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Schedule HI⎯Continued
Memoranda (continued)

Dollar Amounts in Thousands   
BHCK Bil Mil Thou   

7.  Other noninterest expense (from schedule HI, 7.d above) (only report     
  amounts that exceed 1% of Schedule HI, items 1.h and 5.m):     
  a.  Data processing expenses............................................................................................................  C017  781,000   M.7.a. 
  b.  Advertising and marketing expenses..............................................................................................  0497  1,261,000   M.7.b. 
  c.  Directors' fees..............................................................................................................................  4136  0   M.7.c. 
  d.  Printing, stationery, and supplies....................................................................................................  C018  574,000   M.7.d. 
  e.  Postage.......................................................................................................................................  8403  0   M.7.e. 
  f.  Legal fees and expenses......................................................................................................  4141  0   M.7.f. 
  g.  FDIC deposit insurance assessments................................................................................  4146  0   M.7.g. 
  h. TEXT      
    8565  Technology / Communication Expense   8565  971,000   M.7.h. 
  i.  TEXT      
    8566     8566  N/A   M.7.i. 
  j.  TEXT      
    8567     8567  N/A   M.7.j. 
       
8.  Extraordinary items and other adjustments (from Schedule HI, item 12)     
  (itemize all extraordinary items and other adjustments):    

   
  a. (1)  TEXT      
    3571  Sale of Travelers Life & Annuity   3571  791,000  M.8.a.(1)

      (2)  Applicable income tax effect ...........................................  BHCK   3572  238,000   M.8.a.(2)
   

  b. (1)  TEXT     
    3573  Sale of Citigroup Asset Management Business   3573  185,000  M.8.b.(1)

      (2)  Applicable income tax effect ...........................................  BHCK   3574  70,000   M.8.b.(2)
   

  c. (1)  TEXT     
    3575     3575  N/A   M.8.c.(1)

      (2)  Applicable income tax effect ...........................................  BHCK   3576  N/A   M.8.c.(2) 

  
9.  Trading revenue (from cash instruments and derivative instruments) (Sum of    
  items 9.a through 9.d must equal Schedule HI, item 5.c.)    
  (To be completed by bank holding companies that reported average trading assets    
  (Schedule HC-K, item 4.a) of $2 million or more for any quarter of the    
  preceding calendar year):    
  a.  Interest rate exposures .............................................................................................................  8757  586,000   M.9.a. 
  b.  Foreign exchange exposures .....................................................................................................  8758  1,582,000   M.9.b. 
  c.  Equity security and index exposures ...........................................................................................  8759  183,000   M.9.c. 
  d.  Commodity and other exposures ................................................................................................  8760  708,000   M.9.d. 
10.  Impact on income of derivatives held for purposes other than trading:    
  a.  Net increase (decrease) to interest income .................................................................................  8761  173,000   M.10.a. 
  b.  Net (increase) decrease to interest expense ...............................................................................  8762  290,000   M.10.b. 
  c.  Other (noninterest) allocations ...................................................................................................  8763  (235,000)   M.10.c. 
11.  Credit losses on derivatives (see instructions) .....................................................................................  A251  0   M.11. 
12.  a.  Income from the sale and servicing of mutual funds and annuities (in domestic offices)  8431  1,227,000   M.12.a. 
  b.  (1) Premiums on insurance related to the extension of credit ....................................  C242  82,000  M.12.b.(1) 
   (2) All other insurance premiums ...............................................................................................  C243  1,038,000  M.12.b.(2) 
  c.  Benefits, losses, and expenses from insurance-related activities ..............................  B983  1,124,000   M.12.c. 
13.  Does the reporting bank holding company have a Subchapter S election in effect for BHCK     
  federal income tax purposes for the current tax year? (Enter "1" for yes; enter "0" for no) .......................... A530 0   M.13. 
 

BHCK Bil Mil Thou  
14. Stock-based employee compensation expense (net of tax effects)........................  C408 60,000  M.14.
15. Stock-based employee compensation expense (net of tax effects) calculated for all   
 awards under the fair value method......................................................................................................  C409 113,000  M.15.
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Schedule HI-A⎯Changes in Equity Capital
Dollar Amounts in Thousands  

BHCK Bil Mil Thou   
1. Equity capital most recently reported for the end of previous calendar year (i.e., after   

 adjustments from amended Reports of Income).....................................................................................  3217 109,291,000  1.
2. Restatements due to corrections of material accounting errors and changes in   

 accounting principles...........................................................................................................................  B507 0  2.
3. Balance end of previous calendar year as restated (sum of items 1 and 2)................................................  B508 109,291,000  3.

  bhct     
4. Net income (loss) (must equal Schedule HI, item 13)..............................................................................  4340 10,514,000  4.
5. Sale of perpetual preferred stock (excluding treasury stock transactions): BHCK    

 a. Sale of perpetual preferred stock, gross.............................................................................................  3577 0  5.a.
 b. Conversion or retirement of perpetual preferred stock.........................................................................  3578 0  5.b.

6. Sale of common stock:   
 a. Sale of common stock, gross............................................................................................................  3579 0  6.a.
 b. Conversion or retirement of common stock........................................................................................  3580 1,326,000  6.b.

7. Sale of treasury stock..........................................................................................................................  4782 1,216,000  7.
8. LESS: Purchase of treasury stock.........................................................................................................  4783 2,871,000  8.
9. Changes incident to business combinations, net....................................................................................  4356 0  9.

10. LESS: Cash dividends declared on preferred stock................................................................................  4598 34,000  10.
11. LESS: Cash dividends declared on common stock.................................................................................  4460 4,608,000  11.
12. Other comprehensive income (1)..........................................................................................................  B511 (726,000)  12.
13. Change in the offsetting debit to the liability for Employee Stock Ownership Plan   

 (ESOP) debt guaranteed by the bank holding company..........................................................................  4591 0  13.
14. Other adjustments to equity capital (not included above).........................................................................  3581 (1,071,000)  14.
15. Total equity capital end of current period (sum of items 3, 4, 5, 6, 7, 9, 12, 13, and 14,  bhct     

 less items, 8, 10, and 11)( must equal item 28 on Schedule HC, Balance Sheet).......................................  3210 113,037,000  15.
______________ 
(1) Includes changes in net unrealized holding gains (losses) on available-for-sale securities, changes in accumulated net gains (losses) on cash flow 

hedges, foreign currency translation adjustments, and changes in minimum pension liability adjustments.
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Schedule HI-B⎯Charge-Offs and Recoveries on Loans and 
Leases and Changes in Allowance for Loan and Lease Losses

