ANEN1TINYIUUUTIBNUAMUTEIRUENTNATDS

. sUnUUNITIENUtaya

N13918UTRLAMURUUTIBIUANILAEATUAN AT UTEnaumensTenudeya
2 Uszany Lawn

1. wuunenuANudsiuanwagasneldaarunisaistuaninagasiisinay
sunse: Wldeny auufgIu wwInmeanIssenu LAYWUUTIBUAILT SUN. Fmiue S
Usznause
1) BUUTIBSIUNTITIEUN AN AT TaeTUTA N TSI IUEN AR DY
17:37@’37#3‘1.!4!5\7 (Liquidity Coverage Ratio: LCR) laun
1.1) afm%’m’fayawaenq’yqiﬁamenm?u (consolidated barsis):
uUU'i'w\mun75@7"7wﬁw%’mfm7Wﬁa'a\uﬁaﬁad§’Uﬂn7un75512’&7’7uﬂmwm'aoﬁﬂmnlguuw
WIDUUUTIBU LCR MULonansiuy 1
1.2) dmsudayaanz sw. (solo basis): 4UUTIEIY LCR aUUNAY
91nn15518919ATeYa LCR (XML Data Set) tilouanisign1sanasuiiduea1dyuesents
(LCR Significant Currency: LCRSC) #38luu318971 LCRSC MuLonaIThuy 2
2) yuuregeusaTadivsaslfluvauvauluidnusiuag (Net Stable
Funding Ratio: NSFR) #39uuUus1891U NSFR @Llongnsiuy 3

mstmuels sw. seauteyanauuusnuiieiu $inguszasditels sun.
ANUNIOIATINFIULANNAGEY UavUselllunansenuaInmaninn LCR wag NSFR sio 59, wag
szuu on. Taesaulld suadudeyaiieusznaunisiiansanmiusanzauvesnsthvdninasi
NSFR sldlutszimdlne sl n1sivundutasaningng 9 vesiuusenu NSFR (available
stable funding factor W&z required stable funding factor) Fuiessnsndeduiseniden
ndninuTasguana wieldidudeyalunisussiiuanssnudosiu Sedamiindnenaunnsig
Nndanitezdsduliasslusunan

2. wuUTIBIUAMNEsIuEn NAgasun1EUnA (Normal Business
Operations): 1745613 WWINIAITTIENY KAZLUUTIBNUANT 5UN. fviun suUsznause
1) UUUTIBINUFIUZANINAGIGNS viSOLUUTI8U Liquidity Gap @yl
LWOABITUUU 4 LAy
2) WUUTIPIIUNITNTEINAIVOIUNEITY IBULUUTI8U Funding
Concentration MMUBNATITLUU 5

Msimuelst sw. S1esdeyamuuuuenufainaniliagussasdiitesiusm
foyauszneunsinsgissiulazuunliumudsswuanmages Inglamgnsiamuams
nazmsieulisusening sw. telianunsadifuguanisuimsanuidsaiiuanmadeses su.
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LUUTIBNURIUzAnInAdesavsTidadsnelivilsdedsuatiul ansotudy
dunilaveauuulouismsuimsmnuidssinuanmagesuesantunsiy mngduifiites
funuuTENuzannadesarElunzund falu sw. Sifesdarhuuumenudunud
VANNUINIINUARIY LU NMITATIHUUTIBNUIUEaN NAGasanENelin1Ing R Lasiuy
Menuguzanmagesansueniueanaiuiifiiodify

II. A21XALAZNNTINAIUUUSIVIY

19 sw. Invihuazdndsdayalugunuures excel file H1un1e DMS Data Acquisition
Tnelddasns extranet sisil 1 o, i3udnedeomensdnduuunenutoyanugioatiuil
faus 31 Turau 2559 1uduly Tnsannsn download wuUT1B91UT www.bot.orth > #fif >
mssudsdeyaiu sUn. > wuuTenusazienaIstuas Soyaanitunisiu > meldiade
“sreuAnuds AN AR

o [ . 1 14 % o gj v L a
dmiudayalanz su. (solo basis) 111 53, IAYILUUTIBNUN 4 Yat1aau Tned
SHALLDYAAIUDIUNITIAYIN LAZLUINIINITIAALUUITIEIIU 9T

Jaua anulunsdavia’ | PEOEIRNINES %9 Submit File
* (Fuannuduna)

WUUI1891U LCR 18LADU nmelu 21w | LCR Significant Currency

Significant Currency3 - SOLO

WUUT1897U NSFR 518A39Y nelu 2 1heu | Net Stable Funding
Ratio — SOLO

LUUI891U Liquidity Gap ELADU nelu 21 Ju | Liquidity Gap

kUUII897U Funding ELADU nelu 21 44 | Funding Concentration

Concentration

dmiudoyavaingugsianienisiu (consolidated basis) lvidaviuusigay LCR
waz NSFR Tnglidasidayausevuseiuansiuduin museasidenanudlunsinvi waz
WWININSTIRFIRUUTIBU Aadl

y o v o 2| FTHLLIANIAEY v -
VYA AU luNIsINYI L %#29U8 Submit File
v (W iuduan)
WUUT1897U LCR selasuna nelu 2 1heu | Liquidity Coverage Ratio
— CONSO
WUUT1897U NSFR PRIIEEATY nelu 3 1heu | Net Stable Funding
Ratio — CONSO

1 o » y o o v 5w 2
dwfuteyaianiz ow. (solo basis) W sw. dnviuazdndeyatoya LCR Tuguuuu XML Data Set Aswsdoyannduiiouunsiag

2559 pfinmualudsznea sun. ImensdsenudeyadesinasuisUsemnelng

wlasina Invideyanndusieuiiuiay Tguwiey dueiey wasfunay uazsersd davhdeyannaufouiiquisy uarsuinau

3 o s v vy o 4w - v v
ANRIUBUUIIE9U LCR Signiﬁcant Currency GNLL@]?J 2559 Lﬂumulﬂ Iﬁaqﬂ@\'ﬁﬂaﬂLﬂiu‘VTLﬂBUﬂUigUUUiﬂqiﬂqianﬂ‘UByja

Sdnnseiind (DMS) MAwIdes
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NUYLAVUAZDNYTED s19az19en
1. P Huaalunsinsii Inefiseazidon fail
o nsdiJusendsd T4 H
o nsaifusilasuna T9ld Q
o nsaifusreiou Tl M
2. RPD Juenaedl vaneds Regulatory Policy Department
XXX \Wusavesanfunsidu (§dedeya - Data Provider)
4. YYYYMMDD Lﬂmamaﬁa;ﬂaﬁﬁﬂmsmEmu Tneiisuazion fail
® YYYY o Tvastoyaneanu WY aa. 4 vdn 1wu 2016 sy
e MM ) Lﬁamm%’azﬂaﬁiwmu W Weunnsaulily 01 wagineusuaulrly
12 1Judu
® DD o Yuilvasdoyaiineau (Juasinovesiiow)
5. AAA %38 Hudeuuussnuanudesiuanimages lneiistwavisen sl
AAAAA o nsaifunuusieau LCR 1419 LCR
o asalifunuusieau NSFR 1ld NSF
o nsalfuwuusieau LCRSC T9ild LCRSC
o nsdidunuusieau Liquidity Gap Thld GAP
e nsaidunuusieau Funding Concentration 1l4 FCC
6. 27277 Lﬂué’ﬂwmzﬁé’f@aﬂaﬁ sw. 9avi Tnedisreanden fil
o nsdhdudoyaianiy sw. (solo basis) Tld SOLO
o nsdludoyaveingugsnanianisdu (consolidated basis) Tild CONS
7. N Huduundsitdsdioya wu mndsdeyaifunsiusnlildian 1 mndeyad
ddluudluedusninsutlunaradmifuadsiiandifldian 2 mndeyadi
dsluudlundefiaosiinisudlonarddwl undefiandildias 3 Wudu
8. XLS Huenail vines uwwanavesguuuulwaidndseglugy excel File
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lll. n13378MUtayaNINLUUTIENUANIEIRIUENNAGR TR En UM SAliTUENINAG DN

AANUTULLSS

LUUSIEUAUFEIAIUANINATINE AN NI TAATUANINAT DINTAIIUTULT
Usznausig

1) BUUTIERIUNISAIGUN NI TN AT URD 59 UTMN TS WEN AT DT
AIFULSY (Liquidity Coverage Ratio: LCR) ldin

1.1) #miudayaveaingugsnan1n1sdu (consolidated basis): UUUTIEIIY
MsMsaFUNINganMAsauNaT0ITUAA NI IUENINARBITITAINFULSI Vi3ELUY
57897 LCR aus1wazidenlude 1.1)

1.2) #msudayatans sw. (solo basis): KUUS189Y LCR AUUNNAL
91nN1551891uYATaya LCR (XML Data Set) tilouanssignisanaisuiidieafgyuiesents
(LCR Significant Currency: LCRSC) %#3auuus1897U LCRSC auswazidenlude 1.2)

2) wuurgeusnTaivsaslfluvasuauluidnusiuag (Net Stable
Funding Ratio: NSFR) #38uuus18914 NSFR snusngazidenlude 2)

el T s, s1eaudoyadmnsunuusienu LCR waguuuseay NSFR 1uanatuuim
Tngldniig “aruum” wiounadou 3 duwnus wagnsenay “0” Turesilufisnenis wavdmsu
I3 a Y « 5 Y a ° ' P v Y
WUUT897U LCRSC Wuanaduum agldniie “um” wieunatoy 2 suns tielidenaded
funisseaugadeya LCR (XML Data Set) dwsusenisiiluanaiduasisausene Tiudas
Anduanatuuiniaglddnsadusenindnsdeduadetuloutarsnsvieduaieusziniuaian
FIUNIUNT LU website 109 5UN. 0 FTuNT1E97U

1) HUUTIBNUNIIATBUNTNGANTNAGD LNDTDITUADIUNITAIAIUENTWAGDINTAINTULS
(Liquidity Coverage Ratio: LCR)

1.1) dwmiudoyavangugsianienisiu (consolidated basis): HUUTIBIUNITATTS
AunIngan AR ANaI8I5UFnUNMIAIRIUENTWAGDINTIANUTULSS

WDl AN AT IZLALAANNNAILAINITAVDY SW. TUNNTIBISUADIUNNTAINIU
amWﬂémﬁﬁmmimm (Short-term severe liquidity stress)

B UUSTIEITU

LUUTENUER UL s1. SaThdndunsmsdunsndanmasasitesoedu
anumsaifuanwagesfifinaguLse (LCR) deduinandeyadunindaninnges (High-
quality liquid asset: HQLA) wagUszanaunsnseiaiuantnasengnsly 30 Ju aeldaniunisal
FuanmAaTTiAAITULTS

Aunsndaninnasg

= 100%

Uszanaunisnszuatiuantnasangnsty 30

v ¢y |
ﬂ']EJIGIﬂﬂ']Uﬂ']imﬂ']uﬁﬂ']Wﬂﬁa\‘Wlllﬂ'J']SJﬁ;‘ULLis‘i
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LUUS1897% LCR Usenaunie 3 @i Lawn

guil 1 : Funsndaninnaos
#9uil 2 - Ussanainanseuatiuantnasangvd (net cash outflow)
&9uil 3 : ganssunswanauningnliinedesiuiuananala 9 (collateral swaps)

1AY518aLRUARUIUSIENULALANDSUNYITIUNNSANNSULUUIIEU DI9DIANUNNINUA b
LONAITHUY 1

B UININNIFTTIENTU

T 5. enudoyaluwuusigay LCR lngdnadmannisaudsenia sun. 1169
L% 6 o a [ LS ! Y (% § Y ! { q
VaNINAIINIMSIdUnIndan1madesteseafuan unsalaUaN A I NIAINTULSY

1.2) dwiudayalaniz sw. (solo basis): WUUTI89U LCR aduiialiy 31nN1591891U
yadaya LCR (XML Data Set) iwauanesnensanaunitediAgyuiesienis (LCR
Significant Currency: LCRSC)

Wi ENLTOAATIEIRALAAAINAIINAINTIVRY 5. TuN13I8esuanIuNITalinY

annagesniiausuusuiusesanaduifidedfgyldegaliuszdnsnme sy
LUUSIE4Y

wuusgnuiimualy sw. senuiandy Tudreslsznunmsnszuaivaninasen
wansewaluanlvaidily 30 Ju meldanunisaliuanInAgeinuIuLs 3N TERNTUN
N o P2 v e a ' Y| cs' Y
Tdoyayn own gsnssueuius waznsiisunUasargsnssuauiusvseginsuaunigly 30 Ju

wenuseanatiuum wavanatuduiniiduddy lnessazBeauuussau s198amuiinvun

Tuenanswuu 2

LLUDVIW\‘]ﬂ'Wii’]ENWUG?JJEJEJUa

W 5. eutayaluwuusieay LCRSC tngdnadmannisaudsenia sun. 11609

o I3 ° a v ¢ i P Y] 9 ] Aa q
‘ViaﬂLﬂm%ﬂqﬁﬂqiﬂaumﬁwEJﬁﬂ']Wﬂa'EJ\TLWaiaﬂiUaﬂ'ﬁ,ﬁﬂiﬂjﬂ']Uﬂﬂ']WﬂﬁaﬂVmﬂ'l']ll?uuﬁﬂ

2) wuuseusasduiinwazldluvesumasiuiifinanusiune (Net Stable Funding Ratio:
NSFR)

Welvanunsahnszikasinnulassasisnaaiunagldlunsaduayuianssy
JPENANHALTEETE VDI TUNNIRY

q
https://www.bot.or.th/Thai/FIPCS/Documents/FPG/2558/ThaiPDF/25580129. pdf
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B UUSTIEITU

wuusenuiimueld sw. Inidandunuagldlivesunasiunianuiuag (NSFR)
PN Uayauraluniauiun Faazasediv sn. Meldanunisalimuaninagdemi
ANNTULSS wazRanssunsldluresuraludayily sw. Iaudeanisurasuniiaudueag

whaRuifiausiuAg (Available Stable Funding)
2 100%

AMUABINTSURAIIUNTAMULUAS (Required Stable Funding)

¥ 1 5 % U
WUUS1897U NSFR Usenousie 2 @i’ taun

i a | a Ao )
AU 1 WAAIRUNLAINNIUAY
FIUT 2 ANUADINTLAAIRUNTAINUITUAS

1R8518aLL D UALUUSIEIULALADTUIYIIUNTEMSULUUIIHNU D19DIAUARNUATUY
LONAITHUY 3

bUININNTFTINIENIU

1% 5w, neaudoyalunuussau NSFR Tngg1sdsnmil Basel Committee on Banking
Supervision (BCBS) muualilu Basel lll: the net stable funding ratio aatufi 31 AaAl 2557°
wa Instructions for Basel lll monitoring a3¥uil 13 n.w. 2558 Wil dmsuunesnenisi su. i
eazduamnenuiiniiy Welinsnonuaenadestundninust LCR aadszna sun. uas
Weusulimngauiudnuazgsnsnlulsemalne TBuumsmsnenuluenasuu 3
Tnendnnisvesnismeau aguldssd

[

" unERunIANNIuAY AUInAINTHEY WY RurniasRuliy Lasdiuyes
Wvastlusunaniguenstiu lngUSinaunaiiuniianuduasaziueg fuanumieuiures

Y

WEIRUAINETY HA1sNlANUTEIANTRWAL/AIUveud1vee AL Lara1gAdmEe B
azviauagluAuUasaniniinvue
dmsunisyenuleyanina il sw. senulinamilausasdiuveudivesly

JULEAIFIUENTRUVINEY ) JUNTIenUmIgIaeIgaumae fall

? Lusoen NSFR wos BCBS vl sw. sovmudadnuiiedon i MsBnuAuNEIRnsmiudmiunsidums
fuannadesvessuesnatsiiiiunsdifumy assets encumbered for exceptional central bank liquidity operations) 68
afondumssuiumsiuanweadomessuaanaililinissidumsnuund Betutaesm uasdioTngusyasdmeiiu
Wlguen1siy WU Hinnedngaluseuy (market-wide financial stress) kag/M3ailANUYINMENIAULATYEAINIAA
(exceptional macroeconomic challenges) wazfiugualsimusliduninddidamszgniufananlasuauuasanm
(Required stable fund factor) fisnirivdninasitiuua il esnnuuumenu NSFR Tugfioatiull fgauszasdiftefing
Kansznuvesnsthvdninasiantd Sesslalldimunld sw. menudeyaduilusuunenu NSFR auenasiuy 2

6
http://www.bis.org/bcbs/publ/d295.htm

;
http.//www.bis.org/bcbs/gis/biiiimplmoninstr_feb15.pdf
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(1) ®1YAWNED < 6 LPU
(2) @1gALNED > 6 lhowda < 1 U
(3) @1yAwNED > 1 U

lunsiiasaneyaurdevessensang s iailatsdnsvesiniu gty
wiegamulunislaneuneummualsznoumie nemndudvsvesiingu glddusu v3e
dasnulunislaneu WaeidinGu gidutu viedawuazveldnewinanviasdululd
wardmsunsdinavslunisteruluves sw. nsfinsanaeaundevessiensana Wi
a{' P | & A = = Y% & A 1%
AMsLAeeTeidsves 5. Tunislitefu Tuvaeinaindnnumanisl sw. Fefiu Usznouse

)

o & v A o N A A oA A a o A A

Vel dwiulusurnvisetujBuussiandneAuilonienu LarRuurinvIetu
vy = T =Y P Y Ao ay ' ° I O - P T BT
nEuUssLAnIeAuileAusz sz NgnAilavslaneuneufmualalagliidumusuniaideruiu
agelifidud Ay inenulutiwiaegawnie < 6 Weu dmsuRusulnuasRujouusean
FefiuiledusrevIaduliTIgUMUYILIaIYANYRE wazd nTuRU NS R Ul ENNAn
AszEni W JusuhnimhundundnUseiudude Wisenudunfnnissuniu lugiwaad

g1INIIENIN D1YALMRDVBIIUNIN NTDTLELIAAUNRBVRINTAANTERNAUAINGT?

