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Bank Demographic Information

Dollar amounts in thousands

FFIEC 031
Quarter End Date 12/31/2008

I S =Y oo (1o I L= L= RSO RCON9999 20081231| ;.
2. FDIC CertifiCate NUMDET. .. .o ettt e e e et e e e e e e e ebeeeaaeenes RSSD9050 628| »
RSSDYO0L7 7%here for s
RSSD9130 |Columbus 4.
RSSD9200 |OH 5.
RSSD9220 43240 6.
(RSSD9017) JPMorgan Chase Bank, National Association
Contact Information
Dollar amounts in thousands
1. Contact Information for the Reports of Condition and Income 1.
a. Chief Financial Officer (or Equivalent) Signing the Reports 1a.
V=T PP PP PP P P PP PTPT TP TEXTC490 CONF| 1.a1.
2. THIE ettt ettt sttt b et bbbt t e bt b e bt e bt TEXTC491 CONF|1 a2
B E-Malil AQAIESS. .. .. TEXTCA492 CONF| 143
N 1= =T o] g o] o= RSP ERPSRI TEXTC493 CONF|1.44.
B FAX ettt ettt ettt ettt h et b et b et ettt et r e b e et et be et be et et e st te b re et TEXTC494 CONF| 1 a5
b. Other Person to Whom Questions about the Reports Should be Directed 1b.
L NBITIE. c.cetiiete ettt ettt bbb e b bt s et s et ae bbbt et ne st ne ettt TEXTC495 CONF| 1 p1.
2 11 =TSO TEXTC496 CONF| 1 p2.
3L E-Mail AQAIESS. ... TEXT4086 CONF|1p3.
. TeIEPRNONE. ... e TEXT8902 CONF|1pa.
LT L GRS TEXT9116 CONF| 1 ps.
2. Person to whom questions about Schedule RC-T - Fiduciary and Related Services should
be directed 2.
a. Name and Title TEXTB962 CONF| 5 4.
b. E-mail Address TEXTB926 CONF| 2p.
(o 1= =T o] oo o - R RRR TEXTB963 CONF| ¢
(o T L PP PPPRTPT TEXTB964 CONF| 2 4.
3. Emergency Contact Information 3.
a. Primary Contact 3a.
TEXTC366 CONF|341.
TEXTC367 CONF| 342
TEXTC368 CONF| 343
TEXTC369 CONF|3.4.4.
TEXTC370 CONF| 345
3.b.
TEXTC371 CONF|3p1.
TEXTC372 CONF| 3.
TEXTC373 CONF|3p3.
TEXTC374 CONF|3pa.
TEXTC375 CONF| 3 ps.
4. USA PATRIOT Act Section 314(a) Anti-Money Laundering Contact Information 4.
a. Primary Contact 4a.
I =T 1 1= PPN TEXTC437 CONF| 4.a1.
P22 I 1P TEXTCA438 CONF| 440
3. E-mail Address TEXTC439 CONF| 443




JPMORGAN CHASE BANK, NATIONAL ASSOCIATION FFIEC 031
RSSD-ID 852218 Quarter End Date 12/31/2008
Last Updated on 2/12/2009

Dollar amounts in thousands

TEXTC440 CONF| 4 a.4.
TEXTC441 CONF| 445
ab.
TEXTC442 CONF|4p1.
TEXTC443 CONF| 4p.2.
TEXTC444 CONF|4p3.
TEXTC445 CONF|4pa4.
TEXTC446 CONF| 4 ps.
4.c.
TEXTC870 CONF|4c1.
TEXTC871 CONF| 42
TEXTC872 CONF| 43,
TEXTC873 CONF| 4.c.4.
TEXTC874 CONF| 45,
ad.
TEXTC875 CONF|441.
2. Title.... TEXTC876 CONF| 4.4.2.
3. E-mail Address TEXTC877 CONF| 4.4.3.
TEXTC878 CONF 4.d.4.
TEXTC879 CONF| 4 4.

Optional Narrative Statement Concerning the Amounts Reported in the Reports of

Condition and Income
Dollar amounts in thousands

B 0] 13100 1= 01 £ RCON6979 Yes|

Click here for
2. Bank Management StatemMENt..........ccuuiiiie ittt et s s e e e e r e e e s erbee e e e e e TEXT6980 value 2

(TEXT6980) State of Michigan deposits are $804 million. The amount of Bear Stearns risk-weighted assets excluded for purposes of
determining the risk based capital requirements was $15,653,000 thousand. The amount of Bear Stearns assets excluded for purposes
of determining the leverage capital requirements was $8,430,000 thousand.

Schedule RI - Income Statement
Dollar amounts in thousands

1. Interest income: 1.
a. Interest and fee income on loans: la.
1. In domestic offices: la.l.
a. Loans secured by real estate: lala
1. Loans secured by 1-4 family residential properties..........ccccccceevvivveveeeeennnen. RIAD4435 11,244,000( 15141,
2. All other loans secured by real estate RIAD4436 1,896,000| 13142
b. Loans to finance agricultural production and other loans to farmers................. RIAD4024 23,000/ 1.4.1p.
c. Commercial and industrial 10anS............uuviiiiiiiiiii RIAD4012 5,452,000(1 a1.c.
d. Loans to individuals for household, family, and other personal expenditures: 1ald.
L. Credit CardS.....uuiiie et RIADB485 2,545,000| 12141
2 Ot (ncludes gl paymert,nstaliment. a sudentloans, (Vo | pponss | anooo]
e. Loans to foreign governments and official institutions...............ccccoeciiveeeinnneee. RIAD4056 0|1a1e.
f. All other loans in dOMESHIC OffiCES.....uiiiiiiiiiiii e RIADB487 1,465,000| 1 4.1+
2. In foreign offices, Edge and Agreement subsidiaries, and IBFs.... RIAD4059 4,518,000 1 4.2,




JPMORGAN CHASE BANK, NATIONAL ASSOCIATION
RSSD-ID 852218
Last Updated on 2/12/2009

Dollar amounts in thousands

FFIEC 031
Quarter End Date 12/31/2008

3. Total interest and fee iINCOME ON 108NS.........cociiiiiiiiiie e
b. Income from lease financing receivables.............ccccoviiiiieiiiie e
c. Interest income on balances due from depository iNStitutions............ccoceveiiieeiiieeenne
d. Interest and dividend income on securities:

1. U.S. Treasury securities and U.S. Government agency obligations (excluding
mortgage-backed SECUNTIES).........uuiiiiiiiiiiie e

2. Mortgage-backed securities

3. All other securities (includes securities issued by states and political subdivisions
1T g LT O T TP EPPSRPPPR

e. Interest income from trading assets

f. Interest income on federal funds sold and securities purchased under agreements to
[T | PP PP RSO

0. Other INtEreSt INCOME. ... ..ii i et e e
N, TOtal INTEreSt INCOME.......eiiii et e e et e e e e e nneeeae s
2. Interest expense:
a. Interest on deposits:

1. Interest on deposits in domestic offices:

a. Transaction accounts (NOW accounts, ATS accounts, and telephone and
preauthorized transfer aCCOUNTS).........cccuviiiiiiiiiiiiee e

b. Nontransaction accounts:
1. Savings deposits (iNCludes MMDAS)........cocciiiiiiieiiiee e
2. Time deposits of $100,000 OF MOTE.......ccueeeeriieeriieieiiiee e iree e ns
3. Time deposits of less than $100,000...........cccccueervreiiieeieeiireenee e see e
2. Interest on deposits in foreign offices, Edge and Agreement subsidiaries, and

b. Expense of federal funds purchased and securities sold under agreements to
FEPUICIIASE. ...ttt e e et e e e e e hbb e e e e e e aabb e e e e e e naabneeeae s

c. Interest on trading liabilities and other borrowed MoNey...........ccccvvviiiieeiiec e
d. Interest on subordinated notes and debentures.............ccccvvvieiieniicnic e
€. TOtal INTErESt EXPENSE . ...eiiiiiei ittt e e et e e e e e nb e e e e s anbbeeea e e annees
3. N INTEIEST INCOMIE. ...ttt e et e e e e ettt e e e s et e e e e e sntbaeeeeessbneeaaeaanes
4. Provision for [0an and 1€8Se I0SSES.......c.c.uiiieiiiiiiiiiie e
5. Noninterest income:
a. Income from fiduciary aCtivitieS..........ccuuiiiiiiiiiiii e
b. Service charges on deposit accounts in domestic OffiCeS........ccccovveeiiiieeiiiieiiee e,
(o = Vo [T g Yol ==Y o LU= PRSP RRR
d. Not available
1. Fees and commissions from securities brokerage..............ccccooviiiiiiiiiiiii e,
2. Investment banking, advisory, and underwriting fees and commissions.................
3. Fees and commissions from annuity Sales...........ccccocvveiieeiiiiiieee e
4. Underwriting income from insurance and reinsurance activities............c..c.occueeee...
5. Income from other iNSUranCe activities...........cccvvieee e
€. VENTUre Capital FEVENUE.........c.eiiiiiiie ittt et e e
f. N SEIVICING FEES. ... it e e e et e e e e etaeeeaaeenas
0. Net SeCUrtiZation INCOME..........coiiiiiiiiie e
h. Not applicable
i. Net gains (losses) on sales of Ioans and 1€aSES..........ccccovveeeriiiciiee e
j- Net gains (losses) on sales of other real estate owned.............coccvveeeeiiiciiine e,
k. Net gains (losses) on sales of other assets (excluding SeCUrities)...........ccueeeerriiveeenn.
|. Other NONINTEIESTE INCOME........eiiiiiieiiiie ettt e e saneees
M. Total NONINTErESE INCOME........cccuiiiiiiieiit e
6. Not available

RIAD4010 30,984,000
RIAD4065 130,000
RIAD4115 2,033,000
RIADB488 76,000
RIADB489 4,492,000
RIAD4060 1,377,000
RIAD4069 11,071,000
RIAD4020 7,221,000
RIAD4518 181,000
RIAD4107 57,565,000
RIAD4508 77,000
RIAD0093 3,542,000
RIADA517 2,899,000
RIADA518 997,000
RIAD4172 8,190,000
RIAD4180 4,225,000
RIAD4185 4,261,000
RIAD4200 1,729,000
RIAD4073 25,920,000
RIAD4074 31,645,000
RIAD4230 16,499,000
RIAD4070 3,343,000
RIAD4080 3,976,000
RIADA220 5,025,000
RIADC886 1,780,000
RIADC888 3,103,000
RIADC887 0
RIADC386 118,000
RIADC387 8,000
RIADB491 -9,000
RIADB492 618,000
RIADB493 1,502,000
RIAD5416 -49,000
RIAD5415 -121,000
RIADB496 68,000
RIADB497 12,411,000
RIAD4079 31,773,000

l.as3.
1.b.
lc.
1d.

1.d.1.
1.d.2.

1.d.3.
le.

1f

1.9.
1.h.

2.a.
2.a.l.

2.a.la.
2.a.lb.
2albl.
2alb2
2alb3.

2.a.2.

2.b.
2.c.
2.d.
2.e.

5.a.
5.b.
5.c.
5.d.
5.d.1.
5.d.2.
5.d.3.
5.d.4.
5.d.5.
S.e.
5.f.
5.
5.h.
5.
5.
5.k.
5.

5.m.



JPMORGAN CHASE BANK, NATIONAL ASSOCIATION
RSSD-ID 852218
Last Updated on 2/12/2009

Dollar amounts in thousands

FFIEC 031
Quarter End Date 12/31/2008

a. Realized gains (losses) on held-to-maturity SECUNtIeS.........ccuvvveeviiiiieiee s,

b. Realized gains (losses) on available-for-sale securities...........c.ccooveveiieeiiiee e,
7. Noninterest expense:

a. Salaries and employee DENEfitS........coiiiiiii i

b. Expenses of premises and fixed assets (net of rental income) (excluding salaries and
employee benefits and mMortgage iINEreSt)........couueiiieiiiiiiiie e

c. Not available
1. Goodwill IMPAIrMENE IOSSES......cciiiciiiiiie ettt aees
2. Amortization expense and impairment losses for other intangible assets..............
d. Other NONINLEIESE EXPENSE......eiiiiiiieiiiie ettt
e. Total noninterest expense
8. Income (loss) before income taxes and extraordinary items and other adjustments..........
9. Applicable income taxes (0N ItEM 8)......ciiuiiiiiiiiiiei et
10. Income (loss) before extraordinary items and other adjustments............cccccceeviiieeeeennne
11. Extraordinary items and other adjustments, net of income taxes............cccccevvviriveeennenn.
12, NELINCOME (JOSS) e it ititiiie e ettt e ettt e et e e e et e e e e e e st e e e e s e tbaeeeeeessstbeeaeesssbaneaaenanes

1. Interest expense incurred to carry tax-exempt securities, loans, and leases acquired after
August 7, 1986, that is not deductible for federal income tax puUrpPoOSES.........ccccvveeeerriveenennn.

2. Income from the sale and servicing of mutual funds and annuities in domestic offices
(included in Schedule RI, ITEM 8)......ciiiiiiiiiieiiie e

3. Income on tax-exempt loans and leases to states and political subdivisions in the U.S.
(included in Schedule RI, items 1.aand 1.0)......c..ccooiiiiiiiiiii e

4. Income on tax-exempt securities issued by states and political subdivisions in the U.S.
(included in Schedule RI, iteM 1.d.(3)).uuueeeeei it e e e e erbeeeaeeenes

5. Number of full-time equivalent employees at end of current period............cccccooveeininrennne
6. Not applicable

7. If the reporting bank has restated its balance sheet as a result of applying push down
accounting this calendar year, report the date of the bank's acquisition..................ccccceeene

8. Trading revenue (from cash instruments and derivative instruments):
Q. INTErESE rAte EXPOSUIES. ... .iiiiuiieeiitieeeeieeeeeteee s steeeearteeesteeeeseaeeeanteeeaaneeeeanneeeateeeeaneeeennnes
b. Foreign eXchange EXPOSUIES. .......ccoiiiiiiiiie ittt
c. Equity security and indeX @XPOSUIES.........cccciiiiriiiieiiiiieiee e et e e e e et e e s eeiaae e e e e enanees
d. Commodity and Other EXPOSUIES. .....coiuuiiieeeeiiieee et e et e e e et ee e e e b eeea e e e nnneeas
€. CrEAIt EXPOSUIES. ..ccoitiie ittt ettt ettt ettt et e et e b e e aab e e sbb e e nab e e e et e e e eaneeeenanes

9. 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 held for trading............ccccooieiiiiiiie e,
b. Net gains (losses) on credit derivatives held for purposes other than trading..............
10. Credit [0SSES ON UEMVALIVES. ......ciiiiiiiieiie ettt e e e e e e sbbeeeaeeenes

11. Does the reporting bank have a Subchapter S election in effect for federal income tax
PUrpoSses fOr the CUITENT tAX YEAI?.........ei ettt e e

12. Noncash income from negative amortization on closed-end loans secured by 1-4 family
residential properties (included in Schedule RI, item 1.a.(1)(@)(1))...cccovveeeeerirrerieeiiiiiieeeeenns

13. Net gains (losses) recognized in earnings on assets and liabilities that are reported at
fair value under a fair value option:

a. Net gains (I0SSES) ON @SSELS. ....cciuiieiiiiieiiiie ittt

1. Estimated net gains (losses) on loans attributable to changes in instrument-specific
(o3 (= To 10 TR OPRP

b. Net gains (10SSes) 0N abilitieS. .......occueeiiiii e

1. Estimated net gains (losses) on liabilities attributable to changes in
instrument-specific Credit FiSK ...

RIAD3521 0
RIAD3196 1,328,000
RIAD4135 17,122,000
RIAD4217 6,322,000
RIADC216 0
RIADC232 612,000
RIAD4092 12,967,000
RIAD4093 37,023,000
RIAD4301 11,224,000
RIAD4302 2,711,000
RIAD4300 8,513,000
RIAD4320 1,906,000
RIAD4340 10,419,000
RIAD4513 73,000
RIAD8431 219,000
RIAD4313 163,000
RIAD4507 15,000
RIAD4150 170538
RIAD9106 0
RIAD8757 4,866,000
RIAD8758 2,163,000
RIAD8759 -1,042,000
RIAD8760 1,138,000
RIADF186 -2,100,000
RIADC889 250,000
RIADC890 2,795,000
RIADA251 724,000
RIADAS530 No
RIADF228 3,000
RIADF551 -3,171,000
RIADF552 -10,362,000
RIADF553 13,670,000
RIADF554 834,000

6.a.
6.b.

7.a.

7.b.
7.c.
7.c.l.
7.c.2.
7.d.
7.e.

10.
11.
12.

M.1.
M.2.
M.3.

M.4.
M.5.
M.6.

M.7.

M.8.

M.8.a.
M.8.b.
M.8.c.
M.8.d.
M.8.e.

M.9.
M.9.a.
M.9.b.
M.10.

M.11.

M.13.
M.13.a.

Mi13al
M.13.b.

M13b1.



JPMORGAN CHASE BANK, NATIONAL ASSOCIATION
RSSD-ID 852218
Last Updated on 2/12/2009

Schedule RI-A - Changes in Equity Capital

Dollar amounts in thousands

FFIEC 031
Quarter End Date 12/31/2008

1. Total equity capital most recently reported for the December 31, 2007, Reports of Condition
and Income (i.e., after adjustments from amended Reports of INCOMe)..........ccccoeveervinrennnn

2. Restatements due to corrections of material accounting errors and changes in accounting
LT 0] LS UTSR

3. Balance end of previous calendar year as restated............oocuveeiiiiiiieee e

4. Net income (loss)

5. Sale, conversion, acquisition, or retirement of capital stock, net (excluding treasury stock
LU= T g T Tot 1 o] 4 1) DO PP U PP TOPPIP

6. Treasury stock transactions, net................cc.......

7. Changes incident to business combinations, NEt.........ccccccccvviieeiiiiiiiee e
8. Cash dividends declared on preferred StOCK...........occuuiiiiiiiiiiiiii e
9. Cash dividends declared on COMMON SEOCK..........c.oiciiiiiiiiiiiiiie e

10. Other comprehensive income

11. Other transactions with parent holding company (not included in items 5, 6, 8, or 9

12. Total equity capital end of current period..

Schedule RI-B Part | - Charge-offs and Recoveries on Loans and Leases

Dollar amounts in thousands

1. Loans secured by real estate:

a. Construction, land development, and other land loans in domestic
offices:

1. 1-4 family residential construction l0ans............cccccceeeeiiiieneenn.

2. Other construction loans and all land development and other
12N 1OANS. ...ciiiieee e

b. Secured by farmland in domestic offices...........cccccviviiiiiiiinieninns
c. Secured by 1-4 family residential properties in domestic offices:

1. Revolving, open-end loans secured by 1-4 family residential
properties and extended under lines of credit............cccccceeevnnneeen.

2. Closed-end loans secured by 1-4 family residential properties:
a. Secured by first IeNS.........cooiiiiiiii e
b. Secured by junior IENS..........ccooiiiiiiii

d. Secured by multifamily (5 or more) residential properties in domestic
OFfICES e

e. Secured by nonfarm nonresidential properties in domestic offices:

1. Loans secured by owner-occupied nonfarm nonresidential
PrOPEITIES .ttt

2. Loans secured by other nonfarm nonresidential properties.......
f. In foreign OffiCeS.....oo i
2. Loans to depository institutions and acceptances of other banks:
a. To U.S. banks and other U.S. depository institutions.......................
b. TO foreign Banks.........cccvieiiiii e
3. Loans to finance agricultural production and other loans to farmers.....
4. Commercial and industrial loans:
a. To U.S. addressees (dOMICIle)..........ceeeriviiiiieeiniieeiice e
b. To non-U.S. addressees (dOMICilE).........ccoiueeiiieiiiiiiiiieiiiiieee e

5. Loans to individuals for household, family, and other personal
expenditures:

Q. Credit CardS.......oooeiiiiiiiiirirrr e e e e e e e e e e e e e e s e s bbarrarrrrenees

(Column A) Charge-offs | (Column B) Recoveries
Calendar year-to-date | Calendar year-to-date
RIADC891 88,000 RIADC892 0
RIADC893 25,000/ RIADC894 3,000
RIAD3584 0| RIAD3585 0
RIAD5411 1,184,000| RIAD5412 15,000
RIADC234 1,712,000 RIADC217 13,000
RIADC235 993,000, RIADC218 7,000
RIAD3588 7,000 RIAD3589 1,000
RIADC895 3,000| RIADC896 1,000
RIADC897 9,000| RIADC898 2,000
RIADB512 0| RIADB513 0
RIAD4653 0| RIAD4663 0
RIAD4654 2,000| RIAD4664 3,000
RIAD4655 0| RIAD4665 0
RIAD4645 846,000 RIAD4617 121,000
RIAD4646 35,000 RIAD4618 16,000
RIADB514 1,558,000| RIADB515 212,000

[¢]

RIAD3217 106,346,000

1.
RIADB507 0

2.
RIADB508 106,346,000 5.
RIAD4340 10,419,000 4,
RIADB509 0

5
RIADB510 0|6,
RIAD4356 128,000] 7.
RIAD4470 0|g
RIAD4460 1,000,000| g,
RIADB511 -1,895,000| 10,
RIAD4415 14,769,000

11.
RIAD3210 128,767,000| 1.

la.
l.a.l.

la.2.
1.b.
1l.c.

l.c.l.
1l.c.2.
lc2a
lc2b.

