Form X-17A-5 UNITED STATES SECURITIES AND EXCHANGE COMMISSION OMB APPROVAL
FOCUS FOCUS REPORT (FINANCIAL AND OPERATIONAL COMBINED UNIFORM SINGLE REPORT) "B Number: 3235-0749
Report PartIIC Expires: 7/31/2024
Part lIC Estimated average burden
Cover Page (Please read instructions before preparing Form) hours per response: 4.00
This report is being filed by an:
1) SBSD with a prudential reguItor (DANK SBSD).............weeereeererereeesesesesesesesesesesesesesesesesesesesesesesesesesesessssesssseeesessesmeneeseeneees [ ][2820
2)  MSBSP with a prudential reguIator (BANK MSBSP) ............eeeeeeeeeeeeeeseeeseeeesesesseeessessssssssssssssssssssssssessssssssssssssssssssssssess [ (2821
This report is being filed by a: US.person| | [12007] Non-U.S.person[ ] [12008
This report is being filed pursuant to (check applicable block(s)):
1) Special reqUESt Y the COMMISSION............ooovrreseeseeeccccceeeeeeeeeessseeeeseeeceeeeseeeee e eee s seceeeseseeeeeeee e eseeeeeeeeee e [ ]
2)  RUIE 1887 e sseesess s [ 112999
3)  Other (explain: Jeeeeeeeeeseseseeeseeeseseesessssseseseseseseseseses s sseneseeenes [ ]
NAME OF REPORTING ENTITY SEC FILE NO.
ADDRESS OF PRINCIPAL PLACE OF BUSINESS (Do not use P.O. Box No.) FIRM ID NO.
ko
(No. and Street) FOR PERIOD BEGINNING (MM/DD/YY)
(City) (State/Province) (Zip Code) AND ENDING (MM/DD/YY)
12009
(Country)
NAME OF PERSON TO CONTACT IN REGARD TO THIS REPORT  EMAIL ADDRESS (AREA CODE) TELEPHONE NO.
12010
NAME(S) OF SUBSIDIARIES OR AFFILIATES CONSOLIDATED IN THIS REPORT OFFICIAL USE
Is this report consolidated or UNCONSOUABLEA? .....................ooooereeeseeeseeccccceeeeeeeeses oo Consolidated [ | [198| Unconsolidated[ ]
Does respondent carry its own security-based SWap CUSLOMET BCCOUNES?..........oovvrroeecececcccerrereeeesssesseonneenee Yes [ ] J0 No [ ]

EXECUTION: The registrant submitting this Form and its attachments and the person(s) by whom it is executed represent hereby that all information contained
therein is true, correct and complete. It is understood that all required items, statements, and schedules are considered integral parts of this Form and that the
submission of any amendment represents that all unamended items, statements, and schedules remain true, correct and complete as previously submitted.

Dated the day of , 20

Signatures of: Names of:

1) 12011
Principal Executive Officer or Comparable Officer Principal Executive Officer or Comparable Officer

2) 12012
Principal Financial Officer or Comparable Officer Principal Financial Officer or Comparable Officer

3) 12013
Principal Operations Officer or Comparable Officer Principal Operations Officer or Comparable Officer

| ATTENTION: Intentional misstatements and/or omissions of facts constitute federal criminal violations. (See 18 U.S.C. 1001 and 15 U.S.C. 78ff(a).)

Persons who are to respond to the collection of information contained in this form are not required to respond unless the form displays a currently valid
OMB control number.

Name of Firm:
As of:




FOCUS BALANCE SHEET (INFORMATION AS REPORTED ON FFIEC FORM 031 - SCHEDULE RC)

Fl’?aﬁ‘?(l)lré Items on this page to be reported by a: ~ Bank SBSD

Bank MSBSP

Assets
1. Cash and balances due from depository institutions (from FFIEC Form 031’s Schedule RC-A)
A. Noninterest-bearing balances and CUITENCY @NG COIN..........uevuureurirriimierriieeeeeri et
B. INterest-bearing DAIANCES ...t
2. Securities
A, HEld-10-MALUILY SECUMHIES .......cvuieeereieeieicte bbb
B. Available-for-sale debt SECUMHIES ..........c.ueviriiiiirciiircrc et
C. Equity securities with readily determinable fair values not held for trading ...
3. Federal funds sold and securities purchased under agreements to resell
A. Federal funds sold in dOMESHC OffICES..........cvuurvirrrrieceierieee s e
B. Securities purchased under agreements 10 FESEIl ...ttt