" AnudaenIsurasRuNIANNUAY AWINAINTIeNsEUNSNdwazn1sERNTuLeN
UMENIFIUENITRY VanTdy g was biidya Tnedmiusensduning Usuiuaudeanis
wiasduniiauiuaesiuediussegainsamukazausInstunsisudutuan

farsantiannussianvesduning Adyy) 01gAurEe LarIEELIAANNEDYBINITANNITY
KN dmTUN1TERNTLLENIUKAAIEIUENTTRY USinamnudanisumaeiunianudune

Qfd

Juagiulemanaziinnisidnaeulaglalifmunlidramh (potential calls) Feaviouluduias
anmifvun

dmsun1syenuteyaningd W sw. senuuiinaduninglusuiansgiue
M3uLAEMIEENTULDNIULARSg UM IRuTeALT sw. Henses Asaumquynanaiu Tnuls
MAUSELY DNANMED WALSEEEIMANMEDYRINSANNSEYNTL AUy luuUTIBaL
ail

(1) WiseauUSnaduninduas M IgynuUeNIULAAIFIUENTRULARE
SNy ANEsTNT BN q & uilsienu u column FiAeads
dmsusenmsauningfidngiedudundndaninades (Hish-quality liquid

assets: HQLA) Titfusaduningnnmensiiriieidudunindanmagesmamdninast LCR ¢
Tnglidosidsdanmsgrudusduuftinsuannaunisionsedunindanmadosdud 2 uay
Fuil 28 sumdninaet LCR vt dwsusemsfiieatufuamulundnning 19 sn. 14 trade
date accounting

Tunsiansanengaamde imilsismnudululfigdygienafionsan

mMadensng o Weveneengdyyiu wazlunsdindanslunisdegdyaynduves sw. i

o

[

Amdessidoidesves sn. lunslidesgdyanfnanluvasiinainnianisli sn. deeng

o

=

dyausenaume dmsududeniinmuavessfulung q hheindiunazasuinuatiselu
19 fongpanietounit 1 U
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(2) R nulviasund o Tuiisieu Usinuduninduazansegniuueniy
LAAIEINENTRUAMTULAREY018AUMEDAINATY AnNT1SERNIT (encumbered) visaly wawd
srgrlIaIAuMAeveINIsAnserniuwile TaglvsenudSinaduninduazaiseyniuuensy
LAAIEIUENNTRUA N TEEELIAAUMABYRINSARN SERNTU UL TR TBY

NIAUVAUNINERAN1TERNTL Win1sEniuRananlllnsEulRnIziazasUseLan
auning 1 nstinaseynRuAINg1I919BaInquvesEuNINg BellAuUasaniniisneiu Tunis
sweulitondunindniiawlasanmasigalungy [Wudunsndifanszyniuuaslaasunu
AUAUALURHA N

~a o LA = % 4 Lo = o

n3eiN on. FFunsndussinnipgriuilaunnninisdersenisty way sw. 19
a (Y% ! - < [ [y vy vy A o ea v @ a v saa 1
aunindaanaruielundnuseiulunsgu Wit Gunsndnjdumndudunindnfnniszneu

gnfe1avy sn. A iustnsSguiaTiunsduyadt 50 a1uum Yeilengaunie
10 iiow Tngluduau 50 aruumil Siustnsdiuau 20 duum Aaniseyniuluszezig
2 e uardn 15 duum Aanissrniuduszeziig 8 Weu uazaundediunusaainnise
HANUTIWIY 15 AU fady nssenudeyaves sw. A asdulumudiegiainuans fail

Ui 2 : ANNABIM KA HTAIANITUAL (Required Stable Funding)

Ayl
1A (n) immsmmiwd’lmunmmgmzmiﬁu

Suinsau
=) =) > =)
21gAINAD <6 |1gAuUNAD = 6| MI1gAUNAD > 1
1Aou woudi<11 1
Ad 9 0 a a o 2% Al
@ anmsuineviedludunsndsui 1 am LCR

Unemnaseyniy 0 15 0

AANTZHNWY :
520210 1AUHADVDINITAANITZHNI < 6 oY 0 20 0

A a @ > A = =)

58210 1AAUKHABVBINITAANTZHNWY = 6 1RoU D < 17) 0 15 0
T2 NANADVDINITAAMTZHNIY = 1] 0 0 0

IV. M3senudayaniuuuungnuanuiisiiuanmagasdun1izuni (Normal Business

Operations)

WUUTIEUAULEBAUAN WARBIUA2UNA (Normal Business Operations)
Usznaumie

1) UUUTIBIIUFIULANINATDNGNS IBUUUTIENU Liquidity Gap musgazidenly
U9 1) uag

2) zwusw\mun75n5:§7n¢3’9°z/a\mwa'\1(3u NIDUUUTIBIY Funding Concentration
AUTI8aTLEEAlUTD 2)

et 1 5. meeudeyaduanaduuwilagldung “dwum” wiomados 3 dums
uagnsoniay “0” lugesilifisens dwiurensiiiuanaduseisUssna Wasrndu
aqaL“aumﬂmﬂ,%é’mwLa?iasw'j'mé”mws??aﬁ"gLa?{aL'Euiaul,l,azé’m’]ﬁu'laé’aLa?{aﬂszﬁﬁumqm?ﬁ
weunslu website a9 5UN. o Yufisieau
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1) WUUTIENUFIUTENNARBLENS (Liquidity Gap)

elianunsalieszikazinmudeyanseuatuaniasiintuluudazdiaian vanseua
Ruann gy (Contractual cashflow) kagnseualduanaunginssy (Behavioural cashflow)

LUUTIEITY

wuuneaudtwuali sw. davhdeyanszuaiuanlvaduaglnaseniinanduning
wilAU warTENIUaNIUAR TINTASEe 1 Tuusaztaenan (Time bucket) Wiludnuaizaas
(1) nyziauanmudgysyn (Contractual cashflow) kag (2) NTTUARUAANIUNGANTIY
(Behavioural cashflow) Tnglsh sw. sresudayanaun 4 4a dedaluil Taeluusazyn 1%
FIPNULINFMTUFIULANARUUIM UAZFIULTIWYNANARUATIAIUTENARIY

1. zww")fmugw:amwna’aegw?muﬁfy;w (Contractual Liquidity Gap)
8 o a o R . A &
1.1 %m Solo (TINNEIUNIIN) LazTNUIBNGN (Subsidiaries) MU 5.
o v 9
1.2 wavwnndnaululseme
2. qus')w')ug'mzamwna’aegw?ma/wqﬁnﬁy (Behavioural Liquidity Gap)
8 o w a o T . =l
2.1 9n Solo (saunndntinau) wagsauusengn (Subsidiaries) My sw.
o v 9
2.2 yasumndinnuludsene

WUUSIEUUTENDUAIE 3 @I bobkA

Fuil 1 : JuanLazUaIU
a9uil 2 : nszhalduanluacdi
Uil 3 : NTELARUAR AN

loglit sw. s1eudeyalu Liquidity Gap Sheet $18agi88AWUUTIEU AUNNVUATY
LONATLUU 4

B UININNTFTINUNTU

T 50, $1e91unszkatuan TuluusienugiuganInaaawmudgya (Contractual
Liquidity Gap) kagwuuII8UIULANINARBIANUNEGANTTN (Behavioural Liquidity Gap) Tngl
nann1sdAgYRll

» lissnumenszualiuanaziinTuaingsnssy Ay URTIBNIT WU NSTRARY
Y a a Y] v ¢ X v o 10 ) i
aﬂvL'ViaLsU']LLa%ﬂi%LLﬁNuaﬂl‘Wa@aﬂﬂqﬂLQUﬁQVJUIUMaﬂVﬁWEJ PNLUYANNTU  ADALUYANINY LLaY

dm3u o, feemzfeluissima Tsenuynvestoyaaaiunisiulagiany (Bank only) amndinmu (saua
FnaUseinm) uagnsdii ow. fusdngn (Subsidiaries) My sw. Fosinunsausienudae Wl vin on. feruluuidndendridos
nirfesar 100 uaztiuingsnssuvesdsngnamnanddifidod iy dsanudssiuanmeadessio sw. v on. Surudszasddi
aenfumsrenutoyavesuisndingn dedhetiuanitumaiu sun. sgnades 60 Suruiudunnvesmanenutoya
whail 5. azfesinnsarmumuanuiideddyessteiion uasilefnsanudufiumslinunenudeyavesisndnan 1 o,

W33 sUn. iensunewiudndedeya

9 . Y o
191999 SW. ANUTEINA Twﬁwwummzsqmmv]ﬂmummiuﬂﬁxLmﬂ
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ganssueyiug Wudu FsonaldanunsaiilunsevugeniuyaninuauianigiuenIstiu wien1ssy
HALUENIUKARIGIUENIRLLA 9819l5AR NsTenunIzLaRUEafINg1IReIRTEUARUYN
iwmi‘ﬁ'ﬁﬁﬂﬁwﬁ’zy%y’ﬂuudsummLmewm?isN (Size and risk profile) W ATBUARNIIBNTNAN
#19 9 fruduning lesufuudanniifesay 90 vewenmmAuningeRioglusuuansguy
N9RULATLONIULANIT TUYNIITY LAYATEUARNTIBNITVANANS q duniiay Tnesiuiuuwd)
wnni¥esa 90 vesweaTILMTiAUIToEluIULARIg UL NI ULAL LN IULARIFILEA TR
LU

= Limerunszuaiuand wu lunsdifinenuaendeiufianiniu suedlunssua
Guanlvadrandudouds sn. azdeshinenuaendesuludunsngdusn

» dmSusiemsinediutuasulunanning 14 sw. 14 trade date accounting
e lazvioudvsvnanguunelunisasuduasyiunssuaiuan

= Penulsznumanszuaiuanvasneniiedy nendedne senuiiu way
nszualuanduiistedlutisnaiinag adssangnssuniduiinvesnssuaiuandsnan
u GuliEude Suiudin viessnssueyitus il wnldanunsausnld Tmenuaelsmde
Auningau vieviauduld

= TunsdvesdunindvioviauuisssaniilineliAnnszuaiuan wu Suasuly
Uitedosuazuitmim Mau e1ans viedudesosnunin T sw. senuyadamdnlutes

“Unallocated”

" FIMTUMUUTINIUGIUEANIMAGDIgNFAINEYY 1 (Contractual Liquidity
Gap) % sw. Menunszuatuannudngy Tutsnaiifides Tngldmisdmseengdyan
(Rollover) viion1svdnyeyiinal tngliiseanunudmesunesionisit sun. fvusluenaiswuy 4
feseysreazBennisnenuiuiudniuauning wildu usznissyniuuisssnn wy
MsMenunsTuaiuaniiigTuRuamu Sesdiliisinunand sw. favsdsuvdnningdu
Rudn Usznausiey

" AMSUUUUTIBNIUGIUEANTNARBIGNEINGANTIN (Behavioural Liquidity
Gap) 1 sn. Menunspuaiuanildusulimnzanaenndosfunginssuiimainasiniy
Tunmzund lagly s, seylenuuazanumgiuaneg lun1susungdnssy lu Sheet “Aesuiy
Behavioural Gap” #ali msfisEaziBennsunnensiidnisusungings delsenou
MFAATIEVFILLLATIUININTUTIN TP AB IS N AR Y S,

10 o o o - . o y - o Y o o . 4
LYY U :mﬁi'ramu Mﬁ?ﬁlﬂ?iﬂ@ﬂLUﬂﬂqﬂinjaﬂq 150 um ‘Uuﬁfﬂm‘uaa e‘LVﬁ']EN']Uﬂ33LL?1L\'1‘L!1‘W@Lsﬂqﬁﬂﬂ@\aﬂLUﬁlﬁinUaﬁu‘ﬂﬂiU

fruatIsTLa Ut “dui” wavdwiuadniwiaelvisieaunseualuladimugiaainaglasy
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2) LLUUiﬂaﬁﬂunﬁinizqnﬁ?‘ua\‘iLma'\ilfm (Funding Concentration)
W lianuIa AT IERLAEAAAINNITNTEANMYBINAIR U NUAZIRUABUYRY T,
LUUTI8Y

wuuTenull Mvuald sw. Inihdeyanisnszandivesunaiiudnuaziiuldy o
TIARUNTUNUTINTTUTRAU (Repo) uazmI1ansnil (MRuLazu)) laniensal Private
M Yo ¥ v = o v 11 o w
placement Nlasuangrn Wnil vsedawmu negliseauyn Solo (Faunndtinew) way

'
a

FIUTENGN (Subsidiaries) T sw.
WUUTIBUUTENRUAIY 2 d3u laun
daudl 1 §hnidu Wil vdedasmu 20 nduusnuasAdyUsEAYN Non-interbank
)

§auil 2 : grnRu 19l viTeraImu 20 NAULSNYRRdIUTEAY Interbank

lnglit sw. s18udeyaly Funding Concentration Sheet $18a¥LA8ALUUTIENU ANNT
MnualulenaITwu 5

B UININNTFTINUNTU

dmugaaszan Non-interbank 1 5. neaugensaufushnuasiudfu s
swdaiudBunussnssudoru (Repo) ungasnansuil (Fiduuasiud) lwiznsdl Private
placement vasiniiu Wil vidogamu 20 nduusn wioussyanuAsifosssniengu
Adaiu sn. Ussnedya (uarasssunmseliiunng) LazdnaruReniaus Iy 11U

Y
1

gagIVUseny Interbank 1 sw. $1891u8ATINRUHINMAZIRUATY FaTIuRsRuduny
ﬁiﬂiim%ﬁu (Repo) WaznINa15wil (é’aL‘EuLLazﬁuﬁ') \|an1nsel Private placement vaaHNRY
il videdfasyu 20 NN ‘W‘iaﬂJ‘i‘“U %o Sruudu sziq‘[,ml,uamuaﬂwmvﬁﬁﬂﬁsu (:umaim

nanUseiu) LL@”ﬁﬂﬂ?U@@%UﬁUi’JﬂJVNau 1Pgn155189Ul A998 I UINNG 6 m‘u

« LA oA a wva 12 = =% a wa & A
" Cundedin” RuehnuasRudiy Fenufaludduniugsnssudeu (Repo) way
A31EIVL (MRUkaEU)) lanensal Private placement

% ydd

= “ﬂam” YU ﬂamaqwmmau m‘wu mamaq‘mu ﬂ‘UN‘VlLﬂEJTZJEN LLﬁ%ﬂiﬂj

Y

2e”

aa r-:l

UAYAAG Tsudsus ey Ui‘t’:“l/@ﬂ LAEUSENTIN fIY WanNd uAAaT 5. WQWiﬂJ’]LLﬁ?LﬁU’j’]

9

1 4 o 9 > o N o o
dwdu on. Meaneideululszma inesnugevestoyaanitunisdulagianie (Bank only) s3uynd1tineu (s

FnaUszng) uaznsdii ow. fu3engn (Subsidiaries) Ay sw. Fosnsnsausienudae el win sn. feruluuidndendridos
ninfevas 100 uaziiuingsnssuvesuisngnasnandslififoddaudemnudsssuanimagose sw. 19 ow. Suanuuszasdd
AweNHUNIeNUeyaresUTENAna dereriivan dunisiiu sun. sgses 60 ’J’ufiau"‘;’u?:ummmmﬁﬂmnu%ga il
0. Afosinnsannumuanuiitedfyegaiiios LLasLﬁaﬁmsmuﬁaLﬁumﬂﬁiamwmmﬁagammﬁﬁmﬁmén N

sUn. Wenuneuiudndsoya
12

N3flENUIVed oW, AUTTINA wiaedu Minewds senansvesydseniniuiiavugnuiddnanlnguavanviduidu
TAyAraLReiy USEnutiwarussngnuesdinalvgy

3u'a} v A o ' aw P v v ' va o o Y a a ' v wa

AiAgItas USEual uengn usuntau gieviunelvg uagdiidnunalunisdanis eedediounuinns 4 uwianseselnyds

g3ivanItunNRY w.A. 2551
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fingAnssuvesnszuaiuneioiu inenudunguifeaiu wield sw. 198snsdanguaiy
WINN8TUYBY S, UINAANTAUILAITUINUNNTINTRUIN T daAAEDINY

" “Interbank” 111884 5UIANTWIAIUIEINALNE SUIANININYE USENRUYU USEW
nanMINg UvEnAsAnileadias an1dunistuanizAanuis audsusBaanuuiaseine
Ine (eniiuusssmlsziuaudognavinssumnngen) annsaleeun3ng yuyuannsaloouning
annsalesAngifiou UisnUseudin nomuilensiiuguasiannszuuanidumaiu Suiseglu
Uszine an1tiunsiuseninssemaiivsemdlneduandnsuinsvioandunisiuduiion
vz Doutaziaaglusaussme 1wy suasnans wagsuiAIswdied (Commercial Bank and

Investment Bank)

" “Non-interbank” vianes adeysyrauuenmiloaingdya1usenm Interbank

= “dimnuAeadeaiu sw.” mnefis nssuns gismnalunisdans dievuelng
199 a4, wawdiieatasiuyaraimand siuds AamsfidnaUsslovifeades vidul Uidvgn
U3 videld om. SneBanmsdinusziangiiaranfendestu sw. aauuimsnelues sw.
ynfimsanudiuiluamenduumsiiaenadestu sl minlundunilen fyaeasssuavide
fRyanalafifianuiieadestu sw. Wieindunguitiiauifeadewiud Liuus sw. awiso
psuelaenufsnaaliiidedAgy

(% [
a

= 15 = SN a
" MUAUTIN T MNEDUDANUAUTINANLRULAAITIUENINNITNU UA Solo (FauNNn

0o w 16
A1Un9u)
« 4‘ ) = -7 gj dy 1 = 1 v
" “578%0” lanensalvesddaya Interbank visil mintunguiiinnnd 1 e Tisey
FOVIINUA

14 Ao a o Y a a ' v wa _a Y a
Aan1sninauseloviiieites s18eleunuunng 49 uwimseseUygRgsivaniiunisitiu w.e. 2551
15 . N = Y e Yo o . I
n3tlanv1ves sn. feUseina wiidu vnesandls vengnvestydssniniuiianuidugnviiddnnulvguaranviduiiiy
TAyAraLReiy USEnuinarussngnuesdinalvgy

16

o v
a o

~a S aw e o o =1 A o ) v & o o
N3l ow. duengn (Subsidiaries) My sw. Wisumildusiuluyn Solo vesuitmgnasnadsg il dwmsuav sw.
satszima lmunefsgasiuyndinauludssime
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IS

23

2%

25

26

27

28

29

nuuNENUMsAsIEHNINdaMTnaeuiesesTuaMUMsaiMaMNAGeANTAIIFHISI (Liquidity Coverage Ratio - LCR)

(31850 5N, )

dauil 1 : Funndanmndos

PNMsIHY 1 - LCR

-nuusiea-lFuly fle. 58

1A (n) FunSndanmadesiud 1

TN i Pinagns KR
) o d
yFenssinas yFlemst
(1) Ruaa 1.00
@ Qurhanazduisesisimsnas
.1 mwmzdmiiennselaseuldluanzinga 1.00
3) anmsnnldsuihmiiaandes 0%
(3.1) Feoen Hieanlsziulanigura 1.00
(3.2) Be0en HieAsziuTaesinmsnas 1.00
(3.3) Bevon nieAnlsziuTagesdnsinasesdiuiiosdu eaimsvesiguazigiamne 1.00
(3.4) Ba00n niseflsziulag BIS, IMF, ECB, EC ¥3051mstiiomsiminszrnalsema (MDBs) 1.00
@ anasniin bildSnihminnndes 0%
@1 anasuilanaiiumiieenniennlsziulassginalng sun. nie anmsuiifeeniluanaitud Suia simsnasvestszmai sw. sanzdevlinlszmaingly
. 1.00
flmndansog
(4.2) anasnilanaiiumalszmaiesnnienlsziilasigualng sin. 3o eenlasigina sinmsnmevestszmafi sw. sanzewlulszmalndlifimniadeg Tnssiia
. . 1.00
i Idhifunsziaiuanlnaoongns (stressed net cash outflow) Tuanaitumalszmadsnandaianinmaigsnssuves sw. Tudszmaniu
Phinadumiwdanmnadesiuii 1
msFuyamaumindanwndeiuii 1
Uinadunndanwadesiuil 1 niamsuSuyam
1A (v) dunSwdanmndesiiui 24
NN Wmiin WPainagns BTG
o o a
UYWWOMTEUIMT vyywemsm
M) anasninlasmihmiinanudes 20%
(1.1) Feoen Hieawlsziulasigura 0.85
(1.2) ¥300n HieAnlsziulassnmsnans 0.85
(1.3) Fsvon nieAnlsziuTageadnsinaseadauiiosdu eaimsvesiguazigiamne 0.85
(1.4) Ge00n n3esnlsziulnesnmsiiomsannsznialszma (MDBs) 0.85
() anmsniigsdoenyuithildaniumsidu (non-financial corporates) A1AFuSUALIAIANRIA AA- Tl 0.85
3) My l¥duseenlasnsznsransnds 0.85
(@) ANANIHHN Sydmmnonieamtiumstiunmnzion saamsadshisnlseiutud s nazanmsnedoenfiosliusudunstadad A Auld nsdlhifing
. 0.85
Jadudunsandestianuzmsautiuanail “hifidam o ans, fvua
(5) uiilsziy (covered bond) A1ASuSUALIAsARN A AA- Fuld 0.85
Phinadumindanmndesiui 24
msFuyamaumindanmndeiiuii 2a
Yinadunndanwadesiufi 24 ndamsuSuyam 0.85

audummudumindanvindoayuii 2




40
41
42
43
44
45
46
47
48

49

68
69
70
7
7
73
74
75
76
77

78

1A (A) Funndanmadesiuii 28

ENEY

Panagns

Hnag

ylemsninms

2
=1
2.

