
TaxonomyCode TableVersionCode TableVersionLabel TemplateCode TableGroupLabel TableVID TemplateID
COREP C	  00.01 Nature	  of	  Report	  (COREP) C	  00.01 General	  Information	  -‐	  COREP 637 59
COREP C	  01.00 Capital	  Adequacy	  -‐	  Own	  funds	  definition C	  01.00 Capital	  Adequacy 547 60
COREP C	  02.00 Capital	  Adequacy	  -‐	  Risk	  Exposure	  Amounts C	  02.00 Capital	  Adequacy 548 61
COREP C	  03.00 Capital	  Adequacy	  -‐	  Ratios C	  03.00 Capital	  Adequacy 549 62
COREP C	  04.00 Capital	  Adequacy	  -‐	  Memorandum	  Items C	  04.00 Capital	  Adequacy 550 63
COREP C	  05.01 Capital	  Adequacy	  -‐	  Transitional	  provisions:	  Summary C	  05.01 Capital	  Adequacy 551 64
COREP C	  05.02 Capital	  Adequacy	  -‐	  Transitional	  provisions:	  Grandfathered	  instruments	  constituting	  State	  aid C	  05.02 Capital	  Adequacy 552 65
COREP C	  06.00 Group	  Solvency C	  06.00 Group	  Solvency 553 66
COREP C	  07.00.a Credit	  and	  counterparty	  credit	  risks	  and	  free	  deliveries:	  Standardised	  Approach	  to	  capital	  requirements C	  07.00 Credit	  Risk 554 67

COREP C	  07.00.b
Credit	  and	  counterparty	  credit	  risks	  and	  free	  deliveries:	  Standardised	  Approach	  to	  capital	  requirements	  -‐	  Of	  
which:	  Arising	  from	  Counterparty	  Credit	  Risk C	  07.00 Credit	  Risk 555 67

COREP C	  07.00.c
Credit	  and	  counterparty	  credit	  risks	  and	  free	  deliveries:	  Standardised	  Approach	  to	  capital	  requirements	  -‐	  
Memorandum	  items	  -‐	  Secured	  on	  Property C	  07.00 Credit	  Risk 556 67

COREP C	  07.00.d
Credit	  and	  counterparty	  credit	  risks	  and	  free	  deliveries:	  Standardised	  Approach	  to	  capital	  requirements	  -‐	  
Memorandum	  items	  -‐	  in	  default C	  07.00 Credit	  Risk 557 67

COREP C	  08.01.a Credit	  and	  counterparty	  credit	  risks	  and	  free	  deliveries:	  IRB	  Approach	  to	  capital	  requirements	  -‐	  TOTAL C	  08.01 Credit	  Risk 558 68

COREP C	  08.01.b
Credit	  and	  counterparty	  credit	  risks	  and	  free	  deliveries:	  IRB	  Approach	  to	  capital	  requirements	  -‐	  TOTAL	  -‐	  Of	  
which	  arising	  from	  counterparty	  credit	  risk	  and	  off	  balance	  sheet C	  08.01 Credit	  Risk 559 68

COREP C	  08.01.c
Credit	  and	  counterparty	  credit	  risks	  and	  free	  deliveries:	  IRB	  Approach	  to	  capital	  requirements	  -‐	  TOTAL	  
(SMEs	  subject	  to	  supporting	  factor) C	  08.01 Credit	  Risk 605 68

COREP C	  08.01.d
Credit	  and	  counterparty	  credit	  risks	  and	  free	  deliveries:	  IRB	  Approach	  to	  capital	  requirements	  -‐	  TOTAL	  -‐	  Of	  
which	  arising	  from	  counterparty	  credit	  risk	  and	  off	  balance	  sheet	  (SMEs	  subject	  to	  supporting	  factor) C	  08.01 Credit	  Risk 606 68

COREP C	  08.02
Credit	  and	  counterparty	  credit	  risks	  and	  free	  deliveries:	  IRB	  Approach	  to	  capital	  requirements	  -‐	  Breakdown	  
of	  exposures	  assigned	  to	  obligor	  grades	  or	  pools	  by	  obligor	  grades C	  08.02 Credit	  Risk 560 69

COREP C	  09.01.a Geographical	  breakdown	  of	  exposures	  by	  residence	  of	  the	  obligor	  (SA	  exposures) C	  09.01 Credit	  Risk 561 70
COREP C	  09.01.b Geographical	  breakdown	  of	  exposures	  by	  residence	  of	  the	  obligor	  (SA	  exposures)	  -‐	  Exposures	  in	  default C	  09.01 Credit	  Risk 562 70
COREP C	  09.02 Geographical	  breakdown	  of	  exposures	  by	  residence	  of	  the	  obligor	  (IRB	  exposures) C	  09.02 Credit	  Risk 563 71
COREP C	  09.03 Breakdown	  of	  total	  own	  funds	  requirements	  for	  credit	  risk	  of	  relevant	  credit	  exposures	  by	  country C	  09.03 Credit	  Risk 564 72
COREP C	  10.01 Credit	  risk:	  Equity	  -‐	  IRB	  approaches	  to	  capital	  requirements	  -‐	  TOTAL C	  10.01 Credit	  Risk 565 73

COREP C	  10.02
Credit	  risk:	  Equity	  -‐	  IRB	  approaches	  to	  capital	  requirements	  -‐	  Breakdown	  of	  total	  exposures	  under	  the	  
PD/LGD	  Approach	  by	  obligor	  grades C	  10.02 Credit	  Risk 566 74

COREP C	  11.00 Settlement/Delivery	  risk C	  11.00 Credit	  Risk 567 75
COREP C	  12.00 Credit	  risk:	  Securitisations	  -‐	  Standardised	  Approach	  to	  own	  funds	  requirements C	  12.00 Credit	  Risk 568 76
COREP C	  13.00 Credit	  risk:	  Securitisations	  -‐	  IRB	  Approach	  to	  own	  funds	  requirements C	  13.00 Credit	  Risk 569 77
COREP C	  14.00 Detailed	  information	  on	  securitisations C	  14.00 Credit	  Risk 570 78
COREP C	  15.00 Exposures	  and	  losses	  from	  lending	  collateralised	  immovable	  property C	  15.00 Credit	  Risk 571 79
COREP C	  16.00.a Operational	  risk	  -‐	  Excluding	  AMA C	  16.00 Operational	  Risk 572 80
COREP C	  16.00.b Operational	  risk	  -‐	  AMA C	  16.00 Operational	  Risk 573 80
COREP C	  17.00.a Operational	  risks:	  Gross	  losses	  by	  business	  lines	  and	  event	  types	  in	  the	  last	  year C	  17.00 Operational	  Risk 574 81
COREP C	  17.00.b Operational	  risks:	  Thresholds	  applied	  in	  data	  collections C	  17.00 Operational	  Risk 575 81
COREP C	  18.00 Market	  risk:	  Standardised	  Approach	  for	  traded	  debt	  instruments C	  18.00 Market	  Risk 576 82
COREP C	  19.00 Market	  risk:	  Standardised	  Approach	  for	  specific	  risk	  in	  securitisations C	  19.00 Market	  Risk 577 83
COREP C	  20.00 Market	  risk:	  Standardised	  Approach	  for	  specific	  risk	  in	  the	  correlation	  trading	  portfolio C	  20.00 Market	  Risk 578 84
COREP C	  21.00 Market	  risk:	  Standardised	  Approach	  for	  position	  risk	  in	  equities C	  21.00 Market	  Risk 579 85
COREP C	  22.00 Market	  risk:	  Standardised	  Approaches	  for	  foreign	  exchange	  risk C	  22.00 Market	  Risk 580 86
COREP C	  23.00 Market	  risk:	  Standardised	  Approach	  for	  position	  risk	  in	  commodities C	  23.00 Market	  Risk 581 87
COREP C	  24.00 Market	  risk:	  Internal	  models	  -‐	  Total C	  24.00 Market	  Risk 582 88
COREP C	  25.00 CVA	  RISK C	  25.00 Market	  Risk 583 89
COREP C	  26.00 Large	  exposures	  limits C	  26.00 Large	  Exposures 584 90
COREP C	  27.00 Identification	  of	  the	  counterparty C	  27.00 Large	  Exposures 585 91
COREP C	  28.00 Exposures	  in	  the	  non-‐trading	  and	  trading	  book C	  28.00 Large	  Exposures 586 92
COREP C	  29.00 Detail	  of	  the	  exposures	  to	  individual	  clients	  within	  groups	  of	  connected	  clients C	  29.00 Large	  Exposures 602 93

COREP C	  30.00
Maturity	  buckets	  of	  the	  10	  largest	  exposures	  to	  institutions	  and	  the	  10	  largest	  exposures	  to	  unregulated	  
financial	  entities C	  30.00 Large	  Exposures 607 94

COREP C	  31.00
Maturity	  buckets	  of	  the	  10	  largest	  exposures	  to	  institutions	  and	  the	  10	  largest	  exposures	  to	  unregulated	  
financial	  entities:	  detail	  of	  the	  exposures	  to	  individual	  clients	  within	  groups	  of	  connected	  clients C	  31.00 Large	  Exposures 608 95

COREP C	  40.00 Alternative	  treatment	  of	  the	  Exposure	  Measure C	  40.00 Leverage	  Ratio 587 96
COREP C	  41.00 On-‐	  and	  off-‐balance	  sheet	  items	  –	  additional	  breakdown	  of	  exposures C	  41.00 Leverage	  Ratio 588 97
COREP C	  42.00 Alternative	  definition	  of	  capital C	  42.00 Leverage	  Ratio 589 98

COREP C	  43.00.a
Breakdown	  of	  leverage	  ratio	  exposure	  measure	  components:	  Off-‐balance	  sheet	  items,	  derivatives,	  SFTs	  and	  
trading	  book C	  43.00 Leverage	  Ratio 639 99

COREP C	  43.00.b Breakdown	  of	  leverage	  ratio	  exposure	  measure	  components:	  Other	  non-‐trading	  book	  exposures	  (SA) C	  43.00 Leverage	  Ratio 640 99
COREP C	  43.00.c Breakdown	  of	  leverage	  ratio	  exposure	  measure	  components:	  Other	  non-‐trading	  book	  exposures	  (IRB) C	  43.00 Leverage	  Ratio 641 99
COREP C	  44.00 General	  Information C	  44.00 Leverage	  Ratio 590 100
COREP C	  45.00.a Leverage	  ratio	  calculation C	  45.00 Leverage	  Ratio 642 101
COREP C	  45.00.b Leverage	  ratio	  calculation	  -‐	  average C	  45.00 Leverage	  Ratio 643 101

COREP C	  46.00.a
Entities	  that	  are	  consolidated	  for	  accounting	  purposes	  but	  are	  not	  within	  the	  prudential	  scope	  of	  
consolidation	  (I) C	  46.00 Leverage	  Ratio	  (Consolidated	  Only) 644 102

COREP C	  46.00.b
Entities	  that	  are	  consolidated	  for	  accounting	  purposes	  but	  are	  not	  within	  the	  prudential	  scope	  of	  
consolidation	  (II) C	  46.00 Leverage	  Ratio	  (Consolidated	  Only) 645 102

COREP C	  46.00.c
Entities	  that	  are	  consolidated	  for	  accounting	  purposes	  but	  are	  not	  within	  the	  prudential	  scope	  of	  
consolidation	  (III) C	  46.00 Leverage	  Ratio	  (Consolidated	  Only) 646 102

COREP C	  51.00.a Liquidity	  Coverage.	  Liquid	  assets	  (I).	  Total C	  51.00 Liquidity	  Coverage 611 103
COREP C	  51.00.b Liquidity	  Coverage.	  Liquid	  assets	  (II).	  Total C	  51.00 Liquidity	  Coverage 612 103
COREP C	  51.00.w Liquidity	  Coverage.	  Liquid	  assets	  (I).	  Significant	  currencies C	  51.00 Liquidity	  Coverage 613 103
COREP C	  51.00.x Liquidity	  Coverage.	  Liquid	  assets	  (II).	  Significant	  currencies C	  51.00 Liquidity	  Coverage 614 103
COREP C	  52.00.a Liquidity	  Coverage.	  Outflows	  (I).	  Total C	  52.00 Liquidity	  Coverage 615 104
COREP C	  52.00.b Liquidity	  Coverage.	  Outflows	  (II).	  Total C	  52.00 Liquidity	  Coverage 616 104
COREP C	  52.00.c Liquidity	  Coverage.	  Outflows	  (III).	  Total C	  52.00 Liquidity	  Coverage 617 104
COREP C	  52.00.d Liquidity	  Coverage.	  Outflows	  (IV).	  Total C	  52.00 Liquidity	  Coverage 618 104
COREP C	  52.00.w Liquidity	  Coverage.	  Outflows	  (I).	  Significant	  currencies C	  52.00 Liquidity	  Coverage 619 104
COREP C	  52.00.x Liquidity	  Coverage.	  Outflows	  (II).	  Significant	  currencies C	  52.00 Liquidity	  Coverage 620 104
COREP C	  52.00.y Liquidity	  Coverage.	  Outflows	  (III).	  Significant	  currencies C	  52.00 Liquidity	  Coverage 621 104
COREP C	  52.00.z Liquidity	  Coverage.	  Outflows	  (IV).	  Significant	  currencies C	  52.00 Liquidity	  Coverage 622 104
COREP C	  53.00.a Liquidity	  Coverage.	  Inflows	  (I).	  Total C	  53.00 Liquidity	  Coverage 623 105
COREP C	  53.00.b Liquidity	  Coverage.	  Inflows	  (II).	  Total C	  53.00 Liquidity	  Coverage 624 105
COREP C	  53.00.c Liquidity	  Coverage.	  Inflows	  (III).	  Total C	  53.00 Liquidity	  Coverage 625 105
COREP C	  53.00.w Liquidity	  Coverage.	  Inflows	  (I).	  Significant	  currencies C	  53.00 Liquidity	  Coverage 626 105
COREP C	  53.00.x Liquidity	  Coverage.	  Inflows	  (II).	  Significant	  currencies C	  53.00 Liquidity	  Coverage 627 105
COREP C	  53.00.y Liquidity	  Coverage.	  Inflows	  (III).	  Significant	  currencies C	  53.00 Liquidity	  Coverage 628 105
COREP C	  54.00.a Liquidity	  Coverage.	  Collateral	  swaps.	  Total C	  54.00 Liquidity	  Coverage 629 106
COREP C	  54.00.w Liquidity	  Coverage.	  Collateral	  swaps.	  Significant	  currencies C	  54.00 Liquidity	  Coverage 630 106
COREP C	  60.00.a Stable	  funding.	  Items	  requiring	  stable	  funding	  (I).	  Total C	  60.00 Stable	  Funding 631 107
COREP C	  60.00.b Stable	  funding.	  Items	  requiring	  stable	  funding	  (II).	  Total C	  60.00 Stable	  Funding 632 107
COREP C	  60.00.w Stable	  funding.	  Items	  requiring	  stable	  funding	  (I).	  Significant	  currencies C	  60.00 Stable	  Funding 633 107
COREP C	  60.00.x Stable	  funding.	  Items	  requiring	  stable	  funding	  (II).	  Significant	  currencies C	  60.00 Stable	  Funding 634 107
COREP C	  61.00.a Stable	  funding.	  Items	  providing	  stable	  funding	  (I).	  Total C	  61.00 Stable	  Funding 591 108
COREP C	  61.00.b Stable	  funding.	  Items	  providing	  stable	  funding	  (II).	  Total C	  61.00 Stable	  Funding 592 108
COREP C	  61.00.w Stable	  funding.	  Items	  providing	  stable	  funding	  (I).	  Significant	  currencies C	  61.00 Stable	  Funding 635 108
COREP C	  61.00.x Stable	  funding.	  Items	  providing	  stable	  funding	  (II).	  Significant	  currencies C	  61.00 Stable	  Funding 636 108
FINREP F	  00.01 Nature	  of	  Report	  (FINREP) F	  00.01 General	  Information	  -‐	  FINREP 638 109
FINREP F	  01.01 Balance	  Sheet	  Statement	  [Statement	  of	  Financial	  Position]:	  Assets F	  01.01 FINREP	  part	  1 486 110
FINREP F	  01.02 Balance	  Sheet	  Statement	  [Statement	  of	  Financial	  Position]:	  Liabilities F	  01.02 FINREP	  part	  1 487 111
FINREP F	  01.03 Balance	  Sheet	  Statement	  [Statement	  of	  Financial	  Position]:	  Equity F	  01.03 FINREP	  part	  1 488 112
FINREP F	  02.00 Statement	  of	  profit	  or	  loss F	  02.00 FINREP	  part	  1 489 113
FINREP F	  03.00 Statement	  of	  comprehensive	  income F	  03.00 FINREP	  part	  1 525 114
FINREP F	  04.01 Breakdown	  of	  financial	  assets	  by	  instrument	  and	  by	  counterparty	  sector:	  financial	  assets	  held	  for	  trading F	  04.01 FINREP	  part	  1 490 115

FINREP F	  04.02
Breakdown	  of	  financial	  assets	  by	  instrument	  and	  by	  counterparty	  sector:	  financial	  assets	  designated	  at	  fair	  
value	  through	  profit	  or	  loss F	  04.02 FINREP	  part	  1 491 116

FINREP F	  04.03 Breakdown	  of	  financial	  assets	  by	  instrument	  and	  by	  counterparty	  sector:	  available-‐for-‐sale	  financial	  assets F	  04.03 FINREP	  part	  1 492 117

FINREP F	  04.04
Breakdown	  of	  financial	  assets	  by	  instrument	  and	  by	  counterparty	  sector:	  loans	  and	  receivables	  and	  held-‐to-‐
maturity	  investments F	  04.04 FINREP	  part	  1 493 118

FINREP F	  04.05 Subordinated	  financial	  assets F	  04.05 FINREP	  part	  1 528 119
FINREP F	  04.06 Breakdown	  of	  financial	  assets	  by	  instrument	  and	  by	  counterparty	  sector:	  trading	  financial	  assets F	  04.06 FINREP	  part	  1	  (GAAP	  only) 595 120

FINREP F	  04.07
Breakdown	  of	  financial	  assets	  by	  instrument	  and	  by	  counterparty	  sector:	  non-‐trading	  non-‐derivative	  
financial	  assets	  measured	  at	  fair	  value	  through	  profit	  or	  loss F	  04.07 FINREP	  part	  1	  (GAAP	  only) 596 121

FINREP F	  04.08
Breakdown	  of	  financial	  assets	  by	  instrument	  and	  by	  counterparty	  sector:	  non-‐trading	  non-‐derivative	  
financial	  assets	  measured	  at	  fair	  value	  to	  equity F	  04.08 FINREP	  part	  1	  (GAAP	  only) 597 122

FINREP F	  04.09
Breakdown	  of	  financial	  assets	  by	  instrument	  and	  by	  counterparty	  sector:	  non-‐trading	  debt	  instruments	  
measured	  at	  a	  cost-‐based	  method F	  04.09 FINREP	  part	  1	  (GAAP	  only) 598 123

FINREP F	  04.10
Breakdown	  of	  financial	  assets	  by	  instrument	  and	  by	  counterparty	  sector:	  other	  non-‐trading	  non-‐derivative	  
financial	  assets F	  04.10 FINREP	  part	  1	  (GAAP	  only) 599 124

FINREP F	  05.00 Breakdown	  of	  loans	  and	  advances	  by	  product F	  05.00 FINREP	  part	  1 501 125
FINREP F	  06.00 Breakdown	  of	  loans	  and	  advances	  to	  non-‐financial	  corporations	  by	  NACE	  codes F	  06.00 FINREP	  part	  1 603 126



FINREP F	  07.00 Financial	  assets	  subject	  to	  impairment	  that	  are	  past	  due	  or	  impaired F	  07.00 FINREP	  part	  1 494 127
FINREP F	  08.01.a Breakdown	  of	  financial	  liabilities	  by	  product	  and	  by	  counterparty	  (a) F	  08.01 FINREP	  part	  1 495 37
FINREP F	  08.01.b Breakdown	  of	  financial	  liabilities	  by	  product	  and	  by	  counterparty	  (b) F	  08.01 FINREP	  part	  1 496 37
FINREP F	  08.02 Subordinated	  liabilities F	  08.02 FINREP	  part	  1 497 128

FINREP F	  09.01
Off-‐balance	  sheet	  items	  subject	  to	  credit	  risk:	  Loan	  commitments,	  financial	  guarantees	  and	  other	  
commitments	  given F	  09.01 FINREP	  part	  1 498 129

FINREP F	  09.02 Loan	  commitments,	  financial	  guarantees	  and	  other	  commitments	  received F	  09.02 FINREP	  part	  1 499 130
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COREP	  2014-‐03 C	  13.00 Credit	  risk:	  Securitisations	  -‐	  IRB	  Approach	  to	  own	  funds	  requirements C	  13.00 Credit	  Risk 569 77
COREP	  2014-‐03 C	  14.00 Detailed	  information	  on	  securitisations C	  14.00 Credit	  Risk 570 78
COREP	  2014-‐03 C	  15.00 Exposures	  and	  losses	  from	  lending	  collateralised	  immovable	  property C	  15.00 Credit	  Risk 710 79
COREP	  2014-‐03 C	  16.00.a Operational	  risk	  -‐	  Excluding	  AMA C	  16.00 Operational	  Risk 572 80
COREP	  2014-‐03 C	  16.00.b Operational	  risk	  -‐	  AMA C	  16.00 Operational	  Risk 573 80
COREP	  2014-‐03 C	  17.00.a Operational	  risks:	  Gross	  losses	  by	  business	  lines	  and	  event	  types	  in	  the	  last	  year C	  17.00 Operational	  Risk 574 81
COREP	  2014-‐03 C	  17.00.b Operational	  risks:	  Thresholds	  applied	  in	  data	  collections C	  17.00 Operational	  Risk 575 81
COREP	  2014-‐03 C	  18.00 Market	  risk:	  Standardised	  Approach	  for	  traded	  debt	  instruments C	  18.00 Market	  Risk 576 82
COREP	  2014-‐03 C	  19.00 Market	  risk:	  Standardised	  Approach	  for	  specific	  risk	  in	  securitisations C	  19.00 Market	  Risk 577 83
COREP	  2014-‐03 C	  20.00 Market	  risk:	  Standardised	  Approach	  for	  specific	  risk	  in	  the	  correlation	  trading	  portfolio C	  20.00 Market	  Risk 578 84
COREP	  2014-‐03 C	  21.00 Market	  risk:	  Standardised	  Approach	  for	  position	  risk	  in	  equities C	  21.00 Market	  Risk 579 85
COREP	  2014-‐03 C	  22.00 Market	  risk:	  Standardised	  Approaches	  for	  foreign	  exchange	  risk C	  22.00 Market	  Risk 580 86
COREP	  2014-‐03 C	  23.00 Market	  risk:	  Standardised	  Approach	  for	  position	  risk	  in	  commodities C	  23.00 Market	  Risk 581 87
COREP	  2014-‐03 C	  24.00 Market	  risk:	  Internal	  models	  -‐	  Total C	  24.00 Market	  Risk 582 88
COREP	  2014-‐03 C	  25.00 CVA	  RISK C	  25.00 Market	  Risk 657 89
COREP	  2014-‐03 C	  26.00 Large	  exposures	  limits C	  26.00 Large	  Exposures 584 90
COREP	  2014-‐03 C	  27.00 Identification	  of	  the	  counterparty C	  27.00 Large	  Exposures 585 91
COREP	  2014-‐03 C	  28.00 Exposures	  in	  the	  non-‐trading	  and	  trading	  book C	  28.00 Large	  Exposures 586 92
COREP	  2014-‐03 C	  29.00 Detail	  of	  the	  exposures	  to	  individual	  clients	  within	  groups	  of	  connected	  clients C	  29.00 Large	  Exposures 602 93

COREP	  2014-‐03 C	  30.00
Maturity	  buckets	  of	  the	  10	  largest	  exposures	  to	  institutions	  and	  the	  10	  largest	  exposures	  to	  unregulated	  
financial	  entities C	  30.00 Large	  Exposures 607 94

COREP	  2014-‐03 C	  31.00
Maturity	  buckets	  of	  the	  10	  largest	  exposures	  to	  institutions	  and	  the	  10	  largest	  exposures	  to	  unregulated	  
financial	  entities:	  detail	  of	  the	  exposures	  to	  individual	  clients	  within	  groups	  of	  connected	  clients C	  31.00 Large	  Exposures 608 95

COREP	  2014-‐03 C	  40.00 Alternative	  treatment	  of	  the	  Exposure	  Measure C	  40.00 Leverage	  Ratio 587 96
COREP	  2014-‐03 C	  41.00 On-‐	  and	  off-‐balance	  sheet	  items	  –	  additional	  breakdown	  of	  exposures C	  41.00 Leverage	  Ratio 588 97
COREP	  2014-‐03 C	  42.00 Alternative	  definition	  of	  capital C	  42.00 Leverage	  Ratio 589 98

COREP	  2014-‐03 C	  43.00.a
Breakdown	  of	  leverage	  ratio	  exposure	  measure	  components:	  Off-‐balance	  sheet	  items,	  derivatives,	  SFTs	  and	  
trading	  book C	  43.00 Leverage	  Ratio 639 99

COREP	  2014-‐03 C	  43.00.b Breakdown	  of	  leverage	  ratio	  exposure	  measure	  components:	  Other	  non-‐trading	  book	  exposures	  (SA) C	  43.00 Leverage	  Ratio 640 99
COREP	  2014-‐03 C	  43.00.c Breakdown	  of	  leverage	  ratio	  exposure	  measure	  components:	  Other	  non-‐trading	  book	  exposures	  (IRB) C	  43.00 Leverage	  Ratio 641 99
COREP	  2014-‐03 C	  44.00 General	  Information C	  44.00 Leverage	  Ratio 590 100
COREP	  2014-‐03 C	  45.00.a Leverage	  ratio	  calculation C	  45.00 Leverage	  Ratio 642 101
COREP	  2014-‐03 C	  45.00.b Leverage	  ratio	  calculation	  -‐	  average C	  45.00 Leverage	  Ratio 643 101

COREP	  2014-‐03 C	  46.00.a
Entities	  that	  are	  consolidated	  for	  accounting	  purposes	  but	  are	  not	  within	  the	  prudential	  scope	  of	  
consolidation	  (I) C	  46.00 Leverage	  Ratio	  (Consolidated	  Only) 644 102

COREP	  2014-‐03 C	  46.00.b
Entities	  that	  are	  consolidated	  for	  accounting	  purposes	  but	  are	  not	  within	  the	  prudential	  scope	  of	  
consolidation	  (II) C	  46.00 Leverage	  Ratio	  (Consolidated	  Only) 645 102

COREP	  2014-‐03 C	  46.00.c
Entities	  that	  are	  consolidated	  for	  accounting	  purposes	  but	  are	  not	  within	  the	  prudential	  scope	  of	  
consolidation	  (III) C	  46.00 Leverage	  Ratio	  (Consolidated	  Only) 646 102

COREP	  2014-‐03 C	  51.00.a Liquidity	  Coverage.	  Liquid	  assets	  (I).	  Total C	  51.00 Liquidity	  Coverage 611 103
COREP	  2014-‐03 C	  51.00.b Liquidity	  Coverage.	  Liquid	  assets	  (II).	  Total C	  51.00 Liquidity	  Coverage 612 103
COREP	  2014-‐03 C	  51.00.w Liquidity	  Coverage.	  Liquid	  assets	  (I).	  Significant	  currencies C	  51.00 Liquidity	  Coverage 711 103
COREP	  2014-‐03 C	  51.00.x Liquidity	  Coverage.	  Liquid	  assets	  (II).	  Significant	  currencies C	  51.00 Liquidity	  Coverage 712 103
COREP	  2014-‐03 C	  52.00.a Liquidity	  Coverage.	  Outflows	  (I).	  Total C	  52.00 Liquidity	  Coverage 615 104
COREP	  2014-‐03 C	  52.00.b Liquidity	  Coverage.	  Outflows	  (II).	  Total C	  52.00 Liquidity	  Coverage 616 104
COREP	  2014-‐03 C	  52.00.c Liquidity	  Coverage.	  Outflows	  (III).	  Total C	  52.00 Liquidity	  Coverage 617 104
COREP	  2014-‐03 C	  52.00.d Liquidity	  Coverage.	  Outflows	  (IV).	  Total C	  52.00 Liquidity	  Coverage 618 104
COREP	  2014-‐03 C	  52.00.w Liquidity	  Coverage.	  Outflows	  (I).	  Significant	  currencies C	  52.00 Liquidity	  Coverage 713 104
COREP	  2014-‐03 C	  52.00.x Liquidity	  Coverage.	  Outflows	  (II).	  Significant	  currencies C	  52.00 Liquidity	  Coverage 714 104
COREP	  2014-‐03 C	  52.00.y Liquidity	  Coverage.	  Outflows	  (III).	  Significant	  currencies C	  52.00 Liquidity	  Coverage 715 104
COREP	  2014-‐03 C	  52.00.z Liquidity	  Coverage.	  Outflows	  (IV).	  Significant	  currencies C	  52.00 Liquidity	  Coverage 716 104
COREP	  2014-‐03 C	  53.00.a Liquidity	  Coverage.	  Inflows	  (I).	  Total C	  53.00 Liquidity	  Coverage 623 105
COREP	  2014-‐03 C	  53.00.b Liquidity	  Coverage.	  Inflows	  (II).	  Total C	  53.00 Liquidity	  Coverage 624 105
COREP	  2014-‐03 C	  53.00.c Liquidity	  Coverage.	  Inflows	  (III).	  Total C	  53.00 Liquidity	  Coverage 625 105
COREP	  2014-‐03 C	  53.00.w Liquidity	  Coverage.	  Inflows	  (I).	  Significant	  currencies C	  53.00 Liquidity	  Coverage 717 105
COREP	  2014-‐03 C	  53.00.x Liquidity	  Coverage.	  Inflows	  (II).	  Significant	  currencies C	  53.00 Liquidity	  Coverage 718 105
COREP	  2014-‐03 C	  53.00.y Liquidity	  Coverage.	  Inflows	  (III).	  Significant	  currencies C	  53.00 Liquidity	  Coverage 719 105
COREP	  2014-‐03 C	  54.00.a Liquidity	  Coverage.	  Collateral	  swaps.	  Total C	  54.00 Liquidity	  Coverage 629 106
COREP	  2014-‐03 C	  54.00.w Liquidity	  Coverage.	  Collateral	  swaps.	  Significant	  currencies C	  54.00 Liquidity	  Coverage 720 106
COREP	  2014-‐03 C	  60.00.a Stable	  funding.	  Items	  requiring	  stable	  funding	  (I).	  Total C	  60.00 Stable	  Funding 631 107
COREP	  2014-‐03 C	  60.00.b Stable	  funding.	  Items	  requiring	  stable	  funding	  (II).	  Total C	  60.00 Stable	  Funding 632 107
COREP	  2014-‐03 C	  60.00.w Stable	  funding.	  Items	  requiring	  stable	  funding	  (I).	  Significant	  currencies C	  60.00 Stable	  Funding 721 107
COREP	  2014-‐03 C	  60.00.x Stable	  funding.	  Items	  requiring	  stable	  funding	  (II).	  Significant	  currencies C	  60.00 Stable	  Funding 722 107
COREP	  2014-‐03 C	  61.00.a Stable	  funding.	  Items	  providing	  stable	  funding	  (I).	  Total C	  61.00 Stable	  Funding 591 108
COREP	  2014-‐03 C	  61.00.b Stable	  funding.	  Items	  providing	  stable	  funding	  (II).	  Total C	  61.00 Stable	  Funding 592 108
COREP	  2014-‐03 C	  61.00.w Stable	  funding.	  Items	  providing	  stable	  funding	  (I).	  Significant	  currencies C	  61.00 Stable	  Funding 723 108
COREP	  2014-‐03 C	  61.00.x Stable	  funding.	  Items	  providing	  stable	  funding	  (II).	  Significant	  currencies C	  61.00 Stable	  Funding 724 108
FINREP	  2014-‐03 F	  00.01 Nature	  of	  Report	  (FINREP) F	  00.01 General	  Information	  -‐	  FINREP 638 109
FINREP	  2014-‐03 F	  01.01 Balance	  Sheet	  Statement	  [Statement	  of	  Financial	  Position]:	  Assets F	  01.01 FINREP	  part	  1 486 110
FINREP	  2014-‐03 F	  01.02 Balance	  Sheet	  Statement	  [Statement	  of	  Financial	  Position]:	  Liabilities F	  01.02 FINREP	  part	  1 487 111
FINREP	  2014-‐03 F	  01.03 Balance	  Sheet	  Statement	  [Statement	  of	  Financial	  Position]:	  Equity F	  01.03 FINREP	  part	  1 488 112
FINREP	  2014-‐03 F	  02.00 Statement	  of	  profit	  or	  loss F	  02.00 FINREP	  part	  1 489 113
FINREP	  2014-‐03 F	  03.00 Statement	  of	  comprehensive	  income F	  03.00 FINREP	  part	  1 525 114
FINREP	  2014-‐03 F	  04.01 Breakdown	  of	  financial	  assets	  by	  instrument	  and	  by	  counterparty	  sector:	  financial	  assets	  held	  for	  trading F	  04.01 FINREP	  part	  1 490 115

