Purchased protcton hal s recogniced a a guarartee o regutonycapel | proaos | a7asoen|
c. Purchased protection that is not recognized as a guarantee for regulatory capital RCEDGA05 46,075,000
PUPPOSES .ttt ettt ekttt ekttt ekt ekt e e he e bt e e hb e e bt b bt e bt e e bt ettt na e e ke e e bt et e e et e nne e 7.c.2.c.
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Schedule RC-L - Derivatives and Off-Balance Sheet Items

FFIEC 031
Quarter End Date 6/30/2015

(Column A) (Column B) (Column C)
Remaining Remaining Remaining
Maturity of One |Maturity of Over|Maturity of Over
Year or Less One Year Five Years
Through Five
Dollar amounts in thousands Years
d. Notional amounts by remaining maturity:
1. Sold credit protection:
RCFDG406 RCFDG407 RCFDG408
a. INVeStMeENt grade..........coveeiiciiiiee e 5,923,000 31,265,000 3,096,000
RCFDG409 RCFDG410 RCFDGA411
b. Subinvestment grade...........cccccoeeiiiiiii i 11,009,000 20,424,000 3,200,000
2. Purchased credit protection:
RCFDG412 RCFDG413 RCFDG414
a. INVeStMENt grade..........ceveeiiiiiiiee e 8,900,000 39,864,000 5,920,000
RCFDG415 RCFDG416 RCFDGA417
b. Subinvestment grade...........cccccoeeiiiiiie e 11,776,000 21,835,000 4,609,000
Schedule RC-L - Derivatives and Off-Balance Sheet Items
Dollar amounts in thousands
8. Spot foreign eXChaANGE CONMIACES. ... ..cciierieriiieieiei et ee ettt sttt st st e e s e s essens RCFD8765 16,489,000
9. All other off-bz_jlla_nce sheet liabilities (exclude der_ivatives) (itemize and despribe e_ach RCED3420 0
component of this item over 25% of Schedule RC, item 27.a, "Total bank equity capital”).....
a. Not applicable
b. Commitments to purchase when-issued SECUNLIES...........cccvieiieiiiiiiei e, RCFD3434 0
c. Standby letters of credit issued by another party (e.g., a Federal Home Loan Bank)
on the bank's DEhalf..............ei e RCFDCO78 0
d. Disclose component and the dollar amount of that component:
1. DeSCribe COMPONENL......ccciiiiiiiee et e e e e e e e st e e e e e e nnees TEXT3555
2. AMOUNt Of COMPONENT......coiiiiiiiiii et e e et e e e e erbeeeaaeenee RCFD3555 0
e. Disclose component and the dollar amount of that component:
1. DESCIDE COMPONENT......iiiiiiieiiiiee ettt e et e et e e st e e s sbeeeeanaeeeens TEXT3556
2. AMOUNE OF COMPONENT......eiiiiiiiiiiie ittt e e RCFD3556 0
f. Disclose component and the dollar amount of that component:
1. DeSCrDE COMPONENL.....cciiiiitiiiee ettt e et e e e e et be e e e e e e eneeas TEXT3557
2. Amount of component RCFD3557 0
10. All other off-pa!ance sheet assets (exclude deriyatives) (itemize and desgribe ea}ch RCFD5591 0
component of this item over 25% of Schedule RC, item 27.a, "Total bank equity capital).....
a. Commitments to sell When-iSSued SECUNTIES. .........oiiiiiiiie e RCFD3435 0
b. Disclose component and the dollar amount of that component:
1. DESCIDE COMPONENT......iiiiiiiiiiiiee ittt ettt bt e et e e st e e s bneeesnbeeeens TEXT5592
2. AMOUNt Of COMPONENT......coiiiiiiiiii et e e et e e e e ebaeeeaaeenes RCFD5592 0
c. Disclose component and the dollar amount of that component:
1. DeSCriDE COMPONENL.....cciiiiiiiiiiee ittt e e e et e e e e e enees TEXT5593
2. Amount of component RCFD5593 0
d. Disclose component and the dollar amount of that component:
1. DeSCrDE COMPONEINL.....cciiiiiiiiiie ettt ettt e e e e e e et e e e e e e e nneeas TEXT5594

7.d.
7.d.1.
7.d.l.a.
7.d.1.b.
7.d.2.
7.d.2.a.

7.d.2.b.

9.a.
9.b.

9.c.
9.d.
9.d.1.
9.d.2.
9.e.
9.e.l.
9.e.2.
9.f.
9.f.1.
9.f.2.

10.
10.a.
10.b.
10.b.1.
10.b.2.
10.c.
10.c.1.
10.c.2.
10.d.
10.d.1.
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Dollar amounts in thousands

2. AMOUNE Of COMPONENT......eiiiiiiiiiiie ettt e e RCFD5594 0| 10.4.2.
e. Disclose component and the dollar amount of that component: 10e.
1. DESCIDE COMPONENT......iiiiiiieiiiie ettt e e TEXT5595 10.e.1.
2. AMOUNE Of COMPONENT......ciiiiiiiiiiie et e e e e et r e e e s etbaeeeeeeaaes RCFD5595 0| 10.e2.
11. Year-to-date merchant credit card sales volume: 11.
a. Sales for which the reporting bank is the acquiring bank.............cccccvniiiiiiene RCFDC223 0114
b. Sales for which the reporting bank is the agent bank with risk...............cccccceiiinnn. RCFDC224 0|11p.
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Schedule RC-L - Derivatives and Off-Balance Sheet Items

FFIEC 031

(Column A) Interest

(Column B) Foreign

(Column C) Equity

(Column D)

Rate Contracts Exchange Derivative Commodity and
Dollar amounts in thousands Contracts Contracts Other Contracts
12. Gross amounts (e.g., notional amounts):
RCFD8693 RCFD8694 RCFD8695 RCFD8696
8. FULUIES CONTIACES......oiiiiiiiiiiiee et e e 1,502,901,000 0 0 0
RCFD8697 RCFD8698 RCFD8699 RCFD8700
Lo o ATV o o0 0] = (ot TR 4,783,778,000 389,767,000 0 0
c. Exchange-traded option contracts:
RCFD8701 RCFD8702 RCFD8703 RCFD8704
VLY 11 =T o o] o) i oo < TR ERT P 577,188,000 0 0 0
RCFD8705 RCFD8706 RCFD8707 RCFD8708
2. PUrchased OPLIONS. ........coicviiiiei ittt e e e e e s 571,294,000 0 0 0
d. Over-the-counter option contracts:
RCFD8709 RCFD8710 RCFD8711 RCFD8712
VLY 11 =T o o] o) i o o < T RS SP 2,885,903,000 73,010,000 1,262,000 282,000
RCFD8713 RCFD8714 RCFD8715 RCFD8716
2. PUrchased OPLIONS. ........coicuiiiie ittt e e e 3,163,425,000 78,042,000 5,238,000 337,000
RCFD3450 RCFD3826 RCFD8719 RCFD8720
B SWWAPIS. .ttt ettt ettt et et 29,831,681,000 1,632,713,000 46,660,000 7,645,000
RCFDA126 RCFDA127 RCFD8723 RCFD8724
13. Total gross notional amount of derivative contracts held for trading.................... 43,291,658,000 2,173,532,000 52,680,000 8,264,000
14. Total gross notional amount of derivative contracts held for purposes other than RCFD8725 RCFD8726 RCFD8727 RCFD8728
L= T |1 o TP EEPSPPPSRT 24,512,000 0 480,000 0
RCFDA589
a. Interest rate swaps where the bank has agreed to pay a fixed rate................ 0
15. Gross fair values of derivative contracts:
a. Contracts held for trading:
RCFD8733 RCFD8734 RCFD8735 RCFD8736
1. Gross poSitive fair ValUE...........covuiiiiiiiiiie e 708,289,000 58,176,000 792,000 144,000
RCFD8737 RCFD8738 RCFD8739 RCFD8740
2. Gross negative fair ValUE...........oooueiiiiiiiiiiiie e 675,592,000 64,540,000 605,000 143,000

Quarter End Date 6/30/2015

12.
12.a.
12.b.
12.c.
12.c.1.

12.c.2.

12.d.1.
12.d.2.

12.e.

14.
14.a.
15.
15.a.
15.a.1.

15.a.2.
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FFIEC 031
Quarter End Date 6/30/2015

(Column A) Interest|(Column B) Foreign| (Column C) Equity (Column D)
Rate Contracts Exchange Derivative Commodity and
Dollar amounts in thousands Contracts Contracts Other Contracts
b. Contracts held for purposes other than trading: 15.b.
RCFD8741 RCFD8742 RCFD8743 RCFD8744
1. Gross poSitive fail VAIUE..........cccuuiiiii et 371,000 0 0 0| 15.6.1.
RCFD8745 RCFD8746 RCFD8747 RCFD8748
2. Gross negative fair ValUE...........oocuueiiiiiiiiiiie e 28,000 0 0 0| 15.b.2.
Schedule RC-L - Derivatives and Off-Balance Sheet Items
(Column A) (Column B) (Column C) (Column D) (Column E)
Banks and Monoline Hedge Funds Sovereign Corporations and
Securities Firms Financial Governments All Other
Dollar amounts in thousands Guarantors Counterparties
16. Over-the counter derivatives: 16.
RCFDG418 RCFDG419 RCFDG420 RCFDG421 RCFDG422
a. Net current credit EXPOSUTE..............cveveveveeeeeeeeeeeeeeeeee s 58,510,000 74,000 324,000 5,844,000 16 4.
b. Fair value of collateral: 16.b.
RCFDG423 RCFDG424 RCFDG425 RCFDG426 RCFDG427
1.Cash - U.S. dollar..........coeeiiiiiiieei e 39,052,000 176,000 22,000 950,000| 16.p.1.
RCFDG428 RCFDG429 RCFDG430 RCFDG431 RCFDG432
2. Cash - Other CUITeNCIES.........ccoveveeviiiieeee e 15,865,000 0 0 35,000( 16.p.2.
RCFDG433 RCFDG434 RCFDG435 RCFDG436 RCFDG437
3. U.S. Treasury SECUNTIES.......uuieiiiiieieeeeaiiiieieeeeeieeeeeeesiieeeeeeenees 617,000 28,000 3,000 383,000 16.h.3.
4.U.S. Government agency and U.S. Government-sponsored RCFDGA438 RCFDGA439 RCFDG440 RCFDG441 RCFDGA42
agency debt SECUNMLIES........c.uuviie i 71,000 0 0 5,000 16 p.4.
RCFDG443 RCFDG444 RCFDG445 RCFDG446 RCFDG447
5. Corporate DONAS. ......cooiiiiiiiiie e 111,000 0 0 110,000| 16.p 5.
RCFDG448 RCFDG449 RCFDG450 RCFDG451 RCFDG452
6. EQUILY SECUMTIES. ...ciiiiiiiiiiie et 0 0 0 0| 16.b.6.
RCFDG453 RCFDG454 RCFDG455 RCFDG456 RCFDG457
7. All other collateral..........cceeeiiiiiiiiiiieee e 6,733,000 1,000 0 539,000| 16.p.7.
RCFDG458 RCFDG459 RCFDG460 RCFDG461 RCFDG462
8. Total fair value of collateral (sum of items 16.b.(1) through (7)).... 62,449,000 205,000 25,000 2,022,000 16.p.8.




GOLDMAN SACHS BANK USA
RSSD-ID 2182786
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Schedule RC-M - Memoranda

Dollar amounts in thousands

FFIEC 031
Quarter End Date 6/30/2015

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

a. Aggregate amount of all extensions of credit to all executive officers, directors, principal
shareholders, and their related INtErEStS..........ueeeiiiiie e

b. Number of executive officers, directors, and principal shareholders to whom the amount
of all extensions of credit by the reporting bank (including extensions of credit to related
interests) equals or exceeds the lesser of $500,000 or 5 percent of total capital as defined
for this purpose in agency reguIAtioNS. ............iii it e e

2. Intangible assets other than goodwill:
. MOrtgage SEIVICING @SSELS. ....ciiuuiiiieeiiiitiie e e ettt ettt e st e e e s et b e e e e e sabb e e e e e e aenees
1. Estimated fair value of mortgage Servicing assSetsS..........ccccviveeiriiienieeenniee e
b. Purchased credit card relationships and nonmortgage servicing assets............cc........
c. All other identifiable intangible aSSets. ...
d. Total (sum of items 2.a, 2.b, and 2.c) (must equal Schedule RC, item 10.b)................
3. Other real estate owned:
a. Construction, land development, and other land in domestic offices...........cccccceeennneee.
b. Farmland in domEStiC OffiCES....uuiiiiiiiiiiii e
c. 1-4 family residential properties in domestic OffiCes..........coocuieiiiiiiicii
d. Multifamily (5 or more) residential properties in domestic offices..............ccooeerrnnnnn.
e. Nonfarm nonresidential properties in domestic offiCes..........ccovcvviiiiiiiiiic i,
f. Foreclosed properties from "GNMA [08NS"..........cuuiiiiiiii e
0. IN FOreign OffiCES....eiiiiiie e
h. Total (sum of items 3.a through 3.g) (must equal Schedule RC, item 7)............cc........
4. Not applicable
5. Other borrowed money:
a. Federal Home Loan Bank advances:
1. Advances with a remaining maturity or next repricing date of:
Q. ONE YOI OF lESS. . uiiiiii ittt ettt e e e e e st e e e e e et a e e e e s enaaeees
b. Over one year through three years. ...
c. Over three years through five YEars..........ccccvviiiiiieiiii e
d. Over five years
2. Advances with a remaining maturity of one year or less (included in item 5.a.(1)(a)

b. Other borrowings:
1. Other borrowings with a remaining maturity of next repricing date of:
Q. ONE YOI OF lESS. . uiiiiiiiiiiiiee ettt a e s e e e e st e e e e e anstb e e e e e e eaneees
b. Over one year through three years. ...
c. Over three years through five YEars..........ccccvviviiiiiieiiic e
. OVEL fIVE YBAIS. ... .iieiiie ettt e e e e e s e e e e e tba e e e e e enaneees

2. Other borrowings with a remaining maturity of one year or less (included in item
5.0.(1)(2) @DOVE).. .. e

c. Total (sum of items 5.a.(1)(a)-(d) and items 5.b.(1)(a)-(d)) (must equal Schedule RC,
(16T 1 1 ) TP TP PP TP PUPPRPPPPPTI

6. Does the reporting bank sell private label or third party mutual funds and annuities?.......
7. Assets under the reporting bank's management in proprietary mutual funds and annuities.
8. Internet Web site addresses and physical office trade names:

a. Uniform Resource Locator (URL) of the reporting institution's primary Internet Web

b. URLs of all other public-facing Internet Web sites that the reporting institution uses to
accept or solicit deposits from the public, if any (Example: www.examplebank.biz):

RCFD6164 0
RCFD6165 0
RCFD3164 0
RCFDA590 0
RCFDB026 0
RCFD5507 0
RCFD0426 0
RCONS5508 0
RCONS5509 0
RCON5510 0
RCONS5511 0
RCONS5512 0
RCONC979 0
RCFN5513 0
RCFD2150 0
RCFDF055 1,497,000
RCFDF056 0
RCFDF057 0
RCFDF058 0
RCFD2651 0
RCFDF059 0
RCFDF060 263,000
RCFDF061 0
RCFDF062 0
RCFDF063 0
RCFDB571 179,000
RCFD3190 1,760,000
RCFDB569 No
RCFDB570 0
TEXT4087

1.b.

2.a.
2.a.l.
2.b.
2.c.
2.d.

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

3.0.
3.h.

5.a.
5.a.l.
5.a.la.
5.a.1.b.
5.a.l.c.
5.a.1.d.

5.a.2.
5.a.3.
5.b.
5.b.1.
5.b.1.a.
5.b.1.b.
5.b.1.c.
5.b.1.d.

8.b.
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Dollar amounts in thousands

FFIEC 031
Quarter End Date 6/30/2015

© 0N RA DR

c. Trade names other than the reporting institution's legal title used to identify one or

more of the institution's physical offices at which deposits are accepted or solicited from

the public, if any:
1. Trade name 1
2. Trade name 2
3. Trade name 3
4. TrAAE NAME Lot
5. Trade name 5
6. Trade name 6

9. Do any of the bank's Internet Web sites have transactional capability, i.e., allow the bank's
customers to execute transactions on their accounts through the Web site?.........................

10. Secured liabilities:

a. Amount of "Federal funds purchased in domestic offices" that are secured (included
iN Schedule RC, ItEM 14.8).......cciuiiiieeeiiiiiee ettt e et e e e e et e e e e s stbaeeeeeeansraaeaes

b. Amount of "Other borrowings" that are secured (included in Schedule RC-M, items
B.D.(L)(B) = (@) enreeinrieieeeii ettt

11. Does the bank act as trustee or custodian for Individual Retirement Accounts, Health
Savings Accounts, and other Similar aCCOUNTS?........oouuuiiiii i e e

12. Does the bank provide custody, safekeeping, or other services involving the acceptance
of orders for the sale or purchase of SECUNLIES?.........cccviiiiiiiiiiie e

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

a. Construction, land development, and other land loans:
1. 1-4 family residential construction 10ans............cccceovveeiiiiicniiee e
2. Other construction loans and all land development and other land loans....

b. Secured by farmland............oooii i

c. Secured by 1-4 family residential properties:

1. Revolving, open-end loans secured by 1-4 family residential properties and
extended under liNeS Of Credit...........cocvvviiiiiiei e

2. Closed-end loans secured by 1-4 family residential properties:
a. Secured by first IENS.........coiiiiiiiiiii e
b. Secured by junior liens
d. Secured by multifamily (5 or more) residential properties...........ccccvevvveeenneen.
e. Secured by nonfarm nonresidential properties:
1. Loans secured by owner-occupied nonfarm nonresidential properties.......
2. Loans secured by other nonfarm nonresidential properties...........c.cccccee..
2. Loans to finance agricultural production and other loans to farmers......................
3. Commercial and iNdUSEHal l08NS...........ooiiiiiiiie e
4. Loans to individuals for household, family, and other personal expenditures:
a. Credit cards
b. Automobile loans

TEO1N528

TEO02N528

TEO3N528

TEO04N528

TEO5N528

TEOG6N528

TEO7N528

TEO8N528

TEO9N528

TE10N528

TEO1N529

TEO2N529

TEO3N529

TEO04N529

TEO5N529

TEOG6N529

RCFD4088

No

RCONF064

RCFDF065

85,000

RCONG463

No

RCONG464

No

RCONK169

RCONK170

RCONK171

RCONK172

RCONK173

RCONK174

RCONK175

o

RCONK176

RCONK177

RCFDK178

RCFDK179

[=lk=lEk=l1Kk=]

RCFDK180

o

RCFDK181

8.b.1.
8.b.2.
8.b.3.
8.b.4.
8.b.5.
8.b.6.
8.b.7.
8.b.8.
8.b.9.
8.b.10.

