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QUARTERLY REPORT OF ASSETS AND LIABILITIES PR 2020 00070

OF LARGE FOREIGN OFFICES OF U.S. BANKS Approval Expires March 2009

If this report is for one branch or subsidiary, give its address below:

Date of report

Parent Street

Country of branch(es) or subsidiaries City

FOR FEDERAL RESERVE USE ONLY

Parent Branch or subsi- Branch or
FR.District Stateno. BHC no. Bank no. diary country code subsidiary code  Year Month

The number of branches
or subsidiaries included
in this report is

Lo L e P b b b b b b e Ly

|0|‘ Dependency | PLEASE READ INSTRUCTIONS CAREFULLY BEFORE COMPLETING THIS REPORT.

[ Dollar Amounts in Millions
y Assets Liabilities
Country'of Address of Customer Code - - - -
Bil | Mil Bil | Mil
EUROPE
Abarig 0O | e (FO108 P \ 15105
ATINENIA ..ot ee e ee e et et eeeee e ee e et ee s e en s nenenns 16519
AAUSITI ..ottt ee e ee e ee et et e e ee s 10189
Azerbaijan ........cocoovoveeeeeeeeeern, .. | 16527
Bank for International SEEMENLS ...........c..vviueeeeeeeeeeeeeeeeeeee e 13307
BEIAIUS ...ttt 16209
BEIGIUM ...ttt 10251
BOSNIA AN HEIZEGOVING .......evveeeeeeeeeeeeeeeeeeeeee e 14109
BUIGAITA ...ttt ee e en e 15202
(oo I T- VTP 14214
CYPIUS oottt 10405
CZECH REPUDIIC ... 15288
Denmark (including Faroe Islands and Greenland) ..............ccccoooveeeveveeeeeeenennn. 10502
ESTOMIA ..o et 15407
European Central Bank.... .. [ 13501
FINLANG ..o 10707
France (REMIGIAGARBOFF) ............cooveeeeeeeeeeeeeeeeeee e 10804
(CT=Yo o = NPT 16535
GEIMANY ...ttt e s en e 11002
(1) 1 LR 11088
(==L TR 11207
Holy See (Vatican City) .... .o | 13102
HUNGAIY oot 15504
ICRIANM ...t 11304
IFRIANG ...ttt e e et n s nen 11401
Italy (including San Marino) ... 11509
Kazakhstan .................... Liechtenstein s ig:i’
e (11606 [ iseon
LItNUBINIA ...ttt n e 15709
LUXEMBOUIG .ottt ettt ee ettt e et et e s s eeees st eeesesen s eeeeeeeneneeen 11703
Macedonia—TFhe-Former-Yugostav-REPHBHE O ..........coeeeeeeeeeee e 14419
Malta ....... .. | 11819
Moldova 16306

This report is required by law [12 U.S.C. §8248(a)(2), 353 et seq., 461, 602, and 625].

The Federal Reserve may not conduct or sponsor, and an organization (or a person) is not required to respond to, a collection of information unless it displays a currently
valid OMB control number. The Federal Reserve System regards the individual bank information provided by each respondent as confidential. If it should be determined
subsequently that any information collected on this form must be released, the respondents will be notified.

Public reporting burden for this collection of information is estimated to average 3.5 hours per response, including the time to gather and maintain data in the required
form and to review instructions and complete the information collection. Send comments regarding this burden estimate or any other aspect of this collection of informa-
tion, including suggestions for reducing this burden to: Secretary, Board of Governors of the Federal Reserve System, 20th and C Streets, N.W., Washington, D.C. 20551;
and to the Office of Management and Budget, Paperwork Reduction Project (7100-0079), Washington, D.C. 20503.
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Dollar Amounts in Millions

