RestrictedToMembersOfD| FurtherRestrictedToMem]
omainCode i

Datatype Domaintabel Membertabel
Boolean (o] Wetric Compliance with Art. 129 CRR. 305ep-14
Boolean [b] etric Compliance with the retention requirement 1-Dec13
Boolean [b] Metric model applicable LhApr1s
Boolean (o] Metric Institution or equivalent 1Dec13
Boolean (o] Metric RC Model applicable LApr-1s
Boolean (o] Wetric 152 group 30-5ep-14 30-Mar-16
Boolean [b] Metri i 1-Dec13
Boolean (o] Metric Joint decision LApr-1s
Boolean (o] Metric Use of 2% treshold 31-Dec-16
Boolean (o] Wetric VaR + SVaR model applicable 1-Apr-15
Code [e] Metric 10 day horizon computation method LhApr-15 il e
Code [e] Metric Accounting consolidation code (CRR Group) 304un-15 z 2210
Code [e] Metric Accounting consolidation code (IFRS Group) 304un15 z 21
Code [e] Metric Accounting standard 1-Dec13 As Ast
e fe] Metric Accounting treatment of the secuitisation 1-Dec13 z m
Code [e] Metric Approach used for the securitised exposures 1-Dec13 0 023
Codele] Wetric Correlation Trading Portfolio 1-Dec-13 ™ P2
Code [e] Metric Country of oigin of the ultimate underlying of the transaction 1-Dec13 A A4
Code [e] etric Credit quaity step. 30-un-15 ca a3
Code [e] Metric e 30un-15 @
e Metric Data Weighting LhApr-15 3 w13
Code [e] Metric Default status 1-Apr-15 ™ M20
e le] etric Derivative treatment 1-Dec13 A Ap2a
Code [e] Metric Aposure class LApr-15 £ Ec11
e le] Metric Group or individual 1Dec13 z 9
Code [e] Wetric ucture 1-Dec13 RP RP2
e fe] etric Institution company sructure 1-Dec13 w
Code [e] Metric Institution typ 1-Dec13 25
Codee] Metri Jurisdiction of incorporation 1Dec13 oA GAs
Code [e] Wetric Length of observation period 1-Apr-15 T s
e le] etric Uiquidity Horizon LApr-15 ul "
Code [e] Wetric LApr-15 3 w12
e fe] Metric Number of modelling factors LApr1s z 712
Code [e] Wetric Primary asset class of cover pool 30-5ep-14 vc wc12
Code [e] etric Product type (counterbalancing capacity) 30-un15 Mc vc2s
Code [e] Metric Product type (funding) 30Jun-15 Mc Mc26
e fel etric Rationale for Exclusion Lhapris z 213
Code [e] Wetric Regulatory approach 1-Apr-15 a3 026
Code [e] etric Reporting calculation method 1-Dec13 z 2
Code [e] Metric Reporting level 1-Dec13 s sc1
Code [e] etric Residence 30:5ep14. 30-Mar-16 A GAs
Code [e] Metric Rolein the securiisation process. 1Dec13 RS Rs1
e le] etric tor 1-Dec13 NC NCL
Code [e] Wetric Sector of the counterparty 1-Dec13 cr cite
e fel etric Solvency treatment of the securitisation 1Dec13 PL PL99
Code [e] Metric urce of LGD: 1Apr-1s 3 Ap1a
Code [e] Metric 1Apr-15 z zu
Code [e] Wetric Source of transition matices 1-Apr-15 z z1
e fel Metric Type of connection with group 1Dec13 z =
Code [e] Metric Type of counterpar 1Dec13 z 8
Code [e] Metric Type of retention applied 1-Dec13 z poe]
Code [e] Metric Type ofrisk transfer 1-Dec13 RT RTL
Code [e] Metri Type of securitisation 1-Dec13 e ues
Code [e] Metric Type of underlying 1Dec13 e UEs
Date [d] Metric Date of most recent rating. LhApr-15
Date ) etric Entry date 1-Dec13
Date [d] etric First foreseeable termination date. 1-Dec13
Date [d] Metric Legal final maturity date 1Dec13
Date [d) Metric Origination date of the securitisation 1-Dec13
Integer 1] Wetric Average maturity of liabiltes maturing (days) 30Jun-15
Integer i] Metric i i x funds (days) 30un-15,
Integer i] Metric Average maturity of new funds (days) 304un-15
Integer i} Wetric Average maturity of roll-over of labilies (days) 304un15
Integer 1] Metric Average spread (basis points) 30-un-15
Integer ] Metric Internal credit rating LhApr-15
Integer i] Metric Maturity value (days) 1-Dec13
Integer i} Metric Number of breaches during reporting period 30-5ep-14. 30Mar16
Integer 1] Metric umber of counterparties 1-Dec13
Integer i] etric Number of exposures 1-Dec13
Integer i] Metric Number of oss events flow) 1-Dec13
Integer i} Wetric Number of obligor 1-Dec13
Integer 1] Metric e of overshootings 1-Dec13
Integer 1] etric Weighted average inital maturity (days) 30-un15
Integer i} Metric Weighted average residual maturity (days) 30un-15
Monetary (m] Metri 10% CET1 threshold 1Dec13
Monetary [m] Metric 17.65% CETA threshold 1-Dec13
WMonetary [m] etric Accumulated change in air value before taxes 1-Dec13
Monetary [m] Metric Accumulated changes in fair value due to creit risk 30-5ep-14 30-Mar-16
Wonetary [m] Metric Accumulated impairment 1Dec13
Monetary m] Metric fair 1-Dec13
Monetary [m] tetric provisions. 31-Dec-16
Monetary [m] Wetric Accumulated write-offs 1-Dec13
Wonetary [m] Metric Acquisition cost 1Dec13
Monetary [m] Wetric Actuarial gains and losses (flow) 30-5ep-14. 30-mar-16
Monetary [m] tetric 1-Dec-13,
Monetary [m] Metric 1-Dec13
Wonetary [m] etric Adtions (flow) 1Dec13
Wonetary [m] Wetric Additions,including increases in existing provisions (flow) 1-Dec13
Monetary [m]) tetric ‘Add-on amount for difference between transaction legs 31-Mar-16
Monetary [m] Metric amount for floor adjustment 31-Mar-16
WMonetary [m] etric Adjusted stressed VaR 1Dec13
Monetary [m] Metric Adjusted VaR 1Dec13
Monetary (m] Metric Y stock [} 1-Dec13
Adjustment to Value used for market risk, net, welghted after cap due to infringement of the due diligence
Monetary [m] Metric provisions Stock [} 1-Dec13 At 1106 mi18
Wonetary (m] Wetric Ater transitional provisions 1-Dec-13 30Mar16 ar 1108 mite
Monetary [m] Metric provisions (mean Iy 30-5ep-14 30-Mar-16 AT 3627 mi311
Monetary [m] etric Al changes in Defined benefit oblgations (flow) 1-Dec13 AT 1109 md20
Monetary [m] Metric changes in Provisions (flow) 1-Dec13 AT 1111 md21
Wonetary (m] Metric Allprice risk capital charge for CTP 1Dec13 At 112 mi22
Monetary [m] Metric Allprice isk capital charge for CTP Floor 1-Dec13 AT 1113 mi23
WMonetary [m] etric Al price sk charge for CTP 12 weeks average: 1-Dec13 AT 1114 mi2a
Monetary [m] Metric Allprice risk charge for CTP last measure. 1-Dec13 AT 1115 mi2s
Wonetary [m] Metri Al Reclassifications (flow) 1Dec13 At 1116 md26
Monetary [m] Metric Alleviation of own funds requirements due to diversification 1-Dec-13 AT 1118 mi27
Monetary [m] tetric i 1-Dec-13 AT 1119 mi28
Monetary [m] Wetric Aleviation Stock [) 1-Dec13 AT 1120 mi29
Wonetary [m] Metric Alternative leverage ratio exposure value. Add-on amount. Stock [] 31Mar-16 At 882 midas
Monetary (] Metric mitigation stock [} 31-Mar-16 AT 883 a9
Monetary [m] Metric Alternative LR Exposure value. Add-on for SFT Stock 1-Dec13 At 3395 mists
Monetary [m] Metric Alternative LR Exposure Value. Add-on. Markto-Market Method. Assuming no netting or CRM! Stock [ 1-Dec13 30-Mar-16 AT 2966 mi273
Monetary [m}) Metric Value. Add-on, Method 2 1-Dec-13 30-Mar-16 AT 2967 mi274
Monetary [m] Metric Alternative LR Exposure Value. Method 2 1-Dec13 AT 2833 mi263
Monetary [m] etric Alternative LR Exposure Value. Method 3 30-5ep-14 30-Mar-16 AT 2835 mi26s
Monetary [m] Metric Amount after applicable inflow rate 1Dec13 AT 3808 mi32s
Wonetary (m] Metric Amount after applicable outflow rate 1-Dec-13 ar 3807 mi32a
Monetary [m] Metric Amount assigned to direct credit substitutes 1-Dec-13 AT 1121 mi30
WMonetary [m] etric Amount assigned to elgible liuidity facities 1-Dec13 AT 12 mi31
Monetary [m] Metric Amount assigned to IS / CRS 1-Dec13 AT 1123 miz2
Wonetary (m] Wetric Amount assigned to other off-balance sheet items. 1-Dec-13 ar 1124 miz3
Monetary [m] Metric Amount contractually required to pay at maturity 1-Dec-13 AT 1126 mi3a
Monetary [m] etric t due 30 da 1-Dec13 AT 3040 mi277
Monetary [m] Metric Amount due 30 days net of liuid collateral 30-5ep14 30-Mar-16 AT 3041 mi278
Wonetary (m] Metric Amount fully phased-in definition 1Dec13 At 1169 mis8
Monetary [m] Metric Amount including transitional provisions 1-Dec13 AT 1202 mis1
Monetary [m] etric Amount maturing since previous reported position 31-Dec-14 AT 4291 md330
Monetary [m] Metric Amount of accumulated impairment 1-Dec13 AT 1166 mi159
Wonetary (m] Metric Amount of additional collteral 30Sep-14 At 3042 mi279
Monetary [m] Metric i 1-Dec-13 AT 1127 mi3s
Monetary [m] tetric i 30-Sep-14 30-Mar-16 AT 1129 md36
Monetary [m] Wetric Amount of cumulative change in fair values attributable to changes in credit risk 1-Dec13 AT 1130 mi37
Wonetary [m] Metri 31Mar-16 ar 831 mia29
Monetary (m] Wetric 31.Mar-16 AT 4834 miaz2
Monetary (m] etric Amount of gains (flow) 30-5ep-14 30-Mar-16 AT 132 438
fonetary [m] Metric Amount of liabilties maturing 30un-15 AT 4319 mi3a3
Wonetary [m] etric Amount of losses (flow) 30:5ep14. 30-Mar-16 At 1135 md39
Monetary (m] Wetric Amount of new funds 30-un-15 AT 4347 mi3a1
Monetary (m] etric Amount of Pilar 2 requirement 31-Mar-16 AT 876 mida7
Monetary [m] Metric Amount of reduction for inflows 31-Mar-16 AT 4849 mida1
WMonetary [m] etric Amount of roll-over of labilties 304un15 At 438 mi3a2
Monetary [m] Metric Amount specifed for AE purposes 30Sep-14 AT 3209 mi290
Monetary [m) tetric 1-Dec-13 AT 1140 mid0
Monetary [m] Wetric Amount that exceeds the limits for grandfathering 1-Dec13 AT 1141 mia1
WMonetary [m] etric \mount used for LGD adjustment 1Dec13 At 152 mia2
Monetary [m] Metric Amounts deducted including transitional provisions 31-Mar-16 AT 824 mia24
Monetary (m] Metric Amounts deducted with fully phasec-in definition 31-Mar-16 AT 823 mia23
Monetary [m] Wetric \mounts derecognised for capital purposes 1-Dec13 AT 1153 mid3
WMonetary [m] etric Amounts exempted from the LE regime 1Dec13 At 1154 mids
Monetary (m] Metric Amounts not recognised as an asset, due to imits of paragraph 58 (b) 1-Dec13 AT 1155 mids
Monetary (m] Metric Amounts to be issued since previous reporting position 31-Dec-14 AT 29 md331
Monetary [m] etric Amounts used (flow) 1-Dec13 AT 1156 mdds
WMonetary [m] Metric Applicable limit for nstitutions 1-Dec13 At 1158 mia7
Monetary (m] Metric Applicable fimit for non institutions 1-Dec13 AT 1160 midg
Monetary [m) Metric ‘modified nominal amount 30-Sep-14 30-Mar-16 AT 1162 mis1
Wonetary [m] Wetric Asset-specificvalue 305ep-14 AT 3210 mi291
WMonetary [m] Metri Asset-specific value. Excess of min coverage required 30:5ep-14 At 1 mi292
Monetary [m] Metric Assumed charge for CTP floor - weighted positions after cap 1.Dec13 AT 1163 mis2
Monetary [m) Metric 1-Dec-13 AT 1164 mi63.
Monetary [m] Wetric Base amount for calculating the it 1-Dec13 AT 1167 mis6
Monetary [m] Metric i i 1-Dec13 AT 1168 mis7
Monetary [m] Metric Benefits paid (flow) 1-Dec13 AT 170 mds9
WMonetary (m] Metric Business combinations or divestitures (flow) 1-Dec-13 ar 17 mdso
Monetary [m] Metric Capital Reduction (flow) 1-Dec13 AT 175 md62
Monetary [m] Metric Capped notional amount 31-Mar-16 AT 79 mia19
Monetary [m] Metric Carrying amount 1-Dec13 AT 177 mis3
Monetary (m] Metric Carrying amount (flow) 30-5ep-14. 30Mar16 ar 1178 mdsa
Monetary [m] Metric Carrying amount [before restatement] 1-Dec-13 AT 1179 migs.
Monetary [m] etric is 1-Dec13 AT 2965 mi272
Monetary [m] Metric Carrying amount of Collateral obtained 30-5ep-14. 30-Mar-16 AT 1181 mis6
Wonetary (m] Wetric arrying amount of Collateral obtained during the period (flow) 1-Dec-13 ar 182 mds7
Monetary [m] Metric Carrying amount, fair value 30-Jun-15 AT 4354 mi3ag
Monetary [m] etric Carrying amount, fair value, nominal value Stock 30-un15 AT a3ss. mi3e9
Monetary [m] Metric Change in fair value for the period (flow) Flow [d] 1-Dec13 At 1473 md249
& d Increases due
Monetary [m] Metric reversed for estimated loan losses, (flow) Flow[d] 1-Dec13 AT 1186 mdes
c her than C Interest cost, Contributions.
paid by losses, ee, d, B
Monetary [m] Metric combinations or divestiture (flow) Flow [d) 1-Dec-13 AT 1187 md69
Monetary (m] etric Changes in Equity from business combinations (flow) Flow [d] 1-Dec13 AT 1188 md70
Monetary [m] Wetric Changes in Equity from share based payments (flow) Flow [d] 1-Dec13 AT 1189 md71
Wonetary [m] Metric ch Flow [d] 1Dec13 At 119 md72
Changes in han Add lud s used,
Unused the period, Increase d effect of any change in
Monetary [m] Metric the discount rate (flow) Flow[d] 1-Dec13 AT 192 md73
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Wonetary [m]
Monetary [m]
Monetary [m]
Monetary [m]