8.c.

8.c.1.
8.c.2.
8.c.3.
8.c.4.
8.c.5.
8.c.6.

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

12.

13.
13.a.
13.a.1.
13ala
13alal
13ala2
13.alb.
13a.lc.

13alcl
13alc2

13ald.
13ale.
13alel
13ale2
13.a.2.
13.a.3.
13.a.4.
13ada
13.a4.b.
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Dollar amounts in thousands

FFIEC 031
Quarter End Date 6/30/2015

14.

15.

16.

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

a. Loans to depository institutions and acceptances of other banks.....................
b. Loans to foreign governments and official institutions................ccccoceee e,
(o @1 o1 gl (o= T o L PP PPRPP
d. Lease financing receivabIes. ..........cooiiiviiiiiiiiie e
e. Loans secured by real estate in foreign offices.........ccccovveiiiiiii i,
b. Other real estate owned (included in Schedule RC, item 7):
1. Construction, land development, and other land in domestic offices......................
2. Farmland in domestiC OffiCeS..........ciiiiiiiiiiiiie e
3. 1-4 family residential properties in domestic offices..........cccoiiiiiiiiiiiiiiiiee,
4. Multifamily (5 or more) residential properties in domestic offices.........c.cccccveenneen.
5. Nonfarm nonresidential properties in domestic offices
6. IN FOreign OffiCES. ...cueeii i

7. Portion of covered other real estate owned included in items 13.b.(1) through (6)
above that is protected by FDIC loss-sharing agreements...........ccccceevvvvveeeecicivnnennn.

c. Debt securities (included in Schedule RC, items 2.a and 2.b)..........ccccccoeviiiiiieeiinnnee.
d. Other assets (exclude FDIC loss-sharing indemnification assets)..........ccccooveeevveeennne
Captive insurance and reinsurance subsidiaries:

a. Total assets of captive insurance SUDSIdIANIES. ..........ccuueiiiiiiiiiiiee e
b. Total assets of captive reinsurance subsidiaries
Qualified Thrift Lender (QTL) test:

a. Does the institution use the Home Owners' Loan Act (HOLA) QTL test or the Internal
Revenue Service Domestic Building and Loan Association (IRS DBLA) test to determine
its QTL compliance? (for the HOLA QTL test, enter 1; for the IRS DBLA test, enter 2)....
b. Has the institution been in compliance with the HOLA QTL test as of each month end
during the quarter or the IRS DBLA test for its most recent taxable year, as applicable?.

International remittance transfers offered to consumers:

a. As of the report date, did your institution offer to consumers in any state any of the
following mechanisms for sending international remittance transfers?
1. International Wire tranSfers..........ccoiiiiiiiiii e
2. International ACH tranSACHONS. ........cuuuiiiie ettt e e
3. Other proprietary services operated by your inStitUtion............ccccceeeevivieeeesiiiinnenn.
4. Other proprietary services operated by another party.........cccoccceevieeiiiinncnenneen.
b. Did your institution provide more than 100 international remittance transfers in the
previous calendar year or does your institution estimate that it will provide more than 100
international remittance transfers in the current calendar year?...........ccccovvcveeeeeiininenennn.
c. Indicate which of the mechanisms described in items 16.a.(1), (2), and (3) above is
the mechanism that your institution estimates accounted for the largest number of
international remittance transfers your institution provided during the two calendar quarters
ending on the report date. (For international wire transfers, enter 1; for international ACH
transactions, enter 2; for other proprietary services operated by your institution, enter 3.
If your institution did not provide any international remittance transfers using the
mechanisms described in items 16.a.(1), (2), and (3) above during the two calendar
quarters ending on the report date, enter 0.).........ccoiuiieiiiiiiiieee e
d. Estimated number and dollar value of international remittance transfers provided by
your institution during the two calendar quarters ending on the report date:
1. Estimated number of international remittance transfers...........ccccocceeiiiiiine e,
2. Estimated dollar value of international remittance transfers.............ccccccooviciennnn.
3. Estimated number of international remittance transfers for which your institution
applied the temporary EXCEPLION. .. ....ccii et

RCFDK182 0
RCFDK183 0
RCFDK184 0
RCFDK185 0
RCFDK186 0
RCFDK273 0
RCFNK290 0
RCONK187 0
RCONK188 0
RCONK189 0
RCONK190 0
RCONK191 0
RCFNK260 0
RCFDK192 0
RCFDJ461 0
RCFDJ462 0
RCFDK193 0
RCFDK194 0
RCONL133 NR
RCONL135 NR
RCONN517 Yes
RCONN518 No
RCONN519 No
RCONN520 No
RCONN521 No
RCONN522 NR
RCONN523 NR
RCONN524 NR
RCONN527 NR

13.a4.c.
13.a.5.
13ab5a
13.a5.b.
13.a5.c.
13.a5d.
13.a5e.
13.h.
13.b.1.
13.b.2.
13.b.3.
13.b.4.
13.b.5.
13.b.6.

13.b.7.
13.c.
13.d.
14.
14.a.
14.b.
15.

15.a.

15.b.
16.

16.a.

16.a.1.
16.a.2.
16.a.3.
16.a.4.

16.b.

16.c.

16.d.
16.d.1.
16.d.2.

16.d.3.
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Schedule RC-N - Past Due and Nonaccrual Loans Leases and Other Assets

(Column A) Past|(Column B) Past| (Column C)
due 30 through | due 90 days or Nonaccrual
89 days and still| more and still
Dollar amounts in thousands accruing accruing
1. Loans secured by real estate:
a. Construction, land development, and other land loans in domestic
offices:
RCONF172 RCONF174 RCONF176
1. 1-4 family residential construction loans.............ccccceevvveennnee. 0 0 0
2. Other construction loans and all land development and other RCONF173 RCONF175 RCONF177
1ANG T0ANS....ciiiiiiei e 0 0 0
RCON3493 RCON3494 RCON3495
b. Secured by farmland in domestic oOffices..........cccccviiiiiininninns 0 0 0
c. Secured by 1-4 family residential properties in domestic offices:
1. Revolving, open-end loans secured by 1-4 family residential RCON5398 RCON5399 RCON5400
properties and extended under lines of credit............ccccoeveeenee 0 0 0
2. Closed-end loans secured by 1-4 family residential properties:
RCONC236 RCONC237 RCONC229
a. Secured by first lenS.........cccoeviiiiie e 3,000 0 1,000
RCONC238 RCONC239 RCONC230
b. Secured by junior liens.............cccoviveeeiiiiiee e 1,000 0 0
d. Secured by multifamily (5 or more) residential properties in RCON3499 RCON3500 RCON3501
dOMESHIC OffiCES...eii i 0 0 0
e. Secured by nonfarm nonresidential properties in domestic offices:
1. Loans secured by owner-occupied nonfarm nonresidential RCONF178 RCONF180 RCONF182
01 0] 0 =T 8 1 [=T T O PP TR 0 0 0
RCONF179 RCONF181 RCONF183
2. Loans secured by other nonfarm nonresidential properties... 0 0 37,000
RCFNB572 RCFNB573 RCFNB574
f. In foreign OffiCeS......uvvi i 0 0 0
2. Loans to depository institutions and acceptances of other banks:
RCFD5377 RCFD5378 RCFD5379
a. To U.S. banks and other U.S. depository institutions................... 0 0 0
RCFD5380 RCFD5381 RCFD5382
b. To foreign Danks..........coooiiiiiiii e 0 0 0
RCFD1594 RCFD1597 RCFD1583
3. Loans to finance agricultural production and other loans to farmers. 0 0 0
4. Commercial and industrial loans:
RCFD1251 RCFD1252 RCFD1253
a. To U.S. addressees (dOMICIle)..........eeerurieriiieiiieeeiiiee e 0 0 11,000
RCFD1254 RCFD1255 RCFD1256
b. To non-U.S. addressees (domiCile)...........ccceeeviiiiieeeiiiiiiiieeeecens 0 0 0

5. Loans to individuals for household, family, and other personal
expenditures:

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

1.d.

le.l.

le.2.

1f

2.b.

4.a.

4.b.
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(Column A) Past|(Column B) Past| (Column C)
due 30 through | due 90 days or Nonaccrual
89 days and still| more and still
Dollar amounts in thousands accruing accruing
RCFDB575 RCFDB576 RCFDB577
A. Credit CardS.......ooocvieiiiiee et 0 0 0
RCFDK213 RCFDK214 RCFDK215
b. Automobile [0aNS...........ccocvviiiiiii 0 0 0
c. Other (includes revolving credit plans other than credit cards and RCFDK216 RCFDK217 RCFDK218
Other CONSUMET 108NS).....cccoiiiiiiiiieiiiiiie e 0 0 0
RCFD5389 RCFD5390 RCFD5391
6. Loans to foreign governments and official institutions...................... 0 0 0
RCFD5459 RCFD5460 RCFD5461
7. All Other J0NS........ccciiiiiiiii e 0 0 14,000
8. Lease financing receivables:
a. Leases to individuals for household, family, and other personal RCFDF166 RCFDF167 RCFDF168
EXPENAIIUMES. ..ottt 0 0 0
RCFDF169 RCFDF170 RCFDF171
b. All other [eaSes..........cociiiiiiiiii e 0 0 0
9. Debt securities and other assets (exclude other real estate owned RCFD3505 RCFD3506 RCFD3507
and other repoSSeSSEd ASSELS).....coiuuuieiieiiiiiiiie e 0 0 0
10. Loans and leases reported in items 1 through 8 above that are RCFDK036 RCFDKO037 RCFDKO038
wholly or partially guaranteed by the U.S. Government, excluding loans
. ; ; 0 0 0
and leases covered by loss-sharing agreements with the FDIC...........
a. Guaranteed portion of loans and leases included in item 10 above, RCFDKO039 RCFDK040 RCFDK041
excluding rebooked "GNMA 10ans"...........ccocviiieeiiiiiiiee e 0 0 0
b. Rebooked "GNMA loans" that have been repurchased or are RCFDK042 RCFDK043 RCFDKO044
eligible for repurchase included in item 10 above............c.cccceeeee. 0 0 0
11. Loans and leases reported in items 1 through 8 above that are
covered by loss-sharing agreements with the FDIC:
a. Loans secured by real estate in domestic offices:
1. Construction, land development, and other land loans:
RCONK045 RCONK046 RCONKO047
a. 1-4 family residential construction loans..............cccceee..... 0 0 0
b. Other construction loans and all land development and RCONK048 RCONKQ49 RCONKO50
other [and 10anS.........cccciiiieiiiiii e 0 0 0
RCONKO051 RCONK052 RCONK053
2. Secured by farmland.............cccooiiiii 0 0 0
3. Secured by 1-4 family residential properties:
a. Revolving, open-end loans secured by 1-4 family RCONK054 RCONKQ55 RCONKO56
residential properties and extended under lines of credit..... 0 0 0
b. Closed-end loans secured by 1-4 family residential
properties:
RCONKO057 RCONKO058 RCONKO059
1. Secured by first leNS.........ccovviiiriiiiiiecec e, 0 0 0
RCONK060 RCONKO061 RCONKO062
2. Secured by junior iens.........cccccoecvviveeeviiiiiee e 0 0 0

5.b.

8.b.

10.
10.a.
10.b.
11.
1l.a.
1l.a.1.
1la.la.
11.a.1.b.
11l.a.2.
11.a.3.
11.a.3.a.
11.a.3.b.
11a3bl

11a3b2.
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(Column A) Past|(Column B) Past| (Column C)
due 30 through | due 90 days or Nonaccrual
89 days and still| more and still

Dollar amounts in thousands accruing accruing
RCONK063 RCONKO064 RCONK065
4. Secured by multifamily (5 or more) residential properties..... 0 0 0|11.a4.
5. Secured by nonfarm nonresidential properties: 11.a5.
a. Loans secured by owner-occupied nonfarm nonresidential RCONK066 RCONK067 RCONKOG8
0] (0] 01=T 0 1= 3 SRR UPUPRPTN 0 0 0| 11.a5a4.
b. Loans secured by other nonfarm nonresidential RCONKO69 RCONKO70 RCONKO71
o] (0] 0= (=2 T PRSP 0 0 0| 11.a5.0.
b. Loans to finance agricultural production and other loans to RCFDKO72 RCFDKO73 RCFDKO74
(=10 101=T 5= TSP 0 0 0|11,
RCFDKO075 RCFDKO076 RCFDK077
c. Commercial and industrial 10ans.............occooceiiiiiii e 0 0 0|11.c.
d. Loans to individuals for household, family, and other personal
expenditures: 11.d.
RCFDKO078 RCFDKO79 RCFDKO080
1. Credit Cards......ccuveiieeiiiiiiee e 0 0 0| 11.d.1.
RCFDKO081 RCFDKO082 RCFDKO083
2. Automobile 10ans.............ccooeiii e, 0 0 0| 11.4d.2.
3. Other (includes revolving credit plans other than credit cards RCFDKO84 RCFDKO85 RCFDKO86
and other conSUMEr 108NS)........cocovveiiiiiiriiie e 0 0 0] 11.4.3.
RCFDK087 RCFDKO088 RCFDKO089
e. All other loans and all Ieases..........cccceveeeviciiiiee i 0 0 0|11,
1. Loans to depository institutions and acceptances of other RCFDK091 RCFDK092 RCFDK093
DANKS . et 0 0 0 11.e.1.
RCFDK095 RCFDK096 RCFDK097
2. Loans to foreign governments and official institutions........... 0 0 0|11.e.2.
RCFDK099 RCFDK100 RCFDK101
3. Other 10ANS......uiiiii i 0 0 0|11e3.
RCFDK269 RCFDK271 RCFDK272
4. Lease financing receivables............coocciiiiii i 0 0 0|11.e.4.
RCFNK291 RCFNK292 RCFNK293
5. Loans secured by real estate in foreign offices..................... 0 0 0|11es5.
f. Portion of covered loans and leases included in items 11.a through RCFDK102 RCFDK103 RCFDK104
11.e above that is protected by FDIC loss-sharing agreements..... 0 0 0|11+

1. Loans restructured in troubled debt restructurings included in
Schedule RC-N, items 1 through 7, above (and not reported in Schedule

RC-C, Part 1, Memorandum item 1): M.1.
a. Construction, land development, and other land loans in domestic
offices: M.l.a.
RCONK105 RCONK106 RCONK107
1. 1-4 family residential construction loans.............ccccceevvveennnen. 0 0 0| m.1.a.1.
2. Other construction loans and all land development and other RCONK108 RCONK109 RCONK110
12N 108NS.......eiiiiiie s 0 0 0| Mm.1a2.
b. Loans secured by 1-4 family residential properties in domestic RCONF661 RCONF662 RCONF663
(01117 TSP 0 0 0| M.1.h.
c. Secured by multifamily (5 or more) residential properties in RCONK111 RCONK112 RCONK113

dOMESHIC OffiCES..uuuiiiiiiiiiiiiiiiec e 0 0 Ol m1c.
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(Column A) Past|(Column B) Past| (Column C)
due 30 through | due 90 days or Nonaccrual
89 days and still| more and still
Dollar amounts in thousands accruing accruing
d. Secured by nonfarm nonresidential properties in domestic offices:
1. Loans secured by owner-occupied nonfarm nonresidential RCONK114 RCONK115 RCONK116
o1 0] 1= o (=T TSR RRR 0 0
RCONK117 RCONK118 RCONK119
2. Loans secured by other nonfarm nonresidential properties... 0 0
e. Commercial and industrial loans:
RCFDK120 RCFDK121 RCFDK122
1. To U.S. addressees (dOmiCile)...........cccvereeeiiiiiiieeeiiiiiieneeens 0 0
RCFDK123 RCFDK124 RCFDK125
2.To non-U.S. addressees (dOmiCile).............eeeeiiiiiiieiiiiniinnnnn. 0 0
f. All other loans (include loans to individuals for household, family, RCFDK126 RCFDK127 RCFDK128
and other personal expenditures).........cccccvverveeeiiieeeniiee e 0 0
RCONK130 RCONK131 RCONK132
1. Loans secured by farmland in domestic offices..................... 0 0
2. Loans to depository institutions and acceptances of other RCFDK134 RCFDK135 RCFDK136
DANKS. ... 0 0
3. Loans to finance agricultural production and other loans to RCFDK138 RCFDK139 RCFDK140
FAIMEBIS e 0 0
4. Loans to individuals for household, family, and other personal
expenditures:
RCFDK274 RCFDK275 RCFDK276
A. Credit Cards.......ooui i 0 0
RCFDK277 RCFDK278 RCFDK279
b. Automobile 10ans............cociiiiii e 0 0
c. Other (includes revolving credit plans other than credit RCFDK280 RCFDK281 RCFDK282
cards and other consumer 10ans)..........cccccoeeuvveeeeeiiiiieneeene 0 0
RCFDK283 RCFDK284 RCFDK285
5. Loans to foreign governments and official institutions........... 0 0
RCFDK286 RCFDK287 RCFDK288
6. Other [0ANS.......coiiiiiie e 0 0
RCFNK294 RCFNK295 RCFNK296
7. Loans secured by real estate in foreign offices..................... 0 0
2. Loans to finance commercial real estate, construction, and land RCFD6558 RCFD6559 RCFD6560
development activities (not secured by real estate) included in Schedule
RC-N, items 4 and 7, @DOVE.........cuuoiiiiiiiie e 0 0
3. Loans secured by real estate to non-U.S. addressees (domicile) RCFD1248 RCFD1249 RCFD1250
(included in Schedule RC-N, item 1, above).........cccccevviiiiieeeeiiiiieneee 0 0
4. Not applicable
5. Loans and leases held for sale and loans measured at fair value
(included in Schedule RC-N, items 1 through 8, above):
RCFDC240 RCFDC241 RCFDC226
a. Loans and leases held for sale...........ccoveviiieiiiieeiiiice e 0 0

b. Loans measured at fair value:

M.1.d.
M.1.d.1.
M.1.d.2.
M.1l.e.
M.l.e.l.
M.1l.e.2.
M.1.f.
M.1.f.1.
M.1.f.2.
M.1.£.3.
M.1.f4.
M.1fda
M.1Lf4.b.
M.1f4.c.
M.1.£.5.
M.1.1.6.

