HTM Securities

Actual Amortized
Cost
(MM/DD/YYYY)

Total Allowance for,

Credit Loss
(MM/DD/YYYY)

PQ1

PQ2

PQ3

PQ4

Projected

Amortized Cost

Provision for
Credit Loss

Projected

Amortized Cost

Provision for
Credit Loss

Projected

Amortized Cost

Provision for
Credit Loss

Projected

Amortized Cost

Provision for
Credit Loss

Agency MBS

Auction Rate Securities

CDO

CLO

CMBS

Auto ABS

Credit Card ABS

Student Loan ABS

O|l|([N|oo|n|_|W|IN|F

Other ABS (excl HEL ABS)

Corporate Bond

1

[N

Covered Bond

12

Domestric Non-Agency RMBS

1

w

Foreign RMBS

14

Municipal Bond

15

Mutual Fund

16

Sovereign Bond

17

US Treasuries & Agencies

18

Other!

1

O

Grand Total

Note

1. Please provide name of security type in row 18 above (currently labeled 'other'). Please add additional rows if necessary. If adding additional rows, please ensure that grand totals sum appropriately.




HTM Securities

PQ5

PQ6

PQ7

PQ8

PQ9

Projected

Amortized Cost

Provision for
Credit Loss

Projected

Amortized Cost

Provision for
Credit Loss

Projected

Amortized Cost

Provision for
Credit Loss

Projected

Amortized Cost

Provision for
Credit Loss

Projected

Amortized Cost

Provision for
Credit Loss

Agency MBS

Auction Rate Securities

CDO

CLO

CMBS

Auto ABS

Credit Card ABS

Student Loan ABS

O|l|([N|o||_h|W|IN|F

Other ABS (excl HEL ABS)

Corporate Bond

1

[N

Covered Bond

12

Domestric Non-Agency RMBS

1

w

Foreign RMBS

14

Municipal Bond

15

Mutual Fund

16

Sovereign Bond

17

US Treasuries & Agencies

18

Other!

1

O

Grand Total

Note

1. Please provide name of security tyf




Amortized Cost of PQ1 PQ2
— securities intended
Actual Amortized [to sell or will be Total Allowance
AFS Securities Cost required to sell for Credit Loss Projected Projected
(MM/DD/YYYY) |before recovery of [ (MM/DD/YYYY) Amortized Amortized
Amortized Cost Cost Expected Provision for Cost Expected Provision for
(38n) Loss" Credit Loss Loss" Credit Loss
1|Agency MBS
2|Auction Rate Securities
3|CDO
4|CLO
5[CMBS
6|Auto ABS
7|Credit Card ABS
8|Student Loan ABS
9|Other ABS (excl HEL ABS)
10|Corporate Bond
11|Covered Bond
12|Domestric Non-Agency RMBS
13|Foreign RMBS

1

I

Municipal Bond

1

wl

Mutual Fund

1

[=2]

Sovereign Bond

1

~

US Treasuries & Agencies

18

Other’

1

e

Grand Total

Note

1. Please do not include Expected lifetime loss for securites intended to sell or will be required to sell before the recovery of Amortized Cost

2. Please provide name of security type in row 18 above (currently labeled 'other'). Please add additional rows if necessary. If adding additional rows, please ensure that grand totals

sum appropriately.




AFS Securities

PQ3

PQ4

PQ5

PQ6

Projected
Amortized
Cost

Expected
Loss"

Provision for
Credit Loss

Projected
Amortized
Cost

Expected
Loss"

Provision for
Credit Loss

Projected
Amortized
Cost

Expected
Loss"

Provision for
Credit Loss

Projected
Amortized
Cost

Expected
Loss"

Provision for
Credit Loss

Agency MBS

Auction Rate Securities

CDO

CLO

CMBS

Auto ABS

Credit Card ABS

Student Loan ABS

O||N|o|u|B|W|IN]|E=

Other ABS (excl HEL ABS)

1

o

Corporate Bond

1

[

Covered Bond

1

N

Domestric Non-Agency RMBS

1

w

Foreign RMBS

1

I

Municipal Bond

1

w1

Mutual Fund

1

[=2]

Sovereign Bond

1

~

US Treasuries & Agencies

18

Other’

1

e

Grand Total

Note

1. Please do not include Expectec
2. Please provide name of securit

sum appropriately.




AFS Securities

PQ7

PQ8

PQ9

Projected
Amortized
Cost

Expected
Loss"

Provision for
Credit Loss

Projected
Amortized
Cost

Expected
Loss"

Provision for
Credit Loss

Projected
Amortized
Cost

Expected
Loss"

Provision for
Credit Loss

Agency MBS

Auction Rate Securities

CDO

CLO

CMBS

Auto ABS

Credit Card ABS

Student Loan ABS

O||N|o|u|B|W|IN]|E=

Other ABS (excl HEL ABS)

1

o

Corporate Bond

1

[

Covered Bond

1

N

Domestric Non-Agency RMBS

1

w

Foreign RMBS

1

I

Municipal Bond

1

w1

Mutual Fund

1

[=2]

Sovereign Bond

1

~

US Treasuries & Agencies

18

Other’

1

e

Grand Total

Note

1. Please do not include Expectec
2. Please provide name of securit

sum appropriately.