Wonetary (m]
Monetary [m]
Wonetary (m]
Monetary [m]
WMonetary (m]

Monetary [m]
Monetary [m)
Monetary (]
Monetary [m]
Monetary [m]

Monetary [m]
Monetary [m]
Manetary [m]
Monetary (m]
Monetary [m]

Monetary [m]
Monetary [m)
Monetary [m]
Monetary [m]
Monetary [m]
Monetary [m)
Monetary [m]
Monetary [m]

Monetary [m]
Monetary [m]

Monetary [m]
Monetary [m])
Monetary [m]
Monetary [m]

Monetary [m]

Metric

Computable amount
Computable amount - Individual basis
‘Computable amount, gross

mputable amount, net
campulable O
table amount, Total
TR aid by pla parictpans 1)
Conversion of deb to equity (flow)
Credit risk adjustments (flow)
cRM annna\ colateral: adjusted value (Cvam)
inded credit protection (Cva)
RS o ] creditprotection

CRM substitution effects - Value of Credit derivatives
o Value of
‘CRM substitution effects - Value of Guarantees

i Value

= [T, provisions
RM Infl tof d provisions

cRM provisions
g

CRM unfunded credit protection adjusted values (G*) - Outflows
CRM Volatiity adjustment to the exposure
CRM Volatiity and maturity adjustments

Exposure after CRM
posure after C it i T provisions

filter]
Current period (flow)
vt lcament am
ent service cost (flo
Daly. chingz in pcnlﬂhnv:\uitmn (flow)

Decreases

Deficit of s the minimum own fund: the Basel  floor
Dividends (flow)
Effects of changes in accounting policies
Effects of corrections of errors
Eligible amount without transitional provisions
Excess liquid assets amount
than capital
Expected loss amount

Exposure net of value adjustments and provisions
Exposure net of value adjustments and provisions, Colateralised
q ovisions.