Dollar Amounts in Thousands  

I. Charge-offs and Recoveries on Loans and Leases
(Fully Consolidated)

Charge-offs 1
(Column A)

Recoveries
(Column B)

 

 BHCK Bil Mil Thou BHCK Bil Mil Thou  
1. Loans secured by real estate:    
    a. Construction, land development, and other land loans    
         in domestic offices.................................................................. 3582 0 3583 0  1.a.
    b. Secured by farmland in domestic offices.................................... 3584 0 3585 0  1.b.
    c. Secured by 1-4 family residential properties in domestic    
        offices:    
        (1) Revolving, open-end loans secured by 1-4 family    
              residential properties and extended under lines of    
              credit................................................................................ 5411 4,000 5412 1,000  1.c.(1)
        (2) Closed-end loans secured by 1-4 family residential    
              properties in domestic offices   
               (a) Secured by first liens.................................................... C234 258,000 C217 21,000  1.c.(2).(a)
               (b) Secured by junior liens................................................. C235 19,000 C218 0  1.c.(2).(b)
    d. Secured by multifamily (5 or more) residential    
        properties in domestic offices .................................................. 3588  6,000 3589  0  1.d.
    e. Secured by nonfarm nonresidential properties in    
        domestic offices...................................................................... 3590  0 3591  0  1.e.
     f. In foreign offices..................................................................... B512  67,000 B513  35,000  1.f.
2. Loans to depository institutions and acceptances of other    
    banks:    
    a. To U.S. banks and other U.S. depository institutions................... 4653 0 4663 0  2.a.
    b. To foreign banks..................................................................... 4654 0 4664 0  2.b.
3. Loans to finance agricultural production and other loans    
    to farmers.................................................................................. 4655 1,000 4665 0  3.
4. Commercial and industrial loans:    
    a. To U.S. addressees (domicile)................................................. 4645 205,000 4617 51,000  4.a.
    b. To non-U.S. addressees (domicile)........................................... 4646 198,000 4618 152,000  4.b.
5. Loans to individuals for household, family, and other    
    personal expenditures:    
    a. Credit cards............................................................................ B514  2,196,000 B515 533,000  5.a.
    b. Other (includes single payment, installment, all    
        student loans, and revolving credit plans other than    
        credit cards)........................................................................... B516 1,890,000 B517 311,000  5.b.
6. Loans to foreign governments and official institutions..................... 4643 0 4627 76,000  6.
7. All other loans............................................................................ 4644 13,000 4628 11,000  7.
8. Lease financing receivables:    
    a. To U.S. addressees (domicile)................................................. 4658 29,000 4668 19,000  8.a.
    b. To non-U.S. addressees (domicile)........................................... 4659 17,000 4669 13,000  8.b.
9. Total (sum of items 1 through 8)................................................... 4635 4,903,000 4605 1,223,000  9.
 
 
Memoranda 

BHCK Bil Mil Thou BHCK Bil Mil Thou  
1. Loans to finance commercial real estate, construction, and    
    land development activities (not secured by real estate)    
    included in Schedule HI-B, part I, items 4 and 7 above...................... 5409 0 5410 0  M.1.
2. Loans secured by real estate to non-U.S. addressees    
    (domicile) (included in Schedule HI-B, part I, item 1, above).............. 4652 67,000 4662 35,000  M.2.

 

1 Include write-downs arising from transfers to a held-for-sale account. 
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Schedule HI-B⎯Continued
Memoranda - Continued Dollar Amounts in Thousands 

BHCK Bil Mil Thou   
  Memorandum item 3 is to be completed by (1) bank holding companies that,   
  together with affiliated institutions, have outstanding credit card receivables   
 (as defined in the instructions) that exceed $500 million as of the report date or   
  (2) bank holding companies that on a consolidated basis are credit card specialty   
  holding companies (as defined in the instructions)   
3. Uncollectable retail credit card fees and finance charges reversed against income (i.e. not included   
  in charge-offs against the allowance for loan and lease losses) ............................... C388 437,000  M.3.
 
 
 

Dollar Amounts in Thousands  

BHCK Bil Mil Thou   

II. Changes in allowance for loan and lease losses
 
1.  Balance most recently reported at end of previous year (i.e., after adjustments 

 
 
  

  

from amended Reports of Income) .............................................................................................. B522  11,269,000   1. 
  bhct      
2.  Recoveries (Must equal Schedule HI-B, part I, item 9, column B, above) ........................................ 4605  1,223,000   2. 
3.  LESS: Charge-offs (must equal Schedule HI-B, part I, item 9, column A above ............................... C079  4,890,000   3. 
  less Schedule HI-B, part II, item 4) .............................................................................................. BHCK     

4.  Less: write-downs arising from transfers of loans to a held-for-sale account..................................... 5523  13,000   4. 
  bhct      
5.  Provision for loan and lease losses (must equal Schedule HI, item 4)............................................. 4230  3,533,000   5. 
6. Adjustments (see instructions for this schedule)............................................................ C233 (704,000)  6.
7. Balance at end of period (sum of items 1,2,5,and 6, less items 3 and 4 must equal Schedule HC, bhct    
 item 4.c)................................................................................................................................... 3123 10,418,000  7.
 
Memoranda Dollar Amounts in Thousands 

BHCK Bil Mil Thou   
1. Allocated transfer risk reserve included in Schedule HI-B, part II, item 7 .................................................... C435 33,000  M.1.
 Memorandum items 2 and 3 are to be completed by (1) bank holding companies   
  that, together with affiliated institutions, have outstanding credit card receivables (as   
  defined in the instructions) that exceed $500 million as of the report date or (2) bank   
  holding companies that on a consolidated basis are credit card specialty   
  holding companies (as defined in the instructions)   
2. Separate valuation allowance for uncollectable retail credit card fees and finance charges .......................... C389 0  M.2.
3. Amount of allowance for loan and lease losses attributable to retail credit card fees   
  and finance charges (included in Schedule HC, item 4.c and Schedule HI-B,   
 part II, item 7) ................................................................................................................................. C390 416,000  M.3.
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Notes to the Income Statement⎯Predecessor Financial Items
For bank holding companies involved in a business combination(s) during the quarter, provide on the lines below income statement information for any
acquired company(ies) with aggregated assets of $10 billion or more or 5 percent of the reporting bank holding company's total consolidated assets as
of the previous quarter-end, whichever is less. Information should be reported year-to-date of acquisition. 
 