(1) anmsni Idsuihminmndes 50%

(1.1) Feoon Hieanlsziulasigura

(1.2) Bs0en HieAsziulaesinmsna

(1.3) Bsvon niednlsziuTagesdnsinaseadiuiiosdu saimsvesiguazigiamne

(1.4) Bs00n HiensziuTagsinmsiiemsiannsziiadsyma (MDBs)

(2) anmsnigshenyuihiltae1ifumsiiu (non-financial corporates) i1ATUSUALIATAR A Ba A+

3) fwanitundemdyliituidseonlasamiumsfuamzio

Pinadunindanmndesiuii 28

msFuyamaumindanmadeiuii 28

Pinadunindammnadeauii 28 ndamsuFuyam

R ndanmndestuil 28

s dey my s aud v - uy . Lo . vo oo , & o LAy ,
HuIA (3) Nuuwm"lu"'lmun wma"lummmﬂnmn"lsl (committed facilities) NaNV1 SN, Vﬂ»ﬂjﬁtlﬂﬂvlﬂﬁuﬂ]ﬂﬁTﬂfN]H'IVIiyluﬂiﬁ1ﬂﬂ'l§1ﬂﬂ]“ﬂﬂﬂ!“i\ﬂ]“ﬂiﬂwﬂi\?ﬁ

Panm

Panagns

MBI

4 va

(@) 293und i ADnFF himnsoen@nld (committed facilities) Ao sw. madszmaldsuandninalng

v A Soa ¢ '
(1.1) mynzauimiiudmindanmadesld

e (@) Winsdunindammadeansau

Painwgns

Hnaig

Uhinadunindammndeansau

WA (A) FunSndamwadeaianuavesmulumalszmaves sw. sanzideuhnlszma’lng

Panm

Hinakg

o oo Y ' - &
) Panadunindanmadesnaaavesmunlumalszmaves sw. aanziboullszmalng 39ldnsaulunna () () vaz ()

a v ¢ ' i o da o
HHIA () TUNSNITNINADDINUIMNANIIUNNTBT Y

Panm

Panagni

BTG

Pinadumindanmndesi sn. fonses namuanaituiiiiiud iy

(1) anaiiuum

(2) analduduiilifod iy

@) crrrrrereeeoes

(253) crmm

[X%) e

(2.4) ...

[y Jee




il 2 : Uszinansnszuaiivanlvaeengns (net cash outflows)

82

83

84

85

86

87
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93

94

95

o
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97

98

99

100

101

102

103
104

105

106

107

108

109

@uil 2.1 : Uszanamsnszuaiiuanlvasen (expected cash outflows)

wia () AuSushnnaziiufiusieden (retail deposits and borrowings)

. Pananszuaiuan
e dnimslasen HINeIkeg
‘Inavenlu 30 Tu
) RuFudhnilfumsdunseaiuchn
(1.1 AuFushaitlaSumsdunseaituchn naniuliayFiignflumsiigsnssamansidu (rransactional accounts) 0.05
PR ol damie a2 . = o ol v o oo
(1.2) RuFudhnildumsdunseaiurhndalilitinFfignd ¥ lumaigsnssaumansidiu (mon-transactional accounts) ndiJuiTayinigniiinamdaniusiu sw. (relationship
. 0.05
Fahldnmnhezihlumseoud Thild1Genn
(1.3) BuFushnildsumsdunseafushndahili vy S figndFlumsingsnssumanisiiu (non-transactional accounts) nazhili tiyFgndnfinnmdintugiu sn.
0.10
(non-relationship accounts)
@ Qufushmuazdudduililadsumsduasesiurhn 0.10
@.1) mwzauiiiuduFudhaiiinslduimssunmamadunesiin (internet banking)
@) AuFushnuazduddudu
3.1 AuSushamazdugiinlszandeiuileduszaznmiifimmuamsdiszAumnnd 30 u Fafrhniiantldeeuneuimuanaiinsulusnouiinssnudeneniiiefuvesgni
) . 0.0
sz e TuiithnaudeTufineuedaiiifodiey
I ol y
3.2) BuSuthauazidudiiisitenlvindoouseuimua nazhifiingdnssumsldoeudeusmun 0.05
3.3) AwFushnuazitugindagndihisiantlumsldooumelussezinm 30 Tu nie Auivdhnuazdudiniifimmuamsdiszivannnd 30 Tu Farhniiantldooutouimuand
X 0.00
fianSuluswauiinsznuaeduduvesgnieaiiiud ey
(@ RuSushanaziduiinodesvesmvim3euiiingn (subsidiaries) voa sw. Hdansegludmalszmaddidasninmsinasenmuiiisanumiugualisamminmmun 1.00
nszuaduaninaceniisauanituiushnuazidufinnuden
wina () SuFushnuazitudinndlnejuuuhifindnseiu (unsecured wholesale funding)
o lﬁiﬂmﬂ’mlﬁﬁuﬁﬂ
lﬁiﬂm ﬂﬂﬁ]nﬁulwﬂﬂ “‘lnfl!“q
vl"(ﬂf)ﬂiﬂ‘l 300w
(1) BuFushauazidudiieingsRovinaidn (small business customers)
(.1 AuFushnitldSumsdunseadushn
(1.1.1) AuSushnitldSumsdunseaifuchn nazdiiyFiigndlFlumsigsnssamansidu (transactional accounts) 0.05
PR T e dwmio od o . = N P I
(1.1.2) Nuﬁ“d1ﬂ“"lﬂ7“ﬂ1§ﬁl“ﬂﬁﬂiﬁuﬁl1ﬂ‘ﬁ3‘1“‘1‘ﬂ iyimgﬂm’hﬂumﬁmizﬁnﬁsimwmﬁlau (non-transactional accounts) llﬂl‘Ju qg'lmgnﬂmﬂ]mﬂuﬂuﬁnu N
. 0.05
(relationship accounts) FainianhezihdumsaeudueemihlfIdon
P T PO T - = N I T
(1.1.3) AuSushnfildsumsdunsealuchn dhilsiiadigna i lumsiigsnssumamsiiu (non-transactional accounts) nazhilstayF iignmiianudniusiu sw.
0.10
(non-relationship accounts)
(1.2) BwFushnuaziduginihildTumsdunseadushn 0.10
(.2.1) mwzdnmdihudusudniifinsliuimssunasmaduneinia (internet banking)
1.3) ﬁu'ﬁ‘mhmm:ﬁuﬁﬁugu
- v PP PR o a v Ari mm w1 oy oo . 2 T
(1.3.1) AuFushnuaz@ufiinszons wszgzafiimuuamsiiszAunnd 30 u FadehniiansldeouneuimuanaiinSulusnouiinsznudeneniieiy
. ) 0.05
vosgnilutrssznieTuiichnoudaTuiineuothaiiviud ey
P mpm dad oy oy = .
(1.3.2) lau‘imlmumNui.]uwlllllmu"hmm"lnnauﬂﬂuﬂmuﬂ !Iﬁﬁwﬂ”wqﬂﬂiﬁ“ﬂ]i DDdUNIUMTIUA 0.05
- P . o A - o o ya Ao o a v A rt == i
(1.3.3) AuSushnuazdufiud g bifidnslunsldeeumealuszazinm 30 Tu wie SudurhnuazitudiuiifiimuamsdiszAumand 30 u Fadehniiansldeounen
0.00

fmuanaiinSulusnnuiinsznudeiiuduvesgniedhaiiifud ey

(1.4) BuFushauazituiugsiovinaidnvesmvmieuiingn idiaries) ¥04 5w. inseglumalszmaglisnnmslnasennuiinitsnumivgualudszmmiuimua

1.00




110
111
112
113
114
115
116
117
118
119
120
121
122
123
124
125
126
127
128
129
130
131
132
133
134
135
136
137
138
139
140
141
142

143

144

145
146
147

148

(@) QuushanazAuiinoniifynnasuihiligsdovinardn (vholesale customers)

(.1 AuFushanazAugiilogsnssud i §URms (operational deposits)

(2.1.1) 2 ngshaenyuililsan1iumsiiu (non-financial corporates)

@111 dRlEFumsdunseaiiushn 0.05
(21.1.2) dnihildFumsdunsesiushn 025
(2.1.2) 9103g1a 1M satnsUnnsesdIuRoIBY mﬁmwm%’glmﬁjmwﬁa wiesmmsiitemavannsznhalszma (MDBs)
@1.2.1) dilEsumsgunsoaiiushn 0.05
(21.2.2) dnithildFumsdunsesiushn 0.25
(2.1.3) 910 5W.
.13.1) dRlEsumsdunseaiiushn 0.0
(2.13.2) dauithildFumsdunsoaiushn 0.25
(.1.4) Dnaantiumstu uazﬁﬁqnﬂnéu (aisaa sw.)
@141 dilEFumsgunsoaiiushn 0.05
(21.42) dnihildFumsdunsesiushn 0.25
(22) Awsushnuaziiughuiisiioganssudnnl§5Ans (non-operational deposits)
@.2.1) mmgﬁﬁnmmm7;"[u1=fmmﬁ'unnﬁu (non-financial corporates)
@211 duildFumsdunsosiudhmiusnou 0.20
2.2.1.2) ﬂ'mv“;'lu"le’]'?unﬁe’jummﬁwhmﬁm‘imm 0.40
(2.2.2) 9n5gUIa s1AINAY afnsUnnsesdauiasiu 23AMsvaTgIazTFimmne wiemmnmiilemsiannszniaszma (MDBs)
@2.2.1) ﬂ'mv“;'lv’ﬁumﬁf’]’ummﬁuﬁhmﬁuﬁ]mu 0.20
(2.22.2) dnuihildsumsdunsosiudhmiusnou 0.40
(2.2.3) 1 5N 1.00
(2.2.4) naaiumstiu ua:ﬁﬁqnﬂaé’u (i sw.) 1.00
(2.2.5) MnusEmlungugsdomamsdudeaii (intra-group transaction)
(2.2.5.1) nsznaduanlnasengndnngsnssusznnauddnlundugsnomamsiiuderiy (net intra-group outflow) FALSE 1.00
@3) ﬁu'ﬁ‘ml1mm:ﬁuﬁﬁuﬁi‘l‘lilﬁapmwﬁ]udﬁfiﬁmﬁgu
@3.0) ﬁu%’whmmzﬁuﬁﬁuﬁﬁn?au"hnﬁw"ldnnuﬁauﬁmuﬂ wazlaifingAnssumsldeounoummua
@3.1.1) mmzﬁﬁmnvuﬁ"lu"liamﬂ'umﬁﬁu (non-financial corporates) 0.20
(2.3.1.2) 1n3ga sNMINaN asdnsinaseadauiosiu 2aAm3veasgHazigimmine Wiemnmatilemiannsznhalszma (MDBs) 0.20
(2.3.1.3) 210 5N, aeDTUMIEY nmx“ﬁqanngu 0.50
(23.2) GuFushanazfudiumngnirfithiifyanad dhifianslumslsoeumeluszaznm 30 u
@.3.2.1) mmzﬁﬁmnvuﬁ"lu"liamﬂ'umﬁﬁu (non-financial corporates) 0.00
(2.3.2.2) 1n3ga sNMINaN asdnsinaseadauiosiu 2aAm3vessgHazigimmine Wiemnmatilemiannsznhalszma (MDBs) 0.00
(2.3.2.3) 900 5. aoiumaiu uazﬁﬁyﬂﬂaﬁlu 0.00
@) nszuaduaalvaoonaud s, fvualdldsusasimsTnacen 100% 1un Gu%’umnw%’aﬁuﬁﬁuﬁluﬁwmuﬁmwﬂu 30 Yu h’)'mfif’\'wn'mﬁnﬁﬂmnmigawﬁnn%’wﬁémg
szwhasomdaNey taznmyaud s, Smuaritidn 1
@ astensui A hifmEnsziu (unsecured debt issuance) 1.00
(&) Panaufudnesiisimanmad s, v’ims"nmﬁmﬁ'aﬂf]ﬁﬁmunqwmm?m% 1.00

nszuaiuanlnasenisaunndushnmazduiinselnguuuhifivandssiu




(6 AusurhnuazAudihiiidnazadoiusurhnuezduiiuitogsasnd i §ians (operational deposits) nadmlszamithidusushnuazduiiiMimognssudmnljiams
1 (non-operational deposits) F&nwanuinde @2 e
150 (6.1) Uy¥ vostro
151] | Check: row 150 < sum of rows 131 to 133 Pass
152 (6.2) ﬁty%ﬁnﬁ.nﬁaaﬁunﬁ’lﬁu‘smsmsamu‘nu"lwnj (prime brokerage services)
153 | Check: row 152 < sum of rows 131 to 133 Pass
154 (63) Aushndafidundimeansuouiiogsnssudni§iiAns (excess balances)
155 | Check: row 154 < sum of rows 126 to 127, 129 to 133 Pass
156
157|vana (A) nmmﬁum‘lmaanmnﬁuﬁﬁuﬁﬁn&’nﬂizﬁ’uéanuﬁs gsmmmimuﬂﬂmmﬁiﬂuﬁ"q‘,nnnim:e’f;aﬁu (repo) ganssumslimanning (securities lending) mﬂﬁgni’\']ﬁuﬂﬁ“ﬂn%’wénﬁa"ldﬁlagm:am%ﬂ (short position) Faznsummuamedussaznm 30 Yu
; IMAIAYEY Pnanszuatuan
158 swowduitldu | snsmslvasen . KR
FunFndndnszin ‘Inavenlu 30 Tu
159 {(1) nsdimdmlssiuihi@umindanmadoud 1
160 (.1) gFygyuiumnmsnans 0.00
161 (1.2) dﬁcycmé"u 0.00
162 mwnzdniiuihdumindanmades
163| |Check: row 162 < sum of rows 160 to 161 Pass Pass
164| | nsdindnlseiuihifumindanmadosiui 24
165 @.1) ggiusinmsnas 0.00
16| | @2 ddyanau 0.15
167 mmzdauiiuihdunsndanmades
168| | Check: row 167 < sum of rows 165 to 166 Pass Pass
169 |@3) nsdindnssiuiidumindammnadosiui 28
170 @) gagyandusimsnas 0.00
. 3.2) gyayuiluizoa gnwdﬁmmssﬁamsﬁwms:m'nﬂizmﬁ (MDBs) Wioeadnsinnsosdautiosiu ssdmsvosiguasigimmAa R Aimiinaaes 20% wiednth oas
172 339 ":y:,méu 0.50
173 mmzdauiiuihdunsndanmados
174]  |Check: row 173 < sum of rows 170 to 172 Pass Pass
175 |@) nsdimdndsziududumsmatuauibidhiiidumindammadosiui 1 Fumsndanmndesiufl 24 wio 28
176 @1 gaganiusinmsnas 0.00
i (@.2) gyayiluszoa gnnfrﬁmmslﬁamsﬁmmswinﬂﬁsmﬂ (MDBs) Wioeadnsiansostautiosiu osdmsvosiguazigimmA R iAo ea 20% wieAnth oas
178 37 Faynou 1.00
nsmiiuanlnaoenandudduiiiminssiud srnfa grnssumsneanmsnilaefidyaniazsonu (repo) gsnssumsMimanmIng (securities lending) M3l
” wa"nw%’wénﬁﬁ)"ldﬁlﬂimwaéﬂ (short position) foznsufmuameluszazom 30 Su
180