P
osure value - all exposures
Exposure value after application of exemptions and CRM
N O e o ST
Exposure Value deducted from own fun
) s
o ) d from own funds.
to risk weights
Exposure value, net of value adjustments and provisions
o . net of and provisions, own funds
. net of igt
value
Fair value according to regulatory netting
value, Nominal amount
Forelgn currency translation (flow)
*), net

provisions

‘Goodwillincluded in carrying amount
Gross amount before applicable inflow rate
Gross amount before applicable outflow rate.
ross carrying amount
Increase in effect of any change in

ide for
Incremental default and migration risk capital charge

Incurred CVA

Interest cost (flow)

Issuance of ordinary shares (flow)

LE Exposure value after application of exemy
riginal exposure.
LE Percentage against capital before application of exemptions and CRM

Leverage ratio exposure value
Limit for grandfathering

Liquidity coverage cash value
Liquidity coverage market value
Liquidity coverage market value of collateral given
Liquidity coverage market value of collateral received
Liquidity coverage weighted am
RNV e
Liquidity coverage weighted amount adiusted before cap
Liquidity coverage weighted amount of collateral given
Liquidity coverage weighted amount of collateral received
Losses stemming from lending collateralised

LR Exposure Value (mean of monthly values over a quarter)
R ExDﬂsmeViluz Add-on. Mark-to-Market Method
Exposure Value. Collateralised
LR Exposure Value e e e ke it
xposure Value. Non collateralise
Market value
Mark-to-market (Mark-to-Model) value
e

Maximum amount of the guarantee that can be considered
Maximum single loss due to operational risk (flow)

d
Net amount before applicable outflow/inflow rate
s G S (et ety e

inal amount
Norinal amunt Excee of min cverage requred
Nominal value
Notional amount

p)
Notional amount (same reference name and counterparty or CCP)
ity

it
Notional amount (same reference name)

‘Observed new defaults for the period (flow)
Original exposure pre conversion factors
rignal exposure value
Outflows for adjustment of Liquidity coverage weighted amount

Own funds requirement risk mitigation

techniques
Own funds requirements.
Past service cost (flow)
Payments due 30 days not reflected in the market value.
Potential future o value
value
Prssiaia (swap)
Present value (swap). Excess of min coverage required
Previous day Vaf
Price difference exposure due to unsettled transactions
Principal amount outstanding
Purchase of Treasury Shares (flow)
Qualifying amount

Reclassification of financial instruments from liabilty to equity (flow)

foss (flow)

than valuation taken to equity, profitor loss,
Transferred to inital carrying amount of hedged items (flow)

Reduction in RWA due to value adjustments and provisions
Reversals (flow)

Risk adjustments and provisions
Risk weighted exposure amount
RS gttt cn

Risk weighted exposure amount before CAP.

Sale/Cancellation of Treasury Shares (flow)
Stressed VAR

Sum of the five largest losses due to operational risk (flow)
lus/(Deficit) of fiquid assets
Survlus/(Den:m e mATE
Threshold applied in data collection - highest
Threshold aDnhed I dtacolectonowest

Total amount of securitisation exposures originated

Total comprehensive income for the year (flow)
Total loss due to operational risk (flow)

Total
Total risk exposure amount
Total rsk exposure amount contribution to the group.
Total risk exposure amount, Risk weighted exposure amount

N BB L]
Tunslels ‘among components of Equity (flow)
ters bewesn alowances (ow)
] computable amount
nsitional provisions
Unsettled transactions at settlement price
ssed amounts reversed during the period (flow)
Valuation gains and losses taken to equity (flow)

Value after prudential haircuts
Value for CB-eligible collateral use
Value of exempted leg of client-cleared trade exposures
Value used for market rsk, gross
Value used for market rsk, net
Value used for market risk, net, weighted after cap.
Value used for market risk, net, weighted before cap

Stock[i]

stock ]
Stock (i)
Flow [d]
tock

Flow [d]

Flow [d]
Flow [d]
Stock [
Flow [d]

Stock[i]