Dollar Amounts in Thousands  
BHBC Bil Mil Thou   

1. Total interest income.........................................................................................  4107 N/A  1.
 a. Interest income on loans and leases.................................................................................................  4094 N/A  1.a.
 b. Interest income on investment securities............................................................................................  4218 N/A  1.b.
2. Total interest expense.........................................................................................................................  4073 N/A  2.
 a. Interest expense on deposits............................................................................................................  4421 N/A  2.a.
3. Net interest income ............................................................................................................................  4074 N/A  3.
4. Provision for loan and lease losses.......................................................................................................  4230 N/A  4.
5. Total noninterest income......................................................................................................................  4079 N/A  5.
 a. Income from fiduciary activities.........................................................................................................  4070 N/A  5.a.
 b. Trading revenue..............................................................................................................................  A220 N/A  5.b.
 c. Investment banking, advisory, brokerage, and underwriting fees and commissions................................  B490 N/A  5.c.
 d. Venture capital revenue...................................................................................................................  B491 N/A  5.d.
 e. Net securitization income.................................................................................................................  B493 N/A  5.e.
 f. Insurance commissions and fees.......................................................................................................  B494 N/A  5.f.
6. Realized gains (losses) on held-to-maturity and available-for-sale securities.............................................  4091 N/A  6.
7. Total noninterest expense....................................................................................................................  4093 N/A  7.
 a. Salaries and employee benefits........................................................................................................  4135 N/A  7.a.
 b. Goodwill impairment losses..............................................................................................................  C216 N/A  7.b.
8. Income (loss) before taxes, extraordinary items, and other adjustments....................................................  4301 N/A  8.
9. Applicable income taxes......................................................................................................................  4302 N/A  9.
10. Minority interest..................................................................................................................................  4484 N/A  10.
11. Extraordinary items, net of applicable income taxes and minority interest..................................................  4320 N/A  11.
12. Net income (loss)................................................................................................................................  4340 N/A  12.
13. Cash dividends declared.....................................................................................................................  4475 N/A  13.
14. Net charge-offs...................................................................................................................................  6061 N/A  14.
15. Net interest income (item 3 above) on a fully taxable equivalent basis......................................................  4519 N/A  15.
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Notes to the Income Statement⎯Other
 
Enter in the lines provided below any additional information on specific line items on the income statement or to its schedules that the bank holding
company wishes to explain, that has been separately disclosed in the bank holding company's quarterly reports to its shareholders, in its press releases,
or on its quarterly reports to the Securities and Exchange Commission (SEC). Exclude any transactions that have been separately disclosed under the
reporting requirements specified in memoranda items 6 through 8 to Schedule HI, the Consolidated Income Statement.
 
Also include any transactions which previously would have appeared as footnotes to Schedules HI through HI-B.
 
Each additional piece of information disclosed should include the appropriate reference to schedule and item number, as well as a description of the
additional information and the dollar amount (in thousands of dollars) associated with that disclosure.
 

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

TEXT  BHCK Bil Mil Thou  
 0000   Sch. HI, item 1.a(1), Recognition of interest payments on   
     nonaccrual loans to XYZ country   
       0000    1  350  
 
 
 

Notes to the Income Statement⎯Other
Dollar amount in thousands  

TEXT  BHCK Bil Mil Thou  
 1.  5351    

     
    5351 N/A   1.

 2.  5352    
     
    5352 N/A   2.

 3.  5353    
     
    5353 N/A   3.

 4.  5354    
     
    5354 N/A   4.

 5.  5355    
     
    5355 N/A   5.

 6.  B042    
     
    B042 N/A   6.

 7.  B043    
     
    B043 N/A   7.

 8.  B044    
     
    B044 N/A   8.

 9.  B045    
     
    B045 N/A   9.

 10. B046    
     
    B046 N/A  10.
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Notes to the Income Statement⎯Other, Continued
Dollar amount in thousands  

TEXT  BHCK Bil Mil Thou  
 11.  B047    

     
    B047 N/A   11.

 12.  B048    
     
    B048 N/A   12.

 13.  B049    
     
    B049 N/A   13.

 14.  B050    
     
    B050 N/A   14.

 15.  B051    
     
    B051 N/A   15.

 16.  B052    
     
    B052 N/A   16.

 17.  B053    
     
    B053 N/A   17.

 18.  B054    
     
    B054 N/A   18.

 19.  B055    
     
    B055 N/A   19.

 20. B056    
     
    B056 N/A  20.
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  For Federal Reserve Bank Use Only 
       
     
  C.I.                       ____       
 

Citigroup, Inc.
                                                                                               
Name of Bank Holding Company 

Consolidated Financial Statements for Bank Holding Companies
 
Report at the close of business June 30, 2005

Schedule HC⎯Consolidated Balance Sheet
Dollar Amounts in Thousands  
BHCK Bil Mil Thou   

ASSETS   
1. Cash and balances due from depository institutions:   
 a. Noninterest-bearing balances and currency and coin. (1).....................................................................  0081 29,100,000   1.a.
 b. Interest-bearing balances: (2)   
  (1) In U.S. offices.............................................................................................................................  0395 1,586,000   1.b.(1)
  (2) In foreign offices, Edge and Agreement subsidiaries, and IBFs........................................................  0397 30,007,000   1.b.(2)
2. Securities :   
 a. Held-to-maturity securities (from Schedule HC-B, column A)................................................................  1754 41,000   2.a.
 b. Available-for-sale securities (from Schedule HC-B, column D).............................................................  1773 201,195,000   2.b.
3. Federal funds sold and securities purchased under agreements to resell:   
 a. Federal funds sold in domestic offices...................................................................................  BHDM  B987 5,885,000   3.a.
 b. Securities purchased under agreements to resell (3)...............................................................  BHCK  B989 226,484,000   3.b.
4. Loans and lease financing receivables:   
 a. Loans and leases held for sale.........................................................................................................  5369 12,025,000   4.a.
 b. Loans and leases, net of unearned income..................................................  B528 575,480,000    4.b.
 c. LESS: Allowance for loan and lease losses.................................................  3123 10,418,000    4.c.
 d. Loans and leases, net of unearned income and allowance for loan and lease   
  losses (item 4.b minus items 4.c)......................................................................................................  B529 565,062,000   4.d.
5. Trading assets (from Schedule HC-D)...................................................................................................  3545 281,781,000   5.
6. Premises and fixed assets (including capitalized leases).........................................................................  2145 8,630,000   6.
7. Other real estate owned (from Schedule HC-M).....................................................................................  2150 944,000   7.
8. Investments in unconsolidated subsidiaries and associated companies....................................................  2130 4,143,000   8.
9. Customers' liability on acceptances outstanding.....................................................................................  2155 1,048,000   9.
10. Intangible assets:   
 a. Goodwill.........................................................................................................................................  3163 32,529,000  10.a.
 b. Other intangible assets (from Schedule HC-M)...................................................................................  0426 14,757,000  10.b.
11. Other assets (from Schedule HC-F)......................................................................................................  2160 132,572,000  11.
12. Total assets (sum of items 1 through 11)...............................................................................................  2170 1,547,789,000  12.