181

182

183
184
185
186
187
188
189
190

191

192

193

194
195
196

197

198

199

200

202

203

204

205

206
207
208
209

210

212

213

215

216

217

218
219

220

190 (3) Mezpnuiiidyan

Pinunszuaiiuan
e dnsimslacen HINgIkeg
‘Tnaventu 30 Tu
() nsznaiuanlnasenaingsnssueyiius (derivatives cash outflow) 1.00
(2) namlszi o 0 Ruaa iioaminn gnanduduinsin 1.00
@ nimbssiuidoanaii Ruaa nmsaanveayaR minaziuineldmIumsigsnasuoyiuiiazganssou
(3.1) wénlsziufiutuaanaziumndanmadosiui 1 0.00
(3.2) nimbsziulszamanu 020
(@ nimbssiudwuigigamaliteysnsseyiutiazgsnssmsti Jsiuau 3egdyaniameRantumudamn 1.00
(5) nimlsiuit sw. deanariumudaavesganssueyiudnazginsaunadi Jsiuau usgdaandeild¥anslumsBanndmlszudandn 1.00
©) nmmﬁuﬂﬂ'lmaamﬁmmnda"igig1ﬁ%w§mu€f@nﬁlunmmnsﬂéuuﬁuw%’wéﬁ‘lﬁﬂuwﬁnﬂi:ﬁ“u 1.00
(1) nsznaiuanlnasonmansnldmanlasanesgsnssueyiiiniogsnssusumeluszezom 30 Hu 1.00
(®) nszuaiuanlviasoniiosnnmsldaouanmsanmsnasiunindiumannsng (asset-backed securities) ua:mmnmsé’ﬁuﬁeﬁu%u (structured financing instrument) i
. wioudrlungugshomamsituiiuffoon azasuimuameluszozom 30 Su 1
©) nszuaiuaalvasenfimgiuanasszazdunnmamlasiunsndiihmsnning (asset-backed commercial paper) umﬁﬁqnnamwwﬁmﬁammﬂmauw%’wﬁnﬂuﬂﬁnﬂ%’wﬁ
(Special Purpose Vehicles/ conduits/ Securities Investment Vehicles) sm:l;ﬁnﬁmiﬁudn 9
©.1) drufezasusmuamelussozom 30 1.00
9.2) drufnsuimuaiunt 30 Su uildansaadinaliaansadouszaznmasuimualiiiuihmeliszezom 30 Su 1.00
(0.3) nsznaiivaalnaoenay vonmilonniineanude 9.1) nazto (9.2) 1.00
(10) nszatiuanlnaconiiiosanmaldooutiuiszii covered bond) i . Huffoon Razasudmuameluszuzim 30 3 1.00
a1 2aduighilEondE diamnsoonianld (committed facilities) ﬁiﬁudgnﬁﬁmdﬂm (retail) Haz§3DAVMIALEN (small business customers) nv‘i’ﬂi"ﬂqﬂszmﬂums"ldnaunﬂms
m‘fﬁ@nﬁui‘lw"g'm)nﬁaznsuﬁmuﬂmu’luswmm 30 Y1 (liquidity facilities) uaﬁqus:mﬁﬁ'u (credit facilities) 008
(12) 2aduighiEDndE Diamnsoonidanld (committed facilities) ﬁiﬁudgnﬁ’uﬁﬁnqﬂnmﬁéu (credit facilities)
(12.1) goinihugshorenyuithlaaiiumsiiu (non-financial corporates) 0.10
(12.2) gnduihugna sinmsnang asfnsUnnsesdauiasiu 2aAmsveaTgHazTgimmine wiemmmiitemsviannsznihalszma (MDBs) 0.10
(13) 1RuRENE DA Mhimnnsaunian)d committed facilities) HHitgnduitoTngilszasdlumsldnounnmsniiigninihufoentiozasummuaneliuszaziom 30 u
(liquidity facilities)
(13.1) goinihugshorenyuihlsaa1iiumsiiu (non-financial corporates) 0.30
(13.2) gnduihuguna sinmsnana osnsilnaseadauitosin 2afMsvagHazTgiamine Wiemmnmiitemsiannsznialszma (MDBs) 030
(14) 1RuRENE DA Thimnnsauni@n)d committed facilities) RS 5. ioSaguszasdlumsldoeuammsniingaduihugoonfinzasuimuamdluseozam 30 Su
(liquidity facilities) nmzﬁ’nqﬂnmﬁé’u (credit facilities)
(14.1) MuuF s 0.40
(14.2) Wus3smarlungugsfomenstiu 0.40
(14.3) #iut sw. du 0.40
15) 2aRuRELIEDMFENiannsosni@ntd (committed facilities) Adudaoiiumsiiu Fehisa s, lﬁaiﬂqﬂszﬁaﬁﬁlu (credit facilities)
(15.1) AuduF s 0.40
(152 FusuE e lungugsfomemstiu 0.40
(15.3) Aiutaoriumsiudy 0.40
(16) 2aRuRELIGDMFENiannsosnianld (committed facilities) FAdudaoiiumsiiu Fehisa sm. w‘;‘a“;’ﬂqdizﬁqﬁ’lumi“lﬁmummﬁn{‘:ﬁgnﬁnﬂué’aanﬁwmuﬁmuﬂ
meluszezna 30 u (liquidity facilities)
(16.1) usuF s 1.00
(162) FsuFEmalungugsfomemstiu 1.00
(16.3) Aifutaoriumsiudy 1.00
an 2aRuRELIGDMFENiannsosni@nld (committed facilities) v‘;"lﬁudﬁﬁqﬂnaéu nﬁaiﬂqﬂamaﬁ‘luma"ln'naummnwi’]ﬁgnﬁ'ui’luéaam‘;azmuﬁmuﬂmu‘luazﬂmm 30
Ju (liquidity facilities) umi’nqﬂazmﬁé’u (credit facilities)
a7.1) Musu3 s 1.00
(17.2) MiusuFsmoulungugsfomaensiiu 1.00
(17.3) #usAAyanasy 1.00




221

2:

ISt
5}

223

224
225
226
227

228

232

233
234
235

236

237

238

239

240

242

243

244

245

246

247

248

249

250

e (@) Mszgniumuiyande sw. Wanslumsvewegdyyiduienngni

N Pinunszuaiiuan
Pnanszuaiivan L2
4 ‘Tnavendauii -
‘Inavendemileda \ . Pnanszuatuan
e , 4 wandFinams | Sanmsluaeen HINBIKe
maddesduiondy | ‘Inaeenlu 30 Tu
Y ddeeFuivenduly
Trignin N
gaM
(1) giyayuilu sw. wieamifunsiiudu 1.00
() giygyriugniseden (retail)
3) gy uilugsiouinaidn (small business customers)
(@ piygyilugsivensuiiildaaiiumsidu (non-financial corporates)
(5) Riyay1du wenmileninde (1) - (4)
HaINVRIMITHARHIUMNT YU TozdiulunTelnituigiyaaude ) 81 () 1.00
aszaiumEyedy TezdwidunelAftungiyan
lﬁiﬂmﬂﬁm!ﬁﬁuﬁﬂ
‘1‘1”?]“191
vl“ﬂf)ﬂiﬂ‘l 300w
nszuaiuan lnaseniisaunInmssyniH ATy
1A (1) mazgnituou feiildyawarhifidyan
o lﬁiﬂmﬂﬁm!ﬁﬁuﬁﬂ
lﬁiﬂm ﬂ’]n“"l“ﬂﬂ ‘1‘1”?]“191
vl“ﬂf)ﬂiﬂ‘l 300w
(1) emsmssmiiidudyan
(1.1) uiduidhilddnligsannsosn@nldlashifidernly iti itted facilities) 0.00
(1.2) 53n350iMeITUUIMIMIMsiTuitemsM (trade finance-related obligations) 0.005
(1.3) Memannlsziu Suses or¥a dmmeioerinsiin AlimeadosiuuImanensduion13f (Guarantees L/C unrelated to trade finance obligations) 0.01
(1.4) m3itlaguzwadn (short position) voa sw. Tadlindnnsndvesgniivinnmnaliidlumdndsziui sw. 0.00
1.5) ﬂunﬁm‘smnﬁumuﬁiyiyﬁu 1.00
@ mszgminuilifidyangnia udervdwal® sw. finszuaduanlnasen
(2.1) M3FUYoAUATIANIHH (debt-buy back requests) uazgInsandudon (structured products)
@.1.1) n3dl 5. wieuTimlungugstomansitulildimdhidhudfnnainil deater) niailudadrnanmndedunain (market maker) 0.05
P oo T EIT) K PR \
(2.1.2) 03 s, wiewdEMlungugstomemawiminiiludfnniasnil (dealer) niailludadsanmadedlunma (market maker) 0.10
(2.2) M3 IEKAONBINY (managed funds) HuFHisTasu3imlungugshomemsiiu 0.05
(2.3) msl¥ianudviaeanWAARIN joint venture AT minority investment 1.00
(2.4) M3itlaguzwedn (short position) voagnida sw. WimdnnsndiinnuniiyTgnidu 0.50

Fynuashifidayan

nsznaduaninaoenifesninsiemamszgniudu Vaii




252

253

255
2.

g

6

257

258

259

260

262

263

264

265

266
2

R

7
268
2

2

9

270

272

273
274
275
276
277
278
279
280
281
282

283

284

285
286
287
288
289
290
291

waa (¥) nazue@uanlrasenisau

Pinunszuaiiuan

‘Tnavontu 30 Fu

Hnayg

nszuaiivanlnaseniisau

1A (8) Pszumivanlvasenisauimuanaiduifived iy

Pnm

Phinunszuaiiuan

‘Inavenlu 30 Tu

Hnawg

nszuaiuanlnaseniisaw nlsmuanaduiifitediy

(1) anafuum

(2) anaitudwiiihiadnin

@.1) ...

(@) crrn

(@) crrn

@24).

(E) o

@ud 2.2 : Uszanamsnszuaiiuaaluad (expected cash inflows)

a & v o v YW -1 o @
wna (n) nszuaiduanlnartiongsnssumsdendnnindlaefiFyanizneiu (reverse repo) tazmsidumdmsng (securities borrowing) Hozasummuameluszuznm 30 Ju

MUY

PRV
Funindnandsziu

o 9
dnnnsTnardh

Painunszuaiiuan

Tnardlu 30 5u

Hinaig

o o

M K
varde NGINTIHM 3

. i v d a o v
YYI1NSY 1AM (reverse repo) ummﬁtﬁﬁuhﬁnﬂﬁwn (securities borrowing) fivzasummuameluszazinm 30 Ju

) nsdl sw. AldimandsziuildonmstidiuduNfde (mon-rehypothecation) ¥y Wag1uzye3n (covered short position) 3ot lUlfded silwarlfindnysziudananfa

aszrntna iy 30 Ju

PR

Ay ¢ Y g
UNSNYTMNAADITUN 1

(L1

(.11 mwzawiiuihdunindamnndes

Check: row 274 < row 273

Pass Pass

aindnszinihudumindamwadeiui 24

(1.2)

.2.1) mwzawiiuihdunindamnndes

Check: row 277 < row 276

Pass Pass

aindnlszinihdunindamwadeiuii 28

(1.3)

0.50

.3.1) mwzawiiuihidunindamnndes

Check: row 280 < row 279

Pass Pass

1 & ¢ ]

(1.4) mydinandsziiudunindvuauihitneiidunindamnadestuii 1 Funsndanmadosdufi 24 n3e 2B

—
b
(1.5) nstindnsziuih@umindiuduihidhadudunindanmadesiuii 1 Funindanmmadostuii 24 nie 2B 31 sw. 1450010550533 margin lending

1.00

o o o - . o ‘ S o . v e oo 1 o PP
(2) NI BN, ’ﬂ“"ﬂﬂﬂ’“u'ﬂﬂﬂ"lﬁmﬂﬂﬁ'lﬁﬁﬁw Whl¥de (rehypothecation) 151 lﬂﬂgmwasﬁ (covered short position) mmlmlﬂr’fnan\li:numnnnﬂﬂmimgnwumum] 30 3

0.50

o o Y og Ay ¢ Y S
@.1) nsdinandsziniudunindanwadestidi 1

(.2) nsdinandsziuihdunindanmadosiud 24

(2.3) nsdinandsziuihdunindanmadosiad 2B

o

o o v oG Ao 4 w1 vooglal v ¢ LI ] Y A
(2.4) nsaimdnyszinih@umindiudunhidhaadudunndanmadestuii 1 Funindanwadesiui 24 v3e 2B

I oA o

o o vog Ay D vy Ay ¢ LI ] Y oS & o
(2.5) nsaimdnyszinih@umindiudunhidhaadudunndanmadestuii 1 FumSwdanmadesiui 2a 130 2B B3 5w ulﬁilliﬂmz‘iﬂ‘i‘iil margin lending

nszuauanlvadionginssumsdenannindlauiiaaosvieiu (reverse repo) tazmsiiunanning (securities borrowing) ozasummuameluszeznm 30 Tu




292

293

294
295
296
297
298
299
300
301
302
303
304

305

306

307
308
309
310

311

312
313
314
315
316
317
318

319

320
321
322
323
3

<}

4

325

326

327

328

329

330

331

332

333

wina () nszuaduaalvadhinnmsSudiszauiulidudennganiiifiganmd (fully performing loans) ozasuimuamelusyeznm 30 Tu

Wanm

o 2
sanmsnardh

Pinunszuaiiuan

Tnadlu 30 Su

Hnake

() msFusrzavduliaudonazfushnnngFayifigunma (fully performing loans) flazasuimuamelussezm 30 Tu

(1.1) gniinwdon (retail)

(1.2) gt g3nevINAIEn (small business customers)

(1.3) gwdigsiaenyuii ildaoiiumsidu (non-financial corporates)

(1.4) guiimMsnang

(1.5) gl 5W. waz aeium3iAudH (financial institutions)

(1.5.1) Rushmiiogsnssud U §iims (operational deposits) Hisha137 sw. nazaofums@udu

(1.5.2) nsdlidurhnnSemsfrszniiouBansummualiu 30 Tu

(1.6) gomtifuiluiifyanadu

.7 wwzdndiduiduSuhssAudulEaudondy call loan Fald5eanitude (1.1) 83 (1.6)

(1.8) goniifduuiinlungagsiamaensfu@ernu (intra-group transaction)

(1.8.1) naznaduan lnadngniangsnssusznnaudinlungugsnomamsidu@eriy (net intra-group inflow)

FALSE

1.00

(@) msFusiszauiduliaudosui sun. fmualdldsudasimslnath 100% 18un Gul¥duie soft loan gawiimaiuiidaninmsviendaminddegszniasemsdaey ems

4

AuanszniaBeniiu nazemsdui sun. fvuadiada

1.00

@) nzuaiivan larthnnanmminazasuimuameluszeznm 30 Tu

1.00

nszuauanivadhionmssushssAudulidudeangnyiifiiinaun nd (fully performing loans) fvzasuimuameluszezim 30 u

HINA () MszynRHAiTyan

P

o 9
dnnnsTnardh

Painunszuaiiuan

Tnardlu 30 5u

Hnaig

(1) mazgnWuiiiidoan

N o ¢
(1.1) nﬁmlmiuﬁﬂ"lhm‘l’l’]mﬂijinﬁmmgwuﬁ (derivatives cash inflow)

1.00

(1.2) nsznailuaalnathongnssudu

1.00

nsznaduanlnadhonmszgnifuiifidyan

¥i390 () nazuadvanlnadnsau

Panm

o @
sasmslnadh

Pnunszuaiiuan

Tnadl 30 $u

BTG

P

nszuaitvanlnadmisduteunsimuammuvesnszuaduanlvardh

ndralThunauvesnssuadvanlvadh

0.75

= v
nszuailuanlnathi
agundsmsimuamavesnszualuanlnadh

a o)
nszuafuaalvadh

1A @) nsznadvan lnadhia@enlsmuanaduififed iy

Panm

Winunszuaiiuan

Tnardli 30 Su

Hinayg

nsznaduanmadhisauneunsimuammuvesnsznaduanlnad njenmanaituiiidod iy

(1) anaifuum

A o

(2) anaduauiiiiud ity

[0 ) e

[0 g

(2 e




337

338

342

343

344

345

346

347

348

349

357

358

359

360

361

362

363

364

365

366

367

368

369

370

5 |@aui 3 : ganssumsuandeundnisziu (collateral swaps) fivzasumnuameluszazim 30 Ju

IIMAaAved

Funsndiliin

IIMAaaved

a g
aunInenay

dnimslasen

Winunszuaiiuan

‘Inavenlu 30 Tu

o 9
sasmslnardh

Winunszuaiiuan

Tnardil 30 $u

ganysumsuandeundniszi (collateral swaps) asasummuameluszazim 30 Ju

Hune laiiiu 30 Ju

) nsdfldh MR IdSuInenmsigsnssulul¥de (non-renypothecation) 15w ilag1uzwasa (covered short position) Hievi e dsiinarilindnysziudanarafiams:

(.1) WduFunindanmmadestuil 1 nanfumsdudunindanmadosiuii 1

(.11 mwzawiiuihdunindamunaes

Check: row 341 < row 340

Pass.

Pass

(1.2) Wddunsndanmndes¥ufi 1 nanfumstudunindammndoatu 24

0.15

.2.1) mwzdwiiuididumindanivndos

Check: row 344 < row 343

Pass.

Pass

(1.3) WdnFunindammadesiuii 1 nanfumsindunindanmadesiuii 28

L R v '
1.3.1) mwzdmiiuil@unindanmndes

Check: row 347 < row 346

Pass.

Pass

oo o v YA o P P A I PO Y d Ay v YA
(1.4) Wiii@unSndanmnaesyuil 1 uanfumsinduningoun bidhheiudunindasmadesiuii 1 Funindanmndesiui 24 wie 2B

1.00

(1.4.1) mwnzamiiuihdunindamnndos

Check: row 350 < row 349

Pass.

Pass

(1.5) Windunindanmmadostuii 24 nanfumstudumindanmadosiuii 1

L R RV '
5.1 mwzdmiiuildunindanmndes

Check: row 353 < row 352

Pass.

Pass

oy o YA o oy ¢ YA
(1.6) WiuGunFndanmadesiufi 24 nanfumsindunindanmadesiui 24

0.00

0.00

(1.6.1) mwzamiiuihdunindamnndos

Check: row 356 < row 355

Pass

Pass

.7 Mdunsndanmadesiud 2A nanfumstndunsndanmadesiufi 2B

- R RV 1
7.1 mwzdmiiuih@unindanmndes

Check: row 359 < row 358

Pass.

Pass

P Yoo o P R T NP YA Ay Yoo
(1.8) WiuFunSndanmadesiuf 24 nantumsindunindgdui bidhaheiidum$ndasmadesiui 1 Funindanmndesiiud 24 we 28

0.85

1.8.1) wnzawdiiuihdunindamnndos

Check: row 362 < row 361

Pass

Pass

(1.9) MHithdunsndanmadesiud 2B uanfumstudunindammadoatudi 1

- R RV 1
(1.9.1) mwzdmiiuildunindanmndes

Check: row 365 < row 364

Pass.

Pass

oy d Y @ P Yo
(1.10) WiudunSndanmmndesiuii 2B nanfumsiudunndammndesiiuii 24

0.35

(1.10.1) myzdndiuiudunsndasmades

Check: row 368 < row 367

Pass

Pass

(.11 Widudun3ndammndoaru 2B uanfumstudunsndamnadosiud 28

v Soa o d v
(111 mwzdwmiinduaunindammwades

Check: row 371 < row 370

Pass.

