Dollar Amounts in Thousands

DRAFT

Schedule HC-R -- Continued
Part Il. Risk-Weighted Assets -- Continued

4. Loans and leases held for sale

d. All other
©XPOSUTES............

5. Loans and leases, net of
unearned income:
a. Residential mortgage
€XPOSUrES........
b. High volatility
commercial real estate...
c. Exposures past due
90 days or more or on
nonaccrual.....

d. All other exposures....

6. LESS: Allowance for loan
and lease losses......

7. Trading Assets.....

8. All other assets..........
a. Separate account bank-owned
life insurance.........
b. Default fund contributions to
central counterparties...
c. Section 4(k) permissible
commodities o section 4(o)
permissible commodities ....

d. Section 4(o) Infrastructure assets....

e. Covered commodity merchant
banking i

(ColumnA) | (ColumnB) | (Column€) | (ColumnD) | (ColumnE) | (ColumnF) | (ColumnG) | (ColumnH) | (Columnl) | (ColumnJ)) | (Columnk) | (Columnl) | (ColumnM) | (ColumnN) | (ColumnO) | (ColumnP) | (ColumnQ) | (ColumnR) | (Columns)

Totals From | Adjustments ) e ) e Application of Other Risk-

st | Mo Allocation by Risk-Weight Category Allocation by Risk-Weight Category Weighting Approaches
Reported in Exposure | Risk-Weighted
Column A 0% 2% 4% 10% 20% 50% 100% 150% 250% 300% 400% 600% 625% 937.5% 1250%
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Schedule HC-W- Physical Commodities and Related Activities

Part A

Item Description Dollar Amounts in Thousands ‘ XXXX ‘ Bil ‘ Mil | Thou |

Fair Value of Physical Commodities Held in Inventory
Holding companies must report the total fair value of physical commodities held in inventory
by category in items 1-9.

Petroleum and petroleum pProducts .....cccccocciiiiiee e

N AU L= I CT= L RPN

NAtUral Gas LIQUIS ....cceceiiiiieie ettt ettt e e e e e e e e e e e e e et re e e e e e e e eannrsaeeeeaeaenns
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Uranium; uranium ProdUCES ......ccveeeicciieeeecieee e ecieee e ecieee e eeiteeessenteeeessntaeeessnsaeessnnsneeesnes

Other covered physical cOmMMOdItiES .....eeeveiiieeciiiiiiiee e

O© 00 N O Ul A W IN B

All other physical COMMOAItIES....cccccuviiiiiiiiie e e

Part B

Physical commodity-related activities other than physical commodities reported in Part A
above.

Items 10, 11, 12, 13, and 14 should be answered “1” for yes or “0” for “no” to the questions
described below with respect to the following categories of commodities other than physical
commodities trading included in Part A.

Commodity Category: Petroleum and petroleum products; Natural gas and natural gas liquids;
Power/Electricity; Coal and coal Products; Uranium and uranium products; base metals;
Fertilizer and Propylene

10 Does the holding company own any covered physical commodities? ............ccccceeuennen. XXXX f:ﬂec;
11 Does the holding company own any section 4(0) infrastructure assets? .........c..ccoeeeen. XXXX ;J:ﬂec;
Does the holding company own any investments in covered commodity merchant oMo
12 DANKING INVESTMENTS? ......voveveceeeeeeee sttt ent sttt en et enees s XXXX | 1 oves
Does the holding company engage in the exploration, production, extraction, or 0=No
13 refining of physical COMMOGILIES?...........ccoveveeveveceeieeecee e XXXX | 1 _yes
Does the holding company own facilities, vessels or conveyances for the storage or 0=No

14 XXXX

transportation of covered physical commodities?...........cccoevivevevieiicci i 1=Yes
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Schedule HC-W- Physical Commodities and Related Activities
Item Description Dollar Amounts in Thousands ‘ XXXX ‘ Bil ‘ Mil | Thou |

15 Total fair value of section 4(k) permissible commodities and section 4(o) permissible
commodities owned

16 Original cost basis of any section 4(0) infrastructure assets owned. ...........c.ccocovervenne

17 Carrying value of investments in covered commodity merchant banking investments.
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