FINREP	  2014-‐03 F	  04.02
Breakdown	  of	  financial	  assets	  by	  instrument	  and	  by	  counterparty	  sector:	  financial	  assets	  designated	  at	  fair	  
value	  through	  profit	  or	  loss F	  04.02 FINREP	  part	  1 491 116

FINREP	  2014-‐03 F	  04.03 Breakdown	  of	  financial	  assets	  by	  instrument	  and	  by	  counterparty	  sector:	  available-‐for-‐sale	  financial	  assets F	  04.03 FINREP	  part	  1 492 117

FINREP	  2014-‐03 F	  04.04
Breakdown	  of	  financial	  assets	  by	  instrument	  and	  by	  counterparty	  sector:	  loans	  and	  receivables	  and	  held-‐to-‐
maturity	  investments F	  04.04 FINREP	  part	  1 493 118

FINREP	  2014-‐03 F	  04.05 Subordinated	  financial	  assets F	  04.05 FINREP	  part	  1 528 119
FINREP	  2014-‐03 F	  04.06 Breakdown	  of	  financial	  assets	  by	  instrument	  and	  by	  counterparty	  sector:	  trading	  financial	  assets F	  04.06 FINREP	  part	  1	  (GAAP	  only) 595 120

FINREP	  2014-‐03 F	  04.07
Breakdown	  of	  financial	  assets	  by	  instrument	  and	  by	  counterparty	  sector:	  non-‐trading	  non-‐derivative	  
financial	  assets	  measured	  at	  fair	  value	  through	  profit	  or	  loss F	  04.07 FINREP	  part	  1	  (GAAP	  only) 596 121

FINREP	  2014-‐03 F	  04.08
Breakdown	  of	  financial	  assets	  by	  instrument	  and	  by	  counterparty	  sector:	  non-‐trading	  non-‐derivative	  
financial	  assets	  measured	  at	  fair	  value	  to	  equity F	  04.08 FINREP	  part	  1	  (GAAP	  only) 597 122

FINREP	  2014-‐03 F	  04.09
Breakdown	  of	  financial	  assets	  by	  instrument	  and	  by	  counterparty	  sector:	  non-‐trading	  debt	  instruments	  
measured	  at	  a	  cost-‐based	  method F	  04.09 FINREP	  part	  1	  (GAAP	  only) 598 123

FINREP	  2014-‐03 F	  04.10
Breakdown	  of	  financial	  assets	  by	  instrument	  and	  by	  counterparty	  sector:	  other	  non-‐trading	  non-‐derivative	  
financial	  assets F	  04.10 FINREP	  part	  1	  (GAAP	  only) 599 124

FINREP	  2014-‐03 F	  05.00 Breakdown	  of	  loans	  and	  advances	  by	  product F	  05.00 FINREP	  part	  1 501 125
FINREP	  2014-‐03 F	  06.00 Breakdown	  of	  loans	  and	  advances	  to	  non-‐financial	  corporations	  by	  NACE	  codes F	  06.00 FINREP	  part	  1 659 126
FINREP	  2014-‐03 F	  07.00 Financial	  assets	  subject	  to	  impairment	  that	  are	  past	  due	  or	  impaired F	  07.00 FINREP	  part	  1 494 127
FINREP	  2014-‐03 F	  08.01.a Breakdown	  of	  financial	  liabilities	  by	  product	  and	  by	  counterparty	  (a) F	  08.01 FINREP	  part	  1 647 37
FINREP	  2014-‐03 F	  08.01.b Breakdown	  of	  financial	  liabilities	  by	  product	  and	  by	  counterparty	  (b) F	  08.01 FINREP	  part	  1 648 37
FINREP	  2014-‐03 F	  08.02 Subordinated	  liabilities F	  08.02 FINREP	  part	  1 497 128

FINREP	  2014-‐03 F	  09.01
Off-‐balance	  sheet	  items	  subject	  to	  credit	  risk:	  Loan	  commitments,	  financial	  guarantees	  and	  other	  
commitments	  given F	  09.01 FINREP	  part	  1 649 129

FINREP	  2014-‐03 F	  09.02 Loan	  commitments,	  financial	  guarantees	  and	  other	  commitments	  received F	  09.02 FINREP	  part	  1 499 130
FINREP	  2014-‐03 F	  10.00 Derivatives:	  Trading F	  10.00 FINREP	  part	  1 500 131
FINREP	  2014-‐03 F	  11.01 Derivatives	  -‐	  Hedge	  accounting:	  Breakdown	  by	  type	  of	  risk	  and	  type	  of	  hedge F	  11.01 FINREP	  part	  1 600 132
FINREP	  2014-‐03 F	  11.02 Derivatives	  -‐	  Hedge	  accounting	  under	  National	  GAAP:	  Breakdown	  by	  type	  of	  risk F	  11.02 FINREP	  part	  1	  (GAAP	  only) 601 133
FINREP	  2014-‐03 F	  12.00 Movements	  in	  allowances	  for	  credit	  losses	  and	  impairment	  of	  equity	  instruments F	  12.00 FINREP	  part	  1 504 134
FINREP	  2014-‐03 F	  13.01 Breakdown	  of	  loans	  and	  advances	  by	  collateral	  and	  guarantees F	  13.01 FINREP	  part	  1 527 135
FINREP	  2014-‐03 F	  13.02 Collateral	  obtained	  by	  taking	  possession	  during	  the	  period	  (held	  at	  the	  reporting	  date) F	  13.02 FINREP	  part	  1 529 136
FINREP	  2014-‐03 F	  13.03 Collateral	  obtained	  by	  taking	  possession	  [tangible	  assets]	  accumulated F	  13.03 FINREP	  part	  1 530 137
FINREP	  2014-‐03 F	  14.00 Fair	  value	  hierarchy:	  financial	  instruments	  at	  fair	  value F	  14.00 FINREP	  part	  1 507 138

FINREP	  2014-‐03 F	  15.00.a
Financial	  assets	  pledged	  as	  collateral:	  derecognition	  and	  financial	  liabilities	  associated	  with	  transferred	  
financial	  assets	  (a) F	  15.00 FINREP	  part	  1 505 38

FINREP	  2014-‐03 F	  15.00.b
Financial	  assets	  pledged	  as	  collateral:	  derecognition	  and	  financial	  liabilities	  associated	  with	  transferred	  
financial	  assets	  (b) F	  15.00 FINREP	  part	  1 506 38

FINREP	  2014-‐03 F	  16.01.a Interest	  income	  and	  expenses	  by	  instrument	  and	  counterparty	  (a) F	  16.01 FINREP	  part	  1 518 39
FINREP	  2014-‐03 F	  16.01.b Interest	  income	  and	  expenses	  by	  instrument	  and	  counterparty	  (b) F	  16.01 FINREP	  part	  1 519 39

FINREP	  2014-‐03 F	  16.02
Realised	  gains	  and	  losses	  on	  financial	  assets	  and	  liabilities	  not	  measured	  at	  fair	  value	  through	  profit	  or	  loss	  
by	  instrument F	  16.02 FINREP	  part	  1 520 139

FINREP	  2014-‐03 F	  16.03 Gains	  and	  losses	  on	  financial	  assets	  and	  liabilities	  held	  for	  trading	  by	  instrument F	  16.03 FINREP	  part	  1 521 140
FINREP	  2014-‐03 F	  16.04 Gains	  and	  losses	  on	  financial	  assets	  and	  liabilities	  held	  for	  trading	  by	  risk F	  16.04 FINREP	  part	  1 522 141

FINREP	  2014-‐03 F	  16.05
Gains	  and	  losses	  on	  financial	  assets	  and	  liabilities	  designated	  at	  fair	  value	  through	  profit	  or	  loss	  by	  
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of	  exposures	  assigned	  to	  obligor	  grades	  or	  pools	  by	  obligor	  grades C	  08.02 Credit	  Risk 560 69

COREP	  2014-‐07 C	  09.01.a Geographical	  breakdown	  of	  exposures	  by	  residence	  of	  the	  obligor	  (SA	  exposures) C	  09.01 Credit	  Risk 656 70
COREP	  2014-‐07 C	  09.01.b Geographical	  breakdown	  of	  exposures	  by	  residence	  of	  the	  obligor	  (SA	  exposures)	  -‐	  Exposures	  in	  default C	  09.01 Credit	  Risk 707 70
COREP	  2014-‐07 C	  09.02 Geographical	  breakdown	  of	  exposures	  by	  residence	  of	  the	  obligor	  (IRB	  exposures) C	  09.02 Credit	  Risk 708 71
COREP	  2014-‐07 C	  09.03 Breakdown	  of	  total	  own	  funds	  requirements	  for	  credit	  risk	  of	  relevant	  credit	  exposures	  by	  country C	  09.03 Credit	  Risk 709 72
COREP	  2014-‐07 C	  10.01 Credit	  risk:	  Equity	  -‐	  IRB	  approaches	  to	  capital	  requirements	  -‐	  TOTAL C	  10.01 Credit	  Risk 565 73

COREP	  2014-‐07 C	  10.02
Credit	  risk:	  Equity	  -‐	  IRB	  approaches	  to	  capital	  requirements	  -‐	  Breakdown	  of	  total	  exposures	  under	  the	  
PD/LGD	  Approach	  by	  obligor	  grades C	  10.02 Credit	  Risk 566 74

COREP	  2014-‐07 C	  11.00 Settlement/Delivery	  risk C	  11.00 Credit	  Risk 567 75



COREP	  2014-‐07 C	  12.00 Credit	  risk:	  Securitisations	  -‐	  Standardised	  Approach	  to	  own	  funds	  requirements C	  12.00 Credit	  Risk 737 76
COREP	  2014-‐07 C	  13.00 Credit	  risk:	  Securitisations	  -‐	  IRB	  Approach	  to	  own	  funds	  requirements C	  13.00 Credit	  Risk 569 77
COREP	  2014-‐07 C	  14.00 Detailed	  information	  on	  securitisations C	  14.00 Credit	  Risk 570 78
COREP	  2014-‐07 C	  15.00 Exposures	  and	  losses	  from	  lending	  collateralised	  immovable	  property C	  15.00 Credit	  Risk 710 79
COREP	  2014-‐07 C	  16.00.a Operational	  risk	  -‐	  Excluding	  AMA C	  16.00 Operational	  Risk 572 80
COREP	  2014-‐07 C	  16.00.b Operational	  risk	  -‐	  AMA C	  16.00 Operational	  Risk 573 80
COREP	  2014-‐07 C	  17.00.a Operational	  risks:	  Gross	  losses	  by	  business	  lines	  and	  event	  types	  in	  the	  last	  year C	  17.00 Operational	  Risk 574 81
COREP	  2014-‐07 C	  17.00.b Operational	  risks:	  Thresholds	  applied	  in	  data	  collections C	  17.00 Operational	  Risk 575 81
COREP	  2014-‐07 C	  18.00 Market	  risk:	  Standardised	  Approach	  for	  traded	  debt	  instruments C	  18.00 Market	  Risk 576 82
COREP	  2014-‐07 C	  19.00 Market	  risk:	  Standardised	  Approach	  for	  specific	  risk	  in	  securitisations C	  19.00 Market	  Risk 577 83
COREP	  2014-‐07 C	  20.00 Market	  risk:	  Standardised	  Approach	  for	  specific	  risk	  in	  the	  correlation	  trading	  portfolio C	  20.00 Market	  Risk 578 84
COREP	  2014-‐07 C	  21.00 Market	  risk:	  Standardised	  Approach	  for	  position	  risk	  in	  equities C	  21.00 Market	  Risk 579 85
COREP	  2014-‐07 C	  22.00 Market	  risk:	  Standardised	  Approaches	  for	  foreign	  exchange	  risk C	  22.00 Market	  Risk 738 86
COREP	  2014-‐07 C	  23.00 Market	  risk:	  Standardised	  Approach	  for	  position	  risk	  in	  commodities C	  23.00 Market	  Risk 581 87
COREP	  2014-‐07 C	  24.00 Market	  risk:	  Internal	  models	  -‐	  Total C	  24.00 Market	  Risk 582 88
COREP	  2014-‐07 C	  25.00 CVA	  RISK C	  25.00 Market	  Risk 657 89
COREP	  2014-‐07 C	  26.00 Large	  exposures	  limits C	  26.00 Large	  Exposures 584 90
COREP	  2014-‐07 C	  27.00 Identification	  of	  the	  counterparty C	  27.00 Large	  Exposures 585 91
COREP	  2014-‐07 C	  28.00 Exposures	  in	  the	  non-‐trading	  and	  trading	  book C	  28.00 Large	  Exposures 586 92
COREP	  2014-‐07 C	  29.00 Detail	  of	  the	  exposures	  to	  individual	  clients	  within	  groups	  of	  connected	  clients C	  29.00 Large	  Exposures 602 93

COREP	  2014-‐07 C	  30.00
Maturity	  buckets	  of	  the	  10	  largest	  exposures	  to	  institutions	  and	  the	  10	  largest	  exposures	  to	  unregulated	  
financial	  entities C	  30.00 Large	  Exposures 607 94

COREP	  2014-‐07 C	  31.00
Maturity	  buckets	  of	  the	  10	  largest	  exposures	  to	  institutions	  and	  the	  10	  largest	  exposures	  to	  unregulated	  
financial	  entities:	  detail	  of	  the	  exposures	  to	  individual	  clients	  within	  groups	  of	  connected	  clients C	  31.00 Large	  Exposures 608 95

COREP	  2014-‐07 C	  40.00 Alternative	  treatment	  of	  the	  Exposure	  Measure C	  40.00 Leverage	  Ratio 587 96
COREP	  2014-‐07 C	  41.00 On-‐	  and	  off-‐balance	  sheet	  items	  –	  additional	  breakdown	  of	  exposures C	  41.00 Leverage	  Ratio 588 97
COREP	  2014-‐07 C	  42.00 Alternative	  definition	  of	  capital C	  42.00 Leverage	  Ratio 589 98

COREP	  2014-‐07 C	  43.00.a
Breakdown	  of	  leverage	  ratio	  exposure	  measure	  components:	  Off-‐balance	  sheet	  items,	  derivatives,	  SFTs	  and	  
trading	  book C	  43.00 Leverage	  Ratio 639 99

COREP	  2014-‐07 C	  43.00.b Breakdown	  of	  leverage	  ratio	  exposure	  measure	  components:	  Other	  non-‐trading	  book	  exposures	  (SA) C	  43.00 Leverage	  Ratio 640 99
COREP	  2014-‐07 C	  43.00.c Breakdown	  of	  leverage	  ratio	  exposure	  measure	  components:	  Other	  non-‐trading	  book	  exposures	  (IRB) C	  43.00 Leverage	  Ratio 641 99
COREP	  2014-‐07 C	  44.00 General	  Information C	  44.00 Leverage	  Ratio 590 100
COREP	  2014-‐07 C	  45.00.a Leverage	  ratio	  calculation C	  45.00 Leverage	  Ratio 642 101
COREP	  2014-‐07 C	  45.00.b Leverage	  ratio	  calculation	  -‐	  average C	  45.00 Leverage	  Ratio 643 101

COREP	  2014-‐07 C	  46.00.a
Entities	  that	  are	  consolidated	  for	  accounting	  purposes	  but	  are	  not	  within	  the	  prudential	  scope	  of	  
consolidation	  (I) C	  46.00 Leverage	  Ratio	  (Consolidated	  Only) 644 102

COREP	  2014-‐07 C	  46.00.b
Entities	  that	  are	  consolidated	  for	  accounting	  purposes	  but	  are	  not	  within	  the	  prudential	  scope	  of	  
consolidation	  (II) C	  46.00 Leverage	  Ratio	  (Consolidated	  Only) 645 102

COREP	  2014-‐07 C	  46.00.c
Entities	  that	  are	  consolidated	  for	  accounting	  purposes	  but	  are	  not	  within	  the	  prudential	  scope	  of	  
consolidation	  (III) C	  46.00 Leverage	  Ratio	  (Consolidated	  Only) 646 102

COREP	  2014-‐07 C	  51.00.a Liquidity	  Coverage.	  Liquid	  assets	  (I).	  Total C	  51.00 Liquidity	  Coverage 611 103
COREP	  2014-‐07 C	  51.00.b Liquidity	  Coverage.	  Liquid	  assets	  (II).	  Total C	  51.00 Liquidity	  Coverage 612 103
COREP	  2014-‐07 C	  51.00.w Liquidity	  Coverage.	  Liquid	  assets	  (I).	  Significant	  currencies C	  51.00 Liquidity	  Coverage 711 103
COREP	  2014-‐07 C	  51.00.x Liquidity	  Coverage.	  Liquid	  assets	  (II).	  Significant	  currencies C	  51.00 Liquidity	  Coverage 712 103
COREP	  2014-‐07 C	  52.00.a Liquidity	  Coverage.	  Outflows	  (I).	  Total C	  52.00 Liquidity	  Coverage 615 104
COREP	  2014-‐07 C	  52.00.b Liquidity	  Coverage.	  Outflows	  (II).	  Total C	  52.00 Liquidity	  Coverage 616 104
COREP	  2014-‐07 C	  52.00.c Liquidity	  Coverage.	  Outflows	  (III).	  Total C	  52.00 Liquidity	  Coverage 617 104
COREP	  2014-‐07 C	  52.00.d Liquidity	  Coverage.	  Outflows	  (IV).	  Total C	  52.00 Liquidity	  Coverage 618 104
COREP	  2014-‐07 C	  52.00.w Liquidity	  Coverage.	  Outflows	  (I).	  Significant	  currencies C	  52.00 Liquidity	  Coverage 713 104
COREP	  2014-‐07 C	  52.00.x Liquidity	  Coverage.	  Outflows	  (II).	  Significant	  currencies C	  52.00 Liquidity	  Coverage 714 104
COREP	  2014-‐07 C	  52.00.y Liquidity	  Coverage.	  Outflows	  (III).	  Significant	  currencies C	  52.00 Liquidity	  Coverage 715 104
COREP	  2014-‐07 C	  52.00.z Liquidity	  Coverage.	  Outflows	  (IV).	  Significant	  currencies C	  52.00 Liquidity	  Coverage 716 104
COREP	  2014-‐07 C	  53.00.a Liquidity	  Coverage.	  Inflows	  (I).	  Total C	  53.00 Liquidity	  Coverage 623 105
COREP	  2014-‐07 C	  53.00.b Liquidity	  Coverage.	  Inflows	  (II).	  Total C	  53.00 Liquidity	  Coverage 624 105
COREP	  2014-‐07 C	  53.00.c Liquidity	  Coverage.	  Inflows	  (III).	  Total C	  53.00 Liquidity	  Coverage 625 105
COREP	  2014-‐07 C	  53.00.w Liquidity	  Coverage.	  Inflows	  (I).	  Significant	  currencies C	  53.00 Liquidity	  Coverage 717 105
COREP	  2014-‐07 C	  53.00.x Liquidity	  Coverage.	  Inflows	  (II).	  Significant	  currencies C	  53.00 Liquidity	  Coverage 718 105
COREP	  2014-‐07 C	  53.00.y Liquidity	  Coverage.	  Inflows	  (III).	  Significant	  currencies C	  53.00 Liquidity	  Coverage 719 105
COREP	  2014-‐07 C	  54.00.a Liquidity	  Coverage.	  Collateral	  swaps.	  Total C	  54.00 Liquidity	  Coverage 629 106
COREP	  2014-‐07 C	  54.00.w Liquidity	  Coverage.	  Collateral	  swaps.	  Significant	  currencies C	  54.00 Liquidity	  Coverage 720 106
COREP	  2014-‐07 C	  60.00.a Stable	  funding.	  Items	  requiring	  stable	  funding	  (I).	  Total C	  60.00 Stable	  Funding 631 107
COREP	  2014-‐07 C	  60.00.b Stable	  funding.	  Items	  requiring	  stable	  funding	  (II).	  Total C	  60.00 Stable	  Funding 632 107
COREP	  2014-‐07 C	  60.00.w Stable	  funding.	  Items	  requiring	  stable	  funding	  (I).	  Significant	  currencies C	  60.00 Stable	  Funding 721 107
COREP	  2014-‐07 C	  60.00.x Stable	  funding.	  Items	  requiring	  stable	  funding	  (II).	  Significant	  currencies C	  60.00 Stable	  Funding 722 107
COREP	  2014-‐07 C	  61.00.a Stable	  funding.	  Items	  providing	  stable	  funding	  (I).	  Total C	  61.00 Stable	  Funding 591 108
COREP	  2014-‐07 C	  61.00.b Stable	  funding.	  Items	  providing	  stable	  funding	  (II).	  Total C	  61.00 Stable	  Funding 592 108
COREP	  2014-‐07 C	  61.00.w Stable	  funding.	  Items	  providing	  stable	  funding	  (I).	  Significant	  currencies C	  61.00 Stable	  Funding 723 108
COREP	  2014-‐07 C	  61.00.x Stable	  funding.	  Items	  providing	  stable	  funding	  (II).	  Significant	  currencies C	  61.00 Stable	  Funding 724 108
FINREP	  2014-‐07 F	  00.01 Nature	  of	  Report	  (FINREP) F	  00.01 General	  Information	  -‐	  FINREP 638 109
FINREP	  2014-‐07 F	  01.01 Balance	  Sheet	  Statement	  [Statement	  of	  Financial	  Position]:	  Assets F	  01.01 FINREP	  part	  1 753 110
FINREP	  2014-‐07 F	  01.02 Balance	  Sheet	  Statement	  [Statement	  of	  Financial	  Position]:	  Liabilities F	  01.02 FINREP	  part	  1 487 111
FINREP	  2014-‐07 F	  01.03 Balance	  Sheet	  Statement	  [Statement	  of	  Financial	  Position]:	  Equity F	  01.03 FINREP	  part	  1 488 112
FINREP	  2014-‐07 F	  02.00 Statement	  of	  profit	  or	  loss F	  02.00 FINREP	  part	  1 489 113
FINREP	  2014-‐07 F	  03.00 Statement	  of	  comprehensive	  income F	  03.00 FINREP	  part	  1 525 114
FINREP	  2014-‐07 F	  04.01 Breakdown	  of	  financial	  assets	  by	  instrument	  and	  by	  counterparty	  sector:	  financial	  assets	  held	  for	  trading F	  04.01 FINREP	  part	  1 490 115

FINREP	  2014-‐07 F	  04.02
Breakdown	  of	  financial	  assets	  by	  instrument	  and	  by	  counterparty	  sector:	  financial	  assets	  designated	  at	  fair	  
value	  through	  profit	  or	  loss F	  04.02 FINREP	  part	  1 491 116

FINREP	  2014-‐07 F	  04.03 Breakdown	  of	  financial	  assets	  by	  instrument	  and	  by	  counterparty	  sector:	  available-‐for-‐sale	  financial	  assets F	  04.03 FINREP	  part	  1 492 117

FINREP	  2014-‐07 F	  04.04
Breakdown	  of	  financial	  assets	  by	  instrument	  and	  by	  counterparty	  sector:	  loans	  and	  receivables	  and	  held-‐to-‐
maturity	  investments F	  04.04 FINREP	  part	  1 754 118

FINREP	  2014-‐07 F	  04.05 Subordinated	  financial	  assets F	  04.05 FINREP	  part	  1 528 119
FINREP	  2014-‐07 F	  04.06 Breakdown	  of	  financial	  assets	  by	  instrument	  and	  by	  counterparty	  sector:	  trading	  financial	  assets F	  04.06 FINREP	  part	  1	  (GAAP	  only) 595 120

FINREP	  2014-‐07 F	  04.07
Breakdown	  of	  financial	  assets	  by	  instrument	  and	  by	  counterparty	  sector:	  non-‐trading	  non-‐derivative	  
financial	  assets	  measured	  at	  fair	  value	  through	  profit	  or	  loss F	  04.07 FINREP	  part	  1	  (GAAP	  only) 596 121

FINREP	  2014-‐07 F	  04.08
Breakdown	  of	  financial	  assets	  by	  instrument	  and	  by	  counterparty	  sector:	  non-‐trading	  non-‐derivative	  
financial	  assets	  measured	  at	  fair	  value	  to	  equity F	  04.08 FINREP	  part	  1	  (GAAP	  only) 597 122

FINREP	  2014-‐07 F	  04.09
Breakdown	  of	  financial	  assets	  by	  instrument	  and	  by	  counterparty	  sector:	  non-‐trading	  debt	  instruments	  
measured	  at	  a	  cost-‐based	  method F	  04.09 FINREP	  part	  1	  (GAAP	  only) 598 123

FINREP	  2014-‐07 F	  04.10
Breakdown	  of	  financial	  assets	  by	  instrument	  and	  by	  counterparty	  sector:	  other	  non-‐trading	  non-‐derivative	  
financial	  assets F	  04.10 FINREP	  part	  1	  (GAAP	  only) 599 124

FINREP	  2014-‐07 F	  05.00 Breakdown	  of	  loans	  and	  advances	  by	  product F	  05.00 FINREP	  part	  1 501 125
FINREP	  2014-‐07 F	  06.00 Breakdown	  of	  loans	  and	  advances	  to	  non-‐financial	  corporations	  by	  NACE	  codes F	  06.00 FINREP	  part	  1 659 126
FINREP	  2014-‐07 F	  07.00 Financial	  assets	  subject	  to	  impairment	  that	  are	  past	  due	  or	  impaired F	  07.00 FINREP	  part	  1 725 127
FINREP	  2014-‐07 F	  08.01.a Breakdown	  of	  financial	  liabilities	  by	  product	  and	  by	  counterparty	  (a) F	  08.01 FINREP	  part	  1 647 37
FINREP	  2014-‐07 F	  08.01.b Breakdown	  of	  financial	  liabilities	  by	  product	  and	  by	  counterparty	  (b) F	  08.01 FINREP	  part	  1 648 37
FINREP	  2014-‐07 F	  08.02 Subordinated	  liabilities F	  08.02 FINREP	  part	  1 497 128

FINREP	  2014-‐07 F	  09.01
Off-‐balance	  sheet	  items	  subject	  to	  credit	  risk:	  Loan	  commitments,	  financial	  guarantees	  and	  other	  
commitments	  given F	  09.01 FINREP	  part	  1 726 129

FINREP	  2014-‐07 F	  09.02 Loan	  commitments,	  financial	  guarantees	  and	  other	  commitments	  received F	  09.02 FINREP	  part	  1 499 130
FINREP	  2014-‐07 F	  10.00 Derivatives:	  Trading F	  10.00 FINREP	  part	  1 500 131
FINREP	  2014-‐07 F	  11.01 Derivatives	  -‐	  Hedge	  accounting:	  Breakdown	  by	  type	  of	  risk	  and	  type	  of	  hedge F	  11.01 FINREP	  part	  1 600 132
FINREP	  2014-‐07 F	  11.02 Derivatives	  -‐	  Hedge	  accounting	  under	  National	  GAAP:	  Breakdown	  by	  type	  of	  risk F	  11.02 FINREP	  part	  1	  (GAAP	  only) 601 133
FINREP	  2014-‐07 F	  12.00 Movements	  in	  allowances	  for	  credit	  losses	  and	  impairment	  of	  equity	  instruments F	  12.00 FINREP	  part	  1 755 134
FINREP	  2014-‐07 F	  13.01 Breakdown	  of	  loans	  and	  advances	  by	  collateral	  and	  guarantees F	  13.01 FINREP	  part	  1 527 135
FINREP	  2014-‐07 F	  13.02 Collateral	  obtained	  by	  taking	  possession	  during	  the	  period	  (held	  at	  the	  reporting	  date) F	  13.02 FINREP	  part	  1 529 136
FINREP	  2014-‐07 F	  13.03 Collateral	  obtained	  by	  taking	  possession	  [tangible	  assets]	  accumulated F	  13.03 FINREP	  part	  1 530 137
FINREP	  2014-‐07 F	  14.00 Fair	  value	  hierarchy:	  financial	  instruments	  at	  fair	  value F	  14.00 FINREP	  part	  1 507 138

