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» Final Basel Il rules (Dec 2010)

“International framework for liquidity risk measurement, standards and
monitoring” A1a5U1elU Worksheet

" Additional guidance (Apr 2011)
“Instructions for Basel lll implementation monitoring”

= Reporting template V2-1-1 Usznauniy 3 worksheets: LCR, NSFR uaz Additional

info.
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Liquidity Coverage Ratio (LCR)




LCR Sheet

\_

D.

o

YSunaudunindniinunmauasisan1maaaggs o
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Panel A) Stock of high
quality liguid assets

Panel B) Net Cash Panel C) Collateral
Outflows Swaps

——2> Panel B1) Cash outflows

——=> Panel B2) Cash inflows
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Panel D) LCR Calculation




LCR Sheet: Panel A) Stock of high quality liquid assets

o =

~ a v = = \
[Uill']mﬁu(l/ﬁwﬂmuﬂ]mﬂqWﬂLLauﬁJﬂﬂ']Wﬂaaﬂgﬂ] > 100%

nIzuaRuandegms iy 30 Juniglagaiunisalanassniising@nniviue

\_ _/

Panel A) Stock of hish quality liguid assets  RIFF AL R R SR Gl
a) Level 1 assets
b) Level 2 assets
c) Total stock of high quality liquid assets
d) Treatment for jurisdictions with insufficient liquid assets
e) Total stock of high quality liquid assets plus usage of alternative

treatment
N1391891UUSH high quality liquid assets vlivaya a unauiuaiay 2553




LCR Sheet: Panel A) Stock of high quality liquid assets
a) Level 1 assets

AMANURAYDY High quality liquid assets

- findnudesnn anmaaasgs Usnamnaseynwuasiianldlaludag30 Ju wadsuluRuaniiesaiiunudainisaiuannages

. a'm'liﬁl%'lflwé'ﬂUizﬁ'uiuﬂﬂsé’ﬁuL’T‘mﬁ'Uﬁmﬂ'\sna'Nléf
~LilJunsiansiioanlag sw., ua. wazusenusenu

Y a LY a v a o LY a A
Litfusaudunsnditulutunasudmsy 979984 Para. | Amount/ | % UUUU /M

a) Level 1 assets > :
) * full branch Tu Panel A) AULNEUN Mkt. value dnMARDY

Amount x

Weight

Paragraph nrin Amount Weight Weighted amount
g rules doc
6 | [cash 40 (a) 100
7_ Central bank reserves; of which:
E part of central bank reserves that can be drawn in times of stress 40 (b) 1.00
\ )

Ve N\
[> RUUIN/AUN. Rudnd
Tignnnauau AUDRUER
\_ J
Ve )
4 Wnuszan
N sUn.
\_ J
s - N
C/A 0 5Un. -
9[ Drawn in stress ] [> lawIzau Nl.ﬂﬂi”m
L 0.8% Aot
\_ s J




LCR Sheet: Panel A) Stock of high quality liquid assets
a) Level 1 assets

ﬁuau‘umm th quality liguid assets

_ fiaadeenn AnnAaaLgs Unanaszynwunazinanldlalugae 30 du wawdsudutuaniiasassunnudeinisauannages
. mmmhﬂ,ﬂwanUs‘"nuiumsnsjmaunUﬁmmﬁna'Nlﬂ
Maidunsnansiioaniag sw., va. wazusenuseiu

Y a LY a v a o LY a A
Litfusaudunsnditulutunasudmsy @984 Para. | Amount/ |SHUMEMS  Amount x

3 a) Level 1 assets > :
) * full branch Tu Panel A) ANALNAUN Mkt. value A T RIR Weight

d

Paragraph nrin

Amount Weight Weighted amount

g rules doc
9 |Securities with a zero risk weight: NI ENALRUUINLY As1ansutanaluumileanvdemuseiulag

; ; ]
10 Issued by sovereigns : Sovereign / Central Bank / PSE / MDB
1 guaranteed by sovereigns &1” op vater o o Togor y <1
12 issued or guaranteed by central banks Nt RW 0% LUU NUsURsNaanlagnsan1ussnulng
13 issued or guaranteed by non-central government PSEs Sgunalne/sun./FIDF dnaiuuim uaz ADB baht
14 issued or guaranteed by BIS, IMF, EC. or MDBs _ bond

15 | |For non-0% risk-weighted sovereigns:

16 central bank in the country in which the liquidity risk is being taken or in the bank’s home country

sovereign or central bank debt securifies issued in domestic currencies by the sovereign or M I 1437009 7u9U

NUsUNTIFUIS/5U1ASNATN ANUTEINA aNaRuaedy

(laW1zUsenAN 5W. 8 Liquidity risk #3aUssineLl)

domestic sovereign or central bank debt securities issued in foreign currencies, to the extent that
17 holding of such debt matches the currency needs of the bank’s operations in that jurisdiction

., J

Llaw1g?l Match AU currency needs
1. WusUnsSguralvne/sun. ana aun.