M.1.£.7.

M.2.
M.3.
M.4.
M.5.
M.5.a.

M.5.b.
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RSSD-ID 2182786
Last Updated on 7/30/2015
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Quarter End Date 6/30/2015

(Column A) Past|(Column B) Past| (Column C)
due 30 through | due 90 days or Nonaccrual
89 days and still| more and still
Dollar amounts in thousands accruing accruing
RCFDF664 RCFDF665 RCFDF666
L. FAIN VAIUE ... 4,000 0 1,000| m.5.0.1.
RCFDF667 RCFDF668 RCFDF669
2. Unpaid principal balance............cccccveeeiiiiieiec i 5,000 0 7,000| m.5.b.2.

Schedule RC-N - Past Due and Nonaccrual Loans Leases and Other Assets

(Column A) Pas
Dollar amounts in thousands

through 89 days

6. Derivative contracts: Fair value of amounts carried as assets..............

RCFD3529 |

t due 30| (Column B) Past due 90
days or more
0| RCFD3530 | 0| me.

Schedule RC-N - Past Due and Nonaccrual Loans Leases and Other Assets
Dollar amounts in thousands

7. Additions to nonaccrual assets during the qUArter............c.ccceceviiiie e cee e RCFDC410 6,000 ,, ;.
8. Nonaccrual assets sold during the QUAITET............cueeeiiiieiiie e RCFDC411 1,000| m.8.
Schedule RC-N - Past Due and Nonaccrual Loans Leases and Other Assets
(Column A) Past|(Column B) Past| (Column C)
due 30 through | due 90 days or Nonaccrual
89 days and still| more and still
Dollar amounts in thousands accruing accruing
9. Purchased credit-impaired loans accounted for in accordance with
FASB ASC 310-30 (former AICPA Stament of Position 03-3): M.O.
RCFDL183 RCFDL184 RCFDL185
a. Outstanding balanCe...........coooeviiiiiieii 0 0 0| mo9a.
RCFDL186 RCFDL187 RCFDL188
b. Amount included in Schedule RC-N, items 1 through 7, above... 0 0 0| ma.b.
Schedule RC-O - Other Data for Deposit Insurance and FICO Assessments
Dollar amounts in thousands
1. Tota! deposit liabilities before exclusmqs (gross) as defined in Section 3(I) of the Federal RCEDF236 78,258,000
Deposit Insurance Act and FDIC regulationsS..........ccuueeiioiiiiieiieeeiiieee e 1.
2_. Total_ aIIowat_aIe excluspns, including interest accrued and unpaid on allowable exclusions RCEDF237 285,000
(including fOreigN AEPOSIES)....cccivueiiieeiiiiiii ettt e e e e e et e e e s s st e e e e e ssstbeeeeeassbaeeaeeaanes 2.
3. Total foreign deposits, including interest accrued and unpaid thereon (included in item 2 RCENF234 285,000
= o T0 )V ) TP PP PPPTUPPPPPTNE 3
4. Average consolidated total assets for the calendar quarter..........cccccevvcviireee e RCFDK652 129,150,000 4.
a. Averaging method used (for daily averaging, enter 1; for weekly averaging, enter 2).... RCFDK653 144
5. Average tangible equity for the calendar quarter............cccoouieei e RCFDK654 21,865,000| 5.
_6. H_old_lngs of long-term unsecured debt issued by other FDIC-insured depository RCFDKGS5 0
1S 1 (0T o F= T PSPV PP 6.
7. Unsecured "Other borrowings" with a remaining maturity of (sum of items 7.a through 7.d
must be less than or equal to Schedule RC-M, items 5.b.(1)(a)-(d) minus item 10.b): 7.
. ONE YBAN OF IESS. .. eeiiiie ettt ettt e e e ettt e e e e e sbee e e e e e e smtbeeeaeeaanbeeeeaeeanneeas RCFDG465 178,000| 7 4.
b. Over one year through three Years. ... RCFDG466 0| 7p.
c. Over three years through five YEars..........ccooiiiiiiiiiii e RCFDG467 0| 7.c.
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Dollar amounts in thousands

FFIEC 031
Quarter End Date 6/30/2015

0. OVET fIVE YEAIS.....eeiiiiiie ettt sttt e et e s e e e

8. Subordinated notes and debentures with a remaining maturity of (sum of items 8.a through
8.d must equal Schedule RC, item 19):

. ONE YEAN OF [ESS....ei ittt e e e e

b. Over one year through thre@ YEarS........cccoiiiiiiii it

c. Over three years through five years..

0. OVET fIVE YEAIS.....eei ettt et e et
9. Reciprocal brokered deposits (included in Schedule RC-E, part |, Memorandum item

a. Fully consolidated reciprocal brokered depoSitS...........ueiiiiiiiiieiieiiiiiieee e

10. Banker's bank certification: Does the reporting institution meet both the statutory definition
of a banker's bank and the business conduct test set forth in FDIC regulations? If the answer
to item 10 is "YES," complete items 10.a and 10.b.........cccviiiiiiiiiiiiie e

a. Banker's bank deduction
b. Banker's bank deduction liMit...........ccoooiiiiiiiiiieiiiicee e e e e e e eeees

11. Custodial bank certification: Does the reporting institution meet the definition of a custodial
bank set forth in FDIC regulations? If the answer to item 11 is "YES," complete items 11.a
= g o 0 It I o PP USPPSPRE

a. Custodial bank dedUCHION............ciiiiiiiieeeeeicce e e e e e e eeeraaaaas
b. Custodial bank deduction lMit..........cccooiiiiiiiiiieiee e e e e e eeens

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

a. Deposit accounts (excluding retirement accounts) of $250,000 or less:
1. Amount of deposit accounts (excluding retirement accounts) of $250,000 or less..
2. Number of deposit accounts (excluding retirement accounts) of $250,000 or less..
b. Deposit accounts (excluding retirement accounts) of more than $250,000:

1. Amount of deposit accounts (excluding retirement accounts) of more than
B250,000. .00 uututtieieieieiei ettt a et aaataaaeaeeaaaeaaaaaa e aaa—brbrbrraaaaraaaras

2. Number of deposit accounts (excluding retirement accounts) of more than
7241 0 8 001 SRR

c. Retirement deposit accounts of $250,000 or less:
1. Amount of retirement deposit accounts of $250,000 Or [€SS..........ccovcveeiiiereninirenns
2. Number of retirement deposit accounts of $250,000 or I€Ss..........ccccevvvvevrieeennnenn.
d. Retirement deposit accounts of more than $250,000:
1. Amount of retirement deposit accounts of more than $250,000
2. Number of retirement deposit accounts of more than $250,000

2. Estimated amount of uninsured deposits in domestic offices of the bank and in insured
branches in Puerto Rico and U.S. territories and possessions, including related interest
accrued and unpaid (SEE INSIIUCHIONS)........uuiiiiiiiiiiee e ieiiiiee e e e e e e e e e e e erbeeeaaeeanes

3. Has the reporting institution been consolidated with a parent bank or savings association
in that parent bank's or parent savings association's Call Report? If so, report the legal title
and FDIC Certificate Number of the parent bank or parent savings association:

E= U =T =L 1RSSR
b. FDIC Certificate NUMDET......ociiiiiiiiiiiee et e e e s s anaaenes
4. Not applicable
5. Not applicable
6. Criticized and classified items:
8. SPECIAL MENTION. ....eeiiii ittt e e e et e e e e e et e e e e e anbbe e e e e e annees
D. SUDSTANAAIG. ... ... e e e e e e e e e e e e
(o3 o 10 o u {0 | PP

RCFDG468 0
RCFDG469 0
RCFDG470 0
RCFDG471 0
RCFDG472 2,000,000
RCONGB803 0
RCONL190 NR
RCFDK656 No
RCFDK657 NR
RCFDK658 NR
RCFDK659 No
RCFDK660 NR
RCFDK661 NR
RCONF049 41,017,000
RCONFO050 1308249
RCONF051 29,942,000
RCONF052 12720
RCONF045 6,600,000
RCONF046 923304
RCONFO047 414,000
RCONF048 887
RCON5597 26,919,000
TEXTA545

RCONA545 0
RCFDK663 CONF
RCFDK664 CONF
RCFDK665 CONF
RCFDK666 CONF

7.d.

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

10.
10.a.
10.b.

11.
1l.a.
11.b.

M.1.
M.1l.a.
M.lal.
M.l.a.2.
M.1.b.

M.1.b.1.

M.1.b.2.
M.1.c.

M.1l.c.1.
M.1l.c.2.
M.1.d.

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

M.2.

M.3.
M.3.a.
M.3.b.
M.4.
M.5.
M.6.
M.6.a.
M.6.b.
M.6.c.
M.6.d.
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7."Nontraditional 1-4 family residential mortgage loans" as defined for assessment purposes
only in FDIC regulations:

a. Nontraditional 1-4 family residential mortgage l0ans............cccococeeviieniiee e
b. Securitizations of nontraditional 1-4 family residential mortgage loans............cccc........
8. "Higher-risk consumer loans" as defined for assessment purposes only in FDIC regulations:
a. Higher-risk CONSUMET 108NS..........uiiiiiiiiiiae e e e
b. Securitizations of higher-risk consumer loans

9. "Higher-risk commercial and industrial loans and securities" as defined for assessment
purposes only in FDIC regulations:

a. Higher-risk commercial and industrial loans and securities.............ccccceeeriiiiiiee e,
b. Securitizations of higher-risk commercial and industrial loans and securities..............

10. Commitments to fund construction, land development, and other land loans secured by
real estate for the consolidated bank:

a. Total unfunded COMMUEMENES........ciiiii e e e e e e e e e e eeeraaaans

b. Portion of unfunded commitments guaranteed or insured by the U.S. government
(INCIUAING Tt FDIC).....tiiiiiiiie ettt e e es

11. Amount of other real estate owned recoverable from the U.S. government under guarantee
or insurance provisions (excluding FDIC loss-sharing agreements)..........cooccveeeeeiiiiieeeeenne

12. Nonbrokered time deposits of more than $250,000 in domestic offices (included in
Schedule RC-E, Memorandum item 2.d)........ccuuiiiiiiiiiiie e

13. Portion of funded loans and securities in domestic and foreign offices guaranteed or
insured by the U.S. government (including FDIC loss-sharing agreements):

a. Construction, land development, and other land loans secured by real estate............
b. Loans secured by multifamily residential and nonfarm nonresidential properties.........
c. Closed-end loans secured by first liens on 1-4 family residential properties................

d. Closed-end loans secured by junior liens on 1-4 family residential properties and
revolving, open-end loans secured by 1-4 family residential properties and extended
UNder [INES Of Credil.......ooooiiii e

e. Commercial and iNAUSTHAl [0ANS..........cuviiiiiiiie e
f. Credit card loans to individuals for household, family, and other personal expenditures.
g. All other loans to individuals for household, family, and other personal expenditures...
h. Non-agency residential mortgage-backed securities............cccccevivivieiiiiiiiee e,
14. Amount of the institution's largest counterparty eXPOSUIE...........ccuueeeeeeeruireeeenaiiiieeeaeenns
15. Total amount of the institution's 20 largest counterparty eXpOSUIeS...........cevvvvvernveeerneen
16. Portion of loans restructured in troubled debt restructurings that are in compliance with
their modified terms and are guaranteed or insured by the U.S. government (including the
FDIC) (included in Schedule RC-C, part I, Memorandum item 1)..........cccccuvveeeeiiiiinereeeeennnen,
17. Selected fully consolidated data for deposit insurance assessment purposes:
a. Total deposit liabilities before exclusions (gross) as defined in Section 3(l) of the Fderal
Deposit Insurance Act and FDIC regulations............cooeeeiiiiienieieiiee e
b. Total allowable exclusions, including interest accrued and unpaid on allowable
exclusions (including foreign dePOSILS)........ccuiiiiiiiiiiiie e
c. Unsecured "Other borrowings" with a remaining maturity of one year or less..............
d. Estimated amount of uninsured deposits in domestic offices of the institution and in

insured branches in Puerto Rico and U.S. territories and possessions, including related
interest accrued and UNPAIG..........c.ueiiiiiiiiiie e

RCFDNO025 CONF
RCFDNO026 CONF
RCFDNO027 CONF
RCFDNO028 CONF
RCFDNO029 CONF
RCFDNO030 CONF
RCFDK676 102,000
RCFDK677 0
RCFDK669 0
RCONKG678 2,000,000
RCFDN177 0
RCFDN178

RCFDN179

RCFDN180

RCFDN181

RCFDN182

RCFDN183

RCFDM963

RCFDK673 CONF
RCFDK674 CONF
RCFDL189 0
RCFDL194 NR
RCFDL195 NR
RCFDL196 NR
RCONL197 NR

M.7.
M.7.a.
M.7.b.
M.8.
M.8.a.
M.8.b.

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

M.10.
M.10.a.

M.10.b.

M.13.

M.13.a.
M.13.b.
M.13.c.

M.13.d.
M.13.e.
M.13.f.
M.13.g.
M.13.h.
M.14.
M.15.

M.16.
M.17.
M.17.a.
M.17.b.

M.17.c.

M.17.d.
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Last Updated on 7/30/2015
Schedule RC-O - Other Data for Deposit Insurance and FICO Assessments
(Column {(Column|(Column |(Column|(Column|(Column |(Column|(Column {(Column|(Column |(Column |(Column|(Column (Column|(Column
A) B) C) D) E) F) G) H) ) J) K) L) M) N) O) PDs
Two-Year | Two-Year | Two-Year | Two-Year | Two-Year | Two-Year | Two-Year | Two-Year | Two-Year | Two-Year | Two-Year | Two-Year | Two-Year | Two-Year| Were
Probability | Probability | Probability | Probability | Probability | Probakility | Probability | Probability | Probability | Probability | Probakility | Probability | Probability | Probability | Derived
of of of of of of of of of of of of of of Using
Default | Default | Default | Default | Default | Default | Default | Default | Default | Default | Default | Default | Default | Default
(PD) <=| (PD) (PD) (PD) (PD) (PD) (PD) (PD) (PD) (PD) (PD) | (PD)>| (PD) (PD)
Dollar amounts in thousands| 1% |1.01-4%]4.01-7%|7.01-10%|1001-14% | 1401-16%| 1601-18% | 1801-200%6 | 001226 | 201-26%|2601-30%| 30% |Usxedke| Total
18. Outstanding balance of 1-4
family residential mortgage loans,
consumer loans, and consumer
leases by two-year probability of
default: -
a. "Nontraditional 1-4 family RCFDM964 | RCFDM965 | RCFDM966 | RCFDM967 | RCFDM968 | RCFDM969 | RCFDIM970 | RCFDM971 | RCFDM972 | RCFDM973 | RCFDM974 | RCFDMI975 | RCFDM976 | RCFDM977 | RCFDM978
residential mortgage loans" as
defined for assessment
purposes only in FDIC CONF| CONF| CONF| CONF| CONF| CONF| CONF| CONF| CONF| CONF| CONF| CONF| CONF| CONF| CONF
regulations..........cocceveeeiiiieneeenn. VB
b. Closed-end loans secured by | RCFDM979 | RCFDM980 | RCFDM981 | RCFDIM982 | RCFDIM983 | RCFDIM984 | RCFDIMI985 | RCFDIMI986 | RCFDIM987 | RCFDIM988 | RCFDIM989 | RCFDIM990 | RCFDM991 | RCFDM992 | RCFDMI993
first liens on 1-4 family
residential properties................ CONF| CONF| CONF| CONF| CONF| CONF| CONF| CONF| CONF| CONF| CONF| CONF| CONF| CONF| CONF b
c. Closed-end loans secured by |RCFDM994 | RCFDM995 | RCFDIM996 | RCFDM997 | RCFDVI998 | RCFDIM999 | RCFDN001 | RCFDN002 | RCFDN0O03 | RCFDNO004 | RCFDNOO5 | RCFDN006 | RCFDNOO7 | RCFDNO0S | RCFDN009
junior liens on 1-4 family
residential properties................ CONF| CONF| CONF| CONF| CONF| CONF| CONF| CONF| CONF| CONF| CONF| CONF| CONF| CONF| CONF Vi
d. Revolving, open-end loans  |RCFDN010|RCFDNO11|RCFDNO12|RCFDNO13 | RCFDN014 | RCFDNO15 | RCFDNO16 | RCFDNOL7 [ RCFDNO18 | RCFDNO19 | RCFDN020 | RCFDNO021 | RCFDN022 | RCFDN023 | RCFDN024
secured by 1-4 family residential
properties and extended under CONF| CONF| CONF| CONF| CONF| CONF| CONF| CONF| CONF| CONF| CONF| CONF| CONF| CONF| CONF
lines of credit..........c.ccceevvvenennn. VBl
RCFDNO040 | RCFDN041 | RCFDN042 | RCFDN043 | RCFDN044 | RCFDN045 | RCFDN046 | RCFDN047 | RCFDN048 | RCFDN049 | RCFDN050 | RCFDNO51 [ RCFDN052 | RCFDNO53 | RCFDNOS4
e. Credit cards..........ccccvvvvvnnnns CONF| CONF| CONF| CONF| CONF| CONF| CONF| CONF| CONF| CONF| CONF| CONF| CONF| CONF| CONF|mg
RCFDNO55 | RCFDNO56 | RCFDNO57 | RCFDNO5S8 | RCFDNO59 | RCFDN0GO | RCFDNO61 | RCFDN062 | RCFDNO063 | RCFDN064 | RCFDN0G5 | RCFDN066 | RCFDN067 | RCFDN068 | RCFDNOG9
f. Automobile loans................... CONF| CONF| CONF| CONF| CONF| CONF| CONF| CONF| CONF| CONF| CONF| CONF| CONF| CONF| CONF|ng
RCFDNO70 | RCFDNO71 | RCFDNO72 | RCFDNO73 | RCFDNO74 | RCFDNO75 | RCFDNO76 | RCFDNO77 | RCFDNO78 | RCFDNO79 | RCFDNO80 | RCFDN081 | RCFDN082 | RCFDN083 | RCFDN084
g. Student loans.............ccuee.... CONF| CONF| CONF| CONF| CONF| CONF| CONF| CONF| CONF| CONF| CONF| CONF| CONF| CONF| CONF|pg
h. Other consumer loans and  |RCFDNO085|RCFDN086 | RCFDN0S7 | RCFDN088 | RCFDN089 | RCFDNO90 | RCFDN091 | RCFDN092 | RCFDN093 | RCFDN094 | RCFDNQ95 | RCFDN096 | RCFDN097 | RCFDN098 | RCFDN099
revolving credit plans other than
- CONF| CONF| CONF| CONF| CONF| CONF| CONF| CONF| CONF| CONF| CONF| CONF| CONF| CONF| CONF
credit cards........oooceeeeieeiiineenn. Mg
RCFDN100 | RCFDN101 | RCFDN102 | RCFDN103 | RCFDN104| RCFDN105 | RCFDN106 | RCFDN107 | RCFDN108 | RCFDN109 | RCFDN110 | RCFDN111 [RCFDN112| RCFDN113 |RCFDN114
i. Consumer leases.................. CONF| CONF| CONF| CONF| CONF| CONF| CONF| CONF| CONF| CONF| CONF| CONF| CONF| CONF| CONF|g
RCFDN115|RCFDN116 | RCFDN117 | RCFDN118 | RCFDN119| RCFDN120 | RCFDN121 | RCFDN122 | RCFDN123 | RCFDN124 | RCFDN125 | RCFDN126 | RCFDN127 | RCFDN128
joTotal.coe CONF| CONF| CONF| CONF| CONF| CONF| CONF| CONF| CONF| CONF| CONF| CONF| CONF| CONF Mg
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RSSD-ID 2182786 Quarter End Date 6/30/2015
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Schedule RC-P - 1-4 Family Residential Mortgage Banking Activities in Domestic Offices