FINREP	  2014-‐07 F	  15.00.a
Financial	  assets	  pledged	  as	  collateral:	  derecognition	  and	  financial	  liabilities	  associated	  with	  transferred	  
financial	  assets	  (a) F	  15.00 FINREP	  part	  1 505 38

FINREP	  2014-‐07 F	  15.00.b
Financial	  assets	  pledged	  as	  collateral:	  derecognition	  and	  financial	  liabilities	  associated	  with	  transferred	  
financial	  assets	  (b) F	  15.00 FINREP	  part	  1 506 38

FINREP	  2014-‐07 F	  16.01.a Interest	  income	  and	  expenses	  by	  instrument	  and	  counterparty	  (a) F	  16.01 FINREP	  part	  1 518 39
FINREP	  2014-‐07 F	  16.01.b Interest	  income	  and	  expenses	  by	  instrument	  and	  counterparty	  (b) F	  16.01 FINREP	  part	  1 519 39

FINREP	  2014-‐07 F	  16.02
Realised	  gains	  and	  losses	  on	  financial	  assets	  and	  liabilities	  not	  measured	  at	  fair	  value	  through	  profit	  or	  loss	  
by	  instrument F	  16.02 FINREP	  part	  1 520 139

FINREP	  2014-‐07 F	  16.03 Gains	  and	  losses	  on	  financial	  assets	  and	  liabilities	  held	  for	  trading	  by	  instrument F	  16.03 FINREP	  part	  1 521 140
FINREP	  2014-‐07 F	  16.04 Gains	  and	  losses	  on	  financial	  assets	  and	  liabilities	  held	  for	  trading	  by	  risk F	  16.04 FINREP	  part	  1 522 141

FINREP	  2014-‐07 F	  16.05
Gains	  and	  losses	  on	  financial	  assets	  and	  liabilities	  designated	  at	  fair	  value	  through	  profit	  or	  loss	  by	  
instrument F	  16.05 FINREP	  part	  1 609 142

FINREP	  2014-‐07 F	  16.06 Gains	  and	  losses	  from	  hedge	  accounting F	  16.06 FINREP	  part	  1 523 143
FINREP	  2014-‐07 F	  16.07.a Impairment	  on	  financial	  and	  non-‐financial	  assets	  (a) F	  16.07 FINREP	  part	  1 727 40
FINREP	  2014-‐07 F	  16.07.b Impairment	  on	  financial	  and	  non-‐financial	  assets	  (b) F	  16.07 FINREP	  part	  1 728 40
FINREP	  2014-‐07 F	  17.01 Reconciliation	  between	  IFRS	  and	  CRR	  scope	  of	  consolidation:	  Assets F	  17.01 FINREP	  part	  1 541 144

FINREP	  2014-‐07 F	  17.02
Reconciliation	  between	  IFRS	  and	  CRR	  scope	  of	  consolidation:	  Off-‐balance	  sheet	  exposures	  -‐	  loan	  
commitments,	  financial	  guarantees	  and	  other	  commitments	  given F	  17.02 FINREP	  part	  1 542 145



FINREP	  2014-‐07 F	  17.03 Reconciliation	  between	  IFRS	  and	  CRR	  scope	  of	  consolidation:	  Liabilities F	  17.03 FINREP	  part	  1 543 146
FINREP	  2014-‐07 F	  18.00.a Information	  on	  performing	  and	  non-‐performing	  exposures	  (I) F	  18.00 FINREP	  part	  1 678 324
FINREP	  2014-‐07 F	  18.00.b Information	  on	  performing	  and	  non-‐performing	  exposures	  (II) F	  18.00 FINREP	  part	  1 757 324
FINREP	  2014-‐07 F	  18.00.c Information	  on	  performing	  and	  non-‐performing	  exposures	  (III) F	  18.00 FINREP	  part	  1 680 324
FINREP	  2014-‐07 F	  19.00.a Information	  forborn	  exposures	  (I) F	  19.00 FINREP	  part	  1 681 325
FINREP	  2014-‐07 F	  19.00.b Information	  forborn	  exposures	  (II) F	  19.00 FINREP	  part	  1 682 325
FINREP	  2014-‐07 F	  19.00.c Information	  forborn	  exposures	  (III) F	  19.00 FINREP	  part	  1 683 325
FINREP	  2014-‐07 F	  20.01 Geographical	  breakdown	  of	  assets	  by	  location	  of	  the	  activities F	  20.01 FINREP	  part	  2 508 147
FINREP	  2014-‐07 F	  20.02 Geographical	  breakdown	  of	  liabilities	  by	  location	  of	  the	  activities F	  20.02 FINREP	  part	  2 509 148
FINREP	  2014-‐07 F	  20.03 Geographical	  breakdown	  of	  main	  income	  statement	  items	  by	  location	  of	  the	  activities F	  20.03 FINREP	  part	  2 510 149
FINREP	  2014-‐07 F	  20.04 Geographical	  breakdown	  of	  assets	  by	  residence	  of	  the	  counterparty F	  20.04 FINREP	  part	  2 729 150

FINREP	  2014-‐07 F	  20.05.a
Geographical	  breakdown	  of	  off-‐balance	  sheet	  items	  subject	  to	  credit	  risk	  by	  residence	  of	  the	  counterparty	  
(a) F	  20.05 FINREP	  part	  2 730 41

FINREP	  2014-‐07 F	  20.05.b
Geographical	  breakdown	  of	  off-‐balance	  sheet	  items	  subject	  to	  credit	  risk	  by	  residence	  of	  the	  counterparty	  
(b) F	  20.05 FINREP	  part	  2 705 41

FINREP	  2014-‐07 F	  20.06 Geographical	  breakdown	  of	  liabilities	  by	  residence	  of	  the	  counterparty F	  20.06 FINREP	  part	  2 706 151

FINREP	  2014-‐07 F	  20.07
Geographical	  breakdown	  by	  residence	  of	  the	  counterparty	  of	  loans	  and	  advances	  to	  non-‐financial	  
corporations	  by	  NACE	  codes F	  20.07 FINREP	  part	  2 660 152

FINREP	  2014-‐07 F	  21.00 Tangible	  and	  intangible	  assets:	  assets	  subject	  to	  operating	  lease F	  21.00 FINREP	  part	  2 536 153
FINREP	  2014-‐07 F	  22.01 Fee	  and	  commission	  income	  and	  expenses	  by	  activity F	  22.01 FINREP	  part	  2 524 154
FINREP	  2014-‐07 F	  22.02 Assets	  involved	  in	  the	  services	  provided F	  22.02 FINREP	  part	  2 531 155
FINREP	  2014-‐07 F	  30.01 Interests	  in	  unconsolidated	  structured	  entities F	  30.01 FINREP	  part	  3 515 156
FINREP	  2014-‐07 F	  30.02 Breakdown	  of	  interests	  in	  unconsolidated	  structured	  entities	  by	  nature	  of	  the	  activities F	  30.02 FINREP	  part	  3 731 157
FINREP	  2014-‐07 F	  31.01 Related	  parties:	  amounts	  payable	  to	  and	  amounts	  receivable	  from F	  31.01 FINREP	  part	  3 653 158
FINREP	  2014-‐07 F	  31.02 Related	  parties:	  expenses	  and	  income	  generated	  by	  transactions	  with F	  31.02 FINREP	  part	  3 546 159
FINREP	  2014-‐07 F	  40.01 Scope	  of	  the	  group:	  “entity-‐by-‐entity” F	  40.01 FINREP	  part	  4 658 160
FINREP	  2014-‐07 F	  40.02 Scope	  of	  the	  group:	  "instrument-‐by-‐instrument" F	  40.02 FINREP	  part	  4 594 161
FINREP	  2014-‐07 F	  41.01 Fair	  value	  hierarchy:	  financial	  instruments	  at	  amortised	  cost F	  41.01 FINREP	  part	  4 532 162
FINREP	  2014-‐07 F	  41.02 Use	  of	  the	  Fair	  Value	  Option F	  41.02 FINREP	  part	  4 654 163
FINREP	  2014-‐07 F	  41.03 Hybrid	  financial	  instruments	  not	  designated	  at	  fair	  value	  through	  profit	  or	  loss F	  41.03 FINREP	  part	  4 534 164
FINREP	  2014-‐07 F	  42.00 Tangible	  and	  intangible	  assets:	  carrying	  amount F	  42.00 FINREP	  part	  4 535 165
FINREP	  2014-‐07 F	  43.00 Provisions F	  43.00 FINREP	  part	  4 537 166
FINREP	  2014-‐07 F	  44.01 Components	  of	  net	  defined	  benefit	  plan	  assets	  and	  liabilities F	  44.01 FINREP	  part	  4 538 167
FINREP	  2014-‐07 F	  44.02 Movements	  in	  defined	  benefit	  plans	  and	  employee	  benefits F	  44.02 FINREP	  part	  4 539 168
FINREP	  2014-‐07 F	  44.03 Memo	  items	  [related	  to	  staff	  expenses] F	  44.03 FINREP	  part	  4 540 169

FINREP	  2014-‐07 F	  45.01
Gains	  and	  losses	  on	  financial	  assets	  and	  liabilities	  designated	  at	  fair	  value	  through	  profit	  or	  loss	  by	  
accounting	  portfolio F	  45.01 FINREP	  part	  4 610 170

FINREP	  2014-‐07 F	  45.02 Gains	  and	  losses	  on	  derecognition	  of	  non-‐financial	  assets	  other	  than	  held	  for	  sale F	  45.02 FINREP	  part	  4 544 171
FINREP	  2014-‐07 F	  45.03 Other	  operating	  income	  and	  expenses F	  45.03 FINREP	  part	  4 545 172
FINREP	  2014-‐07 F	  46.00 Statement	  of	  changes	  in	  equity F	  46.00 FINREP	  part	  4 526 173
FP	  2015-‐A-‐1 P	  00.01 Nature	  of	  Report	  (FP) P	  00.01 General	  Information	  -‐	  FP 984 338
FP	  2015-‐A-‐1 P	  01.01 Assets P	  01.01 Funding	  templates.	  Section1 741 339
FP	  2015-‐A-‐1 P	  01.02 Liabilities P	  01.02 Funding	  templates.	  Section1 980 340
FP	  2015-‐A-‐1 P	  01.03 Forecast	  of	  Liquidity	  Ratios P	  01.03 Funding	  templates.	  Section1 743 341
FP	  2015-‐A-‐1 P	  02.01 Insured	  and	  uninsured	  deposits	  and	  uninsured	  deposit-‐like	  financial	  instruments P	  02.01 Funding	  templates.	  Section2 744 342
FP	  2015-‐A-‐1 P	  02.02 Public	  sector	  sources	  of	  funding P	  02.02 Funding	  templates.	  Section2 745 343
FP	  2015-‐A-‐1 P	  02.03 Innovative	  funding	  structures P	  02.03 Funding	  templates.	  Section2 746 344
FP	  2015-‐A-‐1 P	  02.04 Pricing:	  Loan	  Assets P	  02.04 Funding	  templates.	  Section2 747 345
FP	  2015-‐A-‐1 P	  02.05 Pricing:	  Deposit	  Liabilities P	  02.05 Funding	  templates.	  Section2 748 346
FP	  2015-‐A-‐1 P	  02.06 Structural	  currency	  mismatches P	  02.06 Funding	  templates.	  Section2 749 347
FP	  2015-‐A-‐1 P	  02.07 Loan	  Assets	  Acquisitions,	  Run-‐Offs	  and	  Disposals	  Plans P	  02.07 Funding	  templates.	  Section2 956 348
FP	  2015-‐A-‐1 P	  02.08 Deposit	  Liabilities	  Acquisition	  and	  Disposal	  Plans P	  02.08 Funding	  templates.	  Section2 957 349
FP	  2015-‐A-‐1 P	  03.00 Consolidation	  perimeter P	  03.00 Funding	  templates.	  Section3 752 350
SBP	  2015-‐A C	  101.00 Details	  on	  exposures	  in	  Low	  Default	  Portfolios	  by	  counterparty C	  101.00 SBP.	  Credit	  Risk 958 351
SBP	  2015-‐A C	  102.00 Details	  on	  exposures	  in	  Low	  Default	  Portfolios C	  102.00 SBP.	  Credit	  Risk 959 352
SBP	  2015-‐A C	  103.00 Details	  on	  exposures	  in	  High	  Default	  Portfolios C	  103.00 SBP.	  Credit	  Risk 960 353
SBP	  2015-‐A C	  104.00 Details	  for	  hypothetical	  transactions	  in	  Low	  Default	  Portfolios C	  104.00 SBP.	  Credit	  Risk 961 354
SBP	  2015-‐A C	  105.01 Definition	  of	  internal	  models C	  105.01 SBP.	  Credit	  Risk 962 355
SBP	  2015-‐A C	  105.02 Mapping	  of	  internal	  models	  to	  portfolios C	  105.02 SBP.	  Credit	  Risk 963 356
SBP	  2015-‐A C	  105.03 Mapping	  of	  internal	  models	  to	  host	  supervisors C	  105.03 SBP.	  Credit	  Risk 964 357
SBP	  2015-‐A C	  106.00 Initial	  Market	  Valuation C	  106.00 SBP.	  Initial	  Market	  Valuation 965 358
SBP	  2015-‐A C	  107.01.a VaR	  and	  SVaR	  non-‐CTP.	  Details C	  107.01 SBP.	  Market	  risk 969 359
SBP	  2015-‐A C	  107.01.b VaR	  and	  SVaR	  non-‐CTP.	  Details.	  Comments C	  107.01 SBP.	  Market	  risk 970 359
SBP	  2015-‐A C	  107.02 VaR	  and	  SVaR	  non-‐CTP.	  Base	  currency	  results C	  107.02 SBP.	  Market	  risk 971 360
SBP	  2015-‐A C	  108.00 One	  year	  profit	  &	  loss	  VaR	  non-‐CTP C	  108.00 SBP.	  Market	  risk 972 361
SBP	  2015-‐A C	  109.01.a IRC.	  Details	  of	  the	  model C	  109.01 SBP.	  Market	  risk 973 362
SBP	  2015-‐A C	  109.01.b IRC.	  Details	  of	  the	  model.	  Comments C	  109.01 SBP.	  Market	  risk 974 362
SBP	  2015-‐A C	  109.02 IRC.	  Details	  by	  portfolio C	  109.02 SBP.	  Market	  risk 975 363
SBP	  2015-‐A C	  109.03 IRC.	  Amount	  by	  portfolio/date C	  109.03 SBP.	  Market	  risk 976 364
SBP	  2015-‐A C	  110.01.a CT.	  Details	  of	  the	  model C	  110.01 SBP.	  Market	  risk 977 365
SBP	  2015-‐A C	  110.01.b CT.	  Details	  of	  the	  model.	  Comments C	  110.01 SBP.	  Market	  risk 978 365
SBP	  2015-‐A C	  110.02 CT.	  Details	  by	  portfolio C	  110.02 SBP.	  Market	  risk 966 366
SBP	  2015-‐A C	  110.03 CT.	  APR	  by	  portfolio/date C	  110.03 SBP.	  Market	  risk 967 367
SBP	  2015-‐A S	  00.01 Nature	  of	  Report	  (SBP) S	  00.01 SBP.	  General	  Information 968 374
COREP	  2015-‐A C	  00.01 Nature	  of	  Report	  (COREP) C	  00.01 General	  Information	  -‐	  COREP 637 59
COREP	  2015-‐A C	  01.00 Capital	  Adequacy	  -‐	  Own	  funds	  definition C	  01.00 Capital	  Adequacy 792 60
COREP	  2015-‐A C	  02.00 Capital	  Adequacy	  -‐	  Risk	  Exposure	  Amounts C	  02.00 Capital	  Adequacy 793 61
COREP	  2015-‐A C	  03.00 Capital	  Adequacy	  -‐	  Ratios C	  03.00 Capital	  Adequacy 549 62
COREP	  2015-‐A C	  04.00 Capital	  Adequacy	  -‐	  Memorandum	  Items C	  04.00 Capital	  Adequacy 794 63
COREP	  2015-‐A C	  05.01 Capital	  Adequacy	  -‐	  Transitional	  provisions:	  Summary C	  05.01 Capital	  Adequacy 795 64
COREP	  2015-‐A C	  05.02 Capital	  Adequacy	  -‐	  Transitional	  provisions:	  Grandfathered	  instruments	  constituting	  State	  aid C	  05.02 Capital	  Adequacy 552 65
COREP	  2015-‐A C	  06.01 Group	  Solvency	  -‐	  Total C	  06.01 Group	  Solvency 983 375
COREP	  2015-‐A C	  06.02 Group	  Solvency C	  06.02 Group	  Solvency 982 376
COREP	  2015-‐A C	  07.00.a Credit	  and	  counterparty	  credit	  risks	  and	  free	  deliveries:	  Standardised	  Approach	  to	  capital	  requirements C	  07.00 Credit	  Risk 797 67

COREP	  2015-‐A C	  07.00.b
Credit	  and	  counterparty	  credit	  risks	  and	  free	  deliveries:	  Standardised	  Approach	  to	  capital	  requirements	  -‐	  Of	  
which:	  Arising	  from	  Counterparty	  Credit	  Risk C	  07.00 Credit	  Risk 798 67

COREP	  2015-‐A C	  07.00.c
Credit	  and	  counterparty	  credit	  risks	  and	  free	  deliveries:	  Standardised	  Approach	  to	  capital	  requirements	  -‐	  
Memorandum	  items	  -‐	  Secured	  on	  Property C	  07.00 Credit	  Risk 799 67

COREP	  2015-‐A C	  07.00.d
Credit	  and	  counterparty	  credit	  risks	  and	  free	  deliveries:	  Standardised	  Approach	  to	  capital	  requirements	  -‐	  
Memorandum	  items	  -‐	  in	  default C	  07.00 Credit	  Risk 800 67

COREP	  2015-‐A C	  08.01.a Credit	  and	  counterparty	  credit	  risks	  and	  free	  deliveries:	  IRB	  Approach	  to	  capital	  requirements	  -‐	  TOTAL C	  08.01 Credit	  Risk 801 68

COREP	  2015-‐A C	  08.01.b
Credit	  and	  counterparty	  credit	  risks	  and	  free	  deliveries:	  IRB	  Approach	  to	  capital	  requirements	  -‐	  TOTAL	  -‐	  Of	  
which	  arising	  from	  counterparty	  credit	  risk	  and	  off	  balance	  sheet C	  08.01 Credit	  Risk 802 68

COREP	  2015-‐A C	  08.02
Credit	  and	  counterparty	  credit	  risks	  and	  free	  deliveries:	  IRB	  Approach	  to	  capital	  requirements	  -‐	  Breakdown	  
of	  exposures	  assigned	  to	  obligor	  grades	  or	  pools	  by	  obligor	  grades C	  08.02 Credit	  Risk 560 69

COREP	  2015-‐A C	  09.01.a Geographical	  breakdown	  of	  exposures	  by	  residence	  of	  the	  obligor	  (SA	  exposures) C	  09.01 Credit	  Risk 981 70
COREP	  2015-‐A C	  09.01.b Geographical	  breakdown	  of	  exposures	  by	  residence	  of	  the	  obligor	  (SA	  exposures)	  -‐	  Exposures	  in	  default C	  09.01 Credit	  Risk 707 70
COREP	  2015-‐A C	  09.02 Geographical	  breakdown	  of	  exposures	  by	  residence	  of	  the	  obligor	  (IRB	  exposures) C	  09.02 Credit	  Risk 803 71

COREP	  2015-‐A C	  09.03
Geographical	  breakdown	  of	  relevant	  credit	  exposures	  for	  the	  purpose	  of	  calculation	  of	  the	  institution-‐
specific	  countercyclical	  buffer C	  09.03 Credit	  Risk 804 72

COREP	  2015-‐A C	  10.01 Credit	  risk:	  Equity	  -‐	  IRB	  approaches	  to	  capital	  requirements	  -‐	  TOTAL C	  10.01 Credit	  Risk 805 73

COREP	  2015-‐A C	  10.02
Credit	  risk:	  Equity	  -‐	  IRB	  approaches	  to	  capital	  requirements	  -‐	  Breakdown	  of	  total	  exposures	  under	  the	  
PD/LGD	  Approach	  by	  obligor	  grades C	  10.02 Credit	  Risk 566 74

COREP	  2015-‐A C	  11.00 Settlement/Delivery	  risk C	  11.00 Credit	  Risk 567 75
COREP	  2015-‐A C	  12.00 Credit	  risk:	  Securitisations	  -‐	  Standardised	  Approach	  to	  own	  funds	  requirements C	  12.00 Credit	  Risk 806 76
COREP	  2015-‐A C	  13.00 Credit	  risk:	  Securitisations	  -‐	  IRB	  Approach	  to	  own	  funds	  requirements C	  13.00 Credit	  Risk 807 77
COREP	  2015-‐A C	  14.00 Detailed	  information	  on	  securitisations C	  14.00 Credit	  Risk 570 78
COREP	  2015-‐A C	  15.00 Exposures	  and	  losses	  from	  lending	  collateralised	  immovable	  property C	  15.00 Credit	  Risk 808 79
COREP	  2015-‐A C	  16.00.a Operational	  risk	  -‐	  Excluding	  AMA C	  16.00 Operational	  Risk 572 80
COREP	  2015-‐A C	  16.00.b Operational	  risk	  -‐	  AMA C	  16.00 Operational	  Risk 809 80
COREP	  2015-‐A C	  17.00.a Operational	  risk:	  Losses	  and	  recoveries	  by	  business	  lines	  and	  event	  types	  in	  the	  last	  year C	  17.00 Operational	  Risk 810 81
COREP	  2015-‐A C	  17.00.b Operational	  risk:	  Thresholds	  applied	  in	  data	  collections C	  17.00 Operational	  Risk 811 81
COREP	  2015-‐A C	  18.00 Market	  risk:	  Standardised	  Approach	  for	  traded	  debt	  instruments C	  18.00 Market	  Risk 812 82
COREP	  2015-‐A C	  19.00 Market	  risk:	  Standardised	  Approach	  for	  specific	  risk	  in	  securitisations C	  19.00 Market	  Risk 577 83
COREP	  2015-‐A C	  20.00 Market	  risk:	  Standardised	  Approach	  for	  specific	  risk	  in	  the	  correlation	  trading	  portfolio C	  20.00 Market	  Risk 578 84
COREP	  2015-‐A C	  21.00 Market	  risk:	  Standardised	  Approach	  for	  position	  risk	  in	  equities C	  21.00 Market	  Risk 813 85
COREP	  2015-‐A C	  22.00 Market	  risk:	  Standardised	  Approaches	  for	  foreign	  exchange	  risk C	  22.00 Market	  Risk 814 86
COREP	  2015-‐A C	  23.00 Market	  risk:	  Standardised	  Approach	  for	  position	  risk	  in	  commodities C	  23.00 Market	  Risk 581 87
COREP	  2015-‐A C	  24.00 Market	  risk:	  Internal	  models	  -‐	  Total C	  24.00 Market	  Risk 582 88
COREP	  2015-‐A C	  25.00 CVA	  RISK C	  25.00 Market	  Risk 657 89
COREP	  2015-‐A C	  26.00 Large	  exposures	  limits C	  26.00 Large	  Exposures 815 90
COREP	  2015-‐A C	  27.00 Identification	  of	  the	  counterparty C	  27.00 Large	  Exposures 585 91
COREP	  2015-‐A C	  28.00 Exposures	  in	  the	  non-‐trading	  and	  trading	  book C	  28.00 Large	  Exposures 586 92
COREP	  2015-‐A C	  29.00 Detail	  of	  the	  exposures	  to	  individual	  clients	  within	  groups	  of	  connected	  clients C	  29.00 Large	  Exposures 602 93



COREP	  2015-‐A C	  30.00
Maturity	  buckets	  of	  the	  10	  largest	  exposures	  to	  institutions	  and	  the	  10	  largest	  exposures	  to	  unregulated	  
financial	  entities C	  30.00 Large	  Exposures 607 94

COREP	  2015-‐A C	  31.00
Maturity	  buckets	  of	  the	  10	  largest	  exposures	  to	  institutions	  and	  the	  10	  largest	  exposures	  to	  unregulated	  
financial	  entities:	  detail	  of	  the	  exposures	  to	  individual	  clients	  within	  groups	  of	  connected	  clients C	  31.00 Large	  Exposures 608 95

COREP	  2015-‐A C	  40.00 Alternative	  treatment	  of	  the	  Exposure	  Measure C	  40.00 Leverage	  Ratio 587 96
COREP	  2015-‐A C	  41.00 On-‐	  and	  off-‐balance	  sheet	  items	  –	  additional	  breakdown	  of	  exposures C	  41.00 Leverage	  Ratio 588 97
COREP	  2015-‐A C	  42.00 Alternative	  definition	  of	  capital C	  42.00 Leverage	  Ratio 589 98

COREP	  2015-‐A C	  43.00.a
Breakdown	  of	  leverage	  ratio	  exposure	  measure	  components:	  Off-‐balance	  sheet	  items,	  derivatives,	  SFTs	  and	  
trading	  book C	  43.00 Leverage	  Ratio 639 99

COREP	  2015-‐A C	  43.00.b Breakdown	  of	  leverage	  ratio	  exposure	  measure	  components:	  Other	  non-‐trading	  book	  exposures	  (SA) C	  43.00 Leverage	  Ratio 640 99
COREP	  2015-‐A C	  43.00.c Breakdown	  of	  leverage	  ratio	  exposure	  measure	  components:	  Other	  non-‐trading	  book	  exposures	  (IRB) C	  43.00 Leverage	  Ratio 641 99
COREP	  2015-‐A C	  44.00 General	  Information C	  44.00 Leverage	  Ratio 590 100
COREP	  2015-‐A C	  45.00.a Leverage	  ratio	  calculation C	  45.00 Leverage	  Ratio 642 101
COREP	  2015-‐A C	  45.00.b Leverage	  ratio	  calculation	  -‐	  average C	  45.00 Leverage	  Ratio 643 101

COREP	  2015-‐A C	  46.00.a
Entities	  that	  are	  consolidated	  for	  accounting	  purposes	  but	  are	  not	  within	  the	  prudential	  scope	  of	  
consolidation	  (I) C	  46.00 Leverage	  Ratio	  (Consolidated	  Only) 644 102

COREP	  2015-‐A C	  46.00.b
Entities	  that	  are	  consolidated	  for	  accounting	  purposes	  but	  are	  not	  within	  the	  prudential	  scope	  of	  
consolidation	  (II) C	  46.00 Leverage	  Ratio	  (Consolidated	  Only) 819 102

COREP	  2015-‐A C	  46.00.c
Entities	  that	  are	  consolidated	  for	  accounting	  purposes	  but	  are	  not	  within	  the	  prudential	  scope	  of	  
consolidation	  (III) C	  46.00 Leverage	  Ratio	  (Consolidated	  Only) 646 102