Pass

Ay g VoY @ PR ") vooglalw ¢ LI B 1 VoY
(1.12) WiddumSndammndeatuii 28 nandumsiudunSndduihidhhedhdumindanmadesiuii 1 dumindamwadesiiuii 24 vie 28

0.50

(.12.1) mwnzdmiiuiudunindasmades

Check: row 374 < row 373

Pass

Pass




376

377

378

379

380

381

382

383

384

385

387

388

389

390

391

392

393

394

395

396

397

398

399

400

402

403

404

405

406

407

408

409

PERp

(1.13) WidndunIndoui hidhhedhdunsndanmmadesiuii 1 Funindanmndoatufi 24 w3e 2B uanfumstudunindammadeatuii 1

1.00
(1.13.1) mynzdmitfuiidumindanmades
Check: row 377 < row 376 Pass Pass
va = o i dea . o o A PP AT o A
(1.14) Wilhdumndduihidhheidumindanmwadeaiui 1 Funindanmmadesiuii 24 nie 28 nanfumstudumindasmadeiuii 24 0.85
(1.14.1) mynzdmdiuiudunindasmndes
Check: row 380 < row 379 Pass Pass
(1.15) Wiihdumndduihidhaiheihdumndanmndeaiui 1 Funindanmadosiuii 24 nie 28 nanfumsiidumndanmndesuii 28 0.50
(115.1) mvnzdawdiiiuiudumindanivades
Check: row 383 < row 382 Pass Pass
P A PP A ) o A~ o A Gy o o A
(1.16) WitudumSndoun hidhiedh@unindanmadosiuii 1 Gunindamwadesiui 24 nie 2B nanfumstuduningduilidhiheddunindanmadetaui 1
o s 0.00 0.00
Funiwdammndesiuil 24 wie 28
PR - PR o : S Ao oy o o o o - e o
@) nsdhihaunindilduinanmsingsnssilflide (rehypothecation) 15w Wag1zve3n (covered short position) Fefinailinandsziudandnfamszymiudiunii 30 Tu
@.1) Wingunindanmmadestuil 1 nanfumsiudunindanmadosiuii 1 0.00 0.00
(22) Widudunindanmmndosiuii 1 nanfumsindunindanmndosiui 24 0.00
(2.3) WilnGunindanmmadosiuii 1 nanfumsindunindanmadosiuii 28 0.00
(2.4) WiduFunindammadesiuii 1 nanfumsindumindouihithieivdumindanmadeaiuii 1 dumindamwadesiui 24 wio 28 0.00
(2.5 WinGunindanmmadosiuii 24 nanfumsiudunindanmadosiuii 1 0.15
(2.6) WiduFunindanmmndosiuii 24 vanfumstudunsndanmadesiuii 2a 0.00 0.00
P 2 o Ao o A
@7 WanGunSwdanmadosiufl 24 nanfumsdindunSndanimadesiud 28 0.00
(2.8 WiduFunindanmndosiuii 24 vanfumstudumindounhidhieiiunindanmnadesiuii 1 dunindamwadeaiui 24 wio 28 0.00
P 2 o A~ o A
2.9 WauGunSwdanmadosduil 2B uaniumstudunindanmadoaduii 1 0.50
(2.10) Wish@umIndamminadosiuii 28 nanfumsiidumindanmndeaiuii 2a 035
@.11) Wiihdumwdanmmndosiiuii 2B nanfumsiudumindanmndeiui 28 0.00 0.00
(2.12) Widh@um$wdammnaesiuii 28 sanfumstudumindaunhihiwiidunindanmndosiuii 1 dumiwdanmndesuil 24 w3o 28 0.00
va o ey o o AP AT oA T
(2.13) WithdumSndduihidhiedlu@unindanmadosiuii 1 dunindamwadesiuii 24 w3o 2B uanfumsudunindanmadoaiui 1 1.00
(2.14) WigndunIndoui hidhhedudunindanmadesiuii 1 FunSwdammnaoaduil 24 3o 2B nanfumstudunindammnaosiui 24 0.85
va o ey oo A P ) oA T
(2.15) WithdumSndouihidhiedhdunindasmadosiuii 1 dunindamwadesiiuii 24 w3e 2B nanfumstudunindanmadosiui 28 0.50
va = o i deu o o oo AP AT PO N T
(2.16) Wi ndduilidhheih@mindasmadesiuii 1 dunindamwadesiiui 24 wie 2B nandumstuduninddui bidhiheih@miwdanmadosiuii 1
. 0.00 0.00
Funindanmndesiuii 24 vie 28
P o = PR P 3 - <
nszuaivanlnacennion Inadiisauangsnssun 52 swaps) Baazasuimuameluszezim 30 Ju
1 an

. R YA = o . a o o
mﬂJsuuﬂnmﬁuwswnﬂmwanawuw 1 ﬂ1n§ﬁns‘mmﬂmmﬂimu’wnmh:nu (collateral swaps) Hozasuimuameluszoziam 30 Tu

ta o

msduyamdunindanmadosiuii 24 angsnssumsuannlaeundnisziu (collateral swaps) fivzasummuameluszazinm 30 Ju

. ta oy d LA = o o a o .
mﬂJsugnmau‘ﬂswmﬂmwanawuw 2B ﬂ1n§Sns‘mmilmmﬂﬂﬂuwnnﬂﬁ:nu (collateral swaps) Hozasuimuameluszoziam 30 Tu

Pinadumindanmnadeansau

Uszinamsnszuaiivanlnasengnimeluszezna 30 Tu

LCR




LNATSIUY 1 - LCR

-A1D5UNYTIUANS-

A195U183IIMITAMTUKUUTIBUNTASIRUNINGdnmAdauNa T8 suda1unIsaliuan nAdaniin111uLss (Liquidity Coverage Ratio - LCR)

d7uf 1 : AunsSwdaninaaag

UIINAY v v . -
£ el file il AB5UNY
4 v (n) Funindanmasostud 1
Tunsmenudunindanimadesiuil 1 [WUsen e LCR tonasuuy i 1/3 9o 1.1] Savualdf sw. mesuyaaudad dmsy
semsiiuantude (1) wardudnuasdudsesiisuasnandude @) weelimenunanaadadusmitnunendedu Gross price)
féfm%‘uswaﬂwsmiwaﬂiwﬁnﬂﬂimm Taeluusmuuszaandad Téud Safiiten1ssunas (Banking book account) Sesaudsdunsne
dnmmadedud 1 ﬁlﬁ%’ummﬂﬁqiﬂiimms%’awﬁﬂw%’wsﬁmaﬁé@mﬂ’mzmaﬁu (Reverse repo) §3NTsuNTEUNANNITNG (Securities
borrowing) LLaz'o:iﬂisaJmiLLaﬂLﬂﬁauwﬁﬂﬂizﬁu (Collateral swaps) Tu Column D LLazﬁQJf?jLﬁamiﬁﬁ (Trading book account) Tu
Column E
7 (1) Rudn USinauiduand sw. Seasesiaviun [Usgnid LCR 1onasuuy vl 1/3 99 1.1.1]
i Lisuduaniinl3suantunsitusy warduanserinasoniiu dddiseauly
FIuil 2.2 : Ussanaimsnseuaiuan vaid) (Expected cash inflows) %3139 (%) NLUANY
aﬁ)Zwmﬁmmn755’1/7?’7Ssﬁuﬁu%ﬁmﬁaamgnwﬁyﬁﬁ@mmwﬁ (Fully performing loans)
azasuimunmelussezian 30 3u 99 (1.5) gnwid ow. uay a970unI983uSY (Financial
institutions) wag 78 (2) N155UTseAusuliRUTedUT sUn. Fmualildsusnsinig
Inauds 100% 1iun Guliduds Soft loan gnwidaessuiAnammsyiendnnsnediog
SYWINTONITAUOY SI8NITIUANTLNTINTINGY UagsI8NITIUT 5UN. FInIiaiu
AUAINU
8 (2) RurhnuazRudsasiisuraisnans USunauiurnuagfudsesiisuinnsnansvionan FarwfeiudsesiiFasismmungmng
Fush [Usen e LCR tonansuuy mi 1/3 99 1.1.2]
9 (2.1) wzdaudiausalaoauldlunnie | Vinaduhnueztudisesd sun. o wavdurinuasdudsesiisuiasnans

g

vosszmed on. anzilsuluussmelngluiiadnnsegiamediuniiuandiuised




ussvinlu v o -
£ el file LTE) A1B5UTY
ﬁﬁﬁq%uﬁwmmgwmammﬁ{{ﬁﬁugL.Laslwimimmﬁmu@ Faldseanlu 7o (2) Guahn
UaITUs1509T151IMTNAN
ol wndtdaueels sn. Menudmmennduidewsmungmnetuiily g 2.1 ;
Uszanamsnssuaiiuanlvaeen (Expected cash outflows) uam (4) (FUsURNUzI U
578/2%51/’44‘1/‘1/21/17%@?71/5 ¥n14 (Unsecured wholesale fund/ng) 70 (5) Usuiaiudr5euil
5IMITNANT oW, Fass iAo Ra N et
10 (3) amanvidildudminaanaudes 0%
p3ETETUTIENATERNEL SepenvidarUsiulasiguia suinisnans ssdnsUnasesduTiesiu esdnresiuarsiamA
su1ATIEN1391 e RUsENINUsEINA (Bank for International Settlement: BIS) NBINUNITRUTENINNUTENA (International Monetary
Fund: IMF) sunasnansanamglsu (European Central Bank: ECB) aviamglsy (European Commission: EC) ¥3esu1ansiilensiiam
sywireUszna (Multilateral Development Banks: MDBs) 7ilgsurimtinenudesdesas 0 muvdninasinismuadunindidos
AuAsARlagTS SA [UsenIa LCR tena)suwy wil) 1/3 9o 1.1.3]
11 (3.1) Hepan wiaAUseiulneiguna UinmasiemansuiidsesndesUsiulnessunailasudminenudssiesas 0
12 (3.2) evon WiomUsziulngsurmsnans | Uinansdansansviaseenviiemusziulassumsnansiildsuimidnenudesienas 0
13 (3.3) Gevon viiomUsziulnsasdns USinnnsdnansansniidsesnvisemuseilagesinsunasesdiriesiu ssdmsvessuas
Unasasdrutiasiu sedn1suasiguas Spramiaiildsuiminenudssiosay 0
$33mina
14 (3.4) G390n vidamuseAulne BIS, IMF, USinansinensansniasoenserUsyAulag Bank for International Settlement (BIS),

ECB, EC ¥595U1ASNNISWRAILITENING
Uszind (MDBs)

International Monetary Fund (IMF), European Central Bank (ECB), European
Comm|55|on (EQ) maﬁmmiLwami‘wwmivmwﬂivL‘vm (MDBs) VleﬂiU‘lﬂMUﬂﬂ’J’lll
Lamiaaaz 0




UsIialy o o o o
B el file Velio AN83U"Y
15 (4) asransvditlilgsuiminanaudes 0%
mwmwﬁﬁﬂiwmmmiz@ﬂﬁu Feoanvideadseiulassgunalnevive sun. %awmmamﬁq@ja@mﬁgﬂ%’mﬂszmmLﬂugﬂwﬁ%’gma

Ineuaz sun. lauwn ﬂammﬁamﬁy\leLLazﬁmuﬁzwamﬁ’umsﬁu (FIDF) anduAuAsasiudin (DPA) uazuenusmsaunindngunm
Wil $10 (BAM) vi3e amansuiifieenvisemusziulassguianiesuasnansvesuszmed ow. aansdevluusemelngliia
nssag Alldsuimiinenudesiosas 0 mundninasimssiunduninddesiuesinlngs SA Usynia LCR tonarsuuy i 1/4
9 1.1.4]

16 (4.1) anarsuilanatuumioonyie UBinuasnmsasvianadunniiesnvierUsziulasguialnevie sun. vie anans
musziulaeiguialue sun. wie astens | uilanaduiosiufiesnlaefsunaviosuinsnansessamail sw. sansdeululnglul
willeaniluanaduiiesiulneiguna mm%’méﬂy’ﬂag wazaanvisenanldldsudminanumdssdesas 0 Wsenig LCR
suNmInansvasUsnadl sw. aavzileu | tenarsuuy i 1/4 9o 1.1.4.1]

Tudszmalnelufiaundasos

17 (4.2) mﬁmiwﬁaqaL‘Euﬁi'mﬂ'izl,mﬁaan U%mmmﬁwmwmwﬁyﬂqaL'Eumwszmv*iﬁaaﬂﬁaémisﬁuiﬂEJ%’gmalmm'%a sUN. %50
viaauszAulasdgunalne sun. wie san | anavilanadudsUssvedlildanaiiutiasiuieenlasdguiariesuinisnans
Tas¥guna suiansnanevasUsamadi sw. | vessaadl on. aavsSeululnelufadadeey wasamaniienanlaildsuimn
snnzfouluvszmalnelufionundaneey | anuidesiosas 0 [Usen1a LCR enmsuuy i 1/4 99 1.1.4.2)
Tngdndalidulalifunssualiuanluasen
g"3 (Stressed net cash outflow) Tu
anatudalszmaARena1afaiaaInnisin
ganssuvad sw. Tulsmeaty

22 wa (1) Buniwdanmagastuil 2A

TunN15518NURUNSNTANNAGDITUN 2A [Usen1a LCR tonaIsuyy i 1/4 9o 1.2.1] S1vuals sn. 5189745109819 80dus1a0
a g o . o ) & v U AVY 1 o oA .
N5unenilesu (Gross price) dmsusienisnnasulinuseny laeliuusnudssiantad laun Ja@iiten1ssuias (Banking book




ussvialy v o .
/LT A1B5UTY
Excel file

account) 45uBdUNTNdanInAGRTUN 2A NRTUNNINTINTIUNMTTendnnIndlaeiidyai1inazvieau (Reverse repo) g3NTsUNTEY
wann3ng (Securities borrowing) kargsnssunIsuaniUasunanyseiu (Collateral swaps) lu Column D wagdny@ivenisa (Trading
book account) Tu Column E

25 (1) asarsminlasuuvtdnadnudes 20%

AIENIUINUTIAIINATTERNTY TeeanvTomUseiulaeiguia suIAITNaN B9ANTUNATEIAILYDINY BIANTSTYBLTTUALSTIaMAR

W395UIANSLHONISHAIUITENINeUsEINA (MDBs) NlasutmtinAudessosas 20 munaninasinsAuIndunsndideainunsinlay
T8 SA [UsznIA LCR wena1suwy v 1/4 9o 1.2.1.1]

26 (1.1) @900 nseAUsEiulagsFuIa USunaumsdnansnansnidesnsemuseiulaesguanlasuiminanudessesas 20

27 (1.2) ¥s9an WsaAUsznulagsuInsnas | USinamiaemsansniideeeniieruseiulassuiasnansilasudminenudssiosas 20

28 (1.3) ¥909n WsaAUsnulagadAns USunuaiAnsansniidesnisormuseiulagarnsunasesdiuriodu a9An15veeshay
UnAsasduiiadu aeAn1vadsguae SPamvfnlasuntinenudesesay 20
333 mina

29 (1.4) Y3990 WBAIUsEAUlAEEUIANT U31auaiAnsansniifeansoruseiulagsuinsiion 15w se ni U smne
WWBNITWAILITENINUSENA (MDBs) (MDBs) filasuinineudessaeas 20

30 (2) asransvilgsiaenvunlaildaniiuy USuauAaAnansnansvidgsnaenvuiusaanaseniu kagnsansainailasunsin
n1508U (Non-financial corporates) 9 SUAULATAR LRI AA- USRI [Usenie LCR tonalsiuuy wilr 1/5 98 1.2.1.2]
lasudunuiasanaaus AA- uld

31 (3) MayldRudseaniag USunaumspneiidgyan ldRuwuuiiluiuvsenanning (Scrip) B0anlagnsensnnsnag

A
[ Ly

NITNIANNIIANY MsmNAsERNAY [UseniA LCR iona1suuy i) 1/5 98 1.2.1.3]




UF39In Y v 3 o o
£ el file VN AB5UNY

32 (4) asrensviifiaanlneigismianie USinmasimnansniifooniassgiamianieaniunsduamzAaiinsensamsads
aortiunsfuaniziafinsznsmandslsl | lddusedudusuasnendefiunannassanity uasnsasvidereandosldunisdn
AmusziuRufusazaenite wazasasvize | Susunsanldiinit A vieteuwi lunsalldfimsdasusuasindesiiaauznismiiuny
foandadlésusuduiasinaud A July | Ju Wity amdninasifidiinangnssunisulevesziamia (ans) fvue
nsalliifinsdInauAuLAsAnAalianIuy [Usena LCR onasuuy i 1/5 98 1.2.1.4]
nsanfiusudy "lifidym" aud aas.
AAUA

28 (5) Hudiiuseiu (Covered bond) #lé3u | Usunaumsisriudiuseiu (Covered bond) fiUseminanseyniiu waviudsananldsums
SusunsAnaaud AA- TulU Sadusuiasinlaisinnit AA- videwfleuwin [Usenig LCR onaisuuy wih 1/5 99 1.2.1.5]

39 W () Bunindanmasestudl 28

Tunssesdunsndanmedestudl 28 [Uszn1g LCR wonarsuuy i 1/5 9o 1.2.2] sl sw. siesusasaindadusien

fismmonidesu Gross price) éi’m%’m'mmim'lmwﬁnmJismw Tnelutsmuusziandad toud Safienissuins (Banking book
account) Fssuddunsndanwagestud 28 ﬁlﬁ%’um%mqiﬁmmi%amé’ﬂw%’wEﬁﬂaﬁé’mmwdﬁﬂzﬁuwﬁu (Reverse repo) g3NITUNTEY
nanmine (Securities borrowing) kagganTsuNsLanUAsuNdNUsEAY (Collateral swaps) lu Column D wagtiy@iitenisén (Trading
book account) Tu Column E

42 (1) asraswindsutimiinanaudss 50%

p3ETETUTIEINASERNEL SepenvidarUsiulasiguta suin1snans ssdnsUnasesdiuiesiu asdnsvesiguarigiamia

RosUIMIENIRRLNTEIeUsEnA (MDBs) Aldsutminanudesdesay 50 mundninasimsimnadunindidssiuasinlag
35 SA [Usene LCR tona sy wdy 1/5 99 1.2.2.1]

43 (1.1) Heaan wieAnsziulasiguia Uinmasieenansuiidsesniesuseiulnessunaildsudhmineudssiesas 50

44 (1.2) Feoon WiomUsziulnesurmsnans | Usinamsdnesansniisseemisemussilnesnasnansdilsyuiminanudessesas 50




UF39In Y v v o =
£ el file VN AMB3 UMY
45 (1.3) Zeoon viomUsziulnsasdns UhinmasieenansniidsesniesUsiulasesinsunasesdiutiosiu ssdmsvesiguay
Unasasdutiasiu asdn1svasiguas %’ﬁamﬁaﬁlﬁ%’uﬁmﬁﬂmmﬁ&m%’aﬁaz 50
F3d e
46 (1.4) Fepn vieaUsziulngsunAs UiaunsnansasniisieenvieadssiilassuasiientswaunsyninaUssne
ian1sWansEdneUszna (MDBs) (MDBs) #ldSuthmnenundesdesay 50
47 (2) anansuilgsiatensudilaildanity U%mmmﬁwmwmmﬁqiﬁaLaﬂ%uﬁﬂimmﬂmssgﬂﬁu wazasIAIRINaLETUNIIN
A543 (Non-financial corporates) i SusuinsAnGaus A B9 A+ iewfleuwih [Usenia LCR tenansuvy mi 1/6 90 1.2.2.2]
lasuduauashn A B A+
48 (3) AuanRuviendynl¥Rudeeenlag | Uhinunsdsuaniu uazidyalituwuuiluiuvendnming (Scrip) Fseenlag
#010UNMIRWANIENT an1tunsiuewsAafiusmnnmsEn [U55n7A LCR tonansuuy wih 1/6 90 1.2.2.3]
54 e (1) 29Ruislailftnlédslaianunsnsnianld (Committed facilities) anv sw. ArsuszmaldFuandninaulugidesan
N5 WAL ELARDAIUENTNAR DY
56 (1) 29Ruitdslailéiinlddalsianansasnian | wsiuiilianansoenidnls (Committed facilities) FasldnuwaziIudayauazdnanni
1§ (Committed facilities) #su1 sw. yangung lawizanfissildisnld Fwanwn on. dssumaiidassoglulsemdlnglésy
AnUszmalasuainadtinaulg ndinanulvglusnssema [Usena LCR wil 7]
63 wuan () Bunindanmasesaaavassnunlusnsszmavas sw. aamzdeuluusandlne
65 (1) Banadunindanmasemommaves | Usinadunindaninadesiomnvesavilusiasuinaves sn. saneleululsemelne

v lusnausenevae sw. aansiieuly
Uszmdlne Felasreaulunuan () (@)
way (A)