Country 0f"Address of Customer Code Assets Liabilities
Bl | Mil Bl | Mi
EUROPE continued
1Y/ o = Lo o PN 12009
[N L= 1= = T T £ PRPUPN 12106
Norway 12203
Poland 15768
Portugal (including Azores and Madeira Islands) .............. 12319
Romania 15806
RUSSIA ...vvvvviviiiiiiiiieieeececeeeeeeee, 16101
Serbia and Montenegro 13218
Slovakia 15318
Slovenia 14338
Spain (including Canary ISIands) ..........ocoviiiiiiiiii e 12505
Y=o =T o S EEEPPRPRPR 12602
Switzerland reladingHEeRteRSTEIAY ......eeiii i 12688
TAJIKISTAN ..ttty 4222t e e e e e e annee 16578
TUIKBY oottt s Guernsey |, 12807
TUrKMENIStAN ..ecvveeeveeveveees fhr Jersey e 16616
Ukraine .........cccooeeveveeeccccece o Isle of Man = [ 16403
United Kingdom: TEFTSTE TG - rrrrr s e eereeeeessnnnnneeaeenns 13656
13153
................. 13006
.............................. 13007 13382
................................. 13008 e | 13455
UZDEKISEAN ..ottt e et 16705
EUROPE IREiBea-BBOVE ............orrerrorsressssessseseseeseeees 18007 | 729003
19992
CANADA (TOTAL) OtherEurope ............. | ......................................................... 29998
LATIN AMERICA AND CARIBBEAN L
Antigua and Barbuda |.——— ... 30104
35254 35319
30155
35718
35602
30201
British West Indies: ANQUIllA ...........ccuviiiiiiiiiee e 30228
British Virgin Islands 35807
Cayman Islands.............. 36137
MONtSErrat ........cccvvveeeeeiiiiieeee e 37109
Turks and Caicos Islands ................. 37818
30309
30406
30503
30589
30708
Dominican Republic 30805
Ecuador (including Galapagos ISIands) .........cccevieiiiiiiie e 31003
] IST= 11772 To (o] RPN 31089
French West Indies and French Guiana..........cccceeeviivieiie i 36609
(17T 0= o - PRSP 36706
(CTU o =] 4= - L PRSP 31208
L1072 Lo PP PPPPPPTPRPN 31305
. 31402
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Dollar Amounts in Millions

Country of Address of Customer Code - Assets - .Llabllmes -
Bil | Mil Bil | Mil
LATIN AMERICA AND CARIBBEAN continued
Honduras 31488
B - 1 0 = 1= PR 31607
MEeXiCO .......cceeunnnnes 31704
Netherlands Antilles (inehuding-Aruba)- 37206
NICAraQUA ... oeeeeeee e 31801
Panama (including Canal Zone) .........cccccceviiiiiieiniiiinneenn. 31887
32107
Taraguay -5t Kitts and Nevis 39200
Suriname ........... St. Lucia 37702
Trinidad and TODAJO ........eiiiiiiiiiiie et e e e e e sneee e e e e aaeee 32409
Uruguay 32603
Venezuel

ASIA
ATGNANISTAN ...eeiiiiee ettt e e e ke e e 40401
BaANIAIN ... a e e e e e e e e e e —————————— 40703
BaNGIad@Sh ... 40746
[ 10> o RO E PR RRPRPPN 40819
BIUNEI 1. et aa e e e e e e e e e e e e e a i ——arae 41009
0] 0 = USRS PPN 41106
CaMBDOIA ... e e e e e e e e e e 41203
China: MaiNIand .........oeeiiiiiiiiiice e 41408
TAIWAN .ottt e et s et es et es e es e s e et et e s eeet e eet e et e et ene e 46302
HONG KONG ..o 42005
India (including SIKKIM aNd GOQ) ............c.evieeeeeeeeeeeeeeeeeeeeeee e 42102
INTONESIA ...ttt e e ee v e et e et s et et e et e s e e e s e s s eees e een e ees e eeeneeeeen 42218
I et ee e e et et ee et ettt et ettt ettt e et st n et er et en e en e erener s 42307
I .o ee e e et n et enen 42404
ISTAE .ottt e ettt et e ettt ettt n et en s 42501
Japan (iNCluding RYUKYU ISIANGS) ......voveeeereeeeeeeeeeeeeeeeeeeee e 42609
JOTAAN ..ottt ettt e et e et e ettt en e 42706
KOTA, NOTHN ..ottt s et s s e s eeeneees 44407
KOTA, SOUN ..ttt ettt e s e s s st s es s eeneeeenseernen 43001
T Y7 1| OO 43109
43303
"""" Maldives 23419
43508
43605
43818
44202
44105
44709
44806
--------------------------------------------------------------------------------------------------------------------- 45101
Saudi Arabia 45608
SHNGAPOTE ..ottt ee et e et et e et e s er e 46019
SHTLANKA <o e, 41319
46205
46418
46604
46906
47104
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Dollar Amounts in Millions