COREP	  2015-‐A C	  51.00.a Liquidity	  Coverage.	  Liquid	  assets	  (I).	  Total C	  51.00 Liquidity	  Coverage 611 103
COREP	  2015-‐A C	  51.00.b Liquidity	  Coverage.	  Liquid	  assets	  (II).	  Total C	  51.00 Liquidity	  Coverage 612 103
COREP	  2015-‐A C	  51.00.w Liquidity	  Coverage.	  Liquid	  assets	  (I).	  Significant	  currencies C	  51.00 Liquidity	  Coverage 711 103
COREP	  2015-‐A C	  51.00.x Liquidity	  Coverage.	  Liquid	  assets	  (II).	  Significant	  currencies C	  51.00 Liquidity	  Coverage 712 103
COREP	  2015-‐A C	  52.00.a Liquidity	  Coverage.	  Outflows	  (I).	  Total C	  52.00 Liquidity	  Coverage 615 104
COREP	  2015-‐A C	  52.00.b Liquidity	  Coverage.	  Outflows	  (II).	  Total C	  52.00 Liquidity	  Coverage 616 104
COREP	  2015-‐A C	  52.00.c Liquidity	  Coverage.	  Outflows	  (III).	  Total C	  52.00 Liquidity	  Coverage 617 104
COREP	  2015-‐A C	  52.00.d Liquidity	  Coverage.	  Outflows	  (IV).	  Total C	  52.00 Liquidity	  Coverage 618 104
COREP	  2015-‐A C	  52.00.w Liquidity	  Coverage.	  Outflows	  (I).	  Significant	  currencies C	  52.00 Liquidity	  Coverage 713 104
COREP	  2015-‐A C	  52.00.x Liquidity	  Coverage.	  Outflows	  (II).	  Significant	  currencies C	  52.00 Liquidity	  Coverage 714 104
COREP	  2015-‐A C	  52.00.y Liquidity	  Coverage.	  Outflows	  (III).	  Significant	  currencies C	  52.00 Liquidity	  Coverage 715 104
COREP	  2015-‐A C	  52.00.z Liquidity	  Coverage.	  Outflows	  (IV).	  Significant	  currencies C	  52.00 Liquidity	  Coverage 716 104
COREP	  2015-‐A C	  53.00.a Liquidity	  Coverage.	  Inflows	  (I).	  Total C	  53.00 Liquidity	  Coverage 623 105
COREP	  2015-‐A C	  53.00.b Liquidity	  Coverage.	  Inflows	  (II).	  Total C	  53.00 Liquidity	  Coverage 624 105
COREP	  2015-‐A C	  53.00.c Liquidity	  Coverage.	  Inflows	  (III).	  Total C	  53.00 Liquidity	  Coverage 625 105
COREP	  2015-‐A C	  53.00.w Liquidity	  Coverage.	  Inflows	  (I).	  Significant	  currencies C	  53.00 Liquidity	  Coverage 717 105
COREP	  2015-‐A C	  53.00.x Liquidity	  Coverage.	  Inflows	  (II).	  Significant	  currencies C	  53.00 Liquidity	  Coverage 718 105
COREP	  2015-‐A C	  53.00.y Liquidity	  Coverage.	  Inflows	  (III).	  Significant	  currencies C	  53.00 Liquidity	  Coverage 719 105
COREP	  2015-‐A C	  54.00.a Liquidity	  Coverage.	  Collateral	  swaps.	  Total C	  54.00 Liquidity	  Coverage 629 106
COREP	  2015-‐A C	  54.00.w Liquidity	  Coverage.	  Collateral	  swaps.	  Significant	  currencies C	  54.00 Liquidity	  Coverage 720 106
COREP	  2015-‐A C	  60.00.a Stable	  funding.	  Items	  requiring	  stable	  funding	  (I).	  Total C	  60.00 Stable	  Funding 631 107
COREP	  2015-‐A C	  60.00.b Stable	  funding.	  Items	  requiring	  stable	  funding	  (II).	  Total C	  60.00 Stable	  Funding 632 107
COREP	  2015-‐A C	  60.00.w Stable	  funding.	  Items	  requiring	  stable	  funding	  (I).	  Significant	  currencies C	  60.00 Stable	  Funding 721 107
COREP	  2015-‐A C	  60.00.x Stable	  funding.	  Items	  requiring	  stable	  funding	  (II).	  Significant	  currencies C	  60.00 Stable	  Funding 722 107
COREP	  2015-‐A C	  61.00.a Stable	  funding.	  Items	  providing	  stable	  funding	  (I).	  Total C	  61.00 Stable	  Funding 591 108
COREP	  2015-‐A C	  61.00.b Stable	  funding.	  Items	  providing	  stable	  funding	  (II).	  Total C	  61.00 Stable	  Funding 592 108
COREP	  2015-‐A C	  61.00.w Stable	  funding.	  Items	  providing	  stable	  funding	  (I).	  Significant	  currencies C	  61.00 Stable	  Funding 723 108
COREP	  2015-‐A C	  61.00.x Stable	  funding.	  Items	  providing	  stable	  funding	  (II).	  Significant	  currencies C	  61.00 Stable	  Funding 724 108
COREP	  2015-‐A C	  66.00.a Contractual	  template.	  Total C	  66.00 Additional	  Liquidity	  Monitoring 841 368
COREP	  2015-‐A C	  66.00.b Contractual	  template.	  Total.	  Cumulated C	  66.00 Additional	  Liquidity	  Monitoring 842 368
COREP	  2015-‐A C	  66.00.w Contractual	  template.	  Significant	  currencies C	  66.00 Additional	  Liquidity	  Monitoring 843 368
COREP	  2015-‐A C	  66.00.x Contractual	  template.	  Significant	  currencies.	  Cumulated C	  66.00 Additional	  Liquidity	  Monitoring 844 368
COREP	  2015-‐A C	  67.00.a Concentration	  of	  funding	  by	  counterparty.	  Total C	  67.00 Additional	  Liquidity	  Monitoring 845 369
COREP	  2015-‐A C	  67.00.w Concentration	  of	  funding	  by	  counterparty.	  Significant	  currencies C	  67.00 Additional	  Liquidity	  Monitoring 846 369
COREP	  2015-‐A C	  68.00.a Concentration	  of	  funding	  by	  product	  type.	  Total C	  68.00 Additional	  Liquidity	  Monitoring 847 370
COREP	  2015-‐A C	  68.00.w Concentration	  of	  funding	  by	  product	  type.	  Significant	  currencies C	  68.00 Additional	  Liquidity	  Monitoring 848 370
COREP	  2015-‐A C	  69.00.a Prices	  for	  various	  lengths	  of	  funding.	  Total C	  69.00 Additional	  Liquidity	  Monitoring 849 371
COREP	  2015-‐A C	  69.00.w Prices	  for	  various	  lengths	  of	  funding.	  Significant	  currencies C	  69.00 Additional	  Liquidity	  Monitoring 850 371
COREP	  2015-‐A C	  70.00.a Roll-‐over	  of	  funding.	  Total C	  70.00 Additional	  Liquidity	  Monitoring 851 372
COREP	  2015-‐A C	  70.00.w Roll-‐over	  of	  funding.	  Significant	  currencies C	  70.00 Additional	  Liquidity	  Monitoring 852 372
COREP	  2015-‐A C	  71.00.a Concentration	  of	  counterbalancing	  capacity	  by	  issuer/counterparty.	  Total C	  71.00 Additional	  Liquidity	  Monitoring 853 373
COREP	  2015-‐A C	  71.00.w Concentration	  of	  counterbalancing	  capacity	  by	  issuer/counterparty.	  Significant	  currencies C	  71.00 Additional	  Liquidity	  Monitoring 854 373
FINREP	  2015-‐A F	  00.01 Nature	  of	  Report	  (FINREP) F	  00.01 General	  Information	  -‐	  FINREP 638 109
FINREP	  2015-‐A F	  01.01 Balance	  Sheet	  Statement	  [Statement	  of	  Financial	  Position]:	  Assets F	  01.01 FINREP	  part	  1 765 110
FINREP	  2015-‐A F	  01.02 Balance	  Sheet	  Statement	  [Statement	  of	  Financial	  Position]:	  Liabilities F	  01.02 FINREP	  part	  1 766 111
FINREP	  2015-‐A F	  01.03 Balance	  Sheet	  Statement	  [Statement	  of	  Financial	  Position]:	  Equity F	  01.03 FINREP	  part	  1 488 112
FINREP	  2015-‐A F	  02.00 Statement	  of	  profit	  or	  loss F	  02.00 FINREP	  part	  1 767 113
FINREP	  2015-‐A F	  03.00 Statement	  of	  comprehensive	  income F	  03.00 FINREP	  part	  1 783 114
FINREP	  2015-‐A F	  04.01 Breakdown	  of	  financial	  assets	  by	  instrument	  and	  by	  counterparty	  sector:	  financial	  assets	  held	  for	  trading F	  04.01 FINREP	  part	  1 490 115

FINREP	  2015-‐A F	  04.02
Breakdown	  of	  financial	  assets	  by	  instrument	  and	  by	  counterparty	  sector:	  financial	  assets	  designated	  at	  fair	  
value	  through	  profit	  or	  loss F	  04.02 FINREP	  part	  1 491 116

FINREP	  2015-‐A F	  04.03 Breakdown	  of	  financial	  assets	  by	  instrument	  and	  by	  counterparty	  sector:	  available-‐for-‐sale	  financial	  assets F	  04.03 FINREP	  part	  1 492 117

FINREP	  2015-‐A F	  04.04
Breakdown	  of	  financial	  assets	  by	  instrument	  and	  by	  counterparty	  sector:	  loans	  and	  receivables	  and	  held-‐to-‐
maturity	  investments F	  04.04 FINREP	  part	  1 768 118

FINREP	  2015-‐A F	  04.05 Subordinated	  financial	  assets F	  04.05 FINREP	  part	  1 528 119
FINREP	  2015-‐A F	  04.06 Breakdown	  of	  financial	  assets	  by	  instrument	  and	  by	  counterparty	  sector:	  trading	  financial	  assets F	  04.06 FINREP	  part	  1	  (GAAP	  only) 595 120

FINREP	  2015-‐A F	  04.07
Breakdown	  of	  financial	  assets	  by	  instrument	  and	  by	  counterparty	  sector:	  non-‐trading	  non-‐derivative	  
financial	  assets	  measured	  at	  fair	  value	  through	  profit	  or	  loss F	  04.07 FINREP	  part	  1	  (GAAP	  only) 596 121

FINREP	  2015-‐A F	  04.08
Breakdown	  of	  financial	  assets	  by	  instrument	  and	  by	  counterparty	  sector:	  non-‐trading	  non-‐derivative	  
financial	  assets	  measured	  at	  fair	  value	  to	  equity F	  04.08 FINREP	  part	  1	  (GAAP	  only) 597 122

FINREP	  2015-‐A F	  04.09
Breakdown	  of	  financial	  assets	  by	  instrument	  and	  by	  counterparty	  sector:	  non-‐trading	  debt	  instruments	  
measured	  at	  a	  cost-‐based	  method F	  04.09 FINREP	  part	  1	  (GAAP	  only) 598 123

FINREP	  2015-‐A F	  04.10
Breakdown	  of	  financial	  assets	  by	  instrument	  and	  by	  counterparty	  sector:	  other	  non-‐trading	  non-‐derivative	  
financial	  assets F	  04.10 FINREP	  part	  1	  (GAAP	  only) 599 124

FINREP	  2015-‐A F	  05.00 Breakdown	  of	  loans	  and	  advances	  by	  product F	  05.00 FINREP	  part	  1 771 125
FINREP	  2015-‐A F	  06.00 Breakdown	  of	  loans	  and	  advances	  to	  non-‐financial	  corporations	  by	  NACE	  codes F	  06.00 FINREP	  part	  1 979 126
FINREP	  2015-‐A F	  07.00 Financial	  assets	  subject	  to	  impairment	  that	  are	  past	  due	  or	  impaired F	  07.00 FINREP	  part	  1 769 127
FINREP	  2015-‐A F	  08.01.a Breakdown	  of	  financial	  liabilities	  by	  product	  and	  by	  counterparty	  (a) F	  08.01 FINREP	  part	  1 647 37
FINREP	  2015-‐A F	  08.01.b Breakdown	  of	  financial	  liabilities	  by	  product	  and	  by	  counterparty	  (b) F	  08.01 FINREP	  part	  1 648 37
FINREP	  2015-‐A F	  08.02 Subordinated	  liabilities F	  08.02 FINREP	  part	  1 497 128

FINREP	  2015-‐A F	  09.01
Off-‐balance	  sheet	  items	  subject	  to	  credit	  risk:	  Loan	  commitments,	  financial	  guarantees	  and	  other	  
commitments	  given F	  09.01 FINREP	  part	  1 770 129

FINREP	  2015-‐A F	  09.02 Loan	  commitments,	  financial	  guarantees	  and	  other	  commitments	  received F	  09.02 FINREP	  part	  1 499 130
FINREP	  2015-‐A F	  10.00 Derivatives:	  Trading F	  10.00 FINREP	  part	  1 500 131
FINREP	  2015-‐A F	  11.01 Derivatives	  -‐	  Hedge	  accounting:	  Breakdown	  by	  type	  of	  risk	  and	  type	  of	  hedge F	  11.01 FINREP	  part	  1 600 132
FINREP	  2015-‐A F	  11.02 Derivatives	  -‐	  Hedge	  accounting	  under	  National	  GAAP:	  Breakdown	  by	  type	  of	  risk F	  11.02 FINREP	  part	  1	  (GAAP	  only) 601 133
FINREP	  2015-‐A F	  12.00 Movements	  in	  allowances	  for	  credit	  losses	  and	  impairment	  of	  equity	  instruments F	  12.00 FINREP	  part	  1 774 134
FINREP	  2015-‐A F	  13.01 Breakdown	  of	  loans	  and	  advances	  by	  collateral	  and	  guarantees F	  13.01 FINREP	  part	  1 785 135
FINREP	  2015-‐A F	  13.02 Collateral	  obtained	  by	  taking	  possession	  during	  the	  period	  (held	  at	  the	  reporting	  date) F	  13.02 FINREP	  part	  1 529 136
FINREP	  2015-‐A F	  13.03 Collateral	  obtained	  by	  taking	  possession	  [tangible	  assets]	  accumulated F	  13.03 FINREP	  part	  1 530 137
FINREP	  2015-‐A F	  14.00 Fair	  value	  hierarchy:	  financial	  instruments	  at	  fair	  value F	  14.00 FINREP	  part	  1 507 138

FINREP	  2015-‐A F	  15.00.a
Financial	  assets	  pledged	  as	  collateral:	  derecognition	  and	  financial	  liabilities	  associated	  with	  transferred	  
financial	  assets	  (a) F	  15.00 FINREP	  part	  1 505 38

FINREP	  2015-‐A F	  15.00.b
Financial	  assets	  pledged	  as	  collateral:	  derecognition	  and	  financial	  liabilities	  associated	  with	  transferred	  
financial	  assets	  (b) F	  15.00 FINREP	  part	  1 506 38

FINREP	  2015-‐A F	  16.01.a Interest	  income	  and	  expenses	  by	  instrument	  and	  counterparty	  (a) F	  16.01 FINREP	  part	  1 518 39
FINREP	  2015-‐A F	  16.01.b Interest	  income	  and	  expenses	  by	  instrument	  and	  counterparty	  (b) F	  16.01 FINREP	  part	  1 519 39

FINREP	  2015-‐A F	  16.02
Realised	  gains	  and	  losses	  on	  financial	  assets	  and	  liabilities	  not	  measured	  at	  fair	  value	  through	  profit	  or	  loss	  
by	  instrument F	  16.02 FINREP	  part	  1 520 139

FINREP	  2015-‐A F	  16.03 Gains	  and	  losses	  on	  financial	  assets	  and	  liabilities	  held	  for	  trading	  by	  instrument F	  16.03 FINREP	  part	  1 521 140
FINREP	  2015-‐A F	  16.04 Gains	  and	  losses	  on	  financial	  assets	  and	  liabilities	  held	  for	  trading	  by	  risk F	  16.04 FINREP	  part	  1 522 141

FINREP	  2015-‐A F	  16.05
Gains	  and	  losses	  on	  financial	  assets	  and	  liabilities	  designated	  at	  fair	  value	  through	  profit	  or	  loss	  by	  
instrument F	  16.05 FINREP	  part	  1 609 142

FINREP	  2015-‐A F	  16.06 Gains	  and	  losses	  from	  hedge	  accounting F	  16.06 FINREP	  part	  1 523 143
FINREP	  2015-‐A F	  16.07.a Impairment	  on	  financial	  and	  non-‐financial	  assets	  (a) F	  16.07 FINREP	  part	  1 772 40
FINREP	  2015-‐A F	  16.07.b Impairment	  on	  financial	  and	  non-‐financial	  assets	  (b) F	  16.07 FINREP	  part	  1 773 40
FINREP	  2015-‐A F	  17.01 Reconciliation	  between	  IFRS	  and	  CRR	  scope	  of	  consolidation:	  Assets F	  17.01 FINREP	  part	  1 789 144

FINREP	  2015-‐A F	  17.02
Reconciliation	  between	  IFRS	  and	  CRR	  scope	  of	  consolidation:	  Off-‐balance	  sheet	  exposures	  -‐	  loan	  
commitments,	  financial	  guarantees	  and	  other	  commitments	  given F	  17.02 FINREP	  part	  1 542 145

FINREP	  2015-‐A F	  17.03 Reconciliation	  between	  IFRS	  and	  CRR	  scope	  of	  consolidation:	  Liabilities F	  17.03 FINREP	  part	  1 790 146
FINREP	  2015-‐A F	  18.00.a Information	  on	  performing	  and	  non-‐performing	  exposures	  (I) F	  18.00 FINREP	  part	  1 820 324
FINREP	  2015-‐A F	  18.00.b Information	  on	  performing	  and	  non-‐performing	  exposures	  (II) F	  18.00 FINREP	  part	  1 757 324
FINREP	  2015-‐A F	  18.00.c Information	  on	  performing	  and	  non-‐performing	  exposures	  (III) F	  18.00 FINREP	  part	  1 822 324
FINREP	  2015-‐A F	  19.00.a Information	  forborn	  exposures	  (I) F	  19.00 FINREP	  part	  1 823 325
FINREP	  2015-‐A F	  19.00.b Information	  forborn	  exposures	  (II) F	  19.00 FINREP	  part	  1 682 325



FINREP	  2015-‐A F	  19.00.c Information	  forborn	  exposures	  (III) F	  19.00 FINREP	  part	  1 825 325
FINREP	  2015-‐A F	  19.00.d Information	  forborn	  exposures	  (IV) F	  19.00 FINREP	  part	  1 855 325
FINREP	  2015-‐A F	  20.01 Geographical	  breakdown	  of	  assets	  by	  location	  of	  the	  activities F	  20.01 FINREP	  part	  2 775 147
FINREP	  2015-‐A F	  20.02 Geographical	  breakdown	  of	  liabilities	  by	  location	  of	  the	  activities F	  20.02 FINREP	  part	  2 776 148
FINREP	  2015-‐A F	  20.03 Geographical	  breakdown	  of	  main	  income	  statement	  items	  by	  location	  of	  the	  activities F	  20.03 FINREP	  part	  2 777 149
FINREP	  2015-‐A F	  20.04 Geographical	  breakdown	  of	  assets	  by	  residence	  of	  the	  counterparty F	  20.04 FINREP	  part	  2 778 150

FINREP	  2015-‐A F	  20.05.a
Geographical	  breakdown	  of	  off-‐balance	  sheet	  items	  subject	  to	  credit	  risk	  by	  residence	  of	  the	  counterparty	  
(a) F	  20.05 FINREP	  part	  2 779 41

FINREP	  2015-‐A F	  20.05.b
Geographical	  breakdown	  of	  off-‐balance	  sheet	  items	  subject	  to	  credit	  risk	  by	  residence	  of	  the	  counterparty	  
(b) F	  20.05 FINREP	  part	  2 705 41

FINREP	  2015-‐A F	  20.06 Geographical	  breakdown	  of	  liabilities	  by	  residence	  of	  the	  counterparty F	  20.06 FINREP	  part	  2 706 151

FINREP	  2015-‐A F	  20.07
Geographical	  breakdown	  by	  residence	  of	  the	  counterparty	  of	  loans	  and	  advances	  to	  non-‐financial	  
corporations	  by	  NACE	  codes F	  20.07 FINREP	  part	  2 660 152

FINREP	  2015-‐A F	  21.00 Tangible	  and	  intangible	  assets:	  assets	  subject	  to	  operating	  lease F	  21.00 FINREP	  part	  2 787 153
FINREP	  2015-‐A F	  22.01 Fee	  and	  commission	  income	  and	  expenses	  by	  activity F	  22.01 FINREP	  part	  2 782 154
FINREP	  2015-‐A F	  22.02 Assets	  involved	  in	  the	  services	  provided F	  22.02 FINREP	  part	  2 531 155
FINREP	  2015-‐A F	  30.01 Interests	  in	  unconsolidated	  structured	  entities F	  30.01 FINREP	  part	  3 515 156
FINREP	  2015-‐A F	  30.02 Breakdown	  of	  interests	  in	  unconsolidated	  structured	  entities	  by	  nature	  of	  the	  activities F	  30.02 FINREP	  part	  3 780 157
FINREP	  2015-‐A F	  31.01 Related	  parties:	  amounts	  payable	  to	  and	  amounts	  receivable	  from F	  31.01 FINREP	  part	  3 781 158
FINREP	  2015-‐A F	  31.02 Related	  parties:	  expenses	  and	  income	  generated	  by	  transactions	  with F	  31.02 FINREP	  part	  3 546 159
FINREP	  2015-‐A F	  40.01 Scope	  of	  the	  group:	  “entity-‐by-‐entity” F	  40.01 FINREP	  part	  4 816 160
FINREP	  2015-‐A F	  40.02 Scope	  of	  the	  group:	  "instrument-‐by-‐instrument" F	  40.02 FINREP	  part	  4 594 161
FINREP	  2015-‐A F	  41.01 Fair	  value	  hierarchy:	  financial	  instruments	  at	  amortised	  cost F	  41.01 FINREP	  part	  4 532 162
FINREP	  2015-‐A F	  41.02 Use	  of	  the	  Fair	  Value	  Option F	  41.02 FINREP	  part	  4 654 163
FINREP	  2015-‐A F	  41.03 Hybrid	  financial	  instruments	  not	  designated	  at	  fair	  value	  through	  profit	  or	  loss F	  41.03 FINREP	  part	  4 534 164
FINREP	  2015-‐A F	  42.00 Tangible	  and	  intangible	  assets:	  carrying	  amount F	  42.00 FINREP	  part	  4 786 165
FINREP	  2015-‐A F	  43.00 Provisions F	  43.00 FINREP	  part	  4 788 166
FINREP	  2015-‐A F	  44.01 Components	  of	  net	  defined	  benefit	  plan	  assets	  and	  liabilities F	  44.01 FINREP	  part	  4 538 167
FINREP	  2015-‐A F	  44.02 Movements	  in	  defined	  benefit	  plans	  and	  employee	  benefits F	  44.02 FINREP	  part	  4 539 168
FINREP	  2015-‐A F	  44.03 Memo	  items	  [related	  to	  staff	  expenses] F	  44.03 FINREP	  part	  4 540 169

FINREP	  2015-‐A F	  45.01
Gains	  and	  losses	  on	  financial	  assets	  and	  liabilities	  designated	  at	  fair	  value	  through	  profit	  or	  loss	  by	  
accounting	  portfolio F	  45.01 FINREP	  part	  4 610 170

FINREP	  2015-‐A F	  45.02 Gains	  and	  losses	  on	  derecognition	  of	  non-‐financial	  assets	  other	  than	  held	  for	  sale F	  45.02 FINREP	  part	  4 791 171
FINREP	  2015-‐A F	  45.03 Other	  operating	  income	  and	  expenses F	  45.03 FINREP	  part	  4 545 172
FINREP	  2015-‐A F	  46.00 Statement	  of	  changes	  in	  equity F	  46.00 FINREP	  part	  4 784 173
FINREP	  2015-‐A-‐Ind F	  00.01 Nature	  of	  Report	  (FINREP) F	  00.01 General	  Information	  -‐	  FINREP 638 109
FINREP	  2015-‐A-‐Ind F	  01.01 Balance	  Sheet	  Statement	  [Statement	  of	  Financial	  Position]:	  Assets F	  01.01 FINREP	  part	  1 765 110
FINREP	  2015-‐A-‐Ind F	  01.02 Balance	  Sheet	  Statement	  [Statement	  of	  Financial	  Position]:	  Liabilities F	  01.02 FINREP	  part	  1 766 111
FINREP	  2015-‐A-‐Ind F	  01.03 Balance	  Sheet	  Statement	  [Statement	  of	  Financial	  Position]:	  Equity F	  01.03 FINREP	  part	  1 488 112
FINREP	  2015-‐A-‐Ind F	  02.00 Statement	  of	  profit	  or	  loss F	  02.00 FINREP	  part	  1 767 113
FINREP	  2015-‐A-‐Ind F	  03.00 Statement	  of	  comprehensive	  income F	  03.00 FINREP	  part	  1 783 114
FINREP	  2015-‐A-‐Ind F	  04.01 Breakdown	  of	  financial	  assets	  by	  instrument	  and	  by	  counterparty	  sector:	  financial	  assets	  held	  for	  trading F	  04.01 FINREP	  part	  1 490 115

FINREP	  2015-‐A-‐Ind F	  04.02
Breakdown	  of	  financial	  assets	  by	  instrument	  and	  by	  counterparty	  sector:	  financial	  assets	  designated	  at	  fair	  
value	  through	  profit	  or	  loss F	  04.02 FINREP	  part	  1 491 116

FINREP	  2015-‐A-‐Ind F	  04.03 Breakdown	  of	  financial	  assets	  by	  instrument	  and	  by	  counterparty	  sector:	  available-‐for-‐sale	  financial	  assets F	  04.03 FINREP	  part	  1 492 117

FINREP	  2015-‐A-‐Ind F	  04.04
Breakdown	  of	  financial	  assets	  by	  instrument	  and	  by	  counterparty	  sector:	  loans	  and	  receivables	  and	  held-‐to-‐
maturity	  investments F	  04.04 FINREP	  part	  1 768 118

FINREP	  2015-‐A-‐Ind F	  04.05 Subordinated	  financial	  assets F	  04.05 FINREP	  part	  1 528 119
FINREP	  2015-‐A-‐Ind F	  04.06 Breakdown	  of	  financial	  assets	  by	  instrument	  and	  by	  counterparty	  sector:	  trading	  financial	  assets F	  04.06 FINREP	  part	  1	  (GAAP	  only) 595 120

FINREP	  2015-‐A-‐Ind F	  04.07
Breakdown	  of	  financial	  assets	  by	  instrument	  and	  by	  counterparty	  sector:	  non-‐trading	  non-‐derivative	  
financial	  assets	  measured	  at	  fair	  value	  through	  profit	  or	  loss F	  04.07 FINREP	  part	  1	  (GAAP	  only) 596 121

FINREP	  2015-‐A-‐Ind F	  04.08
Breakdown	  of	  financial	  assets	  by	  instrument	  and	  by	  counterparty	  sector:	  non-‐trading	  non-‐derivative	  
financial	  assets	  measured	  at	  fair	  value	  to	  equity F	  04.08 FINREP	  part	  1	  (GAAP	  only) 597 122

FINREP	  2015-‐A-‐Ind F	  04.09
Breakdown	  of	  financial	  assets	  by	  instrument	  and	  by	  counterparty	  sector:	  non-‐trading	  debt	  instruments	  
measured	  at	  a	  cost-‐based	  method F	  04.09 FINREP	  part	  1	  (GAAP	  only) 598 123

FINREP	  2015-‐A-‐Ind F	  04.10
Breakdown	  of	  financial	  assets	  by	  instrument	  and	  by	  counterparty	  sector:	  other	  non-‐trading	  non-‐derivative	  
financial	  assets F	  04.10 FINREP	  part	  1	  (GAAP	  only) 599 124

FINREP	  2015-‐A-‐Ind F	  05.00 Breakdown	  of	  loans	  and	  advances	  by	  product F	  05.00 FINREP	  part	  1 771 125
FINREP	  2015-‐A-‐Ind F	  06.00 Breakdown	  of	  loans	  and	  advances	  to	  non-‐financial	  corporations	  by	  NACE	  codes F	  06.00 FINREP	  part	  1 979 126
FINREP	  2015-‐A-‐Ind F	  07.00 Financial	  assets	  subject	  to	  impairment	  that	  are	  past	  due	  or	  impaired F	  07.00 FINREP	  part	  1 769 127
FINREP	  2015-‐A-‐Ind F	  08.01.a Breakdown	  of	  financial	  liabilities	  by	  product	  and	  by	  counterparty	  (a) F	  08.01 FINREP	  part	  1 647 37
FINREP	  2015-‐A-‐Ind F	  08.01.b Breakdown	  of	  financial	  liabilities	  by	  product	  and	  by	  counterparty	  (b) F	  08.01 FINREP	  part	  1 648 37
FINREP	  2015-‐A-‐Ind F	  08.02 Subordinated	  liabilities F	  08.02 FINREP	  part	  1 497 128

FINREP	  2015-‐A-‐Ind F	  09.01
Off-‐balance	  sheet	  items	  subject	  to	  credit	  risk:	  Loan	  commitments,	  financial	  guarantees	  and	  other	  
commitments	  given F	  09.01 FINREP	  part	  1 770 129

FINREP	  2015-‐A-‐Ind F	  09.02 Loan	  commitments,	  financial	  guarantees	  and	  other	  commitments	  received F	  09.02 FINREP	  part	  1 499 130
FINREP	  2015-‐A-‐Ind F	  10.00 Derivatives:	  Trading F	  10.00 FINREP	  part	  1 500 131
FINREP	  2015-‐A-‐Ind F	  11.01 Derivatives	  -‐	  Hedge	  accounting:	  Breakdown	  by	  type	  of	  risk	  and	  type	  of	  hedge F	  11.01 FINREP	  part	  1 600 132
FINREP	  2015-‐A-‐Ind F	  11.02 Derivatives	  -‐	  Hedge	  accounting	  under	  National	  GAAP:	  Breakdown	  by	  type	  of	  risk F	  11.02 FINREP	  part	  1	  (GAAP	  only) 601 133
FINREP	  2015-‐A-‐Ind F	  12.00 Movements	  in	  allowances	  for	  credit	  losses	  and	  impairment	  of	  equity	  instruments F	  12.00 FINREP	  part	  1 774 134
FINREP	  2015-‐A-‐Ind F	  13.01 Breakdown	  of	  loans	  and	  advances	  by	  collateral	  and	  guarantees F	  13.01 FINREP	  part	  1 785 135
FINREP	  2015-‐A-‐Ind F	  13.02 Collateral	  obtained	  by	  taking	  possession	  during	  the	  period	  (held	  at	  the	  reporting	  date) F	  13.02 FINREP	  part	  1 529 136
FINREP	  2015-‐A-‐Ind F	  13.03 Collateral	  obtained	  by	  taking	  possession	  [tangible	  assets]	  accumulated F	  13.03 FINREP	  part	  1 530 137
FINREP	  2015-‐A-‐Ind F	  14.00 Fair	  value	  hierarchy:	  financial	  instruments	  at	  fair	  value F	  14.00 FINREP	  part	  1 507 138

FINREP	  2015-‐A-‐Ind F	  15.00.a
Financial	  assets	  pledged	  as	  collateral:	  derecognition	  and	  financial	  liabilities	  associated	  with	  transferred	  
financial	  assets	  (a) F	  15.00 FINREP	  part	  1 505 38

FINREP	  2015-‐A-‐Ind F	  15.00.b
Financial	  assets	  pledged	  as	  collateral:	  derecognition	  and	  financial	  liabilities	  associated	  with	  transferred	  
financial	  assets	  (b) F	  15.00 FINREP	  part	  1 506 38

FINREP	  2015-‐A-‐Ind F	  16.01.a Interest	  income	  and	  expenses	  by	  instrument	  and	  counterparty	  (a) F	  16.01 FINREP	  part	  1 518 39
FINREP	  2015-‐A-‐Ind F	  16.01.b Interest	  income	  and	  expenses	  by	  instrument	  and	  counterparty	  (b) F	  16.01 FINREP	  part	  1 519 39

FINREP	  2015-‐A-‐Ind F	  16.02
Realised	  gains	  and	  losses	  on	  financial	  assets	  and	  liabilities	  not	  measured	  at	  fair	  value	  through	  profit	  or	  loss	  
by	  instrument F	  16.02 FINREP	  part	  1 520 139

FINREP	  2015-‐A-‐Ind F	  16.03 Gains	  and	  losses	  on	  financial	  assets	  and	  liabilities	  held	  for	  trading	  by	  instrument F	  16.03 FINREP	  part	  1 521 140
FINREP	  2015-‐A-‐Ind F	  16.04 Gains	  and	  losses	  on	  financial	  assets	  and	  liabilities	  held	  for	  trading	  by	  risk F	  16.04 FINREP	  part	  1 522 141

FINREP	  2015-‐A-‐Ind F	  16.05
Gains	  and	  losses	  on	  financial	  assets	  and	  liabilities	  designated	  at	  fair	  value	  through	  profit	  or	  loss	  by	  
instrument F	  16.05 FINREP	  part	  1 609 142