Faloseaulu wuIm (0) FUNSHEIANINAABITUT 1 VU9 (U) FUNTNEFNINAADITUT] 2A
uag w9 (A) FUNSNETANINPADITUT 2B [iaUsenaunIIneIsaiIUseidu Excess HOLA
lutsena LCR onaisuuy w1 1/8 U9 6]




UISNA LY
Excel file

o/

#i90 ANaSUNY

67

o/

w9 (%) Runndanmaseuianuanaiuisiteddgy
Tumssesndunindanmagesudsmuanafuiifilodfy dmuald sn. SenuvEadunindanmadeslusUanaiuum way

anatuduiififoddaieaud sw. ldmeewlilu v (1) unswdanimeaosdui 1 e (1) Gunswdanimeasssui 24 i (@)

FunInIan mRa eIt 28 Uaz vaam (1) 0Suiiealallaionl8dsluaansaendnls (Committed facilities) 197 ow. siassnala sy

9 mahanlngiidosninnisinnuviemaesuanineaes lagl sw. szyanaiuiitioddyliidelu Column C uazseauuiua

a U 6 U 1 a U U ¥ U 1 2 U U ;% U 1
auwswaamwwaaﬂmmazaqaLauﬂauﬂiumaamwmuam‘tu Column D wazUsunamasusunigsnsidiuanty Column |

70

(1) dnaluum USunadunindannaaesieglusuanatiuum

71

(2) analkupuniivedAgy
o o =

ananuniduddny vuneds analRuinasiuvewiiduluanaRuiulaznseniuLoNIULEAIgIUEN15RY (Off balance sheet)
Usgunv Foreign exchange forward Wag Cross currency swaps Magviiiinnssuauluaeenluanatusinnimsewiniuiosas 5 ves
waiamawﬁﬁuﬁaﬁuuazm'isrgjﬂﬂ’uuammmmgmzmi@u (Off balance sheet) Usgtnn Foreign exchange forward wag Cross

currency swaps

72-76

Ao o

(2.1) - (2.5) USunadunindannadesieglusUanaiuuniidud Ay




duil 2 : Uszanaumsnssuaduaninaaangns (Net cash outflows)

daudi 2.1 : Uszanaunsnszuaiiudaniviasean (Expected cash outflows)

ussIinly Y o _
Evcel file ki A183U"Y

81 nu2n (1) Ruiurnuaztudusnedes (Retail deposits and borrowings)

TunssenuiuiuihnuazRuiunedes [Ussnim LCR enarsuuy vy 2/1 9o 1] mvuali sn. s1eulSinafuiuiinuazfuly
mﬂ@:é’miywﬁﬂuqﬂﬂaﬁﬁmm Tu Column D Tngliuusnuussnvdayan nslasunisiuasesiuen uasdnuarvaln@RusunnuasRudty

83 (1) RufurhnilldFunisdunsasiiuran

FusurnanyarasssuaUszLam (1) RusurhnuasRudduussiananeudenisany (2) Guiurhnuasfuiuussamineiy
ledusrernatadiimuatiszAuniglussesna 30 Yu (3) RuivhnuaRudBulssanieiuilefuszernaiifitvundssfunnnd
30 Ju AgrhnRuavslunsldasuneuimuslalagliideafuniederuiveddliftoddy uas (4) RuiudnuesRudfuussamn
DefudledusseznaniifiivundissAuinnn 30 Su il sw. favddefudeussuimuaaznldlddvsoiaiinansenulumsausie
Fordeawna sw. [UszmA LCR tonansuuy wil 2/2 1o 1-4] wwzahuillefunsdunseaiushn

84 (1.1) RuSurhniildfumsduasesiudin | Usnatusurhnannyanasssumdadudaingnalflunsvingsnssumansiu sena
wazutyTngnénldlunsingsnssu LCR eamsuuy wih 2/1 9o 1.1.1] lamizdniiléumsdunsesiunin
N19N1513U (Transactional accounts)

85 (1.2) FuSurnildfunmsduasesfudingds | Usnatusurdinanyanasssumadailidadignldlunisigsnssumanisiu iy
aluinyTignAnTdlunnsvingsnssume Uy TfignAnginGuiinnuduiusiv sw. [Wsgnia LCR enmsuuy wih 2/1 99 1.1.2]
n133u (Non-transactional accounts) amngauildiunsAunsesdurn
wsilutnyTngnAdiaauduiusiu sw.

(Relationship accounts) @ailsa2u
wnastulumsssuiusanlululden
86 (1.3) RuSurnilédfunisduasesiulingds | Uinaiusuiinanyarasssuaddlalydadngnaldlunsvingsnssumansiu uay

Lailavgyngnarldlunsiingsnssums anAnenRulladanuduiusiu sw. [Uszna LCR wenarsuwy il 2/2 9o 1.2] lane




ussvinlu Y o o o
& el file ki A183U"Y
N1518U (Non-transactional accounts) duildsumsduesoaiusn
waglafldtnyngnrdanuduiusiu sw.
(Non-relationship accounts)
87 (2) RuurnuazRufduitlailésu USnauRuiuihnuazRuiduanyaasssunidssian (1) RuiuiinuasRuldussinniiy
N13ANATBIIUAIN Audlovnann (2) Buiudnuazfuifissvdnefudodussesnadelisnuatisy i
meluszazam 30 Yu (3) GuivhnuasiufBuUssinniefudledussznaiifiivun
FrsvAuNnnIn 30 Su AhnGEuiiavslunisldaeureuivualilaglsideruiuviede
AuSuegndlaifieddy way (4) GuiuhnuastufBuUssaniefuiledussesinand
fvungisEAusInndn 30 u 7 sw. TavddreAuneunsuimunuaznlilddnsenad
wansynulumsausiedeidusves sw. [Usznia LCR wonasuuy wh 2/2 9o 1-4] dauiilalls
SUM3ANATEIRUNIN
88 (2.1) wwzdrwiduRuiudinifinnsld | YSnatusudnanyarasssuanildseaulu 9o (2) SusurnuasGugiuilalasuns
U3MI5UIANTMBUABSHIA (Internet Aunseudurn wnzdudutydtusuinfigndginaunsavhgsnssuiinelida
banking) nszualuanlrasenaunsltusAssUIAISNIBWABSLER (Internet banking)
89 (3) RuiurhnuazRufdudy
RusurnuazfufBuanyarasssuauszan (1) GufuhnuasduifudssnvisfudledussornaiifmundisgAuinnnd
30 Yu Aphnduiidvslunsldaounoutmunldusiesuegeiteddey (2) SusudhnuasiudBulssnninefudlodussesinaiia
fvungiszAunnndn 30 Yu fildeulvinaldnouneunsuimun [Uszn1a LCR amsuuy mih 2/2 7o 5-6] waziusurhnuazuddy
fliiansaneliiAnnssuaiuanivasenlsly 30 fu
90 (3.1) RuiurhnuazRujudssindngny

Wadussezianiimuan1sdiseay
wnnd1 30 U Fegehndianslanaunau

USinauRusushnuagRudduanyanasssunuseianingfuiliedussesiianiiinvundise

IS v

AunINNdn 30 Tu AEhnRuiavslunislaoeuneudmunlaudiiaiuSusgaitedey
[UsemA LCR ona1swuy w7 2/2 9o 5]
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ussIInly Y o o o

& el file ki A183U"Y
Avuauatdfuluswauiinsznusie
nanibe3uvasgndludasszndneuiikn
udeTuiineusdnedituddny

91 (3.2) RuiurhnuasfufBuiideulady | Usinafusurdnuasdudiy Wy Shaldurin nyarassainUssavansiudiedy
lanaunaunvun wazldiingfnssunis sruzaiimmuatszAuunng 30 Yu Addeulviuldaouneunsuimun [Ussnia
lanaunaufviua LCR tanasuuy miln 2/2 98 €]

92 (3.3) RudurnuazRuBudgnalifians | UsunaiusudnuastudBuannyanasssumitlianansanelfifnnszuatuanlnasenls
Tunisldasunieluszezioan 30 Suuse | lu 30 Ju dalilsignaeaudunszuatuanlvasenaniusudnuazuidulutoduves
RusurnuazRuiBuasidavuanisdissiy | muan (1) usurnuazGuusedes
1NN 30 Fu Fegrniiansldaaeunou
AmuauasidUFuluswauiinssnude
RuduvasgnAtagreiitedifny

93 (4) RuivehnuazRudBumegesvasannn | UnuduiuhnuasiudBuanyaeassunisunvasanynues sw. fansaegluisssme
¥3aU3EMgn (Subsidiaries) Y83 sW. FadutsinamdsanususmesanmslvasennusnsigindugualuisUssmaimuaud
Sansogludnsussimadelddasinisluasen | senig LCR uih 5]

G:'mwv:mmqumnuguaiuﬂizmmu it RuiushnuasRuddusegesvaeuusngn dmsun1ssenudayanauginanian sty
e (Consolidated basis)
96 wu9n (v) RuiusnuazRuiduseluguuuliivanuseiu (Unsecured wholesale funding)

TunssenuiuiuhnuezRuddunelvguuuldiivdnuseiu [Usgna LCR lonarsuuy mi 2/3 9o 2] Amuali sw. e miuTunm

RusurhnuarRugunladivanyseiuangnenlilyyarasssuan Tu Column D Ineliuuwnuussinvdyan adyan nslasunisduases
Rushn uagdnuaeelndRusulnuasRul gy
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UFSNA U

Excel file

o/

%290 ANasUNe

98

(1) RuSurhnuazRuiduaingsiavuiadn (Small business customers)

TunssenuiusulhnuasRudduangsiavundn [Usen e LCR enasuiy il 2/3 99 2.1] fmuali sw. sieemuusunaidusun
LLazf‘auﬁﬁmnﬂ@jﬁigig']ﬁLﬂuqiﬁwmmﬁﬂ T Column D Teglvikusnuussandyayn MslasunsAuaTosdurn wardnuuzvesl gty
SushnuazdudBa il gnéngsiarunadnisdosdanaudimufidmualundninas LCR

dwmduRuiushnuasfuiBuangsfivrunndndsidienunuantantmun nenulusuihnuasfufiusnaradutuiun
wazufBuandyaealy 9o (2) Gusirhnuaziduiiundiyanaduillegsivauindn (Wholesale customers)

99

(1.1) RuSuehniilaunisduasaetiunin
Rusurnangsfiavunadndszan (1) RusurhnuasRuduussiamanefiudloniey (2) dusuihnuasRudduuszsnniefude

(%

auszgrhmdadinvuatissauneluszesiag 30 Tu (3) RusuihnuarRululsainnitghudledussesnaniimuuatissauuinndy 30 Ju

EHnRudanslunislansuneuinualalagliiderusurtederusuegelifided Ay way (4) QuivlnuasRuduussnningdu

' [
=

WHI9AUSZELAMIMNUATISEAUNINAT 30 Tu A 5w, TanSaneAunaunsuiuakaznnliltansanainansenulunisausadardeaves
5N. [Usen1A LCR tona1suwy w1 2/2 9o 1-4] lamgduilasun1sAunsasdiuebin

100

(1.1.1) Rusuehniildzumsduasasduein | Sunadusuinangsivswndndadudadngndildlunisvhssnssumanisiu [Useneg
wazilulyngndldlunsvingsnssu LCR sonarsuwy min 2/1 9o 1.1.1] anizdiunlasun1iAuasaddusin

1191159 U (Transactional accounts)

101

(1.1.2) RuiurdnitldFunisduasasiuain | Uhnafusuiinangsisvunndndailidndignildlunisigenssummanisdu uiidu
dalallanyTignaldlunisinganssy ayTfignAngrnuiienuduiudiv sw. [Usena LCR enasuuy wih 2/1 99 1.1.2]
1901518 (Non-transactional accounts) Lawwﬁaumﬁ%miﬁmmmﬁumﬂ

wsilutnyTngnAdiaauduiusiu sw.
(Relationship accounts) @il
unaztulunisasuidussndululden
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ussIInly Y o o o
el file Wde A183U"Y
102 (1.1.3) RuiudnitldFunsduasesiuiin | Uinafusudinangsievunndndsilidadgnillunisigsnssumenisiu uas
FalalanyTignaldlunisingsnssu anddshnRuiiladianuduiiusiv sw. [Usenig LCR tenaisuny wil1 2/2 9o 1.2] @
14733 (Non-transactional accounts) | gufilé¥unisAunsesiunin
waglailatydfgnéniiauduiusiu sw.
(Non-relationship accounts)
103 (1.2) RuSurhnuazRuddudlailésu UsnaudusuihnuazRudduangsiavunadnusznn (1) Qusurnuaztudiuussinm
N13ANATAIRURN Fefuilonisniu (2 GuivihnuasdudBuussaniefudledusssinadaiifmuadis
Aumeluszozinn 30 Yu (3) Buiuhnuasfudiissnvdnefudodussoznaiis
fvuadiszAusnnndn 30 fu Aghnfuiidvslunisldoeuneuimunldlagliderus
reldeAUsusgeliiiduddey wag (4) L‘Eu%’ummmsﬁuﬁ@uﬂizmmwﬁmﬁaéu
szognaimvuatszAuIN 30 Ju 71 on. favsareAuteuasuimuauazmalald
dvdorainansznulunnausedeideses sw. [Uszma LCR lonaIuuy i 2/2 99 1-4]
dwiilléunisdunseatusn
104 (1.2.1) wwizduiiduRuiudniiinsld | Vinaiusudinangsievunadnildseauly 9o (1.2) Gustirinuasudduilalasy
U3MI5UIANTMBUABSHIA (Internet msAuAseuiusn ez dulnyTiuiuiniignddihnaninsavigsnssudinelsiie
banking) nszualuanlnasnsiunsldusassuAsNIBumesiin (Interet banking)
105 (1.3) RuurnuazRudiudu

RusuhnuazRudBuangsiavnadinUssny (1) RusuehnuazdudnussinniiefudedussesnanfidimuadissAuunnndd 30 Ju

' v
=4

Ay a aa a l ! ° Y A ) | Ao o w a o a va oA = Aa o °
‘V]Nﬂ\l']ﬂLQUﬂJﬁV]ﬁELUﬂWivLﬂﬂEJUﬂQUﬂqwu@lﬂLLW@J@WUiU@EJ'NiJUEJa']ﬂﬁy (2) L\cluich}\l']ﬂLLa%Nuq*ﬁJNUigLﬂ‘Vﬁ]']EJﬂuLﬂJaﬁUigUgLﬁaqmﬂJﬂ'}Wu@"tﬂﬁg

Y

b

AN 30 Ju NilReulwildneuneuasuivun [Usen g LCR lona1suuy wil) 2/2 9o 5-6] wavRusurnuazRudguilianunse
neliiAnnseuatiuanlvasenlaly 30 Ju
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ussIInly Y o o o
& el file ki A185u"Y

106 (1.3.1) RuurhnuazRudBussansieiy | UinafusuinuasfuiiiangsiamnndnUssaminefudodussoznaniidiiimue
Soduszaznaniifidiuanisdnsziy FrseAuInndn 30 fu AphnGuiidvslunislaaeudeuivualdusiduivenadidedidy
N9 30 Ju Jerniianslaneunou | [Usznia LCR enmsuuy wih 2/2 1 5]

Avuauatauluswauiinsznusie
nonilefuvasgnénludasszninedudinn
uisiuiinauatneiituddny

107 (1.3.2) RuiuinuazRudBuififeulein | UsinaiusurinuastudB Wy Jnsiuiin angssvunmdnussamateduile
lanaunaunvun wazldiingfnssunis AuszornandiiliimuntiseAuunnnd 30 Ju Aideuluvinaldasudeunsuimun [Wssng
lanaunaufviua LCR wona1suuy i 2/2 Yo 6]

108 (1.3.3) RuiudnuasRudBudegndnlaill | UsnaniusurinuastudBuangsiavunadndilianansaneliiAanssuaiuanivasenls
anslunislanauneluszesiaan 30 Tu Tu 30 4u Falailsignaeanudunszuatuanlvasenanfusudnuazfudduluteduves
vide RuiurlnuazRudBuiifiiuuants 91199 (9) (GusurnuaziIugeusielnguvulaivanuseau (Unsecured wholesale
F152AUNINNTT 30 U %ﬂé’ﬁhﬂﬁaw%‘ldnau funding) 9 (1) 83usurnkazidugiuaIngsiavuImgn (Small business customers)
noufuauaiaulusuudinsznude
RuduvasgnAtagreditedifny

109 (1.4) RuurnuazdufBugsiavuwain | UsnaidusushnuasduiBuaingsiemnadnimunvosanuves sw. fidnssegly
Ya9EYMTOUSENGN (Subsidiaries) ¥as | AUszina FadulTinamdsnnuiusesnnnsinasenaudnaiigindugualy
sw. fincaglusinaszmadaldsng saUssiAmuaLe [Usen g LCR v 5]
mﬂua%anomwwmamumnUQLLa“Iu it RusuihnuarRuiBugsiavunadnvesuigngn dmsunssenudeyangugsia
UssinAuummun M19n138U (Consolidated basis)

110 (2) Rufurhnuazufduanidyanaduiililigsisvuiadn (Wholesale customers)

Tunsaenuiuiuihnuasuiduanifueradunilygsiauundn [Usena LCR tenasuuy wil) 2/4 9o 2.2] fvuali sw.
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UFSNA U

Excel file

o/

%290 ANasUNe

a

eulsinuRusuihnuarduggy Tu Column D Inglvikusmudssnavda adyay MmslasunisAuaseslun uasdnyaeraelndtu
SURNUAERUNEY

111

(2.1) RuiuehnuasRujaunagsnssuiuuufnis (Operational deposits)

RusushnuagRuddudsean (1) RuiuinuazRuldussnniteauienimuiaie (2) RuiuriniasRuluussnnaienu
Weduszega@alinmuatissAunglussegia 30 Ju (3) RusuhnuasRuldulssinvidngAuileaussesnailinuatissAuuINd 30
v av A aAa ay o v a o a  va T Aa o o ' o A =
Tu MernRuianslaneuneudmuald (4) RusulhnuasRudnussnnigudlsdussozianiiivuatiseAulinndt 30 u 7 sw. &
ansSanAunaunsuiruakaznlulianseatinansenulun1saudadordeava sw. [UsenIa LCR @nasuuy i 2/6 1o 1-4] F3ldiie
N3753nsIUeUUG RN laun n13992Ru (Clearing) MatAusnwminddu (Custody) #30n15U3MI5U (Cash management) Al
PANNUNINAUA [U52N7 LCR anaIsuyy w1 2/4 98 2.2.1]

112

(2.1.1) angsnaenvuililyanriunisiiy (Non-financial corporates)
RusurhnuarRuiduivessnssumudjifinisangsiaensuiililyanidunistiu

113

(2.1.1.1) dwumldzun1sAuasaiusn YSunaudusurhnanngsiaensunlidldanidunistiu megdmilasunishuasesiunin

114

(2.1.1.2) daunbidldsunisAuaseslurin | Usnaudusulnuazduduaingsiaensuililvanidunisiu daunlilasunisAunses

WHuen

115

o/

(2.1.2) 2N3FUIA FUIAIINANN BIANTUNATBIEIUTIDIDY BIANTITVDITTUALIFTIANND WIDFUIRITLINDNITWAIUITENINUTEINA
(MDBs)
RusushnuazRudduiveginssuaud]ifnisainiguia suimsnans aeAnsunATesEILYIndiu 09AN15URITTHALTTIAMAR 130

suIANSHEN SN TEVIeUTENA (MDBs) el litdusinRusurnuazRugusnananaadunistuanizia ddiseauly
8 (2.1.4) a0 uaridhuaradu (lusiu o)

116

(2.1.2.1) daunldsun1sdunsastiumin USunauiusueinaniguna swinsnan asAnsunAseddIuyady aafn1suaesguassiaming

WIesUIASieNIINRINITEINeUsEnA (MDBs) lamzdwinlasunmsAunsesluean
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ussIInly Y o o o
& el file ki A183U"Y
117 (2.1.2.2) dauitlildfumsduasesiudin | UTnaiusurinuasfudBuanniguia suiesnans esdnsunAsesdsiesiu 0ednsved
Suagigiamia videsuesiiensiaunseninaseima (MDBs) dawiilailésunisiunses
Huwhn
118 (2.1.3) 970 SN.
FufurhnuazfudBuiiegsnssusuufiRnisan sw.
119 (2.1.3.1) drudildunsunsesiiurin USnauusurhnann sw. wingzauiildfunisduaseaiudn
120 (2.1.3.2) dauitlaildfumsduasesiudin | USnauiusurinuastudBuan ow. dauitlildfunisduaseaiudin
121 (2.1.4) 9nan1iunsity uazdyanady (lisau sw.)