Assets Liabilities
Country {Address of Customer Code 5i | Wil 5i | Wil

AFRICA o105
F Y 0[] - PSP UUUPRRN 0202
7Y o o = TSP UUUPRRN = 1502
7= o] o PSP co0d
Y0 K311V U o S 11
Burkina Faso =506
BUIUNI .ot r e e e e e e aaeeeeeeas e e e s e nnsnenrnrnrnnnes e 1004
L= 0 41 o o ] o 1S 1306
Central African REPUDIIC .........oooiiiiiii e e 1403
L1 0T T OSSR = 1508
Congo (Brazzaville) 1700
(7] oo [ I (1] 1151 1 = KT | PRSP =007
(7o) L= o 1 1V 01 SRR 2302
DJIDOULT ... a e =002
=00} o | PP T PP P PP T PRSP loi
EQUALOTIAI GUINEA@ ....ceiiiiiiiiiie ettt e e e e e et e e e o016
[ ] T SRR URRR TSP 108
ELRIOPIA .. .eeeee e oals
(7= 1 To ] o PP URRRRN oe07
(7= 10 0] o - PP EPPPPRRR —504
(] 0= 1 = PP RRRRRN o701
LU T T PP UPPRPRN c2402
GUINEA-BISSAU ......ciiiiiiiiiiiee et e e e et e e e e s et e e e e e e enaraeeeas ca104
53155

53201

53309

53406

53503

53589

53708

53805

54003

Morocco (including Tangier and IfNi) ........ccooooviiiiiee i =108
MOZAMDIGUE ...t e e e e e e e e e e st e e e e s et r e e e e e s saaraeeeeeaan i
Namibia c1203
N1 1= RSP PPPPPPRRR 1305
[N To 1= - U SRR ceols
Rwanda o301
Senegal c2200
SEYCNEIIES .o e
Y (=14 = W =T o [T PSP SRR TR cee03
Somalia o710
South Africa o103
YU Lo F- 1 o I PRSP o210
YTz V41 =2 o PRSP e
Tanzania (including Zanzibar) Other Africa y
o o (o T g AT 707
B LT 01 = S <SP "
L8]0 = o Lo F- RPN 58904 }...coovnen e207
ZAMDIA . et 59994 f 1704
ZIMDADWE L ...t TTTTTTTT T T e e e e o005
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Dollar Amounts in Millions
Assets Liabiliti
Country%Address of Customer Code - - - iabriies -
Bil | Mil Bil | Mil

OTHER COUNTRIES

French Pglynesia Marshall Islands |
New Ca i Micronesia, Federated States off...................

Papua New Guinea

Vanuatu ......cccoveeeiiiiniiecieec e, -
Samoa (formerly Western Sameay—— All Other Countries |

included-abeve ....................
TOTAL OTHER COUNTRIES 63908

UNITED STATES! 69906
U.S. Territories:  AMErCAN SAMOA .......uuuueeieeeeeeieeeeeeiiiiieeeeeeeeeeeeeerrsiiaaeeeeeeareees

and European e [O1139
01155
Central Bank

INTERNATIONAL AND REGIONAL ORGANIZATIONS
(excluding Bank for International SEtIEMENLS) ............cvvreieiiierereeierineieieeeneees 79995 | |
UNALLOCATED ...o...oooooeeoeeeoeeesoees oo oo soeee oo 88862 | |