FINREP	  2015-‐A-‐Ind F	  16.06 Gains	  and	  losses	  from	  hedge	  accounting F	  16.06 FINREP	  part	  1 523 143
FINREP	  2015-‐A-‐Ind F	  16.07.a Impairment	  on	  financial	  and	  non-‐financial	  assets	  (a) F	  16.07 FINREP	  part	  1 772 40
FINREP	  2015-‐A-‐Ind F	  16.07.b Impairment	  on	  financial	  and	  non-‐financial	  assets	  (b) F	  16.07 FINREP	  part	  1 773 40
FINREP	  2015-‐A-‐Ind F	  17.01 Reconciliation	  between	  IFRS	  and	  CRR	  scope	  of	  consolidation:	  Assets F	  17.01 FINREP	  part	  1 789 144

FINREP	  2015-‐A-‐Ind F	  17.02
Reconciliation	  between	  IFRS	  and	  CRR	  scope	  of	  consolidation:	  Off-‐balance	  sheet	  exposures	  -‐	  loan	  
commitments,	  financial	  guarantees	  and	  other	  commitments	  given F	  17.02 FINREP	  part	  1 542 145

FINREP	  2015-‐A-‐Ind F	  17.03 Reconciliation	  between	  IFRS	  and	  CRR	  scope	  of	  consolidation:	  Liabilities F	  17.03 FINREP	  part	  1 790 146
FINREP	  2015-‐A-‐Ind F	  18.00.a Information	  on	  performing	  and	  non-‐performing	  exposures	  (I) F	  18.00 FINREP	  part	  1 820 324
FINREP	  2015-‐A-‐Ind F	  18.00.b Information	  on	  performing	  and	  non-‐performing	  exposures	  (II) F	  18.00 FINREP	  part	  1 757 324
FINREP	  2015-‐A-‐Ind F	  18.00.c Information	  on	  performing	  and	  non-‐performing	  exposures	  (III) F	  18.00 FINREP	  part	  1 822 324
FINREP	  2015-‐A-‐Ind F	  19.00.a Information	  forborn	  exposures	  (I) F	  19.00 FINREP	  part	  1 823 325
FINREP	  2015-‐A-‐Ind F	  19.00.b Information	  forborn	  exposures	  (II) F	  19.00 FINREP	  part	  1 682 325
FINREP	  2015-‐A-‐Ind F	  19.00.c Information	  forborn	  exposures	  (III) F	  19.00 FINREP	  part	  1 825 325
FINREP	  2015-‐A-‐Ind F	  19.00.d Information	  forborn	  exposures	  (IV) F	  19.00 FINREP	  part	  1 855 325
FINREP	  2015-‐A-‐Ind F	  20.01 Geographical	  breakdown	  of	  assets	  by	  location	  of	  the	  activities F	  20.01 FINREP	  part	  2 775 147
FINREP	  2015-‐A-‐Ind F	  20.02 Geographical	  breakdown	  of	  liabilities	  by	  location	  of	  the	  activities F	  20.02 FINREP	  part	  2 776 148
FINREP	  2015-‐A-‐Ind F	  20.03 Geographical	  breakdown	  of	  main	  income	  statement	  items	  by	  location	  of	  the	  activities F	  20.03 FINREP	  part	  2 777 149
FINREP	  2015-‐A-‐Ind F	  20.04 Geographical	  breakdown	  of	  assets	  by	  residence	  of	  the	  counterparty F	  20.04 FINREP	  part	  2 778 150

FINREP	  2015-‐A-‐Ind F	  20.05.a
Geographical	  breakdown	  of	  off-‐balance	  sheet	  items	  subject	  to	  credit	  risk	  by	  residence	  of	  the	  counterparty	  
(a) F	  20.05 FINREP	  part	  2 779 41

FINREP	  2015-‐A-‐Ind F	  20.05.b
Geographical	  breakdown	  of	  off-‐balance	  sheet	  items	  subject	  to	  credit	  risk	  by	  residence	  of	  the	  counterparty	  
(b) F	  20.05 FINREP	  part	  2 705 41

FINREP	  2015-‐A-‐Ind F	  20.06 Geographical	  breakdown	  of	  liabilities	  by	  residence	  of	  the	  counterparty F	  20.06 FINREP	  part	  2 706 151

FINREP	  2015-‐A-‐Ind F	  20.07
Geographical	  breakdown	  by	  residence	  of	  the	  counterparty	  of	  loans	  and	  advances	  to	  non-‐financial	  
corporations	  by	  NACE	  codes F	  20.07 FINREP	  part	  2 660 152

FINREP	  2015-‐A-‐Ind F	  21.00 Tangible	  and	  intangible	  assets:	  assets	  subject	  to	  operating	  lease F	  21.00 FINREP	  part	  2 787 153
FINREP	  2015-‐A-‐Ind F	  22.01 Fee	  and	  commission	  income	  and	  expenses	  by	  activity F	  22.01 FINREP	  part	  2 782 154
FINREP	  2015-‐A-‐Ind F	  22.02 Assets	  involved	  in	  the	  services	  provided F	  22.02 FINREP	  part	  2 531 155
FINREP	  2015-‐A-‐Ind F	  30.01 Interests	  in	  unconsolidated	  structured	  entities F	  30.01 FINREP	  part	  3 515 156
FINREP	  2015-‐A-‐Ind F	  30.02 Breakdown	  of	  interests	  in	  unconsolidated	  structured	  entities	  by	  nature	  of	  the	  activities F	  30.02 FINREP	  part	  3 780 157
FINREP	  2015-‐A-‐Ind F	  31.01 Related	  parties:	  amounts	  payable	  to	  and	  amounts	  receivable	  from F	  31.01 FINREP	  part	  3 781 158
FINREP	  2015-‐A-‐Ind F	  31.02 Related	  parties:	  expenses	  and	  income	  generated	  by	  transactions	  with F	  31.02 FINREP	  part	  3 546 159
FINREP	  2015-‐A-‐Ind F	  40.01 Scope	  of	  the	  group:	  “entity-‐by-‐entity” F	  40.01 FINREP	  part	  4 816 160
FINREP	  2015-‐A-‐Ind F	  40.02 Scope	  of	  the	  group:	  "instrument-‐by-‐instrument" F	  40.02 FINREP	  part	  4 594 161
FINREP	  2015-‐A-‐Ind F	  41.01 Fair	  value	  hierarchy:	  financial	  instruments	  at	  amortised	  cost F	  41.01 FINREP	  part	  4 532 162
FINREP	  2015-‐A-‐Ind F	  41.02 Use	  of	  the	  Fair	  Value	  Option F	  41.02 FINREP	  part	  4 654 163
FINREP	  2015-‐A-‐Ind F	  41.03 Hybrid	  financial	  instruments	  not	  designated	  at	  fair	  value	  through	  profit	  or	  loss F	  41.03 FINREP	  part	  4 534 164
FINREP	  2015-‐A-‐Ind F	  42.00 Tangible	  and	  intangible	  assets:	  carrying	  amount F	  42.00 FINREP	  part	  4 786 165
FINREP	  2015-‐A-‐Ind F	  43.00 Provisions F	  43.00 FINREP	  part	  4 788 166



FINREP	  2015-‐A-‐Ind F	  44.01 Components	  of	  net	  defined	  benefit	  plan	  assets	  and	  liabilities F	  44.01 FINREP	  part	  4 538 167
FINREP	  2015-‐A-‐Ind F	  44.02 Movements	  in	  defined	  benefit	  plans	  and	  employee	  benefits F	  44.02 FINREP	  part	  4 539 168
FINREP	  2015-‐A-‐Ind F	  44.03 Memo	  items	  [related	  to	  staff	  expenses] F	  44.03 FINREP	  part	  4 540 169

FINREP	  2015-‐A-‐Ind F	  45.01
Gains	  and	  losses	  on	  financial	  assets	  and	  liabilities	  designated	  at	  fair	  value	  through	  profit	  or	  loss	  by	  
accounting	  portfolio F	  45.01 FINREP	  part	  4 610 170

FINREP	  2015-‐A-‐Ind F	  45.02 Gains	  and	  losses	  on	  derecognition	  of	  non-‐financial	  assets	  other	  than	  held	  for	  sale F	  45.02 FINREP	  part	  4 791 171
FINREP	  2015-‐A-‐Ind F	  45.03 Other	  operating	  income	  and	  expenses F	  45.03 FINREP	  part	  4 545 172
FINREP	  2015-‐A-‐Ind F	  46.00 Statement	  of	  changes	  in	  equity F	  46.00 FINREP	  part	  4 784 173
SBP	  2015-‐A-‐1 C	  101.00 Details	  on	  exposures	  in	  Low	  Default	  Portfolios	  by	  counterparty C	  101.00 SBP.	  Credit	  Risk 958 351
SBP	  2015-‐A-‐1 C	  102.00 Details	  on	  exposures	  in	  Low	  Default	  Portfolios C	  102.00 SBP.	  Credit	  Risk 959 352
SBP	  2015-‐A-‐1 C	  103.00 Details	  on	  exposures	  in	  High	  Default	  Portfolios C	  103.00 SBP.	  Credit	  Risk 960 353
SBP	  2015-‐A-‐1 C	  104.00 Details	  for	  hypothetical	  transactions	  in	  Low	  Default	  Portfolios C	  104.00 SBP.	  Credit	  Risk 961 354
SBP	  2015-‐A-‐1 C	  105.01 Definition	  of	  internal	  models C	  105.01 SBP.	  Credit	  Risk 962 355
SBP	  2015-‐A-‐1 C	  105.02 Mapping	  of	  internal	  models	  to	  portfolios C	  105.02 SBP.	  Credit	  Risk 985 356
SBP	  2015-‐A-‐1 C	  105.03 Mapping	  of	  internal	  models	  to	  host	  supervisors C	  105.03 SBP.	  Credit	  Risk 964 357
SBP	  2015-‐A-‐1 C	  106.00 Initial	  Market	  Valuation C	  106.00 SBP.	  Initial	  Market	  Valuation 965 358
SBP	  2015-‐A-‐1 C	  107.01.a VaR	  and	  SVaR	  non-‐CTP.	  Details C	  107.01 SBP.	  Market	  risk 969 359
SBP	  2015-‐A-‐1 C	  107.01.b VaR	  and	  SVaR	  non-‐CTP.	  Details.	  Comments C	  107.01 SBP.	  Market	  risk 970 359
SBP	  2015-‐A-‐1 C	  107.02 VaR	  and	  SVaR	  non-‐CTP.	  Base	  currency	  results C	  107.02 SBP.	  Market	  risk 971 360
SBP	  2015-‐A-‐1 C	  108.00 One	  year	  profit	  &	  loss	  VaR	  non-‐CTP C	  108.00 SBP.	  Market	  risk 972 361
SBP	  2015-‐A-‐1 C	  109.01.a IRC.	  Details	  of	  the	  model C	  109.01 SBP.	  Market	  risk 973 362
SBP	  2015-‐A-‐1 C	  109.01.b IRC.	  Details	  of	  the	  model.	  Comments C	  109.01 SBP.	  Market	  risk 974 362
SBP	  2015-‐A-‐1 C	  109.02 IRC.	  Details	  by	  portfolio C	  109.02 SBP.	  Market	  risk 975 363
SBP	  2015-‐A-‐1 C	  109.03 IRC.	  Amount	  by	  portfolio/date C	  109.03 SBP.	  Market	  risk 976 364
SBP	  2015-‐A-‐1 C	  110.01.a CT.	  Details	  of	  the	  model C	  110.01 SBP.	  Market	  risk 977 365
SBP	  2015-‐A-‐1 C	  110.01.b CT.	  Details	  of	  the	  model.	  Comments C	  110.01 SBP.	  Market	  risk 978 365
SBP	  2015-‐A-‐1 C	  110.02 CT.	  Details	  by	  portfolio C	  110.02 SBP.	  Market	  risk 966 366
SBP	  2015-‐A-‐1 C	  110.03 CT.	  APR	  by	  portfolio/date C	  110.03 SBP.	  Market	  risk 967 367
SBP	  2015-‐A-‐1 S	  00.01 Nature	  of	  Report	  (SBP) S	  00.01 SBP.	  General	  Information 968 374
COREP	  2015-‐B C	  00.01 Nature	  of	  Report	  (COREP) C	  00.01 General	  Information	  -‐	  COREP 637 59
COREP	  2015-‐B C	  01.00 Capital	  Adequacy	  -‐	  Own	  funds	  definition C	  01.00 Capital	  Adequacy 792 60
COREP	  2015-‐B C	  02.00 Capital	  Adequacy	  -‐	  Risk	  Exposure	  Amounts C	  02.00 Capital	  Adequacy 793 61
COREP	  2015-‐B C	  03.00 Capital	  Adequacy	  -‐	  Ratios C	  03.00 Capital	  Adequacy 549 62
COREP	  2015-‐B C	  04.00 Capital	  Adequacy	  -‐	  Memorandum	  Items C	  04.00 Capital	  Adequacy 794 63
COREP	  2015-‐B C	  05.01 Capital	  Adequacy	  -‐	  Transitional	  provisions:	  Summary C	  05.01 Capital	  Adequacy 795 64
COREP	  2015-‐B C	  05.02 Capital	  Adequacy	  -‐	  Transitional	  provisions:	  Grandfathered	  instruments	  constituting	  State	  aid C	  05.02 Capital	  Adequacy 552 65
COREP	  2015-‐B C	  06.01 Group	  Solvency	  -‐	  Total C	  06.01 Group	  Solvency 983 375
COREP	  2015-‐B C	  06.02 Group	  Solvency C	  06.02 Group	  Solvency 1023 376
COREP	  2015-‐B C	  07.00.a Credit	  and	  counterparty	  credit	  risks	  and	  free	  deliveries:	  Standardised	  Approach	  to	  capital	  requirements C	  07.00 Credit	  Risk 797 67

COREP	  2015-‐B C	  07.00.b
Credit	  and	  counterparty	  credit	  risks	  and	  free	  deliveries:	  Standardised	  Approach	  to	  capital	  requirements	  -‐	  Of	  
which:	  Arising	  from	  Counterparty	  Credit	  Risk C	  07.00 Credit	  Risk 798 67

COREP	  2015-‐B C	  07.00.c
Credit	  and	  counterparty	  credit	  risks	  and	  free	  deliveries:	  Standardised	  Approach	  to	  capital	  requirements	  -‐	  
Memorandum	  items	  -‐	  Secured	  on	  Property C	  07.00 Credit	  Risk 799 67

COREP	  2015-‐B C	  07.00.d
Credit	  and	  counterparty	  credit	  risks	  and	  free	  deliveries:	  Standardised	  Approach	  to	  capital	  requirements	  -‐	  
Memorandum	  items	  -‐	  in	  default C	  07.00 Credit	  Risk 800 67

COREP	  2015-‐B C	  08.01.a Credit	  and	  counterparty	  credit	  risks	  and	  free	  deliveries:	  IRB	  Approach	  to	  capital	  requirements	  -‐	  TOTAL C	  08.01 Credit	  Risk 801 68

COREP	  2015-‐B C	  08.01.b
Credit	  and	  counterparty	  credit	  risks	  and	  free	  deliveries:	  IRB	  Approach	  to	  capital	  requirements	  -‐	  TOTAL	  -‐	  Of	  
which	  arising	  from	  counterparty	  credit	  risk	  and	  off	  balance	  sheet C	  08.01 Credit	  Risk 802 68

COREP	  2015-‐B C	  08.02
Credit	  and	  counterparty	  credit	  risks	  and	  free	  deliveries:	  IRB	  Approach	  to	  capital	  requirements	  -‐	  Breakdown	  
of	  exposures	  assigned	  to	  obligor	  grades	  or	  pools	  by	  obligor	  grades C	  08.02 Credit	  Risk 560 69

COREP	  2015-‐B C	  09.01.a Geographical	  breakdown	  of	  exposures	  by	  residence	  of	  the	  obligor	  (SA	  exposures) C	  09.01 Credit	  Risk 981 70
COREP	  2015-‐B C	  09.01.b Geographical	  breakdown	  of	  exposures	  by	  residence	  of	  the	  obligor	  (SA	  exposures)	  -‐	  Exposures	  in	  default C	  09.01 Credit	  Risk 707 70
COREP	  2015-‐B C	  09.02 Geographical	  breakdown	  of	  exposures	  by	  residence	  of	  the	  obligor	  (IRB	  exposures) C	  09.02 Credit	  Risk 803 71

COREP	  2015-‐B C	  09.03
Geographical	  breakdown	  of	  relevant	  credit	  exposures	  for	  the	  purpose	  of	  calculation	  of	  the	  institution-‐
specific	  countercyclical	  buffer C	  09.03 Credit	  Risk 804 72

COREP	  2015-‐B C	  10.01 Credit	  risk:	  Equity	  -‐	  IRB	  approaches	  to	  capital	  requirements	  -‐	  TOTAL C	  10.01 Credit	  Risk 805 73

COREP	  2015-‐B C	  10.02
Credit	  risk:	  Equity	  -‐	  IRB	  approaches	  to	  capital	  requirements	  -‐	  Breakdown	  of	  total	  exposures	  under	  the	  
PD/LGD	  Approach	  by	  obligor	  grades C	  10.02 Credit	  Risk 566 74

COREP	  2015-‐B C	  11.00 Settlement/Delivery	  risk C	  11.00 Credit	  Risk 567 75
COREP	  2015-‐B C	  12.00 Credit	  risk:	  Securitisations	  -‐	  Standardised	  Approach	  to	  own	  funds	  requirements C	  12.00 Credit	  Risk 806 76
COREP	  2015-‐B C	  13.00 Credit	  risk:	  Securitisations	  -‐	  IRB	  Approach	  to	  own	  funds	  requirements C	  13.00 Credit	  Risk 807 77
COREP	  2015-‐B C	  14.00 Detailed	  information	  on	  securitisations C	  14.00 Credit	  Risk 570 78
COREP	  2015-‐B C	  15.00 Exposures	  and	  losses	  from	  lending	  collateralised	  immovable	  property C	  15.00 Credit	  Risk 808 79
COREP	  2015-‐B C	  16.00.a Operational	  risk	  -‐	  Excluding	  AMA C	  16.00 Operational	  Risk 572 80
COREP	  2015-‐B C	  16.00.b Operational	  risk	  -‐	  AMA C	  16.00 Operational	  Risk 809 80
COREP	  2015-‐B C	  17.00.a Operational	  risk:	  Losses	  and	  recoveries	  by	  business	  lines	  and	  event	  types	  in	  the	  last	  year C	  17.00 Operational	  Risk 810 81
COREP	  2015-‐B C	  17.00.b Operational	  risk:	  Thresholds	  applied	  in	  data	  collections C	  17.00 Operational	  Risk 811 81
COREP	  2015-‐B C	  18.00 Market	  risk:	  Standardised	  Approach	  for	  traded	  debt	  instruments C	  18.00 Market	  Risk 812 82
COREP	  2015-‐B C	  19.00 Market	  risk:	  Standardised	  Approach	  for	  specific	  risk	  in	  securitisations C	  19.00 Market	  Risk 577 83
COREP	  2015-‐B C	  20.00 Market	  risk:	  Standardised	  Approach	  for	  specific	  risk	  in	  the	  correlation	  trading	  portfolio C	  20.00 Market	  Risk 578 84
COREP	  2015-‐B C	  21.00 Market	  risk:	  Standardised	  Approach	  for	  position	  risk	  in	  equities C	  21.00 Market	  Risk 813 85
COREP	  2015-‐B C	  22.00 Market	  risk:	  Standardised	  Approaches	  for	  foreign	  exchange	  risk C	  22.00 Market	  Risk 814 86
COREP	  2015-‐B C	  23.00 Market	  risk:	  Standardised	  Approach	  for	  position	  risk	  in	  commodities C	  23.00 Market	  Risk 581 87
COREP	  2015-‐B C	  24.00 Market	  risk:	  Internal	  models	  -‐	  Total C	  24.00 Market	  Risk 582 88
COREP	  2015-‐B C	  25.00 CVA	  RISK C	  25.00 Market	  Risk 657 89
COREP	  2015-‐B C	  26.00 Large	  exposures	  limits C	  26.00 Large	  Exposures 815 90
COREP	  2015-‐B C	  27.00 Identification	  of	  the	  counterparty C	  27.00 Large	  Exposures 585 91
COREP	  2015-‐B C	  28.00 Exposures	  in	  the	  non-‐trading	  and	  trading	  book C	  28.00 Large	  Exposures 586 92
COREP	  2015-‐B C	  29.00 Detail	  of	  the	  exposures	  to	  individual	  clients	  within	  groups	  of	  connected	  clients C	  29.00 Large	  Exposures 602 93

COREP	  2015-‐B C	  30.00
Maturity	  buckets	  of	  the	  10	  largest	  exposures	  to	  institutions	  and	  the	  10	  largest	  exposures	  to	  unregulated	  
financial	  entities C	  30.00 Large	  Exposures 607 94

COREP	  2015-‐B C	  31.00
Maturity	  buckets	  of	  the	  10	  largest	  exposures	  to	  institutions	  and	  the	  10	  largest	  exposures	  to	  unregulated	  
financial	  entities:	  detail	  of	  the	  exposures	  to	  individual	  clients	  within	  groups	  of	  connected	  clients C	  31.00 Large	  Exposures 608 95

COREP	  2015-‐B C	  40.00 Alternative	  treatment	  of	  the	  Exposure	  Measure C	  40.00 Leverage	  Ratio 986 96
COREP	  2015-‐B C	  41.00 On-‐	  and	  off-‐balance	  sheet	  items	  –	  additional	  breakdown	  of	  exposures C	  41.00 Leverage	  Ratio 987 97
COREP	  2015-‐B C	  42.00 Alternative	  definition	  of	  capital C	  42.00 Leverage	  Ratio 988 98

COREP	  2015-‐B C	  43.00.a
Breakdown	  of	  leverage	  ratio	  exposure	  measure	  components:	  Off-‐balance	  sheet	  items,	  derivatives,	  SFTs	  and	  
trading	  book C	  43.00 Leverage	  Ratio 1006 99

COREP	  2015-‐B C	  43.00.b Breakdown	  of	  leverage	  ratio	  exposure	  measure	  components:	  Other	  non-‐trading	  book	  exposures	  (SA) C	  43.00 Leverage	  Ratio 1007 99
COREP	  2015-‐B C	  43.00.c Breakdown	  of	  leverage	  ratio	  exposure	  measure	  components:	  Other	  non-‐trading	  book	  exposures	  (IRB) C	  43.00 Leverage	  Ratio 1008 99
COREP	  2015-‐B C	  44.00 General	  Information C	  44.00 Leverage	  Ratio 989 100
COREP	  2015-‐B C	  47.00 Leverage	  ratio	  calculation C	  47.00 Leverage	  Ratio	  (Consolidated	  Only) 1024 377
COREP	  2015-‐B C	  51.00.a Liquidity	  Coverage.	  Liquid	  assets	  (I).	  Total C	  51.00 Liquidity	  Coverage 611 103
COREP	  2015-‐B C	  51.00.b Liquidity	  Coverage.	  Liquid	  assets	  (II).	  Total C	  51.00 Liquidity	  Coverage 612 103
COREP	  2015-‐B C	  51.00.w Liquidity	  Coverage.	  Liquid	  assets	  (I).	  Significant	  currencies C	  51.00 Liquidity	  Coverage 991 103
COREP	  2015-‐B C	  51.00.x Liquidity	  Coverage.	  Liquid	  assets	  (II).	  Significant	  currencies C	  51.00 Liquidity	  Coverage 992 103
COREP	  2015-‐B C	  52.00.a Liquidity	  Coverage.	  Outflows	  (I).	  Total C	  52.00 Liquidity	  Coverage 615 104
COREP	  2015-‐B C	  52.00.b Liquidity	  Coverage.	  Outflows	  (II).	  Total C	  52.00 Liquidity	  Coverage 616 104
COREP	  2015-‐B C	  52.00.c Liquidity	  Coverage.	  Outflows	  (III).	  Total C	  52.00 Liquidity	  Coverage 617 104
COREP	  2015-‐B C	  52.00.d Liquidity	  Coverage.	  Outflows	  (IV).	  Total C	  52.00 Liquidity	  Coverage 618 104
COREP	  2015-‐B C	  52.00.w Liquidity	  Coverage.	  Outflows	  (I).	  Significant	  currencies C	  52.00 Liquidity	  Coverage 993 104
COREP	  2015-‐B C	  52.00.x Liquidity	  Coverage.	  Outflows	  (II).	  Significant	  currencies C	  52.00 Liquidity	  Coverage 994 104
COREP	  2015-‐B C	  52.00.y Liquidity	  Coverage.	  Outflows	  (III).	  Significant	  currencies C	  52.00 Liquidity	  Coverage 995 104
COREP	  2015-‐B C	  52.00.z Liquidity	  Coverage.	  Outflows	  (IV).	  Significant	  currencies C	  52.00 Liquidity	  Coverage 996 104
COREP	  2015-‐B C	  53.00.a Liquidity	  Coverage.	  Inflows	  (I).	  Total C	  53.00 Liquidity	  Coverage 623 105
COREP	  2015-‐B C	  53.00.b Liquidity	  Coverage.	  Inflows	  (II).	  Total C	  53.00 Liquidity	  Coverage 624 105
COREP	  2015-‐B C	  53.00.c Liquidity	  Coverage.	  Inflows	  (III).	  Total C	  53.00 Liquidity	  Coverage 625 105
COREP	  2015-‐B C	  53.00.w Liquidity	  Coverage.	  Inflows	  (I).	  Significant	  currencies C	  53.00 Liquidity	  Coverage 997 105
COREP	  2015-‐B C	  53.00.x Liquidity	  Coverage.	  Inflows	  (II).	  Significant	  currencies C	  53.00 Liquidity	  Coverage 998 105
COREP	  2015-‐B C	  53.00.y Liquidity	  Coverage.	  Inflows	  (III).	  Significant	  currencies C	  53.00 Liquidity	  Coverage 999 105
COREP	  2015-‐B C	  54.00.a Liquidity	  Coverage.	  Collateral	  swaps.	  Total C	  54.00 Liquidity	  Coverage 629 106
COREP	  2015-‐B C	  54.00.w Liquidity	  Coverage.	  Collateral	  swaps.	  Significant	  currencies C	  54.00 Liquidity	  Coverage 1000 106
COREP	  2015-‐B C	  60.00.a Stable	  funding.	  Items	  requiring	  stable	  funding	  (I).	  Total C	  60.00 Stable	  Funding 1001 107
COREP	  2015-‐B C	  60.00.b Stable	  funding.	  Items	  requiring	  stable	  funding	  (II).	  Total C	  60.00 Stable	  Funding 632 107
COREP	  2015-‐B C	  60.00.w Stable	  funding.	  Items	  requiring	  stable	  funding	  (I).	  Significant	  currencies C	  60.00 Stable	  Funding 1002 107
COREP	  2015-‐B C	  60.00.x Stable	  funding.	  Items	  requiring	  stable	  funding	  (II).	  Significant	  currencies C	  60.00 Stable	  Funding 1003 107
COREP	  2015-‐B C	  61.00.a Stable	  funding.	  Items	  providing	  stable	  funding	  (I).	  Total C	  61.00 Stable	  Funding 591 108
COREP	  2015-‐B C	  61.00.b Stable	  funding.	  Items	  providing	  stable	  funding	  (II).	  Total C	  61.00 Stable	  Funding 592 108
COREP	  2015-‐B C	  61.00.w Stable	  funding.	  Items	  providing	  stable	  funding	  (I).	  Significant	  currencies C	  61.00 Stable	  Funding 1004 108
COREP	  2015-‐B C	  61.00.x Stable	  funding.	  Items	  providing	  stable	  funding	  (II).	  Significant	  currencies C	  61.00 Stable	  Funding 1005 108
COREP	  2015-‐B C	  66.00.a Contractual	  template.	  Total C	  66.00 Additional	  Liquidity	  Monitoring 1011 368
COREP	  2015-‐B C	  66.00.b Contractual	  template.	  Total.	  Cumulated C	  66.00 Additional	  Liquidity	  Monitoring 842 368
COREP	  2015-‐B C	  66.00.w Contractual	  template.	  Significant	  currencies C	  66.00 Additional	  Liquidity	  Monitoring 1012 368
COREP	  2015-‐B C	  66.00.x Contractual	  template.	  Significant	  currencies.	  Cumulated C	  66.00 Additional	  Liquidity	  Monitoring 1013 368
COREP	  2015-‐B C	  67.00.a Concentration	  of	  funding	  by	  counterparty.	  Total C	  67.00 Additional	  Liquidity	  Monitoring 845 369