_______________
    (1) Includes cash items in process of collection and unposted debits
    (2) Includes time certificates of deposit not held for trading
    (3) Includes all securities resale agreements in domestic and foreign offices, regardless of maturity. 
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Schedule HC⎯Continued
Dollar Amounts in Thousands  
BHDMBil Mil Thou   

LIABILITIES   
13. Deposits:   
 a. In domestic offices (from Schedule HC-E):   
  (1) Noninterest-bearing (1)...............................................................................................................  6631 32,045,000  13.a.(1)
  (2) Interest-bearing.........................................................................................................................  6636 165,541,000  13.a.(2)
    
 b.  In foreign offices, Edge and Agreement subsidiaries, and IBFs: BHFN    
  (1) Noninterest-bearing.................................................................................................................... 6631 31,369,000  13.b.(1)
  (2) Interest-bearing......................................................................................................................... 6636 343,619,000  13.b.(2)
    
   BHCK    
14. Federal funds purchased and securities sold under agreements to repurchase:   
 a. Federal funds purchased in domestic offices (2)....................................................................  BHDM  B993 28,667,000   14.a.
 b. Securities sold under agreements to repurchase (3)...............................................................  BHCK  B995 225,078,000   14.b.
15. Trading liabilities (from Schedule HC-D)...............................................................................................  3548 134,046,000   15. 
16. Other borrowed money (includes mortgage indebtedness and obligations under......................................   
 capitalized leases) (from Schedule HC-M)............................................................................................  3190 247,481,000   16.
17. Not applicable   
18. Liability on acceptances executed and outstanding................................................................................  2920 1,048,000   18.
19 a. Subordinated notes and debentures (4)............................................................................................  4062 20,209,000   19.a.
 b. Subordinated notes payable to unconsolidated trusts issuing trust preferred securities,   
  and trust preferred securities issued by consolidated special purpose entities.......................................  C699 6,640,000   19.b.
20. Other liabilities (from Schedule HC-G)..................................................................................................  2750 196,474,000   20.
21. Total liabilities (sum of items 13 through 20).........................................................................................  2948 1,432,217,000   21.
22. Minority interest in consolidated subsidiaries and similar items...............................................................  3000 2,535,000   22.
     
EQUITY CAPITAL   
23. Perpetual preferred stock and related surplus.......................................................................................  3283 1,125,000   23.
24. Common stock (par value)..................................................................................................................  3230 55,000   24.
25. Surplus (exclude all surplus related to preferred stock)...........................................................................  3240 20,177,000   25.
26 a. Retained earnings..........................................................................................................................  3247 108,026,000   26.a.
 b. Accumulated other comprehensive income (5)...................................................................................  B530 (1,030,000)   26.b.
27. Other equity capital components (6).....................................................................................................  A130 (15,316,000)   27.
28. TOTAL EQUITY CAPITAL (sum of items 23 through 27)........................................................................  3210 113,037,000   28.
29. Total liabilities, minority interest, and equity capital (sum of items 21, 22 and 28)......................................  3300 1,547,789,000   29.
 
 
MEMORANDUM (to be completed annually only by top-tier bank holding companies for the December 31 report date) 
1. Indicate below the name and address of the bank holding company's independent external auditing firm (see instructions), and the

name and e-mail address of the auditing firm's engagement partner.(7) 
 

a. N/A 
 Name of External Auditing Firm (TEXT C703)
 N/A 
 City (TEXT C708)

 

b. N/A 
 Name of Engagement Partner (TEXT C704)
 N/A 
 E-mail Address (TEXT C705)

 N/A N/A 
 State Abbrev. (TEXT C714) Zip Code (TEXT C715)

 
 
_______________
    (1) Includes total demand deposits and noninterest-bearing time and savings deposits.
    (2) Report overnight Federal Home Loan Bank advances in Schedule HC, item 16, "Other borrowed money."
    (3) Includes all securities repurchase agreements in domestic and foreign offices regardless of maturity.
    (4) Includes limited-life preferred stock and related surplus.
    (5) Includes net unrealized holding gains (losses) on available-for-sale securities, accumulated net gains (losses) on cash flow hedges,
        cumulative foreign currency translation adjustments, and minimum pension liability adjustments.
    (6) Includes treasury stock and unearned Employee Stock Ownership Plan shares.
    (7) The Federal Reserve regards information submitted in response to Memorandum item 1.b. as confidential. 
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 Schedule HC⎯B Securities Held-to-Maturity
 

Available-for-Sale
 

  
Dollar Amounts in Thousands 

(Column A)
Amortized Cost

(Column B)
Fair Value

(Column C)
Amortized Cost 

(Column D)
Fair Value

 BHCK Bil Mil Thou BHCK Bil Mil Thou BHCK Bil Mil Thou BHCK Bil Mil Thou
1. U.S. Treasury securities.................  0211 2,000  0213 2,000  1286 15,377,000  1287 15,297,000  1.
2. U.S. government agency obligations     
 (exclude mortgage-backed securities):     
  a. Issued by U.S. government     
   agencies (1)..............................  1289 0  1290 0  1291 339,000  1293 342,000  2.a.
  b. Issued by U.S. government-     
   sponsored agencies (2)..............  1294 0  1295 0  1297 18,232,000  1298 18,251,000 2.b.
3. Securities issued by states and     
  political subdivisions in the U.S.......  8496 0  8497 0  8498 10,862,000  8499 11,574,000  3.
4. Mortgage-backed securities (MBS)     
  a. Pass-through securities:     
  (1)  Guaranteed by GNMA..........  1698 0  1699 0  1701 3,953,000  1702 3,976,000  4.a.(1)
  (2)  Issued by FNMA and FHLMC  1703 0  1705 0  1706 8,874,000  1707 8,921,000  4.a.(2)
  (3)  Other pass-through securities  1709 0  1710 0  1711 37,000  1713 38,000  4.a.(3)
  b. Other mortgage-backed securities     
   (include CMOs, REMICs, and     
   stripped MBS):     
   (1) Issued or guaranteed by     
   FNMA, FHLMC, or GNMA..........  1714 0  1715 0  1716 2,306,000  1717 2,388,000  4.b.(1)
   (2) Collateralized by MBS issued     
   or guaranteed by FNMA,     
   FHLMC, or GNMA.....................  1718 0  1719 0  1731 3,000  1732 3,000  4.b.(2)
   (3) All other mortgage-backed     
   securities..................................  1733 0  1734 0  1735 5,088,000  1736 5,257,000  4.b.(3)
5. Asset-backed securities (ABS):     
  a. Credit card receivables...............  B838 0  B839 0  B840 4,381,000  B841 4,937,000  5.a.
  b. Home equity lines......................  B842 0  B843 0  B844 1,190,000  B845 1,200,000  5.b.
  c. Automobile loans.......................  B846 0  B847 0  B848 96,000  B849 96,000  5.c.
  d. Other consumer loans................  B850 0  B851 0  B852 151,000  B853 155,000  5.d.
  e. Commercial and industrial loans..  B854 0  B855 0  B856 141,000  B857 143,000  5.e.
  f. Other........................................  B858 0  B859 0  B860 832,000  B861 836,000  5.f.
6. Other debt securities:     
  a. Other domestic debt securities....  1737 0  1738 0  1739 38,360,000  1741 39,373,000  6.a.
  b. Foreign debt securities...............  1742 39,000  1743 39,000  1744 83,706,000  1746 84,554,000  6.b.