TOTAL, @ll @rEAS ......ooveveveieie it 99396 | |

s Assets B Liabilities
SNty Bil Mil ONLY Bil Mil

MEMORANDA
1. Amounts included in “UNITED STATES” above (country code 01007)

for claims on, and liabilities to, U.S. addressees as follows:

a. The parent Dank ... 1306 2995

b. Other depository institutions in the United States ......... 1349 2961

c. U.S. addressees other than depository institutions 1369 2964
2. Amounts included in "TOTAL, all areas" above (country code 99996)

that represent claims and liabilities from the fair value of

derivatives contracts, if @any ... ca24 | C425 |
3. Amounts included in “TOTAL, all areas” above (country code 99996)

that represent claims on, and liabilities to, other non-U.S. offices of the

PAFENE DANK .......eeeeeeeeee ettt enenons 1357 | 1366 |
Official Signature Name of contact at parent bank Telephone no.

<—Email address

1. The term “United States” includes only the fifty states, the District of Columbia, and U.S. military facilities wherever located.
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REPORTING INSTRUCTIONS

PART I —GENERAL INSTRUCTIONS

A. Introduction

This report obtains data on the geographical distribution of the
assets and liabilities of major foreign branches and subsidiaries of
U.S. commercial banks and of Edge and agreement corporations
(“banks”). All assets and liabilities are to be reported gross, except
where otherwise noted in these instructions, in U.S. dollar equiva-
lents as shown on the books of the reporting branch or subsidiary,
not on the books of the “parent bank.” The reporting standards for
this report should be the same as those for the Consolidated
Reports of Condition and Income (FFIEC 031) unless explicitly
stated otherwise in these instructions.

U.S. bank holding companies, including financial holding companies, commercial
banks and banking Edge and agreement corporations

B. Who Files Reports

------ iens files quarterly reports for
certain branches and subsidiaries located outside the United States,
excluding branches on U.S. military facilities wherever located.

C. For Which Offices Reports Are Filed

Reports are to be filed for all branches and subsidiaries that are
located in the United Kingdom or the Caribbean (listed below), that
are not located in a U.S. military facility, and that meet the following
criteria:

* branches filing the Foreign Branch Report of Condition—
FFIEC 030 whose total assets payable in all currencies amount
to $500 million or more on a report date,

¢ subsidiaries filing the quarterly Financial Statements of Foreign
Subsidiaries of U.S. Banking Organizations (FR 2314) that have
a banking charter and engage in banking business, and that
report $2 billion or more in total assets in Schedule BS, item 10
and $10 million or more in total deposits in Schedule BS-M,
item 6. | Antigua

An office is located in the Caribbean if it is located in any of the
following: Anguilla, Antigua arbuda, Aruba, Bahamas, Bar-
bados, Bermuda, British Virgin Islands, Cayman Islands, Cuba,
Dominica, Dominican Republic, Grenada, Guadeloupe (including
Marie-Galante, La Desirade, lles des Saintes, St. Barthelemy, and
northern St. Martin), Haiti, Jamaica, Martinique, Montserrat, Neth-
erlands; Antilles (including Bonaire, Curacao, Saba, St. Eustatius,
and southern St. Martin), St. Kitts; and Nevis, St. Lucia, St. Vincent
and the Grenadines, Trinidad and Tobago, and the Turks and Caicos
Islands.

Once a branch or subsidiary has met the criteria stated above,
reports should continue to be filed for that branch or subsidiary for
each remaining quarter in the calendar year regardless of whether
the amount falls below the reporting threshold on subsequent

report dates during the calendar year. A branch or subsidiary that
is above the reporting threshold as of the end of December should
report for the following calendar year.