1.d.
le.

lel.
le.2.
1f

2.a.
2.b.

4.a.
4.b.

5.a.



JPMORGAN CHASE BANK, NATIONAL ASSOCIATION
RSSD-ID 852218
Last Updated on 2/12/2009

FFIEC 031

Quarter End Date 12/31/2008

(Column A) Charge-offs | (Column B) Recoveries
Dollar amounts in thousands| Calendar year-to-date | Calendar year-to-date
FevOIVng Credit plans ather han CrocH GATs) oo | FIADSIS | 877.000] mADBSIT | 135000|
6. Loans to foreign governments and official institutions RIAD4643 0| RIAD4627 Olg
7. All Other 10ANS. ..o RIAD4644 78,000 RIAD4628 10,000| 7
8. Lease financing receivables: 8.
A I 4.000) RIADF1E7 e
D. All Other 18aSES. ... RIADC880 4,000 RIADF188 0| sp.
L TR [0] 7| SO PPPPPPPRP RIAD4635 7,425,000| RIAD4605 539,000] g
1. Loans to finance commercial real estate, construction, and land
development activities (not secured by real estate) included in Schedule | RIAD5409 0| RIAD5410 0
RI-B, part |, items 4 and 7, above..........cccooiiiiiiii M.1.
2.Loan r real estate to non-U.S. r micil
(ncludod n Sohecule -3, part 1 Hom 1. 2DOVE) e | FIADES2 0] RiADaco2 %
3. Not applicable M.3.
Schedule RI-B Part | - Charge-offs and Recoveries on Loans and Leases
Dollar amounts in thousands
ot mcluded 1 charge.offs against e alowance of 0an And 16886 (06869) v | FIAOCSES 462000
Schedule RI-B Part Il - Changes in Allowance for Loan and Lease Losses
Dollar amounts in thousands
1. Balance most recently reported for the December 31, 2007, Reports of Condition an
Incoerlnae Ei?e., :?ttere:gjuts)tlmiz?stﬁgmoatmgndizeRg:or?s ,of ?r?cc’)mg)r.).c.)..ti .? Codtoad ..... RIADB522 7,015,000 1.
B o= ToT0 1YY 1 U PUPUPPRRRP RIAD4605 539,000 5.
T O g T 10 [0 1 T PP PP PPRR RIADCO079 7,425,000( 5.
4. Write-downs arising from transfers of loans to a held-for-sale account..................cccvee.... RIAD5523 0| 4.
5. Provision for [0an and 1€8Se [0SSES.........cuiiiiiiiiiiei ittt e e RIAD4230 16,499,000 5.
B. AGJUSTMEINES. ..ttt ettt n e e et e e s RIADC233 525,000| 6.
7. Balance end of current period RIAD3123 17,153,000/ 7.
1. Allocated transfer risk reserve included in Schedule RI-B, part I, item 7, above............... RIADC435 0| m.1.
2. Separate valuation allowance for uncollectible retail credit card fees and finance charges. RIADC389 138,000| m.2.
3. Amount of allowance for loan and lease losses attributable to retail credit card fees and
fINANCE CHAIGES. .. i ittt ettt e e st e e e st e e st e e s nneeeeaneeeeaas RIADC390 0 M.3.
4. Amount of allowance for post-acquisition losses on purchased impaired loans accounted
for in accordance with AICPA Statement of Position 03-3 (included in Schedule RI-B, part RIADC781 0
I, @M 7, BDOVE) ... e e M.4.
Schedule RI-D - Income from Foreign Offices
Dollar amounts in thousands
1. Total interest income in fOreign OffiCES..........covouveueeecececeeeeee e RIADC899 23,093,000( ;
2. Total interest expense in foreign OffiCeS......c.cvviiiiiiiiiii RIADC900 15,579,000/ ,.
3. Provision for loan and lease losses in foreign offiCes.........cccvvvviiiiiiiiiii i RIADC901 531,000 3.
4. Noninterest income in foreign offices: 4.
8. TrAAING FEVEINUE. ....ccoiiiieiiie ettt ettt e b e e et e s bt e e s e e et e e e nne e e e nanes RIADC902 5,896,000| 4 4.
b. Investment banking, advisory, brokerage, and underwriting fees and commissions..... RIADC903 3,538,000( 4.p.
C. Net SECUNLIZAtION INCOME...... . i i e e e e e e e e e e e e RIADC904 33,000( 4.c.
d. Other NONINEIESt INCOME........oiiiiiiiiiie e RIADC905 4,815,000 4 4.




JPMORGAN CHASE BANK, NATIONAL ASSOCIATION
RSSD-ID 852218
Last Updated on 2/12/2009

Dollar amounts in thousands

FFIEC 031
Quarter End Date 12/31/2008

iooa oo e .|| Funocsos 62,000
6. Total noninterest expense in foreign offices RIADC907 13,297,000
7. Adjustments to pretax income in foreign offices for internal allocations to foreign offices
to reflect the effects of equity capital on overall bank funding costs RIADC908 22,000
8. Applicable income taxes (on items 1 through 7).......ccccccveevvnnneenn. RIADC909 -313,000
9. Extraordinary items and other adjustments, net of income taxes, in foreign offices........... RIADC910 0
XPEISE e | FAOCSIE 8,304,000
11. Internal allocations of income and expense applicable to foreign offices...........cccccveeene. RIADC912 -4,839,000
12. Eliminations arising from the consolidation of foreign offices with domestic offices......... RIADC913 2,321,000
13. Consolidated net income attributable to foreign offices..........ccvviviriieiii e, RIADC914 5,846,000
Schedule RI-E - Explanations
Dollar amounts in thousands
1. Other noninterest income (from Schedule RI, item 5.1) Itemize and describe amounts
greater than $25,000 that exceed 3% of Schedule RI, item 5.1:
a. Income and fees from the printing and sale of checks...........ccccccoiiii RIADCO013 0
b. Earnings on/increase in value of cash surrender value of life insurance...................... RIADCO014 0
c. Income and fees from automated teller machines (ATMS).........ccooviiiiieiieniiiiieeee e, RIADCO016 0
d. Rent and other income from other real estate owned RIAD4042 0
€. Safe dePOSIt DOX FENL........viiii i e e et e e e e aaees RIADCO015 0
RO oo vele | rworazs 0
g. Bank card and credit card interchange fees..........cccovviiiiiiie i RIADF555 1,251,000
h. Disclose component and the dollar amount of that component:
1. DESCIDE COMPONENT......iiiiiiiiiiiie ettt e e TEXT4461 Ic_cc))ra;:‘mitment fees
2. AMOUNE Of COMPONENT......ciiiiiiiiiiie et e e e e e st r e e e s etbaaeaeeeaaes RIAD4461 423,000
i. Disclose component and the dollar amount of that component:
1. DESCIDE COMPONENT......iiiiiiiiiiiie ettt et e e aibe e TEXT4462 %here for
2. AMOUNE Of COMPONENT......coiiiiiiiiii ettt e et e e e e RIAD4462 518,000
j- Disclose component and the dollar amount of that component:
1. DeSCriDe COMPONENL.......coiiiiiitiiiiieiie ettt TEXT4463 %here o
2. AMOUNt Of COMPONENT......coiiiiiiiiii et e et e e e e e e e e RIAD4463 438,000
2. Other noninterest expense (from Schedule RI, item 7.d) Itemize and describe amounts
greater than $25,000 that exceed 3% of Schedule R, item 7.d:
a. Data ProCeSSING EXPENSES......ccuviiiieriiieitee sttt sttt ettt e st et esreenne e RIADCO017 0
b. Advertising and Marketing EXPENSES. ....ccceiiuririie et e et e e et e e e e e eeeee e e e eeneeeeee s RIAD0497 631,000
C. Directors' fees.......ccvvvvveviiiiiiieieiiieene RIAD4136 0
d. Printing, stationery, and supplies RIADCO018 0
€. POSTAGE. ... et e e e e RIAD8403 0
f. Legal fEES aNd EXPENSES. ... .uuiii i ittt e e e e e e e e st aaaaeaane RIAD4141 0
g. FDIC deposit INSUraNCe aSSESSIMENES. .....cciiiiuiiiiiiaiiiiieiee ettt e e e e e e e eeieee e e e enees RIAD4146 0
h. Accounting and auditing EXPENSES. ......cccuuiiiiiieiiiit et RIADF556 0
i. Consulting and adViSOry EXPENSES.........uiiiiiiiiiieee ittt e e e eeitrr e e e e e st r e e e s et e e e s esrraaeeeas RIADF557 3,563,000
j- Automated teller machine (ATM) and interchange expenses RIADF558 0
K. TeleCommUNICAtIONS EXPENSES. ....ccovuuiieiieieitiee et e st ee st e et sbee e e e st e s nnneeesneees RIADF559 0

|. Disclose component and the dollar amount of that component:

10.
11.
12.
13.

la.
1.b.
l.c.
1.d.
le.

1f

1.g.
1.h.

1.h.1.
1.h.2.
1.

1.i.1.
1.i.2.
1.

1j.1.
1j.2.

2.a.
2.b.
2.C.
2.d.
2.e.
2.f.
2.9.
2.h.
2.,
2j.
2.k.
2.1
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1. DeSCribe COMPONENL.....cciiiiiiiiiie ettt e e e e e e e e e e e e s bba e e e e e enaeees
2. AMOUNE Of COMPONENT......coiiiiiiiiiii ettt e et e e et e e e e
m. Disclose component and the dollar amount of that component:
1. DeSCribe COMPONENL.....ccciiiiiiiiie ettt e et e e e e e et e e e e sbba e e e e s e nneees
2. AMOUNt Of COMPONENT......coiiiiiiiiie et e e e e eeb e e e e e
n. Disclose component and the dollar amount of that component:
1. DESCIIDE COMPONENT......iiiiiiiiitiiee ittt ettt et e et e et e e s beeeesnbeeeen
2. AMOUNt Of COMPONENT. .....coiiiiiiiiii ettt e e e et e e e e ebbeeeaaeeaes
3. Extraordinary items and other adjustments and applicable income tax effect (from Schedule
RI, item 11):

a. Disclose component, the gross dollar amount of that component, and its related income
tax:

1. DESCIDE COMPONENT......iiiiiiiiiiiie ettt e e
2. AMOUNE Of COMPONENT......coiiiiiiiiiie e e e e e e e e erbree e e e e
3. Applicable income tax effeCt...........oooi i

b. Disclose component, the gross dollar amount of that component, and its related income
tax:

1. DESCIDE COMPONENT......iiiiiiieiiiie ettt ettt e ee e et e e st e e s sneeeeanreeeans
2. AMOUNt Of COMPONENT......coiiiiiiiiii et e e e e et e e e e s erbeeeeeeenes
3. Applicable income taxX effeCt...........uiviiiiiiiiiie e

c. Disclose component, the gross dollar amount of that component, and its related income
tax:

1. DESCIDE COMPONENT......iiiiiiiiiieie ettt e e
2. AMOUNE Of COMPONENT......ciiiiiiiiiiie e e e e e s e e e s etbaeeaeeeaaes
3. Applicable income tax effeCt...........oooii i

4. Restatements due to corrections of material accounting errors and changes in accounting
principles (from Schedule RI-A, item 2):

a. Cumulative-effect adjustment resulting from the initial adoption of FAS 159, Fair Value

b. Disclose component and the dollar amount of that component:
1. DESCIDE COMPONENT......eiiiiiiiiiiie ettt e e nibe e
2. Amount of component
5. Other transactions with parent holding company (from Schedule RI-A, item 11):
a. Disclose component and the dollar amount of that component:

1. DeSCrDE COMPONENL.....cciii ittt et e e e e et e e e e e s nbae e e e e e e nneeas

2. AMOUNE Of COMPONENT......eiiiiiiiiitie ittt e e
b. Disclose component and the dollar amount of that component:

1. DeSCrDE COMPONENL.....cccii ittt ettt e e e e e e e e e e e enbaeeeaeeenneeas

2. AMOUNE Of COMPONENT......ciiiiiiiiiie e e e e e e s e e e e s etbaeeeeeeaaes

6. Adjustments to allowance for loan and lease losses (from Schedule RI-B, part Il, item 6):
a. Disclose component and the dollar amount of that component:

1. DeSCribe COMPONENL.......cciiiiiiiie ettt e et e e e e e e e s st ba e e e e e e anees
2. Amount of component
b. Disclose component and the dollar amount of that component:

1. DeSCrDE COMPONENL.....cciiiiitiiiie ettt e e e e et e e e e e eneeas
2. AMOUNE OF COMPONENT......eiiiiiiiiiiie ittt e e

7. Other explanations:
B COMIMEBNES?. ettt ettt e e e e e e e e e e e e e e e e s b n bbb et e e b e e e e et e e e eaeaeaaeeaeaeeaaans

Click here for

TEXT4464
value
RIAD4464 530,000
TEXT4467 |Operating losses
RIAD4467 423,000
TEXT4468 NR
RIAD4468 0
TEXT4469 Click here for
value
RIAD4469 1,906,000
RIAD4486 0
TEXT4487 NR
RIAD4487 0
RIAD4488 0
TEXT4489 NR
RIAD4489 0
RIAD4491 0
RIADF465 0
TEXTB527 NR
RIADB527 0
TEXT4498 Click here for
value
RIAD4498 14,769,000
TEXT4499 NR
RIAD4499 0
TEXT4521 Transfer of
Allowance
RIAD4521 -17,000
TEXTA522 Click here for
value
RIAD4522 542,000
RIAD4769 Yes

Quarter End Date 12/31/2008

9]

2.1.1.
2.1.2.
2.m.
2.m.1.
2.m.2.
2.n.
2.n.1.
2.n.2.

3.a.

3.al.
3.a.2.
3.a.3.

3.b.

3.b.1.
3.b.2.
3.b.3.

3.c.

3.c.l.
3.c.2.
3.c.3.

4.a.
4.b.
4.b.1.
4.b.2.

5.a.

5.a.l.
5.a.2.
5.b.

5.b.1.
5.b.2.

6.a.

6.a.1.
6.a.2.
6.b.

6.b.1.
6.b.2.

7.a.
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Quarter End Date 12/31/2008

Click here for

b, Other eXPIanatioNS........cc.uiiiuiieiiee e e e s e e st e e e eare e e snreeas TEXT4769 value 7.b.

(TEXT4462) Auto operating and financing leases

(TEXT4463) Letters of credit commitment fees

(TEXT4464) Travel and entertainment expenses

(TEXT4469) Acquired Washington Mutual's banking operations

(TEXT4498) Capital Contributions

(TEXT4522) F/X Translation

(TEXT4769) Gain from Joint Venture dissolution $1,048,000

Schedule RC - Balance Sheet

Dollar amounts in thousands

1. Cash and balances due from depository institutions (from Schedule RC-A): 1.
a. Noninterest-bearing balances and currency and COiN...........cccceeeeeiiiiiee e, RCFD0081 26,214,000| 1 5.
b. Interest-bearing DalanCeS...........cooo i RCFD0071 146,402,000| 1 .

2. Securities: 2.
a. Held-to-maturity securities (from Schedule RC-B, column A).......cccccovviiieiiieeinineennne RCFD1754 34,000] 7 4.
b. Available-for-sale securities (from Schedule RC-B, column D).........ccccoociiiiiiiiiiinne.n. RCFD1773 182,558,000| 5 .

3. Federal funds sold and securities purchased under agreements to resell: 3.
a. Federal funds sold in dOmMeStiC OffiCES......cccoiiiiiiiiiii e RCONB987 2,850,000| 3 4.
b. Securities purchased under agreements t0 reSell.........ccoocvvviriiiiriiee e RCFDB989 239,524,000| 3 1,

4. Loans and lease financing receivables (from Schedule RC-C): 4.
a. Loans and leases held for Sale.........coouiiiiii i RCFD5369 13,488,000| 4. 4.
b. Loans and leases, net of unearned INCOME............ooiiiiiiiieiriiie e RCFDB528 650,415,000/ 4 1.
c. Allowance for loan and 18aSE I0SSES.........ceiiiiiiiiiiie i RCFD3123 17,153,000 4 .
d. Loans and leases, net of unearned income and allowance RCFDB529 633,262,000/ 4 4.

5. Trading assets (from Schedule RC-D).........cooiiiiiiiiiiiiiieiic e RCFD3545 365,294,000| 5.

6. Premises and fixed assets (including capitalized 1€aSes).........ccccoevuueieiiiiiiiieiie e RCFD2145 7,822,000] 6.

7. Other real estate owned (from Schedule RC-M)........cooviiiiiiiiiiiiic e RCFD2150 2,120,000| 7.

RO o oo || moromao 2440000/

9. Not applicable 9.

10. Intangible assets: 10.
A GOOAWIIL ...t RCFD3163 27,371,000 19 4.
b. Other intangible assets (from Schedule RC-M) RCFD0426 12,710,000| 19 p.

11. Other assets (from Schedule RC-F)........cooiiiiiiiii e RCFD2160 84,153,000| 11.

D 1] r= LI 11 Y=Y TP PRSIt RCFD2170 1,746,242,000| 15

13. Deposits: 13,
Q. IN dOMESHIC OffICES...ciiiiiiiiiii e e e e RCON2200 695,497,000| 13 4.

1. NONINEreSt-DEAING. .....eiiiii e RCON6631 213,115,000( 13.4.1.
2. INEEIESE-DEANNG. .. it ieeeee ittt RCONG6636 482,382,000| 13.4.0.
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b. In foreign offices, Edge and Agreement subsidiaries, and IBFs (from Schedule RC-E,
1= L A | TP PP P PP P RPPPPTI

IO L] 01101 (=] (=1 B o< T o T SRRSO
2. INEEIESE-DEANNG. .. i e ieteee ittt e

14. Federal funds purchased and securities sold under agreements to repurchase:
a. Federal funds purchased in domestiC OffiCeS. ..o
b. Securities sold under agreements to repurchase
15. Trading liabilities (from Schedule RC-D)...........ccoiiiiiiiiieiiiiiiiie s

16. Other borrowed money (includes mortgage indebtedness and obligations under capitalized
leases) (from Schedule RC-M)........o et e e e e

17. Not applicable
18. Not applicable
19. Subordinated notes and deDENTUIES..........c.ueiiiii e
20. Other liabilities (from Schedule RC-G).......ccuuiiiiiieiiiieiiie et
21. Total liabilities.........coooiuieiiiiiieee e
22. Minority interest in consolidated subsidiaries
23. Perpetual preferred stock and related SUrplUS...........oevveiiiiiiiie e
24, COMIMON SEOCK. ...ttt tiittittee e ettt e e e ettt e e e ettt e e e e e s bbb eee e e e st beeee e e sanbbeeeaeeeannbbeeeeeaansbeeeaaeaanns
25. Surplus (exclude all surplus related to preferred Stock).........cccooevviiiieiiiiiiiieeeiiiiiiee e
26. Not available

. RETAINEA BAIMNINGS. .. eiieiiiieiii ettt e e ettt e e e e e bt e e e e e e antaeeeaeeaanbeeeeaeeannees

b. Accumulated other comprehensive INCOME............ooviiiiiiiiiiii e
27. Other equity capital COMPONENTS..........ciiiiiiiiiiiieiii e e e sbbeeee e e
28. TOtal EQUILY CAPILAL ... veeeeiiieeeiiie et st
29. Total liabilities, minority interest, and equity capital

1. Indicate in the box at the right the number of the statement below that best describes the
most comprehensive level of auditing work performed for the bank by independent external
auditors as of any date during 2007 ...........eeieiaiiiiiie et a e

RCFN2200 360,268,000
RCFN6631 8,026,000
RCFN6636 352,242,000
RCONB993 13,485,000
RCFDB995 167,551,000
RCFD3548 142,407,000
RCFD3190 142,275,000
RCFD3200 28,376,000
RCFD2930 66,587,000
RCFD2948 1,616,446,000
RCFD3000 1,029,000
RCFD3838 0
RCFD3230 1,785,000
RCFD3839 77,254,000
RCFD3632 52,309,000
RCFDB530 -2,581,000
RCFDA130 0
RCFD3210 128,767,000
RCFD3300 1,746,242,000
RCFD6724 NR

Schedule RC-A - Cash and Balances Due From Depository Institutions

13.b.
13.b.1.
13.b.2.
14.
14.a.
14.b.

16.
17.
18.
19.
20.
21.
22.
23.
24,
25.
26.
26.a.
26.h.
27.
28.
29.

(Column A) Consolidated| (Column B) Domestic
Dollar amounts in thousands Bank Offices
i;)(i:nash items in process of collection, unposted debits, and currency and RCFD0022 18,594,000
........................................................................................................... 1

a. Cash items in process of collection and unposted debits................ RCON0020 12,620,000/ 1 5.