FusurnuasfudBuiitegsnssusuufiRnisanaatunisiu Sesrmfsuisvlungussiamensiiuves sw. s U3Emitunuy
UitmiasAnrlesdied uTEmduNUsznaugsRivnanisfu andunsfuenzie uardfyaradu wu nesu TAyaeanzAaiienis
LLUaﬂauw%JWéLﬂuwé'ﬂw%'WEjﬁ?jﬂﬂiaumju Special Purpose Vehicles (SPVs) Securities Investment Vehicles (SIVs) wag Conduits

122 (2.1.4.1) drudildFunsiunsasiiuran Uinaudududinanaantunisiu wardifyaradu emgduildiunmsduasesiudin
123 (2.1.4.2) dauitlaildfumsfuasesiudin | snafusuhnuasiuiBumnaniunsiu uerlfyanadu duihildf3umsiunsesiuin
124 (2.2) RuiurhnuazRudduiildiegsnssudiuujiAns (Non-operational deposits)

RusushnuagRugdudssian (1) L’3u%’ur;hﬂLLazﬁuﬁﬁmizmmaﬁwﬁmﬁamammﬂ”’wm (2) RusurhnuazRudENUsTIANTeAY
dledusrernandalitmustissAuniglussozinm 30 Tu (3) RusurhnuasiudBulssandefudiodussornmiifitmusdiszAunnnii 30
Yu Aigphnduiiavsldaounouimuald (4) GuiushnuarduiBulssaminefudlefusrognaiidimustissAuinnnd 30 $u 7 ow. §
avdneAuneunsuimunuaznlilddvseraiinansenulumsaudedeidesues sw. [Uszna LCR lona1suuy mih 2/6 9 1-4] Mlaidn
PrensdufuiuiinuasfuiBuiiegsnssusnuu§iRns Wsen1m LCR enmsuuy i 2/5 9o 2.2.2]

125 (2.2.1) 3ngsnatenvuitlilysantunisiiu (Non-financial corporates)

RusushnuazRugdundldiegsnssuaudjifnisaingsiaensuililyandunistu
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USINAY o . . -
el file Wde A1B3UY
126 (2.2.1.1) drwilldFunisdunsaaiiurn Uinauiusushnangsiaensuitlilsaniunsiu lasdudy 3alifunisiunsesiunn
WU RaFaiViels
127 (2.2.1.2) dauitlildfumsuasesfudin | UhinafusuinuasfudBuangsiaenvsuililvantunstiu laadudadililssuns
WU AuAsaIRuEhnfLdIuIL
128 (2.2.2) 3n3gUIa SUIMINANN BeANTUNATEIEUTBTAY BednTYBsSuasigIsvAY visesunATsBN TAUNSENINeUsEIMA (MDBS)
FufurnuasfudBuifleifiegsnssusnuliifinisaniguia suimsnan ssdnsUnAsesdILTieaiu esdnsvesiguazigiavia
yiesuIAsiiionIsiaL ST IaUsEmA (MDBs) Vet ifusuiusurinuasiiudBudinanionaniunisiuamsas ddiseslu 99
(2.2.4) 9@y uasdiyanadu (l1isau on.) uazlidusutuiiuanlasensdude Soft loan ves sun. iiletiawdoflasy
ansdeveangnnde dddisesnilu 9o (3) nszumiuanivasendui sun. fmualilasusnsinisinasen 100% laun Gususnmse
Sududuitozasudmualy 30 3u W midaereiiinennsdonsnmindfeagseninesenisdeuey uszs1emsduil sun. frusitudiy
129 (2.2.2.1) drwilldFunisdunsasiiuran USnauiusurnanniguia suinsnans esdnsunAsesdILTieadiy ssAnsveITgIAY
HER I SiamAe visosunmsiilensaunszsinsUszma (MDBs) laaifuliydalasunisiunses
Rushnfusnuau
130 (2.2.2.2) dawitlaildfumsduasesiudin | UhinafusuiinuesfudBuainiguia suiasnans esdnsunAsesdwviesiu 0sdn1sues
WU Sguasgianvia iesunmsiiionsiansyninaseme (MDBs) laewdhudnditlalldsunis
AuAsaIduehnfudIuI
131 (2.2.3) 910 sW. USunauRusushnuagRudduann sw.

weid lunseld sw. fisemsnssuaiuanlvasonuasnssuaduanlnadfiintussning
USEnlungugsianneanisiuves s, 1v ow. annsavinnaunszuaiuannaniiiniy
meluszozina 30 Tl [Useng LR il 7] nelimenudiinadaiusensiuvesiu
SurhnuazRudBuilafiogsnssusuufiRnsannuiemioglungugsianisnisiiu
ety sn. Tu 9o (2.2.5) 9nusvnlunguasnan1nIskiude iy (Intra-group transaction)
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ussIInly v o o o
& el file ki A183U"Y
132 (2.2.4) 9naantun1siy uazdifyanady | UTinafuiudinuesEudBuanantunsiu femfeuiintunu idniasanlesdies
(laisau sw.) Uitvduiivsznougsianensiu antunsiuamsia warliyanadu Wy nasy
dAyaraemzAafionsulasduning Jundnningdenseungu Special Purpose
Vehicles (SPVs) Securities Investment vehicles (SIVs) lag Conduits
et lunsdlfl sw. S91ensnszuaiuanlvasenuaznssuaiuaniadnfiAntussming
U3tlungugsiananisiiues sw. W sw. ansnsarnnaunseuaiuandenaniiinu
meluszoziaan 30 Yuld [Wszma LCR mih 7] Ingliseauuiinadadusensimvoiiu
SurhnuazRudBunilafiegsnssusuufifnsannuinioglungugsianisnisiiu
wenriu sw. lu 9o (2.2.5) 9nvSemlungugsnaniniaidudeani (Intra-group transaction)
133 (2.2.5) anu3Enlungugsianienisity USunauRusurinuazRunguannuisnlungussianienisiiuves sw.
W8nU (Intra-group transaction)
135 (2.3) RuurnuazRuddunaldiegsnssudulfianisdu
FusuhnuasRudfuiflyiiessnssudmuufuiinsdu ldun Rusuihnuasfudfa 1wy Tnsiushn 9ndayaeailidhdouludy
griavadnssnniefudefuszernanifisinuatisyiunnnnd 30 Yu dddeuluildosuneunsuiun [Wsenm LCR
wonasuuy wih 2/6 9o 5] wazliufurnuasfudBuiliansaneliAnnszsuaiuannasonldlu 30 Su
136 (2.3.1) ﬁu%’ummmzGuﬁﬁuﬁﬁﬁau‘l**uﬁ’mldaauriauﬁmm wazlaifingAnssunislanaunauniviun
RusushnuagRugdy W Ynsturin mﬂﬁaqﬂﬂaﬁlﬁlfﬁwL'E"aulmL‘T]uqsﬁ%mmLﬁﬂ‘dszm‘m'waﬁmﬁa?:uizammﬁﬁﬁmumhszﬁu
w1 30 Ju Pdlisevlavhaldasureunsuitun [Usznia LCR tonarsuuy wih 2/6 7o 5] Tagliuisnuussnmedyan
137 (2.3.1.1) angshaenvuitliilyaniy Usnauiusurhnuas fuiBuangsiaensuitlilsaniunisiiy
n158U (Non-financial corporates)
138 (2.3.1.2) 99n3gUna suIAIINANE B9ANs | UTInauiusurinuaziudBuainiguia suiasnats esdnsunAsosdwesiu 09dn1sUes

UnATa9dIuiaddu 99AN1URITTUaY

Spuavsgiavia wseswimsien s sEnIeUsene (MDBs)
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USINAY o . . -
£ el file VRlIE) ABsUeY
3auia viesurAnsitantswaLn
senieUszind (MDBs)
139 (2.3.1.3) 10 5W. @a1UUN1TRY uag USmnauiusurhnuaziuduan sw. an1dunisiu Sesufesismiugu vin
dAyanaduy \nshnvesdied UTIMAUTIUIzNoUgIRIMNINITRY an1iunsfuewizAe wadfypeady
Wy neau SAyaralazAuionsudadunindidundnnindTansounqu Spedal
Purpose Vehicles (SPVs) Securities Investment Vehicles (SIVs) wag Conduits
140 (2.3.2) RusudnuazRudBuaingnriduidyanraddiifidnslunislaasuneluszezinan 30 Ju
FufurhnuasfudBuannifyaeanliamnsadeliinnssuatuanlnasenlilu 30 Yu ddlildgnenuiunszuaiuanivasen
NniufurnuarRuddiludeduues muam (o) Susurinuasugiusielnajuuulaiivanusyiu (Unsecured wholesale funding) 7o (2)
GusushnuazGuguinidiyanaduillilygsienundn (Wholesale customers)
141 (2.3.2.1) angsnatenvuitlaildaniu Uinauuiurhnuaz fudiuangsiaenuudilaldanndunisiu
138U (Non-financial corporates)
142 (2.3.2.2) :n¥gUna suIAIINANE B9ANs | UTInauiusurinuasRudBuanniguia suiesnans esdnsunAsesdsiesiiu 0efnsUed
Unasasdautiasiu asdn1svasiguas $uarigianvia viesunasilonsianszinaseme (MDBs)
{5iaia videsurAnsilantsaLN
senieUszind (MDBs)
143 (2.3.2.3) 310 5. #AUUNITRY LAz Unauusushnuazfudiuan sw. antunisiiu dasmeusomturu uitn
dRyanady \sAmesEies U3EMAuTUsznousIianIenIiY antunmsiuanzia warliynaadu
U neau SRyaealanzRaionsuladunindiduvdnninddansounqu Spedial
Purpose Vehicles (SPVs) Securities Investment Vehicles (SIVs) iag Conduits
144 (3) nszuaRuanlvasendudl sun. UinaunszuaiuanivasenanniuiuinuasRudtudus Wsenim LCR enmsuuy i

AMUA I bASUBRSINTS Iiasan 100%

2/6 99 2.4]
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ussIInly Y o o o
el file Wde A183U"Y
fun Rusuinvseufduduiiazasy
fsualy 30 Fu WmidrsdnefiAnenn
nsdevdnniwddeagssninesentsdanay
WAZ518MTOUN SUN. AmuaiuAY
145 (4) asransviliilaifivdnussiu ‘U’%mmmﬁmmwmwﬁlﬁﬁMé’ﬂﬂisﬁunﬂﬂismvn?i sw. \Wugeenuazazasuimuaniely
(Unsecured debt issuance) seeeIan 30 U [UseniA LCR sona1suuy wil) 2/6 9a 2.3]
146 (5) hwnauRudrsasfisunansnansdl sw. | Usinaufudnsesdudl sw. desisafisitelianunsoufifnungunedusmaiigitu
s’iaw‘iﬁqLﬁmﬁaﬂﬁﬁamunaumﬂ%uﬁﬂ ALalUANUTEMAN VLA
149 (6) RufurhnuazRufduifidnuuzadreRuivihnuasRudduiagsnssuduufifnis (Operational deposits) uadnuszinmidy
RusurnuazRuiBunaldiiegsnssuduufiAnns (Non-operational deposits) @dldsreaulusiade (2.2)
FufurnuasfuiBuifdnvazedofuiuinuas fudduilesnssusuufoans widnussmduiusuinuasRudduiils
WegsnssuiuURTRng [Usenim LCR enarsuuy wih 2/5 7o 2.2.2] \ilesannonatidnuazenandeswnuanmadesiuandaainiuiusn
uazufduilegsnssusmuufoinsiaeiill Tnglvsenunensiuivihnuas RudduifidnuueadeRuiuinuasfudBuiiegsnssm
Frulftanistuded waslu s (2.2) BusurnuasGuduiileiiogsnssuduufuingg (Non-operational deposits) #ae
150 (6.1) Usy¥ Vostro Unauusurhnuasfudiuan sw. andunisiiu wasdiyanaduluinalssime iieldlu
N3tz (S Vostro) Fdldseanuudilu 98 (22.3) 999 sw. 99 (2.2.4) 99na970U
M3y uaziAyanadu (s o) uas 9o (2.2.5) 99nu5vmlungugsion1en sy
LAEAL (Intra-group transaction)
152 (6.2) TydAeatasiunisiuiniens USnauiusudnuazRudiuan sw. aandumsitu uazdiyanadu wennsliuinig

amuﬁtﬂmy: (Prime brokerage services)

]

WNeaunsamuiianeselvg (Geyd Prime brokerage) Falaseanuuailu 9o (2.2.3)
990 5%. Yo (2.2.4) 9INaNITUMTIN usrdAyAradu (lisau su.) uag 7o (2.2.5) 970
UsENlungussNm19nIsiaukAe I (Intra-group transaction)
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154

(6.3) Rurhngdruiitiunitgeavyuiiewie | UinatuiudnuasGuiBuduiifuninfiliiiion1svigsnssusuuifnig (Excess
ganssuduUFTRANNT (Excess balances) | balances) @alssaauudalu 9o (2.2.1) 9Ingsamensuiilalyaaitiunsiu (Non-
financial corporates) 99 (2.2.2) 993578 511A15NaN 09ANTUNATENAILYEIOU
09ANITYResTUAL SIAMAY WSasuImsITEN IR TEN I sHIMA (MDBS) 0 (2.2.3)
99 oW, 99 (2.2.4) 99FnTunsEY uasdiyaradu (s 5w.) was 99 (2.2.5) 990
USENlungussnm19nIsiaukae Iy (Intra-group transaction)

157

vann (A) nazuaduanluaosnanfuiiuiifindnussiudeuts sanssumsveanamavilasfidyanitazieiu (Repo) ganssumsliiby
wanmiwg (Securities lending) mslgndBamanvindialuilngiuzvadn (Short position) lazasurimuamelusseziaa 30 Ju

TunsnenuiuBuifindnuseiu [WUsenia LCR enasuuy mh 2/8 9 3] vuald sw. enuUsnaiugfuaingsnssu
nseasEsniineiidyainesteny (Repo) gInssuMsigundnning (Securities lending) qiﬂﬁ:umﬂﬁqﬂﬁﬁwé’ﬂw%’w&ﬁdﬂL?Jm
FIuzvesAvesgnA (Short position) uazgsnssuMIIanUAUMANUsEiU (Collateral swaps) azasuimunneluszoziaan 30 fu way
sanuiilssuinangsnssunslignidundnninditeludngrusvesnvosgnindilsiffuasuimuadaau Tu Column D wazsBsusIA
nanvasduninguanyseiuluy Column E lnglvikusmnudssianvanyseiu uazadaan

fiadl msmeenludetdlinuiigsnmumaanBeundnusefuiiliiRstesiuduananale q (Collateral swaps) Fslvissnuly
Faudl 3 : gsnsIuNSUANLUABUMANYsEAU (Collateral swaps) azasuimuaneluszeziial 30 3u

159

(1) nsandnUsziududunindaninagasdui 1

'
[y =

msfEunTaunindanimagestun 1 Wuninuseiu Fazasuimuaneglussezioa 30 Ju lngliuuwnudssnvedya

160

(1.1) gegyaynUusunaisnans nMsfeuntaunsndanmeaesdui 1 Jundnusziu wmnessnssunfigdyguluswnisnay
[Usene LCR Lonasuuy i1 2/8 Footnote 9]