___________
(1) Includes Small Business Administration "Guaranteed Loan Pool Certificates," U.S. Maritime Administration obligations, and Export-Import Bank Participation certificates.
(2) Includes obligations (other than mortgage-backed securities) issued by the Farm Credit System, the Federal Home Loan Bank System, the Federal Home Loan Mortgage Corporation, the Federal
National Mortgage Association, the Financing Corporation, Resolution Funding Corporation, the Student Loan Marketing Association, and the Tennessee Valley Authority.
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Schedule HC-B ⎯ Continued 

  Held-to-Maturity Available-for-sale

  
Dollar Amounts in Thousands

(Column A)
Amortized Cost

(Column B)
Fair Value

(Column C)
Amortized Cost 

(Column D)
Fair Value'

 BHCK Bil Mil Thou BHCK Bil Mil Thou BHCKBil Mil Thou BHCK Bil Mil Thou
7. Investments in mutual funds and     
  other equity securities with readily     
  determinable fair values.................    A510 3,132,000  A511 3,854,000  7.
8. Total (sum of 1 through 7) (total of     
 column A must equal Schedule HC,     
 item 2.a) (total of column D must equal  bhct     bhct  
 Schedule HC, item 2.b) .................  1754 41,000  1771 41,000  1772 197,060,000  1773 201,195,000  8.

 

Memoranda

BHCK Bil Mil Thou   
1. Pledged securities (1)..................................................................................................................................  0416 64,534,000  M.1.
2. Remaining maturity of debt securities (Schedule HC-B, items 1 through 6.b in columns A and D above):   
 a. 1 year and less....................................................................................................................................................  0383 39,612,000  M.2.a.
 b. Over 1 year to 5 years..........................................................................................................................................  0384 77,913,000  M.2.b.
 c. Over 5 years........................................................................................................................................................  0387 79,857,000  M.2.c.
3. Amortized cost of held-to-maturity securities sold or transferred to available-for-sale or trading securities during the calendar   
  year-to-date (report the amortized cost at date of sale or transfer).............................................................................  1778 0  M.3.
4. Structured notes (included in the held-to-maturity and available-for-sale accounts in Schedule HC-B, items 2, 3, 5, and 6):   
 a. Amortized cost.....................................................................................................................................................  8782 537,000  M.4.a.
 b. Fair value............................................................................................................................................................  8783 575,000  M.4.b.

___________ 

(1) Includes held-to-maturity securities at amortized cost and available-for-sale securities at fair value. 
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Schedule HC-C ⎯ Loans and Lease Financing Receivables
Do not deduct the allowance for loan and lease losses from amounts reported in this schedule. Report (1) loans and leases held for sale 
and (2) other loans
and leases, net of unearned income. Exclude assets held for trading and commercial paper. 
  
 Dollar Amounts in Thousands

Consolidated
(Column A)

In Domestic Offices
(Column B)

 BHCK Bil Mil Thou BHDM Bil Mil Thou
1. Loans secured by real estate....................................................... 1410 227,730,000   1.
  a. Construction and land development, and other land loans..........  1415 1,593,000  1.a.
  b. Secured by farmland...............................................................  1420 1,288,000  1.b.
  c. Secured by 1-4 family residential properties:    
   (1) Revolving, open-end loans secured by 1-4 family    
    residential properties and extended under lines of    
    credit................................................................................  1797 18,786,000  1.c.(1)
   (2) All other loans secured by 1-4 family residential    
     properties:.........................................................................    
     (a) Secured by first liens.....................................................  5367 132,527,000  1.c.(2)(a)
     (b) Secured by junior liens...................................................  5368 13,911,000  1.c.(2)(b)
  d. Secured by multifamily (5 or more) residential    
   properties:..............................................................................  1460 8,746,000  1.d.
  e. Secured by nonfarm nonresidential properties  1480 7,008,000  1.e.
2. Loans to depository institutions and acceptances of other    
   banks........................................................................................  1288 1,490,000  2.
  a. To U.S. banks and other U.S. depository institutions.................. 1292 135,000   2.a.
  b. To foreign banks..................................................................... 1296 7,150,000   2.b.
3. Loans to finance agricultural production and other loans to    
 farmers..................................................................................... 1590 589,000 1590 63,000  3.
4. Commercial and industrial loans..................................................  1766 36,116,000  4.
  a. To U.S. addressees (domicile)................................................. 1763 37,002,000   4.a.
  b. To non-U.S. addressees (domicile)........................................... 1764 86,444,000   4.b.
5. Not applicable    
6. Loans to individuals for household, family, and other    
   personal expenditures (i.e., consumer loans) (includes    
 purchased paper).......................................................................  1975 97,388,000  6.
  a. Credit cards........................................................................... B538 70,985,000   6.a.
  b. Other revolving credit plans..................................................... B539 13,249,000   6.b.
  c. Other consumer loans (includes single payment,    
   installment, and all student loans)............................................. 2011 88,855,000   6.c.
7. Loans to foreign governments and official institutions    
 (including foreign central banks).................................................. 2081 1,083,000 2081 15,000  7.
8. Not applicable    
9. All other loans:........................................................................... 1635 46,359,000 1635 30,192,000  9.
10. Lease financing receivables (net of unearned income)...................  2165 7,208,000  10.
  a. To U.S. addressees (domicile)................................................. 2182 6,479,000   10.a.
  b. To non-U.S. addressees (domicile)........................................... 2183 4,054,000   10.b.
11. LESS: Any unearned income on loans reflected in    
 items 1-9 above......................................................................... 2123 2,609,000 2123 1,192,000  11.
12. Total (sum of items 1 through 10 minus item 11)    
  (total of column A must equal Schedule HC, sum of    
 items 4.a and 4.b)...................................................................... 2122 587,505,000 2122 355,139,000  12.
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Schedule HC-C⎯Continued
Dollar Amounts in Thousands  
Consolidated  