Dollar amounts in thousands

1. Retail originations during the quarter of 1-4 family residential mortgage loans for sale: 1.
a. Closed-end first liens..........ccccoccceeeenn. RCONF066 0|14
b. Closed-end junior liens RCONFO067 0| 1.p.
c. Open-end loans extended under lines of credit: 1c
1. Total commitment under the lines of Credit...........ccooviriie e RCONF670 0|1c1.
2. Principal amount funded under the lines of credit RCONF671 0|1co2
2.Wholesale originations and purchases during the quarter of 1-4 family residential mortgage
loans for sale: 2.
A. CloSEA-N fIFSt IIBNS. ...ciiiiiieeee et RCONFO068 0|24
b. Closed-end junior liens RCONF069 0| 2p.
c. Open-end loans extended under lines of credit: 2c.
1. Total commitment under the lines of Credit...........ccooviiiiiiii e RCONF672 0|2c1
2. Principal amount funded under the lines of credit RCONF673 0|2.co2.
3. 1-4 family residential mortgages sold during the quarter: 3.
A. Closed-eNnd firSt IBNS.........uiiiiiiiiiiee e et e e e e nnees RCONFO070 0|34
D. ClosSed-end JUNIOF ENS.......ciiiiiiii ettt e e e e s RCONF071 0| 3.p.
c. Open-end loans extended under lines of credit: 3.
1. Total commitment under the lines of credit...........ccocveeiiiiii e, RCONF674 0l3c.1
2. Principal amount funded under the lines of credit.............occouieiiiiii e RCONF675 0|3.c.2.
4. 1-4 family residential mortgages held for sale at quarter-end (included in Schedule RC,
item 4.a): 4,
A. Closed-end firSt IBNS.........ociiiiiiiiiiee e e e a e e naaees RCONF072 0| 4.a
b. ClosSed-end JUNIOF ENS......co ettt e et e e e e anneeea s RCONFO073 0| 4.
c. Open-end loans extended under lines of credit: 4c.
1. Total commitment under the lines of credit..........ccuveviiieieieiii s RCONF676 0|4.c1.
2. Principal amount funded under the lines of credit.............ccccovieiiiiniece, RCONF677 0|4.c02.
5. Noninterest income for the quarter from the sale, securitization, and servicing of 1-4 family
residential mortgage loans (included in Schedule RI, items 5.c, 5.f, 5.9, and 5.i): 5.
a. Closed-end 1-4 family residential mortgage 10ans...........cccooouiieiiiiiiiiieeeen e RIADF184 0|5.a.
b. Open-end 1-4 family residential mortgage loans extended under lines of credit.......... RIADF560 0| 5.p.
6. Repurchases and indemnifications of 1-4 family residential mortgage loans during the
quarter: 6.
A. Closed-end firSt IENS.........eiii e e e e e RCONF678 0|6.a
b. Closed-end JUNIOr HENS..........oiiiii e RCONF679 0l 6.p.
c. Open-end loans extended under line of credit: 6.C.
1. Total commitment under the lines of Credit...........ccooviiiiec e RCONF680 0|g.c1.
2. Principal amount funded under the lines of credit.............ccccvvveiiiiiiiii e, RCONF681 0|6.co
7. Representation and warranty reserves for 1-4 family residential mortgage loans sold: 7.
BOVETNONSPONSOrEt AGENCIOS e O CoNF|
b. For representations and warranties made to other parties...........ccccceeeevviiveeeeiciciieeennn. RCONL192 CONF| 7.
c. Total representation and warranty reserves (sum of items 7.a and 7.b)....................... RCONM288 36,000( 7.c.
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FFIEC 031
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(Column A) Total (Column B) |(Column C) Level|(Column D) Level|(Column E) Level
Fair Value LESS: Amounts 1 Fair Value 2 Fair Value 3 Fair Value
Reported on Netted in the Measurements | Measurements | Measurements
Schedule RC |Determination of
Dollar amounts in thousands Total Fair Value
RCFD1773 RCFDGA474 RCFDGA475 RCFDG476 RCFDG477
1. Available-for-sale SeCUILIES. ..........cccvviiiiiiienii e 0 0 0 0 0
2. Federal funds sold and securities purchased under agreements to RCFDG478 RCFDG479 RCFDG480 RCFDG481 RCFDG482
[(STT= | R 2,017,000 677,000 0 2,694,000 0
RCFDG483 RCFDG484 RCFDG485 RCFDG486 RCFDG487
3. Loans and leases held for sale..........ccccooiiiiiiiiiiiiiii e 602,000 0 0 602,000 0
RCFDG488 RCFDG489 RCFDG490 RCFDG491 RCFDG492
4. Loans and leases held for investment............ccoccveceeriiinicniienic e 9,387,000 0 0 8,176,000 1,211,000
5. Trading assets:
RCFD3543 RCFDG493 RCFDG494 RCFDG495 RCFDG496
Q. DENVALIVE @SSEIS....uiiiiiiiiiiiiie et e 9,506,000 792,685,000 0 800,281,000 1,910,000
RCFDG497 RCFDG498 RCFDG499 RCFDG500 RCFDG501
b. Other trading aSSEetS.........ciiiiiiiiieiei e 15,633,000 -17,000 5,498,000 9,487,000 631,000
1. Nontrading securities at fair value with changes in fair value RCFDF240 RCFDF684 RCFDF692 RCFDF241 RCFDF242
reported in current earnings (included in Schedule RC-Q, item 5.b,
29,000 0 0 11,000 18,000
ADOVE) .
RCFDG391 RCFDG392 RCFDG395 RCFDG396 RCFDG804
B. All OthEr @SSEIS...uiiiiiiiiiiiie e 651,000 726,000 17,000 873,000 487,000
7. Total assets measured at fair value on a recurring basis (sum of items RCFDG502 RCFDG503 RCFDG504 RCFDG505 RCFDGS506
1 through 5.0 plUS ItEM 6).....ciuviiiiiiiiiiec e 37,796,000 794,071,000 5,515,000 822,113,000 4,239,000
RCFDF252 RCFDF686 RCFDF694 RCFDF253 RCFDF254
S T B LT o To 1] £ PP 6,215,000 0 0 4,535,000 1,680,000
9. Federal funds purchased and securities sold under agreements to RCFDG507 RCFDG508 RCFDG509 RCFDG510 RCFDG511
(=T 01U (ol T T TP 7,655,000 677,000 0 8,332,000 0
10. Trading liabilities:
RCFD3547 RCFDG512 RCFDG513 RCFDG514 RCFDG515
a. Derivative lIabilities. ...........coiiiiii e 4,888,000 770,664,000 0 773,713,000 1,839,000
RCFDG516 RCFDG517 RCFDG518 RCFDG519 RCFDG520
b. Other trading liabilitieS...........ccovviviiiii e 922,000 0 815,000 102,000 5,000

5.a.

5.b.

10.
10.a.

10.b.



GOLDMAN SACHS BANK USA
RSSD-ID 2182786
Last Updated on 7/30/2015

FFIEC 031
Quarter End Date 6/30/2015

(Column A) Total (Column B) |(Column C) Level|(Column D) Level|(Column E) Level
Fair Value LESS: Amounts 1 Fair Value 2 Fair Value 3 Fair Value
Reported on Netted in the Measurements | Measurements | Measurements
Schedule RC |Determination of
Dollar amounts in thousands Total Fair Value
RCFDG521 RCFDG522 RCFDG523 RCFDG524 RCFDG525
11. Other bOrrowed MONEY........ccoiuiiiirieeriie et 1,640,000 0 0 1,640,000 0
RCFDG526 RCFDG527 RCFDG528 RCFDG529 RCFDG530
12. Subordinated notes and debentures............cccocevcieiiiiieenin e, 0 0 0 0 0
RCFDGB805 RCFDG806 RCFDGB807 RCFDG808 RCFDG809
13. All other Habilities...........eiiiiiiieiiee e 217,000 550,000 2,000 653,000 112,000
14. Total liabilities measured at fair value on a recurring basis (sum of items RCFDG531 RCFDG532 RCFDG533 RCFDG534 RCFDG535
8 throUGh 13)..eci e 21,537,000 771,891,000 817,000 788,975,000 3,636,000
1. All other assets (itemize and describe amounts included in Schedule
RC-Q, item 6, that are greater than $25,000 and exceed 25% of item 6):
RCFDG536 RCFDG537 RCFDG538 RCFDG539 RCFDG540
a. Mortgage ServiCing aSSetS.......ccuuuiiiiaiiiiieiieeiiiiiiee e riree e 0 0 0 0 0
RCFDG541 RCFDG542 RCFDG543 RCFDG544 RCFDG545
b. Nontrading derivative asSetS.........ccccviireieiiiee s 485,000 726,000 0 746,000 465,000

11.

12.

M.1.
M.1.a.

M.1.b.



GOLDMAN SACHS BANK USA
RSSD-ID 2182786
Last Updated on 7/30/2015

FFIEC 031
Quarter End Date 6/30/2015

Schedule RC-Q - Assets and Liabilities Measured at Fair Value on a Recurring Basis

Dollar amounts in thousands

c. Disclose component and the dollar amount of that component:
1. DESCIDE COMPONENT.......oiiiiiiiiiiii e ettt e e e e et beee e e e e atbeee e e e s aneeteeaeeeanneneeaeeaasaneeaaaaanns

TEXTG546

M.1l.c.
M.l.c.l.



GOLDMAN SACHS BANK USA

RSSD-ID 2182786
Last Updated on 7/30/2015

Schedule RC-Q - Assets and Liabilities Measured at Fair Value on a Recurring Basis

FFIEC 031
Quarter End Date 6/30/2015

(Column A) Total

(Column B)

(Column C) Level

(Column D) Level

(Column E) Level

Fair Value LESS: Amounts 1 Fair Value 2 Fair Value 3 Fair Value
Reported on Netted in the Measurements | Measurements | Measurements
Schedule RC |Determination of
Dollar amounts in thousands Total Fair Value
RCFDG546 RCFDG547 RCFDG548 RCFDG549 RCFDG550
2. AMOoUNt Of COMPONENT......cciiiiiiiiie et 0 0 0 0 0

M.1l.c.2.



GOLDMAN SACHS BANK USA
RSSD-ID 2182786
Last Updated on 7/30/2015

FFIEC 031
Quarter End Date 6/30/2015

Schedule RC-Q - Assets and Liabilities Measured at Fair Value on a Recurring Basis

Dollar amounts in thousands

d. Disclose component and the dollar amount of that component:
1. DESCIDE COMPONENT.......oiiiiiiiiiiii e ettt e e e e et beee e e e e atbeee e e e s aneeteeaeeeanneneeaeeaasaneeaaaaanns

TEXTG551

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



GOLDMAN SACHS BANK USA

RSSD-ID 2182786
Last Updated on 7/30/2015

Schedule RC-Q - Assets and Liabilities Measured at Fair Value on a Recurring Basis

FFIEC 031
Quarter End Date 6/30/2015

(Column A) Total

(Column B)

(Column C) Level

(Column D) Level

(Column E) Level

Fair Value LESS: Amounts 1 Fair Value 2 Fair Value 3 Fair Value
Reported on Netted in the Measurements | Measurements | Measurements
Schedule RC |Determination of
Dollar amounts in thousands Total Fair Value
RCFDG551 RCFDG552 RCFDG553 RCFDG554 RCFDG555
2. AMOoUNt Of COMPONENT......cciiiiiiiiie et 0 0 0 0 0

M.1.d.2.



GOLDMAN SACHS BANK USA
RSSD-ID 2182786
Last Updated on 7/30/2015

FFIEC 031
Quarter End Date 6/30/2015

Schedule RC-Q - Assets and Liabilities Measured at Fair Value on a Recurring Basis

Dollar amounts in thousands

e. Disclose component and the dollar amount of that component:
1. DESCIDE COMPONENT.......oiiiiiiiiiiii e ettt e e e e et beee e e e e atbeee e e e s aneeteeaeeeanneneeaeeaasaneeaaaaanns

TEXTG556

M.l.e.
M.le.l



GOLDMAN SACHS BANK USA

RSSD-ID 2182786
Last Updated on 7/30/2015

Schedule RC-Q - Assets and Liabilities Measured at Fair Value on a Recurring Basis

FFIEC 031
Quarter End Date 6/30/2015

(Column A) Total

(Column B)

(Column C) Level

(Column D) Level

(Column E) Level

Fair Value LESS: Amounts 1 Fair Value 2 Fair Value 3 Fair Value
Reported on Netted in the Measurements | Measurements | Measurements
Schedule RC |Determination of
Dollar amounts in thousands Total Fair Value
RCFDG556 RCFDG557 RCFDG558 RCFDG559 RCFDG560
2. AMOoUNt Of COMPONENT......cciiiiiiiiie et 0 0 0 0 0

M.1l.e.2.



GOLDMAN SACHS BANK USA FFIEC 031

RSSD-ID 2182786 Quarter End Date 6/30/2015
Last Updated on 7/30/2015

Schedule RC-Q - Assets and Liabilities Measured at Fair Value on a Recurring Basis

Dollar amounts in thousands

f. Disclose component and the dollar amount of that component: M.1.f.
1. DesCribe COMPONENL........oiiiiiiiiiiie i TEXTG561 M.1.f.1.




GOLDMAN SACHS BANK USA

FFIEC 031
RSSD-ID 2182786 Quarter End Date 6/30/2015
Last Updated on 7/30/2015
Schedule RC-Q - Assets and Liabilities Measured at Fair Value on a Recurring Basis
(Column A) Total (Column B) |(Column C) Level|(Column D) Level|(Column E) Level
Fair Value LESS: Amounts 1 Fair Value 2 Fair Value 3 Fair Value
Reported on Netted in the Measurements | Measurements | Measurements
Schedule RC |Determination of
Dollar amounts in thousands Total Fair Value
RCFDG561 RCFDG562 RCFDG563 RCFDG564 RCFDG565
2. AMOoUNt Of COMPONENT......cciiiiiiiiie et 0 0 0 0 0| Mm.1f2.
2. All other liabilities (itemize and describe amounts included in Schedule
RC-Q, item 13, that are greater than $25,000 and exceed 25% of item 13): M.2.
RCFDF261 RCFDF689 RCFDF697 RCFDF262 RCFDF263
a. Loan commitments (not accounted for as derivatives)...................... 168,000 0 0 87,000 81,000| m.2.a.
RCFDG566 RCFDG567 RCFDG568 RCFDG569 RCFDG570
b. Nontrading derivative liabilities..............cccccooiiiiiiiiiii e, 0 0 0 0 0| M.2.b.




GOLDMAN SACHS BANK USA
RSSD-ID 2182786
Last Updated on 7/30/2015

FFIEC 031
Quarter End Date 6/30/2015

Schedule RC-Q - Assets and Liabilities Measured at Fair Value on a Recurring Basis

Dollar amounts in thousands

c. Disclose component and the dollar amount of that component:
1. DESCIDE COMPONENT.......oiiiiiiiiiiii e ettt e e e e et beee e e e e atbeee e e e s aneeteeaeeeanneneeaeeaasaneeaaaaanns

TEXTG571

M.2.c.
M.2.c.l.



GOLDMAN SACHS BANK USA

RSSD-ID 2182786
Last Updated on 7/30/2015

Schedule RC-Q - Assets and Liabilities Measured at Fair Value on a Recurring Basis

FFIEC 031
Quarter End Date 6/30/2015

(Column A) Total

(Column B)

(Column C) Level

(Column D) Level

(Column E) Level

Fair Value LESS: Amounts 1 Fair Value 2 Fair Value 3 Fair Value
Reported on Netted in the Measurements | Measurements | Measurements
Schedule RC |Determination of
Dollar amounts in thousands Total Fair Value
RCFDG571 RCFDG572 RCFDG573 RCFDG574 RCFDG575
2. AMOoUNt Of COMPONENT......cciiiiiiiiie et 0 0 0 0 0

M.2.c.2.



GOLDMAN SACHS BANK USA
RSSD-ID 2182786
Last Updated on 7/30/2015

FFIEC 031
Quarter End Date 6/30/2015

Schedule RC-Q - Assets and Liabilities Measured at Fair Value on a Recurring Basis

Dollar amounts in thousands

d. Disclose component and the dollar amount of that component:
1. DESCIDE COMPONENT.......oiiiiiiiiiiii e ettt e e e e et beee e e e e atbeee e e e s aneeteeaeeeanneneeaeeaasaneeaaaaanns

TEXTG576

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



GOLDMAN SACHS BANK USA

RSSD-ID 2182786
Last Updated on 7/30/2015

Schedule RC-Q - Assets and Liabilities Measured at Fair Value on a Recurring Basis

FFIEC 031
Quarter End Date 6/30/2015

(Column A) Total

(Column B)

(Column C) Level

(Column D) Level

(Column E) Level

Fair Value LESS: Amounts 1 Fair Value 2 Fair Value 3 Fair Value
Reported on Netted in the Measurements | Measurements | Measurements
Schedule RC |Determination of
Dollar amounts in thousands Total Fair Value
RCFDG576 RCFDG577 RCFDG578 RCFDG579 RCFDG580
2. AMOoUNt Of COMPONENT......cciiiiiiiiie et 0 0 0 0 0

M.2.d.2.



GOLDMAN SACHS BANK USA
RSSD-ID 2182786
Last Updated on 7/30/2015

FFIEC 031
Quarter End Date 6/30/2015

Schedule RC-Q - Assets and Liabilities Measured at Fair Value on a Recurring Basis

Dollar amounts in thousands

e. Disclose component and the dollar amount of that component:
1. DESCIDE COMPONENT.......oiiiiiiiiiiii e ettt e e e e et beee e e e e atbeee e e e s aneeteeaeeeanneneeaeeaasaneeaaaaanns

TEXTG581

M.2.e.
M.2.e.l.



GOLDMAN SACHS BANK USA

RSSD-ID 2182786
Last Updated on 7/30/2015

Schedule RC-Q - Assets and Liabilities Measured at Fair Value on a Recurring Basis

FFIEC 031
Quarter End Date 6/30/2015

(Column A) Total

(Column B)

(Column C) Level

(Column D) Level

(Column E) Level

Fair Value LESS: Amounts 1 Fair Value 2 Fair Value 3 Fair Value
Reported on Netted in the Measurements | Measurements | Measurements
Schedule RC |Determination of
Dollar amounts in thousands Total Fair Value
RCFDG581 RCFDG582 RCFDG583 RCFDG584 RCFDG585
2. AMOoUNt Of COMPONENT......cciiiiiiiiie et 0 0 0 0 0

M.2.e.2.



GOLDMAN SACHS BANK USA FFIEC 031

RSSD-ID 2182786 Quarter End Date 6/30/2015
Last Updated on 7/30/2015

Schedule RC-Q - Assets and Liabilities Measured at Fair Value on a Recurring Basis

Dollar amounts in thousands

f. Disclose component and the dollar amount of that component: M.2.f.
1. DesCribe COMPONENL........oiiiiiiiiiiie i TEXTG586 M.2.f.1.




GOLDMAN SACHS BANK USA

RSSD-ID 2182786
Last Updated on 7/30/2015

Schedule RC-Q - Assets and Liabilities Measured at Fair Value on a Recurring Basis

FFIEC 031
Quarter End Date 6/30/2015

(Column A) Total

(Column B)

(Column C) Level

(Column D) Level

(Column E) Level

Fair Value LESS: Amounts 1 Fair Value 2 Fair Value 3 Fair Value
Reported on Netted in the Measurements | Measurements | Measurements
Schedule RC |Determination of
Dollar amounts in thousands Total Fair Value
RCFDG586 RCFDG587 RCFDG588 RCFDG589 RCFDG590
2. AMOoUNt Of COMPONENT......cciiiiiiiiie et 0 0 0 0 0

M.2.f.2.



GOLDMAN SACHS BANK USA FFIEC 031

RSSD-ID 2182786 Quarter End Date 6/30/2015
Last Updated on 7/30/2015

Schedule RC-R Part | - Regulatory Capital Components and Ratios

Dollar amounts in thousands

1. Comm_on stock plus related surplus, net of treasury stock and unearned employee stock RCFAP742 13,765,000
ownership plan (ESOP) SNAES........oouiiiiiiiiiee ittt e e s eibaeeeaeeanes 1.
R LY - U T=To I T= T g 0T o P UURP RCFD3632 8,443,000/ 5.
3. Accumulated other comprehensive iINCOmMe (AOCI)........oui i RCFAB530 0|3,
a. AOCI opt-out election (enter "1" for Yes; enter "0" for No.) (Advanced approaches
T o RCOAP838 0
iNStitutions MUSE enter "0" FOr NO.)....oiiiiiiiiiie e 3a.
4. Common equity tier 1 minority interest includable in common equity tier 1 capital............ RCFAP839 0] 4.
2.)Common equity tier 1 capital before adjustments and deductions (sum of items 1 through RCFAP840 22,208,000
............................................................................................................................................ 5
6. LESS: Goodwill net of associated deferred tax liabilities (DTLS)........ceveveviiiereeeiiiiiiieeeens RCFAP841 3,000| ¢
7.LESS: Intangible assets (other than goodwill and mortgage servicing assets (MSAS)), net
. RCFAP842 0
(o) B Tt ool = L=To B I X PO PRRTRPPPRRTE 7.
8. LESS: Deferred tax assets (DTAs) that arise from net operating loss and tax credit
; RCFAP843 0
carryforwards, net of any related valuation allowances and net of DTLS.........ccccoveeivierennne 8.
9. AOCl-related adjustments (items 9.a through 9.e are effective January 1, 2015) (if entered
"1" for Yes in item 3.a, complete only items 9.a through 9.e; if entered "0" for No in item 3.a,
complete only item 9.f): 9.
a. LESS: Net unrealized gains (losses) on available-for-sale securities (if a gain, report
. . A RCFAP844 NR
as a positive value; if a loss, report as a negative Value)............c.eeeeeeiiiienieiiiiiiiee e, 9a.
b. LESS: Net unrealized loss on available-for-sale preferred stock classified as an equity
security under GAAP and available-for-sale equity exposures (report loss as a positive RCFAP845 NR
A2 11U =) PSPPSR 9.b.
c. LESS: Accumulated net gains (losses) on cash flow hedges (if a gain, report as a
" . . RCFAP846 NR
positive value; if a l0ss, report as a negative value)...........ccooeeeeiiiiiiieeeeeiieeeee e 9c.
d. LESS: Amounts recorded in AOCI attributed to defined benefit postretirement plans
resulting from the initial and subsequent application of the relevant GAAP standards that RCFAPS47 NR
pertain to such plans (if a gain, report as a positive value; if a loss, report as a negative
122 LU L T OO U PR PP 9.d.
e. LESS: Net unrealized gains (losses) on held-to-maturity securities that are included
. . . e . - RCFAP848 NR
in AOCI (if a gain, report as a positive value; if a loss, report as a negative value).......... ge.
f. LESS: Accumulated net gain (loss) on cash flow hedges included in AOCI, net of
applicable income taxes, that relate to the hedging of items that are not recognized at
fair value on the balance sheet (if a gain, report as a positive value; if a loss, report as RCFAP849 0
a negative value) (To be completed only by institutions that entered "0" for No in item
3.&) ................................................................................................................................... 9f
10. Other deductions from (additions to) common equity tier 1 capital before threshold-based
deductions: 10.
a. LESS: Unrealized net gain (loss) related to changes in the fair value of liabilities that
are due to changes in own credit risk (if a gain, report as a positive value; if a loss, report | RCFAQ258 54,000
AS @ NEGALIVE VAIUEB).....ceiiiiiiiiiii ettt e ettt e e et e e e e et e e e e e et e e e e e s sntbaeeaeeanneees 10.a
b. LESS: All other deduc_tlons from (additions to) common equity tier 1 capital before RCFAPS50 33,000
threshold-based deAUCHIONS...........ooiuiiiiiiii e e e 10.b.
11. LESS: Non-significant investments in the capital of unconsolidated financial institutions
in the form of common stock that exceed the 10 percent threshold for non-significant RCFAP851 0
investments 11.
12. Subtotal (item 5 minus items 6 through 11).... RCFAP852 22,118,000 15.
13. LESS: Significant investments in the capital of unconsolidated financial institutions in
the form of common stock, net of associated DTLs, that exceed the 10 percent common RCFAP853 0
equity tier 1 capital deduction threShold.................oooiiiiii e 13.
14. LESS: MSAs, net of associated DTLs, that exceed the 10 percent common equity tier 1
. . RCFAP854 0
capital deduction threShOId...........oooiiiii e 14.
15. LESS: DTAs arising from temporary differences that could not be realized through net
operating loss carrybacks, net of related valuation allowances and net of DTLs, that exceed RCFAP855 0
the 10 percent common equity tier 1 capital deduction threshold..............cccccociiiiiiinnnn. 15.




GOLDMAN SACHS BANK USA
RSSD-ID 2182786
Last Updated on 7/30/2015

Dollar amounts in thousands

FFIEC 031
Quarter End Date 6/30/2015

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

17. LESS: Deductions applied to common equity tier 1 capital due to insufficient amounts
of additional tier 1 capital and tier 2 capital to cover deductions.............cccceeveeeiiieeenieeenne

18. Total adjustments and deductions for common equity tier 1 capital (sum of items 13
1101 £0 U o | o 100 A TR

19. Common equity tier 1 capital (item 12 minus item 18).........cceeriveeriiieiiiieeiiee e
20. Additional tier 1 capital instruments plus related surplus
21. Non-qualifying capital instruments subject to phase out from additional tier 1 capital .....
22. Tier 1 minority interest not included in common equity tier 1 capital.........c.cccccoocivvveeeeenns
23. Additional tier 1 capital before deductions (sum of items 20, 21, and 22)........................
24. LESS: Additional tier 1 capital dedUCHIONS. ..........ccoiiiiiiiiiiei e
25. Additional tier 1 capital (greater of item 23 minus item 24, Or Zero)........c.cceeevvevnveeerneen.
26. Tier 1 capital (Sum of items 19 @nd 25)........uuiiiiiiiiiiiiii e
27. Tier 2 capital instruments plus related SUrpluS. ...
28. Non-qualifying capital instruments subject to phase out from tier 2 capital.....................
29. Total capital minority interest that is not included in tier 1 capital............cccccoeviiiieeenneen.
30. Allowance for loan and lease losses and eligible credit reserves includable in tier 2 capital

a. Allowance for loan and lease losses includable in tier 2 capital...........ccccoiiiiieeiininnee.

b. (Advanced approaches institutions that exit parallel run only): Eligible credit reserves
includable N tier 2 CAPItal..........ceiiiiiiii e

31. Unrealized gains on available-for-sale preferred stock classified as an equity security
under GAAP and available-for-sale equity exposures includable in tier 2 capital...................

32. Tier 2 capital before deductions
a. Tier 2 capital before deductions (sum of items 27 through 30.a, plus item 31).............

b. (Advanced approaches institutions that exit parallel run only): Tier 2 capital before
deductions (sum of items 27 through 29, plus items 30.b and 31)........cccccceeviierininnennen

33. LESS: Tier 2 capital dedUCHIONS. .........oiiiiiieiiiii et
34. Tier 2 capital
a. Tier 2 capital (greater of item 32.a minus item 33, O ZEr0).......cccovviirieieeiiiiiiiee e,

b. (Advanced approaches institutions that exit parallel run only): Tier 2 capital (greater
of item 32.b MINUS iteM 33, OF ZEI0)...eeeiiiiiiiie et e e

35. Total capital
a. Total capital (Sum of itemMS 26 aNd 34.8).......ccoueiiiieiiiieiee e

b. (Advanced approaches institutions that exit parallel run only): Total capital (sum of
ItEMS 26 AN 34.D)..ciiiiiiiiiie e

36. Average total conSolidated @SSELS.......cccuuiiiiiiiiiiiiieiiie et

37. LESS: Deductions from common equity tier 1 capital and additional tier 1 capital (sum
of items 6, 7, 8, 10.b, 11, 13 through 17, and certain elements of item 24 - see instructions).

38. LESS: Other deductions from (additions to) assets for leverage ratio purposes..............
39. Total assets for the leverage ratio (item 36 minus items 37 and 38)..........cccccevviiiieeeennnns
40. Total risk-weighted assets

a. Total risk-weighted assets (from Schedule RC-R, Part Il, item 31).......c..cccccvvvveeeennnnn.

b. (Advanced approaches institutions that exit parallel run only): Total riskweighted assets
using advanced approaches rule (from FFIEC 101 Schedule A, item 60).............ccc.ee....

RCFAP856 0
RCFAP857 130,000
RCFAP858 130,000
RCFAP859 21,988,000
RCFAP860 0
RCFAP861 0
RCFAP862 0
RCFAP863 0
RCFAP864 0
RCFAP865 0
RCFA8274 21,988,000
RCFAP866 2,000,000
RCFAP867 0
RCFAP868 0
RCFA5310 222,000
RCFW5310 0
RCFAQ257 0
RCFAP870 2,222,000
RCFWP870 2,000,000
RCFAP872 0
RCFA5311 2,222,000
RCFW5311 2,000,000
RCFA3792 24,210,000
RCFW3792 23,988,000
RCFD3368 129,150,000
RCFAP875 3,000
RCFAB596 0
RCFAA224 129,147,000
RCFAA223 208,221,080
RCFWA223 136,642,000

16.
17.

18.
19.
20.
21.
22.
23.
24,
25.
26.
27.
28.
29.
30.
30.a.

30.b.

31.
32.
32.a.

32.b.
33.
34.
34.a.

34.b.
35.
35.a.

35.h.
36.

37.
38.
39.
40.
40.a.

40.b.



GOLDMAN SACHS BANK USA
RSSD-ID 2182786
Last Updated on 7/30/2015

Schedule RC-R Part | - Regulatory Capital Components and Ratios

FFIEC 031
Quarter End Date 6/30/2015

Dollar amounts in thousands| (Column A) Percentage | (Column B) Percentage
41. Common equity tier 1 capital ratio (Column A: item 19 divided by item
40.a) (Advanced approaches institutions that exit parallel run only: Column | RCFAP793 10.56%| RCFWP793 16.09%
B: item 19 divided by item 40.0).......c.oviiiiii e 41,
42.Tier 1 capital ratio (Column A: item 26 divided by item 40.a) (Advanced
approaches institutions that exit parallel run only: Column B: item 26 RCFA7206 10.56%| RCFW7206 16.09%
divided by item 40.D)........cooiiiiiiii 42.
43. Total capital ratio (Column A: item 35.a divided by item 40.a)
(Advanced approaches institutions that exit parallel run only: Column B: | RCFA7205 11.63%| RCFW7205 17.56%
item 35.b divided by item 40.D).......coiiiiiiiii e 43.
Schedule RC-R Part | - Regulatory Capital Components and Ratios
Dollar amounts in thousands
44, Tier 1 leverage ratio (item 26 divided by item 39).........c.coveiiiiiiiiecece e, RCFA7204 17.03%)| 44.
45. Advanced approaches institutions only: Supplementary leverage ratio (from FFIEC 101
Schedule A, item 98) (effective date to be determined) 45.
46. Institution-specific capital buffer necessary to avoid limitations on distributions and
discretionary bonus payments (effective January 1, 2016): 46.
a. Capital conservation buffer 46.a.
b. (Advanced approaches institutions that exit parallel run only): Total applicable capital
buffer 46.b.
47. Eligible retained income (effective January 1, 2016) 47.
48. Distributions and discretionary bonus payments during the quarter (effective January 1,
2016) 48.




GOLDMAN SACHS BANK USA
RSSD-ID 2182786
Last Updated on 7/30/2015

Schedule RC-R Part Il - Risk-Weighted Assets

FFIEC 031
Quarter End Date 6/30/2015

(Column A)|(Column B)|(Column C)|(Column D)|(Column E)|(Column F)|(Column G)|(Column H)|(Column 1) |(Column J)
Totals from|Adjustments | Allocation | Allocation | Allocation | Allocation | Allocation | Allocation | Allocation | Allocation
Schedule | to Totals by by by by by by by by
RC Reported |Risk-Weight|Risk-Weight|Risk-Weight|Risk-Weight |Risk-Weight|Risk-Weight |Risk-Weight | Risk-Weight
in Column| Category | Category | Category | Category | Category | Category | Category | Category
Dollar amounts in thousands A 0% 2% 4% 10% 20% 50% 100% 150%
1. Cash and balances due from depository RCFDD957 | RCFDS396 | RCFDD958 RCFDD959 | RCFDS397 | RCFDD960 | RCFDS398
INSHLULIONS. ... 38,750,000 0| 37,928,000 817,000 0 5,000 0
2. Securities:
RCFDD961 | RCFDS399 | RCFDD962 RCFDD963 | RCFDD964 | RCFDD965 | RCFDS400
a. Held-to-maturity securities...........ccccco.e.... 0 0 0 0 0 0 0
RCFDD966 | RCFDS402 | RCFDD967 RCFDD968 | RCFDD969 | RCFDD970 | RCFDS403
b. Available-for-sale securities...................... 0 0 0 0 0 0 0
3. Federal funds sold and securities purchased
under agreements to resell:
RCOND971 RCOND972 RCOND973 | RCONS410 | RCOND974 | RCONS411
a. Federal funds sold in domestic offices..... 0 0 0 0 0 0
b. Securities purchased under agreements | RCFDH171 | RCFDH172
10 reSell.ciiiiiiiiiiic i 3,086,000/ 3,086,000
4. Loans and leases held for sale:
RCFDS413 | RCFDS414 | RCFDH173 RCFDS415 | RCFDS416 | RCFDS417
a. Residential mortgage exposures.............. 0 0 0 0 0 0
b. High volatility commercial real estate RCFDS419 | RCFDS420 | RCFDH174 RCFDH175 | RCFDH176 | RCFDH177 | RCFDS421
EXPOSUIES .ttt tee st 0 0 0 0 0 0 0
c. Exposures past due 90 days or more or | RCFDS423 | RCFDS424 | RCFDS425 RCFDS426 | RCFDS427 | RCFDS428 | RCFDS429
0N NONACCIUAL.....cccviiiiiiieiee e 0 0 0 0 0 0 0

2.b.

3.a.

3.b.



GOLDMAN SACHS BANK USA
RSSD-ID 2182786
Last Updated on 7/30/2015

Schedule RC-R Part Il - Risk-Weighted Assets

FFIEC

031

Quarter End Date 6/30/2015

(Column K) | (Column L) [(Column M)|(Column N)|(Column O)|(Column P)|(Column Q)|(Column R) [(Column S)
Allocation | Allocation | Allocation | Allocation | Allocation | Allocation | Allocation |Application|Application
by by by by by by by of Other of Other
Risk-Weight|Risk-Weight|Risk-Weight |Risk-Weight|Risk-Weight|Risk-Weight|Risk-Weight|Risk-Weighting | Risk-\eighting
Category | Category | Category | Category | Category | Category | Category |Approaches|Approaches
250% 300% 400% 600% 625% 937.5% 1,250% Exposure |Risk-\Weighted
Amount Asset
Dollar amounts in thousands Amount
1. Cash and balances due from depository
institutions 1.
2. Securities: 2.
a. Held-to-maturity securities 2a
RCFDS405 RCFDS406 RCFDH271 | RCFDH272
b. Available-for-sale securities...............cccuvee.e.. 0 0 0 0|2
3. Federal funds sold and securities purchased under
agreements to resell: 3,
a. Federal funds sold in domestic offices 3a.
b. Securities purchased under agreements to
resell 3b.
4. Loans and leases held for sale: 4.
RCFDH273 | RCFDH274
a. Residential mortgage exposures................... 0 0|44
b. High volatility commercial real estate RCFDH275 | RCFDHZ276
EXPOSUIES ...ttt ettt ettt 0 0| 4.
c. Exposures past due 90 days or more or on RCFDH277 | RCFDH278
nonaccrual 0 0




GOLDMAN SACHS BANK USA FFIEC 031
RSSD-ID 2182786 Quarter End Date 6/30/2015
Last Updated on 7/30/2015
Schedule RC-R Part Il - Risk-Weighted Assets
(Column A)|(Column B)|(Column C)|(Column D)|(Column E)|(Column F)|(Column G)|(Column H)|(Column 1) |(Column J)
Totals from|Adjustments | Allocation | Allocation | Allocation | Allocation | Allocation | Allocation | Allocation | Allocation
Schedule | to Totals by by by by by by by by
RC Reported |Risk-Weight|Risk-Weight|Risk-Weight|Risk-Weight |Risk-Weight|Risk-Weight |Risk-Weight | Risk-Weight
in Column| Category | Category | Category | Category | Category | Category | Category | Category
Dollar amounts in thousands A 0% 2% 4% 10% 20% 50% 100% 150%
4. Loans and leases held for sale (continued): 4
RCFDS431 | RCFDS432 | RCFDS433 RCFDS434 | RCFDS435 | RCFDS436 | RCFDS437
d. All other expoSures.........ccccceeeeeiciiieeeeanns 2,138,000 0 0 0 0| 2,138,000 0| 4.4.
5. Loans and leases, net of unearned income: 5.
RCFDS439 | RCFDS440 | RCFDH178 RCFDS441 | RCFDS442 | RCFDS443
a. Residential mortgage exposures.............. 5,314,000 0 0 0| 5,255,000 59,000 5.2
b. High volatility commercial real estate RCFDS445 | RCFDS446 | RCFDH179 RCFDH180 | RCFDH181 | RCFDH182 | RCFDS447
EXPOSUIES.....eveveereeeeeeeeeeseteeeeeseseeeeseeeeeeenns 145,000 0 0 0 0 0|  145,000|s5p,
c. Exposures past due 90 days or more or | RCFDS449 | RCFDS450 | RCFDS451 RCFDS452 | RCFDS453 | RCFDS454 | RCFDS455
ON NONACCTUAL .....vveececeeececececececeeeeeeececeeees 62,000 0 0 0 0 0 62,000 5 .
RCFDS457 | RCFDS458 | RCFDS459 RCFDS460 | RCFDS461 | RCFDS462 | RCFDS463
d. All other exposures..........ccccoevvvcvveneenncene 32,984,000 200,000 0 496,000 6,000| 32,282,000 0|5.4.
RCFD3123 | RCFD3123
6. LESS: Allowance for loan and lease losses.... 141,000 141,000 6.
RCFDD976 | RCFDS466 | RCFDD977 RCFDD978 | RCFDD979 | RCFDD980 | RCFDS467
7. Trading @SSetS....cuviiieiiiiiiiee i 25,073,000( 24,290,000 311,000 0 8,000 464,000 0|7
RCFDD981 | RCFDS469 | RCFDD982 RCFDD983 | RCFDD984 | RCFDD985 | RCFDH185
8. All other assets.........cccoevvienicniiciiccee 11,284,000 3,970,000 439,000 3,000 23,000 6,737,000 0l g.
a. Separate account bank-owned life
insurance 8.a
b. Default fund contributions to central
counterparties 8.b.




GOLDMAN SACHS BANK USA
RSSD-ID 2182786
Last Updated on 7/30/2015

Schedule RC-R Part Il - Risk-Weighted Assets

FFIEC 031
Quarter End Date 6/30/2015

(Column K)|(Column L) |(Column M)|(Column N) [(Column O)|(Column P)|(Column Q)|(Column R)|(Column S)
Allocation | Allocation | Allocation | Allocation | Allocation | Allocation | Allocation |Application|Application
by by by by by by by of Other of Other
Risk-Weight|Risk-Weight|Risk-Weight |Risk-Weight|Risk-Weight|Risk-Weight|Risk-Weight|Risk-Weighting | Risk-\eighting
Category | Category | Category | Category | Category | Category | Category |Approaches|Approaches
250% 300% 400% 600% 625% 937.5% 1,250% Exposure |Risk\Weighted
Amount Asset
Dollar amounts in thousands Amount
4. Loans and leases held for sale (continued):
RCFDH279 | RCFDH280
d. All other eXpoSUIeS........occuvieeeeeiiiieeee e 0 0
5. Loans and leases, net of unearned income:
RCFDH281 | RCFDH282
a. Residential mortgage exposures................... 0 0
b. High volatility commercial real estate RCFDH283 | RCFDH284
EXPOSUIES...eeeeeueieeieieeasrieeeseeeesnneeeesseeeesnneeeennees 0 0
c. Exposures past due 90 days or more or on RCFDH285 | RCFDH286
(Lol F- Vool (U - | SRR 0 0
RCFDH287 | RCFDH288
d. All other eXpOSUIES.........cccvvveeeeiiiiieeee e, 0 0
6. LESS: Allowance for loan and lease losses
RCFDH186 | RCFDH290 | RCFDH187 RCFDH291 | RCFDH292
7. Trading @SSetS......ccovieeeriiieriiie e 0 0 0 0 0
RCFDH188 | RCFDS470 | RCFDS471 RCFDH294 | RCFDH295
8. All other asSets........ccccvveiiiiieiiiie e 0 0 0 0 0
a. Separate account bank-owned life RCFDH296 | RCFDH297
INSUIANCE. ...ttt ee s 0 0
b. Default fund contributions to central RCFDH298 | RCFDHZ299
COUNEEIPArtIES. ...ceveivieeiiiie et 112,000 715,000

4.d.

5.a.

5.b.

5.c.

5.d.



GOLDMAN SACHS BANK USA

RSSD-ID 2182786

FFIEC 031
Quarter End Date 6/30/2015

Last Updated on 7/30/2015
Schedule RC-R Part Il - Risk-Weighted Assets
(Column A) (Column B) (Column Q) (Column T) Total | (Column U) Total
Totals Adjustments to Exposure Risk-Weighted | Risk-Weighted
Totals Reported | Amount 1,250% |Asset Amount by|Asset Amount by
in Column A Calculation Calculation
Methodology Methodology
Dollar amounts in thousands SSFA Gross-Up
9. On-balance sheet securitization exposures: 9.
RCFDS475 RCFDS476 RCFDS477 RCFDS478 RCFDS479
a. Held-to-maturity SECUMLIES. ......cuueieieeiiiiei e 0 0 0 0 0|ga.
RCFDS480 RCFDS481 RCFDS482 RCFDS483 RCFDS484
b. Available-for-sale SECUItIES..........eoivviiiiiiie e 0 0 0 0 0| gp.
RCFDS485 RCFDS486 RCFDS487 RCFDS488 RCFDS489
C. TradiNg @SSELS.....uiiiiiiieeiiie ettt e e snbee e e 66,000 66,000 0 26,000 0|gc.
RCFDS490 RCFDS491 RCFDS492 RCFDS493 RCFDS494
d. All other on-balance sheet securitization eXposures.............cccceee.... 3,920,000 3,909,000 11,000 956,000 0| g4.
RCFDS495 RCFDS496 RCFDS497 RCFDS498 RCFDS499
10. Off-balance sheet securitization EXpOSUIES...........ccvvveeeeiiiiiieeeeeniivnnnn. 14,625,000 14,621,000 4,000 6,106,000 0| 10.
Schedule RC-R Part Il - Risk-Weighted Assets
(Column A)|(Column B)|(Column C)|(Column D)|(Column E)|(Column F)|(Column G)|(Column H)|(Column I)|(Column J)
Totals |Adjustments|Allocation | Allocation | Allocation | Allocation | Allocation | Allocation | Allocation | Allocation
From to Totals by by by by by by by by
Schedule | Reported |Risk-Weight|Risk-Weight|Risk-Weight |Risk-Weight |Risk-Weight |Risk-Weight|Risk-Weight|Risk-Weight
RC in Column| Category | Category | Category | Category | Category | Category | Category | Category
Dollar amounts in thousands A 0% 2% 4% 10% 20% 50% 100% 150%
RCFD2170 | RCFDS500 | RCFDD987 RCFDD988 | RCFDD989 | RCFDD990 | RCFDS503
11. Total balance sheet assets............cccceeeeennee 122,681,000| 35,380,000( 38,678,000 1,316,000 5,292,000| 41,685,000 207,000] 11,




GOLDMAN SACHS BANK USA FFIEC 031
RSSD-ID 2182786 Quarter End Date 6/30/2015
Last Updated on 7/30/2015
Schedule RC-R Part Il - Risk-Weighted Assets
(Column K) | (Column L) | (Column M) | (Column N) | (Column O) | (Column P) | (Column Q) | (Column R)
Allocation by|Allocation by |Allocation by|Allocation by|Allocation by|Allocation by|Allocation by| Application
Risk-Weight | Risk-Weight | Risk-Weight | Risk-Weight | Risk-Weight | Risk-Weight | Risk-Weight| of Other
Category Category Category Category Category Category Category |Risk-Weighting
250% 300% 400% 600% 625% 937.5% 1,250% |Approaches
Exposure
Dollar amounts in thousands Amount
RCFDS505 RCFDS506 RCFDS507 RCFDS510 RCFDH300
11. Total balance sheet assets..........cccoveeeviieeriniennnnen. 0 0 0 11,000 112,000] 11,
Schedule RC-R Part Il - Risk-Weighted Assets
(Column A)|{(Column B)|(Column C)|(Column D)|(Column E)|(Column F)|(Column G)|(Column H)|(Column 1) |(Column J)
Face, Credit |Allocation | Allocation | Allocation | Allocation | Allocation | Allocation | Allocation | Allocation
Notional, [Equivalent by by by by by by by by
or Other | Amount |Risk-Weight|Risk-Weight|Risk-Weight |Risk-Weight|Risk-Weight |Risk-Weight|Risk-Weight |Risk-Weight
Amount Category | Category | Category | Category | Category | Category | Category | Category
Dollar amounts in thousands 0% 2% 4% 10% 20% 50% 100% 150%
RCFDD991 | RCFDD992 | RCFDD993 RCFDD994 | RCFDD995 | RCFDD996 | RCFDS511
12. Financial standby letters of credit................ 3,514,000| 3,514,000 2,000 1,011,000 0| 2,501,000 0| 12.
13. Performance standby letters of credit and RCFDD997 | RCFDD998 | RCFDD999 RCFDG603 | RCFDG604 | RCFDG605 | RCFDS512
transaction-related contingent items.................. 0 0 0 0 0 0 0| 13.
14. Commercial and similar letters of credit with | RCFDG606 | RCFDG607 | RCFDG608 RCFDG609 | RCFDG610 | RCFDG611 | RCFDS513
an original maturity of one year or less.............. 0 0 0 0 0 0 0| 14,
15. Retained recourse on small business RCFDG612 | RCFDG613 | RCFDG614 RCFDG615 | RCFDG616 | RCFDG617 | RCFDS514
obligations sold with recourse.............ccccceevnneen. 0 0 0 0 0 0 0| 15.
Schedule RC-R Part Il - Risk-Weighted Assets
(Column A)|(Column B)|(Column C)|(Column D)|(Column E)|(Column F)|(Column G)|(Column H)|(Column I)|(Column J)
Face, Credit |Allocation | Allocation | Allocation | Allocation | Allocation | Allocation | Allocation | Allocation
Notional, [Equivalent by by by by by by by by
or Other | Amount |Risk-Weight|Risk-Weight|Risk-Weight|Risk-Weight|Risk-Weight |Risk-Weight |Risk-Weight |Risk-Weight
Amount Category | Category | Category | Category | Category | Category | Category | Category
Dollar amounts in thousands 0% 2% 4% 10% 20% 50% 100% 150%
RCFDS515 | RCFDS516 | RCFDS517 | RCFDS518 | RCFDS519 RCFDS520 | RCFDS521 | RCFDS522 | RCFDS523
16. Repo-style transactions...........ccccoveveeevininenns 5,622,000 5,622,000 0 0 0 0 0| 5,622,000 0| 16.
RCFDG618 | RCFDG619 | RCFDG620 RCFDG621 | RCFDG622 | RCFDG623 | RCFDS524
17. All other off-balance sheet liabilities............ 4,725,000 4,725,000 1,109,000 130,000 60,000| 3,426,000 0|17




GOLDMAN SACHS BANK USA FFIEC 031
RSSD-ID 2182786 Quarter End Date 6/30/2015
Last Updated on 7/30/2015

(Column A)|(Column B)|(Column C)|(Column D)|(Column E)|(Column F)|(Column G)|(Column H)|(Column 1) |(Column J)

Face, Credit |Allocation | Allocation | Allocation | Allocation | Allocation | Allocation | Allocation | Allocation

Notional, [Equivalent by by by by by by by by
or Other | Amount |Risk-Weight|Risk-Weight|Risk-Weight |Risk-Weight|Risk-Weight |Risk-Weight|Risk-Weight |Risk-Weight
Amount Category | Category | Category | Category | Category | Category | Category | Category
Dollar amounts in thousands 0% 2% 4% 10% 20% 50% 100% 150%

18. Unused commitments: 18.
a. Original maturity of one year or less, RCFDS525 | RCFDS526 | RCFDS527 RCFDS528 | RCFDS529 | RCFDS530 | RCFDS531
excluding asset-backed commercial paper 3.735.000 247 000 o 0 0 247 000 0
(ABCP) conduitS.......ccccovvviiereeiiiiiiieeeeeinee 1O ' ' 18.a.
b. Original maturity of one year or less to
ABCP conduits 18.b.

RCFDG624 | RCFDG625 | RCFDG626 RCFDG627 | RCFDG628 | RCFDG629 | RCFDS539
c. Original maturity exceeding one year....... 58,044,000| 29,022,000 0 1,660,000 195,000| 27,153,000 14,000( 1g.¢.
RCFDS540 | RCFDS541
19. Unconditionally cancelable commitments..... 7,529,000 0 19.
RCFDS542 | RCFDS543 RCFDS544 | RCFDS545 | RCFDS546 | RCFDS547 | RCFDS548
20. Over-the-counter derivatives.............cccc....... 108,819,000 723,000 0| 21,418,000 1,437,000| 84,935,000 306,000 2.
RCFDS549 | RCFDS550 | RCFDS551 | RCFDS552 RCFDS554 | RCFDS555 | RCFDS556 | RCFDS557
21. Centrally cleared derivatives........................ 27,404,000 0| 27,404,000 0 0 0 0 0| 21.
RCFDH191 RCFDH193 RCFDH194 | RCFDH195 | RCFDH196 | RCFDH197
22. Unsettled transactions (failed trades).......... 0 0 0 0 0 0| 22
Schedule RC-R Part Il - Risk-Weighted Assets
(Column O) (Column P) (Column Q) (Column R) (Column S)
Allocation by Allocation by Allocation by Application of | Application of
Risk-Weight Risk-Weight Risk-Weight Other Other
Category 625% |[Category 937.5%|Category 1,250%| Risk-Weighting | Risk-Weighting
Approaches Approaches

Dollar amounts in thousands

Credit Equivalent

Amount

Risk-Weighted
Asset Amount

16. Repo-style transactions

17. All other off-balance sheet liabilities

18. Unused commitments:

RCFDH301

RCFDH302

17.

18.