D. CUIreNCy and COIN........ciiiiiiiiii e RCONO0080 5,889,000( 1 p,
2. Balances due from depository institutions in the U.S.............ccccoeoieee RCON0082 19,651,000/ 5.

a. U.S. branches and agencies of foreign banks (including their RCED0083 28,484,000

IBIES) ettt 2.4

b. Other commercial banks in the U.S. and other depository institutions

in the U.S. (including their IBFS)........cccuiiiiiiiiiieeeiee e RCFD0085 6,267,000 2h.
3. Balances due from banks in foreign countries and foreign central RCONOOT0 653,000
DANKS ..o 3

a. Foreign branches of other U.S. banks...........ccccccoiiiiiiiiiniienen. RCFD0073 1,503,000 3a.

b. Other banks in foreign countries and foreign central banks............ RCFD0074 69,797,000 3h.
4. Balances due from Federal Reserve Banks RCFD0090 47,971,000{ RCON0090 47,971,000 4.
B TO AL e RCFDO0010 172,616,000 RCON0010 86,784,000/ 5.
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(Column A) (Column B) (Column C) (Column D)
Held-to-maturity Held-to-maturity | Available-for-sale | Available-for-sale
Dollar amounts in thousands | Amortized Cost Fair Value Amortized Cost Fair Value
RCFDO0211 RCFD0213 RCFD1286 RCFD1287
1. U.S. TreASUNY SECUNTIES. .. uuviiieeiiiiiieie e e ettt e e e e stre e e e e s et e e e e s s e e e e s sntaeeeaesennnees 0 0 537,000 532,000
2. U.S. Government agency obligations (exclude mortgage-backed securities):
RCFD1289 RCFD1290 RCFD1291 RCFD1293
a. Issued by U.S. Government agenCiesS...........uuveiiiiuiieeeeiiiiieeeeeasiiieeeeeeeineeeeens 0 0 69,000 82,000
RCFD1294 RCFD1295 RCFD1297 RCFD1298
b. Issued by U.S. Government-sponsored agenCi€s..........ccouuererieeeiiireeenieeeennne 0 0 9,717,000 9,664,000
RCFD8496 RCFD8497 RCFD8498 RCFD8499
3. Securities issued by states and political subdivisions in the U.S.......................... 0 0 931,000 913,000
4. Mortgage-backed securities (MBS):
a. Pass-through securities:
RCFD1698 RCFD1699 RCFD1701 RCFD1702
1. Guaranteed by GNMA . ... ..o e 0 0 6,267,000 6,409,000
RCFD1703 RCFD1705 RCFD1706 RCFD1707
2. Issued by FNMA and FHLMC...........coooiiiiiiie e 34,000 35,000 101,890,000 103,981,000
RCFD1709 RCFD1710 RCFD1711 RCFD1713
3. Other pass-through SECUIILIES..........cceviuiiiiiiiieiiie e 0 0 1,000 1,000
b. Other mortgage-backed securities (include CMOs, REMICs, and stripped
MBS):
RCFD1714 RCFD1715 RCFD1716 RCFD1717
1. Issued or guaranteed by FNMA, FHLMC, or GNMA..........ccocoiiveeiiiiiinennn. 0 0 1,360,000 1,354,000
2. Collateralized by MBS issued or guaranteed by FNMA, FHLMC, or RCFD1718 RCFD1719 RCFD1731 RCFD1732
GINMA et 0 0 5,681,000 5,641,000
RCFD1733 RCFD1734 RCFD1735 RCFD1736
3. All other mortgage-backed SECUItIeS. ...........eeiiii i, 0 0 15,681,000 12,908,000
RCFDC026 RCFDC988 RCFDC989 RCFDC027
5. Asset-backed SECUNLIES (ABS).......ccuuiiiiiiiiiiiee et e e 0 0 24,171,000 21,436,000
6. Other debt securities:
RCFD1737 RCFD1738 RCFD1739 RCFD1741
a. Other domestic debt SECUIMLIES...........eiiiiiiiiiie e 0 0 8,728,000 8,928,000

2.a.

2.b.

4.a.

4.a.l.
4.a.2.
4.a.3.
4.b.

4.b.1.
4.b.2.

4b.3.
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(Column A) (Column B) (Column C) (Column D)
Held-to-maturity Held-to-maturity | Available-for-sale | Available-for-sale
Dollar amounts in thousands | Amortized Cost Fair Value Amortized Cost Fair Value
RCFD1742 RCFD1743 RCFD1744 RCFD1746
b. Foreign debt SECUNLIES.........ocviiiiiie e 0 0 8,755,000 8,921,000
7. Investments in mutual funds and other equity securities with readily determinable RCFDAS10 RCFDAS11
TN VAIUBS. ... s 1,794,000 1,788,000
RCFD1754 RCFD1771 RCFD1772 RCFD1773
S T ] - | USRS 34,000 35,000 185,582,000 182,558,000

6.b.
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Dollar amounts in thousands

FFIEC 031
Quarter End Date 12/31/2008

1. Pledged SECUITIES. .......uviiiie it ettt e e e e e s et e e e s et b e e e e e e e satb e e e e e s stbaeeaaeeanes
2. Maturity and repricing data for debt securities (excluding those in nonaccrual status):

a. Securities issued by the U.S. Treasury, U.S. Government agencies, and states and
political subdivisions in the U.S.; other non-mortgage debt securities; and mortgage
pass-through securities other than those backed by closed-end first lien 1-4 family
residential mortgages with a remaining maturity or next repricing date of:

1. Three MONtNS OF ESS.....coi i e
2. Over three months through 12 monthS..........cccoviieiiiii e
3. Over one year through three Years.........ccccceviiiiiiei i
4. Over three years through five YEars...........coo i
5. Over five years through 15 YEaIS........ccoiiiiiiiiiiiiieee e
B. OVET L5 YBAIS. . cuuueiiiiiiiittreiiet ettt et e e e e e e e e e e e s st s s s s et e b e s ereeerteeeaaaeaeaaeeeeesssesannnnsnsnrnes

b. Mortgage pass-through securities backed by closed-end first lien 1-4 family residential
mortgages with a remaining maturity or next repricing date of:

1. Three MONLNS OF IESS.....uiiiiiiiiiiiie ettt e e
2. Over three months through 12 months..........ccccoviieiiii e,
3. Over one year through three Years............coi i
4. Over three years through five YEars........ccccceieiiiiiii e
5. Over five years through 15 YEAIS........oocuueiiiiiiiiiiie ettt
6. OVEI 15 YEBAIS. .. .oiiiie ettt e e e e e e e e e e e st e e

c. Other mortgage-backed securities (include CMOs, REMICs, and stripped MBS; exclude
mortgage pass-through securities) with an expected average life of:

1. TRIEE YEAIS OF 1SS, .. eeiiiiiei ittt e e et e e e e e e e
2. OVEL TNIBE YEAIS. ... ieeie ittt ettt et et e st e e es

d. Debt securities with a REMAINING MATURITY of one year or less (included in
Memorandum items 2.a through 2.C @boVe)..........cccoviiiiiiiiiiiee e,

3. Amortized cost of held-to-maturity securities sold or transferred to available-for-sale or
trading securities during the calendar year-to-date (report the amortized cost at date of sale
(o (=013 (= o T PP PRR PSSR

4. Structured notes (included in the held-to-maturity and available-for-sale accounts in
Schedule RC-B, items 2, 3, 5, and 6):

F= WA a o] g V.4=To o0 1) SO PPRPPRUPTR
oI Y[V 1 (1T

RCFD0416 31,459,000
RCFDA549 4,232,000
RCFDA550 2,128,000
RCFDA551 11,511,000
RCFDA552 11,593,000
RCFDA553 17,931,000
RCFDA554 3,081,000
RCFDA555 244,000
RCFDA556 35,000
RCFDA557 326,000
RCFDA558 325,000
RCFDA559 17,888,000
RCFDA560 91,607,000
RCFDA561 110,000
RCFDA562 19,793,000
RCFDA248 5,026,000
RCFD1778 0
RCFD8782 0
RCFD8783 0

M.1.
M.2.

M.2.a.

M.2.a.1.
M.2.a.2.
M.2.a.3.
M.2.a4.
M.2.a5.
M.2.a.6.

M.2.b.

M.2.b.1.
M.2.b.2.
M.2.b.3.
M.2.b.4.
M.2.b.5.
M.2.b.6.

M.2.c.
M.2.c.1.
M.2.c.2.

M.2.d.

M.3.

M.4.
M.4.a.
M.4.b.
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(Column A) (Column B) (Column C) (Column D)
Held-to-maturity | Held-to-maturity | Available-for-sale | Available-for-sale
Dollar amounts in thousands | Amortized Cost Fair Value Amortized Cost Fair Value
5. Asset-backed securities (ABS):
RCFDB838 RCFDB839 RCFDB840 RCFDB841
a. Credit card receivabIes............ooo oo ———— 0 0 11,446,000 9,468,000
RCFDB842 RCFDB843 RCFDB844 RCFDB845
D. HOME @QUILY lINES...cciiiiiiiiieie e 0 0 0 0
RCFDB846 RCFDB847 RCFDB848 RCFDB849
C. AULOMODIIE TO@NS. ....cciiiiiiiiiie e 0 0 0 0
RCFDB850 RCFDB851 RCFDB852 RCFDB853
d. Other CONSUMET [0ANS..........cccee i e e e e 0 0 730,000 626,000
RCFDB854 RCFDB855 RCFDB856 RCFDB857
e. Commercial and industrial [08NS............eeeiiiiiiiiiieeee e 0 0 11,847,000 11,195,000
RCFDB858 RCFDB859 RCFDB860 RCFDB861
L7 )1 1T PP PPR 0 0 148,000 147,000

M.5.

M.5.a.
M.5.b.
M.5.c.
M.5.d.
M.5.e.

M.5.f.



JPMORGAN CHASE BANK, NATIONAL ASSOCIATION
RSSD-ID 852218
Last Updated on 2/12/2009

Schedule RC-C Part | - Loans and Leases

FFIEC 031
Quarter End Date 12/31/2008

(Column A) Consolidated

(Column B) Domestic

Dollar amounts in thousands Bank Offices
1. Loans secured by real @State............cccoveveeeeeeeeeeeeee e e RCFD1410 | 367,448,000
a. Construction, land development, and other land loans:
1. 1-4 family residential construction loans.............cccccvevvveennnenn. RCONF158 2,653,000
 IoBmae e e RCONFISO | 7,746,000
DTOVOTEIE) e e RCONI420 | 161,000
c. Secured by 1-4 family residential properties:
properies and extended under Ines Of redi e RCONI797 | 111,502,000
2. Closed-end loans secured by 1-4 family residential properties:
a. Secured by first IeNS.........cccoiiiiiiiieiiiie e RCON5367 | 167,970,000
b. Secured by junior leNS............ccooiiiiiiie e RCON5368 19,814,000
d. Secured by multifamily (5 or more) residential properties............... RCON1460 32,281,000
e. Secured by nonfarm nonresidential properties:
A RCONFIS0 | 11,087,000
2. Loans secured by other nonfarm nonresidential properties....... RCONF161 12,968,000
2. Loans to depository institutions and acceptances of other banks:
a. To commercial banks inthe U.S..........coccoiiiieeee RCONB531 165,000
1. To U.S. branches and agencies of foreign banks....................... RCFDB532 0
2. To other commercial banks inthe U.S..........ccccccoinieiiiiniinen. RCFDB533 238,000
b. To other depository institutions in the U.S..........ccccooiiiiieenniin e, RCFDB534 9,000/ RCONB534 9,000
c. To banks in foreign CoUNtries........ccccovvvieiie i RCONB535 1,752,000
1. To foreign branches of other U.S. banks..........cccoociiiiiiinnenn. RCFDB536 108,000
2. To other banks in foreign CouNtries..........cccocvvviiiee e RCFDB537 11,644,000
3. Loans to finance agricultural production and other loans to farmers..... RCFD1590 459,000/ RCON1590 433,000
4. Commercial and industrial loans:
a.To U.S. addressees (dOMICIlE)..........ceevrviiiiieeiiiiee e RCFD1763 96,394,000/ RCON1763 94,453,000
b. To non-U.S. addressees (dOMICile).........ccovveeiiiiiniiiiieieiiiiieee e RCFD1764 44,374,000| RCON1764 3,724,000
5. Not applicable
6. Loans to individuals for household, family, and other personal
expenditures (i.e., consumer loans) (includes purchased paper):
Q. Credit CardsS........ueeeiieeiiieee e RCFDB538 27,143,000| RCONB538 25,111,000
b. Other revolving credit plans............coceveiiiiie i RCFDB539 1,363,000] RCONB539 1,363,000
) ecoraumer loans (neludes snglepaymen, nilment 210 | coroanss | 5502600) mcovaost | 5410000
Conal DATKS) e e oreio" | oroaost | 320,000] RooNzost | 198,000
UDIVILIONS 11118 US| ROF02107 | 4002,000] RooNz107 | 4,002,000
9. OtNEI IOBNS......e ettt e RCFD1563 53,196,000
e o purchasing o caringsecures securedond
b. All other loans (exclude consumer 10ans)..........ccccvveeeeviiivieeeeeeinnns RCON1564 31,278,000
10. Lease financing receivables (net of unearned income)....................... RCON2165 2,036,000
EXPORGNLIES (L6, COnBUMET 0SB0 e eror.... | ROFOFISZ | 80,000
D. All Other [EASES........cccviiiiiiiiiii e RCFDF163 2,090,000
11. Any unearned income on loans reflected in items 1-9 above............. RCFD2123 0| RCON2123 0

la.
l.a.l.

la.2.

1.b.
l.c.

l.c.l.
l.c.2.
lc2a
1lc2hb.
1.d.
le.

le.l.
le.2.

2.a.
2.a.l.
2.a.2.
2.b.
2.c.
2.c.l.
2.c.2.
3.

4.a.
4.b.

9.a.
9.b.
10.

10.a.
10.b.
11.



JPMORGAN CHASE BANK, NATIONAL ASSOCIATION
RSSD-ID 852218
Last Updated on 2/12/2009

FFIEC 031
Quarter End Date 12/31/2008

Dollar amounts in thousands Bank

(Column A) Consolidated

(Column B) Domestic

Offices

12. Total loans and leases, net of unearned INCOME........c...cceevvvvvvivvvennnnn. RCFD2122 | 663,903,000

RCON2122 | 591,293,000] 1,

Schedule RC-C Part | - Loans and Leases

Dollar amounts in thousands

1. Loans and leases restructured and in compliance with modified terms (included in Schedule
RC-C, part I, and not reported as past due or nonaccrual in Schedule RC-N, Memorandum
item 1):

a. Loans secured by 1-4 family residential properties in domestic offices........................

b. Other loans and all leases (exclude loans to individuals for household, family, and
other personal eXPENItUIES)........coiuiii i

2. Maturity and repricing data for loans and leases (excluding those in nonaccrual status):

a. Closed-end loans secured by first liens on 1-4 family residential properties in domestic
offices (reported in Schedule RC-C, part I, item 1.c.(2)(a), column B) with a remaining
maturity or next repricing date of:

1. Three MONtNS OF IESS.......oiiiiiiii e
2. Over three months through 12 monthsS.............ooiiiiii e
3. Over one year through three Years..........ccccoiiiiiiiiiee e
4. Over three years through five YEars.........ccccceeiiiiiii e
5. Over five years through 15 years
B. OVEI 15 YBAIS. .. .eiiiieiieiit ettt ettt e et r e e e et e e st e e e

b. All loans and leases (reported in Schedule RC-C, part |, items 1 through 10, column
A) EXCLUDING closed-end loans secured by first liens on 1-4 family residential properties
in domestic offices (reported in Schedule RC-C, part I, item 1.c.(2)(a), column B) with a
remaining maturity or next repricing date of:

1. Three MONtS OF @SS.....cii it e e e
2. Over three months through 12 months....
3. Over one year through three Years............coooiiiiiiii e
4. Over three years through five YEars.........cccciiiiiiiiiie e
5. Over five years through 15 years....
B. OVEI L5 YBAIS. ...ttt ettt et e e e e e e e e e e e e et e e e et e e et e e et eeaeaeeeeeeaeaa e e e nnnrnrne
c. Loans and leases (reported in Schedule RC-C, part |, items 1 through 10, column A)
with a REMAINING MATURITY of one year or less (excluding those in nonaccrual
LS E= LD ) TP PP PP PP PPPPRPPPR
3. Loans to finance commercial real estate, construction, and land development activities
(not secured by real estate) included in Schedule RC-C, part |, items 4 and 9, column A.....
4. Adjustable rate closed-end loans secured by first liens on 1-4 family residential properties
in domestic offices (included in Schedule RC-C, part |, item 1.c.(2)(a), column B)................
5. Loans secured by real estate to non-U.S. addressees (domicile) (included in Schedule
RC-C, part I, itemM 1, COIUMN A)..ooiiiiiiiiiiie ettt et e e s e e e e s et e e e e e sntaaeeeesenneees
6. Outstanding credit card fees and finance charges included in Schedule RC-C, part I, item
5.2, COIUMIN ALttt e e e et e e e e e et e et e e e s abb bt e e e e e asbbbeeeeeaanbbeeeaaeann
7. Purchased impaired loans held for investment accounted for in accordance with AICPA
Statement of Position 03-3 (exclude loans held for sale):
a. OUtStaNdiNg DAIANCE.........eiiiiie e
b. Carrying amount included in Schedule RC-C, part |, items 1 through 9............cc.cce....
8. Closed-end loans with negative amortization features secured by 1-4 family residential
properties in domestic offices:
a. Total carrying amount of closed-end loans with negative amortization features secured
by 1-4 family residential properties (included in Schedule RC-C, part |, items 1.c.(2)(a)
L= T To I o (22 (o) ) O PP
b. Total maximum remaining amount of negative amortization contractually permitted on
closed-end loans secured by 1-4 family residential properties. .........ccccceeeeiiiiieieeeeennee.

RCONF576 4,354,000
RCFD1616 5,000
RCONA564 45,150,000
RCONAS565 13,842,000
RCONA566 14,001,000
RCONA567 31,761,000
RCONAS568 19,286,000
RCONA569 36,180,000
RCFDA570 318,930,000
RCFDA571 45,281,000
RCFDA572 32,826,000
RCFDA573 42,563,000
RCFDA574 38,332,000
RCFDA575 13,708,000
RCFDA247 97,359,000
RCFD2746 11,639,000
RCON5370 122,839,000
RCFDB837 1,774,000
RCFDC391 1,113,000
RCFDC779 117,227,000
RCFDC780 89,037,000
RCONF230 39,021,000
RCONF231 9,756,000

M.1.
M.1l.a.

M.1.b.
M.2.

M.2.a.

M.2.a.1.
M.2.a.2.
M.2.a.3.
M.2.a4.
M.2.a5.
M.2.a.6.

M.2.b.

M.2.b.1.

M.2.b.2.

M.2.b.3.

M.2.b.4.

M.2.b.5.

M.2.b.6.

M.2.c.

M.3.

M.4.

M.5.

M.6.

M.7.
M.7.a.
M.7.b.

M.8.

M.8.a.

M.8.b.



JPMORGAN CHASE BANK, NATIONAL ASSOCIATION
RSSD-ID 852218
Last Updated on 2/12/2009

Dollar amounts in thousands

FFIEC 031
Quarter End Date 12/31/2008

c. Total amount of negative amortization on closed-end loans secured by 1-4 family

residential properties included in the carrying amount reported in Memorandum item 8.a| RCONF232 2,204,000
DOV ..t M.8.C.
forectosure (ncuded in Schecule RC.C, par » fems 161y 1.6.(2(a). and Lo.G)b)-...| POV 8509000
Schedule RC-C Part | - Loans and Leases
(Column A) Consolidated| (Column B) Domestic
Dollar amounts in thousands Bank Offices
10. Loans measured at fair value (included in Schedule RC-C, part |, items
1 through 9): M.10.
a. Loans secured by real estate............cccocvviiiiiiniiicnieccee RCFDF608 0 M10a.
1. Construction, land development, and other land loans.............. RCONF578 0| M1oar
PTOVEEIS) e o
3. Secured by 1-4 family residential properties: Mia3
Bropertes and extended under 1es Of redit e o
b. Closed-end loans secured by 1-4 family residential
properties: MiCech
1. Secured by first lienS........cccocvieiiiiiiiie e RCONF581 0| Mgy
2. Secured by junior liens.........cceeviiiiiiie RCONF582 0| moge
4. Secured by multifamily (5 or more) residential properties......... RCONF583 0| Mioaa
5. Secured by nonfarm nonresidential properties...........cccccceeenne RCONF584 0| macas
b. Commercial and industrial 10ans..............occooiiiiiiee e RCFDF585 4,636,000 RCONF585 1,021,000| pm1ob.

c. Loans to individuals for household, family, and other personal
expenditures (i.e., consumer loans) (includes purchased paper):

1. Credit Cards......coocviiiieieiiie e
2. Other revolving credit plans...........occcevieeiiii e

3. Other consumer loans (includes single payment, installment,
and all student [0aNS)..........ueviieiiiiiiiee e

(o @) i L= (o= £ TUOORR

11. Unpaid principal balance of loans measured at fair value (reported in
Schedule RC-C, part |, Memorandum item 10):

a. Loans secured by real estate............cccuveveeiiiiiiiiee e
1. Construction, and land development, and other land loans.......