Memoranda   
BHCK Bil Mil Thou   

1. Loans and leases restructured and in compliance with modified terms (included in   
  Schedule HC-C, above and not reported as past due or nonaccrual in Schedule   
  HC-N, memorandum item 1) (exclude loans secured by 1-4 family residential   
  properties and loans to individuals for household, family, and other personal   
 expenditures)....................................................................................................................................... 1616 31,000  M.1.
2. Loans to finance commercial real estate, construction, and land development activities   
 (not secured by real estate) included in Schedule HC-C, items 4 and 9, column A, above............................ 2746 554,000  M.2.
3. Loans secured by real estate to non-U.S. addressees (domicile) (included in   
 Schedule HC-C, item 1, column A)......................................................................................................... B837 42,418,000  M.3.
 Memorandum item 4 is to be completed by (1) bank holding companies that,   
 together with affiliated institutions, have outstanding credit card receivables   
 (as defined in the instructions) that exceed $500 million as of the report date or   
 (2) bank holding companies that on a consolidated basis are credit card specialty   
 holding companies (as defined in the instructions)   
 4.Outstanding credit card fees and finance charges (included in Schedule HC-C,   
 item 6.a., column A).............................................................................................................................. C391 4,002,000  M.4.
 

Schedule HC-D⎯Trading Assets and Liabilities
Schedule HC-D is to be completed by bank holding companies that reported average trading assets
(Schedule HC-K, Item 4.a) of $2 million or more for any quarter of the preceding calendar year.

Dollar Amounts in Thousands  
 BHCK Bil Mil Thou   

ASSETS   
1. U.S. Treasury securities in domestic offices........................................................................................... 3531 12,283,000  1.
2. U.S. Government agency obligations in domestic offices (exclude mortgage-backed   
 securities).......................................................................................................................................... 3532 15,002,000  2.
3. Securities issued by states and political subdivisions in the U.S. in domestic offices.................................. 3533 12,602,000  3.
4. Mortgage-backed securities (MBS) in domestic offices:   
 a. Pass-through securities issued or guaranteed by FNMA, FHLMC, or GNMA......................................... 3534 14,456,000  4.a.
 b. Other MBS issued or guaranteed by FNMA, FHLMC, or GNMA (include CMOs,   
  REMICs, and stripped MBS)............................................................................................................. 3535 5,196,000  4.b.
 c. All other mortgage-backed securities................................................................................................. 3536 16,433,000  4.c.
5. Other debt securities in domestic offices................................................................................................ 3537 34,500,000  5.
6.-8. Not applicable.   
9. Other trading assets in domestic offices................................................................................................ 3541 36,363,000  9.
10. Trading assets in foreign offices........................................................................................................... 3542 89,313,000  10.
11. Derivatives with a positive fair value:   
 a. In domestic offices........................................................................................................................... 3543 17,992,000  11.a.
  BHFN    
 b. In foreign offices.............................................................................................................................. 3543 27,641,000  11.b.
12. Total trading assets (sum of items 1 through 11) ...................................................................................  bhct    
 (must equal Schedule HC, item 5)........................................................................................................ 3545 281,781,000  12.
   
LIABILITIES  BHCK    
13. Liability for short positions.................................................................................................................... 3546 76,128,000  13.
14. Derivatives with a negative fair value.................................................................................................... 3547 57,918,000  14.
  bhct    
15. Total trading liabilities (sum of items 13 and 14)(must equal Schedule HC, item 15).................................. 3548 134,046,000  15.
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 Schedule HC-E⎯Deposit Liabilities (1)

Dollar Amounts in Thousands  
     Bil Mil Thou   

1. Deposits held in domestic offices of commercial bank subsidiaries of the reporting bank   
 holding company: ................................................................................................................................. BHCB    
 a. Demand deposits..............................................................................................................................  2210 12,328,000  1.a.
 b. NOW, ATS, and other transaction accounts.........................................................................................  3187 2,421,000  1.b.
 c. Money market deposit accounts and other savings accounts.................................................................  2389 97,661,000  1.c.
 d. Time deposits of less than $100,000...................................................................................................  6648 4,059,000  1.d.
 e. Time deposits of $100,000 or more.....................................................................................................  2604 21,190,000  1.e.
2. Deposits held in domestic offices of other depository institutions that are subsidiaries   
 of the reporting bank holding company: BHOD    
 a. Noninterest-bearing balances.............................................................................................................  3189 4,870,000  2.a.
 b. NOW, ATS, and other transaction accounts.........................................................................................  3187 879,000  2.b.
 c. Money market deposit accounts and other savings accounts.................................................................  2389 44,797,000  2.c.
 d. Time deposits of less than $100,000...................................................................................................  6648 5,852,000  2.d.
 e. Time deposits of $100,000 or more.....................................................................................................  2604 3,529,000  2.e.
 
Memoranda 

BHDMBil Mil Thou   
1. Brokered deposits less than $100,000 with a remaining maturity of one year or less....................................  A243 40,991,000  M.1.
2. Brokered deposits less than $100,000 with a remaining maturity of more than one year...............................  A164 3,000  M.2.
3. Time deposits of $100,000 or more with a remaining maturity of one year or less........................................  A242 20,917,000  M.3.
 BHFN    
4. Foreign office time deposits with a remaining maturity of one year or less...................................................  A245 119,507,000  M.4.
______________
(1) The sum of items 1.a through 1.e and items 2.a through 2.e must equal the sum of Schedule HC, items 13.a.(1) and 13.a.(2). 

 

Schedule HC-F⎯Other Assets
Dollar Amounts in Thousands  
BHCK Bil Mil Thou   

1. Accrued interest receivable(1)............................................................................  B556 8,674,000  1.
2. Net deferred tax assets (2)....................................................................................................................  2148 2,641,000  2.
3. Interest-only strips receivable (not in the form of a security) (3) on:............................................................     

a. Mortgage loans.................................................................................................................................  A519 453,000  3.a.
b. Other financial assets........................................................................................................................  A520 0  3.b.

