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FEDERAL RESERVE BANK o/ ST. LOUIS

. CENTRAL TO AMERICA'S ECONOMY ¢

~All other assets

RC-R Part |l 8

Risk Weights of On-Balance

Sheet Assets for the
FFIEC 041/051 |

Asset
Goodwill (RC-M 2b)

Risk Weight
Not Risk Weighted

Intangible assets other than Goodwill and MSA'’s, net of deferred
tax liabilities (RC-R Part 1 7)

Not Risk Weighted

Deferred tax assets that arise from net operating losses and tax
credit carry forwards, net of related valuation allowance and
deferred tax liabilities reported (RC-R Part | 8)

Not Risk Weighted

Fair Value of Over-The-Counter derivative contracts and derivative
contracts that are cleared transactions (RC 11)

Not Risk Weighted

Non-significant investments in the capital of unconsolidated
financial institutions that have been deducted from RC-R Part | 11,
24, & 33 (RC8&11)

Not Risk Weighted

Significant investments in capital of unconsolidated financial
institutions not in the form of common stock and have been
deducted from RC-R 11,24, &33 (RC8 & 11)

Not Risk Weighted

ltems subject to 10% and 15% common equity tier 1 capital
threshold limitations that have been deducted in RC-R Part 1 13-16

Not Risk Weighted

Unsettled transactions (failed trades) (RC 11)

Not Risk Weighted

Carrying Value of Federal Reserve Bank stock (RC-F 4) 0%
Accrued Interest receivable on assets in 0% RW 0%
Carrying Value of gold bullion not held for trading in bank’s own 0%

vault

Portion of assets that are secured by a collateral or has a guarantee 0%

that qualifies for 0% RW including the portion of these assets
collateralized by deposits in the reporting institution
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Ny, Risk Weights of On-Balance

FEDERAL RESERVE BANK o/ ST. LOUIS

. CENTRAL TO AMERICA'S ECONOMY ¢

~All other assets

Sheet Assets for the
FFIEC 041/051

RC-R Part 1l 8

Asset Risk Weight
Carrying Value of Federal Home Loan Bank stock (RC-F 4) 20%
Accrued Interest receivable on assets in 20% RW 20%
Portion of customers’ acceptance liability that has been 20%
participated to other Depository Institutions

Portion of assets that are secured by a collateral or has a guarantee 20%
that qualifies for 20% RW including portion of these assets covered

by FDIC loss-sharing agreements

Accrued Interest receivable on assets included in 50% RW 50%
Portion of assets that are secured by a collateral or has a guarantee 50%
that qualifies for 50% RW

Accrued Interest receivable on assets included in 100% RW 100%
All other assets not otherwise listed 100%
Amounts of items that do not exceed the 10% and 15% common 100%
equity tier 1 capital deduction thresholds (significant investments

in capital of unconsolidated financial institutions, Mortgage

Servicing Assets, and Deferred Tax Assets from operating loss

carrybacks)

Publicly traded equity exposures, equity exposures without readily 100%
determinable Fair Value, and equity exposures to investment funds

to the extent that the aggregate carrying value does not exceed

10% of total capital. (Greater than 10% amount reported in

Columns L, M, or N (300%, 400%, or 600%))

Portion of assets that are secured by a collateral or has a guarantee 100%

that qualifies for 100% RW

Page 17

This document is a supplement to and not a replacement for the report form instructions. For report instructions, please navigate to
the FFIEC website at https://www.tfiec.gov/tfiec_report_forms.htm



Ny, Risk Weights of On-Balance

FEDERAL RESERVE BANK o/ ST. LOUIS

. CENTRAL TO AMERICA'S ECONOMY ¢

~All other assets

Sheet Assets for the
FFIEC 041/051

RC-R Part 1l 8

Asset Risk Weight
Accrued Interest Receivable on assets included in 150% RW 150%
Portion of assets that are secured by a collateral or has a guarantee 150%
that qualifies for the 150% RW