COREP	  2015-‐B C	  67.00.w Concentration	  of	  funding	  by	  counterparty.	  Significant	  currencies C	  67.00 Additional	  Liquidity	  Monitoring 1014 369
COREP	  2015-‐B C	  68.00.a Concentration	  of	  funding	  by	  product	  type.	  Total C	  68.00 Additional	  Liquidity	  Monitoring 847 370
COREP	  2015-‐B C	  68.00.w Concentration	  of	  funding	  by	  product	  type.	  Significant	  currencies C	  68.00 Additional	  Liquidity	  Monitoring 1015 370
COREP	  2015-‐B C	  69.00.a Prices	  for	  various	  lengths	  of	  funding.	  Total C	  69.00 Additional	  Liquidity	  Monitoring 849 371
COREP	  2015-‐B C	  69.00.w Prices	  for	  various	  lengths	  of	  funding.	  Significant	  currencies C	  69.00 Additional	  Liquidity	  Monitoring 1016 371
COREP	  2015-‐B C	  70.00.a Roll-‐over	  of	  funding.	  Total C	  70.00 Additional	  Liquidity	  Monitoring 851 372
COREP	  2015-‐B C	  70.00.w Roll-‐over	  of	  funding.	  Significant	  currencies C	  70.00 Additional	  Liquidity	  Monitoring 1017 372
COREP	  2015-‐B C	  71.00.a Concentration	  of	  counterbalancing	  capacity	  by	  issuer/counterparty.	  Total C	  71.00 Additional	  Liquidity	  Monitoring 853 373
COREP	  2015-‐B C	  71.00.w Concentration	  of	  counterbalancing	  capacity	  by	  issuer/counterparty.	  Significant	  currencies C	  71.00 Additional	  Liquidity	  Monitoring 1018 373
COREP	  2015-‐B C	  72.00.a Liquidity	  Coverage	  .	  Liquid	  assets.	  Total	  (DA) C	  72.00 LCR.	  Delegated	  Act 1025 378
COREP	  2015-‐B C	  72.00.w Liquidity	  Coverage.	  Liquid	  assets.	  Significant	  currencies	  (DA) C	  72.00 LCR.	  Delegated	  Act 1026 378
COREP	  2015-‐B C	  73.00.a Liquidity	  Coverage.	  Outflows.	  Total	  (DA) C	  73.00 LCR.	  Delegated	  Act 1027 379
COREP	  2015-‐B C	  73.00.w Liquidity	  Coverage.	  Outflows.	  Significant	  currencies	  (DA) C	  73.00 LCR.	  Delegated	  Act 1028 379
COREP	  2015-‐B C	  74.00.a Liquidity	  Coverage.	  Inflows.	  Total	  (DA) C	  74.00 LCR.	  Delegated	  Act 1029 380
COREP	  2015-‐B C	  74.00.w Liquidity	  Coverage.	  Inflows.	  Significant	  currencies	  (DA) C	  74.00 LCR.	  Delegated	  Act 1030 380
COREP	  2015-‐B C	  75.00.a Liquidity	  Coverage.	  Collateral	  swaps.	  Total	  (DA) C	  75.00 LCR.	  Delegated	  Act 1031 381
COREP	  2015-‐B C	  75.00.w Liquidity	  Coverage.	  Collateral	  swaps.	  Significant	  currencies	  (DA) C	  75.00 LCR.	  Delegated	  Act 1032 381
COREP	  2015-‐B C	  76.00.a Liquidity	  Coverage.	  Calculations.	  Total	  (DA) C	  76.00 LCR.	  Delegated	  Act 1033 382
COREP	  2015-‐B C	  76.00.w Liquidity	  Coverage.	  Calculations.	  Significant	  currencies	  (DA) C	  76.00 LCR.	  Delegated	  Act 1034 382
COREP	  2015-‐B-‐1 C	  00.01 Nature	  of	  Report	  (COREP) C	  00.01 General	  Information	  -‐	  COREP 637 59
COREP	  2015-‐B-‐1 C	  01.00 Capital	  Adequacy	  -‐	  Own	  funds	  definition C	  01.00 Capital	  Adequacy 792 60
COREP	  2015-‐B-‐1 C	  02.00 Capital	  Adequacy	  -‐	  Risk	  Exposure	  Amounts C	  02.00 Capital	  Adequacy 793 61
COREP	  2015-‐B-‐1 C	  03.00 Capital	  Adequacy	  -‐	  Ratios C	  03.00 Capital	  Adequacy 549 62
COREP	  2015-‐B-‐1 C	  04.00 Capital	  Adequacy	  -‐	  Memorandum	  Items C	  04.00 Capital	  Adequacy 794 63
COREP	  2015-‐B-‐1 C	  05.01 Capital	  Adequacy	  -‐	  Transitional	  provisions:	  Summary C	  05.01 Capital	  Adequacy 795 64
COREP	  2015-‐B-‐1 C	  05.02 Capital	  Adequacy	  -‐	  Transitional	  provisions:	  Grandfathered	  instruments	  constituting	  State	  aid C	  05.02 Capital	  Adequacy 552 65
COREP	  2015-‐B-‐1 C	  06.01 Group	  Solvency	  -‐	  Total C	  06.01 Group	  Solvency 983 375
COREP	  2015-‐B-‐1 C	  06.02 Group	  Solvency C	  06.02 Group	  Solvency 1023 376
COREP	  2015-‐B-‐1 C	  07.00.a Credit	  and	  counterparty	  credit	  risks	  and	  free	  deliveries:	  Standardised	  Approach	  to	  capital	  requirements C	  07.00 Credit	  Risk 797 67

COREP	  2015-‐B-‐1 C	  07.00.b
Credit	  and	  counterparty	  credit	  risks	  and	  free	  deliveries:	  Standardised	  Approach	  to	  capital	  requirements	  -‐	  Of	  
which:	  Arising	  from	  Counterparty	  Credit	  Risk C	  07.00 Credit	  Risk 798 67

COREP	  2015-‐B-‐1 C	  07.00.c
Credit	  and	  counterparty	  credit	  risks	  and	  free	  deliveries:	  Standardised	  Approach	  to	  capital	  requirements	  -‐	  
Memorandum	  items	  -‐	  Secured	  on	  Property C	  07.00 Credit	  Risk 799 67

COREP	  2015-‐B-‐1 C	  07.00.d
Credit	  and	  counterparty	  credit	  risks	  and	  free	  deliveries:	  Standardised	  Approach	  to	  capital	  requirements	  -‐	  
Memorandum	  items	  -‐	  in	  default C	  07.00 Credit	  Risk 800 67

COREP	  2015-‐B-‐1 C	  08.01.a Credit	  and	  counterparty	  credit	  risks	  and	  free	  deliveries:	  IRB	  Approach	  to	  capital	  requirements	  -‐	  TOTAL C	  08.01 Credit	  Risk 801 68

COREP	  2015-‐B-‐1 C	  08.01.b
Credit	  and	  counterparty	  credit	  risks	  and	  free	  deliveries:	  IRB	  Approach	  to	  capital	  requirements	  -‐	  TOTAL	  -‐	  Of	  
which	  arising	  from	  counterparty	  credit	  risk	  and	  off	  balance	  sheet C	  08.01 Credit	  Risk 802 68

COREP	  2015-‐B-‐1 C	  08.02
Credit	  and	  counterparty	  credit	  risks	  and	  free	  deliveries:	  IRB	  Approach	  to	  capital	  requirements	  -‐	  Breakdown	  
of	  exposures	  assigned	  to	  obligor	  grades	  or	  pools	  by	  obligor	  grades C	  08.02 Credit	  Risk 560 69

COREP	  2015-‐B-‐1 C	  09.01.a Geographical	  breakdown	  of	  exposures	  by	  residence	  of	  the	  obligor	  (SA	  exposures) C	  09.01 Credit	  Risk 981 70
COREP	  2015-‐B-‐1 C	  09.01.b Geographical	  breakdown	  of	  exposures	  by	  residence	  of	  the	  obligor	  (SA	  exposures)	  -‐	  Exposures	  in	  default C	  09.01 Credit	  Risk 707 70
COREP	  2015-‐B-‐1 C	  09.02 Geographical	  breakdown	  of	  exposures	  by	  residence	  of	  the	  obligor	  (IRB	  exposures) C	  09.02 Credit	  Risk 803 71

COREP	  2015-‐B-‐1 C	  09.03
Geographical	  breakdown	  of	  relevant	  credit	  exposures	  for	  the	  purpose	  of	  calculation	  of	  the	  institution-‐
specific	  countercyclical	  buffer C	  09.03 Credit	  Risk 804 72

COREP	  2015-‐B-‐1 C	  10.01 Credit	  risk:	  Equity	  -‐	  IRB	  approaches	  to	  capital	  requirements	  -‐	  TOTAL C	  10.01 Credit	  Risk 805 73

COREP	  2015-‐B-‐1 C	  10.02
Credit	  risk:	  Equity	  -‐	  IRB	  approaches	  to	  capital	  requirements	  -‐	  Breakdown	  of	  total	  exposures	  under	  the	  
PD/LGD	  Approach	  by	  obligor	  grades C	  10.02 Credit	  Risk 566 74

COREP	  2015-‐B-‐1 C	  11.00 Settlement/Delivery	  risk C	  11.00 Credit	  Risk 567 75
COREP	  2015-‐B-‐1 C	  12.00 Credit	  risk:	  Securitisations	  -‐	  Standardised	  Approach	  to	  own	  funds	  requirements C	  12.00 Credit	  Risk 806 76
COREP	  2015-‐B-‐1 C	  13.00 Credit	  risk:	  Securitisations	  -‐	  IRB	  Approach	  to	  own	  funds	  requirements C	  13.00 Credit	  Risk 807 77
COREP	  2015-‐B-‐1 C	  14.00 Detailed	  information	  on	  securitisations C	  14.00 Credit	  Risk 570 78
COREP	  2015-‐B-‐1 C	  15.00 Exposures	  and	  losses	  from	  lending	  collateralised	  immovable	  property C	  15.00 Credit	  Risk 808 79
COREP	  2015-‐B-‐1 C	  16.00.a Operational	  risk	  -‐	  Excluding	  AMA C	  16.00 Operational	  Risk 572 80
COREP	  2015-‐B-‐1 C	  16.00.b Operational	  risk	  -‐	  AMA C	  16.00 Operational	  Risk 809 80
COREP	  2015-‐B-‐1 C	  17.00.a Operational	  risk:	  Losses	  and	  recoveries	  by	  business	  lines	  and	  event	  types	  in	  the	  last	  year C	  17.00 Operational	  Risk 810 81
COREP	  2015-‐B-‐1 C	  17.00.b Operational	  risk:	  Thresholds	  applied	  in	  data	  collections C	  17.00 Operational	  Risk 811 81
COREP	  2015-‐B-‐1 C	  18.00 Market	  risk:	  Standardised	  Approach	  for	  traded	  debt	  instruments C	  18.00 Market	  Risk 812 82
COREP	  2015-‐B-‐1 C	  19.00 Market	  risk:	  Standardised	  Approach	  for	  specific	  risk	  in	  securitisations C	  19.00 Market	  Risk 577 83
COREP	  2015-‐B-‐1 C	  20.00 Market	  risk:	  Standardised	  Approach	  for	  specific	  risk	  in	  the	  correlation	  trading	  portfolio C	  20.00 Market	  Risk 578 84
COREP	  2015-‐B-‐1 C	  21.00 Market	  risk:	  Standardised	  Approach	  for	  position	  risk	  in	  equities C	  21.00 Market	  Risk 813 85
COREP	  2015-‐B-‐1 C	  22.00 Market	  risk:	  Standardised	  Approaches	  for	  foreign	  exchange	  risk C	  22.00 Market	  Risk 814 86
COREP	  2015-‐B-‐1 C	  23.00 Market	  risk:	  Standardised	  Approach	  for	  position	  risk	  in	  commodities C	  23.00 Market	  Risk 581 87
COREP	  2015-‐B-‐1 C	  24.00 Market	  risk:	  Internal	  models	  -‐	  Total C	  24.00 Market	  Risk 582 88
COREP	  2015-‐B-‐1 C	  25.00 CVA	  RISK C	  25.00 Market	  Risk 657 89
COREP	  2015-‐B-‐1 C	  26.00 Large	  exposures	  limits C	  26.00 Large	  Exposures 815 90
COREP	  2015-‐B-‐1 C	  27.00 Identification	  of	  the	  counterparty C	  27.00 Large	  Exposures 585 91
COREP	  2015-‐B-‐1 C	  28.00 Exposures	  in	  the	  non-‐trading	  and	  trading	  book C	  28.00 Large	  Exposures 586 92
COREP	  2015-‐B-‐1 C	  29.00 Detail	  of	  the	  exposures	  to	  individual	  clients	  within	  groups	  of	  connected	  clients C	  29.00 Large	  Exposures 602 93

COREP	  2015-‐B-‐1 C	  30.00
Maturity	  buckets	  of	  the	  10	  largest	  exposures	  to	  institutions	  and	  the	  10	  largest	  exposures	  to	  unregulated	  
financial	  entities C	  30.00 Large	  Exposures 607 94

COREP	  2015-‐B-‐1 C	  31.00
Maturity	  buckets	  of	  the	  10	  largest	  exposures	  to	  institutions	  and	  the	  10	  largest	  exposures	  to	  unregulated	  
financial	  entities:	  detail	  of	  the	  exposures	  to	  individual	  clients	  within	  groups	  of	  connected	  clients C	  31.00 Large	  Exposures 608 95

COREP	  2015-‐B-‐1 C	  40.00 Alternative	  treatment	  of	  the	  Exposure	  Measure C	  40.00 Leverage	  Ratio 986 96
COREP	  2015-‐B-‐1 C	  41.00 On-‐	  and	  off-‐balance	  sheet	  items	  –	  additional	  breakdown	  of	  exposures C	  41.00 Leverage	  Ratio 987 97
COREP	  2015-‐B-‐1 C	  42.00 Alternative	  definition	  of	  capital C	  42.00 Leverage	  Ratio 988 98

COREP	  2015-‐B-‐1 C	  43.00.a
Breakdown	  of	  leverage	  ratio	  exposure	  measure	  components:	  Off-‐balance	  sheet	  items,	  derivatives,	  SFTs	  and	  
trading	  book C	  43.00 Leverage	  Ratio 1006 99

COREP	  2015-‐B-‐1 C	  43.00.b Breakdown	  of	  leverage	  ratio	  exposure	  measure	  components:	  Other	  non-‐trading	  book	  exposures	  (SA) C	  43.00 Leverage	  Ratio 1007 99
COREP	  2015-‐B-‐1 C	  43.00.c Breakdown	  of	  leverage	  ratio	  exposure	  measure	  components:	  Other	  non-‐trading	  book	  exposures	  (IRB) C	  43.00 Leverage	  Ratio 1008 99
COREP	  2015-‐B-‐1 C	  44.00 General	  Information C	  44.00 Leverage	  Ratio 989 100
COREP	  2015-‐B-‐1 C	  47.00 Leverage	  ratio	  calculation C	  47.00 Leverage	  Ratio 1024 377
COREP	  2015-‐B-‐1 C	  51.00.a Liquidity	  Coverage.	  Liquid	  assets	  (I).	  Total C	  51.00 Liquidity	  Coverage 611 103
COREP	  2015-‐B-‐1 C	  51.00.b Liquidity	  Coverage.	  Liquid	  assets	  (II).	  Total C	  51.00 Liquidity	  Coverage 612 103
COREP	  2015-‐B-‐1 C	  51.00.w Liquidity	  Coverage.	  Liquid	  assets	  (I).	  Significant	  currencies C	  51.00 Liquidity	  Coverage 991 103
COREP	  2015-‐B-‐1 C	  51.00.x Liquidity	  Coverage.	  Liquid	  assets	  (II).	  Significant	  currencies C	  51.00 Liquidity	  Coverage 992 103
COREP	  2015-‐B-‐1 C	  52.00.a Liquidity	  Coverage.	  Outflows	  (I).	  Total C	  52.00 Liquidity	  Coverage 615 104
COREP	  2015-‐B-‐1 C	  52.00.b Liquidity	  Coverage.	  Outflows	  (II).	  Total C	  52.00 Liquidity	  Coverage 616 104
COREP	  2015-‐B-‐1 C	  52.00.c Liquidity	  Coverage.	  Outflows	  (III).	  Total C	  52.00 Liquidity	  Coverage 617 104
COREP	  2015-‐B-‐1 C	  52.00.d Liquidity	  Coverage.	  Outflows	  (IV).	  Total C	  52.00 Liquidity	  Coverage 618 104
COREP	  2015-‐B-‐1 C	  52.00.w Liquidity	  Coverage.	  Outflows	  (I).	  Significant	  currencies C	  52.00 Liquidity	  Coverage 993 104
COREP	  2015-‐B-‐1 C	  52.00.x Liquidity	  Coverage.	  Outflows	  (II).	  Significant	  currencies C	  52.00 Liquidity	  Coverage 994 104
COREP	  2015-‐B-‐1 C	  52.00.y Liquidity	  Coverage.	  Outflows	  (III).	  Significant	  currencies C	  52.00 Liquidity	  Coverage 995 104
COREP	  2015-‐B-‐1 C	  52.00.z Liquidity	  Coverage.	  Outflows	  (IV).	  Significant	  currencies C	  52.00 Liquidity	  Coverage 996 104
COREP	  2015-‐B-‐1 C	  53.00.a Liquidity	  Coverage.	  Inflows	  (I).	  Total C	  53.00 Liquidity	  Coverage 623 105
COREP	  2015-‐B-‐1 C	  53.00.b Liquidity	  Coverage.	  Inflows	  (II).	  Total C	  53.00 Liquidity	  Coverage 624 105
COREP	  2015-‐B-‐1 C	  53.00.c Liquidity	  Coverage.	  Inflows	  (III).	  Total C	  53.00 Liquidity	  Coverage 625 105
COREP	  2015-‐B-‐1 C	  53.00.w Liquidity	  Coverage.	  Inflows	  (I).	  Significant	  currencies C	  53.00 Liquidity	  Coverage 997 105
COREP	  2015-‐B-‐1 C	  53.00.x Liquidity	  Coverage.	  Inflows	  (II).	  Significant	  currencies C	  53.00 Liquidity	  Coverage 998 105
COREP	  2015-‐B-‐1 C	  53.00.y Liquidity	  Coverage.	  Inflows	  (III).	  Significant	  currencies C	  53.00 Liquidity	  Coverage 999 105
COREP	  2015-‐B-‐1 C	  54.00.a Liquidity	  Coverage.	  Collateral	  swaps.	  Total C	  54.00 Liquidity	  Coverage 629 106
COREP	  2015-‐B-‐1 C	  54.00.w Liquidity	  Coverage.	  Collateral	  swaps.	  Significant	  currencies C	  54.00 Liquidity	  Coverage 1000 106
COREP	  2015-‐B-‐1 C	  60.00.a Stable	  funding.	  Items	  requiring	  stable	  funding	  (I).	  Total C	  60.00 Stable	  Funding 1001 107
COREP	  2015-‐B-‐1 C	  60.00.b Stable	  funding.	  Items	  requiring	  stable	  funding	  (II).	  Total C	  60.00 Stable	  Funding 632 107
COREP	  2015-‐B-‐1 C	  60.00.w Stable	  funding.	  Items	  requiring	  stable	  funding	  (I).	  Significant	  currencies C	  60.00 Stable	  Funding 1002 107
COREP	  2015-‐B-‐1 C	  60.00.x Stable	  funding.	  Items	  requiring	  stable	  funding	  (II).	  Significant	  currencies C	  60.00 Stable	  Funding 1003 107
COREP	  2015-‐B-‐1 C	  61.00.a Stable	  funding.	  Items	  providing	  stable	  funding	  (I).	  Total C	  61.00 Stable	  Funding 591 108
COREP	  2015-‐B-‐1 C	  61.00.b Stable	  funding.	  Items	  providing	  stable	  funding	  (II).	  Total C	  61.00 Stable	  Funding 592 108
COREP	  2015-‐B-‐1 C	  61.00.w Stable	  funding.	  Items	  providing	  stable	  funding	  (I).	  Significant	  currencies C	  61.00 Stable	  Funding 1004 108
COREP	  2015-‐B-‐1 C	  61.00.x Stable	  funding.	  Items	  providing	  stable	  funding	  (II).	  Significant	  currencies C	  61.00 Stable	  Funding 1005 108
COREP	  2015-‐B-‐1 C	  66.00.a Contractual	  template.	  Total C	  66.00 Additional	  Liquidity	  Monitoring 1011 368
COREP	  2015-‐B-‐1 C	  66.00.b Contractual	  template.	  Total.	  Cumulated C	  66.00 Additional	  Liquidity	  Monitoring 842 368
COREP	  2015-‐B-‐1 C	  66.00.w Contractual	  template.	  Significant	  currencies C	  66.00 Additional	  Liquidity	  Monitoring 1012 368
COREP	  2015-‐B-‐1 C	  66.00.x Contractual	  template.	  Significant	  currencies.	  Cumulated C	  66.00 Additional	  Liquidity	  Monitoring 1013 368
COREP	  2015-‐B-‐1 C	  67.00.a Concentration	  of	  funding	  by	  counterparty.	  Total C	  67.00 Additional	  Liquidity	  Monitoring 845 369
COREP	  2015-‐B-‐1 C	  67.00.w Concentration	  of	  funding	  by	  counterparty.	  Significant	  currencies C	  67.00 Additional	  Liquidity	  Monitoring 1014 369
COREP	  2015-‐B-‐1 C	  68.00.a Concentration	  of	  funding	  by	  product	  type.	  Total C	  68.00 Additional	  Liquidity	  Monitoring 847 370
COREP	  2015-‐B-‐1 C	  68.00.w Concentration	  of	  funding	  by	  product	  type.	  Significant	  currencies C	  68.00 Additional	  Liquidity	  Monitoring 1015 370
COREP	  2015-‐B-‐1 C	  69.00.a Prices	  for	  various	  lengths	  of	  funding.	  Total C	  69.00 Additional	  Liquidity	  Monitoring 849 371
COREP	  2015-‐B-‐1 C	  69.00.w Prices	  for	  various	  lengths	  of	  funding.	  Significant	  currencies C	  69.00 Additional	  Liquidity	  Monitoring 1016 371
COREP	  2015-‐B-‐1 C	  70.00.a Roll-‐over	  of	  funding.	  Total C	  70.00 Additional	  Liquidity	  Monitoring 851 372
COREP	  2015-‐B-‐1 C	  70.00.w Roll-‐over	  of	  funding.	  Significant	  currencies C	  70.00 Additional	  Liquidity	  Monitoring 1017 372
COREP	  2015-‐B-‐1 C	  71.00.a Concentration	  of	  counterbalancing	  capacity	  by	  issuer/counterparty.	  Total C	  71.00 Additional	  Liquidity	  Monitoring 853 373
COREP	  2015-‐B-‐1 C	  71.00.w Concentration	  of	  counterbalancing	  capacity	  by	  issuer/counterparty.	  Significant	  currencies C	  71.00 Additional	  Liquidity	  Monitoring 1018 373
COREP	  2015-‐B-‐1 C	  72.00.a Liquidity	  Coverage	  .	  Liquid	  assets.	  Total	  (DA) C	  72.00 LCR.	  Delegated	  Act 1025 378



COREP	  2015-‐B-‐1 C	  72.00.w Liquidity	  Coverage.	  Liquid	  assets.	  Significant	  currencies	  (DA) C	  72.00 LCR.	  Delegated	  Act 1026 378
COREP	  2015-‐B-‐1 C	  73.00.a Liquidity	  Coverage.	  Outflows.	  Total	  (DA) C	  73.00 LCR.	  Delegated	  Act 1027 379
COREP	  2015-‐B-‐1 C	  73.00.w Liquidity	  Coverage.	  Outflows.	  Significant	  currencies	  (DA) C	  73.00 LCR.	  Delegated	  Act 1028 379
COREP	  2015-‐B-‐1 C	  74.00.a Liquidity	  Coverage.	  Inflows.	  Total	  (DA) C	  74.00 LCR.	  Delegated	  Act 1029 380
COREP	  2015-‐B-‐1 C	  74.00.w Liquidity	  Coverage.	  Inflows.	  Significant	  currencies	  (DA) C	  74.00 LCR.	  Delegated	  Act 1030 380
COREP	  2015-‐B-‐1 C	  75.00.a Liquidity	  Coverage.	  Collateral	  swaps.	  Total	  (DA) C	  75.00 LCR.	  Delegated	  Act 1031 381
COREP	  2015-‐B-‐1 C	  75.00.w Liquidity	  Coverage.	  Collateral	  swaps.	  Significant	  currencies	  (DA) C	  75.00 LCR.	  Delegated	  Act 1032 381
COREP	  2015-‐B-‐1 C	  76.00.a Liquidity	  Coverage.	  Calculations.	  Total	  (DA) C	  76.00 LCR.	  Delegated	  Act 1033 382
COREP	  2015-‐B-‐1 C	  76.00.w Liquidity	  Coverage.	  Calculations.	  Significant	  currencies	  (DA) C	  76.00 LCR.	  Delegated	  Act 1034 382
FINREP	  2015-‐B F	  00.01 Nature	  of	  Report	  (FINREP) F	  00.01 General	  Information	  -‐	  FINREP 638 109
FINREP	  2015-‐B F	  01.01 Balance	  Sheet	  Statement	  [Statement	  of	  Financial	  Position]:	  Assets F	  01.01 FINREP	  part	  1 765 110
FINREP	  2015-‐B F	  01.02 Balance	  Sheet	  Statement	  [Statement	  of	  Financial	  Position]:	  Liabilities F	  01.02 FINREP	  part	  1 766 111
FINREP	  2015-‐B F	  01.03 Balance	  Sheet	  Statement	  [Statement	  of	  Financial	  Position]:	  Equity F	  01.03 FINREP	  part	  1 488 112
FINREP	  2015-‐B F	  02.00 Statement	  of	  profit	  or	  loss F	  02.00 FINREP	  part	  1 767 113
FINREP	  2015-‐B F	  03.00 Statement	  of	  comprehensive	  income F	  03.00 FINREP	  part	  1 783 114
FINREP	  2015-‐B F	  04.01 Breakdown	  of	  financial	  assets	  by	  instrument	  and	  by	  counterparty	  sector:	  financial	  assets	  held	  for	  trading F	  04.01 FINREP	  part	  1 490 115

FINREP	  2015-‐B F	  04.02
Breakdown	  of	  financial	  assets	  by	  instrument	  and	  by	  counterparty	  sector:	  financial	  assets	  designated	  at	  fair	  
value	  through	  profit	  or	  loss F	  04.02 FINREP	  part	  1 491 116

FINREP	  2015-‐B F	  04.03 Breakdown	  of	  financial	  assets	  by	  instrument	  and	  by	  counterparty	  sector:	  available-‐for-‐sale	  financial	  assets F	  04.03 FINREP	  part	  1 492 117

FINREP	  2015-‐B F	  04.04
Breakdown	  of	  financial	  assets	  by	  instrument	  and	  by	  counterparty	  sector:	  loans	  and	  receivables	  and	  held-‐to-‐
maturity	  investments F	  04.04 FINREP	  part	  1 768 118

FINREP	  2015-‐B F	  04.05 Subordinated	  financial	  assets F	  04.05 FINREP	  part	  1 528 119
FINREP	  2015-‐B F	  04.06 Breakdown	  of	  financial	  assets	  by	  instrument	  and	  by	  counterparty	  sector:	  trading	  financial	  assets F	  04.06 FINREP	  part	  1	  (GAAP	  only) 595 120

FINREP	  2015-‐B F	  04.07
Breakdown	  of	  financial	  assets	  by	  instrument	  and	  by	  counterparty	  sector:	  non-‐trading	  non-‐derivative	  
financial	  assets	  measured	  at	  fair	  value	  through	  profit	  or	  loss F	  04.07 FINREP	  part	  1	  (GAAP	  only) 596 121

FINREP	  2015-‐B F	  04.08
Breakdown	  of	  financial	  assets	  by	  instrument	  and	  by	  counterparty	  sector:	  non-‐trading	  non-‐derivative	  
financial	  assets	  measured	  at	  fair	  value	  to	  equity F	  04.08 FINREP	  part	  1	  (GAAP	  only) 597 122

FINREP	  2015-‐B F	  04.09
Breakdown	  of	  financial	  assets	  by	  instrument	  and	  by	  counterparty	  sector:	  non-‐trading	  debt	  instruments	  
measured	  at	  a	  cost-‐based	  method F	  04.09 FINREP	  part	  1	  (GAAP	  only) 598 123

FINREP	  2015-‐B F	  04.10
Breakdown	  of	  financial	  assets	  by	  instrument	  and	  by	  counterparty	  sector:	  other	  non-‐trading	  non-‐derivative	  
financial	  assets F	  04.10 FINREP	  part	  1	  (GAAP	  only) 599 124

FINREP	  2015-‐B F	  05.00 Breakdown	  of	  loans	  and	  advances	  by	  product F	  05.00 FINREP	  part	  1 771 125
FINREP	  2015-‐B F	  06.00 Breakdown	  of	  loans	  and	  advances	  to	  non-‐financial	  corporations	  by	  NACE	  codes F	  06.00 FINREP	  part	  1 979 126
FINREP	  2015-‐B F	  07.00 Financial	  assets	  subject	  to	  impairment	  that	  are	  past	  due	  or	  impaired F	  07.00 FINREP	  part	  1 769 127
FINREP	  2015-‐B F	  08.01.a Breakdown	  of	  financial	  liabilities	  by	  product	  and	  by	  counterparty	  (a) F	  08.01 FINREP	  part	  1 647 37
FINREP	  2015-‐B F	  08.01.b Breakdown	  of	  financial	  liabilities	  by	  product	  and	  by	  counterparty	  (b) F	  08.01 FINREP	  part	  1 648 37
FINREP	  2015-‐B F	  08.02 Subordinated	  liabilities F	  08.02 FINREP	  part	  1 497 128

FINREP	  2015-‐B F	  09.01
Off-‐balance	  sheet	  items	  subject	  to	  credit	  risk:	  Loan	  commitments,	  financial	  guarantees	  and	  other	  
commitments	  given F	  09.01 FINREP	  part	  1 770 129

FINREP	  2015-‐B F	  09.02 Loan	  commitments,	  financial	  guarantees	  and	  other	  commitments	  received F	  09.02 FINREP	  part	  1 499 130
FINREP	  2015-‐B F	  10.00 Derivatives:	  Trading F	  10.00 FINREP	  part	  1 500 131
FINREP	  2015-‐B F	  11.01 Derivatives	  -‐	  Hedge	  accounting:	  Breakdown	  by	  type	  of	  risk	  and	  type	  of	  hedge F	  11.01 FINREP	  part	  1 600 132
FINREP	  2015-‐B F	  11.02 Derivatives	  -‐	  Hedge	  accounting	  under	  National	  GAAP:	  Breakdown	  by	  type	  of	  risk F	  11.02 FINREP	  part	  1	  (GAAP	  only) 601 133
FINREP	  2015-‐B F	  12.00 Movements	  in	  allowances	  for	  credit	  losses	  and	  impairment	  of	  equity	  instruments F	  12.00 FINREP	  part	  1 774 134
FINREP	  2015-‐B F	  13.01 Breakdown	  of	  loans	  and	  advances	  by	  collateral	  and	  guarantees F	  13.01 FINREP	  part	  1 785 135
FINREP	  2015-‐B F	  13.02 Collateral	  obtained	  by	  taking	  possession	  during	  the	  period	  (held	  at	  the	  reporting	  date) F	  13.02 FINREP	  part	  1 529 136
FINREP	  2015-‐B F	  13.03 Collateral	  obtained	  by	  taking	  possession	  [tangible	  assets]	  accumulated F	  13.03 FINREP	  part	  1 530 137
FINREP	  2015-‐B F	  14.00 Fair	  value	  hierarchy:	  financial	  instruments	  at	  fair	  value F	  14.00 FINREP	  part	  1 507 138