18 | |Total stock of Level 1 assets
19 | |Adjustment to stock of Level 1 assets
20 |Adjusted amount of Level 1 assets

2. NusUnssgura/sunmsnans ana aun. (Lilvanatuviasdu)



LCR Sheet: Panel A) Stock of high quality liquid assets
b) Level 2 assets

Paragraph nrin

77 rules doc
73 |Securities with a 20% risk weight:

20 | issued by sovereigns

25 || quaranteed by sovereigns

26 || 1ssued or guaranteed by central banks

27 | 1ssued or guaranteed by non-central government PSEs
28 | 1ssued or guaranteed by MDBs 42 (a) 0.85

914994 Para. Market %uulu @M | Amount x
AULNEU Value AHTE BN Weight

Market value Weight Weighted amount

asransvilileaniae¥gura aun. 1y Baht Bond
aalg RW 20%

asasvliiaUseiulaesguia aun. W Baht Bond
aalg RW 20%

A18151UNBNNA1UTENULABSUIAITNAS AUN.
waziu Baht Bond &4lé RW 20%

As1a1sniineanusanUsenulag PSE a4, (Nelneway
AuN.) N8 RW 20%

asnaEsviinesnvisenUseiulae MDBs 1Wu Baht Bond
3418 RW 20%




29
30
31
32
33
34

LCR Sheet: Panel A) Stock of high quality liquid assets
b) Level 2 assets Lag c) Total stock

91994 Para. Market %uulu @M | Amount x
- g AULNEIA Value #AMAGD Weight
b) Level 2 assets WRWIZANALRUUIMYINUY
Paragraph nr in Market value Weight Weighted amount
rules doc
Non-financial corporate bonds, rated AA- or better - - Local y
WU M1
Covered bonds, not self-issued, rated AA- or beffer 913047 Rating Anal Local scate
Total stock of Level 2 assets 42 (a),(b)
Adjustment to stock of Level 2 assets 37
Adjusted amount of Level 2 assefs 37 0.85
Adjustment to stock of high quality liquid assets due to Cap on Level 2 36-37, 41
Wa33UVdY high quality liquid assets
35 ) Total stock of high quality liquid assets ST (et (9355 sy

Paragraph nrin
rules doc

Market value

|T-:|tal stock of high quality liquid assets

Level 1 and Level 2 assets held at the enlity level, but excluded from the consolidated stock of
high quality liquid assets

Level 1 and Level 2 assets excluded from the stock of high quality liquid assets because outside

Level 1 and Level 2 type assets excluded from the stock of high quality liquid assets, because
held as a hedge on, or comingled with, trading positions

Level 1 & Level 2 assets 91 sw. {ag w6 lddansan

aanunl4la wazdsliladusanlusienisdus 119hu




a2
43
|

15

46
a7
18
19

50
51
52
53

24 |

55
56

57

LCR Sheet: Panel A) Stock of high quality liquid assets

d) Treatment for insufficient liquid assets wag
e) Total stock plus usage of alternative treatment

d) Treatment for jurisdictions with insufficient liquid assets <€ R:le: L ER L AN R T TR E R GHATE R BRI G e FAS R NIRRT )

[Panel d) to be filled in in your jurisdiction:

No

Paragraph nrin
rules doc

Amount Weight Weighted amount

Option 1 — Contractual committed liquidity facilities from the relevant central bank

Option 2 — Foreign currency liquid assets: of which:

Level 1: Level 1 Mluana aun. 1wy WusUnssguia

Level 1 assels

Level 2 assels

dll v/ sUn. ana aun. wazasianvilinean

Option 3 — Additional use of Level 2 assets at a higher haircut

TngSguna/sunmsnans aun. ana aun. (Lilvanatu

Total usage of alternative treatment (post-haircut) before applying the cap

7i990u) d2uiitiundn currency needs

Cap on usage of alternative treatment

Total usage of alternative treatment (post-haircut) after applying the cap

Level 2: Level 2 ﬁLﬂuaqa auN.

e) Total stock of high quality liquid assets plus usage of alternative treatment

“TUsalvidayausznauly additional info sheet g

|Tota| stock of high quality liquid assets plus usage of alternative treatment

Wa33UVdY high quality liquid assets
(%84 haircut waz adjustment) 59uAU

d7uNli alternative treatment




LCR Sheet: Panel B) Net cash outflows

4 )
USHIUBUNINEINAAUNTNALAZH AN TNAGD 969
s al . > 100%
nIzuaRuandegms iy 30 Juniglagaiunisalanassniising@nniviue
\_ J
Panel B) Net Cash Outflows
Panel B1) Cash outflows Usenaunae 5 panels laun

a) Retail deposit run-off

b) Unsecured wholesale funding run-off
c) Secured funding run-off

d) Additional requirements

e) Total cash outflows
Tun1sAuininssuaRuandwgmsty 30 Juneld stress scenarios
InAnilanenszuaRuanlvasannigly 30 JuUfinu (2m3197ui 30 5.0. 53 - 29 a.A. 54)



LCR Sheet: Panel B) Net cash outflows
B1la) Retail deposits run-off

- L‘f‘lu%'whﬂﬁl'm‘tmﬂaﬁiium 19U Demand Deposits, fixed deposits < 30 9y, fixed deposits > 30 U (penalty < loss of
interest)