4. Loans and lease financing receivables (from FFIEC Form 031’s Schedule RC-C)

A. Loans and 1ases NEld fOr SAIE ...
B. Loans and leases held for investment $ B528h
C. LESS: Allowance for loan and lease losses $ 3123b)|
D. Loans and leases held for investment, net of allowance (Line 4B minus Ling 4C).........coccruemimininennenereiresrenns

5. Trading assets (from FFIEC Form 031’s Schedule RC-D) ........cccucuuiriiieiieiieiierississiesie s ssssssssens

6. Premises and fixed assets (including Capitalized IBASES) ..........c.ueuuevuerririiiiinsesessee s

7. Other real estate owned (from FFIEC Form 031’s Schedule RC-M) .........cc.oiuuiiiiniiinsesssisssse e

8. Investments in unconsolidated subsidiaries and associated COMPANIES............ccuurueruerrerierirerieriereerierese s

9. Direct and indirect investments in real estate VENIUIES ...

10. Intangible assets (from FFIEC Form 031's Schedule RC-M).........ccoiimiimimiininneneiseisesseesesseesesssssessessees

11. Other assets (from FFIEC Form 031's SChEAUIE RC-F) ..ot cisessessessessss st sttt ssssssnees

12. Total assets (SUM OF LINES 1 thIOUGN 1) ...ttt

Name of Firm:
As of:
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FOCUS BALANCE SHEET (INFORMATION AS REPORTED ON FFIEC FORM 031 — SCHEDULE RC)
Fl’?aﬁ‘?(l)lré Items on this page to be reported by a: ~ Bank SBSD
Bank MSBSP
Liabilities Totals
13. Deposits
A. In domestic offices (sum of totals of Columns A and C from FFIEC Form 031’s Schedule RC-E, part ) ..........ccccvcvuenen. $
1. Noninterest-bearing $
2. Interest-bearing $ l66360]
B. In foreign offices, Edge and Agreement subsidiaries, and IBFs (from FFIEC Form 031’s Schedule RC-E, part Il).......... $
1. Noninterest-bearing $
2. Interest-bearing $
14. Federal funds purchased and securities sold under agreements to repurchase ...........c.cocuvernernerncrnernernernerne e
A. Federal funds purchased in domEStC OffiCES...........ccuurvimrrireirrer st $ B993h)
B. Securities sold under agreements t0 FEPUICNASE .......c..curuureririeeireiseeeseese ettt bbbt $
15. Trading liabilities (from FFIEC Form 031’s Schedule RC-D) ........cc..oumriiiniriiinniiinrsicsssisississsssssssssssssssssiseenns $
16. Other borrowed money (includes mortgage indebtedness) (from FFIEC Form 031's Schedule RC-M).........ccc.ocunrinrinnnn. $ 31900
17 INOE APPICADIE. ..ot
18 INOE APPNICADIE. ..ottt bbb bbb
19. Subordinated notes and debentures $ 32000
20. Other liabilities (from FFIEC Form 031's Schedule RC-G) ... $
21. Total liabilities (Sum of Lines 13 through 20)...........c.uiuruiiuiiriiiseieeissiesiessess sttt $ 2948h|
22, NOEAPPHICADIE. ....vveevceie ittt b bRt
Equity Capital
23. Perpetual preferred stock and related SUMPIUS ..o eseeenes $
24, COMMON SIOCK .......viveeiiesiiitisiss s $
25. Surplus (exclude all surplus related to preferred SIOCK) ... reseeeees $
26 A. RetAINEd AIMINGS ......ouuvviiiriiiiciiisie bbb $ 3632b)
B. Accumulated other cOmMPrehenSIVE INCOME ..............ruuuiiriicrieeeiee s $
C. Other equity Capital COMPONENTS ..........cccurrumreieriiirieris st $
27A. Total bank equity capital (sum of Lines 23 through 26.C) ..o esesaseeens $
B. Non-controlling (minority) interests in consolidated SUDSIAIAMES.............cccc..riiiiriiniiins $ 3000b)|
28. Total equity capital (Sum Of Lines 27A and 27B)..........curiiiricriscessreseesiseseessesss s sessss s essesesseeees $
29. Total liabilities and equity capital (SUM Of LIN€S 21 @Nd 28).........c.covvvumrrirreiiieieneriesieseeesisesessesi s sesessessesssenens $ 3300b
Name of Firm:
As of:




FOCUS REGULATORY CAPITAL (INFORMATION AS REPORTED ON FFIEC FORM 031 - SCHEDULE RC-R)
Fl’?aﬁ‘?(l)lré Items on this page to be reported by a: ~ Bank SBSD
Bank MSBSP
Capital Totals
1. Total bank equity capital (from FFIEC Form 031's Schedule RC, LN 27A) .......cc.iurirrnerieresesiiesesssesiesesssessssesssessssssssesssssssssessssssssesssessssns $
2. THET 1 CAPHAL ...tttk 8 288 £ 88ttt $ 8274b)|
3. THET 2 CAPIAI .. vvvoveveeeeseeesieei st RS R RS R R $
4, TOMAL CAPIAL...vvvveeeeeeeveeeeeeeseeee s esesssssseee e sesess s e e $
5. Total MSK-WEIGNEEA @SSEIS .......vvveriiriticiirr it AR $
6. Total aSSELS fOr tNE IBVEIAGE A0 .......cvueeieeecieeiiei ettt bbb bbb bbbt $ A224h)
Capital Ratios (Column A is to be completed by all banks. Column B is to be completed Column A Column B
by advanced approach institutions that exit parallel run only.)
7. LEVETAGE TALO -.....ereercercisciii ittt % m
8. Common equity tier 1 CaPIal FAtO ..........cvuueeriireieie e % m % m
9. THEr 1 CAPIHAI FALO ..o % m % m
10, TOLAI CAPILA FAHO +vvvvrrrseveveeeeereeessesssssssssssese s sssssssssses s sssssssssss s % %
Name of Firm:
As of:




FOCUS INCOME STATEMENT (INFORMATION AS REPORTED ON FFIEC FORM 031 — SCHEDULE RI)
Fl’?aﬁ‘?(l)lré Items on this page to be reported by a: ~ Bank SBSD
Bank MSBSP
Totals
1. TOtAIINTEIESE INCOME .....vvvevieect ettt bbb s e e b s b b s bbb s e s bbb s bbb s b s bbb e bbbt n bbb es $
2. TOMAIINEIEST EXPENSE .......ouieiiiriiiicii bbb bbb $
3. TOtAl NONINEEIESE INCOME ......voveieitcec ettt bttt a s bbb s e s bbbt bbb b s et b s bbb s b b s s bbbt st sas $ 4079b)|
4. Total NONINEIEST EXPENSE ......couviiiiiieiiseii bbb $ 4093b
5. Realized gains (Iosses) 0n held-to-Maturity SECUMILIES............c...ruuiemriiireiciereisc et $
6. Realized gains (losses) on available-for-sale debt SECUMLIES ..o s $ 3196b]
7. Income (loss) before applicable income taxes and diSCONtINUEA OPEIALIONS ...............rviriimrimieiirereerere e $ 4301b)
8. Netincome (10S) AttribUADIE T0 DANK...........couuuuiiieiiiiic s $
9. Trading revenue (from cash instruments and derivative instruments)
A, INEEIESE FAIE BXPOSUIES .......ooiiieiiiciiii bbb bbb $ 8757h)
B. FOreign EXChANGE EXPOSUIES ............vuuuueeureeseisarissseesseesseesseees st as s ess s $
C. Equity security @nd INAEX BXPOSUIES ............cvuuuriumrissrissisisssisi s sis s sss s e8RS R0 $
D. ComMOUity NG OINET BXPOSUIES ........ouuvvrerieraiiuarieseeeeeesseesees s ss s es st $ 87600
E. CrEUAIL EXPOSUIES ....vvuevereeeseieseeeseeessesseessesss sttt $ F186b|
Lines 9F and 9G are to be completed by banks with $100 billion or more in total assets that are required to complete lines 9A through 9E above.
F. Impact on trading revenue of changes in the creditworthiness of the bank’s derivative counterparties on the bank’s derivative assets (year-to-date
changes)
i. Gross credit valuation AdJUSTMENT (CVA) ..ottt $
0T $
G. Impact on trading revenue of changes in the creditworthiness of the bank on the bank’s derivative liabilities (year-to-date changes)
i. Gross debit valuation AdUSIMENT (DVA) .......cuivumrreuriireiiseesieesieessessseessses s es Rt $
. DVAIBAGE ...t $
10. Net gains (losses) recognized in earnings on credit derivatives that economically hedge credit exposures held outside the trading account
A. Net gains (losses) on credit derivatives Reld fOr trading...........ccciiiiii bbb $ C889h)
B. Net gains (losses) on credit derivatives held for purposes other than trading..............cccccvvririi s $
11, Credit 0SSES ON AEIMVALVES...........cucveviecieieccte ettt ettt ettt b a ettt ae bt s et e s bbb e e et et seae b et s s e bbb et et s s s et et sn st e b st e b et s et et es s aetasenaebesensnaas $ A251b|