GOLDMAN SACHS BANK USA
RSSD-ID 2182786
Last Updated on 7/30/2015

FFIEC 031
Quarter End Date 6/30/2015

(Column O) (Column P) (Column Q) (Column R) (Column S)
Allocation by Allocation by Allocation by Application of | Application of
Risk-Weight Risk-Weight Risk-Weight Other Other
Category 625% |[Category 937.5%|Category 1,250%| Risk-Weighting | Risk-Weighting
Approaches Approaches
Credit Equivalent| Risk-Weighted
Dollar amounts in thousands Amount Asset Amount
a. Original maturity of one year or less, excluding asset-backed RCFDH303 RCFDH304
commercial paper (ABCP) CONAUILS..........oovevveiiiieiniiie e 0 0| 18.a.
b. Original maturity of one year or less to ABCP conduits 18.b.
RCFDH307 RCFDH308
c. Original maturity exceeding 0Ne Year.........cccocueeeeeeiiiiieeeeeeiiieeeeen 0 0| 18.c.
19. Unconditionally cancelable commitments 19.
RCFDH309 RCFDH310
20. Over-the-counter deriVatiVeS...........cvvvieeiiiiiiiee e 0 0] 20.
21. Centrally cleared derivatives 21.
RCFDH198 RCFDH199 RCFDH200
22. Unsettled transactions (failed trades)..........ccccovcvveriieiiiieincinenne, 0 0 0 22.
Schedule RC-R Part Il - Risk-Weighted Assets
(Column C) | (Column D) | (Column E) | (Column F) | (Column G) | (Column H) | (Column 1) | (Column J)
Allocation by |Allocation by |Allocation by|Allocation by|Allocation by|Allocation by|Allocation by|Allocation by
Risk-Weight | Risk-Weight | Risk-Weight | Risk-Weight | Risk-Weight | Risk-Weight | Risk-Weight | Risk-Weight
Category 0%|Category 2%|Category 4%| Category Category Category Category Category
Dollar amounts in thousands 10% 20% 50% 100% 150%
23. Total assets, derivatives, off-balance sheet items, RCFDG630 RCFDS558 RCFDS559 RCFDS560 RCFDG631 | RCFDG632 | RCFDG633 RCFDS561
and other items subject to risk weighting by risk-weight
category (for each of columns C through P, sum of items
11 through 22; for column Q, sum of items 10 through 40,512,000/ 27,404,000 0 0| 25,535,000 6,984,000 166,069,000 527,000
2 ) e 23.
24. Risk weight factor 24.
25. Risk-weighted assets by risk-weight category (for RCFDG634 RCFDS569 RCFDS570 RCFDS571 RCFDG635 RCFDG636 RCFDG637 RCFDS572
each column, item 23 multiplied by item 24).................. 0 548,080 0 0 5,107,000 3,492,000 166,069,000 790,500| 55,




GOLDMAN SACHS BANK USA
RSSD-ID 2182786

FFIEC 031
Quarter End Date 6/30/2015

Last Updated on 7/30/2015
Schedule RC-R Part Il - Risk-Weighted Assets
(Column K) | (ColumnL) | (Column M) | (Column N) | (Column O) | (Column P) | (Column Q)
Allocation by | Allocation by | Allocation by | Allocation by | Allocation by | Allocation by | Allocation by
Risk-Weight | Risk-Weight | Risk-Weight | Risk-Weight | Risk-Weight | Risk-Weight | Risk-Weight
Category Category Category Category Category Category Category
Dollar amounts in thousands 250% 300% 400% 600% 625% 937.5% 1,250%
23. Total assets, derivatives, off-balance sheet items, and RCFDS563 RCFDS564 RCFDS565 RCFDS566 RCFDS567 RCFDS568
other items subject to risk weighting by risk-weight category
(for each of columns C through P, sum of items 11 through 0 0 0 0 0 15,000
22; for column Q, sum of items 10 through 22)......................
24. Risk weight factor
25. Risk-weighted assets by risk-weight category (for each RCFDS574 RCFDS575 RCFDS576 RCFDS577 RCFDS578 RCFDS579
column, item 23 multiplied by item 24)..........cccocoveiieininens 0 0 0 0 0 187,500

23.

24.



GOLDMAN SACHS BANK USA
RSSD-ID 2182786
Last Updated on 7/30/2015

Schedule RC-R Part Il - Risk-Weighted Assets

Dollar amounts in thousands

FFIEC 031
Quarter End Date 6/30/2015

26. Risk-weighted assets base for purposes of calculating the allowance for loan and lease
losses 1.25 percent threShold...........coouiiiiiiiiiii e

27. Standardized market-risk weighted assets (applicable only to banks that are covered by
the market risk Capital TUIB)...........eiiiiiii et st e e snaee e

28. Risk-weighted assets before deductions for excess allowance of loan and lease losses
and allocated risk transfer riSK rESErVe. ..o

29. LESS: Excess allowance for loan and lease [0SSES..........oovviveiiieiiiieeiiiee e
30. LESS: Allocated transfer rSK rESEIVE............coiv i
31. Total risk-weighted assets (item 28 minus items 29 and 30)
1. Current credit exposure across all derivative contracts covered by the regulatory capital

Schedule RC-R Part Il - Risk-Weighted Assets

RCFDS580 183,997,080
RCFDS581 24,224,000
RCFDB704 208,221,080
RCFDA222 0
RCFD3128 0
RCFDG641 208,221,080
RCFDG642 65,391,000

(Column A) With|(Column B) With|(Column C) With
aremaining aremaining aremaining

maturity of One [maturity of Over|maturity of Over

year or less one year five years
through five
Dollar amounts in thousands years
2. Notional principal amounts of over-the-counter derivative contracts:

RCFDS582 RCFDS583 RCFDS584

Q. INTErESE FALE...c.ueiiiiicieete e 10,674,055,000| 13,055,225,000 8,663,358,000
RCFDS585 RCFDS586 RCFDS587

b. Foreign exchange rate and gold............cccccoeriiiiiieiiiiniiieee s 454,348,000 214,724,000 154,474,000
RCFDS588 RCFDS589 RCFDS590

c. Credit (investment grade reference asset)........cccccocvveviveeeineenn. 23,142,000 62,264,000 7,849,000
RCFDS591 RCFDS592 RCFDS593

d. Credit (non-investment grade reference asset)...........cccocvveeennn. 17,338,000 34,703,000 8,975,000
RCFDS594 RCFDS595 RCFDS596

€. EQUILY e 35,303,000 9,084,000 7,412,000
RCFDS597 RCFDS598 RCFDS599

f. Precious metals (except gold)........coocvveriiieiiiiiinieee e 0 0 0
RCFDS600 RCFDS601 RCFDS602

G OFNEI e 7,108,000 803,000 0

3. Notional principal amounts of centrally cleared derivative contracts:

RCFDS603 RCFDS604 RCFDS605

8. INTEIESE rALE.. . 4,855,923,000 3,435,412,000 2,337,473,000
RCFDS606 RCFDS607 RCFDS608

b. Foreign exchange rate and gold............ccccceeeeviiiiiee e 0 0 0
RCFDS609 RCFDS610 RCFDS611

c. Credit (investment grade reference asset)..........ccccceeeeriieeneenn. 0 0 0
RCFDS612 RCFDS613 RCFDS614

d. Credit (non-investment grade reference asset)........c.cccecveerneen. 0 0 0
RCFDS615 RCFDS616 RCFDS617

€. EQUILY .o 0 0 0
RCFDS618 RCFDS619 RCFDS620

f. Precious metals (except gold)........cooieierieeiiiiiiiieeeiiee e 0 0 0

26.
27.

28.
29.
30.
31

M.2.
M.2.a.
M.2.b.
M.2.c.
M.2.d.
M.2.e.
M.2.f.
M.2.9.
M.3.
M.3.a.
M.3.b.
M.3.c.
M.3.d.
M.3.e.

M.3.f.



GOLDMAN SACHS BANK USA
RSSD-ID 2182786
Last Updated on 7/30/2015

FFIEC 031
Quarter End Date 6/30/2015

(Column A) With

(Column B) With

(Column C)With

aremaining aremaining aremaining
maturity of One |maturity of Over|maturity of Over
year or less one year five years
through five
Dollar amounts in thousands years
RCFDS621 RCFDS622 RCFDS623
O. OtNEI ... 0 0 0

M.3.9.



GOLDMAN SACHS BANK USA
RSSD-ID 2182786
Last Updated on 7/30/2015

Schedule RC-S - Servicing Securitization and Asset Sale Activities

FFIEC 031
Quarter End Date 6/30/2015

(Column A) | (Column B) | (Column C) | (Column D) | (Column E) | (ColumnF) | (Column G)
1-4 Family | Home Equity | Credit Card | Auto Loans Other Commercial All Other
Residential Lines Receivables Consumer |and Industrial| Loans, All
Loans Loans Loans Leases, and
All Other
Dollar amounts in thousands Assets
1. Outstanding principal balance of assets sold and securitized | RCFDB705 RCFDB706 RCFDB707 RCFDB708 RCFDB709 RCFDB710 RCFDB711
by the reporting bank with servicing retained or with recourse
or other seller-provided credit enhancements...................... 0 0 0 0 0 0
2. Maximum amount of credit exposure arising from recourse
or other seller-provided credit enhancements provided to
structures reported in item 1 in the form of:
a. Credit-enhancing interest-only strips (included in RCFDB712 RCFDB713 RCFDB714 RCFDB715 RCFDB716 RCFDB717 RCFDB718
Schedules RC-B or RC-F or in Schedule RC, item 5)...... 0 0 0 0 0 0
RCFDC393 RCFDC394 RCFDC395 RCFDC396 RCFDC397 RCFDC398 RCFDC399
b. Subordinated securities and other residual interests..... 0 0 0 0 0 0
RCFDC400 RCFDC401 RCFDC402 RCFDC403 RCFDC404 RCFDC405 RCFDC406
c. Standby letters of credit and other enhancements....... 0 0 0 0 0 0
3. Reporting bank's unused commitments to provide liquidity | RCFDB726 RCFDB727 RCFDB728 RCFDB729 RCFDB730 RCFDB731 RCFDB732
to structures reported initem L........ccccoeiiiiiiiniiniieeee e 0 0 0 0 0 0
4. Past due loan amounts included in item 1:
RCFDB733 RCFDB734 RCFDB735 RCFDB736 RCFDB737 RCFDB738 RCFDB739
a. 30-89 days past dUE........ccocvveiiieieiiiee e 0 0 0 0 0 0
RCFDB740 RCFDB741 RCFDB742 RCFDB743 RCFDB744 RCFDB745 RCFDB746
b. 90 days or more past due..........oocvveveeiiiiiiieeeiiiieeen 0 0 0 0 0 0
5. Charge-offs and recoveries on assets sold and securitized
with servicing retained or with recourse or other
seller-provided credit enhancements (calendar year-to-date):
RIADB747 RIADB748 RIADB749 RIADB750 RIADB751 RIADB752 RIADB753
a. Charge-offs......ccccvee i 0 0 0 0 0 0
RIADB754 RIADB755 RIADB756 RIADB757 RIADB758 RIADB759 RIADB760
D. RECOVEIIES. ... 0 0 0 0 0 0
6. Amount of ownership (or seller's) interests carried as:
a. Securities (included in Schedule RC-B or in Schedule RCFDB761 RCFDB762 RCFDB763
RC, ItEM 5).iiiic e 0 0 0

2.b.

4.b.

5.b.
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(Column A) | (Column B) | (Column C) | (Column D) | (Column E) | (ColumnF) | (Column G)
1-4 Family | Home Equity | Credit Card | Auto Loans Other Commercial All Other
Residential Lines Receivables Consumer |and Industrial| Loans, All
Loans Loans Loans Leases, and
All Other
Dollar amounts in thousands Assets
RCFDB500 RCFDB501 RCFDB502
b. Loans (included in Schedule RC-C).............ccccevirinene 0 0 0 6.b.
7. Past due loan amounts included in interests reported in
item 6.a: 7.
RCFDB764 RCFDB765 RCFDB766
a. 30-89 days Past dUE .......cccoviuieeeieeiiiiie e 0 0 0 7a.
RCFDB767 RCFDB768 RCFDB769
b. 90 days or more past due ..........cccocceveirieeeiiieenneeee 0 0 0 7b.
8. Charge-offs and recoveries on loan amounts included in
interests reported in item 6.a (calendar year-to-date): 8.
RIADB770 RIADB771 RIADB772
A. Charge-offS........uueiiiiiiie e 0 0 0 8.a.
RIADB773 RIADB774 RIADB775
D. RECOVETIES. ...t 0 0 0 8.b.
9. Maximum amount of credit exposure arising from credit RCFDB776 RCFDB777 RCFDB778 RCFDB779 RCFDB780 RCFDB781 RCFDB782
enhancements provided by the reporting bank to other
institutions' securitization structures in the form of standby o o 0 0 0 0 0
letters of credit, purchased subordinated securities, and other
ENNANCEMENTS......iiiiiiii e 9.
10. Reporting bank's unused commitments to provide liquidity | RCFDB783 RCFDB784 RCFDB785 RCFDB786 RCFDB787 RCFDB788 RCFDB789
to other institutions' securitization structures.................cc...... 0 0 0 0 0 0 0| 10.
enhancements and not securitized by the reporting bank..... 0 0 0 0 0 0 0|11,
12. Maximum amount of credit exposure arising from recourse | RCFDB797 RCFDB798 RCFDB799 RCFDB800 RCFDB801 RCFDB802 RCFDB803
or other seller-provided credit enhancements provided to o o o 0 0 0 0
assets reported in item 11.......cccooviiiiiieiiniie e 12.
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Schedule RC-S - Servicing Securitization and Asset Sale Activities
Dollar amounts in thousands
1. Small business obligations transferred with recourse under Section 208 of the Riegle

Community Development and Regulatory Improvement Act of 1994: M.1.
a. Outstanding principal BalanCe...........cccii i RCFDA249 0| m.1.a
b. Amount of retained recourse on these obligations as of the report date...................... RCFDA250 0| M.1b.
2. Outstanding principal balance of assets serviced for others (includes participations serviced
for others): M.2.
a. Closed-end 1-4 family residential mortgages serviced with recourse or other
) - . RCFDB804 0
servicer-provided credit @NNAaNCEMENTS........ccoiiiiiiiiia e M.2.a.
b. Closed-end 1-4 family residential mortgages serviced with no recourse or other
. - . RCFDB805 0
servicer-provided credit ENhaNCEMENTS..........eviiiiiiiiiii e M.2.b.
c. Other financial assets (includes home equity liNES).........c.cecviieiiiiiiiiiii e, RCFDA591 0| m2ec.
d. 1-4 family residential mortgages serviced for others that are in process of foreclosure
. RCFDF699 0
at quarter-end (includes closed-end and open-end 10ans)...........ccccovviiieiieniiiiiiee e, M.2.d.
3. Asset-backed commercial paper conduits: M.3.

a. Maximum amount of credit exposure arising from credit enhancements provided to
conduit structures in the form of standby letters of credit, subordinated securities, and

other enhancements: M.3.a.
1. Conduits sponsored by the bank, a bank affiliate, or the bank's holding company.. RCFDB806 0| M3.al.
2. Conduits sponsored by other unrelated iNStitUtions..............ccocciniininniee, RCFDB807 0[m3a2.
b. Unused commitments to provide liquidity to conduit structures: M.3.b.
1. Conduits sponsored by the bank, a bank affiliate, or the bank's holding company.. | RCFDB808 0| M.3b.1.
2. Conduits sponsored by other unrelated iNStitUtIONS............ccccvcieiieiiiic RCFDB809 0| M3b.2.
4. Outstanding credit card fees and finance charges included in Schedule RC-S, item 1,
(070 V12 0] TR T RCFDCA07 M.4.

Schedule RC-T - Fiduciary and Related Services

Dollar amounts in thousands
1. Does the institution have fiduciary powers? (If "NO," do not complete Schedule RC-T.).... | RCFDA345 Yes|,
2. Does the institution exercise the fiduciary powers it has been granted?..............cccccce... RCFDA346 Yes| ,.

3. Does the institution have any fiduciary or related activity (in the form of assets or accounts) RCFDBS67 NoO
to report in this schedule? (If "NO," do not complete the rest of Schedule RC-T.)................. 3.
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FFIEC 031
Quarter End Date 6/30/2015

(Column A) (Column B) (Column C) Number|(Column D) Number
Managed Assets Non-Managed of Managed of Non-Managed

Dollar amounts in thousands Assets Accounts Accounts
RCFDB868 RCFDB869 RCFDB870 RCFDB871

4. Personal trust and agenCy @CCOUNES.........cciiuiiiiiiieeiiiee it sieeesaee e sieee e e NR NR NR NR

5. Employee benefit and retirement-related trust and agency accounts:

RCFDB872 RCFDB873 RCFDB874 RCFDB875

a. Employee benefit - defined contribution..............ccoooiiiiii e NR NR NR NR
RCFDB876 RCFDB877 RCFDB878 RCFDB879

b. Employee benefit - defined benefit............ccccoviiiii NR NR NR NR
RCFDB880 RCFDB881 RCFDB882 RCFDB883

c. Other employee benefit and retirement-related accounts..............cccccoeeuveeeee. NR NR NR NR
RCFDB884 RCFDB885 RCFDCO001 RCFDC002

6. Corporate trust and agenCy ACCOUNTS.......c.uviiirireiriiieerieee st e e e NR NR NR NR
RCFDB886 RCFDJ253 RCFDB888 RCFDJ254

7. Investment management and investment advisory agency accounts................... NR NR NR NR
RCFDJ255 RCFDJ256 RCFDJ257 RCFDJ258

8. Foundation and endowment trust and agency aCCOUNLS..........cc.ueeveeriiiieeeeenenenene. NR NR NR NR
RCFDB890 RCFDB891 RCFDB892 RCFDB893

9. Other fIdUCIAry 8CCOUNTS........cociiiiiiiieiiite et NR NR NR NR
RCFDB894 RCFDB895 RCFDB896 RCFDB897

10. Total fiduciary accounts (sum of items 4 through 9)........ccccceeiviiiiniiii s NR NR NR NR
RCFDB898 RCFDB899

11. Custody and safekeeping aCCOUNTS..........couiiiiiiiiia e NR NR
RCFNB900 RCFNB901 RCFNB902 RCFNB903

12. Fiduciary accounts held in foreign offices (included in items 10 and 11)............ NR NR NR NR
13. Individual Retirement Accounts, Health Savings Accounts, and other similar RCFDJ259 RCFDJ260 RCFDJ261 RCFDJ262

accounts (included in items 5.C and 11)......ccccceeeiiiiiiiiee e NR NR NR NR

5.a.
5.b.

5.c.

10.
11.
12.