- Insured Deposit fin Ruelnlasuadnuduasadlagaaituduasaaduiin (L 1 druun)

- Transactional a/c R meeumaquaﬂium ag Established reLatlonshlps LU aﬂmuﬁiﬂisuaunu sw. (Fuidle uag Tey®
RurlnUszinndu) mamﬂwmsaauuﬂummnqmuJuliJlﬂmn el 19 sw. mmmmNaﬂsunaﬂumﬂweﬂiumma

61 a) Retail deposit run-off

Paragraph nrin

Amount Weight Weighted amount
62 rules doc

63 |Total retail deposits:
fa Insured deposits; of which:

65 in transactional accounts - 0.03
in non-transactional accounts with established relationships that make deposit withdrawal highly 56 0.05
66 unlikelé - '
67 in non-transactional and non-relationship accounts 7 0.10
- : Less stable
68 Uninsured degosﬂs . - .
69 Additional deposit categories with higher run-off rates as specified by supervisar 7]
70 Category 1 Tusalvidayausznaulu additional info sheet e
71 Category 2 o odw s A a
7 Caleqony 3 Fixeud daeposits > 30 'auwwl'mluuamsaauwumﬂiu
= : = = = = 30 UKD early withdrawal penalty significantly >
73 Fixed-term deposits (treated as having >30 day remaining maturity); of which: loss of interest uisislu
It With a supervisory run-off rate ml 1. W/ sup. run-off: wiszfiSeuladnedu wandsd
75 Without a supervisory run-off rate anudululafiduinatansuiduaelu 30 Ju
76 | Total retail deposits run-off (usalvideyaiuiulu Add. Info. Sheet)

2. W/O sup. run-off: ldfignSaaunauniualdiae
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LCR Sheet: Panel B) Net cash outflows
B1b) Unsecured wholesale funding run-off

b) Unsecured wholesale funding run-off

Paragraph nrin

Amount Weight Weighted amount

rules doc

Total unsecured wholesale funding

65—83

Total funding provided by small business customers; of which:

Insured deposits; of which:

intransactional accounts

in non-transactional accounts with established relationships that make deposit
withdrawal highly unlikely

in non-transactional and non-relationship accounts

RufusdhinvaRuiduaingnAdszinn SME azdeadeng
anwealz ARalull
» IURusnazdadlsiiiu 1 d1ugls w3e 50 druum
« liquidity risk characteristic 1%&au Retail

Uninsured deposits
.Eaﬁlimna Eepnsﬁ caiegnrles wﬁﬁ ﬁlgﬁer run—nﬁ raies as spemilea EY SUPENVISOr

Category 1

Category 2

Category 3
Fixed-termn deposits (treated as having =30 day maturity); of which:

J I\

With a supervisary run-off rate

Without SLIEE!F‘.-'iSU ; run-off rate
alal operational deposits, or which:

J A

praovided by non-financial corporates

insured

uninsured

provided by sovereigns, central banks, PSEs

insured

uninsured

praovided by banks

Operational deposits #1899 WuANL@NIzdUnANS
WIN1 (dependency) sw. g4 laun Rurnivald clearing,

custody Waz cash management i1y

rovided by other financial institutions

Tatal non-operational deposits; of which

J |\

provided by non-financial corporates

provided by sovereigns, central banks, PSEs

pravided by members of the institutional netwarks of cooperative (or atherwise named) O a a Oorporate OMme OVErels B
provided by other banks 5
provided by other financial institutions and other legal entities —
Insecured debt issuance 83 1.00
Additional balances required to be installed in central bank reserves 1.00
Total unsecured wholesale funding run-off




A128819n15n59nVDNALUNIN

v A

auud sw. TuslniFuan USEn A 31uau 10 Fuum FeudadursSuuszan cash management $1uau 3 §1uum wasdyd
FananaldFunsausziuanantuduasealudin asfesmesusanluQls Al
- 1 v musniifinsduasesiurnuaziiultiyTuszian cash management Tadlu cell 7 95
_ 243U cash management #iwidadn 2 druumlasdi cell 96

=

Rdufiwide (7 §ruum) Wiasly cell i 103

193 Total operational deposits; of which: 72-73

94 provided by non-financial corporates 72-78

05 insured 7a 1
95 uninsured 7277 2z
87 | provided by sovereigns, central banks, PSEs 7277

98 | insured 73

95 | uninsured 72-T7

100 provided by banks 7277

101 provided by other financial institutions 7277

102 Total non-operational deposits; of which 79-52

||[]3 provided by non-financial corporates | 81 7
104 provided by soversigns, central banks, PSEs 81

105 provided by members of the institutional networks of cooperative (or otherwise named) banks 74

106 provided by other banks 82

107 provided by other financial institutions and other legal entities 82




LCR Sheet: Panel B) Net cash outflows
Bic) Secured funding run-off

Repo (MsnguRulaeiinanyseiu)
- 1991UgaANTTNENRUNzATUAMMUATY 30 JuTuyas Amount received
- SNgUYaAInaInvamianUseiuniluanslutas Market value of extended collateral