2. Secured by farmland (including farm residential and other
IMPIOVEMENTS).....viiiiiiie ettt

3. Secured by 1-4 family residential properties:

a. Revolving, open-end loans secured by 1-4 family residential
properties and extended under lines of credit..........................

b. Closed-end loans secured by 1-4 family residential
properties:

1. Secured by first leNS.......cccvveiiiiiii e

2. Secured by Junior HENS..........ccoviiiiiiieee e

4. Secured by multifamily (5 or more) residential properties.........

5. Secured by nonfarm nonresidential properties..............ccccooouee

b. Commercial and industrial [0ans.............ccoooveiiiiinie e

c. Loans to individuals for household, family, and other personal
expenditures (i.e., consumer loans) (includes purchased paper):

1. Credit CardS...coviiiiiiii i
2. Other revolving credit plans...........ccccceeeeiiiieiee e

M.10c.
RCFDF586 0| RCONF586 0] mioc1
RCFDF587 0| RCONF587 0| Mioc2
RCFDF588 0| RCONF588 0
Mi10c3
RCFDF589 1,402,000/ RCONF589 0] ma0d.
M.11.
RCFDF609 0 Mlla
RCONF590 0| Mita
RCONF591 0
Ml1a2
Mila3
RCONF592 0
Ml
Milazh
RCONF593 O| Mg
RCONF594 O| Muste
RCONF595 O mu1a4
RCONF596 0| mi1a5
RCFDF597 5,647,000| RCONF597 1,876,000 m11h
Mllc.
RCFDF598 0| RCONF598 0| M1c1
RCFDF599 0| RCONF599 0| Muc2




JPMORGAN CHASE BANK, NATIONAL ASSOCIATION
RSSD-ID 852218
Last Updated on 2/12/2009

FFIEC 031

Quarter End Date 12/31/2008

(Column A) Consolidated| (Column B) Domestic
Dollar amounts in thousands Bank Offices
3. Other consumer loans (includes single payment, installment, RCEDFG00 ol RCONEB00 0
and all Student 108NS).......ccueveiiiieiiie e MI1c3
. Other I0aNS.........eviiii e RCFDF601 1,633,000| RCONF601 0| m11d.
Schedule RC-C Part Il - Loans to Small Businesses and Small Farms
Dollar amounts in thousands
1. Indicate in the appropriate box at the right whether all or substantially all of the dollar
volume of your bank's "Loans secured by nonfarm nonresidential properties" in domestic
offices reported in Schedule RC-C, part I, items 1.e.(1) and 1.e.(2), column B, and all or RCONG999 NR
substantially all of the dollar volume of your bank's "Commercial and industrial loans to U.S.
addressees" in domestic offices reported in Schedule RC-C, part |, item 4.a, column B, have
original amounts Of $100,000 OF I€SS........cuueiiiiitiiiiieie sttt 1.
2. Report the total number of loans currently outstanding for each of the following Schedule
RC-C, part |, loan categories: 2.
a. "Loans secured by nonfarm nonresidential properties” in domestic offices reported in I — NR
Schedule RC-C, part |, items 1.e.(1) and 1.e.(2), column B.........cccoooeeiiiieeiiiieiieee e, 2.2
b. "Commercial and industrial loans to U.S. addressees" in domestic offices reported in RCONS563 NR
Schedule RC-C, part I, item 4.a, COIUMN B.......c.oviiiiiiiieee e 2b.

Schedule RC-C Part Il - Loans to Small Businesses and Small Farms

Dollar amounts in thousands Loans

(Column A) Number of

3. Number and amount currently outstanding of "Loans secured by nonfarm
nonresidential properties" in domestic offices reported in Schedule RC-C,
part |, items 1.e.(1) and 1.e.(2), column B:

a. With original amounts of $100,000 OF I€SS..........cceevvvvririirieeneenineen RCON5564

b. With original amounts of more than $100,000 through $250,000..... RCON5566

c. With original amounts of more than $250,000 through $1,000,000.. | RCON5568

4. Number and amount currently outstanding of "Commercial and industrial
loans to U.S. addressees"” in domestic offices reported in Schedule RC-C,
part I, item 4.a, column B:

a. With original amounts of $100,000 Or I€SS..........cccevevveiiieeesiiieenns RCON5570

b. With original amounts of more than $100,000 through $250,000..... RCONS5572

c. With original amounts of more than $250,000 through $1,000,000.. | RCON5574

Schedule RC-C Part Il - Loans to Small Businesses and Small Farms

Dollar amounts in thousands

5. Indicate in the appropriate box at the right whether all or substantially all of the dollar
volume of your bank's "Loans secured by farmland (including farm residential and other
improvements)" in domestic offices reported in Schedule RC-C, part I, item 1.b, column B,
and all or substantially all of the dollar volume of your bank's "Loans to finance agricultural
production and other loans to farmers" in domestic offices reported in Schedule RC-C, part
I, item 3, column B, have original amounts of $100,000 Or [€SS.........cccceeviuiviieeeeiiiiiiee e

6. Report the total number of loans currently outstanding for each of the following Schedule
RC-C, part |, loan categories:
a. "Loans secured by farmland (including farm residential and other improvements)" in
domestic offices reported in Schedule RC-C, part |, item 1.b, column B............cccccveeenee
b. "Loans to finance agricultural production and other loans to farmers" in domestic offices
reported in Schedule RC-C, part |, item 3, cOlumMN B..........cccovieiiiiiiiiiee e,

(Column B) Amount
Currently Outstanding
3.
NR| RCON5565 NR| 3.4
NR| RCON5567 NR| 3.
NR| RCON5569 NR| 3.
4,
NR| RCON5571 NR|4.a
NR| RCON5573 NR| 4.
NR| RCON5575 NR| 4.c.
RCON6860 NR
5.
6.
RCONS5576 NR
6.a.
RCON5577 NR
6.b.




JPMORGAN CHASE BANK, NATIONAL ASSOCIATION
RSSD-ID 852218
Last Updated on 2/12/2009

FFIEC

031

Quarter End Date 12/31/2008

Schedule RC-C Part Il - Loans to Small Businesses and Small Farms
(Column A) Number of

(Column B) Amount

7.a.

7.b.

7.c.

8.a.

8.b.

8.c.

4.b.

4.c.

5.

6.a.

6.a.1.

6.a.2.

6.a.3.

6a3a

6.a3b.

6.a.4.

6.a.5.

6.b.

6.c.

6.c.1.

6.c.2.

6.c.3.

Dollar amounts in thousands Loans Currently Outstanding
7. Number and amount currently outstanding of "Loans secured by
farmland (including farm residential and other improvements)" in domestic
offices reported in Schedule RC-C, part |, item 1.b, column B:
a. With original amounts of $100,000 Or 1€SS..........ccceevivieiiiereiiiieennns RCON5578 NR| RCON5579 NR
b. With original amounts of more than $100,000 through $250,000..... RCON5580 NR| RCON5581 NR
c. With original amounts of more than $250,000 through $500,000..... RCON5582 NR| RCON5583 NR
8. Number and amount currently outstanding of "Loans to finance
agricultural production and other loans to farmers" in domestic offices
reported in Schedule RC-C, part I, item 3, column B:
a. With original amounts of $100,000 Or I€SS.........ccccevreveiiieeeriieenns RCON5584 NR| RCON5585 NR
b. With original amounts of more than $100,000 through $250,000..... RCON5586 NR| RCON5587 NR
c¢. With original amounts of more than $250,000 through $500,000..... RCON5588 NR| RCON5589 NR
Schedule RC-D - Trading Assets and Liabilities
(Column A) Consolidated| (Column B) Domestic
Dollar amounts in thousands Bank Offices
1. U.S. TreasUry SECUIMIES. .......cveiueereeireerieeteereeete e eteere e ere e ere e sre s RCFD3531 6,419,000/ RCON3531 4,947,000
e UoR) e | FCFO32 | 235,000 ROONSSR2 | 2,356,000
3. Securities issued by states and political subdivisions in the U.S.......... RCFD3533 2,062,000| RCON3533 1,722,000
4. Mortgage-backed securities (MBS):

. Other mor -back rities i r ran FNMA
s s oy aamecd A | mombas | 1102000 meoases | 110200
c. All other mortgage-backed securities............covvveeeiiiiiieee i, RCFD3536 1,074,000| RCON3536 393,000

5. Other debt SECUNTIES. .......oiiiiiiiiei e RCFD3537 98,149,000| RCON3537 7,569,000
6. Loans:
a. Loans secured by real estate...........ccceveiiiiiiiieiiiee e RCFDF610 18,982,000
1. Construction, land development, and other land loans.............. RCONF604 68,000
7 Secured by armand (neluing am reiGentl andoer :
3. Secured by 1-4 family residential properties:
. Revolvin n-end loan r 1-4 family residential
Sropeer?ies ghgp;(te?wddedoﬁnzsre I(i:rlljeido?)(/:redit.a.1 ..... yes d .? t . .6.1 . RCONF606 0
b. Closed-end loans secured by 1-4 family residential
properties:
1. Secured by first leNS.......occvveiiiiiiii e RCONF607 10,793,000
2. Secured by junior liens RCONF611 0
4. Secured by multifamily (5 or more) residential properties......... RCONF612 62,000
5. Secured by nonfarm nonresidential properties RCONF613 3,125,000
b. Commercial and industrial 10ans..............cccccviiiiiiiiiie e RCFDF614 6,631,000| RCONF614 2,197,000
c. Loans to individuals for household, family, and other personal
expenditures (i.e., consumer loans) (includes purchased paper):
1. Credit CArdS. .. oo RCFDF615 0| RCONF615 0
2. Other revolving credit plans...........ccccvveeeeiiiiiiiee e, RCFDF616 0| RCONF616 0
2 Qe st oans (ncludes sigle payment. nalment. | cororess | aasooo] reonrerr | 346000
0. Other I0ANS....cciiiie ettt e e srre e e srbaeeanes RCFDF618 2,776,000| RCONF618 111,000

6.d.




JPMORGAN CHASE BANK, NATIONAL ASSOCIATION
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FFIEC 031
Quarter End Date 12/31/2008

(Column A) Consolidated

(Column B) Domestic

Dollar amounts in thousands Bank Offices
7. Not appliable 7.
8. Not applicable 8.
9. Other trading ASSELS.......ueiiiiiiiiiee ettt e e e e e eeeeeeas RCFD3541 74,321,000 RCON3541 2,258,000/ g,
10. Not applicable 10.
11. Derivatives with a positive fair value.............ccccceeviiiine e RCFD3543 | 141,506,000 RCON3543 52,838,000| 1.
12. Total trading @SSEtS......coiuuiiiie ettt RCFD3545 | 365,294,000) RCON3545 99,375,000 12.
13. Not available 13.
a. Liability for Short poSitions............ccooiiiiiiiiiiiee e RCFD3546 30,873,000| RCON3546 3,5682,000( 13 4.
b. Other trading liabilitieS...........oovveeeiiie e RCFDF624 39,000| RCONF624 39,000] 13.p.
14. Derivatives with a negative fair value...........c.ccccoevviiiiiieiiieecne e, RCFD3547 | 111,495,000 RCON3547 39,680,000 14.
15. Total trading labilities..........ccooiiiiiiiiiii e RCFD3548 | 142,407,000) RCON3548 43,301,000| 15,
1. Unpaid principal balance of loans measured at fair value (reported in
Schedule RC-D, items 6.a through 6.d): M.1.
a. Loans secured by real estate...........cccuvvveeiiiciiiieee e RCFDF790 20,209,000 M.la.
1. Construction, land development, and other land loans.............. RCONF625 112,000| m1a1
A [
3. Secured by 1-4 family residential properties: M1a3.
a. Revolving, open-end loans secured by 1-4 family residential
properties and extended under lines of credit..............ccceeneee. RCONF627 0 Miaza
b. Closed-end loans secured by 1-4 family residential
properties: Miazh
1. Secured by first leNS.......cccvveiieii e RCONF628 11,074,000| puzaq.
2. Secured by Junior HENS.........c.ccoviiiiiiii e RCONF629 0| Mizge
4. Secured by multifamily (5 or more) residential properties......... RCONF630 87,000 m1aa
5. Secured by nonfarm nonresidential properties..............ccccooouee RCONF631 4,278,000| m1as.
b. Commercial and industrial 0ans.............ccoooveiiienie e, RCFDF632 11,889,000/ RCONF632 3,932,000( pm.1.b.
c. Loans to individuals for household, family, and other personal
expenditures (i.e., consumer loans) (includes purchased paper): M.lc.
1. Credit CardS. .. .o RCFDF633 0| RCONF633 0| M1cL
2. Other revolving credit plans..........cccocevceeniiiiienieni e RCFDF634 0| RCONF634 0| M1c2
21 Bl SN 108G o | RCFOFo3S | 391000| RONFes | 391.000|
0. Other I0ANS.....cccuiiiiiiiiee e s RCFDF636 4,000,000/ RCONF636 323,000( pm.1.4.
2. Not applicable M.2.
3. Loans measured at fair value that are past due 90 days or more: M.3.
A FaIr VAIUE......coiiie e RCFDF639 0| RCONF639 0| M3a.
b. Unpaid principal balance............cccoceiiiiiiiiinn e RCFDF640 0| RCONF640 0| M.3.0.
Schedule RC-D - Trading Assets and Liabilities
Dollar amounts in thousands
4. Asset-backed securities: M.4.
a. Residential mortgage-backed SECUILIES. .......c.uviiiiiiiiiiiie e RCFDF641 11,350,000 m.4.a.
b. Commercial mortgage-backed SECUNLIES. .........coviiiieie i RCFDF642 314,000| m.4.p.
C. Credit card reCeIVANIES. .........cooiiiiiee e RCFDF643 457,000( pm.4.c.
. HOME EQUILY INES....ciiiiieiie ettt e e RCFDF644 0| m.4.d.
€. AULOMODIIE TOBNS. ... .ttt RCFDF645 63,000| v 4.e.
f. Other consumer loans...........c.cccccoeuvvee.. RCFDF646 534,000| pm.af
g. Commercial and industrial loans RCFDF647 1,584,000| m.4.g.
T3 T T SRRSO PR TSP RCFDF648 239,000( p.4.n.
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Dollar amounts in thousands

FFIEC 031
Quarter End Date 12/31/2008

5. Collateralized debt obligations:

A SYNENELIC. ..ttt e et e e nnnes
{0 @ 1 T PSRRI
6. Retained beneficial interests in securitizations (first-loss or equity tranches)

7. Equity securities:

8. Loans pending securitization

9. Other trading assets (itemize and describe amounts included in Schedule RC-D, item 9,

that are greater than $25,000 and exceed 25% of the item):
a. Disclose component and the dollar amount of that component:

1. DeSCrDE COMPONENL.....cciii ittt ettt a e e et e e e e e st e e e e e e ennees
2. AMOUNE Of COMPONENT......eiiiiiiiiiiiie ittt e e es

b. Disclose component and the dollar amount of that component:
1. Describe component............cccocvee...
2. Amount of component
c. Disclose component and the dollar amount of that component:

1. DESCIDE COMPONENT......iiiiiiiiiiiie ettt e e e

2. Amount of component

10. Other trading liabilities (itemize and describe amounts included in Schedule RC-D, item

13.b, that are greater than $25,000 and exceed 25% of the item):
a. Disclose component and the dollar amount of that component:

1. DeSCriDE COMPONENL.....cciiiiiiiiiiee ittt e et e et e e e e e eneeas
2. AMOUNE OF COMPONENT......eiiiiiiiiiiie et

b. Disclose component and the dollar amount of that component:
1. Describe component.............c.c.......
2. Amount of component
c. Disclose component and the dollar amount of that component:

1. DeSCrDE COMPONENL.....ccciiiitiiiie ettt e et e e e e e e e e e e s nbae e e e e e enneeas

2. Amount of component

Schedule RC-E Part | - Deposits in Domestic Offices

RCFDF649 910,000
RCFDF650 2,835,000
.................... RCFDF651 17,000
RCFDF652 66,795,000
RCFDF653 525,000
RCFDF654 15,006,000
TEXTF655 NR
RCFDF655 0
TEXTF656 NR
RCFDF656 0
TEXTF657 NR
RCFDF657 0
TEXTF658 NR
RCFDF658 0
TEXTF659 NR
RCFDF659 0
TEXTF660 NR
RCFDF660 0
(Column A) (Column B) (Column C)

Transaction
Accounts Total
Transaction

Transaction
Accounts Memo:
Total demand

Nontransaction
Accounts Total
nontransaction

accounts deposits accounts
(including total | (included in (including
demand column A) MMDAS)
Dollar amounts in thousands|  deposits)
Deposits of:
1. Individuals, partnerships, and corporations (include all certified and RCONB549 RCONBS550
Official ChECKS).....uiiiiiiiiiiiic s 68,737,000 579,313,000
RCON2202 RCON2520
2. U.S. GOVEIMMENT.....ciiiiiiiiiiiii et 377,000 58,000
RCON2203 RCON2530
3. States and political subdivisions inthe U.S.............ccccooiiiiiieiineenn. 2,139,000 18,681,000
RCONB551 RCONB552
4. Commercial banks and other depository institutions in the U.S........ 2,786,000 4,521,000

M.5.
M.5.a.
M.5.b.
M.6.
M.7.
M.7.a.
M.7.b.
M.8.

M.9.
M.9.a.
M.9.a.l.
M.9.a.2.
M.9.b.
M.9.b.1.
M.9.b.2.
M.9.c.
M.9.c.1.
M.9.c.2.

M.10.

M.10.a.
M.10al.
Ml10a2.
M.10.b.
M.10b1.
M.10b2.
M.10.c.
M.10c1.
M.10c2.
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(Column A) (Column B) (Column C)
Transaction Transaction |Nontransaction
Accounts Total |Accounts Memo:| Accounts Total
Transaction Total demand | nontransaction
accounts deposits accounts
(including total | (included in (including
demand column A) MMDAS)
Dollar amounts in thousands deposits)
RCON2213 RCON2236
5. Banks in foreign CoOUNIES. ........vviiiiieiiiiee e 958,000 12,329,000
6. Foreign governments and official institutions (including foreign central RCON2216 RCON2377
DANKS) .. 1,597,000 4,001,000
RCON2215 RCON2210 RCON2385
L] = | TSP PO PPN 76,594,000 62,960,000 618,903,000
Schedule RC-E Part | - Deposits in Domestic Offices
Dollar amounts in thousands
1. Selected components of total deposits:
a. Total Individual Retirement Accounts (IRAs) and Keogh Plan accounts....................... RCON6835 12,282,000
b. Total brokered dePOSItS. ........ueiiiiiiiiiii e RCON2365 14,072,000
c. Fully insured brokered deposits (included in Memorandum item 1.b above):
1. Brokered deposits issued in denominations of less than $100,000........................ RCON2343 14,072,000
2. Brokered deposits issued in denominations of $100,000 and certain brokered
retirement depPOSIt ACCOUNES. .......ociiuiiiiiiiie it RCONZ344 0
d. Maturity data for brokered deposits:
1. Broker itsi in denominations of less than $1 with a remainin
matu(:its ;9 odr?epSZaf c?rslﬁ‘z (in?:?uc?ed ir(;jl l\(je;graensdsumﬁtefn (iOCO((i()) abovae) .? a ..... g RCONA243 9,862,000
2. Brokered deposits issued in denominations of $100,000 or more with a remaining
maturity of one year or less (included in Memorandum item 1.b above).................... RCONA244 0
e. Preferred deposits (uninsured deposits of states and political subdivisions in the U.S.
reported in item 3 above which are secured or collateralized as required under state RCON5590 19,865,000
L1 TR SO EPT TR
2. Components of total nontransaction accounts:
a. Savings deposits:
1. Money market deposit accounts (MMDAS) RCON6810 401,824,000
2. Other savings deposits (excludes MMDAS) RCON0352 27,175,000
b. Total time deposits of less than $100,000..........cccccrvierieriierieeee e RCON6648 69,402,000
c. Total time deposits of $100,000 OF MOTE.......cccuieeiiuireriiree e e sieeeesereesreeeareeeenseeeesnnes RCON2604 120,502,000
e e enen i em by oo apted " | meonezma | 2asaono
3. Maturity and repricing data for time deposits of less than $100,000:
a. Time deposits of less than $100,000 with a remaining maturity or next repricing date
of:
1. Three months or 1ess........c.ccoocvveveinniene RCONA579 16,635,000
2. Over three months through 12 months RCONA580 40,143,000
3. Over one year through three Years..........cccciiiiiiiiiiiee e RCONA581 7,315,000
4. OVEN TNIEE YBAIS...cii ittt et et e e s b e et eeseaeees RCONAS582 5,309,000
ey ) o T OToneveer o | rcousea | serraces
4. Maturity and repricing data for time deposits of $100,000 or more:
a. Time deposits of $100,000 or more with a remaining maturity or next repricing date
of:
1. Three MONtS OF 1ESS.....co it e e e e RCONA584 90,453,000

M.1.
M.l.a.
M.1.b.
M.1.c.
M.1l.c.1.

M.1l.c.2.
M.1.d.

M.1.d.1.

M.1.d.2.

M.1l.e.
M.2.
M.2.a.
M.2.a.l.
M.2.a.2.
M.2.b.
M.2.c.

M.2.c.1.
M.3.

M.3.a.

M.3.a.1.
M.3.a.2.
M.3.a3.
M.3.a4.

M.3.b.
M.4.

M.4.a.
M4.al.
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FFIEC 031

2. Over three months through 12 MmOoNthS..........cccooiiiiiiiiiiir e
3. Over one year through three years..........ccccooiiiiiiiie e
4. OVEI TNIEE YBAIS....ci ittt e st e e es

b. Time deposits of $100,000 or more with a REMAINING MATURITY of one year or
less (included in Memorandum items 4.a.(1) and 4.a.(2) above).........cccccovcvvveeeeeiivnnennn.

RCONA585

24,999,000

RCONA586 2,372,000
RCONA587 2,678,000
RCONA242 115,452,000

Quarter End Date 12/31/2008

M.4.a.2.
M.4.a.3.
M.4.a.4.

M.4.b.