13.
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Schedule RC-T - Fiduciary and Related Services

Dollar amounts in thousands

FFIEC 031
Quarter End Date 6/30/2015

14. Personal trust and agenCy ACCOUNES............ccuveveireerreereeereeeeeteeeeereesessressreseesresseesresseens RIADB904 NR
15. Employee benefit and retirement-related trust and agency accounts:
a. Employee benefit - defined contribution.............cccoviiiiiiiii RIADB905 NR
b. Employee benefit - defined benefit...........ooiiii RIADB906 NR
c. Other employee benefit and retirement-related accounts............ccocccvvvrieeeiiieeiniee e RIADB907 NR
16. Corporate trust and agency accounts RIADA479 NR
17. Investment management and investment advisory agency acCounts............ccocccveeeeeennnee RIADJ315 NR
18. Foundation and endowment trust and agenCy aCCOUNES..........cccveerrreeerireeeiniiieeneeee e RIADJ316 NR
19. Other fIdUCIArY @CCOUNTS.........uviiii ittt e e e e e e et e e e e e s etbaeeeeeeanes RIADA480 NR
20. Custody and safeKeeping ACCOUNTS. ........o ittt ie et e et e e e e e e e e e eeeeeeaaeenes RIADB909 NR
21. Other fiduciary and related SErviCes iINCOME..........cccuiiiiiiiiiiieeiiiee e RIADB910 NR
] SOHEALIE Rl 6 5.8) oo o ZD T || oo 19,000
a. Fiduciary and related services income - foreign offices (included in item 22).............. RIADB912 0
23, LSS EXPBINSES. .. uiuiiitiiiiiiiiitiie ittt ettt et e sttt aa e e e e e e e e e e e e e e e e aen e narare RIADCO058 NR
24. Less: Net losses from fiduciary and related ServiCes...........ccccoiiiuiiieeiiiiiiieiie e RIADA488 NR
25. Plus: Intracompany income credits for fiduciary and related services............c.ccecveernenn. RIADB911 NR
26. Net fiduciary and related SErviCes INCOME.........ccoiiuiiiieeiiiiiiie e ceiite e e eibaee e e RIADA491 NR
Schedule RC-T - Fiduciary and Related Services
(Column A) (Column B) (Column C) All
Personal Trust Employee |Other Accounts
and Agency and| Benefit and
Investment  |Retirement-Related
Management Trust and
Agency Agency
Dollar amounts in thousands Accounts Accounts
1. Managed assets held in fiduciary accounts:
RCFDJ263 RCFDJ264 RCFDJ265
a. Noninterest-bearing depoSitS........cccveveeiiiiieiee e NR NR NR
RCFDJ266 RCFDJ267 RCFDJ268
b. Interest-bearing depoSItS. .......cooiuiiiiiiiiiiii e NR NR NR
RCFDJ269 RCFDJ270 RCFDJ271
c. U.S. Treasury and U.S. Government agency obligations............. NR NR NR
RCFDJ272 RCFDJ273 RCFDJ274
d. State, county, and municipal obligations..............cccceeeeiiiiieneennn. NR NR NR
RCFDJ275 RCFDJ276 RCFDJ277
e. Money market mutual funds...........cceeoiiiiiic e NR NR NR
RCFDJ278 RCFDJ279 RCFDJ280
f. Equity mutual fuNdS.........ceveiiiiiiiiiece e NR NR NR
RCFDJ281 RCFDJ282 RCFDJ283
g. Other mutual fUNAS.........ccooiiiiiiei e NR NR NR
RCFDJ284 RCFDJ285 RCFDJ286
h. Common trust funds and collective investment funds................. NR NR NR
RCFDJ287 RCFDJ288 RCFDJ289
i. Other short-term obligations.............covvviiiiiee i NR NR NR
RCFDJ290 RCFDJ291 RCFDJ292
j- Other notes and bonds............coooiiiiieiiii e NR NR NR

14.
15.
15.a.
15.b.
15.c.
16.
17.
18.
19.
20.
21.

22.
22.a.
23.
24.
25.
26.

M.1.
M.1.a.
M.1.b.
M.1.c.
M.1.d.
M.l.e.
M.1.f.
M.1.9.
M.1.h.
M.1.i.

M.1j.
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(Column A) (Column B) (Column C) All
Personal Trust Employee Other Accounts
and Agency and| Benefit and
Investment  |Retirement-Related
Management Trust and
Agency Agency
Dollar amounts in thousands Accounts Accounts
k. Investments in unregistered funds and private equity RCFDJ293 RCFDJ294 RCFDJ295
INVESTMENTS. ..ottt NR NR NR|M.1.k.
RCFDJ296 RCFDJ297 RCFDJ298
|. Other common and preferred Stocks..........cccccoeviiieeeeiiiiiiiiee e, NR NR NR| M.
RCFDJ299 RCFDJ300 RCFDJ301
M. Real estate MOMgages. .......ccerviiiieriiiiiesie e NR NR NR| pm.1.m.
RCFDJ302 RCFDJ303 RCFDJ304
N. REAI ESLALE......ii it NR NR NR|M.1.n.
RCFDJ305 RCFDJ306 RCFDJ307
0. MiSCEllAaNEOUS @SSELS........ccuvviiieeiiiiiee e NR NR NR|M.1.0.
p. Total managed assets held in fiduciary accounts (for each column, RCFDJ308 RCFDJ309 RCFDJ310
sum of Memorandum items 1.a through 1.0).........ccccoeeiiiiiiienennn. NR NR NR|m.1.p.

Schedule RC-T - Fiduciary and Related Services

(Column A) Managed

(Column B) Number of

Dollar amounts in thousands Assets Managed Accounts
g. Investments of managed fiduciary accounts in advised or sponsored RCFDI311 NR| RCEDI312 NR
MuUtUal UNAS.......coiii M.1.q.
Schedule RC-T - Fiduciary and Related Services
(Column A) Number of | (Column B) Principal
Dollar amounts in thousands Issues Amount Outstanding
2. Corporate trust and agency accounts: M.2.
a. Corporate and municipal trusteeships...............ccoccooeiiiiin, RCFDB927 NR| RCFDB928 NR|m2.a.
1. Issues reported in Memorandum item 2.a that are in default..... RCFDJ313 NR| RCFDJ314 NR| m2a1
b. Transfer agent, registrar, paying agent, and other corporate RCFDB929 NR
=T 11010y PO TR T PSP UP PR UPPPRTN M.2.b.
Schedule RC-T - Fiduciary and Related Services
(Column A) Number of |(Column B) Market Value
Dollar amounts in thousands Funds of Fund Assets
3. Collective investment funds and common trust funds: M.3.
. DOMESHIC EQUILY......cvvveiiiiieiiiic et RCFDB931 NR| RCFDB932 NR| m3.a.
b. International/Global equity..............ccocoiiiiiiiiii RCFDB933 NR| RCFDB934 NR| m.3.b.
C. Stock/Bond blend............ccociiiiiiiiiii RCFDB935 NR| RCFDB936 NR| m.3c.
d. Taxable DON..........ccoiiiiii e RCFDB937 NR| RCFDB938 NR| m.3.4.
€. Municipal bond............cccocoiiiiiiiiii RCFDB939 NR| RCFDB940 NR| m.3e.
f. Short term investments/Money market............ccccovvveeeiiieeinieeenneennn RCFDB941 NR| RCFDB942 NR|m3f
0. Specialty/Other..........ccoiiiiii e RCFDB943 NR| RCFDB944 NR|m.3g.
h. Total collective investment funds (sum of Memorandum items 3.a RCEDBS4S NR| RCFDB946 NR
EAFOUGN 3.0) ettt M.3.h.
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FFIEC 031
Quarter End Date 6/30/2015

(Column A) (Column B) (Column C)
Gross Losses | Gross Losses Recoveries
Managed Non-Managed
Dollar amounts in thousands Accounts Accounts
4. Fiduciary settlements, surcharges, and other losses:
RIADB947 RIADB948 RIADB949
a. Personal trust and agency acCounts............ceeeeeeiieeeeeeeniiiieneeenns NR NR NR
b. Employee benefit and retirement-related trust and agency RIADB950 RIADB951 RIADB952
BACCOUNES....ieiieeettie e ettt e s ette e e st e e et e st e e e s ta e e eae e e e sabeeeantaeeenraeesnaeaens NR NR NR
RIADB953 RIADB954 RIADB955
c. Investment management agency aCCOUNES..........cevvvveerreeeerveenns NR NR NR
RIADB956 RIADB957 RIADB958
d. Other fiduciary accounts and related services............ccccuueeeennn. NR NR NR
e. Total fiduciary settlements, surcharges, and other losses (sum RIADB959 RIADB960 RIADB961
of Memorandum items 4.a through 4.d) (sum of columns A and B
minus column C must equal Schedule RC-T, item 24).................... NR NR NR
Schedule RC-V - Variable Interest Entities
(Column A) (Column B) (Column C)
Securitization |ABCP Conduits Other VIEs
Dollar amounts in thousands Vehicles
1. Assets of consolidated variable interest entities (VIES) that can be
used only to settle obligations of the consolidated VIEs:
RCFDJ981 RCFDJ982 RCFDJ983
a. Cash and balances due from depository institutions................... 0 0 0
RCFDJ984 RCFDJ985 RCFDJ986
b. Held-to-maturity SECUNLIES. .......oouviiiieeiiiiiiee e 0 0 0
RCFDJ987 RCFDJ988 RCFDJ989
. Available-for-sale SECUNtIES. .......cooouvieiieiiiieiee e 0 0 0
RCFDJ990 RCFDJ991 RCFDJ992
d. Securities purchased under agreements to resell....................... 0 0 0
RCFDJ993 RCFDJ994 RCFDJ995
e. Loans and leases held for sale..........cccccoviiiiiiiiniiie e 0 0 0
RCFDJ996 RCFDJ997 RCFDJ998
f. Loans and leases, net of unearned iNCOME..........cccceeeeeeeeeeereennn, 0 0 0
RCFDJ999 RCFDK001 RCFDK002
g. Less: Allowance for loan and lease 10SS€ES..........ccccveeeeiiivieneenn. 0 0 0
RCFDKO003 RCFDKO004 RCFDKO005
h. Trading assets (other than derivatives).............ccccceereniiieeeeenninns 0 0 0
RCFDK006 RCFDKO007 RCFDKO008
i. Derivative trading @SSEtS........ccveiiiiiiriiieree e 0 0 0
RCFDKO009 RCFDK010 RCFDKO011
j- Other real estate OWNEed............cccuvviieiiiiiiier e 0 0 0
RCFDK012 RCFDKO013 RCFDKO014
K. OtNEI @SSELS. ..ciiiiiiiiiiie et 0 0 0
2. Liabilities of consolidated VIEs for which creditors do not have
recourse to the general credit of the reporting bank:
RCFDKO015 RCFDKO016 RCFDKO017
a. Securities sold under agreements to repurchase............cccc....... 0 0 0

M.4.

M.4.a.
M.4.b.
M.4.c.

M.4.d.

M.4.e.

1d.

1f

1.g.

1.h.

1.

1.k.
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(Column A) (Column B) (Column C)
Securitization |ABCP Conduits Other VIEs
Dollar amounts in thousands Vehicles
RCFDKO018 RCFDKO019 RCFDKO020
b. Derivative trading liabilities.............cccocoiiiiii e 0 0 0|2p.
RCFDKO021 RCFDKO022 RCFDKO023
C. COMMEICIAl PAPET......uiiieeiiciiiiiee ettt 0 0 0| 7.
RCFDKO024 RCFDKO025 RCFDKO026
d. Other borrowed money (exclude commercial paper).................. 0 0 0| 2.4.
RCFDKO027 RCFDKO028 RCFDKO029
€. Other IabIlItIES. .....c.eviiiee e 0 0 0|se.
3. All other assets of consolidated VIEs (not included in items 1.a. RCFDK030 RCFDK031 RCFDK032
through 1.K @DOVE)........ccuiiiiieiice e 0 0 0|3
4. All other liabilities of consolidated VIEs (not included in items 2.a RCFDKO33 RCFDKO034 RCFDKO035
through 2. @DOVE)........eiiiiiii e 0 0 0| 4.

General Instructions
Dollar amounts in thousands

1. Who Must Report on What Forms 1.
a. Close of Business la.
b. Frequency of Reporting 1b.
c. Differences in Detail of Reports lc.
d. Shifts in Reporting Status 1.d.
2. Organization of the Instruction Books 2.
3. Preparation of the Reports 3.
4. Signatures 4.
a. Officer Declaration 4a.
b. Director Attestation 4b.
5. Submission of the Reports 5.
a. Submission Date 5.a.
b. Amended Reports 5.b.
6. Retention of Reports 6.
7. Scope of the "Consolidated Bank" Required to be Reported in the Submitted Reports 7.
a. Exclusions from the Coverage of the Consolidated Report 7.a
8. Rules of Consolidation 8.
9. Reporting by Type of Office (For banks with foreign offices) 9.
10. Publication Requirements for the Report of Condition 10.
11. Release of Individual Bank Reports 11.
12. Applicability of Generally Accepted Accounting Principles to Regulatory Reporting
Requirements 12.
13. Accrual Basis Reporting 13.
14. Miscellaneous General Instructions 14,
a. Rounding 14.a.
b. Negative Entries 14.b.
c. Verification l4.c.
d. Transactions Occurring Near the End of a Reporting Period 14.d.
15. Separate Branch Reports 15.
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Glossary

Dollar amounts in thousands
1. Glossary 1.
2. Acceptances 2.
3. Accounting Changes 3.
4. Accounting Errors, Corrections of 4
5. Accounting Estimates, Changes in 5.
6. Accounting Principles, Changes in 6.
7. Accrued Interest Receivable Related to Credit Card Securitizations 7.
8. Acquisition, Development, or Construction (ADC) Arrangements 8.
9. Agreement Corporation 9.
10. Allowance for Loan and Lease Losses 10.
11. Applicable Income Taxes 11.
12. Associated Company 12.
13. ATS Account 13.
14. Bankers Acceptances 14.
a. Bank-Owned Life Insurance 14.a.
15. Banks, U.S. and Foreign 15.
16. Banks in Foreign Countries 16.
17. Bill-of-Lading Draft 17.
18. Borrowings and Deposits in Foreign Offices 18.
19. Brokered Deposits 19.
20. Broker's Security Draft 20.
21. Business Combinations 21.
22. Call Option 22.
a. Capital Contributions of Cash and Notes Receivable 22.a.
23. Capitalization of Interest Costs 23.
24. Carrybacks and Carryforwards 24.
25. Cash Management Arrangements 25.
26. Certificate of Deposit 26.
27. Changes in Accounting Estimates 27.
28. Changes in Accounting Principles 28.
29. Clearing Accounts 29.
30. Commercial Banks in the U.S. 30.
31. Commercial Letter of Credit 31.
32. Commercial Paper 32.
33. Commodity or Bill-of-Lading Draft 33.
34. Common Stock of Unconsolidated Subsidaries, Investments in 34,
35. Continuing Contract 35.
36. Corporate Joint Venture 36.
37. Corrections of Accounting Errors 37.
38. Coupon Stripping, Treasury Receipts, and STRIPS 38.
39. Custody Account 30.
40. Dealer Reserve Account 40.
a. Deferred Compensation Agreements 40.a.
41. Deferred Income Taxes 41.
a. Defined Benefit Postretirement Plans 4l.a.
42. Demand Deposits 42.
43. Depository Institutions in the U.S. 43,
44. Deposits 44,
45. Derivative Contracts 45,
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FFIEC 031
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a. Discounts

46. Dividends

47. Domestic Office

48. Domicile

49. Due Bills

50. Edge and Agreement Corporation

a. Equity-Indexed Certificates of Deposit
51. Equity Method of Accounting

52. Extinguishments of Liabilities

53. Extraordinary Items

54. Fails

a. Fair Value

55. Federal Funds Transactions

56. Federally-Sponsored Lending Agency
57. Fees, Loan

58. Foreclosed Assets

59. Foreign Banks

60. Foreign Currency Transactions and Translation
61. Foreign Debt Exchange Transactions
62. Foreign Governments and Official Institutions
63. Foreign Office

64. Forward Contracts

65. Functional Currency

66. Futures Contracts

67. Goodwill

68. Hypothecated Deposit

69. IBF

70. Income Taxes

71. Intangible Assets

72. Interest-Bearing Account

73. Interest Capitalization

74. Interest Rate Swaps

75. Internal-Use Computer Software

76. International Banking Facility (IBF)
77. Interoffice Accounts

78. Investments in Common Stock of Unconsolidated Subsidiaries

79. Joint Venture

80. Lease Accounting

81. Letter of Credit

82. Limited-Life Preferred Stock
83. Loan

84. Loan Fees

85. Loan Impairment

86. Loan Secured by Real Estate
87. Loss Contingencies

88. Majority-Owned Subsidiary
89. Mandatory Convertible Debt
91. Mergers

92. Money Market Deposit Account (MMDA)
93. Nonaccrual Status

94. Noninterest-Bearing Account

45.a.

46.

47.

48.

49.

50.

50.a.

51.

52.

53.

54,

54.a.

55.

56.

57.

58.

59.

60.

61.

62.

63.

64.

65.

66.

67.

68.

69.

70.

71.

72.

73.

74.

75.

76.

77.

78.

79.

80.

81.

82.

83.

84.

85.

86.

87.

88.

89.

91.

92.

93.

94,
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FFIEC 031
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95. Nontransaction Account
96. NOW Account

97. Offsetting

98. One-Day Transaction
99. Option

100.
101.
102.
103.
104.
105.
106.
107.
108.
109.
110.
111.
112.
113.
114.

a.P

115.
116.
117.
118.
119.
120.
121.
122.
123.
124,
125.
126.
127.
128.
129.
130.
131.
132.
133.
134.
135.
136.
137.
138.
139.
140.

141
142
143
144

Organization Costs

Other Depository Institutions in the U.S.
Other Real Estate Owned
Overdraft

Participations

Participations in Acceptances
Participations in Pools of Securities
Pass-through Reserve Balances
Perpetual Preferred Stock
Placements and Takings

Pooling of Interests

Preauthorized Transfer Account
Preferred Stock

Premiums and Discounts
Purchase Acquisition

urchased Impaired Loans and Debt Securities
Put Option

Real Estate ADC Arrangements
Real Estate, Loan Secured By
Reciprocal Balances

Renegotiated Troubled Debt
Reorganizations
Repurchase/Resale Agreements
Reserve Balances, Pass-through
Retail Sweep Arrangements

Savings Deposits

Securities Activities

Securities Borrowing/Lending Transactions
Securities, Participations in Pools of
Servicing Assets and Liabilities
Settlement Date Accounting

Shell Branches

Short Position

Significant Subsidary

Standby Letter of Credit

Start-Up Activities

STRIPS

Subordinated Notes and Debentures
Subsidiaries

Suspense Accounts

Syndications

. Telephone Transfer Account

. Term Federal Funds

. Time Deposits

. Trade Date and Settlement Date Accounting

Sales of Assets for Risk-Based Capital Purposes

95.

96.

97.

98.

99.

100.

101.

102.

103.

104.

105.

106.

107.

108.

109.

110.

111.

112.

113.

114.

114.a.

115.

116.

117.

118.

119.

120.

121.

122.

123.

124.

125.

126.

127.

128.

129.

130.

131.

132.

133.

134.

135.

136.

137.

138.

139.

140.

141.

142.

143.

144.
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145. Trading Account

146. Transction Account

147. Transfers of Financial Assets
148. Traveler's Letter of Credit

149. Treasury Receipts

150. Treasury Stock

151. Troubled Debt Restructurings
152. Trust Preferred Securities

153. U.S. Banks

154. U.S. Territories and Possessions
155. Valuation Allowance

156. When-Issued Securities Transactions

145.

146.

147.

148.

149.

150.

151.

152.

153.

154.

155.

156.
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