1Dec13

1.Dec13

1Dec13

1.Dec13

1Dec13

30Mar-16

30-Mar-16

30-Mar-16

30-Mar-16
30-Mar-16

30-Mar-16

30-Mar-16
30Mar-16

30-Dec-16

30-Mar-16

30Mar-16



Wonetary [m] Metric Value used for market risk, subject to capital charge: stoek ] 1-Dec13 at 1492
Monetary [m] Metric Value used for market rik, to be deducted from own funds 1Dec13 AT 1493
Monetary [ Metric VAR 1-Dec13 AT 1502
Number (decimal) (1] Metric Allpricerisk capital charge for CTP (numeric value only) 1-Apr-15 30-Mar-16 AT 4668
Number (decimal) (1] etric i i 1Apr15 30-Mar-16 At 4612
Number (decimal) 1] Metric migration 1pr15 30-Mar-16 AT 4669
Number (decimal) ] Metric Market value (numeric value only) 1Aprs 30Mar16 ar 4667
Number (decimal) (1] Metric e N e R 1-Apr-15 AT 573
Number (decimal) (1] Metric sed VAR (numeric value only) LhApr-15 30-Mar-16 AT 4670
Number (decimal) 1] Metric svaR Mumnh(atmn factor. Regulatory add-on 1pr15 AT 450
Number (decimal) (1] Metric VAR (umeric value o LApr15 30-Mar-16 AT 4671
Number (decimal) (1] Wetric VaR Multplication factor. Backtesting add-on 1Apr-15 AT 4602
Number (decimal) (1] i VaR Multiplcation factor. Regulatory add-on 1Apr15 AT 4503
Percentage [p] Metric Applicable percentage limit for insttutions 1-Dec13 AT 1159
Percentage [p] Metric Avera 31Dec14 ar 4293
Percentage [p] Metric Average risk weight 1-Dec-13 AT 1165
Percentage [p] Metric Capital buffer 305ep-14 30-Mar-16 AT un
Percentage [p] Metric Case weighted average default rate 1Apr-15 AT 4644
Percentage [p] Metric Conversion factor applied to revolving securitisation 1Dec13 At 1206
Percentage [p] Metric 2 buffer the institution 31-Dec-16 AT 4389
Percentage [p] Metric Countercyclical captal buffer rate set by the Designated Authority 31-Dec-16 AT 4388
Percentage [p] Metric Credit conversion factor 1-Apr-15 AT 4549
Percentage [p] Metric Cure rate defaulted assets LhApr1s AT 4569
Percentage [p] Wetric Default 1-Apr-15 AT 4554
Percentage [p] Metric ELGD. 1-Dec-13 AT 1245
Percentage [p] Wetric RM divided 30-5ep-14 30-Mar-16 AT 3161
Percentage [p] Metric i 1Dec13 ar 3162
Percentage [p] Metric Exposure weighted average default rate 1-Apr-15. AT 1643
Percentage [p] Metric xposure weighted average LGD 1-Dec-13 AT 1267
Percentage [p] Metric Haircut 1-Apr-15 AT 4559
Percentage [p] Metric Institution- Sp!mﬁc S S 31Dec16 At 8%
Percentage [p] Wetric 13 of pi 1Dec13 AT 3675
Percentage [p] Metric Leverﬂxn A i indeintion 1-Dec13 AT 2876
Percentage [p] Metric Leve 1 transmana\ definition 1-Dec13 AT 2878
Percentage [p] Metric Lty uarter) 1Dec13 30-Mar-16 At 3629
Percentage [p] Metric Leverage Ratio - T\erilransmona\ueﬁnmon(meanoﬁ monthy vales over 3 aurter) 1Dec13 30-Mar-16 AT 3630
Percentage (p] ri 1-Dec-13 AT 1315
Percentage [p] Wetric Liquidity coverage applicable weight 31-Mar-16 AT 4840
Percentage [p] Metric Liquidity coverage ratio percentage: 31Mar-16 AT 4785
Percentage [p] Metric Longrun PD 1Apr-15 AT 4568
Percentage (p] Metric 1-Apr-15, AT 4557
Percentage [p] Wetric Own funds requirements before securitisation (Kirb) 1-Dec13 AT 1364
Percentage [p] Metri ) 1Apr15 30-Mar-16 At 4567
Percentage [p] Metric PD assigned to the obligor grade or pool 1.Dec13 AT 1366
Percentage [p] Metric Percentage for calculating transitional adjustments 1-Dec-13 AT 1367
Percentage [p] etric P 1-Dec13 AT 3647
Percentage [p] Metric Percentage of LCR 31Dec14 AT 4205
Percentage [p] Metric Pgrcanugz of NSFR 31Dec-14 AT 429
Percentage [p] Metric Percentage. 1-Dec-13 AT 1374
Percentage [p] i g of 1-Dec13 AT 1375
Percentage [p] Metric Recovery rate not cured foreclosed assets 1Apr15 At 4570
Percentage [p] Metric Share of elgible capital 30Sep-14 30-Mar-16 AT 1419
Percentage [p] Metric Share of equity interest 1-Dec13 AT 1420
Percentage [p] Metric share of ownership instruments 305ep-14 30-Mar-16 AT 1421
Percentage [p] Metric hare of voting rights 1-Dec13 AT 1422
Percentage [p] Metric SVaR Multiplication factor 1-Dec13 AT 1430
Percentage [p] Metric VaR Multiplication factor 1-Dec-13 ar 1503
Percentage [p] Metric Welght applied to the countercyclical buffer rate 31-Dec-16 AT 4887
String 5] Metri Accounting consolidation 1-Dec13 294un15 AT 1088
string [] Metric Code of the group to which the connected client belongs 30-5ep-14 30-Mar-16 AT 3163
String [s) Metric Code of the originator of the securitisation 1-Dec-13 AT 1193
String [s) Metric Comments required 31-Dec-14 AT 4294
string 5] Metric Comments required. Data Weighting Lhpr-15 AT 4605
string [s] Metric Comments required. Length of observation period 1Apr15 AT 4506
String [5] Metric Comments required. Liquidity Horizor LhApr-1s AT 4607
String [s) Metric Comments required. Methodology 1-Apr-15 AT 4608
String 5] Metric Comments required. Number of modelling factors 1-Apr15 AT 4622 s
string [s] Metric Comments required. Source of LGD: 1pr-15 AT 4623 405
string 5] Metric c R Multipication add-on LhApr1s At o 5398
String (5] Metric < VaR Multiplication fact 1-Apr-15 AT 4610 399
String 5] i 2 R i 1-Apr-15 AT 4611 140
string [s] Metric ECELET 30-5ep-14 AT 3213 5293
String [5] Metric ntity code 1Dec13 At 3193 5289
String [s] Metric Ho\umg company code 30-Sep-14. 30-Mar-16 AT 3304 51300
String (5] Metric mpany LEl code 1-Dec13 AT 3303 1299
string [s] Wetric e of e srutntion 1-Dec13 AT 4100 5329
String (5] Metric Internal code of the securitisation 1Dec13 ar 1308 4
String [s] Metric Internal model identification 1-Apr-15. AT 4642 51409
String [s) Metric IRBA Risk parameter 1-Apr-15, AT 4561 5i375
string [s] Metric 1-Dec13 AT 3183 si288
string [5] Metric Name of counterparty 30Sep-14 30-Mar-16 At 1326 sit67
string 5] Name of credt rating agency 30Sep-14 AT 3214 5294
String [s) Name of entity 1-Dec-13 AT 1327 si168
string [s] Name of Holding entity 1-Dec13 AT 1328 sit69
String [5] Lhpris At 4560 374
string (5] rifolio identifcation 1-Apr-15 AT 4666 sia12
String (5] Prudential consolidation 30:5ep-14. 30-Mar-16 AT 1385 196
string (s o e etk e stock i 1-Dec13 29-4un-15 AT 1414 si217
1Dec13 BA 1506
Cnunmrbahncmgcapauw 30.un-15 8A 4369 x18
Equity 1-Dec13 BA 1508 xl
Expenses 1-Dec13 8A 1509 B
Exposures 1Dec13 BA 1510 o
income 1Dec13 BA 1511 s
Incorme or expenses 1-Dec13 BA 1512 a
Inflows 1-Dec13 BA 3044 x12
Inflows, Outfiows 304un-1s BA 4370 9
Liabiities 1.Dec13 BA 1513 2
abiltes and Equity 1-Dec13 BA 1514 8
Bz 1-Dec13 BA 3045 a3
morandum tems 1-Dec13 BA 1515 «7
Not ipph(ab\e/ Allbase tems 1Dec13 BA 4288 0
Off balance sheet items 1-Dec13 8A 1516 x10
Outflows 1-Dec13 BA 3046 x14
Own funds 1-Dec13 BA 1517 1
Qualitative information 31Dec-16 BA 4895 x20
Stable assets 1-Dec-13 8A 3007 x5
Stable funding 1-Dec13 BA 8 x16
PR :Decﬂed inArt 1291 a) 30-5ep-14 mc 0% w549
30un-15 vc 4495 598
meummg hedges 1-Dec-13 mc 1824 x
Main category Fair f hedged risk 1-Dec13 3 1825 X
Meain category 2 i i i 1Dec13 mc 1826 x&
Main category ‘Accounting Hedges. Ineffectiveness in proft o lossfrom cash flow hedges 1-Dec13 vc 1827 I
Main category g Hedg 1-Dec13 mc 1828
Main category Accumulated . L A o 31.0ec14 3 4305 X557
Main categor Accumulated other comprehensive income 1-Dec13 mc 1830 o
T T 1-Dec13 mc 1832 x10
1Dec13 mc 1833 1
Accumulated othr comprehense income. Clasied s held for sle 1-Dec13 mc 1834 a2
ive i 1-Dec13 mc 1835 x13
Foreign 1-Dec13 mc 1836 4
H 1Dec13 mc 1837 x5
8 1-Dec13 mc 1838 x16
ategory i 1-Dec13 mc 1839 a7
Main category Accumulated other comprehensive income. Items that may b reclassfied to profit and loss 1-Dec13 mc 3667 X516
Main category ttems that will loss 1Dec13 mc 3666 515
held for
Main category sale 1-Dec13 3 3668 517
h
Main category in subsidiaries, joint ventures and associates. 1Dec13 mc 3669 518
Main category Accumulated other comprehensive income. Tangible assets 1-Dec-13 mc 1840 8
Main category Actul o contingent oblgationst purchase oldings 1-Dec13 mc 2057 w374
Main category adjustments and other own 1-Dec13 3 3006 392
Main category Administrative expenses 1Dec13 mc 1851 X
Main category Administrative expenses. Other than staff 1Dec13 mc 1852 1
Main category Administrative expenses. Staff 1-Dec13 mc 1853 2
Main category Staff, Pension 1-Dec13 3 1854 3
Main category e e e 1Dec13 mc 1855 x4
Main category ericultural products (softs) 1Dec13 mc 2005 X158
Main category Allassets 1-Dec13 Mc 1856 x5
Main category Al assets, alllabiities, all off balance sheet iterms 1-Dec13 3 1857 26
Main category Allassets, All O items, Derivat i i Deposit 1Dec13 mc 1858 7
Main category Al asets,collserareceived 1-Dec13 vc 3692 520
Main category Allassets, 30:5ep-14. mc 3200 59
A Al assets, Loan commitments received 30Jun-15 3 4304 X577
ategory Al assets, own deb securities other than ABSs and covered bonds 30:5ep14. mc 3241 %460
= ctegory Al equity 1Dec13 mc 1860 28
Main category Al equity, Aliabilties 1-Dec13 mc 1861 29
Main category Allexposures 1-Dec13 3 1862 30
Main category Alinflows 31-Mar-16 mc ¥615
Main category Allfiabilties 1.Dec13 vc 1863 a1
Main category Allabilties, Off-balanice sheet exposures subject to redit isk 1-Dec13 mc s a1
Main category Allibiliies, Off-balance sheet items 30-5ep-14 3 3202 »a61
Main category Alloutfiows. 31-Mar-16 mc agas ¥627
Main category Al sources of encumbrance 30-5ep-14 vc 3243 w62
Main category 10 CRR 416 (1), 1-Dec13 mc 2914 358
Main category Application of sticter requirements by institutions 1-Dec13 3 3409 %508
Main category Assetitems 1-Dec13 mc 2110 73
Main category Assets and liabilties other than deb instruments and CIU 1-Dec13 vc 2100 163
Main category Assets and labiltes other than derivatives 1-Dec-13 mc 2008 xs7
Main category Assets involved in the services provided by the institution 1-Dec13 mc 1864 32
Assets other than Cash and cash Loansto.
Main category households, Derivatives 31Dec14 mc 4306 558
Assets other than Cash on hand, o cauity loansardadh 7]
Main category precious metals 1-Dec13 3 3126 14
Assets other i  Fair
the hedged i i sk, 1
Main category Taxassets 1Dec13 mc 1865 a3
Main category Assets other than Cash on hand, Derivatives, Equity instruments, Debt securites, Loans and advances 304un-15 mc 4302 ¥575
,Derivat L d adk
Main category Investment property, Intangible assets 1-Dec13 mc 1866 a4
Assets other than Cash on hand, D a Other bsid
Main category associates, L d 1-Dec13 mc 1867 35
Meain category i 1-Dec13 mc 2819 ¥346
Main category Derivat 1-Dec13 vC 1869 3
Main category Assets other ; d ach 1Dec13 me 1871 38
Assets other than Deriva L T
Intangible assets 1-Dec13 3 1870 a7
Main category st other thn equy Isruments,deb ecuries, oans and sdances 1-Dec13 mc 324 463
Main category Assets other than 5 1-Dec13 vc 1872 3
e Assets other than ) L d ad Property 1-Dec-13 mc 1873 x40
Assets under reinsurance and insurance contracts 1-Dec13 3 3199 xa48
~Primary asset class specifed in Art 129.1 (b) 30-5ep-14 mc 027 ¥550
tals 1-Dec13 vc 209 x159
- Primary asset class specified in Art 129.1 (c) 30Sep-14 me 028
Capital conservation buffer 1-Dec13 mc 1875 a1