Schedule RC-E Part Il - Deposits in Foreign Offices including Edge and Agreement

subsidiaries and IBFs
Dollar amounts in thousands

Deposits of:

1. Individuals, partnerships, and corporations (include all certified and official checks)........ RCFNB553 225,018,000
SN e e oo | opnasss 32,755,000
B o e, oo e || orweeas 58,988,000
4. Foreign governments and official institutions (including foreign central banks).................. RCFN2650 43,493,000
5. U.S. Government and states and political subdivisions in the U.S............ccoccceiiiiiiinnns RCFNB555 14,000
B TOTAL. . veeast sttt RCFN2200 360,268,000
BDOVS) e o ® .| rornaass 78,322,000
Schedule RC-F - Other Assets
Dollar amounts in thousands
1. Accrued interest receivable RCFDB556 6,672,000
2. Net deferred tax assets RCFD2148 5,951,000
3. Interest-only strips receivable (not in the form of a security) on:
F= WY [T (o F= Vo [T (o = g S PP POPPRPP RCFDA519 0
b. Other fINANCIAl @SSEIS.....ciii i et e e e s RCFDA520 238,000
4. Equity securities that DO NOT have readily determinable fair values..............ccccccceeviene RCFD1752 7,733,000
5. LifE INSUMANCE BSSEIS...ccitiiiiiiiiieiiii e itie ettt sttt e e st e e s ant e e s e e s ntaeeenneeeennnes RCFDCO009 11,936,000
B. All OB @SSEIS. ... ieie ettt e e ettt e e e ettt e e e e e nte et e e e e e anntbeeaeeaanbeeeaaeaann RCFD2168 51,623,000
a. Prepaid expenses RCFD2166 0
b. Repossessed personal property (including vehicles) RCFD1578 0
c. Derivatives with a positive fair value held for purposes other than trading.................... RCFDC010 0
d. Retained interests in accrued interest receivable related to securitized credit cards ... | RCFDC436 0
e. Disclose component and the dollar amount of that component:
1. DESCIDE COMPONENT......iiiiiiiiiiiie ettt ettt e e nsbe e TEXT3549 NR
2. AMOUNE OF COMPONENT......ciiiiiiiiiiie ettt e e e e e e e s e e e e e eaes RCFD3549 0
f. Disclose component and the dollar amount of that component:
1. DESCrDE COMPONENT......eiiiiiiiiiiie ettt e e aibe e TEXT3550 NR
2. AMOUNE Of COMPONENT......coiiiiiiiiiie ettt e et e e e e RCFD3550 0
g. Disclose component and the dollar amount of that component:
1. DeSCribe COMPONENL.....ccciiiiiiiiie ettt e e e e e e e e e e st e e e e e s enneees TEXT3551 NR
2. AMOUNt Of COMPONENT......coiiiiiiiiii et e e et e e et e e e e RCFD3551 0
7. Total RCFD2160 84,153,000

o o M w

M.1.

3.a.
3.b.

6.a.
6.b.
6.c.
6.d.
6.e.
6.e.1.
6.e.2.
6.f.
6.f.1.
6.f.2.
6.9.
6.9.1.
6.9.2.
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Dollar amounts in thousands

FFIEC 031

1. Not available

a. Interest accrued and unpaid on deposits in domestic OffiCes.........cccceviiiiiiiiie i, RCON3645 875,000
b. Other expenses accrued and unpaid (includes accrued income taxes payable).......... RCFD3646 14,373,000
2. Net deferred tax HabilitieS............oii i RCFD3049 0
3. Allowance for credit losses on off-balance sheet credit exposures... RCFDB557 633,000
A, All Other TADIIITIES. ...cceeeiieieee ettt e br e e snbee e RCFD2938 50,706,000
. ACCOUNLS PAYADIE.....ccooiiiiiiie e RCFD3066 20,651,000
b. Deferred compensation labilities. ...........couveiiiiiiiii e RCFDCO011 0
c. Dividends declared but not yet payable............c.ccoooiiiiiiiii i RCFD2932 0
d. Derivatives with a negative fair value held for purposes other than trading.................. RCFDCO012 0
e. Disclose component and the dollar amount of that component:
1. DESCIDE COMPONENT......iiiiiiieiiiie ettt ettt e et e e st e e stee e s sneeeeanreeeens TEXT3552 NR
2. AMOUNE OF COMPONENT......eiiiiiieiitie ettt e e RCFD3552 0
f. Disclose component and the dollar amount of that component:
1. DeSCrDE COMPONENL.....cciiiiiiiiiie ettt e e e e e et e e e e e e e enees TEXT3553 NR
2. Amount of component RCFD3553 0
g. Disclose component and the dollar amount of that component:
1. DESCrDE COMPONEINL.....cciiiiiiiiiie ettt e et e e e e et e e e e e st e e e e e e e nneeas TEXT3554 NR
2. AMOUNE Of COMPONENT......eiiiiiiiiiie ettt e e RCFD3554 0
B TORALL et h ettt RCFD2930 66,587,000
Schedule RC-H - Selected Balance Sheet Items for Domestic Offices
Dollar amounts in thousands
1. Not applicable
2. Not applicable
3. Securities purchased under agreements t0 reSell..........cocoviiiieeiiie e RCONB989 109,697,000
4. Securities sold under agreements to repurchase RCONB995 37,609,000
5. Other DOrrOWEA MONEY.......cooiiiiiiiie ettt e et e e e e et e e e e s esbaeeaaeenes RCON3190 99,621,000
6. Net due from own foreign offices, Edge and Agreement subsidiaries, and IBFs................ RCON2163 0
7. Net due to own foreign offices, Edge and Agreement subsidiaries, and IBFs.................... RCON2941 113,909,000
C apasees (ectues et due fom forign ffces, Edgeand Agreementsuosidares, | mconaasz | 11s0a4z00
IS e e | Foowsts | 907.564.000
10. U.S. Treasury securities RCON1039 387,000
11. U.S. Government agency obligations (exclude mortgage-backed securities).................. RCON1041 9,786,000
12. Securities issued by states and political subdivisions inthe U.S............ccccoceeiiiiiiinec e, RCON1042 931,000
13. Mortgage-backed securities (MBS):
a. Pass-through securities:
1. Issued or guaranteed by FNMA, FHLMC, or GNMA...........ccoooiiiiiiieee e RCON1043 108,189,000
2. Other pass-through SECUNLIES. .......cii it e e RCON1044 1,000
b. Other mortgage-backed securities (include CMOs, REMICs, and stripped MBS):
1. Issued or guaranteed by FNMA, FHLMC, or GNMA.........cccoiiriiiie e RCON1209 1,360,000
2. All other mortgage-backed SECUNTIES. ........ociiviiiiieee e RCON1280 19,130,000
14. Other domestic debt securities (include domestic asset-backed securities).................... RCON1281 26,921,000
15. Foreign debt securities (include foreign asset-backed SECUrities)..........ccuveeeeriiiiieieeenns RCON1282 0
o e .| reomasio 1.774.000
17. Total amortized (historical) cost of both held-to-maturity and available-for-sale securities. | RCON1374 168,479,000

Quarter End Date 12/31/2008

la.
1.b.

4.a.
4.b.
4.c.
4.d.
4.e.
4.el.
4.e.2.
4f.
4.11.
4£.2.
4g.
4.9.1.
4.9.2.

N o g s w DR

10.

11.

12.

13.
13.a.
13.a.1.
13.a.2.
13.b.
13.b.1.
13.b.2.

15.

16.
17.
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Dollar amounts in thousands

FFIEC 031

Quarter End Date 12/31/2008

7,732,000] 15

18. Equity securities that do not have readily determinable fair values.............ccccccoccvvveennnns RCON1752
Schedule RC-I - Assets and Liabilities of IBFs
Dollar amounts in thousands
1. Total IBF assets of the consolidated bank (component of Schedule RC, item 12)............. RCFN2133 57,206,000
2. Total IBF liabilities (component of Schedule RC, item 21)........c.ccoevviieeiiiiiiiiie e RCFN2898 26,665,000
Schedule RC-K - Quarterly Averages
Dollar amounts in thousands
1. Interest-bearing balances due from depository iNStitUtions............cccocvveiiieereecieecee e, RCFD3381 113,531,000
2. U.S. Treasury secunngg and U.S. Government agency obligations (excluding RCFDBS5S 6.577.000
MOrtgage-backed SECUNLIES)........uuiiiiiiiiiiiiie e e e e e erbae e e e e eanes
3. Mortgage-backed SECUILIES. ........uiiii ittt e e eeeeenes RCFDB559 114,527,000
ALlj. gll)other securities (includes securities issued by states and political subdivisions in the RCFDB560 35,661,000
5. Federal funds sold and securities purchased under agreements to resell RCFD3365 265,507,000
6. Loans:
a. Loans in domestic offices:
R o) = 1IN (o T= 1 T PP TP PP RCON3360 595,791,000
2. Loans secured by real estate:
a. Loans secured by 1-4 family residential properties.........cccccocvvvveeiiiciiieeee e, RCON3465 301,344,000
b. All other loans secured by real estate.............c..ooeiiiiiiiiiiiiii e RCON3466 66,999,000
3. Loans to finance agricultural production and other loans to farmers .................... RCON3386 415,000
4. Commercial and iNdUSTHal l0ANS........c.oiiiiiiiiiie e RCON3387 101,767,000
5. Loans to individuals for household, family, and other personal expenditures:
= T O =T [ o7= 1 o L3RR PPPR RCONB561 21,029,000
b. Ot'her (includes single payment, installment, all student loans, and revolving I 53,696,000
credit plans other than credit Cards)...........uuvieiiiiieii e
b. Total loans in foreign offices, Edge and Agreement subsidiaries, and IBFs.................. RCFN3360 78,094,000
A L= Vo LT = 11T =] £ PSPPSR UPPPPPR RCFD3401 380,677,000
8. Lease financing receivables (net of unearned iNCOME)............ceiiiiiiiiiiiiiiiiiiiee e RCFD3484 2,222,000
LS B o) =L I= TS (T PRSPPI RCFD3368 1,743,632,000
10. Interest-bearing transacthn accounts in domestic offices (NOW accounts, ATS accounts, RCON3485 14,094,000
and telephone and preauthorized transfer accounts) (exclude demand deposits).................
11. Nontransaction accounts in domestic offices:
a. Savings deposits (INCIUAES MMDAS)......ccuuiiiiiiieiie et RCONB563 415,930,000
b. Time deposits Of $100,000 OF MOTE......cccueieiitiieeiiieesieeeesieeeateeesrieeeesreeesneeeessneeeesnneeas RCONA514 129,715,000
c. Time deposits of less than $100,000.........c.cceirurreriireriireeieeeseeeenereeseeeeseeeeeneeee e RCONAS529 72,156,000
I1;_'.:!Snterest-bearlng deposits in foreign offices, EDGE and Agreement subsidiaries, and RCEN3404 339,128,000
13. Federal funds purchased and securities sold under agreements to repurchase.............. RCFD3353 202,954,000
14. Other borrowed money (includes mortgage indebtedness and obligations under capitalized RCFD3355 143,485,000
1= TS PRSP
Schedule RC-L - Derivatives and Off-Balance Sheet Items
Dollar amounts in thousands
1. Unused commitments:
a. Revolving, open-end lines secured by 1-4 family residential properties, e.g., home RCED3814 97,585,000

1= Lo 011 Y LT = P USSR

6.a.
6.a.1.
6.a.2.
6.a.2.a.
6.a.2.b.
6.a.3.
6.a.4.
6.a.5.
6.a.5.a.

6.a.5.b.
6.b.

10.
11.
1l.a.
11.b.
1l.c.

12.
13.

14.

la.
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[ RO =To [ A or=Y (o I 11 1T T
c. Commercial real estate, construction, and land development:

1. Commitments to fund commercial real estate, construction, and land development
loans secured by real estate:

a. 1-4 family residential construction loan commitments...........cccccveevveiviveee e,

b. Commercial real estate, other construction loan, and land development loan
COMMUEMIEBITES ...ttt e e e e e e e e et e e e e e e e e e e eees b bt e aeeeeeeeesesraaraaaeeeas

2. Commitments to fund commercial real estate, construction, and land development
loans not secured by real EStALe...........ceviiiieiiiee e

(o BT Tol 0 [ €1 =TS O Lo (=T VT4 ] o P PP PRP

€. Other unuSEed COMMIEMENTS.........uiiiii ittt e et e e et e e e e e e e
2. Financial standby letters of credit and foreign office guarantees.............ccoccevvvviiieeennenn.

a. Amount of financial standby letters of credit conveyed to others...........cccccooeiriiieennn
3. Performance standby letters of credit and foreign office guarantees...............cccocveeeenns

a. Amount of performance standby letters of credit conveyed to others.............cccconeee.
4. Commercial and similar letters of Credit....... ...
5. Not applicable

6. Securities lent (including customers' securities lent where the customer is indemnified
against loss by the reporting Bank).............ooooiiiiiiiie e

Schedule RC-L - Derivatives and Off-Balance Sheet Items

RCFD3815 25,742,000
RCFDF164 1,426,000
RCFDF165 3,309,000
RCFD6550 4,576,000
RCFD3817 0
RCFD3818 250,474,000
RCFD3819 113,831,000
RCFD3820 21,806,000
RCFD3821 11,951,000
RCFD3822 5,442,000
RCFD3411 5,436,000
RCFD3433 202,390,000

1.b.
1.c.

l.c.1.
l.cla.

1.c.l.b.

1l.c.2.
1.d.
le.

2.a.

3.a.

Dollar amounts in thousands| (Column A) Guarantor | (Column B) Beneficiary
7. Credit derivatives: 7.
a. Notional amounts: 7.a.
1. Credit default SWapPS.........ccccoveiiiiiiie e RCFDC968 (4,199,104,000| RCFDC969 |4,166,755,000|7 4 1.
2. Total return SWAPS........cociriiiiiieree e RCFDC970 1,197,000| RCFDC971 16,742,000( 7 4.0.
3. Credit OPLIONS. .. ..eiiiiiie et RCFDC972 2,053,000 RCFDC973 953,000| 7 4.3.
4. Other credit deriVatiVeS...........ccovvirreeeiee e RCFDC974 476,000/ RCFDC975 4,349,000| 7 4.4.
b. Gross fair values: 7.b.
1. Gross positive fair value............cccccoociiiiiiiiii RCFDC219 30,252,000 RCFDC221 | 508,620,000 7.1.
2. Gross negative fair value..............cccocoviiiiiiiiiini, RCFDC220 | 491,345,000 RCFDC222 27,572,000( 7.p.2.
Schedule RC-L - Derivatives and Off-Balance Sheet Items
Dollar amounts in thousands
8. Spot foreign exchange Contracts...........c.ccoeveeveveveneernnnne. RCFD8765 388,874,000| o
9. All other off-balance sheet liabilities (exclude derivatives) RCFD3430 85,360,000 g
A. SECUILIES DOITOWET. ....cciiiiiiiiiie et e e RCFD3432 85,360,000 g 5.
b. Commitments to purchase when-issued SECUNLIES. .........occuueiiiiriiiiieie e RCFD3434 0| gp.
c. Standby letters of credit issued by a Federal Home Loan Bank on the bank's behalf... | RCFDC978 0lgc.
d. Disclose component and the dollar amount of that component: a.d.
1. DeSCribDe COMPONENL........ccciiiiiiiiii s TEXT3555 NR|g.g.1.
2. AMouNnt of COMPONENL........cciiiiiiiiiii i RCFD3555 0|9.d.2.
e. Disclose component and the dollar amount of that component: ge.
1. DeSCribDe COMPONENL........cccuiiiiiiiii s TEXT3556 NR|ge.1.
2. AMOUNt Of COMPONENT.......cviiiiiiii ettt RCFD3556 0|gen2.
f. Disclose component and the dollar amount of that component: 9f
1. Describe component TEXT3557 NR|g11.
2. AMOUNt Of COMPONENT......cciiiiiiiiiit et RCFD3557 0|gf2.
10. All other off-balance sheet assets (exclude derivatives).............occueieeeiiiiiiiiieeiiiiieeeee e RCFD5591 0| 10.
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a. Commitments to sell when-issued SECUNLIES. ........c.oeoviiiiiiieiiiiee e
b. Disclose component and the dollar amount of that component:
1. DESCIDE COMPONENT......eiiiiiiiiiiie ettt e e nsree e
2. AMOUNE Of COMPONENT......ciiiiiiiiiiie e e e e e e e e e s etbaeeeeeeaans
c. Disclose component and the dollar amount of that component:
1. DESCIDE COMPONENT......iiiiiiiiiiiie ettt e e
2. AMOUNE Of COMPONENT......ciiiiiiiiiie e e e e s e e e e etbree e e e e
d. Disclose component and the dollar amount of that component:
1. DESCIDE COMPONENT......iiiiiiiiiiiiee ittt e e b e e e anree e
2. Amount of component
e. Disclose component and the dollar amount of that component:
1. DESCIDE COMPONENT......eiiiiiiiiiiie ettt e e b e
2. AMOUNE Of COMPONENT......coiiiiiiiiii ettt e e e e e e e
11. Year-to-date merchant credit card sales volume:
a. Sales for which the reporting bank is the acquiring bank..............cccccocvieiiiiiiee e,
b. Sales for which the reporting bank is the agent bank with risk.............c..cccccci.

RCFD3435 0
TEXT5592 NR
RCFD5592 0
TEXT5593 NR
RCFD5593 0
TEXT5594 NR
RCFD5594 0
TEXT5595 NR
RCFD5595 0
RCFDC223 602,079,000
RCFDC224 0

10.a.
10.b.
10.b.1.
10.b.2.
10.c.
10.c.1.
10.c.2.
10.d.
10.d.1.
10.d.2.
10.e.
10.e.1.
10.e.2.
11.
1l.a.
11.b.



JPMORGAN CHASE BANK, NATIONAL ASSOCIATION
RSSD-ID 852218
Last Updated on 2/12/2009

Schedule RC-L - Derivatives and Off-Balance Sheet Items
(Column A) Interest

FFIEC 031

(Column B) Foreign

(Column C) Equity

(Column D)

Rate Contracts Exchange Derivative Commodity and
Dollar amounts in thousands Contracts Contracts Other Contracts
12. Gross amounts (e.g., notional amounts):
RCFD8693 RCFD8694 RCFD8695 RCFD8696
8. FULUIES CONTIACTS......coiiiiiiiiiiee ettt e e 886,131,000 15,530,000 31,085,000 67,053,000
RCFD8697 RCFD8698 RCFD8699 RCFD8700
[ o V1=V o [ oTo] |1 - Tox £ PP URPSPPPRRRN 5,234,159,000 3,251,019,000 17,874,000 43,804,000
c. Exchange-traded option contracts:
RCFD8701 RCFD8702 RCFD8703 RCFD8704
VLY 11 1=T o I o] o) i oo < TSRS 564,355,000 778,000 266,942,000 63,442,000
RCFD8705 RCFD8706 RCFD8707 RCFD8708
2. PUrchased OPLIONS. ........coiciuiiiee ittt e e e e s 418,110,000 773,000 273,838,000 58,615,000
d. Over-the-counter option contracts:
RCFD8709 RCFD8710 RCFD8711 RCFD8712
VLY 11 =T o I o] o) i o o < TR ERT R 4,226,832,000 970,890,000 434,097,000 156,238,000
RCFD8713 RCFD8714 RCFD8715 RCFD8716
2. PUrchased OPLIONS. ........coiciuiiiee ittt e e e e s 4,107,210,000 958,551,000 340,088,000 148,782,000
RCFD3450 RCFD3826 RCFD8719 RCFD8720
£ SWWAPIS. .ttt ettt etttk ettt 54,460,885,000 1,619,257,000 77,479,000 277,226,000
RCFDA126 RCFDA127 RCFD8723 RCFD8724
13. Total gross notional amount of derivative contracts held for trading.................... 69,850,434,000 6,816,798,000 1,441,403,000 815,160,000
14. Total gross notional amount of derivative contracts held for purposes other than RCFD8725 RCFD8726 RCFD8727 RCFD8728
L= T | o TP PEPOPPPSRT 47,248,000 0 0 0
RCFDA589
a. Interest rate swaps where the bank has agreed to pay a fixed rate................ 8,573,000
15. Gross fair values of derivative contracts:
a. Contracts held for trading:
RCFD8733 RCFD8734 RCFD8735 RCFD8736
1. Gross positive fair ValUE............c.viiiiiiiiiiicie e 1,768,620,000 274,299,000 72,800,000 55,617,000
RCFD8737 RCFD8738 RCFD8739 RCFD8740
2. Gross negative fair ValUE...........ooouuiiiiiiiiiiiie e 1,731,570,000 280,306,000 66,716,000 53,843,000

Quarter End Date 12/31/2008

12.
12.a.
12.b.
12.c.
12.c.1.

12.c.2.

12.d.1.
12.d.2.

12.e.

14.
14.a.
15.
15.a.
15.a.1.

15.a.2.



JPMORGAN CHASE BANK, NATIONAL ASSOCIATION

RSSD-ID 852218
Last Updated on 2/12/2009

FFIEC 031
Quarter End Date 12/31/2008

(Column A) Interest

(Column B) Foreign

(Column C) Equity

(Column D)

Rate Contracts Exchange Derivative Commodity and
Dollar amounts in thousands Contracts Contracts Other Contracts
b. Contracts held for purposes other than trading:
RCFD8741 RCFD8742 RCFD8743 RCFD8744
1. Gross positive fail VAlUE..........cccuuviiiieiiiii e 3,813,000 0 0
RCFD8745 RCFD8746 RCFD8747 RCFD8748
2. Gross negative fair ValUE...........oouuiiiiiiiiiiiie e 355,000 0 0

15.b.
15.b.1.