- A15UUUSELAN collateral dannapInUUsELANYB4 liquid asset Tu Panel A) Stock of high quality liquid assets

[ (4

Funsndndunanusziu

N, e -
LUEn
Ruandild v wod
» wanudsenun
JUUN N
111 ¢) Secured funding run-off S
I Market value of
rt?lesp ot Amount received |  extended Weight Weighted amount
112 collateral
113 {Transactions backed by Level 1 assets 86-67 0.00
114 {Transactions backed by Level 2 assets 86-87 015
115 {Transactions backed by other assets: 86-87
116 | wherethe counterparties are domestic sovereigns, central hanks or 20% risk weight PSEs 86-87 025
1 with other counterparties 86-87 100
118 |Total secured wholesale funding run-off




LCR Sheet: Panel B) Net cash outflows

Panel B1d) Additional requirements

THs1gunszuanuanlnasaniaininazinavunigle 30 2u

119 d) Additional requirements

Paragraph nrin Weighted amount
120
121/ |Net known derivatives pavables (=0 if net receivable) R 2909 net ¥84 derivatives vy payable
122 |Check: Line 121 = 0f line 201=0
123 lIncreased liquidity needs due to downgrade triggers in derviatives and other financing transactions . 89 1.00
||ncreased liquidity needs related to the potential for valuation changes on posted collateral securing
124 |derivative and other transactions: =
175 Cash and Level 1 liquid assets 0.00
126 For other collateral (ie all non-Level 1 collateral - 0.20
127 JLoss of funding on ABS and other structured financing instruments issued by the bank, excluding 7 91 1.00
128 [Loss of funding on ABCP, conduits, SIVs and other such financing activities; of which:
129 | debt maturing = 30 days nssududanlrasanannsainingg Wy n1slanau
130 | with embedded options in financing arrangements As1815 visanslianunsa refinance te

131 other potential loss of such funding

132 JLoss of funding on covered bonds issued by the bank J 9 1.00
133 fUndrawn committed credit and liquidity facilities to retail and small business customers - 971(a) 0.05

134 lUndrawn committed credit facilities to

135 non-financial corporates 0.10
136 savereigns, central banks, PSEs and MDBs n dow Mo - 0.10
137 fUndrawn committed liquidity facilities to gonaiundalaildfinzinasy

138 non-financial corporates 97 (c) 1.00
130 sovereigns, central banks, PSEs and MDBs 97 (c) 1.00
140| fUndrawn committed credit and liquidity facilities to other legal entities < 97(d) 1.00




LCR Sheet: Panel B) Net cash outflows
B1d) Additional requirements

Paragraph nr in Amount rolll-over of excess outflows Weight Weighted amount
142 |Other contractual obligations to extend funds to rules doc inflows
143§ financial institutions - ® 1.00
144 retail clients 09

145 small business customers
146/ | noninancial corporates
147 other clients

Total contractual obligations to extend funds in excess of 50% roll-over assumption

FNVIIUNITHARUAN I ADDNAUR YYIDU)

149
Other contingent funding obligations Paragraph nrin Amount Weight Weighted amount
154 rules doc
155| JUnconditionally revocable "uncommitted" credit and liquidity facilities = 103 0.10
156 IGuarantees 103 0.50
157 |Letters of credit 103 100
158 IOthertrade finance instruments 103 1.00
159 INon-contractual obligations: o -
160 Debt-buy back requests (incl related conduits) [ s"mn'lsmszgnwuuaana TnguanLaLseazLaen
161 | Structured products WNeNus18n1seaely additional information sheet
162 Managed funds }
163 Other non-contractual obligations 103 1.00
164 [Outstanding debt securities with remaining maturity » 30 days 103 0.20
165 fMincreased liquidity needs relating to market valuation changes on derivatives or other transactions = 103 1.00
166 | |Other contractual cash outflows 104 1.00
167 | | Total run-off on other contingent funding obligations




LCR Sheet: Panel B) Net cash outflows
B2) cash inflows

o =

USUUEUNSWINAAUNTWALAZLENTWAR DI

nIzuaRuandegms iy 30 Juniglagaiunisalanassniising@nniviue

\_

> 100%

Panel B) Net Cash Outflows

Panel B2) Cash inflows Usenaunae 3 panels lawn

a) Reverse Repo and securities borrowing
b) Other inflows by counterparty

c)  Other cash inflow
Tun1sAuininssuaRuandwgms iy 30 Juneld stress scenarios

InAnilanenszuaRuanlvaitiniglu 30 Juugiiu (sendnedui 30 5.a. 53 - 29 u.A. 54)




LCR Sheet: Panel B) Net cash outflows
B2a) Reverse repo and securities borrowing

Reverse Repo (nslfgaiiulaeivanyseny)
- wanUsznunlasuuna1nn1s9n Reverse Repo Aasdannaadnus1891u liquid asset 91 Panel A Tngazdaslitugiiu (double

counting)

a [ & % [}
aunswenmdunandsenu
<
oNn.
NUsIn
m oo UaAn
yoARUlY o
o nanusenun
ey 18
172 a) Reverse repo and securities borrowing FREE
Paraaranh nrin Market value of
grap Amount extended received Weight Weighted amount
rules doc
173 colllateral
174| Reverse repo and other secured lending or securities borrowing transactions maturing = 30 days 106-109
Of which collateral is not re-used (ie is not rehypothecated) to cover short pasitions in o vom . o dn e )
175 transactions in which the collateral is tied up for = 30 days 5’1EJ\‘1’1'1JFJ?JﬂNuﬂlﬁf‘]El&lLLﬂS%ﬁﬂ']‘Viaﬂﬂigﬂuﬂlﬂi‘u%ﬂﬂﬂqi‘l/l']ﬁqiﬂii&l
176| Transactions hacked by Leval 1 assets Reverse repo wazlildguinanusznululdse
17| |_Transactions backed by Level 2 assets (nnuanUsziulu Level 1 & Level 2 azaglu Panel A)
178 Transactions backed by other collateral
Of which collateral is re-used (ie is rehypothecated) in fransactions to cover short positions in ,
19 which the collateral is tied up for = 30 days 3'1mquaam‘%u’lwgﬁuLLazgaﬁqwanﬂsznuﬁlmsumnmsv‘hqsnisu
180| Transactions backed by Level 1 asses Reverse repo wazinandsenululdse
Transactions backed by Leval 2 assets . o K
B : ! (tied up for > 30 days wanusznudsliaglu Panel A)
182| Transactions backed by other collateral =

183| Total inflows on reverse repo and securities borrowing transactions




LCR Sheet: Panel B) Net cash outflows

Panel B2b) Other inflows by counterparty

N13kA3UAITEAUIRU (interest payments and installments) anudesyey1nialu 30 Fudrawntin (3n fully performing loans winiiu)

184 b) Other inflows by counterparty

185
Paragraph nrin Amount Weight Weighted amount
186 rules doc
187 [Contractual inflows due in < 30 days on fully performing loans, not reported in lines 174 to 182, from: |
188 Retail customers 113 0.50
189 Small business customers 113 05

190 Non-financial corporates
191 Financial institutions, of which

192 operational relationship deposits
193 deposits at the centralised institution of an institutional network that receive 25% run-off
194 all repayments on other loans and deposits due in < 30 days

195 Other entities
196 | [Total of other inflows by counterparty =




LCR Sheet: Panel B) Net cash outflows
B2c) Other cash inflows way B2d) Total cash inflows

197 c) Other cash inflows

198
Paragraph nrin Amount Weight Weighted amount

199 rules doc

200 |Other cash inflows )

201 Met known derivatives receivables 89M net Va4 derivatives ¥1NLUU receivable

202 Check: row 201 = 0 if row 121=0

203 Contractual inflows from securities maturing = 30 days, not included anywhere abave
204 Other contractual cash inflows _
205 |Total of other cash inflows azlvat uenwtleannyisneaulu cell 174-196

T9i51891489AUTENBUVDINTLHERUEANAINDN

kaZATNISUTZUIUNTS

d) Total cash inflows

206 ap 1 o YN Tota a O O
207 |Total cashinflows before applying the cap 107

208 |Cap oncash inflows 50,107 0.75

209 |Total cash inflows after applying the cap a0, 107




LCR Sheet: Panel C) Collateral swaps

§3n53% Collateral Swaps {Wun1suaniUasuunindililyduan (non-cash)

211/C) Collateral swaps

1?2
. Market value of , ,
Paragraph nrin | Market value of collateral Weight outows Weighted Welght inflows Welgfllted
rules doc collateral lent amount outflows amount inflows
2713 borrowed

214 |Collateral swaps maturing < 30 days:
Of which the borrowed assets are not re-used (ie are not rehypothecated) to cover shart positions in transactions | =
215 | inwhich the assets are tied up for = 30 days
216 Level 1 assets are lent and Level 1 assets are borrowed J6437 41,85, 109 0.00 0.00
27 Level 1 assets are lent and Level 2 assets are borowed v a o 62 do va - °

218 | Covel T assets are lont and ofher assefs are horoned gamaumwweﬂmuLLazﬂummnnjimqinsiu collateral swaps
219 Level 2 assets are lent and Level 1 assets are bomowed Terg LLﬁzMﬁqﬁum%’ijﬁ?jumﬂﬂi‘ﬁﬁia

220 Level 2 assets are lent and Level 2 assets are borrowed ¢aicy

221 Level 2 assets are lent and other assets are bomowed

ndunswdnduunlu Level 1 & Level 2 azaglu Panel A)

272 Other assets are lent and Level 1 assets are borrowad J6437 41,85, 109 1.00
23 Other assets are [ent and Level 2 assets are bomowed 36437, 41,85, 109 0.85
224 Uther asgets are lent and other assets are borrowed 36437 41,85, 109 0.00 0.00

Ofwhich the borrowed assets are re-used (ie are rehypathecated) in transactions to cover short positions in
295 | which the assets are tied up for = 30 days

276 Level 1 assets are lent and Level 1 assets are borrowed 3607 AL AR 100 (L1010 (L1010
27| | Lovel 1 assotsaro lont and Lovel 2 assets ate boroved B yadundndieilidunaBusnannisiigsnssu collateral swaps
228 Level 1 assets are lent and other assets are horowed 3607, - Yo o o eda s

229 Level 2 assets are lent and Level 1 assets are borowed I, LLaﬂﬂuﬁﬂuﬂiWﬂMﬂ.ﬂmﬁlﬂi‘Uﬂa

230 Level 2 assets are lent and Level 2 assets are hormowed J607. (tied up for > 30 days aum%’wsjﬁﬁumﬁ lgjag‘j:s[,‘u Panel A)

231 Level 2 agsets are lent and other assets are bomowed J6-07 SRR
232 Other assets are lent and Level 1 assets are borrowed J6-07 4185, 109 1.00

233 (Other assets are lent and Level 2 assets are borrowed J6-07 41,85, 109 0.85

23 Other assets a[e\ﬂnd other assets are bomowed 3607 41,85, 109 (.00 (.00
235 |Total outflows and total inflows from collateral swaps




3
4

w oo | = o

"
12
13
14
15

17
18
19
20

21

22
23
24
25
26
27
28
29
30
N
32
33
4

211
237
238
239
240

a) Level 1 assets

Paragraph nrin

rules doc Amount

Cash 40 (a)
Central bank reserves; of which:

part of central bank reserves that can be drawn in times of stress 40 (b}
Securities with a zero risk weight: 40 (c)

issued by sovereigns 40 (c)

guaranteed by soversigns 40 (c)

issued or guaranteed by central banks 40 (c)

issued or guaranteed by non-central government PSEs 40 (c)

issued or guaranteed by BIS, IMF, EC, or MDBs 40 (c)
For non-0% risk-weighted sovereigns:

snvereig.n or c.entral b:’:lnl? [liebtlseguritigs issued in Fiumestic c!.lrrencies by the sovereign or central bank in the 40 (d)

country in which the liquidity risk is being taken or in the bank’s home country

domestic sovereign or central bank debt secu.rities iss.ued ir1 fureig.n ;urrenlcies_ to the extent that holding of such 40 (&)

debt matches the currency needs of the bank’s operations in that jurisdiction
Total stock of Level 1 assets 39
Adjustment to stock of Level 1 assets 37
Adjusted amount of Level 1 assets a7

b) Level 2 assets

Paragraph nr in

Market value

rules doc
Securities with a 20% risk weight: 42 (a)
issued by sovereigns 42 (a)
guaranteed by soversigns 42 {a)
issued or guaranteed by central banks 42 (a)
issued or guaranteed by non-central government PSEs 42 (a)
issued or guaranteed by MDBs 42 (a)
Mon-financial corporate bonds, rated AA- or better 42 (b)
Covered bonds. not self-issued. rated AA- aor better 42 (b)
Total stock of Level 2 assets 42 (a).(b)
Adjustment to stock of Level 2 assets 37
Adjusted amount of Level 2 assets a7
Adjustment to stock of high guality liquid assets due to Cap on Level 2 36-37. 41
C) Collateral swaps
Addition Reduction

Adjustments to Level 1 assets due to collateral swaps

Adjustments to Iéavel 2 assets due to collateral swaps

AC



Net stable funding ratio (NSFR)




NSFR Sheet

-

\_

Available amount of stable funding (ASF, source of funding)

> 100%

Required amount of stable funding (RSF, use of funding)

Panel A) Available
stable funding
(Sources of fund)

Panel B) Required
stable funding
(Uses of fund)

Panel C) NSFR Calculation

Panel D) Central
institutions of
networks of coop

n133189utayad miu NSFR Trlvdaya a1 Suhausuiiau 2553




NSFR Sheet: Panel A) Available stable funding (ASF)

Tsr9us1en1sAUnlEULazNU (source of fund) wusUssANAIY time bucket laun
1) daunfimngasunviuauinndt 1 Y
2) dquniiengasuimuadaend 1 U laguen maturity A4 bucket #14 9

Panel A) Available stable funding
(Sources of fund)

N L T

Amount

z23monthsto<6 |26 monthsto<9 |2 9 months to <1 !
< 3 months months months year 21 year all 6 YaUAs o o Row D

ASF ASF Calculated ASF | Calculated ASF | Calculated Total

n

g | |Tier1and Tier 2 capital
7 | |Preferrad stock nat included abave DetcapB3 Row D
?Stable" (as defined inthe LCR) demand andlor term depaosits from retail and =
g | fsmall business customers ~
“Less stable” (as defined in the LCR) demand andor term depasits from retail L\‘l‘L!B\hﬂ'i]'lﬂ retail & SMEs
9 % =
10 | fUnsecured debt securities izsued = 0.00 1.00
11 | BUnsecured funding from non-financial corporates 050 1.00
12 Ofwhich is an operational deposit as definedinthe LCR
13 | fUnsecured funding from sovereigns/CBIPSESMDBs

14 Ofwhich is an operational deposit as defined inthe LCR

Unsecured Funding from other legal entities (including financial corporates and
15 | ffinancial institutions)

020 1.00

080 1.00

a

Runda / nildundemadssian = 10

0.00 1.00

16 Ofwhich is an operational deposit as definedin the LCR -
Statutory minimum deposits from members of an institutional netwark of
17 | |cooperative banks
Secured horowings and Iiabﬁes (including secured term deposits) of which -
1g | fthe type of assets used as collateral would receive the following RSF factors:
19 0%
20 5% >
o 424 = ]
21 | 2% =M Tngnviuali RSF factors Uuag
22 a0% ) ) v 4
2| | 6% AuussnnuanUseiuienluang
24| 1 85%
25 100% =
Checl sum of rows 19 10 25 for each column should equal the corresponding
26 columnin row 18 .
27 | [Net derivatives payahles | —> ATUAUNTIN Regulato e O e 0.00
28 |AII ather liabilities and equity categories not included above 0.00

2 fosssr [ ]

SeeFN 32 1.00

0.00 1.00

A YA da o o '
Ls‘lugﬂu‘mmaﬂ‘ﬂi::ﬂu LYW Repo




NSFR Sheet: Panel B) Required stable funding (RSF)
B1) On balance-sheet items

THs1897U5180159UAUNSNEY (use of fund) KUIUTLLANAIYN time bucket 1ag
1) TiNasaunegAuraavasdunswedule) nau
) Wﬁmimﬂfjﬂﬁuw%'wE‘iﬁuﬂsqﬂmnmszﬁgnﬁ’wﬁmizgnﬁu aANTERANY ziaduszeziianyinla

il

32 1) On halance-sheet items

33
= Amount RSF RSF Calculated RSF | Calculated RSF | Calculated Total
23months to<6 (26 months to< 9 (2 9 months to <1 Factor <1yr Factor 21 year <Ayr *1 year RSF
3 < 3 months maonths maonths year 21 year
36 | |Cash 0.00
3hor-term unsecured ingSments and transactions with outstanding maturities
37 | |ofless than one year, ggihich are
18 Unencumbered 0.00
19 Encumbered
40 encumbered for periods =3 months 0.00
41 encumbered for periods 2 3 months to =8 months 0.00
49 encumbered for periods 2 & months to = @ months 0.00
43 encumbered for periods = 8 months to =1 year 0.00
44 encumbered for periods 21 year 1.00
Check: sum of rows 4010 44 for each column should equal the
45 corresponding column in row 39
Securities with stated remaining maturities of less than one year with no
46 embedded options thatwould increase the expected maturity to one year or
47 Unencumbered 0.00
48 Encumbered
49 encumberad for periods =3 months 0.00
A0 encumbered for periods 2 3 months to <6 months 0.00
1 encumberad for periods 2 6 months to = 9 maonths 0.00
52 encumbered for periods 2 9 months to =1 year 0.00
73 encumbered for periods 21 year 1.00
Check: sum of rows 4910 23 for each column should equalthe _
54 corresponding column in row 48



A2981901351891UVdNA

A28e199 1
5. IvdnnIwdussinnuiladiyarsian 50 um e1gaanas 10 thau lag o Juisieeu nnluedlu (yam 25 umn) AnATSERNRY
Juaan 2 hau wazdn 25 um Aanseynwudunan 5 Weu Tiseu Gell

Amount
Z 3 months to < 6 |Z 6 months to <9 (=9 months to < 1
< 3 months months months year =1 year
Securities with stated remaining maturities of less than one year with no embedded
options that would increase the expected maturity to one year or greater
Unencumbered
" Encumbered 50
encumbered for periods <3 months 25
encumbered for periods = 3 months to <6 months 25
encumbered for periods = 6 months to < 9 months
encumbered for periods = 9 months to <1 year
encumbered for periods =1 year
Check: sum of rows 49 to 53 for each column should equal the corresponding _
column in row 48

A28819% 2

5. AvdnnIwdussinnuiladiyarsan 50 um e1gaanas 10 thau lag o Juisrgeu ninluedlu (yam1 10 ) AnAISERNRY
Jwaan 1 s Mmdeusiaanaiszniy seau fell

Amount
Zz 3 months to < 6 |Z 6 months to <9 (Z9 months to <1
< 3 months months months year =1 year
Securities with stated remaining maturities of less than one year with no embedded
options that would increase the expected maturity to one year or greater
Unencumbered 40
Encumbered 10
encumbered for periods <3 months 10
encumbered for periods = 3 months to <6 months
encumbered for periods 2 6 months to < 9 months
encumbered for periods = 9 months to <1 year
encumbered for periods =21 year

Check: sum of rows 49 to 53 for each column should equal the corresponding
column in row 48




NSFR Sheet: Panel B) Required stable funding (RSF)
B2) Off-balance sheet items

165 2) Off balance-sheet items

166
RSF Calculated Total
167 Amount Factor RSF
168/ JConditionally revocable and imevocable credit and liquidity facilities 7 0.05
169 IUnconditionally revocable "uncommitted” credit and liquidity facilities 0.00
11 IGuaramees 0.00
17 ILetters of credi
m ot trade finance instrumens FIUMSATLENRUUBNIUAG Tn8LANLIITILAZLD 8N
1 Wpton-contractual obligations, such as: \ieafusieniseesly additional information sheet
A74) | Debt-buy back requests (incl related conduits)
475 | Structured products
176/ § Managed funds .