4. Equity securities that DO NOT have readily determinable fair values (4).....................................................  1752 11,545,000  4.
5. Other...................................................................................................................................................  2168 109,259,000  5.
  a. Cash surrender value of life insurance (report only     

 amounts that exceed 25% of Schedule HC-F, item 5)........................  C009 0      5.a.

 bhct    
6. Total (sum of items 1 through 5) (must equal Schedule HC, item 11).........................................................  2160 132,572,000  6.
______________
(1) Include accrued interest receivable on loans, losses, debt securities, and other interest-bearing assets.  
(2) See discussion of deferred income taxes in Glossary entry on "income taxes." 
(3) Report interest-only strips receivable in the form of a security as available-for-sale securities in Schedule HC, item 2.b, or as trading assets in 
Schedule HC, item 5, as appropriate.
(4) Include Federal Reserve stock, Federal Home Loan Bank stock, and bankers' bank stock. 

Schedule HC-G⎯Other Liabilities
Dollar Amounts in Thousands  
BHCK Bil Mil Thou   

1. Not applicable     
2. Net deferred tax liabilities (1)..................................................................................................................  3049 1,680,000  2.
3. Allowance for credit losses on off-balance sheet credit exposures.............................................................  B557 700,000  3.
4. Other...................................................................................................................................................  B984 194,094,000  4.
 bhct    
5. Total (sum of items 2 through 4) (must equal Schedule HC, item 20).........................................................  2750 196,474,000  5.
______________
(1) See discussion of deferred income taxes in Glossary entry on "income taxes." 
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Schedule HC-H⎯Interest Sensitivity (1)

Dollar Amounts in Thousands  
BHCK Bil Mil Thou   

1. Earning assets that are repriceable within one year or mature within one year............................................  3197  600,679,000   1. 
2. Interest-bearing deposit liabilities that reprice within one year or mature within one year     
 included in item 13.a.(2) and 13.b.(2) on Schedule HC, Balance Sheet......................................................  3296 348,234,000  2.
3. Long-term debt with a remaining maturity of more than one year but  reprices within one year   
 included in items 16 and 19.a on Schedule HC, Balance Sheet.................................................................  3298 103,550,000  3.
4. Variable rate preferred stock (includes both limited-life and perpetual preferred stock).................................  3408 125,000  4.
5. Long-term debt reported in Schedule HC, item 19.a on the Balance Sheet that is   
 scheduled to mature within one year.......................................................................................................  3409 0  5.

__________
(1) Bank holding companies with foreign offices have the option of excluding the smallest of such non-U.S. offices from coverage in this schedule. Such
bank holding companies may omit the smallest of their offices in foreign countries when arrayed by total assets provided that the assets of the excluded
offices do not exceed 50 percent of the total assets of the holding company's assets in foreign countries and 10 percent of the holding company's total
consolidated assets as of the report date. 

 

Schedule HC-I⎯Insurance-Related Underwriting Activities (including reinsurance)
Part I. Property and Casualty Underwriting
Schedule HC-I must be completed by all top-tier
bank holding companies. (See instructions for additional information.) 

Dollar Amounts in Thousands  
ASSETS BHCK Bil Mil Thou   
1. Reinsurance recoverables.....................................................................................................................  B988 0  1.
2. Total assets.........................................................................................................................................  C244 0  2.
LIABILITIES   
3. Claims and claims adjustment expense reserves.....................................................................................  B990 0  3.
4. Unearned premiums.............................................................................................................................  B991 0  4.
5. Total equity..........................................................................................................................................  C245 0  5.
6. Net Income..........................................................................................................................................  C246 0  6.

 
Part II. Life and Health Underwriting 

Dollar Amounts in Thousands  
ASSETS BHCK Bil Mil Thou   
1. Reinsurance recoverables.....................................................................................................................  C247 4,856,000  1.
2. Separate account assets.......................................................................................................................  B992 32,148,000  2.
3. Total assets.........................................................................................................................................  C248 103,865,000  3.
LIABILITIES   
4. Policy holder benefits and contract holder funds......................................................................................  B994 55,065,000  4.
5. Separate account liabilities....................................................................................................................  B996 32,148,000  5.
6. Total equity..........................................................................................................................................  C249 14,307,000  6.
7. Net income..........................................................................................................................................  C250  1,176,000  7.
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Schedule HC-K⎯Quarterly Averages
Dollar Amounts in Thousands  
BHCK Bil Mil Thou   

ASSETS   
1. Securities...........................................................................................................................................  3515 201,026,000  1.
2. Federal funds sold and securities purchased under agreements to resell..................................................  3365 224,564,000  2.
3. Loans and leases................................................................................................................................  3516 581,264,000  3.
4. a.   Trading assets..............................................................................................................................  3401 292,783,000  4.a.
 b.   Other earning assets......................................................................................................................  B985 42,148,000  4.b.
5. Total consolidated assets....................................................................................................................  3368 1,530,424,000  5.
LIABILITIES   
6. Interest-bearing deposits (domestic).....................................................................................................  3517 166,715,000  6.
7. Interest-bearing deposits (foreign)........................................................................................................  3404 338,773,000  7.
8. Federal funds purchased and securities sold under agreements to repurchase.........................................  3353 276,238,000  8.
9. All other borrowed money....................................................................................................................  2635 249,240,000  9.
10. Not applicable   
EQUITY CAPITAL   
11. Equity capital (excludes limited-life preferred stock)................................................................................  3519 108,968,000  11.
  

 
For Federal Reserve Bank Use 
Only
 C.I.            l________l         

 

(Report only transactions with nonrelated institutions)
Schedule HC-L⎯Derivatives and Off-Balance-Sheet Items 