1Dec13 Mc 178 X



S
s category
Main category
Main category
Main category
Main category
Main category
Main category
Main category
Main category
e
category

tegory

o

Main category

category
Main category

Main category
Main category
Main category
T
in category.
an(ntzgaw
Main category
Main category
Meain categor

Main category
Main category

Main category
Main category

Main category

Main category

Main category
Main category
Meain category
Main category
Main category
Meain categor

Main category
Main category

Main category
Main category

Main category
Main category
Main category

Main category
Main category

Main category
Main category
Meain categor

Main category

Main category
Main category
Main category
Main category
Meain categor

gory
Main category
Main category
Main category
Main category

Main category

Main category
Main category

Main category

bianaesony

DEEE

ategory
= ]
Main category
Main category
™

category
Meain category
Main category
Main category
Main category

Main category
Main category
Main category

Meain category

Main category

Main category

Main category

Main category
Main category
bz ca(egmv

o (itegﬂry
Main category
Main category
Main categor

ry
Main category
BB

Capital ratio including Pillr I adjustments
ash on hand
Cash on hand, Loans and advances. On demand [call] and short notice [current account]
8

cws
Closed list of reported assets
Collateral given
Collateral given. Excess amount callable at any time
ollateral receivet
Collateral received, collateral given

than equity. I d adh
Collateral received. Deb securities
ollateral received. Equity instruments
Collateral received. Loans and advances other than Loans and advances. On demand [call] and short notice
[current account]
© hort noti
[eurrent account]. Mortgage:
Collateral received. Loans and advances. On demand [call] and short notice [current account]
Collateral received. Securitisation debt instruments
Combined buffer
nditv ure
due identified at the level of a Member State
Consoldating supevisor
Covered by an eligible master netting agreement
3

crcl
Credit default swap
Credit derivatives
M s
Supply incentives programm
CTP positions. nedg.ng nth to default credit derivatives
TP positions hedging securitisation positions
Currency futures

Current tax assets
nt tax liabilties
d - Primary asset class specified in Art 129.1 (d)
instruments

quity Derivati
Debt securities
el

Debt securities lssu;d Arts2 (4) Directive mos/ss/zc
Debt securities issued. Asset-backed securities
Deb securities issued. Certificates of deposi
Debt securities ssued. Covered bonds
Debt securities issued. Hybrid contracts
Other of deposits, Covered bonds, Hybrid
contracts
Other than Ce Covered bonds, Hybrid
contracts, Convertible mmpnund financialinstruments
Other of d

Covered bonds, Hybrid
e s
d. Other (4) Directive 2009/65/£C
Debt securities issued. Other than Hybrid contracts
Debt securities other than Asset-backed securities
Debt securities, Loans and advances

Debt securities. Art 52 (4) Directive 2009/65/EC
Debt securities. Asset backed securities
Debt securities. Asset-backed securities

Debt securities. Commercial paper
Debt securities. Covered bonds

p y and arise P and
Equity instruments

arise from temporary differences
d

not arise from temporary differences
Deductions related to alternative treatment of exposures
Deferred tax assets

Holdings

not arie from temp

associated tax iabilities
Deferred tax labilies

Deferred tax liabilties associated to Intangible assets other than Goodwill

Defined benefit obligations
Defined benefit pension fund assets

Defined , Deferred tax
liabilties associated to defined benefit pension fund assets
Defined , Deferred tax
bil d to defined to1As19
fund , Deferred tax

d to defined i it toIAs19

fund assets, Defined
! iabilii Jated to defined
Defined benefitplan assets
Defined benefit plans
Deposit-ike instruments
Deposits
e e e e
its, Debt securities issued
Deposits, Debl e issued, Other financial liabi
5, Loan commitments recelved
nenms TS e overnight deposits
Deposits. Redeemable at notice
Deposits. Repurchase agreements
Deposits. With agreed maturity
Depreciation

Derecognised fiduciary items according to Article 416 (11) of the CRR
atives
vatives & tractual Cross
Derivatives excluding Contractual Cross Product Netting - Centrally cleared through a QCCP

Derivatives subject to securitsation creditrisk treatment
Derivatives, Debt securities, Loans and advances
R e e e e L e
watives, Deposits, Debt securities isuet

it

Derivatives, D
Derivatives, Deposits, Debt securities issued, Other financial liabilities
Derivatives, Equity instruments
Derivati L d ad Deposits, Debt
securities issued, Other financial labilties
Derivatives, other
Derivatives, Securities financial transactions.