15.b.2.



JPMORGAN CHASE BANK, NATIONAL ASSOCIATION
RSSD-ID 852218
Last Updated on 2/12/2009

Schedule RC-M - Memoranda

Dollar amounts in thousands

FFIEC 031
Quarter End Date 12/31/2008

1. Extensions of credit by the reporting bank to its executive officers, directors, principal
shareholders, and their related interests as of the report date:

a. Aggregate amount of all extensions of credit to all executive officers, directors, principal
shareholders, and their related INtErEStS..........ueeeiiiiie e

b. Number of executive officers, directors, and principal shareholders to whom the amount
of all extensions of credit by the reporting bank (including extensions of credit to related
interests) equals or exceeds the lesser of $500,000 or 5 percent of total capital as defined
for this purpose in agency reguIAtioNS. ............iiii it e e

2. Intangible assets other than goodwill:
. MOrtgage SEIVICING @SSELS. ....ciiiutiiiiieiiiiitiee e ettt et e e et e e e s et e e e e e snbn e e e e e e aenees
1. Estimated fair value of mortgage Servicing assetsS..........ccccvvveeiriiienieeeiniee s
b. Purchased credit card relationships and nonmortgage servicing assets............cc........

3. Other real estate owned:
a. Direct and indirect investments in real estate VENtUreS. ............eeeeeeiiiiieeees e
b. All other real estate owned:
1. Construction, land development, and other land in domestic offices......................
2. Farmland in domestiC OffiCES......ouiii i
3. 1-4 family residential properties in domestic offices..........ccccevviiiiiiiiiiiiie e,
4. Multifamily (5 or more) residential properties in domestic offices...............ccueeeee..
5. Nonfarm nonresidential properties in domestic offiCes.........c.ccccvviviiiiiiiiicennnen,
6. Foreclosed properties from "GNMA loans"
7. 1IN FOreign OffiCES. ...oii et e e
(o [ ] = | PRSP RRRP
4. Investments in unconsolidated subsidiaries and associated companies:
a. Direct and indirect investments in real estate VENtUreS...........c..eeveeeiiiiieeies e
b. All other investments in unconsolidated subsidiaries and associated companies........
(o [ ] = | PP PPRTP
5. Other borrowed money:
a. Federal Home Loan Bank advances:
1. Advances with a remaining maturity or next repricing date of:
8. ONE YEAI OF IESS...ci ittt ettt e e naneees
b. Over one year through three years............cooeeiiiieiiiii e
c. Over three years through five Years..........cccoi v
0. OVEL fIVE YBAIS. ... .iiiiiie ettt e e e e e et et e e s e bba e e e e e enaneees
2. Advances with a remaining maturity of one year or less (included in item 5.a.(1)(a)

b. Other borrowings:
1. Other borrowings with a remaining maturity of next repricing date of:
8. ONE YEAI OF IESS...eiiiiiie ittt ettt
b. Over one year through three years
c. Over three years through five Years..........cccoo i
0. OVEN fIVE YRAIS. ... eiieiiiie ettt e e

2. Other borrowings with a remaining maturity of one year or less (included in item
5.0.(1)(8) @DOVE).. ...

6. Does the reporting bank sell private label or third party mutual funds and annuities?.......
7. Assets under the reporting bank's management in proprietary mutual funds and annuities.

RCFD6164 1,476,000
RCFD6165 7
RCFD3164 9,236,000
RCFDA590 9,236,000
RCFDB026 140,000
RCFD5507 3,334,000
RCFD0426 12,710,000
RCFD5372 0
RCON5508 6,000
RCONS5509 0
RCONS5510 1,615,000
RCON5511 18,000
RCONS5512 78,000
RCONC979 403,000
RCFN5513 0
RCFD2150 2,120,000
RCFD5374 0
RCFD5375 2,440,000
RCFD2130 2,440,000
RCFDF055 49,343,000
RCFDF056 20,590,000
RCFDF057 39,000
RCFDF058 215,000
RCFD2651 47,406,000
RCFDF059 28,000
RCFDF060 68,290,000
RCFDF061 564,000
RCFDF062 1,002,000
RCFDF063 2,232,000
RCFDB571 28,203,000
RCFD3190 142,275,000
RCFDB569 Yes
RCFDB570 158,151,000

1.b.

2.a.
2.a.l.
2.b.
2.c.
2.d.

3.a.

3.b.

3.b.1.
3.b.2.
3.b.3.
3.b.4.
3.b.5.
3.b.6.
3.b.7.
3.c.

4.a.
4.b.
4.c.

5.a.
5.a.l.
5.a.l.a.
5.a.1.b.
5.a.l.c.
5.a.1.d.

5.a.2.
5.a.3.
5.b.
5.b.1.
5.b.1l.a.
5.b.1.b.
5.b.1.c.
5.b.1.d.



JPMORGAN CHASE BANK, NATIONAL ASSOCIATION
RSSD-ID 852218
Last Updated on 2/12/2009

Dollar amounts in thousands

FFIEC 031
Quarter End Date 12/31/2008

Click here for
8. Primary Internet Web site address of bank (home page), if any.........cccccoeviieeiiiiiiiieeees TEXT4087 value
9. Do any of the bank's Internet Web sites have transactional capability, i.e., allow the bank’s
h . : RCFD4088 Yes
customers to execute transactions on their accounts through the Web site?........................
10. Secured liabilities:
a. Amount of "Federal funds purchased in domestic offices" that are secured (included
. - RCONF064 0
in Schedule RC, itEM 14.2).......ccuiiiie ittt e e a e e et e e e e st ae e e e e eebraaeae s
b. Amount of "Other borrowings" that are secured (included in Schedule RC-M, items RCEDFO6S 13,939,000
LN 1€ ) IE ( )) O T TPTT PP PP PPR PP
(TEXT4087) http://www.jpmorganchase.com
Schedule RC-N - Past Due and Nonaccrual Loans Leases and Other Assets
(Column A) Past|(Column B) Past| (Column C)
due 30 through | due 90 days or Nonaccrual
89 days and still| more and still
Dollar amounts in thousands accruing accruing
1. Loans secured by real estate:
a. Construction, land development, and other land loans in domestic
offices:
RCONF172 RCONF174 RCONF176
1. 1-4 family residential construction l0ans...............ccceevvvrennnee. 54,000 74,000 243,000
2. Other construction loans and all land development and other RCONF173 RCONF175 RCONF177
1AN 10ANS....ciiiiiiiiie 176,000 0 58,000
RCON3493 RCON3494 RCON3495
b. Secured by farmland in domestic OffiCes..........cccccveiiniiieienninns 3,000 22,000 2,000
c. Secured by 1-4 family residential properties in domestic offices:
1. Revolving, open-end loans secured by 1-4 family residential RCON5398 RCON5399 RCON5400
properties and extended under lines of credit............c..cccuvve.. 2,367,000 1,287,000 861,000
2.Closed-end loans secured by 1-4 family residential properties:
RCONC236 RCONC237 RCONC229
a. Secured by first leNS.........ccooevii i 7,422,000 9,210,000 7,750,000
RCONC238 RCONC239 RCONC230
b. Secured by junior liens............coccvveveeeiiiiieee e 630,000 139,000 353,000
d. Secured by multifamily (5 or more) residential properties in RCON3499 RCON3500 RCON3501
AOMESHIC OffICES. ..eiiiiiiiiiiie e 349,000 28,000 344,000
e. Secured by nonfarm nonresidential properties in domestic offices:
1. Loans secured by owner-occupied nonfarm nonresidential RCONF178 RCONF180 RCONF182
0] 0] o<1 4 (=T TP OU PRSPPI 175,000 11,000 203,000
RCONF179 RCONF181 RCONF183
2. Loans secured by other nonfarm nonresidential properties... 12,000 0 11,000
RCFNB572 RCFNB573 RCFNB574
f. In foreign offiCeS. .....vvviiiiiie e 0 0 0
2. Loans to depository institutions and acceptances of other banks:
RCFD5377 RCFD5378 RCFD5379
a. To U.S. banks and other U.S. depository institutions................... 3,000 0 0

10.
10.a.

10.b.

la.l.

la.2.

l.c.1.
1.c.2.
l.c2a.

1l.c.2.b.

le.l.
le.2.

1f



JPMORGAN CHASE BANK, NATIONAL ASSOCIATION
RSSD-ID 852218
Last Updated on 2/12/2009

FFIEC 031
Quarter End Date 12/31/2008

(Column A) Past|(Column B) Past| (Column C)
due 30 through | due 90 days or Nonaccrual
89 days and still| more and still
Dollar amounts in thousands accruing accruing
RCFD5380 RCFD5381 RCFD5382
b. To foreign Danks..........coooiiiiiie e 58,000 0 35,000
RCFD1594 RCFD1597 RCFD1583
3. Loans to finance agricultural production and other loans to farmers. 9,000 12,000 20,000
4. Commercial and industrial loans:
RCFD1251 RCFD1252 RCFD1253
a. To U.S. addressees (dOMICIle).........c.ceerrvrerineeiiiieeniiee e 852,000 171,000 1,363,000
RCFD1254 RCFD1255 RCFD1256
b. To non-U.S. addressees (dOmiCile)..........cccceeeviiiiieeeiiiiiiieee e 286,000 0 25,000
5. Loans to individuals for household, family, and other personal
expenditures:
RCFDB575 RCFDB576 RCFDB577
. Credit CardS......eii i 643,000 599,000 0
b. Other (includes single payment, installment, all student loans, RCFDBS578 RCFDB579 RCFDBS80
and revolving credit plans other than credit cards).............ccccveee.. 1,424,000 481,000 170,000
RCFD5389 RCFD5390 RCFD5391
6. Loans to foreign governments and official institutions..................... 0 0 0
RCFD5459 RCFD5460 RCFD5461
7. All Other 108NS.......eeiiieieie et 295,000 7,000 601,000
8. Lease financing receivables:
a. Leases to individuals for household, family, and other personal RCFDF166 RCFDF167 RCFDF168
EXPENAITUIES. ...ttt e e e e neeee e e e 3,000 0 1,000
RCFDF169 RCFDF170 RCFDF171
D. All Other [EaSES.......ueiiiiiiiiiee e 8,000 0 3,000
9. Debt securities and other assets (exclude other real estate owned RCFD3505 RCFD3506 RCFD3507
and other repoSSESSEd ASSELS).....cciiuriirieiiiiiiiie e 0 0 1,079,000
10. Loans and leases reported in items 1 through 8 above which are RCFD5612 RCFD5613 RCFD5614
wholly or partially guaranteed by the U.S. Government........................ 987,000 457,000 2,981,000
a. Guaranteed portion of loans and leases included in item 10 above RCFD5615 RCFD5616 RCFDs617
(exclude rebooked "GNMA 10ANS")......cccciiiriieeiiiii e 735,000 416,000 18,000
b. Rebooked "GNMA loans" that have been repurchased or are RCFDCB66 RCFDCB67 RCFDCB68
eligible for repurchase included in item 10 above..............ccceee... 226,000 0 2,963,000
1. Restructured loans and leases included in Schedule RC-N, items 1
through 8, above (and not reported in Schedule RC-C, Part I,
Memorandum item 1):
a. Loans secured by 1-4 family residential properties in domestic RCONF661 RCONF662 RCONF663
(01117 T PSRRI 953,000 1,819,000 760,000
b. Other loans and all leases (exclude loans to individuals for RCFD1658 RCFD1659 RCFD1661
household, family, and other personal expenditures)...................... 0 0 0
2. Loans to finance commercial real estate, construction, and land RCFD6558 RCFD6559 RCFD6560
development activities (not secured by real estate) included in Schedule
RC-N, items 4 and 7, @DOVE.........cuuoiiiiii i 0 0 33,000
3. Loans secured by real estate to non-U.S. addressees (domicile) RCFD1248 RCFD1249 RCFD1250
(included in Schedule RC-N, item 1, above)........ccccccevvviiiiieeeiiiieeeee 0 0 0

4. Not applicable

2.b.

4.a.

4.b.

5.b.

8.a.

8.b.

10.
10.a.

10.b.

M.1.
M.1l.a.

M.1.b.

M.2.
M.3.

M.4.



JPMORGAN CHASE BANK, NATIONAL ASSOCIATION
RSSD-ID 852218
Last Updated on 2/12/2009

FFIE

C 031

Quarter End Date 12/31/2008

M.5.

M.5.a.

M.5.b.

M.5.b.1.

(Column A) Past|(Column B) Past| (Column C)
due 30 through | due 90 days or Nonaccrual
89 days and still| more and still
Dollar amounts in thousands accruing accruing
5. Loans and leases held for sale and loans measured at fair value
(included in Schedule RC-N, items 1 through 8, above):
RCFDC240 RCFDC241 RCFDC226
a. Loans and leases held for sale...........ccccoveviiieiiiieiiiiieiec e 1,000 0 32,000
b. Loans measured at fair value:
RCFDF664 RCFDF665 RCFDF666
1. Fair ValUB.......oo e 0 0 20,000
RCFDF667 RCFDF668 RCFDF669
2. Unpaid principal balance............ccccovveeiiiiiiiie i 0 0 42,000

M.5.b.2.

Schedule RC-N - Past Due and Nonaccrual Loans Leases and Other Assets

Dollar amounts in thousands

(Column A) Past due 30
through 89 days

(Column B) Past due 90
days or more

6. Interest rat_e, foreign exchange rate_z, and other commaodity and equity RCFD3529 ol RCFD3530 0
contracts: Fair value of amounts carried as assets.........cccvvvvevieieieeeeeeennn. M.6.
Schedule RC-N - Past Due and Nonaccrual Loans Leases and Other Assets

Dollar amounts in thousands
7. Additions to nonaccrual assets during the QUAIET...........c.ccereeereieeeeeeeeeeeeeee e RCFDC410 6,701,000( ;7.
8. Nonaccrual assets sold during the quarter RCFDC411 45,000| wm.8.

Schedule RC-O - Other Data for Deposit Insurance and FICO Assessments

Dollar amounts in thousands

1. Total deposit liabilities before exclusions (gross) as defined in Section 3(I) of the Federal
Deposit Insurance Act and FDIC regulationS...........ccooviiiiiiiiiiieeeniie e

2. Total allowable exclusions (including foreign depositS)..........occveiiiereiiiieiiiie e
3. Total foreign deposits (included in item 2 above)..........c..oeeiiiiiiiiiei e

4. Total daily average of deposit liabilities before exclusions (gross) as defined in Section
3(l) of the Federal Deposit Insurance Act and FDIC regulations..................

5. Total daily average of allowable exclusions (including foreign deposits)

6. Total daily average of foreign deposits (included in item 5 above).........cccccvveeeeiiiciiinnnnnn.
1. Total deposits in domestic offices of the bank and in insured branches in Puerto Rico and

U.S. territories and possessions:
a. Deposit accounts (excluding retirement accounts) of $100,000 or less:

1. Amount of deposit accounts (excluding retirement accounts) of $100,000 or less..
2. Number of deposit accounts (excluding retirement accounts) of $100,000 or less..

b. Deposit accounts (excluding retirement accounts) of more than $100,000:
1. Amount of deposit accounts (excluding retirement accounts) of more than

BLO0,000. .. eeeeettie ettt e s nnee s

2. Number of deposit accounts (excluding retirement accounts) of more than

BL0O0,000...... ettt ettt

c. Retirement deposit accounts of $250,000 or less:

1. Amount of retirement deposit accounts of $250,000 Or l€SS.........cccecvveeriieeeininenn.
2. Number of retirement deposit accounts of $250,000 or I€SS.........cccceveveeevierennnee.

d. Retirement deposit accounts of more than $250,000:

RCFDF236 1,139,317,000
1.
...| RCFDF237 421,473,000| 5.
...| RCFNF234 421,467,000| 5.
RCFDF238 1,105,232,000
4
RCFDF239 411,988,000 5.
...| RCFNF235 411,975,000 6.
M.1.
M.1l.a.
RCONF049 229,923,000 pm 181,
RCONFO050 NR|m.1a2.
M.1.b.
RCONF051 474,392,000
M.1.b.1.
RCONF052 579194
M.1.b.2.
M.1.c.
...| RCONF045 12,926,000\ m1.c.1.
...| RCONF046 NR|m.1.c2.
M.1.d.




JPMORGAN CHASE BANK, NATIONAL ASSOCIATION
RSSD-ID 852218
Last Updated on 2/12/2009

Dollar amounts in thousands

FFIEC 031
Quarter End Date 12/31/2008

1. Amount of retirement deposit accounts of more than $250,000.............ccccceeevnneee.
2. Number of retirement deposit accounts of more than $250,000...............cccceeernneen.
2. Estimated amount of uninsured deposits in domestic offices of the bank and in insured
branches in Puerto Rico and U.S. territories and pOSSESSIONS. ........c.ecvveeeirreeeininiennieeennee
3. Has the reporting institution been consolidated with a parent bank or savings association
in that parent bank's or parent savings association's Call Report or Thrift Financial Report?
If so, report the legal title and FDIC Certificate Number of the parent bank or parent savings
association:
. LEOAI ...
b. FDIC Certificate NUMDE.........ueiiiiieee et et e e e e s
4. Noninterest-bearing transaction accounts (as defined in Part 370 of the FDIC's regulations)
of more than $250,000 (see instructions):
a. Amount of noninterest-bearing transaction accounts of more than $250,000 (including
balances swept from noninterest-bearing transaction accounts to noninterest-bearing
SAVINGS GCCOUNES)....tttieteeiiiteiee ettt e e e e ettt e e e s e aebeee e e e e abae e e e e e e sbeseaaeaanbbeeeeesaanbbeeeaeeannees
b. Number of noninterest-bearing transaction accounts of more than $250,000..............

RCONFO047 603,000
RCONF048 1585
RCONS5597 447,846,000
TEXTA545 NR
RCONA545 0
RCONG167 149,738,000
RCONG168 56042

M.1.d.1.
M.1.d.2.

M.2.

M.3.
M.3.a.
M.3.b.

M.4.

M.4.a.
M.4.b.

Schedule RC-P - 1-4 Family Residential Mortgage Banking Activities in Domestic Offices

Dollar amounts in thousands

1. Retail originations during the quarter of 1-4 family residential mortgage loans for sale:
A. CloSEd-Nd fIrSt lIBNS. ...cciiiiiiiie e
D. ClosSed-end JUNIOF IBNS......coiiiiiiii et e s
c. Open-end loans extended under lines of credit:
1. Total commitment under the lines of credit............ccccviieiiiicnc
2. Principal amount funded under the lines of credit.............occoieeiiiiiiiee

2.Wholesale originations and purchases during the quarter of 1-4 family residential mortgage
loans for sale:

A. CloSEd-Nd fIrSt lIBNS. ...ccueiiiiiiie e
b. ClosSed-end JUNIOF ENS......coii et et e e e eee s
c. Open-end loans extended under lines of credit:
1. Total commitment under the lines of Credit..........cccooiiiiiii i
2. Principal amount funded under the lines of credit.............ccccovieiiiiniie,
3. 1-4 family residential mortgages sold during the quarter:
A. Closed-end fIrSt BNS.........coiiiiiiiii e e e
b. Closed-end junior liens
c. Open-end loans extended under lines of credit:
1. Total commitment under the lines of credit............cccce i,
2. Principal amount funded under the lines of credit...
4. 1-4 family residential mortgages held for sale at quarter-end (included in Schedule RC,
item 4.a):
A. Closed-end fIrSt IENS.........eiii e e e e e
b. Closed-end JUNIOr HENS..........oiiiiiii e
c. Open-end loans extended under lines of credit:
1. Total commitment under the lines of credit...........ccccee i,
2. Principal amount funded under the lines of credit...

5. Noninterest income for the quarter from the sale, securitization, and servicing of 1-4 family
residential mortgage loans (included in Schedule RI, items 5.f, 5.9, and 5.i):

a. Closed-end 1-4 family residential mortgage l0ans...........ccccvveeiiiieiiiie e
b. Open-end 1-4 family residential mortgage loans extended under lines of credit..........

6. Repurchases and indemnifications of 1-4 family residential mortgage loans during the
quarter:

b= I O (o 1< BT o Lo I {1y A =T 1SR

RCONFO066 7,005,000
RCONF067 0
RCONF670 0
RCONF671 0
RCONF068 18,715,000
RCONF069 0
RCONF672 0
RCONF673 0
RCONF070 23,337,000
RCONFO071 0
RCONF674 0
RCONF675 0
RCONFO072 222,000
RCONFO073 0
RCONF676 0
RCONF677 0
RIADF184 11,000
RIADF560 0
RCONF678 2,311,000

la.
1.b.
l.c.
l.c.1.
l.c.2.

2.a.
2.b.
2.c.
2.c.l.
2.c.2.

3.a.
3.b.
3.c.
3.c.l.
3.c.2.

4.a.
4.b.
4.c.
4.c.1.
4.c.2.

5.a.
5.b.