Dollar Amounts in Thousands  
BHCK Bil Mil Thou   

1.  Unused commitments (report only the unused portions of commitments that are fee paid    
  or otherwise legally binding):    
  a.  Revolving, open-end loans secured by 1-4 family residential properties, e.g., home    
    equity lines .......................................................................................................................................  3814  20,120,000   1.a. 
  b.  Credit card lines ...............................................................................................................................  3815  816,452,000   1.b. 
  c.  (1) Commitments to fund commercial real estate, construction, and land development    
      loans secured by real estate...........................................................................................................  3816  2,194,000   1.c.(1) 
    (2) Commitments to fund commercial real estate, construction, and land development    
      loans NOT secured by real estate...................................................................................................  6550  305,000   1.c.(2) 
  d.  Securities underwriting ......................................................................................................................  3817  146,000   1.d. 
  e.  Other unused commitments ...............................................................................................................  3818  271,737,000   1.e. 
2.   Financial standby letters of credit and foreign office guarantees ...............................................................  6566  49,842,000   2. 
  a.  Amount of financial standby letters of credit conveyed to others .............................................................  3820  11,788,000   2.a. 
3.  Performance standby letters of credit and foreign office guarantees ..........................................................  6570  9,416,000   3. 
  a.  Amount of performance standby letters of credit conveyed to others ......................................................  3822  879,000   3.a. 
4.  Commercial and similar letters of credit ..................................................................................................  3411  6,121,000   4. 
5.  Participations in acceptances conveyed to others by the reporting bank holding company ...........................  3428  0   5. 
6.  Securities lent ......................................................................................................................................  3433  68,022,000   6. 
7.  Credit derivatives:    
  a.  Notional amount of credit derivatives on which the reporting bank holding company or any of its    
    consolidated subsidiaries is the guarantor ...........................................................................................  A534  394,885,000   7.a. 
    (1)  Gross positive fair value ................................................................................................................  C219  2,785,000  7.a.(1) 
    (2)  Gross negative fair value ..............................................................................................................  C220  3,095,000  7.a.(2) 
  b.  Notional amount of credit derivatives on which the reporting bank holding company or any of its    
    consolidated subsidiaries is the beneficiary .........................................................................................  A535  414,613,000   7.b. 
    (1)  Gross positive fair value ................................................................................................................  C221  3,461,000  7.b.(1) 
    (2)  Gross negative fair value ..............................................................................................................  C222  3,350,000  7.b.(2) 
8.  Spot foreign exchange contracts ............................................................................................................  8765 221,136,000  8.
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Schedule HC-L⎯Continued
Dollar Amounts in Thousands  
BHCK Bil Mil Thou   

9.  All other off-balance-sheet items (exclude derivatives)(include in item 9 the aggregate amount of all other   
  off-balance sheet items that individually exceed 10% of Schedule HC, item 28, "Total equity capital")   
 (itemize and describe in items 9.a through 9.g only amounts that exceed 25% of Schedule HC, item 28)  3430 62,751,000  9. 
 a. Securities borrowed..........................................................................................................................  3432 62,751,000  9.a.
 b. Commitments to purchase when-issued securities...............................................................................  3434 0  9.b.
 c. Commitments to sell when-issued securities........................................................................................  3435 0  9.c.
 d. TEXT    
  6561   6561 N/A  9.d.
 e. TEXT    
  6562   6562 N/A  9.e.
 f. TEXT    
  6568   6568 N/A  9.f.  
 g. TEXT    
  6586   6586 N/A  9.g.
10. Not applicable   
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Schedule HC-L⎯Continued
Dollar Amounts in 
Thousands  

Derivatives Position Indicators 
(Column A)

Interest Rate
Contracts

(Column B)
Foreign Exchange

Contracts

(Column C)
Equity Derivative

Contracts

(Column D)
Commodity and 
Other Contracts

  

  Tril Bil Mil Thou Tril Bil Mil Thou Tril Bil Mil Thou Tril Bil Mil Thou   
11. Gross amounts (e.g., notional amounts           
    (for each column, sum of items 11.a           
    through 11.e must equal the sum of           
    items 12 and 13):           
    a. Futures contracts .......................... 842,941,000  11,348,000  12,465,000  7,102,000   11.a. 
     BHCK 8693 BHCK 8694 BHCK 8695 BHCK 8696   
    b. Forward contracts ......................... 1,598,808,000  1,487,538,000  2,135,000  7,207,000   11.b. 
     BHCK 8697 BHCK 8698 BHCK 8699 BHCK 8700   
    c. Exchange-traded option contracts:           
        (1) Written options ......................... 368,146,000  2,133,000  105,048,000  1,993,000   11.c.(1) 
     BHCK 8701 BHCK 8702 BHCK 8703 BHCK 8704   
        (2) Purchased options .................... 332,397,000  2,256,000  86,912,000  2,659,000   11.c.(2) 
     BHCK 8705 BHCK 8706 BHCK 8707 BHCK 8708   
    d. Over-the-counter option contracts:           
        (1) Written options ......................... 1,495,433,000  286,495,000  111,627,000  6,985,000   11.d.(1) 
     BHCK 8709 BHCK 8710 BHCK 8711 BHCK 8712   
        (2) Purchased options .................... 1,355,138,000  272,147,000  94,724,000  9,252,000   11.d.(2) 
     BHCK 8713 BHCK 8714 BHCK 8715 BHCK 8716   
    e. Swaps .......................................... 12,341,709,000  554,393,000  61,390,000  19,418,000   11.e. 
     BHCK 3450 BHCK 3826 BHCK 8719 BHCK 8720   
12.Total gross amount of derivative           
    contracts held for trading ................... 17,788,046,000  2,535,478,000  472,654,000  54,616,000   12. 
     BHCK A126 BHCK A127 BHCK 8723 BHCK 8724   
13. Total gross amount of derivative           
    contracts held for purposes other           
    than trading ...................................... 546,526,000  80,832,000  1,647,000  0   13. 
     BHCK 8725 BHCK 8726 BHCK 8727 BHCK 8728   

3/01 



  FR Y-9C
Page 21 

Schedule HC-L⎯Continued 
Dollar Amounts in 
Thousands  

(Column A)
Interest Rate

Contracts

(Column B)
Foreign Exchange

Contracts

(Column C)
Equity Derivative

Contracts

(Column D)
Commodity and 
Other Contracts

  

Tril Bil Mil Thou Tril Bil Mil Thou Tril Bil Mil Thou Tril Bil Mil Thou   
14. Gross fair values of derivative           
    contracts:           
    a. Contracts held for trading:           
        (1) Gross positive fair value ............ 234,513,000  50,593,000  10,780,000  6,361,000   14.a.(1) 
     BHCK 8733 BHCK 8734 BHCK 8735 BHCK 8736   
        (2) Gross negative fair value ........... 231,795,000  49,480,000  21,247,000  6,589,000   14.a.(2) 
     BHCK 8737 BHCK 8738 BHCK 8739 BHCK 8740   
               
    b. Contracts held for purposes other           
        than trading:           
        (1) Gross positive fair value ............ 4,891,000  1,833,000  263,000  0   14.b.(1) 
     BHCK 8741 BHCK 8742 BHCK 8743 BHCK 8744   
        (2) Gross negative fair value ........... 2,087,000  692,000  7,000  0   14.b.(2) 
     BHCK 8745 BHCK 8746 BHCK 8747 BHCK 8748   
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