178

180‘C]NSFR
181
162

XY panel D) Central institutions of networks of coop

184’D] For completion only by the central institutions of networks of cooperative (or otherwise named) banks

Panel C) NSFR Calculation
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Additional Information Sheet

1) Tusansendayalu Cell Fvuy I AaUszanansviseauuAgruivanzauiuanmgsiouasderiaidlusantunistuvewiny
wiauliiAasueUssanan1susasuuAgIuUsEnaunlY

2) dmsusrenislu Cell Sy Il Winlisgasduaditsenisainarusenausiedunindvsagsnssulating uagsienistosusas
51801583 le uaglusaeuawug Haircut / run-off rate / inflow rate / RSF A78 WiauuuuannAgIuusznaun1snansan

2 1) LCR treatment for jurisdictions with insufficient liquid assets
9

10 |Allow treatment for jurisdictions with insufficient liquid assets _
11 (1- %2 Haircut)
i vV Y o [ . 1 (4
2 I— weight | Yysaldoyausznaudiniu Option 2 118unsndlu Level 1 & Level 2
13 | Option 1 — Contractual committed liquidity facilities from the relevant central bank v
14]Opton 2_Foreign arency lguid assets o which Usznaudiedunindussnnlatig fdruauminle wasurazuszinnaasiasu Haircut
15 eve a55els o
16 _Level2 assets winla (valivuasauufgIuUsznaun1TwaNsaNn Haircut)
17 Option 3 — Additional use of Level 2 assets at a higher haircut

18 |2) LCR cash outflows: additional deposit categories with higher run-off rates as specified by supervisor

03 a o a a = a a
19 TsalvideyausznauinerfududinUsziandy (@wginssunisidnasu
) Unsecured a . ' §
gl | wnolesale | ¥B9HINRUUSELAY retail waz wholesale 81aunndnseenlUaNH BCBS
- funding run- ° ' ' o '
20 et | onweight | Awual3) TnelusaszyiusasUssanilezlstne fanwazadials §
21 Category 1 ° 0 Y ' =1 a
22 Categon 2 Fuuwinle wazaslasu run-off rate winla (valvhduasauunguy
&9
23 Category 3 =
24 Fixed-term deposits (treated as having =30 day remaining maturity), with a supervisory run-off rate ﬂizﬂa‘un'ﬁ“ﬂﬁ]'ﬁm'\ run—off rate)

25 3) LCR cash outflows other contingent funding obligations
26 (Outflow rate)
7 Weight
28 Unconditionally revacahble "uncommitted” credit and liquidity facilities
20 Guarantees

20 Letters of credit 1) WsalvidayausznauitgsnssuusazUssnnasil outflow rate winla waz
21 Othertrade finance instruments Y 9
32 Non-contractual obligations: _ Haungrulunisinansan outflow rate agnals
33 | Debt-buy back requests {incl. related conduits) 2 .
o o 1 = = =4 L [ b4
34 | Structured products 2) dmsusenisludesdidenlusananuassieazidenneinusienisteenie

35 | Managed Funds

25 Other non-contractual ohligations

37 Outstanding debt securities with remaining maturity = 20 days

38 |Increased liquidity needs relating to market valuation changes on derivatives or other transactions




Additional Information Sheet

1) Tusansendayalu Cell Fuuyy [ AuUszanansvideauugruivanzauiuanmgsianazderiaaidlugantunisfuve sy
wiauliiAasueUssanan1susasuuAgIuUsEnaunlY

2) dwsusrenislu Cell Hiden Il Winlvsgazdeainsenisainanusenausedunindvsagsnssulating uagsienistosusias
51801583 le uaglusaeuawug Haircut / run-off rate / inflow rate / RSF A78 WiauuuuannAgIuusznaun1snansan

39 4) LCR cash inflows
40 (Inflow rate)
41 Weight

472 Other contractual cash inflows

TWsALanwasIgasdenNgInuUsIeN15eaeR28

44 5) NSFR RSF off-balance sheet items
45 (RSF Factor)
46 Weight Average maturity (month)

47 |Unconditionally revocable "uncommitted” credit and liquidity facilities
48 |Guarantees

49 |Letters of credit

50 Other trade finance instruments

51 |Non-contractual obligations, such as:

52 | Debt-buy back requests (incl related conduits)

53 | Structured products

54 Managed funds

55  Other non-contractual obligations

1) WsalidayausznaudngsnssuudazUszinnil Average Maturity Uaza3sil RSF
Factor winla wazdianufgiulunsiaisansgsls
2) d&wmsusienisludesdilisnlusananuassieazideninenusienisdasnae
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