JPMORGAN CHASE BANK, NATIONAL ASSOCIATION FFIEC 031

RSSD-ID 852218 Quarter End Date 12/31/2008
Last Updated on 2/12/2009

Dollar amounts in thousands

b. Closed-end JUNIOF HENS..........uiiiiiii e RCONF679 0| 6.p.

c. Open-end loans extended under line of credit: 6.c.
1. Total commitment under the lines of Credit...........ccovvveiiiee i RCONF680 0|g.c1.
2. Principal amount funded under the lines of credit.............ccccvveiiiiiiiie e, RCONF681 0lg.co




JPMORGAN CHASE BANK, NATIONAL ASSOCIATION
RSSD-ID 852218
Last Updated on 2/12/2009

Schedule RC-Q - Financial Assets and Liabilities Measured at Fair Value

FFIEC 031
Quarter End Date 12/31/2008

(Column A) Total (Column B) |(Column C) Level|(Column D) Level|(Column E) Level
Fair Value LESS: Amounts 1 Fair Value 2 Fair Value 3 Fair Value
Reported on Netted in the Measurements | Measurements | Measurements
Schedule RC |Determination of
Dollar amounts in thousands Total Fair Value

RCFDF243 RCFDF682 RCFDF690 RCFDF244 RCFDF245

1. L0@ANS AN EASES. ....ccueiiiiiiiiieiie e 6,038,000 0 0 4,641,000 1,397,000
RCFDF246 RCFDF683 RCFDF691 RCFDF247 RCFDF248

A I - (o T g o - TS =] £ SRR 365,294,000 2,572,670,000 102,937,000 2,758,095,000 76,932,000
a. Nontrading securities at fair value with changes in fair value reported RCFDF240 RCFDF684 RCFDF692 RCFDF241 RCFDF242

in current earnings (included in Schedule RC-Q, item 2, above).......... 0 0 0 0 0
RCFDF249 RCFDF685 RCFDF693 RCFDF250 RCFDF251

3. All other financial assets and servicing assets..........cccccceeevviveeeeeeicnnnnn. 34,094,000 0 0 23,246,000 10,848,000
RCFDF252 RCFDF686 RCFDF694 RCFDF253 RCFDF254

O B =T o T 1= | S F PP UPURTPPRPPN 5,605,000 0 0 4,370,000 1,235,000
RCFDF255 RCFDF687 RCFDF695 RCFDF256 RCFDF257

5. Trading liabilitieS.......ccoiiiiiiiee e 142,407,000 2,541,722,000 22,806,000 2,619,305,000 42,018,000
RCFDF258 RCFDF688 RCFDF696 RCFDF259 RCFDF260

6. All other financial liabilities and servicing liabilities..............ccccceeeeevinen.. 41,970,000 0 0 27,389,000 14,581,000
RCFDF261 RCFDF689 RCFDF697 RCFDF262 RCFDF263

7. Loan commitments (not accounted for as derivatives)...........ccccceeeeueeee. 0 0 0 0 0




JPMORGAN CHASE BANK, NATIONAL ASSOCIATION FFIEC 031

RSSD-ID 852218 Quarter End Date 12/31/2008
Last Updated on 2/12/2009

Schedule RC-R - Regulatory Capital

Dollar amounts in thousands

1. Total equity capital (from Schedule RC, iteM 28)..........ccccveiirieieiee e RCFD3210 128,767,000| ;.
2. Net unrealized gains (losses) on available-for-sale securities............ccccoiiviiiiiiiiieeeene RCFD8434 -1,815,000] ,.
3. Net unrealized loss on available-for-sale equity SECUTtIES..........ccovviiiriiiiiriiee e RCFDA221 6,000( 3.
4. Accumulated net gains (losses) on cash flow hedges..........coocuvieiiiiiiiiiiiiiie e, RCFD4336 -558,000] 4,
5. Nonqualifying perpetual preferred Stock..........ccccovveeeiiiiiiiieeninenn. RCFDB588 0ls.
6. Qualifying minority interests in consolidated subsidiaries RCFDB589 1,023,000| ¢
7. Not available 7.

a. Disallowed goodwill and other disallowed intangible assets............ccccvveeriiecinieenne RCFDB590 28,905,000 7 4.

b. Cumulative change in fair value of all financial liabilities accounted for under a fair

value option that is included in retained earnings and is attributable to changes in the RCFDF264 1,802,000

bank's own CreditWorthiNESS. .........ooiiiiiieiii e 7.b.
S TS0 o] (o] - | PR RRTPSRT RCFDC227 101,450,000| g
9. Not available 9.

a. Disallowed servicing assets and purchased credit card relationships............c.ccccce...... RCFDB591 843,000| g 4.

b. Disallowed deferred taX @SSELS........ccviiiirieiiiie it RCFD5610 0| g.p.
10. Other additions to (deductions from) Tier 1 capital...........ccccuereeiiiiiiieeeeiiiiieiee e RCFDB592 -1,000| 1.
N 1= i o= o - | PP PRURPPPRRTE RCFD8274 100,606,000 11.
12. Qualifying subordinated debt and redeemable preferred stock..........cccoocvvveviiiiiicnnnnen, RCFD5306 28,469,000 12
13. Cumulative perpetual preferred stock includible in Tier 2 capital............ccccvveeeiiiiieeeeenns RCFDB593 0|13
14. Allowance for loan and lease losses includible in Tier 2 capital...........cccccooeiiiiiiinnns RCFD5310 14,791,000/ 1 4.
15. Unrealized gains on available-for-sale equity securities includible in Tier 2 capital.......... RCFD2221 0|15,
16. Other Tier 2 capital components RCFDB594 0| 16.
17.Tier 2 Capital.......coeieiieiei e RCFD5311 43,260,000] 17,
18. Allowable Tier 2 capital (lesser of item 11 or 17) RCFD8275 43,260,000| 1g.
19. Tier 3 capital allocated for MArket FiSK............eeeeiiiiiiiiiii e RCFD1395 0| 1.
20. Deductions for total risk-based capital..............oceveriiiiiiiii RCFDB595 0| 20.
21. Total risk-based CAPItal.........cuuiiiiiiiiiiiii e a e RCFD3792 143,866,000| 51
22. Average total assets (from Schedule RC-K, item 9).........ccuiiiiiiiiiiiiiieiiieee e RCFD3368 1,743,632,000] o5,
23. Disallowed goodwill and other disallowed intangible assets (from item 7 above)............. RCFDB590 28,905,000 o3,
26 misllowed senviong assels and purchased cred card ealonshps (rom e 98 [ qoronses | asaonn]
25. Disallowed deferred tax assets (from item 9.b above).................. RCFD5610 0] 25,
26. Other deductions from assets for leverage capital purposes RCFDB596 -297,000/ 6.
27. Average total assets for leverage capital PUIPOSES.......cooouiiiiieiiiiiiiiee e RCFDA224 1,714,181,000| »7.
28. Not available 28.

a. Adjustment to Tier 1 capital reported in item L1........cccccveeiiiiiiieeeeiiiee e RCFDC228 0| 28.4.

b. Adjustment to total risk-based capital reported in item 21.........occovieiiiiiiiiiiiniiieeen RCFDB503 0| 28.p.
29. Adjustment to risk-weighted assets in iteM B2...........ccocvieiiiiieiiiie e RCFDB504 0] og.
30. Adjustment to average total assets iN iteM 27........ccvviveiiiiiiiie e RCFDB505 0| 30.
Schedule RC-R - Regulatory Capital

(Column A) Percentage | (Column B) Percentage
(Banks with Financial (All Banks)
Dollar amounts in thousands Subsidiaries)

31. Tier 1 IVErage ratiO......c.ccveererieriesieriesieniesieseeieie et teee e sre e sneneas RCFD7273 0| RCFD7204 0.0590| 5,
32. Tier 1 risk-based capital ratio..........ccccceeeeiviiiiiee i RCFD7274 0| RCFD7206 0.0873| 35
33. Total risk-based capital ratio............ccuueeieriiiiiiiie e RCFD7275 0| RCFD7205 0.1248| 33,




JPMORGAN CHASE BANK, NATIONAL ASSOCIATION
RSSD-ID 852218
Last Updated on 2/12/2009

Schedule RC-R - Regulatory Capital

FFIEC 031
Quarter End Date 12/31/2008

(Column A) (Column B) (Column C) (Column D) (Column E) (Column F)
Totals (from Items Not Allocation by | Allocation by | Allocation by | Allocation by
Schedule RC) Subject to Risk Weight Risk Weight Risk Weight Risk Weight
Dollar amounts in thousands Risk-Weighting| Category 0% | Category 20% | Category 50% |Category 100%
RCFD0010 RCFDC869 RCFDB600 RCFDB601 RCFDB602
34. Cash and balances due from depository institutions................. 172,616,000 0 76,366,000 91,182,000 5,068,000
RCFD1754 RCFDB603 RCFDB604 RCFDB605 RCFDB606 RCFDB607
35. Held-to-maturity SECUFITIES.........eeiieiiiiiiiee e 34,000 0 0 34,000 0 0
RCFD1773 RCFDB608 RCFDB609 RCFDB610 RCFDB611 RCFDB612
36. Available-for-sale SECUNIES........uvvvviiiieieieeeeeee e 182,558,000 -3,025,000 16,788,000 157,605,000 609,000 10,581,000
37. Federal funds sold and securities purchased under agreements | RCFDC225 RCFDC063 RCFDCO64 RCFDB520
EO TESEIL i e 242,374,000 118,181,000 120,014,000 4,179,000
RCFD5369 RCFDB617 RCFDB618 RCFDB619 RCFDB620 RCFDB621
38. Loans and leases held for sale............ccccoeiiiiiieiiiiiiiee e, 13,488,000 0 0 2,148,000 219,000 11,121,000
RCFDB528 RCFDB622 RCFDB623 RCFDB624 RCFDB625 RCFDB626
39. Loans and leases, net of unearned income............ccccceeeeennneen. 650,415,000 831,000 5,924,000 47,755,000 167,794,000 428,111,000
RCFD3123 RCFD3123
40. Allowance for loan and lease [0SSES.........ccovvvviiieeiiiiieeiiieenns 17,153,000 17,153,000
RCFD3545 RCFDB627 RCFDB628 RCFDB629 RCFDB630 RCFDB631
A1, TradiNg ASSEIS......uuiiiiei it ie et ee e e e e e et re e e e e enees 365,294,000 365,294,000 0 0 0 0
RCFDB639 RCFDB640 RCFDB641 RCFDB642 RCFDB643 RCFD5339
42, All OtNEI ASSELS......cii i e et 136,616,000 32,239,000 6,177,000 6,650,000 162,000 91,388,000
RCFD2170 RCFDB644 RCFD5320 RCFD5327 RCFD5334 RCFD5340
A3, TOLAl ASSEIS...ceiiiiieiiiiie it 1,746,242,000 378,186,000 223,436,000 425,388,000 168,784,000 550,448,000
Schedule RC-R - Regulatory Capital
(Column A) (Column B) (Column C) (Column D) (Column E) (Column F)
Face Value or Credit Allocation by | Allocation by | Allocation by | Allocation by
Notional Equivalent Risk Weight Risk Weight Risk Weight Risk Weight
Dollar amounts in thousands Amount Amount Category 0% | Category 20% | Category 50% |Category 100%
RCFDB546 RCFDB547 RCFDB548 RCFDB581 RCFDB582 RCFDB583
44. Financial standby letters of credit..........cccccceeviiiiieii i 113,831,000 113,831,000 5,678,000 33,880,000 4,038,000 70,235,000
RCFD3821 RCFDB650 RCFDB651 RCFDB652 RCFDB653 RCFDB654
45. Performance standby letters of credit.............ccceveviiniiiiiinennnis 11,951,000 5,975,500 211,500 2,839,000 0 2,925,000
RCFD3411 RCFDB655 RCFDB656 RCFDB657 RCFDB658 RCFDB659
46. Commercial and similar letters of credit...........ccccccoeviiiiennis 5,436,000 1,087,200 205,200 432,000 0 450,000

34.
35.
36.
37.
38.
39.
40.
41.
42.

43.

44,
45.

46.



JPMORGAN CHASE BANK, NATIONAL ASSOCIATION
RSSD-ID 852218
Last Updated on 2/12/2009

FFIEC 031
Quarter End Date 12/31/2008

(Column A) (Column B) (Column C) (Column D) (Column E) (Column F)
Face Value or Credit Allocation by | Allocation by | Allocation by | Allocation by
Notional Equivalent Risk Weight Risk Weight Risk Weight Risk Weight
Dollar amounts in thousands Amount Amount Category 0% | Category 20% | Category 50% |Category 100%
47. Risk participations in bankers acceptances acquired by the RCFD3429 RCFDB660 RCFDB661 RCFDB662 RCFDB663
reporting INSHEULION. .......coovvieiiie e 0 0 0 0 0
RCFD3433 RCFDB664 RCFDB665 RCFDB666 RCFDB667 RCFDB668
48. SECUNLES IENT....coiiiiiiiiiie e 202,390,000 202,390,000 144,286,000 57,865,000 0 239,000
49. Retained recourse on small business obligations sold with RCFDA250 RCFDB669 RCFDB670 RCFDB671 RCFDB672 RCFDB673
TECOUISE ..ttt ettt ettt etttk et ettt e b bt e nbe e et e nnneene et 0 0 0 0 0 0
50. Recourse and direct credit substitutes (other than financial RCFDB541 RCFDB542 RCFDB543
standby letters of credit) subject to the low-level exposure rule and 5 647000 21.506.000 21.506.000
residual interests subject to a dollar-for-dollar capital requirement.. rh R e
RCFDB675 RCFDB676 RCFDB677 RCFDB678 RCFDB679 RCFDB680
51. All other financial assets sold with recourse...............ccccceeennrnne 3,327,000 3,327,000 0 0 3,284,000 43,000
RCFDB681 RCFDB682 RCFDB683 RCFDB684 RCFDB685 RCFDB686
52. All other off-balance sheet liabilities.............cccccoeiiiiniinnn. 12,417,000 12,417,000 8,413,000 3,866,000 0 138,000
53. Unused commitments with an original maturity exceeding one RCFD3833 RCFDB687 RCFDB688 RCFDB689 RCFDB690 RCFDB691
§VSE 21 PP 137,553,000 68,776,500 809,000 23,234,000 1,710,000 43,023,500
RCFDA167 RCFDB693 RCFDB694 RCFDB695
54. DErivative CONLFACES. .......cciiviiiriiieiiiee it 550,002,000 44,821,000 292,978,000 212,203,000
55. Total assets, derivatives, and off-balance sheet items by risk RCFDB696 RCFDB697 RCFDBG98 RCFDBG99
WEIGNE CAEGOIY....ci it 427,859,700 840,482,000 390,019,000 689,007,500
56. Risk weight factor
RCFDB700 RCFDB701 RCFDB702 RCFDB703
57. Risk-weighted assets by risk weight category.............ccccceuveee. 0 168,096,400 195,009,500 689,007,500
RCFD1651
58. Market risk equivalent asSets..........cccueiieiiiiiiieie i 119,572,000
59. Risk-weighted assets before deductions for excess allowance RCFDB704
for loan and lease losses and allocated transfer risk reserve......... 1,171,685,400
RCFDA222
60. Excess allowance for loan and lease 10SSes............ccccocvveenenn. 2,995,000
RCFD3128
61. Allocated transfer risk reserve..........ccccev i 0
RCFDA223

62. Total risk-weighted asSetS.........cooveeiviiiiriiie e

1,168,690,400

47.
48.

49.

50.
51.
52.
53.
54.
55.
56.
57.
58.
59.
60.
61.

62.



JPMORGAN CHASE BANK, NATIONAL ASSOCIATION
RSSD-ID 852218
Last Updated on 2/12/2009

Schedule RC-R - Regulatory Capital

Dollar amounts in thousands

FFIEC 031
Quarter End Date 12/31/2008

1. Current credit exposure across all derivative contracts covered by the risk-based capital
1S3 =Yg o F= U o [PPSR UUPPRPRE

Schedule RC-R - Regulatory Capital

RCFD8764

241,224,000

(Column A) With

(Column B) With

(Column C)With

aremaining aremaining aremaining

maturity of one [maturity of over |maturity of over

year or less one year five years
through five
Dollar amounts in thousands years
2. Notional principal amounts of derivative contracts:

RCFD3809 RCFD8766 RCFD8767

a. Interest rate CONtractS..........eiii i 23,877,243,000( 21,203,741,000{ 16,847,096,000
RCFD3812 RCFD8769 RCFD8770

b. Foreign exchange CONtracts............cccovveeiieiiniiiieee e 4,732,503,000 815,437,000 234,536,000
RCFD8771 RCFD8772 RCFD8773

C. GOl CONIACES. ..ccc it 57,376,000 23,126,000 1,963,000
RCFD8774 RCFD8775 RCFD8776

d. Other precious metals CONtracCtS..........cceovvcivereeeiiiiiiieeeeeiiiieeee s 3,497,000 857,000 0
RCFD8777 RCFD8778 RCFD8779

e. Other commodity CONrACES.......ccoviuuiiiiieiiiiiiee e 143,691,000 202,561,000 36,741,000
RCFDA000 RCFDA001 RCFDA002

f. Equity derivative CONtracCtS..........ccovevvveeeriieeiiie e 255,926,000 143,492,000 36,023,000

g. Credit derivative contracts:

RCFDC980 RCFDC981 RCFDC982

1. INvVeStMENt grade.........ocvveieeeiiiiiieie e 359,314,000 3,576,507,000 1,563,445,000
RCFDC983 RCFDC984 RCFDC985

2. SUDbINVESTMENt Grade.........eveiiiriiiiiiieieee e 230,900,000 1,836,307,000 748,024,000

M.2.
M.2.a.
M.2.b.
M.2.c.
M.2.d.
M.2.e.
M.2.f.
M.2.g.
M.2.g.1.

M.2.9.2.



JPMORGAN CHASE BANK, NATIONAL ASSOCIATION
RSSD-ID 852218
Last Updated on 2/12/2009

Schedule RC-S - Servicing Securitization and Asset Sale Activities

FFIEC 031
Quarter End Date 12/31/2008

(Column A) | (Column B) | (Column C) | (Column D) | (ColumnE) | (ColumnF) | (Column G)
1-4 Family | Home Equity | Credit Card | Auto Loans Other Commercial All Other
Residential Lines Receivables Consumer |and Industrial| Loans, All
Loans Loans Loans Leases, and
All Other
Dollar amounts in thousands Assets
1. Outstanding principal balance of assets sold and securitized | RCFDB705 RCFDB706 RCFDB707 RCFDB708 RCFDB709 RCFDB710 RCFDB711
by the reporting bank with servicing retained or with recourse
or other seller-provided credit enhancements...................... 198,500,000 0 32,470,000 1,353,000 1,554,000 0 6,006,000
2. Maximum amount of credit exposure arising from recourse
or other seller-provided credit enhancements provided to
structures reported in item 1 in the form of:
a. Credit-enhancing interest-only strips (included in RCFDB712 RCFDB713 RCFDB714 RCFDB715 RCFDB716 RCFDB717 RCFDB718
Schedules RC-B or RC-F or in Schedule RC, item 5)...... 4,000 0 189,000 4,000 45,000 0 11,000
RCFDC393 RCFDC394 RCFDC395 RCFDC396 RCFDC397 RCFDC398 RCFDC399
b. Subordinated securities and other residual interests..... 304,000 0 1,177,000 26,000 9,000 0 33,000
RCFDC400 RCFDC401 RCFDC402 RCFDC403 RCFDC404 RCFDC405 RCFDC406
c. Standby letters of credit and other enhancements....... 4,000 0 0 0 0 0 108,000
3. Reporting bank's unused commitments to provide liquidity | RCFDB726 RCFDB727 RCFDB728 RCFDB729 RCFDB730 RCFDB731 RCFDB732
to structures reported initem L........ccccoeiiiiiiiniiniieee e, 0 0 0 0 0 0 9,000
4. Past due loan amounts included in item 1:
RCFDB733 RCFDB734 RCFDB735 RCFDB736 RCFDB737 RCFDB738 RCFDB739
a. 30-89 days past dUE........ccocvieirieieiiiee e 12,914,000 0 678,000 29,000 85,000 0 65,000
RCFDB740 RCFDB741 RCFDB742 RCFDB743 RCFDB744 RCFDB745 RCFDB746
b. 90 days or more past du€..........oocvveeeeiiiiiiiieee e, 20,293,000 0 609,000 4,000 86,000 0 32,000
5. Charge-offs and recoveries on assets sold and securitized
with servicing retained or with recourse or other
seller-provided credit enhancements (calendar year-to-date):
RIADB747 RIADB748 RIADB749 RIADB750 RIADB751 RIADB752 RIADB753
A. Charge-0ffS.......cccooviiiiiiii e 3,274,000 0 1,894,000 46,000 2,000 0 0
RIADB754 RIADB755 RIADB756 RIADB757 RIADB758 RIADB759 RIADB760
D. RECOVEIIES. ... 0 0 192,000 20,000 0 0 0
6. Amount of ownership (or seller's) interests carried as:
a. Securities (included in Schedule RC-B or in Schedule RCFDB761 RCFDB762 RCFDB763
RC, ItEM 5).iiiii e 0 0 0

2.a.

2.b.

5.b.