FINREP	  2015-‐B F	  15.00.a
Financial	  assets	  pledged	  as	  collateral:	  derecognition	  and	  financial	  liabilities	  associated	  with	  transferred	  
financial	  assets	  (a) F	  15.00 FINREP	  part	  1 505 38

FINREP	  2015-‐B F	  15.00.b
Financial	  assets	  pledged	  as	  collateral:	  derecognition	  and	  financial	  liabilities	  associated	  with	  transferred	  
financial	  assets	  (b) F	  15.00 FINREP	  part	  1 506 38

FINREP	  2015-‐B F	  16.01.a Interest	  income	  and	  expenses	  by	  instrument	  and	  counterparty	  (a) F	  16.01 FINREP	  part	  1 518 39
FINREP	  2015-‐B F	  16.01.b Interest	  income	  and	  expenses	  by	  instrument	  and	  counterparty	  (b) F	  16.01 FINREP	  part	  1 519 39

FINREP	  2015-‐B F	  16.02
Realised	  gains	  and	  losses	  on	  financial	  assets	  and	  liabilities	  not	  measured	  at	  fair	  value	  through	  profit	  or	  loss	  
by	  instrument F	  16.02 FINREP	  part	  1 520 139

FINREP	  2015-‐B F	  16.03 Gains	  and	  losses	  on	  financial	  assets	  and	  liabilities	  held	  for	  trading	  by	  instrument F	  16.03 FINREP	  part	  1 521 140
FINREP	  2015-‐B F	  16.04 Gains	  and	  losses	  on	  financial	  assets	  and	  liabilities	  held	  for	  trading	  by	  risk F	  16.04 FINREP	  part	  1 522 141

FINREP	  2015-‐B F	  16.05
Gains	  and	  losses	  on	  financial	  assets	  and	  liabilities	  designated	  at	  fair	  value	  through	  profit	  or	  loss	  by	  
instrument F	  16.05 FINREP	  part	  1 609 142

FINREP	  2015-‐B F	  16.06 Gains	  and	  losses	  from	  hedge	  accounting F	  16.06 FINREP	  part	  1 523 143
FINREP	  2015-‐B F	  16.07.a Impairment	  on	  financial	  and	  non-‐financial	  assets	  (a) F	  16.07 FINREP	  part	  1 772 40
FINREP	  2015-‐B F	  16.07.b Impairment	  on	  financial	  and	  non-‐financial	  assets	  (b) F	  16.07 FINREP	  part	  1 773 40
FINREP	  2015-‐B F	  17.01 Reconciliation	  between	  IFRS	  and	  CRR	  scope	  of	  consolidation:	  Assets F	  17.01 FINREP	  part	  1 789 144

FINREP	  2015-‐B F	  17.02
Reconciliation	  between	  IFRS	  and	  CRR	  scope	  of	  consolidation:	  Off-‐balance	  sheet	  exposures	  -‐	  loan	  
commitments,	  financial	  guarantees	  and	  other	  commitments	  given F	  17.02 FINREP	  part	  1 542 145

FINREP	  2015-‐B F	  17.03 Reconciliation	  between	  IFRS	  and	  CRR	  scope	  of	  consolidation:	  Liabilities F	  17.03 FINREP	  part	  1 790 146
FINREP	  2015-‐B F	  18.00.a Information	  on	  performing	  and	  non-‐performing	  exposures	  (I) F	  18.00 FINREP	  part	  1 820 324
FINREP	  2015-‐B F	  18.00.b Information	  on	  performing	  and	  non-‐performing	  exposures	  (II) F	  18.00 FINREP	  part	  1 757 324
FINREP	  2015-‐B F	  18.00.c Information	  on	  performing	  and	  non-‐performing	  exposures	  (III) F	  18.00 FINREP	  part	  1 822 324
FINREP	  2015-‐B F	  19.00.a Information	  forborn	  exposures	  (I) F	  19.00 FINREP	  part	  1 823 325
FINREP	  2015-‐B F	  19.00.b Information	  forborn	  exposures	  (II) F	  19.00 FINREP	  part	  1 682 325
FINREP	  2015-‐B F	  19.00.c Information	  forborn	  exposures	  (III) F	  19.00 FINREP	  part	  1 825 325
FINREP	  2015-‐B F	  19.00.d Information	  forborn	  exposures	  (IV) F	  19.00 FINREP	  part	  1 855 325
FINREP	  2015-‐B F	  20.01 Geographical	  breakdown	  of	  assets	  by	  location	  of	  the	  activities F	  20.01 FINREP	  part	  2 775 147
FINREP	  2015-‐B F	  20.02 Geographical	  breakdown	  of	  liabilities	  by	  location	  of	  the	  activities F	  20.02 FINREP	  part	  2 776 148
FINREP	  2015-‐B F	  20.03 Geographical	  breakdown	  of	  main	  income	  statement	  items	  by	  location	  of	  the	  activities F	  20.03 FINREP	  part	  2 777 149
FINREP	  2015-‐B F	  20.04 Geographical	  breakdown	  of	  assets	  by	  residence	  of	  the	  counterparty F	  20.04 FINREP	  part	  2 778 150

FINREP	  2015-‐B F	  20.05.a
Geographical	  breakdown	  of	  off-‐balance	  sheet	  items	  subject	  to	  credit	  risk	  by	  residence	  of	  the	  counterparty	  
(a) F	  20.05 FINREP	  part	  2 779 41

FINREP	  2015-‐B F	  20.05.b
Geographical	  breakdown	  of	  off-‐balance	  sheet	  items	  subject	  to	  credit	  risk	  by	  residence	  of	  the	  counterparty	  
(b) F	  20.05 FINREP	  part	  2 705 41

FINREP	  2015-‐B F	  20.06 Geographical	  breakdown	  of	  liabilities	  by	  residence	  of	  the	  counterparty F	  20.06 FINREP	  part	  2 706 151

FINREP	  2015-‐B F	  20.07
Geographical	  breakdown	  by	  residence	  of	  the	  counterparty	  of	  loans	  and	  advances	  to	  non-‐financial	  
corporations	  by	  NACE	  codes F	  20.07 FINREP	  part	  2 660 152

FINREP	  2015-‐B F	  21.00 Tangible	  and	  intangible	  assets:	  assets	  subject	  to	  operating	  lease F	  21.00 FINREP	  part	  2 787 153
FINREP	  2015-‐B F	  22.01 Fee	  and	  commission	  income	  and	  expenses	  by	  activity F	  22.01 FINREP	  part	  2 782 154
FINREP	  2015-‐B F	  22.02 Assets	  involved	  in	  the	  services	  provided F	  22.02 FINREP	  part	  2 531 155
FINREP	  2015-‐B F	  30.01 Interests	  in	  unconsolidated	  structured	  entities F	  30.01 FINREP	  part	  3 515 156
FINREP	  2015-‐B F	  30.02 Breakdown	  of	  interests	  in	  unconsolidated	  structured	  entities	  by	  nature	  of	  the	  activities F	  30.02 FINREP	  part	  3 780 157
FINREP	  2015-‐B F	  31.01 Related	  parties:	  amounts	  payable	  to	  and	  amounts	  receivable	  from F	  31.01 FINREP	  part	  3 781 158
FINREP	  2015-‐B F	  31.02 Related	  parties:	  expenses	  and	  income	  generated	  by	  transactions	  with F	  31.02 FINREP	  part	  3 546 159
FINREP	  2015-‐B F	  40.01 Scope	  of	  the	  group:	  “entity-‐by-‐entity” F	  40.01 FINREP	  part	  4 990 160
FINREP	  2015-‐B F	  40.02 Scope	  of	  the	  group:	  "instrument-‐by-‐instrument" F	  40.02 FINREP	  part	  4 594 161
FINREP	  2015-‐B F	  41.01 Fair	  value	  hierarchy:	  financial	  instruments	  at	  amortised	  cost F	  41.01 FINREP	  part	  4 532 162
FINREP	  2015-‐B F	  41.02 Use	  of	  the	  Fair	  Value	  Option F	  41.02 FINREP	  part	  4 654 163
FINREP	  2015-‐B F	  41.03 Hybrid	  financial	  instruments	  not	  designated	  at	  fair	  value	  through	  profit	  or	  loss F	  41.03 FINREP	  part	  4 534 164
FINREP	  2015-‐B F	  42.00 Tangible	  and	  intangible	  assets:	  carrying	  amount F	  42.00 FINREP	  part	  4 786 165
FINREP	  2015-‐B F	  43.00 Provisions F	  43.00 FINREP	  part	  4 788 166
FINREP	  2015-‐B F	  44.01 Components	  of	  net	  defined	  benefit	  plan	  assets	  and	  liabilities F	  44.01 FINREP	  part	  4 538 167
FINREP	  2015-‐B F	  44.02 Movements	  in	  defined	  benefit	  plans	  and	  employee	  benefits F	  44.02 FINREP	  part	  4 539 168
FINREP	  2015-‐B F	  44.03 Memo	  items	  [related	  to	  staff	  expenses] F	  44.03 FINREP	  part	  4 540 169

FINREP	  2015-‐B F	  45.01
Gains	  and	  losses	  on	  financial	  assets	  and	  liabilities	  designated	  at	  fair	  value	  through	  profit	  or	  loss	  by	  
accounting	  portfolio F	  45.01 FINREP	  part	  4 610 170

FINREP	  2015-‐B F	  45.02 Gains	  and	  losses	  on	  derecognition	  of	  non-‐financial	  assets	  other	  than	  held	  for	  sale F	  45.02 FINREP	  part	  4 791 171
FINREP	  2015-‐B F	  45.03 Other	  operating	  income	  and	  expenses F	  45.03 FINREP	  part	  4 545 172
FINREP	  2015-‐B F	  46.00 Statement	  of	  changes	  in	  equity F	  46.00 FINREP	  part	  4 784 173
FINREP	  2015-‐B-‐Ind F	  00.01 Nature	  of	  Report	  (FINREP) F	  00.01 General	  Information	  -‐	  FINREP 638 109
FINREP	  2015-‐B-‐Ind F	  01.01 Balance	  Sheet	  Statement	  [Statement	  of	  Financial	  Position]:	  Assets F	  01.01 FINREP	  part	  1 765 110
FINREP	  2015-‐B-‐Ind F	  01.02 Balance	  Sheet	  Statement	  [Statement	  of	  Financial	  Position]:	  Liabilities F	  01.02 FINREP	  part	  1 766 111
FINREP	  2015-‐B-‐Ind F	  01.03 Balance	  Sheet	  Statement	  [Statement	  of	  Financial	  Position]:	  Equity F	  01.03 FINREP	  part	  1 488 112
FINREP	  2015-‐B-‐Ind F	  02.00 Statement	  of	  profit	  or	  loss F	  02.00 FINREP	  part	  1 767 113
FINREP	  2015-‐B-‐Ind F	  03.00 Statement	  of	  comprehensive	  income F	  03.00 FINREP	  part	  1 783 114
FINREP	  2015-‐B-‐Ind F	  04.01 Breakdown	  of	  financial	  assets	  by	  instrument	  and	  by	  counterparty	  sector:	  financial	  assets	  held	  for	  trading F	  04.01 FINREP	  part	  1 490 115

FINREP	  2015-‐B-‐Ind F	  04.02
Breakdown	  of	  financial	  assets	  by	  instrument	  and	  by	  counterparty	  sector:	  financial	  assets	  designated	  at	  fair	  
value	  through	  profit	  or	  loss F	  04.02 FINREP	  part	  1 491 116

FINREP	  2015-‐B-‐Ind F	  04.03 Breakdown	  of	  financial	  assets	  by	  instrument	  and	  by	  counterparty	  sector:	  available-‐for-‐sale	  financial	  assets F	  04.03 FINREP	  part	  1 492 117

FINREP	  2015-‐B-‐Ind F	  04.04
Breakdown	  of	  financial	  assets	  by	  instrument	  and	  by	  counterparty	  sector:	  loans	  and	  receivables	  and	  held-‐to-‐
maturity	  investments F	  04.04 FINREP	  part	  1 768 118

FINREP	  2015-‐B-‐Ind F	  04.05 Subordinated	  financial	  assets F	  04.05 FINREP	  part	  1 528 119
FINREP	  2015-‐B-‐Ind F	  04.06 Breakdown	  of	  financial	  assets	  by	  instrument	  and	  by	  counterparty	  sector:	  trading	  financial	  assets F	  04.06 FINREP	  part	  1	  (GAAP	  only) 595 120

FINREP	  2015-‐B-‐Ind F	  04.07
Breakdown	  of	  financial	  assets	  by	  instrument	  and	  by	  counterparty	  sector:	  non-‐trading	  non-‐derivative	  
financial	  assets	  measured	  at	  fair	  value	  through	  profit	  or	  loss F	  04.07 FINREP	  part	  1	  (GAAP	  only) 596 121

FINREP	  2015-‐B-‐Ind F	  04.08
Breakdown	  of	  financial	  assets	  by	  instrument	  and	  by	  counterparty	  sector:	  non-‐trading	  non-‐derivative	  
financial	  assets	  measured	  at	  fair	  value	  to	  equity F	  04.08 FINREP	  part	  1	  (GAAP	  only) 597 122



FINREP	  2015-‐B-‐Ind F	  04.09
Breakdown	  of	  financial	  assets	  by	  instrument	  and	  by	  counterparty	  sector:	  non-‐trading	  debt	  instruments	  
measured	  at	  a	  cost-‐based	  method F	  04.09 FINREP	  part	  1	  (GAAP	  only) 598 123

FINREP	  2015-‐B-‐Ind F	  04.10
Breakdown	  of	  financial	  assets	  by	  instrument	  and	  by	  counterparty	  sector:	  other	  non-‐trading	  non-‐derivative	  
financial	  assets F	  04.10 FINREP	  part	  1	  (GAAP	  only) 599 124

FINREP	  2015-‐B-‐Ind F	  05.00 Breakdown	  of	  loans	  and	  advances	  by	  product F	  05.00 FINREP	  part	  1 771 125
FINREP	  2015-‐B-‐Ind F	  06.00 Breakdown	  of	  loans	  and	  advances	  to	  non-‐financial	  corporations	  by	  NACE	  codes F	  06.00 FINREP	  part	  1 979 126
FINREP	  2015-‐B-‐Ind F	  07.00 Financial	  assets	  subject	  to	  impairment	  that	  are	  past	  due	  or	  impaired F	  07.00 FINREP	  part	  1 769 127
FINREP	  2015-‐B-‐Ind F	  08.01.a Breakdown	  of	  financial	  liabilities	  by	  product	  and	  by	  counterparty	  (a) F	  08.01 FINREP	  part	  1 647 37
FINREP	  2015-‐B-‐Ind F	  08.01.b Breakdown	  of	  financial	  liabilities	  by	  product	  and	  by	  counterparty	  (b) F	  08.01 FINREP	  part	  1 648 37
FINREP	  2015-‐B-‐Ind F	  08.02 Subordinated	  liabilities F	  08.02 FINREP	  part	  1 497 128

FINREP	  2015-‐B-‐Ind F	  09.01
Off-‐balance	  sheet	  items	  subject	  to	  credit	  risk:	  Loan	  commitments,	  financial	  guarantees	  and	  other	  
commitments	  given F	  09.01 FINREP	  part	  1 770 129

FINREP	  2015-‐B-‐Ind F	  09.02 Loan	  commitments,	  financial	  guarantees	  and	  other	  commitments	  received F	  09.02 FINREP	  part	  1 499 130
FINREP	  2015-‐B-‐Ind F	  10.00 Derivatives:	  Trading F	  10.00 FINREP	  part	  1 500 131
FINREP	  2015-‐B-‐Ind F	  11.01 Derivatives	  -‐	  Hedge	  accounting:	  Breakdown	  by	  type	  of	  risk	  and	  type	  of	  hedge F	  11.01 FINREP	  part	  1 600 132
FINREP	  2015-‐B-‐Ind F	  11.02 Derivatives	  -‐	  Hedge	  accounting	  under	  National	  GAAP:	  Breakdown	  by	  type	  of	  risk F	  11.02 FINREP	  part	  1	  (GAAP	  only) 601 133
FINREP	  2015-‐B-‐Ind F	  12.00 Movements	  in	  allowances	  for	  credit	  losses	  and	  impairment	  of	  equity	  instruments F	  12.00 FINREP	  part	  1 774 134
FINREP	  2015-‐B-‐Ind F	  13.01 Breakdown	  of	  loans	  and	  advances	  by	  collateral	  and	  guarantees F	  13.01 FINREP	  part	  1 785 135
FINREP	  2015-‐B-‐Ind F	  13.02 Collateral	  obtained	  by	  taking	  possession	  during	  the	  period	  (held	  at	  the	  reporting	  date) F	  13.02 FINREP	  part	  1 529 136
FINREP	  2015-‐B-‐Ind F	  13.03 Collateral	  obtained	  by	  taking	  possession	  [tangible	  assets]	  accumulated F	  13.03 FINREP	  part	  1 530 137
FINREP	  2015-‐B-‐Ind F	  14.00 Fair	  value	  hierarchy:	  financial	  instruments	  at	  fair	  value F	  14.00 FINREP	  part	  1 507 138

FINREP	  2015-‐B-‐Ind F	  15.00.a
Financial	  assets	  pledged	  as	  collateral:	  derecognition	  and	  financial	  liabilities	  associated	  with	  transferred	  
financial	  assets	  (a) F	  15.00 FINREP	  part	  1 505 38

FINREP	  2015-‐B-‐Ind F	  15.00.b
Financial	  assets	  pledged	  as	  collateral:	  derecognition	  and	  financial	  liabilities	  associated	  with	  transferred	  
financial	  assets	  (b) F	  15.00 FINREP	  part	  1 506 38

FINREP	  2015-‐B-‐Ind F	  16.01.a Interest	  income	  and	  expenses	  by	  instrument	  and	  counterparty	  (a) F	  16.01 FINREP	  part	  1 518 39
FINREP	  2015-‐B-‐Ind F	  16.01.b Interest	  income	  and	  expenses	  by	  instrument	  and	  counterparty	  (b) F	  16.01 FINREP	  part	  1 519 39

FINREP	  2015-‐B-‐Ind F	  16.02
Realised	  gains	  and	  losses	  on	  financial	  assets	  and	  liabilities	  not	  measured	  at	  fair	  value	  through	  profit	  or	  loss	  
by	  instrument F	  16.02 FINREP	  part	  1 520 139

FINREP	  2015-‐B-‐Ind F	  16.03 Gains	  and	  losses	  on	  financial	  assets	  and	  liabilities	  held	  for	  trading	  by	  instrument F	  16.03 FINREP	  part	  1 521 140
FINREP	  2015-‐B-‐Ind F	  16.04 Gains	  and	  losses	  on	  financial	  assets	  and	  liabilities	  held	  for	  trading	  by	  risk F	  16.04 FINREP	  part	  1 522 141

FINREP	  2015-‐B-‐Ind F	  16.05
Gains	  and	  losses	  on	  financial	  assets	  and	  liabilities	  designated	  at	  fair	  value	  through	  profit	  or	  loss	  by	  
instrument F	  16.05 FINREP	  part	  1 609 142

FINREP	  2015-‐B-‐Ind F	  16.06 Gains	  and	  losses	  from	  hedge	  accounting F	  16.06 FINREP	  part	  1 523 143
FINREP	  2015-‐B-‐Ind F	  16.07.a Impairment	  on	  financial	  and	  non-‐financial	  assets	  (a) F	  16.07 FINREP	  part	  1 772 40
FINREP	  2015-‐B-‐Ind F	  16.07.b Impairment	  on	  financial	  and	  non-‐financial	  assets	  (b) F	  16.07 FINREP	  part	  1 773 40
FINREP	  2015-‐B-‐Ind F	  17.01 Reconciliation	  between	  IFRS	  and	  CRR	  scope	  of	  consolidation:	  Assets F	  17.01 FINREP	  part	  1 789 144

FINREP	  2015-‐B-‐Ind F	  17.02
Reconciliation	  between	  IFRS	  and	  CRR	  scope	  of	  consolidation:	  Off-‐balance	  sheet	  exposures	  -‐	  loan	  
commitments,	  financial	  guarantees	  and	  other	  commitments	  given F	  17.02 FINREP	  part	  1 542 145

FINREP	  2015-‐B-‐Ind F	  17.03 Reconciliation	  between	  IFRS	  and	  CRR	  scope	  of	  consolidation:	  Liabilities F	  17.03 FINREP	  part	  1 790 146
FINREP	  2015-‐B-‐Ind F	  18.00.a Information	  on	  performing	  and	  non-‐performing	  exposures	  (I) F	  18.00 FINREP	  part	  1 820 324
FINREP	  2015-‐B-‐Ind F	  18.00.b Information	  on	  performing	  and	  non-‐performing	  exposures	  (II) F	  18.00 FINREP	  part	  1 757 324
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COREP	  2016-‐A C	  15.00 Exposures	  and	  losses	  from	  lending	  collateralised	  immovable	  property C	  15.00 Credit	  Risk 1087 79
COREP	  2016-‐A C	  16.00.a Operational	  risk	  -‐	  Excluding	  AMA C	  16.00 Operational	  Risk 572 80
COREP	  2016-‐A C	  16.00.b Operational	  risk	  -‐	  AMA C	  16.00 Operational	  Risk 809 80
COREP	  2016-‐A C	  17.00.a Operational	  risk:	  Losses	  and	  recoveries	  by	  business	  lines	  and	  event	  types	  in	  the	  last	  year C	  17.00 Operational	  Risk 810 81
COREP	  2016-‐A C	  17.00.b Operational	  risk:	  Thresholds	  applied	  in	  data	  collections C	  17.00 Operational	  Risk 811 81
COREP	  2016-‐A C	  18.00 Market	  risk:	  Standardised	  Approach	  for	  traded	  debt	  instruments C	  18.00 Market	  Risk 1088 82
COREP	  2016-‐A C	  19.00 Market	  risk:	  Standardised	  Approach	  for	  specific	  risk	  in	  securitisations C	  19.00 Market	  Risk 577 83
COREP	  2016-‐A C	  20.00 Market	  risk:	  Standardised	  Approach	  for	  specific	  risk	  in	  the	  correlation	  trading	  portfolio C	  20.00 Market	  Risk 578 84
COREP	  2016-‐A C	  21.00 Market	  risk:	  Standardised	  Approach	  for	  position	  risk	  in	  equities C	  21.00 Market	  Risk 1089 85
COREP	  2016-‐A C	  22.00 Market	  risk:	  Standardised	  Approaches	  for	  foreign	  exchange	  risk C	  22.00 Market	  Risk 814 86
COREP	  2016-‐A C	  23.00 Market	  risk:	  Standardised	  Approach	  for	  position	  risk	  in	  commodities C	  23.00 Market	  Risk 581 87
COREP	  2016-‐A C	  24.00 Market	  risk:	  Internal	  models	  -‐	  Total C	  24.00 Market	  Risk 582 88
COREP	  2016-‐A C	  25.00 CVA	  RISK C	  25.00 Market	  Risk 657 89
COREP	  2016-‐A C	  26.00 Large	  exposures	  limits C	  26.00 Large	  Exposures 815 90
COREP	  2016-‐A C	  27.00 Identification	  of	  the	  counterparty C	  27.00 Large	  Exposures 585 91
COREP	  2016-‐A C	  28.00 Exposures	  in	  the	  non-‐trading	  and	  trading	  book C	  28.00 Large	  Exposures 586 92
COREP	  2016-‐A C	  29.00 Detail	  of	  the	  exposures	  to	  individual	  clients	  within	  groups	  of	  connected	  clients C	  29.00 Large	  Exposures 602 93

COREP	  2016-‐A C	  30.00
Maturity	  buckets	  of	  the	  10	  largest	  exposures	  to	  institutions	  and	  the	  10	  largest	  exposures	  to	  unregulated	  
financial	  entities C	  30.00 Large	  Exposures 607 94

COREP	  2016-‐A C	  31.00
Maturity	  buckets	  of	  the	  10	  largest	  exposures	  to	  institutions	  and	  the	  10	  largest	  exposures	  to	  unregulated	  
financial	  entities:	  detail	  of	  the	  exposures	  to	  individual	  clients	  within	  groups	  of	  connected	  clients C	  31.00 Large	  Exposures 608 95

COREP	  2016-‐A C	  40.00 Alternative	  treatment	  of	  the	  Exposure	  Measure C	  40.00 Leverage	  Ratio 986 96
COREP	  2016-‐A C	  41.00 On-‐	  and	  off-‐balance	  sheet	  items	  –	  additional	  breakdown	  of	  exposures C	  41.00 Leverage	  Ratio 987 97
COREP	  2016-‐A C	  42.00 Alternative	  definition	  of	  capital C	  42.00 Leverage	  Ratio 988 98

COREP	  2016-‐A C	  43.00.a
Breakdown	  of	  leverage	  ratio	  exposure	  measure	  components:	  Off-‐balance	  sheet	  items,	  derivatives,	  SFTs	  and	  
trading	  book C	  43.00 Leverage	  Ratio 1006 99