Derivatives. Credit default swaps
Derivatives. Credit spread options.
Derivatives. Credit. Protection bought
erivatives. Credit. Protection sold
Derivatives. Credit. Protection sold. Not subject to close out clause.
Derivatives. Credit. Protection sold. Subject to close out clause.
Derivatives, Financial
Derivatives. FX-swpas
Derivatives. Options
Derivatives. Other than Credit default swaps, Credit spread options, Total return swaps.
Derivatives. Other than FX-swaps
Derivatives. Other than options
Derivatives. Purchased
Derivatives. Sold
Derivatives, Total return swaps
irect holdings
Direct holdings, permitted offsetting short positions
Dividend income
.- Primary asset class specified in Art 129.1 (¢)
Eligible capital for large exposures

Elgible capital for
Eligible capital for

Eligible minority interest

funds
Energy, Dmducts (oil, gas)

Equity exposures and equrvalams to the effects of CR
quity instruments.
struments and subordinated financial assets.
ity instruments issued
Equity instruments issued other than capital
Equity: issued other than capital P
captal P
instruments
Equity instruments iss
ity nstruments aed,Captl and SR
Equity instruments issued. Capital. Paid up.
issued. Capital. Paid

Equit

Equity d.Capital. Paid up, own eq issued and subordinated loans
Equity issued. Capital. Paid
d. Capita. Paid Own equity d, Retained

Equity instruments issued. Capital. Unpaid which has been called up.
Equity Instruments, debt securites.
ity nstruments, debt securiies loans and advan
o ) s Debt secuites sued, Otherfinancis

tiabi
Equity instruments, Gold
Equity Instruments. Common equity shares
. Other than
Equity issued other than Equity instruments issued
quity

Excess inflows

Excess of deduction from lower level capital

Excess of deduction from the level of capital

Exchange differences
Expenses on equity nstruments ssued

f-Primary asset class specified in Art 120.1 (1)

Fair value changes of the hedged items in portfolio hedge of interest rate risk
Fair value reserves

Fair value reserves. Cash flow hedges
Fair value i

1Dec13
1Dec13
1.Dec-13
304un-15
1Dec13
1Dec13
1-Dec-13
1Dec13

30sep-14
30-Sep-14

el

1Dec13
1-Dec13
1Dec13

1-Dec13
1Dec13
30un-15

1-Dec13
1-Dec13
1-Dec13

1-Dec13
1Dec13
1Dec13

1Dec13
1Dec13
1Dec13
1-Dec-13

1Dec13
1Dec13
1-Dec13
1-Dec13
1Dec13
1Dec13
1-Dec13
1-Dec13

1Dec13
1-Dec13

1Dec13
1Dec13

1Dec13
1Dec13
1Dec13
31-Dec-14.

1.Dec13
1-Dec13
1-Dec13

1Dec13

1Dec13
1-Dec-13
1Dec13
1Dec13
1Dec13
1-Dec-13
1.Dec13

1Dec13
1-Dec13
1-Dec-13
1Dec13

1.Dec13
304un-15
1.Dec13
1Dec13
1Dec13

1-Dec13
1-Dec13
1Dec13

30-Mar-16

29.un-15

mc

mc

mc
mc

3653

3652
1978

3976
1982

x4

134



S Fair value reserves. Hedges other than hedges of net investments in foreign operations, Cash flow hedges
s category Fee and commission
Main category o
Main category Financial guaranteed received for exposures with RE Residential collateral
Main category Financial guarantees give
Main category Financial guarantees given, Other commitments given
Main category Financial guarantees received
Main category Financial blectto :
Main category E i e
Main category ard commitm
e e L S
o Forward exchange transactions
ategory Forward rate agreements
HcTo] Funds for general banking risks
- Primary asset class specified in Art 129.1 (g)
Gains and I anges in fai it risk
category Gains and losses on derecognition
Main category Gains and I 3
Main category Gains and losses other comprehensive income.
Main category
Meain categor
Meain category General credit risk adjustments
Main category Gold
Main category Gold futures.
Main category Goodwill
Main category ‘Goodwill accounted for as intangible assets
Main category dwill =
Main category Grandfathered instruments
Main category Grandfathered instruments constituting state aid
Main category 2006/48/EC
Main category
Main category ‘Grandfathered instruments not constituting state aid
i i i of
Main category pital.
T Guarantee scheme progra
in category. I Primary asetcse ot speifidinArt 1291
= category Holdings
Main category Host supervisor
Main category 16cp
Meain categor Impairment
Index
Indirect holdings
Indirect holdings, permitted o«seumg short pomons
Inflows from unsecured tr: ions/de
il Captal
Innovative det
Instruments in the CTP.
Instruments other than Instruments n the CTP
Instruments subject to capital requirements
Instruments subject to credit risk
Instruments subject to large exposures regime.
Instruments subject to market ris
Instruments subject to requirements for exposures to.a CCP.
Main category i
Main category amortisation
Main category amortisation
Meain category amortisation - Off-balance sheet items and derivatives.
Main category amortisation - On-balance sheet items.
Main category intangible assets
Main category Intangible assets other than Goodwil
i than
Main category Goodwill
Main category Interest
Main category Interest collection
Interest payments
Interest rate future
Interim dividends
Main category 1RB Excess of provisions over expected loss.
1RB of credit
Main category luctions to expected losses
Main category 88 shortllof mun risk adjustments to expected losses
Main category Ievocable guarantees and similar Instruments
Main category 3
Main category Leverage Ratio
Main category Leverage Ratio exposure full phased-in definition of Tier 1
Main category Leverage Ratio exposure transitional definition of Tier 1
Main category ities issued
Meain category bilities other than Derivatives, Deposit Other financial libilities
il Derivati Deposits liabiites,
Fair  Provisions, Tax labilities, Share.
Meain category capital repayable on demand
than 5 Deposits from private non-
Main category ) Derivatives, Equity
Main category Libilities under reinsurance ol s
Main category Liability
Main category tiaL
Meain category Liquid underlying assets. Art. 416 (1) (a) CRR
Main category Liquid underlying assets. Art. 416 (1) (b) & (c) CRR
bz ca(egovy Liquid underlying assets. Art. 416 (1) (d) CRR
in cat iquidity buffer
o i Liquidity coverage ratio
Main category Loan commitments given
Main category o e L e e
Main category Loan commitments given. Credit facilties

Loan comitments gen. Uiy fcltes
Loan commitments other than forward deposits

Main category Loan commitments recelved
Main category ived, Financi
Main category Loans and advances
Main category d On demand
L than d ach ]

Main category Mortgages.
Loans and advances, deb securities
Losos anc avances dhances that s ot oars
L . On demand
e el debt
Loans and advances. Term loans. Finance leases
Loans and advances. Term loans. Other than reverse repurchase loans
Loans and advances. Term loans. Other than Trade receivables, Credit card debt, Finance leases, Reverse
urchase loans
Re

Loans and advances. Term loans. Trade receivables
Loss events
[t

osses
e e e e
Main categories that generate operational risk under

Main categories that generate operational risk under BIA, sl

Negative goodwill

Net Liquidity Outflow.
Non cash assets
Non credit obligation assets.
Non including subordination clauses

Non secured lending or capital market driven transaction
Non subordinated
Non-ABCP programmes
Non-renewable
Non-renewable. Pass-throug!
Not cnvgred by an eligible master SR
t subject to close out claus
Nolsub’ecl o cross poduct neting agreement
ice period <= 30 days

Notice period > 30 days
NSFR

Main category N-th to default credit derivatives
Main category treatm
Main category Off balance sheet instruments
Main category it
Main category O A e S I R

i category Off-balance sheet instruments. Full
Main category Off-balance sheet instruments. Low. nsk
Main category Off-balance sheet instruments. Medium risk
Main category Off-balance sheet instruments. Medium/Low risk
Main category Off-balance sheet items
Main category “medium risk" risk.
Main category Deposi

items other received, d, securt

Main category lending transactions
Main category credit risk treatment
Main category On balance sheet exposures subject to credit sk
Main category treatment
™ on

On balance sheet items

it
On balance sheet items, Off balance sheet items
On balance sheet items. Covered bonds
On balance sheet items, Other than covered bonds
-balance sheet items
perational losses
Operational losses >= 1,000,000
‘Operational losses >= 10,000 and < 20,000
Operational losses >= 100,000 and < 1,000,000
Operational losses >= 20,000 and < 100,000
opT

Options and warrants

OTC-Securities financing transactions excluding Contractual Cross Product Netting.
Other and transitional rsk exposures
Other capital elements or deductions

Other comprehensive income (net)
Main category Other financial liabilities

1Dec13

1Dec13

1-Dec-13
1Dec13
1-Dec13

1-Dec-13
31-Dec-14.
30Sep-14
1Dec13
LApr15
304un-15
1Dec13
1Dec13

1.Dec-13
10ec13
1ec13
10ec13

1.Dec13
1-Dec13
1-Dec13

1Dec13
1.Dec-13
304un-15
30un-15
1Dec13
1-Dec-13
1Dec13

1Dec13
1-Dec13
1-Dec13
31Dec14
31-Mar-16
31-Mar-16
31-Mar-16
1Dec13
1Dec13

1Dec13

31-Dec-14

31-Dec-14
1Dec13

1Dec13
1Dec13

31Dec14,
1-Dec13
1Dec13
1-Dec-13
1Dec13
1Dec13
1Dec13

304un-15
30sep-14

1-Dec13
1Dec13

304un-15

1Dec13

30-Mar-16

Mc

mc

Mc

mc

Mc
mc

2158

2154

2155

2156

3679

2167

x252
352



Main category

Main category
Main category

Main category

Main category
Main category
Main category
Main category
Main category
Main category
Main category