FFIEC 031
Quarter End Date 12/31/2008

JPMORGAN CHASE BANK, NATIONAL ASSOCIATION
RSSD-ID 852218
Last Updated on 2/12/2009

(Column A) | (Column B) | (Column C) | (Column D) | (Column E) | (ColumnF) | (Column G)
1-4 Family | Home Equity | Credit Card | Auto Loans Other Commercial All Other
Residential Lines Receivables Consumer |and Industrial| Loans, All
Loans Loans Loans Leases, and
All Other
Dollar amounts in thousands Assets
RCFDB500 RCFDB501 RCFDB502
b. Loans (included in Schedule RC-C)..........c.cccceeeinene 0 8,437,000 0 6.b.
7. Past due loan amounts included in interests reported in
item 6.a: 7.
RCFDB764 RCFDB765 RCFDB766
a. 30-89 days Past dUE .......cccoviueeieieiiiiiiee e 0 0 0 7a
RCFDB767 RCFDB768 RCFDB769
b. 90 days or more past due ..........cccocceeeirieeeniieennieeee 0 0 0 7b.
8. Charge-offs and recoveries on loan amounts included in
interests reported in item 6.a (calendar year-to-date): 8.
RIADB770 RIADB771 RIADB772
A. Charge-offS.......uueiiiiiiie e 0 0 0 8.a.
RIADB773 RIADB774 RIADB775
D. RECOVETIES. ...t 0 0 0 8.b.
9. Maximum amount of credit exposure arising from credit RCFDB776 RCFDB777 RCFDB778 RCFDB779 RCFDB780 RCFDB781 RCFDB782
enhancements provided by the reporting bank to other
institutions' securitization structures in the form of standby
letters of credit, purchased subordinated securities, and other 1,327,000 0 1,313,000 43,000 84,000 93,000 313,000
ENNANCEMENTS. ... .ttt 0.
10. Reporting bank's unused commitments to provide liquidity | RCFDB783 RCFDB784 RCFDB785 RCFDB786 RCFDB787 RCFDB788 RCFDB789
to other institutions' securitization structures......................... 83,000 0 0 0 0 62,000 176,000 1.
11. Assets sold with recourse or other seller-provided credit RCFDB790 RCFDB791 RCFDB792 RCFDB793 RCFDB794 RCFDB795 RCFDB796
enhancements and not securitized by the reporting bank..... 33,382,000 0 0 0 0 0 5,395,000 11
12. Maximum amount of credit exposure arising from recourse | RCFDB797 RCFDB798 RCFDB799 RCFDB800 RCFDB801 RCFDB802 RCFDB803
or other seller-provided credit enhancements provided to
assets reported initem L1l.......ccooiiieeiiiiiiiee e, 3,529,000 0 0 0 0 0 75,000 12.




JPMORGAN CHASE BANK, NATIONAL ASSOCIATION FFIEC 031

RSSD-ID 852218 Quarter End Date 12/31/2008
Last Updated on 2/12/2009

Schedule RC-S - Servicing Securitization and Asset Sale Activities
Dollar amounts in thousands
1. Small business obligations transferred with recourse under Section 208 of the Riegle

Community Development and Regulatory Improvement Act of 1994: M.1.
a. Outstanding principal balance...............cccoooiiiiiiii RCFDA249 O[m1.a
b. Amount of retained recourse on these obligations as of the report date...................... RCFDA250 0| M.1b.

2. Outstanding principal balance of assets serviced for others (includes participations serviced

for others): M.2.
a. Clpsed-enq 1-4 faml'ly residential mortgages serviced with recourse or other RCFDBS04 64.234,000
servicer-provided credit eNhanCemMEeNts..........c.cocceeiiiiiiiii i M.2.a.
b. Cl_osed-enc_i 1-4 faml_ly residential mortgages serviced with no recourse or other RCFDBSOS 1,027,119,000
servicer-provided credit enhanCements..............cocooiiiiiiiiicic M.2.b.
c. Other financial assets (includes home equity liNES).........c.ccceiiieiiiiiiiii e, RCFDA591 456,795,000( pm.2.c.
d. 1-4 family res!dentlal mortgages serviced for others that are in process of foreclosure RCFDF699 34,282,000
at quarter-end (includes closed-end and open-end 10ans)............ccocevveiieiiciiiicneenenn, M.2.d.

3. Asset-backed commercial paper conduits: M.3.

a. Maximum amount of credit exposure arising from credit enhancements provided to
conduit structures in the form of standby letters of credit, subordinated securities, and

other enhancements: M.3.a.
1. Conduits sponsored by the bank, a bank affiliate, or the bank's holding company.. | RCFDB806 7,236,000| m3.a.1.
2. Conduits sponsored by other unrelated iNStitUtioNs..............ccociniiciii, RCFDB807 62,000( m3.a2.
b. Unused commitments to provide liquidity to conduit structures: M.3.b.
1. Conduits sponsored by the bank, a bank affiliate, or the bank's holding company.. | RCFDB808 68,303,000( pm.3.b.1.
2. Conduits sponsored by other unrelated iNStitUtIONS............ccccvciiiiiiiiciic RCFDB809 4,233,000( pm.3.0.2.
4 outstanding credit card fees and fnance charges ncuded n Schedhle RC-S. fem 1, | ecrncurr | 1030000]

Schedule RC-T - Fiduciary and Related Services

Dollar amounts in thousands

1. Does the institution have fiduciary powers?............c.coccovvvieiiciiiincinnan, RCFDA345 Yes|
2. Does the institution exercise the fiduciary powers it has been granted?..............cccccce.e. RCFDA346 Yes|,

3.Does the |n§tltutlon have any fiduciary or related activity (in the form of assets or accounts) RCFDBS67 Yes
t0 report in this SCREAUIB?........coiiii e e 3.




JPMORGAN CHASE BANK, NATIONAL ASSOCIATION
RSSD-ID 852218
Last Updated on 2/12/2009

Schedule RC-T - Fiduciary and Related Services

FFIEC 031
Quarter End Date 12/31/2008

(Column A) (Column B) (Column C) Number|(Column D) Number
Managed Assets Non-Managed of Managed of Non-Managed
Dollar amounts in thousands Assets Accounts Accounts
RCFDB868 RCFDB869 RCFDB870 RCFDB871
4. Personal trust and agenCy @CCOUNES.........cciiiuiiiiiieeiiiee it siee e e s seeee e e 48,923,000 11,260,000 37887 2194
5. Retirement related trust and agency accounts:
RCFDB872 RCFDB873 RCFDB874 RCFDB875
a. Employee benefit - defined contribution..............cccceiiiiii 4,397,000 59,594,000 136 1154
RCFDB876 RCFDB877 RCFDB878 RCFDB879
b. Employee benefit - defined benefit............cccoiiiiiiii 16,804,000 590,327,000 639 4963
RCFDB880 RCFDB881 RCFDB882 RCFDB883
C. Other retiremMeNt ACCOUNTS.........uvvi e 2,970,000 639,000 5138 671
RCFDB884 RCFDB885 RCFDC001 RCFDC002
6. Corporate trust and agenCy ACCOUNTS.......cuuieiiiieiriiiierieee st e et e e 0 12,282,000 0 301
RCFDB886 RCFDB888
7. Investment management agenCy aCCOUNES.........cccuiririerreeneenrieniee e sieeeree e 95,439,000 25021
RCFDB890 RCFDB891 RCFDB892 RCFDB893
8. Other fiIduCiary aCCOUNTS.........coiiiiiiiiie e 2,379,000 9,501,000 1583 2666
RCFDB894 RCFDB895 RCFDB896 RCFDB897
9. Total fIdUCIAry @CCOUNTS.........uviiieiiiiiii ettt e e e e e e e nnees 170,912,000 683,603,000 70404 11949
RCFDB898 RCFDB899
10. Custody and safekeeping ACCOUNTS.........c.cceiiiieiiiiieiieee e 12,929,079,000 127614
RCFNB900 RCFNB901 RCFNB902 RCFNB903
11. Fiduciary accounts held in foreign offices (included in items 9 and 10).............. 25,911,000 5,012,873,000 4113 25554

5.a.
5.b.

5.c.

10.

11.
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Dollar amounts in thousands

FFIEC 031
Quarter End Date 12/31/2008

12. Personal trust and agenCy aCCOUNES.........ccuuiiieeiiiiiiieeeesiiiee e e e s s sitae e e e e e st e e e e e s etbaeeeaeeaaes
13. Retirement related trust and agency accounts:
a. Employee benefit - defined contribution.............cccccvieiiiiie
b. Employee benefit - defined benefit...........cooeiiii
C. Other retiremMENt ACCOUNES........cciiiie ittt e e n e
14. Corporate trust and agency accounts
15. Investment management agenCY ACCOUNTS...........uuuuuurrrrrmrrriirieirireeeaaaeaaaaaaaasaasaaaannenenene
16. Other fIdUCIArY CCOUNTS........coiuiiiiirie ettt ettt e st e e naneees
17. Custody and safeKeeping ACCOUNES.........cciiuiiiieeiiiiiiie e e sttt e e e e e e s eibae e e e e e
18. Other fiduciary and related SEerviCes INCOME..........uuiiiiiiiiiiiiie e e
19. Total gross fiduciary and related Services iNCOME..........coccvviieeiiiiiiiee e
a. Fiduciary and related services income - foreign offices (included in item 19)..............
20, EXPENSES. ... . ettt e e e e e e e e e e e e e e e
21. Net losses from fiduciary and related services
22. Intracompany income credits for fiduciary and related Services..........cccocoevieiiiiiiiieennns
23. Net fiduciary and related ServiCes INCOME. .........ueviiiiiiiiiie ittt
1. Managed assets held in personal trust and agency accounts:
a. Noninterest-bearing dePOSILS. ........oui i
b. Interest-bearing dePOSIES........cciiiiiiiiii e
c. U.S. Treasury and U.S. Government agency obligations............cccevvvveerieeeiiiieesneeeennne
d. State, county and municipal ObligatioNS............ueiiiaiiiiiie e
€. Money market MUtual fUNAS.........cuuiiiiiii e
f. Other short-term OblIGatiONS. ...........ueiiiii e
0. Other NOtES aNd DONUS.......coouiieiiieeee e
h. Common and preferred STOCKS. ........ccvviiii i
I. Real EState MOMgAGES. .. . eie ettt ettt ettt e et e e e e et e e e e e et e e e e e e eannreeeae s
J- RBAI BSTALE ...ttt
K. MiISCEIIANEOUS BSSELS.......eiiiiiiiiieiii ittt ettt
|. Total managed assets held in personal trust and agency accounts............cccceeeeeeveeennn.

Schedule RC-T - Fiduciary and Related Services

RIADB904 CONF
RIADB905 CONF
RIADB906 CONF
RIADB907 CONF
RIADAA479 CONF
RIADB908 CONF
RIADA480 CONF
RIADB909 CONF
RIADB910 CONF
RIAD4070 3,343,000
RIADB912 CONF
RIADCO058 CONF
RIADA488 CONF
RIADB911 CONF
RIADA491 CONF
RCFDB913 7,000
RCFDB914 1,037,000
RCFDB915 1,468,000
RCFDB916 4,649,000
RCFDB917 3,094,000
RCFDB918 3,528,000
RCFDB919 2,098,000
RCFDB920 27,657,000
RCFDB921 29,000
RCFDB922 1,443,000
RCFDB923 3,913,000
RCFDB868 48,923,000

12.
13.
13.a.
13.b.
13.c.
14.
15.
16.
17.
18.
19.
19.a.
20.
21.
22.
23.
M.1.
M.1l.a.
M.1.b.
M.1.c.
M.1.d.
M.1l.e.
M.1.f.
M.1.g.
M.1.h.
M.1.i.
M.1,j.
M.1.k.
M.1.1.

(Column A) Number of | (Column B) Principal
Dollar amounts in thousands Issues Amount Outstanding
2. Corporate trust and agency accounts: M.2.
a. Corporate and municipal trusteeships...........ccccveeriiiiieieeniiiieeeeee RCFDB927 126| RCFDB928 11,990,000( p.2.a.
b. Transfer agent, registrar, paying agent, and other corporate RCFDB929 169
=T 11310y PR PP PSRN M.2.b.
Schedule RC-T - Fiduciary and Related Services
(Column A) Number of |(Column B) Market Value
Dollar amounts in thousands Funds of Fund Assets
3. Collective investment funds and common trust funds: M.3.

23| RCFDB932

6,036,000 y1.3.0.

6| RCFDB934

1,749,000( \m.3.p,

10| RCFDB936

5,082,000| v1.3..

Q. DOMESHIC EQUILY....veiieiiiiiiiee et RCFDB931
b. International/Global eqUILY..........ccooiiiiriiiiiiie e RCFDB933
C. Stock/Bond bIEN............ueiiiiiiiiie e RCFDB935
d. Taxable DON.........ccceiiiiiii e RCFDB937

20| RCFDB938

23,083,000| m3.4.

€. Municipal BONd.........oooiiiiiiiiii e RCFDB939

0| RCFDB940

O[m3e.
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(Column A) Number of [(Column B) Market Value
Dollar amounts in thousands Funds of Fund Assets
f. Short term investments/Money market.............cccccvveeieiiiieeeeeniineenn. RCFDB941 7| RCFDB942 17,711,000( m3+.
0. SpeCialty/Other........ccoiiiiiiie e RCFDB943 33| RCFDB944 34,828,000| pm.3g.
h. Total collective investment funds RCFDB945 99| RCFDB946 88,489,000| \.3..
Schedule RC-T - Fiduciary and Related Services
(Column A) (Column B) (Column C)
Gross Losses | Gross Losses Recoveries
Managed Non-Managed
Dollar amounts in thousands Accounts Accounts
4. Fiduciary settlements, surcharges, and other losses: M.4.
RIADB947 RIADB948 RIADB949
a. Personal trust and agency acCounts............ceeeeeeiieeeeeeeniiiieneeenns CONF CONF CONF|m.4.a.
RIADB950 RIADB951 RIADB952
b. Retirement related trust and agency accounts............cccceveeeennnnns CONF CONF CONF| pm.4b.
RIADB953 RIADB954 RIADB955
c. Investment management agency aCCOUNES.........ccevvvveerreeeerneenns CONF CONF CONF| m.4.c.
RIADB956 RIADB957 RIADB958
d. Other fiduciary accounts and related services..........c.ccccueeeeennn. CONF CONF CONF| m.4.4.
RIADB959 RIADB960 RIADB961
e. Total fiduciary settlements, surcharges, and other losses........... CONF CONF CONF| e
General Instructions
Dollar amounts in thousands
1.Who Must Report on What Forms 1.
a. Close of Business la.
b. Frequency of Reporting 1.b.
c. Differences in Detail of Reports 1.c.
d. Shifts in Reporting Status 1.d.
2. Organization of the Instruction Books 2.
3. Preparation of the Reports 3.
4. Signatures 4.
a. Officer Declaration 4a
b. Director Attestation 4b.
5. Submission of the Reports 5.
a. Submission Date 5.a
b. Amended Reports 5h.
6. Retention of Reports 6.
7. Scope of the "Consolidated Bank" Required to be Reported in the Submitted Reports 7.
a. Exclusions from the Coverage of the Consolidated Report 7.a
8. Rules of Consolidation 8.
9. Reporting by Type of Office (For banks with foreign offices) 9.
10. Publication Requirements for the Report of Condition 10.
11. Release of Individual Bank Reports 11.
12. Applicability of Generally Accepted Accounting Principles to Regulatory Reporting
Requirements 12.
13. Accrual Basis Reporting 13.
14. Miscellaneous General Instructions 14,
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FFIEC 031
Quarter End Date 12/31/2008

a. Rounding 14.a.

b. Negative Entries 14.b,

c. Verification l4.c.

d. Transactions Occurring Near the End of a Reporting Period 14.d.
15. Separate Branch Reports 15.
Glossary

Dollar amounts in thousands

1. Glossary 1.
2. Acceptances 2.
3. Accounting Changes 3.
4. Accounting Errors, Corrections of 4.
5. Accounting Estimates, Changes in 5.
6. Accounting Principles, Changes in 6.
7. Accrued Interest Receivable Related to Credit Card Securitizations 7.
8. Acquisition, Development, or Construction (ADC) Arrangements 8.
9. Agreement Corporation 9.
10. Allowance for Loan and Lease Losses 10.
11. Applicable Income Taxes 11.
12. Associated Company 12.
13. ATS Account 13.
14. Bankers Acceptances 14.
a. Bank-Owned Life Insurance 14.a.
15. Banks, U.S. and Foreign 15.
16. Banks in Foreign Countries 16.
17. Bill-of-Lading Draft 17.
18. Borrowings and Deposits in Foreign Offices 18.
19. Brokered Deposits 19.
20. Broker's Security Draft 20.
21. Business Combinations 21.
22. Call Option 22.
23. Capitalization of Interest Costs 23.
24. Carrybacks and Carryforwards 24,
25. Cash Management Arrangements 25.
26. Certificate of Deposit 26.
27. Changes in Accounting Estimates 27.
28. Changes in Accounting Principles 28.
29. Clearing Accounts 29.
30. Commercial Banks in the U.S. 30.
31. Commercial Letter of Credit 31.
32. Commercial Paper 32.
33. Commodity or Bill-of-Lading Draft 33.
34. Common Stock of Unconsolidated Subsidaries, Investments in 34.
35. Continuing Contract 35.
36. Corporate Joint Venture 36.
37. Corrections of Accounting Errors 37.
38. Coupon Stripping, Treasury Receipts, and STRIPS 38,
39. Custody Account 39.
40. Dealer Reserve Account 40.
a. Deferred Compensation Agreements 40.a.
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Dollar amounts in thousands

FFIEC 031
Quarter End Date 12/31/2008

41. Deferred Income Taxes

42. Demand Deposits

43. Depository Institutions in the U.S.
44, Deposits

45. Derivative Contracts

a. Discounts

46. Dividends

47. Domestic Office

48. Domicile

49. Due Bills

50. Edge and Agreement Corporation

a. Equity-Indexed Certificates of Deposit
51. Equity Method of Accounting

52. Extinguishments of Liabilities

53. Extraordinary Items

54. Fails

a. Fair Value

55. Federal Funds Transactions

56. Federally-Sponsored Lending Agency
57. Fees, Loan

58. Foreclosed Assets

59. Foreign Banks

60. Foreign Currency Transactions and Translation
61. Foreign Debt Exchange Transactions
62. Foreign Governments and Official Institutions
63. Foreign Office

64. Forward Contracts

65. Functional Currency

66. Futures Contracts

67. Goodwill

68. Hypothecated Deposit

69. IBF

70. Income Taxes

71. Intangible Assets

72. Interest-Bearing Account

73. Interest Capitalization

74. Interest Rate Swaps

75. Internal-Use Computer Software

76. International Banking Facility (IBF)
77. Interoffice Accounts

78. Investments in Common Stock of Unconsolidated Subsidiaries

79. Joint Venture

80. Lease Accounting

81. Letter of Credit

82. Limited-Life Preferred Stock
83. Loan

84. Loan Fees

85. Loan Impairment

86. Loan Secured by Real Estate
87. Loss Contingencies

88. Majority-Owned Subsidiary

41.

42.

43.

44,

45,

45.a.

46.

47.

48.

49.

50.

50.a.

51.

52.

53.

54,

54.a.

55.

56.

57.

58.

59.

60.

61.

62.

63.

64.

65.

66.

67.

68.

69.

70.

71.

72.

73.

74.

75.

76.

77.

78.

79.

80.

81.

82.

83.

84.

85.

86.

87.

88.
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89. Mandatory Convertible Debt

91. Mergers

92. Money Market Deposit Account (MMDA)
93. Nonaccrual Status

94. Noninterest-Bearing Account

95. Nontransaction Account

96. NOW Account

97. Offsetting

98. One-Day Transaction

99. Option

100. Organization Costs

101. Other Depository Institutions in the U.S.
102. Other Real Estate Owned

103. Overdraft

104. Participations

105. Participations in Acceptances

106. Participations in Pools of Securities
107. Pass-through Reserve Balances
108. Perpetual Preferred Stock

109. Placements and Takings

110. Pooling of Interests

111. Preauthorized Transfer Account

112. Preferred Stock

113. Premiums and Discounts

114. Purchase Acquisition

a. Purchased Impaired Loans and Debt Securities
115. Put Option

116. Real Estate ADC Arrangements

117. Real Estate, Loan Secured By

118. Reciprocal Balances

119. Renegotiated Troubled Debt

120. Reorganizations

121. Repurchase/Resale Agreements
122. Reserve Balances, Pass-through
123. Retail Sweep Arrangements

124. Sales of Assets for Risk-Based Capital Purposes
125. Savings Deposits

126. Securities Activities

127. Securities Borrowing/Lending Transactions
128. Securities, Participations in Pools of
129. Servicing Assets and Liabilities

130. Settlement Date Accounting

131. Shell Branches

132. Short Position

133. Significant Subsidary

134. Standby Letter of Credit

135. Start-Up Activities

136. STRIPS

137. Subordinated Notes and Debentures
138. Subsidiaries

139. Suspense Accounts

89.

91.

92.

93.

94.

95.

96.

97.

98.

99.

100.

101.

102.

103.

104.

105.

106.

107.

108.

109.

110.

111.

112.

113.

114.

114.a.

115.

116.

117.

118.

119.

120.

121.

122.

123.

124.

125.

126.

127.

128.

129.

130.

131.

132.

133.

134.

135.

136.

137.

138.

139.
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140. Syndications

141. Telephone Transfer Account

142. Term Federal Funds

143. Time Deposits

144. Trade Date and Settlement Date Accounting
145. Trading Account

146. Transction Account

147. Transfers of Financial Assets

148. Traveler's Letter of Credit

149. Treasury Receipts

150. Treasury Stock

151. Troubled Debt Restructurings

152. Trust Preferred Securities

153. U.S. Banks

154. U.S. Territories and Possessions
155. Valuation Allowance

156. When-Issued Securities Transactions

140.

141.

142.

143.

144,

145.

146.

147.

148.

149.

150.

151.

152.

153.

154.

155.

156.
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