COREP	  2016-‐A C	  43.00.b Breakdown	  of	  leverage	  ratio	  exposure	  measure	  components:	  Other	  non-‐trading	  book	  exposures	  (SA) C	  43.00 Leverage	  Ratio 1007 99
COREP	  2016-‐A C	  43.00.c Breakdown	  of	  leverage	  ratio	  exposure	  measure	  components:	  Other	  non-‐trading	  book	  exposures	  (IRB) C	  43.00 Leverage	  Ratio 1008 99
COREP	  2016-‐A C	  44.00 General	  Information C	  44.00 Leverage	  Ratio 989 100
COREP	  2016-‐A C	  47.00 Leverage	  ratio	  calculation C	  47.00 Leverage	  Ratio 1024 377
COREP	  2016-‐A C	  51.00.a Liquidity	  Coverage.	  Liquid	  assets	  (I).	  Total C	  51.00 Liquidity	  Coverage 611 103
COREP	  2016-‐A C	  51.00.b Liquidity	  Coverage.	  Liquid	  assets	  (II).	  Total C	  51.00 Liquidity	  Coverage 612 103
COREP	  2016-‐A C	  51.00.w Liquidity	  Coverage.	  Liquid	  assets	  (I).	  Significant	  currencies C	  51.00 Liquidity	  Coverage 1095 103
COREP	  2016-‐A C	  51.00.x Liquidity	  Coverage.	  Liquid	  assets	  (II).	  Significant	  currencies C	  51.00 Liquidity	  Coverage 1096 103
COREP	  2016-‐A C	  52.00.a Liquidity	  Coverage.	  Outflows	  (I).	  Total C	  52.00 Liquidity	  Coverage 615 104
COREP	  2016-‐A C	  52.00.b Liquidity	  Coverage.	  Outflows	  (II).	  Total C	  52.00 Liquidity	  Coverage 616 104
COREP	  2016-‐A C	  52.00.c Liquidity	  Coverage.	  Outflows	  (III).	  Total C	  52.00 Liquidity	  Coverage 617 104
COREP	  2016-‐A C	  52.00.d Liquidity	  Coverage.	  Outflows	  (IV).	  Total C	  52.00 Liquidity	  Coverage 618 104
COREP	  2016-‐A C	  52.00.w Liquidity	  Coverage.	  Outflows	  (I).	  Significant	  currencies C	  52.00 Liquidity	  Coverage 1097 104
COREP	  2016-‐A C	  52.00.x Liquidity	  Coverage.	  Outflows	  (II).	  Significant	  currencies C	  52.00 Liquidity	  Coverage 1098 104
COREP	  2016-‐A C	  52.00.y Liquidity	  Coverage.	  Outflows	  (III).	  Significant	  currencies C	  52.00 Liquidity	  Coverage 1099 104
COREP	  2016-‐A C	  52.00.z Liquidity	  Coverage.	  Outflows	  (IV).	  Significant	  currencies C	  52.00 Liquidity	  Coverage 1100 104
COREP	  2016-‐A C	  53.00.a Liquidity	  Coverage.	  Inflows	  (I).	  Total C	  53.00 Liquidity	  Coverage 623 105
COREP	  2016-‐A C	  53.00.b Liquidity	  Coverage.	  Inflows	  (II).	  Total C	  53.00 Liquidity	  Coverage 624 105
COREP	  2016-‐A C	  53.00.c Liquidity	  Coverage.	  Inflows	  (III).	  Total C	  53.00 Liquidity	  Coverage 625 105
COREP	  2016-‐A C	  53.00.w Liquidity	  Coverage.	  Inflows	  (I).	  Significant	  currencies C	  53.00 Liquidity	  Coverage 1101 105
COREP	  2016-‐A C	  53.00.x Liquidity	  Coverage.	  Inflows	  (II).	  Significant	  currencies C	  53.00 Liquidity	  Coverage 1102 105
COREP	  2016-‐A C	  53.00.y Liquidity	  Coverage.	  Inflows	  (III).	  Significant	  currencies C	  53.00 Liquidity	  Coverage 1103 105
COREP	  2016-‐A C	  54.00.a Liquidity	  Coverage.	  Collateral	  swaps.	  Total C	  54.00 Liquidity	  Coverage 629 106
COREP	  2016-‐A C	  54.00.w Liquidity	  Coverage.	  Collateral	  swaps.	  Significant	  currencies C	  54.00 Liquidity	  Coverage 1104 106
COREP	  2016-‐A C	  60.00.a Stable	  funding.	  Items	  requiring	  stable	  funding	  (I).	  Total C	  60.00 Stable	  Funding 1001 107
COREP	  2016-‐A C	  60.00.b Stable	  funding.	  Items	  requiring	  stable	  funding	  (II).	  Total C	  60.00 Stable	  Funding 632 107
COREP	  2016-‐A C	  60.00.w Stable	  funding.	  Items	  requiring	  stable	  funding	  (I).	  Significant	  currencies C	  60.00 Stable	  Funding 1105 107
COREP	  2016-‐A C	  60.00.x Stable	  funding.	  Items	  requiring	  stable	  funding	  (II).	  Significant	  currencies C	  60.00 Stable	  Funding 1106 107
COREP	  2016-‐A C	  61.00.a Stable	  funding.	  Items	  providing	  stable	  funding	  (I).	  Total C	  61.00 Stable	  Funding 591 108
COREP	  2016-‐A C	  61.00.b Stable	  funding.	  Items	  providing	  stable	  funding	  (II).	  Total C	  61.00 Stable	  Funding 592 108
COREP	  2016-‐A C	  61.00.w Stable	  funding.	  Items	  providing	  stable	  funding	  (I).	  Significant	  currencies C	  61.00 Stable	  Funding 1107 108
COREP	  2016-‐A C	  61.00.x Stable	  funding.	  Items	  providing	  stable	  funding	  (II).	  Significant	  currencies C	  61.00 Stable	  Funding 1108 108
COREP	  2016-‐A C	  66.00.a Contractual	  template.	  Total C	  66.00 Additional	  Liquidity	  Monitoring 1011 368
COREP	  2016-‐A C	  66.00.b Contractual	  template.	  Total.	  Cumulated C	  66.00 Additional	  Liquidity	  Monitoring 842 368
COREP	  2016-‐A C	  66.00.w Contractual	  template.	  Significant	  currencies C	  66.00 Additional	  Liquidity	  Monitoring 1124 368
COREP	  2016-‐A C	  66.00.x Contractual	  template.	  Significant	  currencies.	  Cumulated C	  66.00 Additional	  Liquidity	  Monitoring 1125 368
COREP	  2016-‐A C	  67.00.a Concentration	  of	  funding	  by	  counterparty.	  Total C	  67.00 Additional	  Liquidity	  Monitoring 845 369
COREP	  2016-‐A C	  67.00.w Concentration	  of	  funding	  by	  counterparty.	  Significant	  currencies C	  67.00 Additional	  Liquidity	  Monitoring 1126 369
COREP	  2016-‐A C	  68.00.a Concentration	  of	  funding	  by	  product	  type.	  Total C	  68.00 Additional	  Liquidity	  Monitoring 847 370
COREP	  2016-‐A C	  68.00.w Concentration	  of	  funding	  by	  product	  type.	  Significant	  currencies C	  68.00 Additional	  Liquidity	  Monitoring 1127 370
COREP	  2016-‐A C	  69.00.a Prices	  for	  various	  lengths	  of	  funding.	  Total C	  69.00 Additional	  Liquidity	  Monitoring 849 371
COREP	  2016-‐A C	  69.00.w Prices	  for	  various	  lengths	  of	  funding.	  Significant	  currencies C	  69.00 Additional	  Liquidity	  Monitoring 1128 371
COREP	  2016-‐A C	  70.00.a Roll-‐over	  of	  funding.	  Total C	  70.00 Additional	  Liquidity	  Monitoring 851 372
COREP	  2016-‐A C	  70.00.w Roll-‐over	  of	  funding.	  Significant	  currencies C	  70.00 Additional	  Liquidity	  Monitoring 1129 372
COREP	  2016-‐A C	  71.00.a Concentration	  of	  counterbalancing	  capacity	  by	  issuer/counterparty.	  Total C	  71.00 Additional	  Liquidity	  Monitoring 853 373
COREP	  2016-‐A C	  71.00.w Concentration	  of	  counterbalancing	  capacity	  by	  issuer/counterparty.	  Significant	  currencies C	  71.00 Additional	  Liquidity	  Monitoring 1130 373
COREP	  2016-‐A C	  72.00.a Liquidity	  Coverage	  .	  Liquid	  assets.	  Total	  (DA) C	  72.00 LCR.	  Delegated	  Act 1025 378
COREP	  2016-‐A C	  72.00.w Liquidity	  Coverage.	  Liquid	  assets.	  Significant	  currencies	  (DA) C	  72.00 LCR.	  Delegated	  Act 1136 378
COREP	  2016-‐A C	  73.00.a Liquidity	  Coverage.	  Outflows.	  Total	  (DA) C	  73.00 LCR.	  Delegated	  Act 1027 379
COREP	  2016-‐A C	  73.00.w Liquidity	  Coverage.	  Outflows.	  Significant	  currencies	  (DA) C	  73.00 LCR.	  Delegated	  Act 1137 379
COREP	  2016-‐A C	  74.00.a Liquidity	  Coverage.	  Inflows.	  Total	  (DA) C	  74.00 LCR.	  Delegated	  Act 1029 380
COREP	  2016-‐A C	  74.00.w Liquidity	  Coverage.	  Inflows.	  Significant	  currencies	  (DA) C	  74.00 LCR.	  Delegated	  Act 1138 380
COREP	  2016-‐A C	  75.00.a Liquidity	  Coverage.	  Collateral	  swaps.	  Total	  (DA) C	  75.00 LCR.	  Delegated	  Act 1031 381
COREP	  2016-‐A C	  75.00.w Liquidity	  Coverage.	  Collateral	  swaps.	  Significant	  currencies	  (DA) C	  75.00 LCR.	  Delegated	  Act 1139 381
COREP	  2016-‐A C	  76.00.a Liquidity	  Coverage.	  Calculations.	  Total	  (DA) C	  76.00 LCR.	  Delegated	  Act 1033 382
COREP	  2016-‐A C	  76.00.w Liquidity	  Coverage.	  Calculations.	  Significant	  currencies	  (DA) C	  76.00 LCR.	  Delegated	  Act 1140 382
FINREP	  2016-‐A F	  00.01 Nature	  of	  Report	  (FINREP) F	  00.01 General	  Information	  -‐	  FINREP 638 109
FINREP	  2016-‐A F	  01.01 Balance	  Sheet	  Statement	  [Statement	  of	  Financial	  Position]:	  Assets F	  01.01 FINREP	  part	  1 1067 110
FINREP	  2016-‐A F	  01.02 Balance	  Sheet	  Statement	  [Statement	  of	  Financial	  Position]:	  Liabilities F	  01.02 FINREP	  part	  1 1068 111
FINREP	  2016-‐A F	  01.03 Balance	  Sheet	  Statement	  [Statement	  of	  Financial	  Position]:	  Equity F	  01.03 FINREP	  part	  1 488 112
FINREP	  2016-‐A F	  02.00 Statement	  of	  profit	  or	  loss F	  02.00 FINREP	  part	  1 1069 113
FINREP	  2016-‐A F	  03.00 Statement	  of	  comprehensive	  income F	  03.00 FINREP	  part	  1 783 114
FINREP	  2016-‐A F	  04.01 Breakdown	  of	  financial	  assets	  by	  instrument	  and	  by	  counterparty	  sector:	  financial	  assets	  held	  for	  trading F	  04.01 FINREP	  part	  1 490 115



FINREP	  2016-‐A F	  04.02
Breakdown	  of	  financial	  assets	  by	  instrument	  and	  by	  counterparty	  sector:	  financial	  assets	  designated	  at	  fair	  
value	  through	  profit	  or	  loss F	  04.02 FINREP	  part	  1 491 116

FINREP	  2016-‐A F	  04.03 Breakdown	  of	  financial	  assets	  by	  instrument	  and	  by	  counterparty	  sector:	  available-‐for-‐sale	  financial	  assets F	  04.03 FINREP	  part	  1 492 117

FINREP	  2016-‐A F	  04.04
Breakdown	  of	  financial	  assets	  by	  instrument	  and	  by	  counterparty	  sector:	  loans	  and	  receivables	  and	  held-‐to-‐
maturity	  investments F	  04.04 FINREP	  part	  1 768 118

FINREP	  2016-‐A F	  04.05 Subordinated	  financial	  assets F	  04.05 FINREP	  part	  1 528 119
FINREP	  2016-‐A F	  04.06 Breakdown	  of	  financial	  assets	  by	  instrument	  and	  by	  counterparty	  sector:	  trading	  financial	  assets F	  04.06 FINREP	  part	  1	  (GAAP	  only) 595 120

FINREP	  2016-‐A F	  04.07
Breakdown	  of	  financial	  assets	  by	  instrument	  and	  by	  counterparty	  sector:	  non-‐trading	  non-‐derivative	  
financial	  assets	  measured	  at	  fair	  value	  through	  profit	  or	  loss F	  04.07 FINREP	  part	  1	  (GAAP	  only) 596 121

FINREP	  2016-‐A F	  04.08
Breakdown	  of	  financial	  assets	  by	  instrument	  and	  by	  counterparty	  sector:	  non-‐trading	  non-‐derivative	  
financial	  assets	  measured	  at	  fair	  value	  to	  equity F	  04.08 FINREP	  part	  1	  (GAAP	  only) 597 122

FINREP	  2016-‐A F	  04.09
Breakdown	  of	  financial	  assets	  by	  instrument	  and	  by	  counterparty	  sector:	  non-‐trading	  debt	  instruments	  
measured	  at	  a	  cost-‐based	  method F	  04.09 FINREP	  part	  1	  (GAAP	  only) 1090 123

FINREP	  2016-‐A F	  04.10
Breakdown	  of	  financial	  assets	  by	  instrument	  and	  by	  counterparty	  sector:	  other	  non-‐trading	  non-‐derivative	  
financial	  assets F	  04.10 FINREP	  part	  1	  (GAAP	  only) 599 124

FINREP	  2016-‐A F	  05.00 Breakdown	  of	  loans	  and	  advances	  by	  product F	  05.00 FINREP	  part	  1 771 125
FINREP	  2016-‐A F	  06.00 Breakdown	  of	  loans	  and	  advances	  to	  non-‐financial	  corporations	  by	  NACE	  codes F	  06.00 FINREP	  part	  1 1092 126
FINREP	  2016-‐A F	  07.00 Financial	  assets	  subject	  to	  impairment	  that	  are	  past	  due	  or	  impaired F	  07.00 FINREP	  part	  1 769 127
FINREP	  2016-‐A F	  08.01.a Breakdown	  of	  financial	  liabilities	  by	  product	  and	  by	  counterparty	  (a) F	  08.01 FINREP	  part	  1 647 37
FINREP	  2016-‐A F	  08.01.b Breakdown	  of	  financial	  liabilities	  by	  product	  and	  by	  counterparty	  (b) F	  08.01 FINREP	  part	  1 648 37
FINREP	  2016-‐A F	  08.02 Subordinated	  liabilities F	  08.02 FINREP	  part	  1 497 128

FINREP	  2016-‐A F	  09.01
Off-‐balance	  sheet	  items	  subject	  to	  credit	  risk:	  Loan	  commitments,	  financial	  guarantees	  and	  other	  
commitments	  given F	  09.01 FINREP	  part	  1 770 129

FINREP	  2016-‐A F	  09.02 Loan	  commitments,	  financial	  guarantees	  and	  other	  commitments	  received F	  09.02 FINREP	  part	  1 499 130
FINREP	  2016-‐A F	  10.00 Derivatives:	  Trading F	  10.00 FINREP	  part	  1 1070 131
FINREP	  2016-‐A F	  11.01 Derivatives	  -‐	  Hedge	  accounting:	  Breakdown	  by	  type	  of	  risk	  and	  type	  of	  hedge F	  11.01 FINREP	  part	  1 600 132
FINREP	  2016-‐A F	  11.02 Derivatives	  -‐	  Hedge	  accounting	  under	  National	  GAAP:	  Breakdown	  by	  type	  of	  risk F	  11.02 FINREP	  part	  1	  (GAAP	  only) 1091 133
FINREP	  2016-‐A F	  12.00 Movements	  in	  allowances	  for	  credit	  losses	  and	  impairment	  of	  equity	  instruments F	  12.00 FINREP	  part	  1 774 134
FINREP	  2016-‐A F	  13.01 Breakdown	  of	  loans	  and	  advances	  by	  collateral	  and	  guarantees F	  13.01 FINREP	  part	  1 785 135
FINREP	  2016-‐A F	  13.02 Collateral	  obtained	  by	  taking	  possession	  during	  the	  period	  (held	  at	  the	  reporting	  date) F	  13.02 FINREP	  part	  1 1077 136
FINREP	  2016-‐A F	  13.03 Collateral	  obtained	  by	  taking	  possession	  [tangible	  assets]	  accumulated F	  13.03 FINREP	  part	  1 530 137
FINREP	  2016-‐A F	  14.00 Fair	  value	  hierarchy:	  financial	  instruments	  at	  fair	  value F	  14.00 FINREP	  part	  1 507 138

FINREP	  2016-‐A F	  15.00.a
Financial	  assets	  pledged	  as	  collateral:	  derecognition	  and	  financial	  liabilities	  associated	  with	  transferred	  
financial	  assets	  (a) F	  15.00 FINREP	  part	  1 1071 38

FINREP	  2016-‐A F	  15.00.b
Financial	  assets	  pledged	  as	  collateral:	  derecognition	  and	  financial	  liabilities	  associated	  with	  transferred	  
financial	  assets	  (b) F	  15.00 FINREP	  part	  1 1072 38

FINREP	  2016-‐A F	  16.01.a Interest	  income	  and	  expenses	  by	  instrument	  and	  counterparty	  (a) F	  16.01 FINREP	  part	  1 1076 39
FINREP	  2016-‐A F	  16.01.b Interest	  income	  and	  expenses	  by	  instrument	  and	  counterparty	  (b) F	  16.01 FINREP	  part	  1 519 39

FINREP	  2016-‐A F	  16.02
Realised	  gains	  and	  losses	  on	  financial	  assets	  and	  liabilities	  not	  measured	  at	  fair	  value	  through	  profit	  or	  loss	  
by	  instrument F	  16.02 FINREP	  part	  1 520 139

FINREP	  2016-‐A F	  16.03 Gains	  and	  losses	  on	  financial	  assets	  and	  liabilities	  held	  for	  trading	  by	  instrument F	  16.03 FINREP	  part	  1 521 140
FINREP	  2016-‐A F	  16.04 Gains	  and	  losses	  on	  financial	  assets	  and	  liabilities	  held	  for	  trading	  by	  risk F	  16.04 FINREP	  part	  1 522 141

FINREP	  2016-‐A F	  16.05
Gains	  and	  losses	  on	  financial	  assets	  and	  liabilities	  designated	  at	  fair	  value	  through	  profit	  or	  loss	  by	  
instrument F	  16.05 FINREP	  part	  1 609 142

FINREP	  2016-‐A F	  16.06 Gains	  and	  losses	  from	  hedge	  accounting F	  16.06 FINREP	  part	  1 523 143
FINREP	  2016-‐A F	  16.07.a Impairment	  on	  financial	  and	  non-‐financial	  assets	  (a) F	  16.07 FINREP	  part	  1 772 40
FINREP	  2016-‐A F	  16.07.b Impairment	  on	  financial	  and	  non-‐financial	  assets	  (b) F	  16.07 FINREP	  part	  1 773 40
FINREP	  2016-‐A F	  17.01 Reconciliation	  between	  IFRS	  and	  CRR	  scope	  of	  consolidation:	  Assets F	  17.01 FINREP	  part	  1 1078 144

FINREP	  2016-‐A F	  17.02
Reconciliation	  between	  IFRS	  and	  CRR	  scope	  of	  consolidation:	  Off-‐balance	  sheet	  exposures	  -‐	  loan	  
commitments,	  financial	  guarantees	  and	  other	  commitments	  given F	  17.02 FINREP	  part	  1 1079 145

FINREP	  2016-‐A F	  17.03 Reconciliation	  between	  IFRS	  and	  CRR	  scope	  of	  consolidation:	  Liabilities F	  17.03 FINREP	  part	  1 790 146
FINREP	  2016-‐A F	  18.00.a Information	  on	  performing	  and	  non-‐performing	  exposures	  (I) F	  18.00 FINREP	  part	  1 1109 324
FINREP	  2016-‐A F	  18.00.b Information	  on	  performing	  and	  non-‐performing	  exposures	  (II) F	  18.00 FINREP	  part	  1 1110 324
FINREP	  2016-‐A F	  18.00.c Information	  on	  performing	  and	  non-‐performing	  exposures	  (III) F	  18.00 FINREP	  part	  1 1111 324
FINREP	  2016-‐A F	  19.00.a Information	  forborn	  exposures	  (I) F	  19.00 FINREP	  part	  1 1112 325
FINREP	  2016-‐A F	  19.00.b Information	  forborn	  exposures	  (II) F	  19.00 FINREP	  part	  1 1113 325
FINREP	  2016-‐A F	  19.00.c Information	  forborn	  exposures	  (III) F	  19.00 FINREP	  part	  1 1114 325
FINREP	  2016-‐A F	  19.00.d Information	  forborn	  exposures	  (IV) F	  19.00 FINREP	  part	  1 1131 325
FINREP	  2016-‐A F	  20.01 Geographical	  breakdown	  of	  assets	  by	  location	  of	  the	  activities F	  20.01 FINREP	  part	  2 1073 147
FINREP	  2016-‐A F	  20.02 Geographical	  breakdown	  of	  liabilities	  by	  location	  of	  the	  activities F	  20.02 FINREP	  part	  2 776 148
FINREP	  2016-‐A F	  20.03 Geographical	  breakdown	  of	  main	  income	  statement	  items	  by	  location	  of	  the	  activities F	  20.03 FINREP	  part	  2 1074 149
FINREP	  2016-‐A F	  20.04 Geographical	  breakdown	  of	  assets	  by	  residence	  of	  the	  counterparty F	  20.04 FINREP	  part	  2 778 150

FINREP	  2016-‐A F	  20.05.a
Geographical	  breakdown	  of	  off-‐balance	  sheet	  items	  subject	  to	  credit	  risk	  by	  residence	  of	  the	  counterparty	  
(a) F	  20.05 FINREP	  part	  2 779 41

FINREP	  2016-‐A F	  20.05.b
Geographical	  breakdown	  of	  off-‐balance	  sheet	  items	  subject	  to	  credit	  risk	  by	  residence	  of	  the	  counterparty	  
(b) F	  20.05 FINREP	  part	  2 705 41

FINREP	  2016-‐A F	  20.06 Geographical	  breakdown	  of	  liabilities	  by	  residence	  of	  the	  counterparty F	  20.06 FINREP	  part	  2 706 151

FINREP	  2016-‐A F	  20.07
Geographical	  breakdown	  by	  residence	  of	  the	  counterparty	  of	  loans	  and	  advances	  to	  non-‐financial	  
corporations	  by	  NACE	  codes F	  20.07 FINREP	  part	  2 1093 152

FINREP	  2016-‐A F	  21.00 Tangible	  and	  intangible	  assets:	  assets	  subject	  to	  operating	  lease F	  21.00 FINREP	  part	  2 787 153
FINREP	  2016-‐A F	  22.01 Fee	  and	  commission	  income	  and	  expenses	  by	  activity F	  22.01 FINREP	  part	  2 782 154
FINREP	  2016-‐A F	  22.02 Assets	  involved	  in	  the	  services	  provided F	  22.02 FINREP	  part	  2 531 155
FINREP	  2016-‐A F	  30.01 Interests	  in	  unconsolidated	  structured	  entities F	  30.01 FINREP	  part	  3 515 156
FINREP	  2016-‐A F	  30.02 Breakdown	  of	  interests	  in	  unconsolidated	  structured	  entities	  by	  nature	  of	  the	  activities F	  30.02 FINREP	  part	  3 780 157
FINREP	  2016-‐A F	  31.01 Related	  parties:	  amounts	  payable	  to	  and	  amounts	  receivable	  from F	  31.01 FINREP	  part	  3 1075 158
FINREP	  2016-‐A F	  31.02 Related	  parties:	  expenses	  and	  income	  generated	  by	  transactions	  with F	  31.02 FINREP	  part	  3 1080 159
FINREP	  2016-‐A F	  40.01 Scope	  of	  the	  group:	  “entity-‐by-‐entity” F	  40.01 FINREP	  part	  4 990 160
FINREP	  2016-‐A F	  40.02 Scope	  of	  the	  group:	  "instrument-‐by-‐instrument" F	  40.02 FINREP	  part	  4 594 161
FINREP	  2016-‐A F	  41.01 Fair	  value	  hierarchy:	  financial	  instruments	  at	  amortised	  cost F	  41.01 FINREP	  part	  4 532 162
FINREP	  2016-‐A F	  41.02 Use	  of	  the	  Fair	  Value	  Option F	  41.02 FINREP	  part	  4 654 163
FINREP	  2016-‐A F	  41.03 Hybrid	  financial	  instruments	  not	  designated	  at	  fair	  value	  through	  profit	  or	  loss F	  41.03 FINREP	  part	  4 534 164
FINREP	  2016-‐A F	  42.00 Tangible	  and	  intangible	  assets:	  carrying	  amount F	  42.00 FINREP	  part	  4 786 165
FINREP	  2016-‐A F	  43.00 Provisions F	  43.00 FINREP	  part	  4 788 166
FINREP	  2016-‐A F	  44.01 Components	  of	  net	  defined	  benefit	  plan	  assets	  and	  liabilities F	  44.01 FINREP	  part	  4 538 167
FINREP	  2016-‐A F	  44.02 Movements	  in	  defined	  benefit	  plans	  and	  employee	  benefits F	  44.02 FINREP	  part	  4 539 168
FINREP	  2016-‐A F	  44.03 Memo	  items	  [related	  to	  staff	  expenses] F	  44.03 FINREP	  part	  4 540 169

FINREP	  2016-‐A F	  45.01
Gains	  and	  losses	  on	  financial	  assets	  and	  liabilities	  designated	  at	  fair	  value	  through	  profit	  or	  loss	  by	  
accounting	  portfolio F	  45.01 FINREP	  part	  4 1094 170

FINREP	  2016-‐A F	  45.02 Gains	  and	  losses	  on	  derecognition	  of	  non-‐financial	  assets	  other	  than	  held	  for	  sale F	  45.02 FINREP	  part	  4 791 171
FINREP	  2016-‐A F	  45.03 Other	  operating	  income	  and	  expenses F	  45.03 FINREP	  part	  4 545 172
FINREP	  2016-‐A F	  46.00 Statement	  of	  changes	  in	  equity F	  46.00 FINREP	  part	  4 784 173
FINREP	  2016-‐A-‐Ind F	  00.01 Nature	  of	  Report	  (FINREP) F	  00.01 General	  Information	  -‐	  FINREP 638 109
FINREP	  2016-‐A-‐Ind F	  01.01 Balance	  Sheet	  Statement	  [Statement	  of	  Financial	  Position]:	  Assets F	  01.01 FINREP	  part	  1 1067 110
FINREP	  2016-‐A-‐Ind F	  01.02 Balance	  Sheet	  Statement	  [Statement	  of	  Financial	  Position]:	  Liabilities F	  01.02 FINREP	  part	  1 1068 111
FINREP	  2016-‐A-‐Ind F	  01.03 Balance	  Sheet	  Statement	  [Statement	  of	  Financial	  Position]:	  Equity F	  01.03 FINREP	  part	  1 488 112
FINREP	  2016-‐A-‐Ind F	  02.00 Statement	  of	  profit	  or	  loss F	  02.00 FINREP	  part	  1 1069 113
FINREP	  2016-‐A-‐Ind F	  03.00 Statement	  of	  comprehensive	  income F	  03.00 FINREP	  part	  1 783 114
FINREP	  2016-‐A-‐Ind F	  04.01 Breakdown	  of	  financial	  assets	  by	  instrument	  and	  by	  counterparty	  sector:	  financial	  assets	  held	  for	  trading F	  04.01 FINREP	  part	  1 490 115

FINREP	  2016-‐A-‐Ind F	  04.02
Breakdown	  of	  financial	  assets	  by	  instrument	  and	  by	  counterparty	  sector:	  financial	  assets	  designated	  at	  fair	  
value	  through	  profit	  or	  loss F	  04.02 FINREP	  part	  1 491 116

FINREP	  2016-‐A-‐Ind F	  04.03 Breakdown	  of	  financial	  assets	  by	  instrument	  and	  by	  counterparty	  sector:	  available-‐for-‐sale	  financial	  assets F	  04.03 FINREP	  part	  1 492 117

FINREP	  2016-‐A-‐Ind F	  04.04
Breakdown	  of	  financial	  assets	  by	  instrument	  and	  by	  counterparty	  sector:	  loans	  and	  receivables	  and	  held-‐to-‐
maturity	  investments F	  04.04 FINREP	  part	  1 768 118

FINREP	  2016-‐A-‐Ind F	  04.05 Subordinated	  financial	  assets F	  04.05 FINREP	  part	  1 528 119
FINREP	  2016-‐A-‐Ind F	  04.06 Breakdown	  of	  financial	  assets	  by	  instrument	  and	  by	  counterparty	  sector:	  trading	  financial	  assets F	  04.06 FINREP	  part	  1	  (GAAP	  only) 595 120

FINREP	  2016-‐A-‐Ind F	  04.07
Breakdown	  of	  financial	  assets	  by	  instrument	  and	  by	  counterparty	  sector:	  non-‐trading	  non-‐derivative	  
financial	  assets	  measured	  at	  fair	  value	  through	  profit	  or	  loss F	  04.07 FINREP	  part	  1	  (GAAP	  only) 596 121

FINREP	  2016-‐A-‐Ind F	  04.08
Breakdown	  of	  financial	  assets	  by	  instrument	  and	  by	  counterparty	  sector:	  non-‐trading	  non-‐derivative	  
financial	  assets	  measured	  at	  fair	  value	  to	  equity F	  04.08 FINREP	  part	  1	  (GAAP	  only) 597 122

FINREP	  2016-‐A-‐Ind F	  04.09
Breakdown	  of	  financial	  assets	  by	  instrument	  and	  by	  counterparty	  sector:	  non-‐trading	  debt	  instruments	  
measured	  at	  a	  cost-‐based	  method F	  04.09 FINREP	  part	  1	  (GAAP	  only) 1090 123

FINREP	  2016-‐A-‐Ind F	  04.10
Breakdown	  of	  financial	  assets	  by	  instrument	  and	  by	  counterparty	  sector:	  other	  non-‐trading	  non-‐derivative	  
financial	  assets F	  04.10 FINREP	  part	  1	  (GAAP	  only) 599 124

FINREP	  2016-‐A-‐Ind F	  05.00 Breakdown	  of	  loans	  and	  advances	  by	  product F	  05.00 FINREP	  part	  1 771 125
FINREP	  2016-‐A-‐Ind F	  06.00 Breakdown	  of	  loans	  and	  advances	  to	  non-‐financial	  corporations	  by	  NACE	  codes F	  06.00 FINREP	  part	  1 1092 126
FINREP	  2016-‐A-‐Ind F	  07.00 Financial	  assets	  subject	  to	  impairment	  that	  are	  past	  due	  or	  impaired F	  07.00 FINREP	  part	  1 769 127
FINREP	  2016-‐A-‐Ind F	  08.01.a Breakdown	  of	  financial	  liabilities	  by	  product	  and	  by	  counterparty	  (a) F	  08.01 FINREP	  part	  1 647 37
FINREP	  2016-‐A-‐Ind F	  08.01.b Breakdown	  of	  financial	  liabilities	  by	  product	  and	  by	  counterparty	  (b) F	  08.01 FINREP	  part	  1 648 37
FINREP	  2016-‐A-‐Ind F	  08.02 Subordinated	  liabilities F	  08.02 FINREP	  part	  1 497 128

FINREP	  2016-‐A-‐Ind F	  09.01
Off-‐balance	  sheet	  items	  subject	  to	  credit	  risk:	  Loan	  commitments,	  financial	  guarantees	  and	  other	  
commitments	  given F	  09.01 FINREP	  part	  1 770 129

FINREP	  2016-‐A-‐Ind F	  09.02 Loan	  commitments,	  financial	  guarantees	  and	  other	  commitments	  received F	  09.02 FINREP	  part	  1 499 130
FINREP	  2016-‐A-‐Ind F	  10.00 Derivatives:	  Trading F	  10.00 FINREP	  part	  1 1070 131
FINREP	  2016-‐A-‐Ind F	  11.01 Derivatives	  -‐	  Hedge	  accounting:	  Breakdown	  by	  type	  of	  risk	  and	  type	  of	  hedge F	  11.01 FINREP	  part	  1 600 132
FINREP	  2016-‐A-‐Ind F	  11.02 Derivatives	  -‐	  Hedge	  accounting	  under	  National	  GAAP:	  Breakdown	  by	  type	  of	  risk F	  11.02 FINREP	  part	  1	  (GAAP	  only) 1091 133



FINREP	  2016-‐A-‐Ind F	  12.00 Movements	  in	  allowances	  for	  credit	  losses	  and	  impairment	  of	  equity	  instruments F	  12.00 FINREP	  part	  1 774 134
FINREP	  2016-‐A-‐Ind F	  13.01 Breakdown	  of	  loans	  and	  advances	  by	  collateral	  and	  guarantees F	  13.01 FINREP	  part	  1 785 135
FINREP	  2016-‐A-‐Ind F	  13.02 Collateral	  obtained	  by	  taking	  possession	  during	  the	  period	  (held	  at	  the	  reporting	  date) F	  13.02 FINREP	  part	  1 1077 136
FINREP	  2016-‐A-‐Ind F	  13.03 Collateral	  obtained	  by	  taking	  possession	  [tangible	  assets]	  accumulated F	  13.03 FINREP	  part	  1 530 137
FINREP	  2016-‐A-‐Ind F	  14.00 Fair	  value	  hierarchy:	  financial	  instruments	  at	  fair	  value F	  14.00 FINREP	  part	  1 507 138

FINREP	  2016-‐A-‐Ind F	  15.00.a
Financial	  assets	  pledged	  as	  collateral:	  derecognition	  and	  financial	  liabilities	  associated	  with	  transferred	  
financial	  assets	  (a) F	  15.00 FINREP	  part	  1 1071 38

FINREP	  2016-‐A-‐Ind F	  15.00.b
Financial	  assets	  pledged	  as	  collateral:	  derecognition	  and	  financial	  liabilities	  associated	  with	  transferred	  
financial	  assets	  (b) F	  15.00 FINREP	  part	  1 1072 38

FINREP	  2016-‐A-‐Ind F	  16.01.a Interest	  income	  and	  expenses	  by	  instrument	  and	  counterparty	  (a) F	  16.01 FINREP	  part	  1 1076 39
FINREP	  2016-‐A-‐Ind F	  16.01.b Interest	  income	  and	  expenses	  by	  instrument	  and	  counterparty	  (b) F	  16.01 FINREP	  part	  1 519 39

FINREP	  2016-‐A-‐Ind F	  16.02
Realised	  gains	  and	  losses	  on	  financial	  assets	  and	  liabilities	  not	  measured	  at	  fair	  value	  through	  profit	  or	  loss	  
by	  instrument F	  16.02 FINREP	  part	  1 520 139

FINREP	  2016-‐A-‐Ind F	  16.03 Gains	  and	  losses	  on	  financial	  assets	  and	  liabilities	  held	  for	  trading	  by	  instrument F	  16.03 FINREP	  part	  1 521 140
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