Main category
Main category

Main category
Main category
Meain categor

Main category

Main category
Main category
Main category

Main category
Main category
Main category

Main category
Main category
Main category

Main category

Main category
Main category

Meain category
Main category
b2 megmv

= g
Main category
Main category
Meain categor

Main category
Main category
Main category
Meain categor

Main category

Main category
Main category
Main category
Main category
Meain categor

Main category
Main category
Main category
™

category
Main category
Main category
Main category
Main category

Meain category
Main category
Main category
Meain categor

Approach

Other financial iabiliies, accruals

perating. v Changg
Other operating. Generated by tangible assets. Other than changes in fai value
perating. Ott

ther reserves
Other reserves. Funds for general banking risks
Other Reserves. Other than Reserves or accumulated losses of investments in subsidiaries, joint ventures
and associates and Funds for banking risks
Tosses of i

I e !manma\ uarantees iven

Other
Other than Itural products (softs
Dmer than Real estate.
Other than Real estate, Deposits, Deb securities issued
han Real estate. Residential
e e el Al o e et o
than Unconditionally cancellable commitment
ot from unsecured ransactons/deposts
Own debt i

Own debt instruments issued. ABSs
‘Own debt instruments issued. ABSs and covered bonds.
Own debt instruments ssued. Covered bonds

Own equity instruments issued and subordinated loans.
Permitted offsetting short positions of direct holdings.
Permitted offsetting short positions of indirect holdings
Permitted offsetting short positions of synthetic holdings

2 requirement
Pillar Il adjustments

Pledge
Pledge > 1 day <=7 days
Pledge > 1 month <= 3 months

Pledge > 10 years
Pledge > 2 weeks <= 1 month

Pledge > 2 years <
Pledge > 3 months <
Pledge >3 years <

i
Pledge > 7days
Pledge with open maturity
Precious metals other than gold
ofit o loss.

Profit or loss after tax from extraordinary operations
Profit or loss before tax from continuing operations
Profit or loss before tax from discontinued operations
Profit or loss before tax from extraordinary operations.
rofit or loss from continuing operations
Profitor loss from discontinued operations
Profit or oss, other comprehensive income (net)

Project finance loans
Provisions
Provisions. Employee benefits

Provisions. Other
Provisions

Provisions. Funds for general banking risks
Provisions. Off-balance sheet exposures subject to credit risk
Provisions. Off-balance sheet items subject to credit risk

Provisions. Oth it

Provisions. Other , Restructuring, Pendi  Off-balance
et items subject to creditrisk
Provisions. Pending legal issues and tax ltigation
Provisions. Restructuring
Prudential filterfor cash flow hedge reserve.
Prudential fifter losses fair valued labilties

e
derivative libilities

Prudentialfilters
Qualifying revolving.
Credit cards.

Real estate. Commercial
Real estate, Residential
Rec\pmca\ cross holdings
tory adjustments
wegmamw amuslmems Value oian asset
Regulatory capital item:
ek o s e Retaind carnings
levant indicator OPR.
Reevnchvicston OPR, Loan and advances
REPO

Repo funding programme

exposures
Re-Securitisation positions
etained earnin
Retained earnings, Profit or loss
Revaluation reserves
Revaluation reserves. Debt securities
Revaluation reserves. Equity instruments.
Other th;
Revaluation reserves. Tangible assets
Revolving securitisations with early amortisation

Schemes subject to look-through
Secured Lending and capital market-driven transactions
Secured lending or capital market driven transaction
Securities financing transactions

ontractual Cross

Product Netting

I Cross
Securities financing transactions excluding Contractual Cross Product Netting - Centrally cleared through a
acce

Securities lending transactions
Securitisation debt nstruments
Securitisation positions
Securitisation positions Off-balance sheet & derivatives.
Securitsation positions On-balance sheet
itisation. Effective number

Securitsation. Most senior tranche,
Securitised exposures
Share. up-m repayable on demand
of profit or loss
e P
Short
Single name instrument
Spemfc ol e bl
risksdustments

Stock index futures
Sub

Subject to close out clause
Subject to cross product netting agreement
Subordinated financial asets
Subordinated financiallabilties
Surplus/Defict of own funds.

Swaps
nthetic holdings
Synthetic holdings, permitted offsetting short positions.
Systemic risk buffer
Systemically important isk buffer

Tangible assets
Tangible assets, Intangible assets
Tangble assets. Foreclosed assets

Tangible assets. Property
Target capital ratio
assets

Tax from continuing operations
Tax from discontinued operations.
Tax from extraordinary operations
Tax liabilties
Tax other comprehensive income.
ligible for inclusion in

Total operating income (net)
tal return swap
Total/Not applicable:

“Transitional adjustments. Deductions
Transitional adjustments. Due to equivalents
‘Transitional adjustments. Due to minority interests.

Other and
equivalents
Unconditionally cancellable commitments
Under offiial export credit insurance scheme
Unrealised gains.
Unrealised losses

uwr
UWNF
With material penalty for early withdrawal
ith negative pledge

Without material penalty for early withdrawal
Without negative pledge

1250% for positions not subject to any method
‘Advanced IRB Approach

e e e et

\ced method
Advanced method, e Method, Dﬂgmz\ Eeekis]
Alternative Standardised Appr
e pe G eo s secured hv real estate
pproach for general risk for eq
Approach mrwe(lh( sk for correlation tmdmx portfolio
proach for speuﬁc risk for equities

op
e A ot

1-Dec13

1Dec13

1-Dec-13
304un-15
304un-15

304un-15

1-Dec-13

1-Dec-13

1Dec13
1Dec13
1-Dec13
1-Dec13
1Dec13
1Dec13
1-Dec13
1-Dec13
1Dec13

1-Dec-13
1.Dec13
1-Dec13
1Dec13

1Dec13

30-Dec-16



Approach
Approach
Approach
Approach
Approach

Approach
Approach

Approach

Approach

Approach
Approach

Approach

Boolean total
Boolean total
Boolean total
Boolean total

Collateral/Guarantees

Collateral/Guarantees

Collateral/Guarantees

Collateral/Guarantees

Collateral/Guarantees

Collateral/Guarantees

Collateral/Guarantees

Collateral/Guarantees

Collateral/Guarantees

Collateral/Guarantees

Collateral/Guarantees

Collateral/Guarantees

Cane by o (e
‘omputabiliy in own funds.
(cmvmabllnv in own funds.
Computability in own funds.
Computability in own funds.

y in own funds.
Cnmp\nibllny in own funds.

Computability in own funds.
in own funds.

Computability in own funds.
Computability in own funds.
Computability in own funds

Callability of the instruments

Callabiliy of the instruments

Callability of the instruments
Callabiiy of the instruments
Callbiliy of the instruments
Gl S b

A G B R CNGUTIS

hes for options.
Appvoames forsecuitston eposures
Approaches for specifc risk for debt instruments
‘Approaches for specific risk for market risk
Basel 1
Basic Indicator Approach
g h, Ad

b, Standard
Combination/Other

Delta n\usappmam addmona\ vequlremenu TS
n-based af
e mﬂ\unlv B
External rating not avalable.
Financial collateral simple method.
Fixed Overheads approach
T
undation IRE Appro:
Higher of wughmd and unweighted (v;x data weighting)
Historical simulation
I e o R e
Internal Assessment Appr
ST T e
ternal models approac
Internal models approach for market risk
Internal models approach for market risk. Stressed VaR
Internal models approach for market risk. VaR

1R Approact
1RB approach - Securitisation exposures
IRC Model
Leverage ratio add-on for counterparty credit risk.