Fair Value of publicly traded equity securities with readily 300%
determinable Fair Value reported in RC8 &9

Historical cost of equity securities (other than those issued by 400%
investment firms) that do not have readily determinable Fair Value

(RC-F 4)

Historical cost of equity securities issued by investment firms that 600%

do not have readily determinable Fair Value (RC-F 4)

~All other assets | Separate Account Bank-Owned Life Insurance

RC-R Part Il 8a

Asset

Investment in bank-owned life insurance that is solely a general
account insurance product of which the portion of the carrying
value that represents general account claims on the insurer,
including items such as deferred acquisition costs (DAC) and
mortality reserves realizable as of the balance sheet date, and any
portion of the carrying value attributable to a Stable Value
Protection (SVP) contract

Risk Weight
100%

For all other life insurance products. The risk weight depends on
the type of insurance policy.

 Carrying Value of bank’s investment in separate account life
insurance products including hybrid separate account products
is reported in Column R

- Therisk weighted amount is reported in Column S
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Risk Weights of On-Balance

FEDERAL RESERVE BANK of ST. LOUIS Sheet Assets tor the
CENTRAL TO AMERICA’'S ECONOMY © FFIEC 04:‘ 1 /05 1

All other assets | Default Fund Contributions to Central Counterparties

 (only applies to banks that are clearing members)

RC-R Part 1l 8b
Asset Risk Weight
Default Fund Contributions to Central Counterparties Varies

- Aggregate on and off-balance sheet amount of contributions is
reported in Column R

 Total amount of RW assets for a clearing member bank’s default
fund contributions to CCPs and the sum of RW assets for a
clearing member bank’s default fund contributions to all
non-qualifying CCPs plus contributions to all qualifying central
counterparties (QCCPs) is reported in Column S

On-Balance Sheet Securitization Exposures | HTM Securities

- RC-R Part 1l 9a
Asset Risk Weight
On-balance sheet securitization exposures: HTM securities 1250%

. Carrying value of the HTM securitization exposure is reported | |
in Column A Varies SSFA calculation

- Adjustment to carrying value is reported in Column B |
Varies Gross Up Approach

calculation
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Risk Weights of On-Balance

FEDERAL RESERVE BANK of ST. LOUIS Sheet Assets for the
CENTRAL TO AMERICA'S ECONOMY © FFIEC 04‘ 1 /05 1

On-Balance Sheet Securitization Exposures | AFS Securities

- RC-RPartll 9b
Asset Risk Weight
On-balance sheet securitization exposures: AFS securities 1250%

. Carrying value of the AFS securitization exposure is reported in | |
Column A Varies SSFA calculation

» Adjustment to carrying value is reported in Column B

Varies Gross Up Approach
calculation

On-Balance Sheet Securitization Exposures | Trading Assets

- RC-R Part Il 9c
Asset Risk Weight
On-balance sheet securitization exposures: Trading Assets 1250%

 Carrying value of the Trading Assets securitization exposure is | |
reported in Column A Varies SSFA calculation

- Adjustment to carrying value is reported in Column B |
Varies Gross Up Approach

calculation
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Risk Weights of On-Balance

FEDERAL RESERVE BANK of ST. LOUIS Sheet Assets for the
CENTRAL TO AMERICA'S ECONOMY © FFIEC 04‘ 1 /05 1

On-Balance Sheet Securitization Exposures | All Other

- RC-R Part 1l 9d

Asset Risk Weight

On-balance sheet securitization exposures: All Other Assets 1250%

. Carrying value of all other assets securitization exposure is

reported in Column A Varies SSFA calculation

- Adjustment to carrying value is reported in Column B |
Varies Gross Up Approach

calculation

Off-Balance Sheet Securitization Exposures

~RC-RPartll 10
Asset Risk Weight
On-balance sheet securitization exposures 1250%
- Carrying value of all off-balance sheet securitization exposure is | |
reported in Column A Varies SSFA calculation
» Adjustment to carrying value is reported in Column B |
Varies Gross Up Approach
calculation
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