Name of Firm:

As of:




FOCUS COMPUTATION FOR DETERMINATION OF SECURITY-BASED SWAP CUSTOMER RESERVE REQUIREMENTS
Report
Part IIC Items on this page to be reported by a: ~ Bank SBSD (if not exempt from Rule 18a-4)

CREDIT BALANCES

1. Free credit balances and other credit balances in the accounts carried for security-based
SWAP CUSIOMETS (SEE NOLE A) ..o

2. Monies borrowed collateralized by securities in accounts carried for security-based
SWAP CUSTOMENS (SEE NOE B)......ouuviieiseiiiciseie ittt

3. Monies payable against security-based swap customers' securities loaned (see Note C) ...................
4. Security-based swap customers' securities failed to receive (see Note D) ..o
5. Credit balances in firm accounts attributable to principal sales to security-based swap customers .....

6. Market value of stock dividends, stock splits and similar distributions receivable outstanding
OVET 30 CAlENGAT BAYS ....vvvvverirererieciseiseieessi sttt

7. Market value of short securities and credits (not to be offset by longs or by debits) in all suspense
ACCOUNES OVET 30 CAlENAAT BAYS ......euceuveerciceeieiieeeseise ettt

8. Market value of securities which are in transfer in excess of 40 calendar days and have not been
confirmed to be in transfer by the transfer agent or the issuer during the 40 days............ccoecnevrerennee

9. Other (List: ) BT
10. TOTAL CREDITS ......ouivetreresseessseesessssesssssesesssss st ses sttt
DEBIT BALANCES

11. Debit balances in accounts carried for security-based swap customers, excluding unsecured
accounts and accounts doubtful of collection (S8 NOte E).........cc.uvureriineeineirneiinniiieineereeieessneeeens

12. Securities borrowed to effectuate short sales by security-based swap customers and securities
borrowed to make delivery on security-based swap customers' securities failed to deliver ................

13. Failed to deliver of security-based swap customers' securities not older than 30 calendar days........

14. Margin required and on deposit with Options Clearing Corporation for all option contracts
written or purchased in accounts carried for security-based swap customers (see Note F) ...............

. % 282

15. Margin related to security future products written, purchased or sold in accounts carried for security-

based swap customers required and on deposit in a qualified clearing agency account at a clearing
agency registered with the Commission under section 17A of the Exchange Act (15 U.S.C. 78g-1)
or a derivative clearing organization registered with the Commodity Futures Trading Commission
under section 5b of the Commodity Exchange Act (7 U.S.C. 7a-1) (see Note G) .....cevvvervvernerrnnieens

16. Margin related to cleared security-based swap transactions in accounts carried for security-based

283

L
—
()]

swap customers required and on deposit in a qualified clearing agency account at a clearing agency

registered with the Commission pursuant to section 17A of the Exchange Act (15 U.S.C. 78g-1) .....
1

=)

. Margin related to non-cleared security-based swap transactions in accounts carried for security-
based swap customers required and held in a qualified registered security-based swap dealer
account at another security-based SWap AEAIET ...