Leverage ratio add-on mark-to-market method

Leverage ratio adjustments of accounting entries. Fiduciary assets

derivatives transactions
Re

collateral

Leverage ratio credit derivatives same reference name.
Leverage ratio exempted exposures.
Leverage ratio original exposure method
Leverage ratio replacement cost
6D used in IRB
Look-Through-Approach
Market convention
Mark-to-market method
Maturity ladder approach
ity-based approach
Methods to calculate risk weights apply
Methods to calculate risk weights do not apply
thods using external ratings

tecarlo.
Net amount by maturity bucket

property

Not applicable (approach)
Not applicable/ All approaches
Original Exposure Method
Other source of LGD.
Other than financial colateral method
Other than Original Exposure Method
Parametric
Particular approach for ClUs
proach for CIU:
Particular approach for ClUs reported as equity.
PD/LGD approach

manent partial use.
Proxy used to determine credit spread
Ratings Based Method

Internal models approach
Risk weighted exposure amounts calculated using PD, LGD and M
usi e

8 PD, LGD
calculated using RW
Risk weighted exposure amounts calculated using RW
Risk weighted exposure amounts calculated using RW, other
Scenario matrix approach
ple Risk Weight approach
ach

implified appr

simplified method
LeHEserie vacxor treatment
g rherks

- Sondardised Aw
dariteed sppraach for ety sk
Standardised approach for foreign-exchange risk
Standardised Approach, IR8 Approach
Standardised approaches for commodities risk
Standardised approaches for interest rate risk
Standardised approaches for market risk
5 A

dardi for. market risk

Standardised Method

Unweighted (VaR data weighting)
Weighted (VaR data weighting)
Boolean Tool residual category - Total/NA.
Domestic

False
Hypothetical value
Non-controlling interests.
Non-domestic
Owners of the parent
Total

T

Collateraiized

Encumbered

Guaranteed

Non collateralized
Non collateralized and unguaranteed
Non collteralized by qualfyingluid assets under Art. 416 CRR
Non covered by a Deposit Guarantee Scheme or asimilated
Not appiicable/ Allcolateral pledges/ All guarantees.
Not collateralized but guaranteed

Unencumbered. Available for encumbrance
Unencumbered. Non available for encumbrance
1 Capital
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CET1 Capita, temporally waived from deduction
Eligible Capital
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Not applicable/ All own funds
1 Capital

T2 Capital
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‘Transitionally recognised as AT Capital items.
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49 of CRR after the date of effective maturity

aall and which
CRR after the date of effective maturity

icle 49 of
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le 49 of CRR after the date of effective maturity
e i el oo cstive 5 se
Instruments without a callor an incentive to redeem
Not applicable/ Allinstruments
id by

protection h and equivalents held by third parties
o protection Credit derivatives - LGD adjustment effect
Credit protection Credit derivatives - Substitution effect
Credit protection it derivatives protection
Credit protect CRM techniques double default treatment
c o
Credit protection (CRM techniques Exposure value adjustment effect [LE]
Credit protection CRM techniques LGD adjustment effect
Credit n c i real estate)
Credit protection M techniques substitution effect
Credit protection Financial collateral comprehensive method SA
Credit protection Financial collateral LGD adjustment effect
Credit protection Financial collateral simple method
Credit protection d credit derivatives issued
Credit protection Funded credit derivatives issued repurchased
Credit protection Funded credit derivatives total mitigation
Credit protection Funded credit protection - LGD adjustment effect
Funded credit pledged to the

Credit protection
Credit protection
Credit protection
Credi

protection
Credit protection
Credit protection
Credit protection
Credit protection

Credit protection
Credit protection
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o Dmtenmn
Credit protection
Credit protection
Credit protection
Credit protection
Credit protection
Credit protection
Credit protection
Credit protection
Credit quality
Credit quality
Credit quality

lending institutions substitution effect
Funded credit

Funded credit protection with effects other than substitution [LE]

Mortgages on commercial immovable property.
lortgages on residential property.
Not applicable/ All credit protections
Other elgible collateral under the IRB approach
Other funded credit protection - Substitution effect

o
property for treatment is used

Receivables eligible for CM under IRB approach

Unfunded credit protection - LGD adjustment effect
Unfunded credit protection - Substitution effect
With credit protection
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Counterparties other than central banks
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End accounting year T-2
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Reference period for the calibration of LGD models
Reference period for the calibration of PD models

Calibration of the LGD

Purpose Calbration of the PD models
Purpose Cash clearing and central credit institution services
Purpose Central bank open market operations
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Purpose Default funds
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Purpose Emergency situation
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Pur
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Purpose Promotional funding
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Purpose Purpose other than Institutional protection scheme
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pur
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Pur ) or swap assets from an
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Purpose Transactional accounts.
Related parties/Relationships
Related parti prudential
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Related parties/Relationships proportionality threshold
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Role in the securltisation process
Role in the securitisation process
Role in the securitisation process
Role i the securitisation process
Role in the securitisation process
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Role in the securitisation process
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Investor
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Specific isk
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Not applicable/All risk transfer treatments
Repurchase agreements.
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Asset management
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learing and settl
Commercial Banking.
Corporate finance
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Customer «
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Payment and settlement
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Underlying exposures in securitsations
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Contingent scenario
Contingent scenario
Contingent scenario
Contingent scenario
Contingent scenario
Contingent scenario
Contingent scenario
Contingent scenario
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Scope of consolidation

Scope of consolidation

Scope of consolidation

Scope of consolidation

Accounting standard
Code Lists
Code Lists
Code Lists
Code Lists
Code Lists
Code Lists
Code Lists
Code Lists
Code Lists
Code Lists
Code Lists
Code Lists
Code Lists
Code Lists
Code Lists
Code Lists
Code Lists
Code Lists
Code Lists
Code Lists

Currency conversion approach

Level 1 where underlying is coins/banknotes andor central bank exposure.
Level 2 assets
Level 2A Non-interest bearing assets (held by credit institutions for religious reasons)

Liquid asset collateral exchangable for non-liquid asset collateral

Liquid asset i Y )

Margin loans made against non liquid assets

g conditions Art. 422 (8) (a),(b) & (c).[(d) waived}

Meeting conditions of Art. 425.4 (2}, (b) and (c)

a16 417 (b) CRR

Meeting requirements Art. 416 CRR

Net liquidity inflows due to close out of the hedge.
No evidence of the client's withdrawn practice.
Non expressly included in other categories
Non expressly included i other categories. HLCQ
Non qualifying for the treatment in Aricle 422(3) and (4)
Non referred to in Art. 428 (1) (a), (b), (c) CRR
Not applicable/Al liquidity conditions
Not compulsory deposits
Not included as Liquid assets in LCR
Not meeting requirements Art. 416 CRR but meeting requirements of Art. 417 (b) and (c) CRR
Not treated as liquid assets for the depositing institution
Operational deposits
‘Operational deposits. Symmetrical inflow rate can not be established
Other LcQ.
Other off-balance sheet and contingent funding obligations
Other than correspondent banking and provisions of prime brokerage deposits.
Other than operating expenses, debt securities if not treated as retail deposits
Outflow different from 5% or 10%. Category 2
Outflow of 10%
Outflows according to Art. 105 CRD
Overdrafts

Personal investment companies

Qualifying for an outflow rate of 5%
Qualifying liquid assets
Qualifying liquid assets under Art. 416 (1) (a)
Qualifying liquid assets under Art. 416 (1) (c)
Received undrawn credit or iquidity faciltes.

Recelved undrawn credit or liuidity facilties.
apply a preferential inflow rate.

Retail bonds.

Securities maturing within 30 days

Shar'iad-compliant
Short positions not covered by collateralised secured financing transactions
‘Sponsored impaired asset management agencies sublect to transitional provision
Subject to 75% cap on inflows
Subject to higher outflows
Subject to higher outflows (category 2)
To be withdrawn in time of stress

Underlying has no legal obligation

Underlying is legally obliged to be extremely high quality covered bonds
Underlying is legally obliged to be Level 24 assets.
Undrawn loans and advances to wholesale counterparties
Acquisitions. Run-Offs. Disposals
Baseline scenario
Depreciation of a ignificant currency by 10%.
Excess of funding.
Material deterioration in the Institution's credit quality
Non-interest bearing assets
Recognisable domestic and foreign currency assets.
Unwind mechanism collateral 30 days
Without preferentia treatment
‘Accounting scope of consolidation. Commercial entities not included in prudential scope of consolidation
Accounting scope of consolidation. Securitisation entities derecognized for prudential purposes.
Funding plan
Not applicable/ Not specified
IFRS.
1- Exposures to individual clients.

2- Exposures to groups of connected clients
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