The total assets test defined above applies to the total of the for-
eign branch’s or subsidiary’s international and local assets,
regardless of the currency in which the assets are payable. The
test does not apply separately to offshore banking units, foreign
currency units, or any other administrative division within a branch
or subsidiary. Similarly, the assets and liabilities reported should
be those of the entire branch or subsidiary and those not booked
only in an administrative or regulatory subdivision of the branch or

subsidiary. [or dependency |(or dependency) >

As an alternative to filing separate reports for several ingk
branches in the same country,a bank may choose to file“a consoli-
dated report for all of its branches in a single country‘és long as the
report is filed on schedule with the Federal Reserve Bank. If the
report form breaks a country into several geographical areas (as,
e.g., the United Kingdom is broken into ShanneHslanrds-and-the
Isle-ef-Man-England, Northern Ireland, Scotland, and Wales), then
consolidated reporting\should be limited to all branches (or all sub-
sidiaries) located in a single defined area. Under this alternative
all branches in that country must be included in the consolidated
report, regardless of thejr individual sizes; and the number of
branches in the country muyst be indicated in the appropriate place
on the report. Changes in this reporting procedure—for example,
changing from individual repqrts to a single consolidated report for
all branches in the same country (and vice versa)—may be made
only in the first quarter of a calepdar year and must be approved by
the Federal Reserve Bank with Whom the reports are filed. When a
bank has had a single branch iy a country and that branch has
been preparing a FR 2502q report, a de novo second branch
of the parent bank may, without pkior approval, file on a consoli-
dated basis with the first branch proyided that consolidated reports
are begun as of the first reporting gate after the second branch

opens.  |Guernsey, Isle of Man, Jersey,

Similarly, a reporter may choose to file a consolidated report for all
of its subsidiaries in a single country, under the same terms stipu-
lated above for branches. Branches and subsidiaries, however, may
not be consolidated on one report, regardless of where they are

located. (or dependency) claims on

In reporting, a branch or subsidiary may\elect to omit assets
and liabilities wi is—an individual country'if both total claims
on and total liabiliti€q to addressees in that country are less than
$1 million (equivalent). These and other assets and liabilities
that are not reported\ under a specific country erinternational
organization—becausq the country was not listed on the reporting
form-erbeeause,the customer was not known to the bank (as would
be the case wifh negotjable certificates of deposit)}—should be
included in “UNAALLOCAYTED” (country code 88862).

Amounts repdrted should be rounded to the nearest million

dollars. Insert 1

to residents of
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|(or dependency)

D. Report Date

Reports are to be prepared as of the closg,of business on the
last business day of the quarter in the country' in which the branch
or subsidiary is located.

U.S bank holding companies, including financial holding companies,
commercial banks, and banking Edge and agreements corporations

E.When and Where Reports Arg Filed

FheU-S-headoffice uld file the reports required for its branches
and subsidiaries with the Federal Reserve Bank of the District in
which the head office is located, on the schedule stipulated by the
Reserve Bank.

F. Method of Submitting Data to Federal Reserve Bank

Reports may be submitted on the printed reporting form
FR 2502q. Alternatively, reports may be submitted in any other for-
mat that is mutually satisfactory both to the reporting bank and to
the Federal Reserve Bank. All reports should be clear and
legible. Handwritten reports must be submitted in ink.

|(or dependency) |

or Dependency |

jon of Country’of Customer|0|' dependency|

apé sent. However, the address of a bank “shell” branch is the country
which the branch is authorized to operate, even though state-
ments may be sent to the head office in a different country. Care
should be taken to ensure that accounts of foreign branches or
subsidiaries of U.S. corporations are not reported as U.S. accounts,
and that accounts of U.S. branches or subsidiaries of foreign cor-
porations are not reported as non-U.S.- accounts, (i.e., that domi-
cile and not ownership determine the identification of the
of customer). U.S. accounts are those of cust
the fifty states, the District of Colu nd on U.S. military facili-
ties wherever located. I persons or corporations are non-
U.S. addressees?

Securities and other assets, as well as claims and liabilities result-
ing from the fair value of derivatives contracts, should be reported
according to the principal address of the obligor, not the address
of a guarantor or parent company (i.e., do not report positions on

an ultimate risk basis). |(0r dependency) |

However, if the branch Wgular reports with the
authorities of its countr domicile which use a different basis
than the above for determining the country of customer, the branch
or subsidiary may employ that basis in completing this report but

should note differences in this regard by indicating such on the
report form.

The liability for the permanent investment of the parent bank in the
branch should be shown as a liability to the United States.

Assets and liabilities in accounts with customers in Puerto Rico
and U.S. dependencies should be reported on the line provided for

these accounts. Insert 2

FR 2502q
Page 2 of 3

H. International and Regional Organizations

Assets and liabilities in accounts of international and regional
organizations should be reported on the line provided for these
accounts and not opposite the country in which the headquarters
or a branch office of such organization is located. However, assets
and liabilities in accounts of the Bank for International Settlements
and the European Central Bank should be reported on the lines
provided on the form (country codes 13307 and 13501, respec-
tively) under the heading “EUROPE.” Any transactions with a single
country's central bank should continue to be reported opposite the
country of that central bank.

|(or dependency)

I. Unallocated Accounts

|sh0u|d |

d to captire items that cannot
A-resphrdent-may-exclude

The unallocated category is inte

assets—and-liabilitie 3 a—ceun oth—elaims—en—and
abilities-to-addressees-in-that-country—are-lp har—pt—illion
eguivalen he-respendent-ele o-de-thigthese-assetsand
abilittes-should-bereported-under UNALLO ‘m,- ode
hich—the—eeauntry—ef-eusteme rot-ramed-pr-theR-2502¢

Fepemﬁg—fer-m—B) Include in “UNALLOCATED” fassets and liabili-
ties for which the customer (and, hence, the country of [customer)
is not known to the respondent. Fer-e : egotﬁ le certifi-
cates of deposit and acceptances (both liabilities) w be

included in “UNALLOCATED” because it is likely that the customer
is not known to the respondent. On the other hand, customer’s
liability on acceptances (an asset) should be reported according to
the country of the principal address of the account party who is the
obligor. Unrealized gains or losses resulting from exchange rate
translations should be recorded as “UNALLOCATED” (country code

88862).

agencies, including all foreign official non-banking institutions,

,which includes foreign governments and any of its subdivisions or

even if located in the U.S. (e.g. an embassy of a foreign country).

J. Valuation

Assets and liabilities should be valued using U.S. GAAP. Assets or
liabilities payable in foreign currencies should be converted into
U.S. dollars at the exchange rate prevailing on the report date.

Claims and liabilities resulting from the fair value of derivatives
contracts items should be reported on a gross basis, except such
contracts with the same counterparty that meet the criteria for a
valid right of setoff contained in FSAB Interpretation Number 39.
Foreign currency translations should be reported net.

K. Total Assets Must Equal Total Liabilities

Components of column totals and subtotals must sum to their
respective total or subtotal. Moreover, total assets must equal total
liabilities (country code 99996).

L. Negative Numbers

All amounts should be reported as positive balances. Items such
as 1) undivided profits or accumulated operation losses, and
2) unremitted foreign currency translation adjustments should be
reported as positive amounts due to or due from the parent.
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PART II—SPECIFIC ITEM INSTRUCTIONS

Memoranda

Item 1. Amounts included in “UNITED STATES” above (coun-
try code 01007) for claims on, and liabilities to, U.S. address-
ees as follows: Do not include negotiable CDs; they are reported
in “UNALLOCATED” (country code 88862) in the body of the
report.

The term “United States” (U.S.) includes the fifty states, the
District of Columbia, and U.S. military facilities wherever located.

The term “U.S. addressee” includes any person or corporation
whose principal address (i.e., domicile), according to the records
of the reporting branch, is in the United States. (See Section G of
General Instructions.)

Item 1l.a. Claims on, and liabilities to, U.S. parent bank (as
defined below). Include as assets all advances to the U.S. parent
bank, balances due from the parent bank, and acceptances cre-
ated for the parent bank as well as all loans, securities, or other
assets purchased from the U.S. parent bank under a specific
repurchase agreement. Exclude all assets acquired from the par-
ent bank without repurchase agreements.