18. Other (List: ) S
19. TOTAL DEBITS......eooeeerireieesieseissi sttt ssesssesns
RESERVE COMPUTATION

20. Excess of total debits over total credits (Line 19 €SS Lin€ 10)......covuuiereerrirrinieneireieineineiseeeeeseeneiens

21. Excess of total credits over total debits (Line 10 1eSS Line 19) ..o

22. Amount held on deposit in "Reserve Account(s)," including value of qualified securities, at end of reporting period ...........ccoeeeeenrinrirneinniennens $

23. Amount of deposit (or withdrawal) including $ 12790] value of qualified securities

24. New amount in Reserve Account(s) after adding deposit or subtracting withdrawal including
$ 12792 value of qualified SECUMLES ..........cccevverererserce s

25. Date Of depOSit (MM/DD/YY)....coriueirriirireiseeseeseessessessessesssesssssessssssss st sssssssssssssssssssssassens

References to notes in this section refer to the notes to 17 CFR 240.18a-4a.

Name of Firm:
As of:
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FOCUS POSSESSION OR CONTROL FOR SECURITY-BASED SWAP CUSTOMERS

Report

Part IC Items on this page to be reported by a: Bank SBSD (if not exempt from Rule 18a-4)

State the market valuation and number of items of:

1.

Notes:

Security-based swap customers' excess securities collateral not in the respondent's possession or control as of the report date (for
which instructions to reduce to possession or control had been issued as of the report date) but for which the required action
was not taken by respondent within the time frame specified under Rule 18a-4. Notes A @nd Bi...........ccccoeurininiinenineineneeneneieesesineis $

AL NUMDET OF IHBMS ...ttt ettt bbb s s b e bbb e s bbb b et a e s b e ettt s bt

Security-based swap customers' excess securities collateral for which instructions to reduce possession or control had not been issued
as 0f the report date UNAET RUIE 188-4. ..ottt sttt $

AL NUMDET OF IHBMS.....vvive et ettt bbb bbb e b e bbb s bbb bbb s e st ettt b b

The system and procedures utilized in complying with the requirement to maintain physical possession or control of security-based
swap customers' excess securities collateral have been tested and are functioning in a manner adequate to fulfill the
reqUIrEMENtS OF RUIE 1884 ..ottt Yes 12799 No

A — Do not include in Line 1 security-based swap customers' excess securities collateral required by Rule 18a-4 to be in possession or control but for which no action was required
by the respondent as of the report date or required action was taken by respondent within the time frames specified under Rule 18a-4.

B — State separately in response to Line 1 whether the securities reported in response thereto were subsequently reduced to possession or control by the respondent.

Name of Firm:

As of:




FOCUS
Report

CLAIMING AN EXEMPTION FROM RULE 18a-4

Part IIC

Items on this page to be reported by a: Bank SBSD

If an exemption from Rule 18a-4 is claimed, check the box

Name of Firm:
As of:

EXEMPTION FROM RULE 18a-4



FOCUS SCHEDULE 1 - AGGREGATE SECURITY-BASED SWAP AND SWAP POSITIONS
Report
Part lIC ltems on this page to be reported by a: ~ Bank SBSDs
Bank MSBSPs
Aggregate Positions LONG/BOUGHT SHORT/SOLD
1. Security-based swaps
AL CIBAMEH. ...ttt $ 12106 $ 12114
B. NOM-CIEAEM.......eeoooe et $ 12107 $ 12115
2. Mixed swaps
AL CIBAMEH. ...ttt $ 12108 $ 12116)
B. NOM-CIEAEM......oecooee et $ 12109 $ 12117
3. Swaps
AL ClEAMEA.......coiiieiii s $ 12110] $ 12118]
B. NOM-CIEAEM.......eeoooerevieireieis it $ 12111 $ 12119
4. OtNET AEIIVALIVES ...cvoovvreemeerereeeeesessssessesesssssssssse s sessssssss s sssesssss s sssesssssesenaas $ $
5. Total (sum of Lines 1-4) $ 12808 $ 12816

Name of Firm:

As of:




