
Goldman Sachs Bank USA

Report Date (at Dec 31st): 2004 2005 2006 2007 2008 2009 2010 2011 2012 2013 2014 2015

In $ Millions

Source: Call Reports Filed with the FDIC

State Where Chartered UT UT UT UT NY NY NY NY NY NY NY NY

Net Income (Schedule RI - Line 14 - first) 0 -1 31 -122 -250 3,677 1,199 1,335 1,449 1,384 1,320 1,682

Total Assets (Schedule RC - Line 12) 23 23 12,649 19,127 163,066 91,016 89,523 103,790 118,536 105,616 118,214 134,695

Derivatives by Category:

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

   Line 13 - Gross notional amount of derivative contracts held for trading  

      (Column A) Interest Rate Contracts 0 0 0 0 38,582,390 41,168,373 40,337,631 41,729,519 38,614,453 46,166,436 44,277,026 38,713,897

      (Column B) Foreign Exchange Contracts 0 0 0 0 1,112,863 1,495,756 1,706,977 1,942,893 2,084,446 2,126,555 2,202,440 2,050,680

      (Column C) Equity Derivative Contracts 0 0 0 0 1,139 318 405 218 14,506 25,671 36,382 75,110

      (Column D) Commodity and Other Contracts 0 0 0 0 2,665 6,168 10,724 11,885 10,350 10,171 7,972 7,128

   Subtotal Derivatives Held for Trading (My sum): 0 0 0 0 39,699,057 42,670,615 42,055,737 43,684,515 40,723,755 48,328,833 46,523,820 40,846,815

   Line 14 - Gross notional amount of derivative contracts held for 

purposes other than trading

      (Column A) Interest Rate Contracts 0 0 6,514 7,453 0 7,243 6,656 8,218 17,956 17,529 28,907 29,284

      (Column B) Foreign Exchange Contracts 0 0 0 0 0 0 0 0 0 0 0 40

      (Column C) Equity Derivative Contracts 0 0 0 0 0 0 0 0 350 46 0 1,192

      (Column D) Commodity and Other Contracts 0 0 0 0 0 0 0 0 0 0 0 0

   Subtotal Derivatives Held for Non-Trading Purposes (My sum): 0 0 6,514 7,453 0 7,243 6,656 8,218 18,306 17,575 28,907 30,516

Total Derivatives excluding Credit Derivatives (My sum): 0 0 6,514 7,453 39,699,057 42,677,858 42,062,393 43,692,733 40,742,061 48,346,408 46,552,727 40,877,331

Credit Default Swaps as Guarantor 0 0 0 0 640,462 335,844 187,869 198,417 183,959 116,838 97,441 68,177

Other Credit Derivatives as Guarantor 0 0 0 0 14,778 7,515 7,791 5,306 3,806 3,092 4,351 2342

Total Sold Credit Protection (My sum): 0 0 0 0 655,240 343,359 195,660 203,723 187,765 119,930 101,792 70,519