Include as liabilities advances from the U.S. parent bank or bal-
ances due to the parent bank, including the liability of the branch
or subsidiary to the parent bank resulting from acceptances con-
firmed, endorsed, or created by the parent bank for the branch or
subsidiary. If this report is being filed for a branch or branches, also
include as a liability the permanent investment of the parent bank
in the branch(es). If this report is being filed for a subsidiary or
subsidiaries, include subsidiary equity in this item.

Unremitted profits/losses are balances due to or due from the par-
ent bank and should be reported as assets (for net losses) or
liabilities (for net profits).

Parent bank. The term “parent bank” includes all U.S. offices and
branches of the “bank” of which the reporting branch or subsidiary
is a part. It includes the parent bank’s International Banking Facil-
ity. In addition, it includes such bank’s Edge and agreement sub-
sidiaries and other subsidiaries in the fifty states and the District of
Columbia that are consolidated with the parent bank for purposes
of reporting on the FFIEC 031. Branches at U.S. military facilities
wherever located are also to be included with the parent bank.
“Parent bank” excludes the bank holding company owning the bank
filing these reports and other U.S. subsidiaries, branches or agen-
cies of that holding company, unless they are consolidated with the
bank when it files condition reports with banking authorities in the
United States. If the bank holding company is not consolidated, it
is reported in memorandum Item 1.c., “U.S. addressees other than
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depository institutions.” Trust departments are to be excluded from
the parent bank and included in “U.S. addressees other than
depository institutions.”

Item 1.b. Claims on, and liabilities to, other depository institu-
tions in the United States. Report claims on, and liabilities, other
than negotiable CDs, to other depository institutions in the United
States.

Other depository institutions in the United States. The term
“other depository institutions in the United States” (i.e., other than
the parent bank) includes commercial banks, unaffiliated Edge and
agreement corporations, branches and agencies of foreign banks,
building or savings and loan associations, mutual or stock savings
banks, cooperative banks, credit unions, and homestead associa-
tions, located in the fifty states of the United States, the District of
Columbia, and on U.S. military facilities wherever located. This term
also includes International Banking Facilities of the above-
mentioned institutions. It excludes trust departments, all banking
offices in Puerto Rico and U.S. territories and possessions, and
U.S. government and international financial institutions. Trust
departments are included below in Item 1.c.

Item 1.c. Claims on, and liabilities to, U.S. addressees other
than depository institutions. Report claims on, and liabilities, other
than negotiable CDs, to U.S. addressees other than the parent bank
and other depository institutions. Include balances of trust depart-
ments. Include balances of the parent bank’s holding company, if
not consolidated and reported in Item 1.a. above. Note: The amounts
reported for “UNITED STATES” (country code 01007) must equal
the sum of memorandum items 1.a., 1.b., and 1.c.

Item 2. Amounts included in “TOTAL, all areas” above (coun-
try code 99996) that represent claims and liabilities from the
fair value of derivatives contracts, if any. Report the claims and
liabilities reported anywhere on this form that are attributable to
the fair value of derivatives contracts, if any.

Item 3. Amounts included in “TOTAL, all areas” above (country
code 99996) that represent claims on, and liabilities to, other
non-U.S. offices of the parent bank. Report claims on, and
liabilities to, other non-U.S. branches or subsidiaries of the parent
bank that are located either within or outside the country of domi-
cile of the reporting branch or subsidiary. Include such claims and
liabilities whether or not the particular branches or subsidiaries
against which the claims and liabilities exist are exempt from
reporting on the FR 2502q. Non-U.S. branches or subsidiaries are
those located outside the fifty states of the United States and the
District of Columbia, excluding those on U.S. military facilities, wher-
ever located. Note: The amounts reported in memorandum item 3
must not exceed the amounts reported in “TOTAL, all
areas,” (country code 99996).
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Insert 1

Sshould be summed for each region and entered in the appropriate-row for other countries
in each region (e.g., “Other Europe”). Assets and liabilities for which

Insert 2
| For customers thatresidinge in a country that is not listed on the form, a-subtotals of

assets and liabilities should be calculated for each region and should be listed in the lines
| provided on the form for other countries in each region (e.g., “Other Europe™).
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