161

fl
[y o

(1.2) Adsueu1dY AshguNTAuUNSTNgan waaetun 1 1Wundnusyiu wniysIinssunviniuaduIdy
v v v T T <
uenwilean 7o (1.1) gy uusuiaimman
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162 lawzduituludunindanimades msfiuiifaunsndanimadosiud 1 Sundnusstumuildseslu i (1) nsd
nenUseduiuaunindanmadestuil 1 angdmiivindunsnddanandldgniuniu
ydnUseiulumsdiudul ssaunsassnuduiunindanmegedld
164 @ nsdivdnusziuduiunindaninadestuil 2A
nsffuiifaunindaninagosdud 24 Hundnuseiu Faazasuimunnielussezing 30 Tu Inelumnudssnngdoa
165 (2.1) geyeynUusunaisnans msfBuifAunindanmadesiuil 24 Huvdnuseiu ewessnsaiifduandusinmnas
[UszniA LCR wena5uuy w7 2/8 Footnote 9]
166 (2.2) géinyqyndu msfiuiifaunindanimagosduil 2A Hundnuseiy winsgsnssudivhifugdadu
wonwiflenn 7o (2.1) gagyyuiusuinisnar
167 lwzduiitududunindaniwades msfiuiifaunindaninadesduil 24 Hundnusefunaitldsenlu sfde ) nd
nenUsesuiuaunsndanmadestuil 24 ewngdndivndunsnddnandldgnihuiiy
dnUsiulumsdiuiul ssaunsasenuduiunindanmegedld
169 (3) nadindnuseiududunindanmadastuil 28
nsffuiifaunindaninagesdud 28 1Bundnussiu Saazasuimunnigluszozig 30 Tu tnelviuimudssnngdoa,
170 (3.1) geyeynlusunaisnans msfBuifAuindanmadesiul 28 undnuseiu emegansaiifiddydusunansnans
[UszniA LCR wena5uuy il 2/8 Footnote 9]
171 (3.2) Ay uszuna gnwﬁsmm% miﬁﬁuﬁﬁﬁuw%’wéamwmaa%uﬁ 28 \Hundnusziu lemzssnssuitadygyniuizua

iWan1sWaILNSEndneUsEne (MDBs) %30
29ANTUNATENETIDIDY BIANITVRS]
wazsgIavnantasudniinanudes 20%
ERLLeY

sUIANSLNNIHMLNTEI19UsEINA (MDBS) ¥3884ANTUNATEIAIUYIBIRY B9ANNTYBISY
uwagsRlamianlasudmtnaudesdesay 20 vieRAndn [UsenIa LCR onaIsuy i)
2/8 Footnote 10, 11]
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172 (3.3) giayqyndu nsfiuiifaunindanimadosdud 28 Hundnuseiu lewgganssuiviiuddyaniu
uenwileann 9o (3.1) gayquiusuintmats uas 1 (3.2) gayguiusuia gnuid
sumsilom s sEnI1eYsEinA (MDBs) n3aasAnsunnsesdiuinedy asin1sueesy
UazsyiamAaiilasuhminaandes 20% v3eindy

173 twrzdauitiuidugunindanmases msfiuiifaunsndanimagosdui 28 Bundnusetumailldmenulu wids (3) nad
nenUseAubuaunindanmaaetuil 28 amgdiufimnauninddanandldgninndy
ydnusyiulumsgiudul ssaunsasnsnududunindanmededld

175 (4) n3divanuszrududunindtusuitlidhinaduiunindanmadestuil 1 Gundwdanwasastudl 2A wie 28

nsffuiifaunsngsuiitliaunindanmadestiuil 1 dunsndanmadestuil 24 vie 28 Wundnuseiu Ssagasurimuamelu
srewlian 30 Ju Inglviwuanuussnnadaan

176 (4.1) gy dusunasnans mafBuiitaunindduiitlidunindanimadosduil 1 Aunindanmadesduil 24 u3e 28

Jundnuseiu Lawqumsmﬁﬁ@ Sy ndusuiensnans [Usene LCR LonaIsuuy il
2/8 Footnote 9]

177 (4.2) ddynduiguna gnuilsuians msfiuiifauningauiidliaunindanmadesiuil 1 dunindanmadestuil 24 viie 28
iNensWAINTEnINeUszmA (MDBs) vide | \Wuvdnusyiy lewvgsnssafitladayayniduizua suinmsilemsiiannszwitsszme (MDBs)
sAnsUnAsasduTiasiu aedn1svassy vi3e pednsunAsasuYinsiy asinsvessquarsiamiailasutminadssseray
LLaz%’g"‘amwﬁaﬁ‘lﬁ%'Uﬁmﬂnm’mL%"m 20% | 20 w38ANI1 [Usen1A LCR ona1suiu w1 2/8 Footnote 10, 11]

W3aAndn
178 (4.3) fdryry1du msfEuifaunsngauiitlsaunindanmadestiuil 1 Aunindanmedestuil 24 vie 28

Jundnuseiu Jsagasuimuaniglussesing 30 1w wnzgsnssuiiiugdyy1ou
wannilen 7o (4.1) gagygyuiusuiniina uar v (4.2) gayyniusyuia gavi
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suImIsieN IWILTenI19UsNA (MDBs) ¥T093ANTUNATOa N8N D9ANITYRITY
UayS5IamAIATUNIMINAIEEY 20% YT0ANT)

181

o/

1A () MszynWunidyan

v v
o Ad o

Tunsnenunseyniunfdyan lud 1) ssnssueyiud Fsrmfenszsuatiuanlvasenangsnssuouiusuazndnussiudises
NafiNINgINIINBYIUS UL gINT TN IABLATNdnUsAUBY 2) nislanounsiansanmisuasdunindiduvdnning (Asset-backed
securities) §3n35u9ULBUY (Structured financing instrument) wagHuiiuseiu (Covered bond) 3) nsvuaiuanlyaseniiieafunsians
svezduanmsuUadunswadundnning (Asset-backed commercial paper) IAyaralowzAaiienswasdunindidundnning way
gansaufiiusingg nnmsdudiuldaeusmammiviodudatuayuninisiu uay 4) 2Ruisslildonligsiaunsasnidnls
(Committed facilities) [Usen7A LCR tona1suwy w1 2/9 9o 4.1 - 4.4, iena)suuy w1 2/10 9o 4.5] fmualil 53, $189uUTIN0
nszuauanlvasenil sw. e1adesiievieliiBuungdyanneluszeziaa 30 $u lu Column D

183

(1) nszuaRuanluananaIngsnssuaynus | USunaunssuaduanimninzlaeengniniglusseziian 30 Tua1ngInssuoyius
(Derivatives cash outflow) [Usen A LCR tena1suuy w11 2/11 9 4.1]

77
v A v 6

el mnuadnsansdunszuaiuaninasen Wasnuluded uimnuadwsansidu
nszuaduanivadn Wisealu dauil 2.2 : Ussanansnseuaivanlyaid (Expected
cash inflows) am (A) Mssaniuiidagen 9o (1.1) nssuaduanlvadroingsnssu
ayﬁu&’ (Derivatives cash inflow)

184

[y =

(2) wanUseAuNABIMILNULAZNTZIE yaAmanUseiunfeiinuaznssualiuanivasanmudayayduiiieunainnisi sw. gn
yd

Ruanluasaniiiasainnisgnanduduiasan | ansusuasanasliiiu 3 dudu wu glfdusendisevilauvsensgnuivaniedu
[UsgniA LCR wonansiuy vl 2/12 Yo 4.2.1]

185

(3) ninusziunfesnanukaznszualuanlnasaniiasainnisanasvasyadnanyseiunnelddmiumsingsnssuaynusuas
3INTIUDY
wanUseiundesmaiunasnssiaduanlvaoenilosainnisanasasamvanuseiui sw. Melidmiunisiginsseuiusuas
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& el file ki A185u"Y
53N531BY [Uszn1A LCR tenasuuy wih 2/12 9o 4.2.2] Taslismassiammdnusyiu uarlimenuyammudaddmiundndsefud
Huluan uaglvinsnunmamedmsundnussiuimdunsasmanisiu

186 (3.1) vénusziuduRuanuaziuning | yadvdndseduiidubuan wardunindfimnunmnnnseyniuazidiiiedugunsng
dnmadadtud 1 anmadasiudl 1 51 ow. thlumadundndseiulitugdygylunshgensmeyiusuay

§3N3IUMINBURUUINANUSEAU (WU 115379 Margin)

187 (3.2) nénusziulszandy yaeudnUszfuiililtuan warduninddlidineduiunindanimadosiud 1 39 sw.
Wilunadunanuseiulinugdyalunsigsnssueyiusuarssnssumsiduuuudl
nanUszAu (U N15919 Margin)

188 (4) vénUszRugruduigdyansdiiie waAmdnUszfuduiiiunitdnsdusii sw. vl @J’é’ yayrdnnadundnuseiuly
ganssueyRusuazgsnssumsiguwuuindn | mavhgsnssueyiuduarganssunsiiunuuiindnussiudu [Usgn e LCR tenarsuuy
Usziudu deddyanilavsiFenaunudyan | nh 2/12 99 4.23]

189 (5) wanUsziudl sw. desuiiunudygn | yadvdnUseAud sn. asdomaiiunudyadmsunsvingsnssueyiusuaginssy
YRIFINTINAYWUSUAZFINTIUMIHTUUUY | n1sfdukvuinanUseiu wigdyadalilalddnslunsSunnmanysedu [Usenia LCR
fndnusziudy udddyandiilaldansly | enarsuwy mh 2/12 99 4.24]
n13i3enuanUsEAUAINE?

190 (6) nszuauanlvasenilosangdynsl | nszuafuanlnaseniesngdyadavslunisuanidsudunindfinadundnusziuiy
avdnudylunsuandeuduniwed | sw Tnensndunindlusduiuiishniumiadundnusduun Taglfsgnunasa
T dumanyseiv 58199 (1) yadmdnussAumduaunindanmadesiigdyanthuniddunisiginssy

ouWUSUALFINTIBURY 5V, WAy (2) ;J”aﬂ'mé’ﬂﬂszﬁ’ﬂué’ﬁusﬁy’uﬁﬁ’m'jwﬁ@é’aﬁg'}ﬁ'}mmqL‘flu
vianuszriuwn laeldyarmaeniin Haircut [Usen1e LCR iena1suuy miy 2/12 9o 4.2.5]
191 (7) nszuaRuanlvasenainnisiuAeuutas | yadmdnUseiudl on. azdemaiisilesanmsidsundasyarveagsnssueyiusuas

UAAIYBITINTINOYNUSHIDFINTINDU

ﬁﬁﬂﬁ’im’OUﬂ’]EJsLU'i”EJ”Lﬁa'] 30 Tu Iﬂﬁﬂ,ﬁﬁ’]EJQ’]U&J@F]']‘NLUUQ’]EIZLIU%NV]QJ’]ﬂV]ﬁﬂ“Ua\‘i%’mvaV]ﬁ
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aeluszeziaan 30 U sy nuseAuiilinaia wasndnuseAuiilasunn (Net collateral flow) Tuga 30 Su
Inglivayadounds 2 U [Usgnia LCR onasuuy mil) 2/12 9o 4.2.6]

192 (8) nszuaRuanlnasaniasainmisldasy | Usinamsdnansansannsuladunsnddundnning (Asset-backed securities) uae
asansannsulasdunindidundnning | anasnsgfufidudou (Structured financing instrument) 7 5. videuisvlungussia
(Asset-backed securities) uazAs1@13ANT | Mamsiuves sw. (udeen Feazasuimundiszaeluszezian 30 fu [Uszn1a LCR
fﬁuﬁ%’u%’au (Structured financing lonaIsuuy il 2/13 9o 4.3]
inStrumfn? ﬁ”sw. i?au’%ﬁvliunejuqsﬁa yiail Wifusasudiuseiu (Covered bond) flazasurimuamelussesiaan 30 Fu ddls
memw’ﬂufdaaﬂ fnznsuimuanely | ot 4o (10 nssuauanlnaseniiosninnislaneuiugiiusyiu (Covered bond) 71
3EBELIan 30 U ow. Tugfoan avasudmunneluszesa) 30 Su

193 (9) nszualduanluasanfiieafunsnanssveauainnisulasdunindidundnning (Asset-backed commercial paper) wazn
‘qﬂﬂaLawwﬁmﬁammﬂmﬁuw%’wsivf]uwé’nw%’wé (Special Purpose Vehicles/ Conduits/ Securities Investment Vehicles) a
33NTIUATUA 9

nsvuaduanlnasenidesain sw. Smusudulunsiianmesendetenudunindvisoldoeunasssesduiiiedosiuns
uwasdunindiduvdnning (Asset-backed commerdial paper) dAyaaailonisulasdunindifuvdnning (Special Purpose Vehicles/
Conduits/ Securities Investment Vehicles) uazganssufdusieg esannindudiuldaounmananivioludaivayunianiaiu
anassdisedyyniisadesfinanazasuimunaeluszezing 30 fu vieasufmunmnnnii 30 Ju uiliavslunisiden
svaznaasuimualistwunelussezne 30 SUld [Uszn1a LCR wenasuuy wih 2/13 99 4.4]

194 (9.1) daufiazasuimvuanielussaziaan USinansdnansansszerauiiiontsafunsuladduning dundnning (Asset-backed
30 U commercial paper) WW1rdIWYawAsTarAsUimuathsEAunelY 30 Fu

195 (9.2) daufiasuiuadundt 30 Su uild | Binansimsassrezduiiiendostunisuasdunswddundnning (Asset-backed

AnsyelinaliaunsaaaussesIanasu
o Vv dg! < o
Avua isudunigluszeziian 30 Y

commercial paper) lRWZEIUVDINTIENTNILATUNNUATITEAUIINNGT 30 Tu WAlAANS
lumsideusseznainsuivualiiaulunisluszezial 30 Jula
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196 (9.3) nszuaRuanlvaeandu uenuniiean | Usuwiunszuaiuaninaseniiisafunisudasdunsnddundnming (Asset-backed
fseaulude (9.1) uazde (9.2) commercial paper) fifiyanatiiensiUasdunIngdundnning (Special Purpose
Vehicles/ Conduits/ Securities Investment Vehicles) WaggInssufousiigg Iugmzﬁ .
Huisuldneusmansuiviodudatuayuneniaiu (Sponsor) uenuileaniisesnly
79 (9.1) gaudivasudmuanigluszeziaal 30 3y wag o (9.2) daudinsummuaiung
30 5y ushiavseinaliaunsadoussezaasuimualhSatudunelusyezaa) 30 3
197 (10) nszusituanlvasenilesanmsldasy | Usuunsdnsiudiiussiu (Covered bond) #1 5w, vieuievlungugsiansnisiiunes s,
Hudiiusziu (Covered bond) # sw. Wuff | ugoen daazasuimmaneluszezina 30 Yu [Uszna LCR tena1suuy mih 2/13 90 4.3]
aen flagasurmiuanieluszeziaa 30 Su
198 (11) 29Rudigalailfidnldaslianunsa 2Ruiliasnenianld (Committed facilities) w3eeduil sw. awnsasnidnldniels
gnidnld (Committed facilities) #lun | Feulvfimnaslidramth (Conditionally revocable facilities) lamzaruiignéndslailsidin
anénsetan (Retail) uazgshawwadn | 18 fnsdiifinguszasdifielflunisldaeunsansuiifigndugoeniiazasuimun
(Small business customers) i nelusyeziian 30 U (Liquidity facilities) LLazLﬁaﬁlﬁlqﬂszmﬁﬁ'u (Credit facilities)
'S'Gnqﬂszaeﬂ‘lunﬁ‘ldnaumqmswﬁﬁgnﬁ'ﬁ [Usemer LCR tonansuuy wih 2/13 7o 1] %s o, oysfAlyiuiyanasssunuaygsAavuiaidn
\ufeanitazasuimunnielussezinan
30 2 (Liquidity facilities) waz
'S'quﬂszmﬁ%‘u (Credit facilities)
199 (12) 293uidelailfidn1dadaianaunsasnianld (Committed facilities) Ml¥ungnéiileInguszeasddu (Credit facilities)

1Runllausasndnla (Committed facilities) ¥ipakun sw. ausasndnianiglateulainnasliarwmn (Conditionally
revocable facilities) lanzadiungnardslallondnly & sw. euddlvuwngnawiveleluingusyasddu (Credit facilities) [Usen1e LCR ona)s

wuy i 2/13 9o 1.1] Falinuinaduduivionneduniingussasdieldlunislaneunsiasni (Liquidity facilities) agasu
Muuakadiliiinsinassiisessunmislansunsiamille laglikuswuussinmeadya
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200 (12.1) gnAndugsiaenvuitliilvaanty | 2afuiilianunsasnidnls (Committed facilities) v3orauil sw. ansnsaenidnldmels

N30 (Non-financial corporates) Feulafinnadliaranii (Conditionally revocable facilities) Lawwdwﬁgﬂﬁ’]gﬂﬂﬁ@ﬂ
14 @9 sw. ousfAliungsAaenvuililvantunisiu

201 (12.2) gnédusguia sumisnans asdns | 2adudildanunsasnidnlel (Committed facilities) w30siuil sw. anansasnidnlsnngls
Unasesdiutiasiu ssdn1svasiguas Foulviinnaslidamth (Conditionally revocable facilities) lamzeruiignéndslailFidn
5iauia viiesuransilantsaLN 14 @9 sw. oufAlviuAssuIa swAsnans esdnsUnAsesdIwYesiu BednsURasguas
seni9Ussine (MDBs) $5iavia vidosuiAsitenATEI1aUsEMA (MDBS)

202 (13) 29Ruiidalsiléidnlgluanansasnidn]® (Committed facilities) #lsungnéniioSnquszasdlunisldaounsanswiifignéndu
Q’aanﬁazﬂsuﬁwuﬂmaiuszamm 30 2 (Liquidity facilities)

1duiildanunsaenidnld (Committed facilities) WS1auRl sw. anunsasnidnldnieldidoulafinnadliarand (Conditionally

revocable facilities) lamwizauflanévlilionld 35 ow. oysfliungnéifieTmgusraslunsldneunsamilfignédudooniiosasy
muvuangluszezia 30 T (Liquidity facilities) [Usenia LCR tonasuuy yid 2/13 9o 1.2] laglviwuanuuseunmedayan

203 (13.1) gnédugsiaenyuitliildaatu | 2efuiilianansasnidnlsl (Committed facilities) 3eaaiiuil sw. anansasnidnlsinnelé
n138U (Non-financial corporates) Foulviinnaslidamth (Conditionally revocable facilities) lawzduitgnéndslailfion

14 da om. eysiAlviungsAaenvuilildanntunsiu

204 (13.2) gnAdusguia surmnsnans asdns | 2eudilianansasnidnlel (Committed facilities) 3eaaiiuil sw. ansnsasnidnlsinnelé
Unasasduiiasiiu asdn1svasiguas Fouluiinnastidamth (Conditionally revocable facilities) lamzdruitgnéndlailfidn
$5iaia videsurAnsilanIsALN 14 G4 om. oysiElviunssuna suAsnans ssAnsUnATesEILTBRY BafnIsURIsTLAY
5¥%319Usene (MDBs) fgiamia viesuAsiitensiausewinasema (MDBs)

205 (14) 29Rufidlsilfiinl98lisnansasnidnl® (Committed facilities) #lsun sw. e tnguszasslunisldasunsnasiifigndndu

Keanazasuimuanieluszeziaan 30 Ju (Liquidity facilities) uazingussasndy (Credit facilities)
19Runlianusasndnla (Committed facilities) ¥ipakun sn. asnsasndnianiglateuleinnasliarwmn (Conditionally
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revocable facilities) lamizeauflanéSsliliLonld §s ow. ougfliud ow. ileTngusvaslumsldnounsansviifignéidugeendiazasy
fvuangluszozinan 30 Tu (Liquidity facilities) wagtilennuszasddu (Credit facilities) [Usyn1e LCR tonaisuuy i 2/13 99 1]
lngliuusmudssianddyan
206 (14.1) Wunvu3smusl 2afudlsianansasnidnlel (Committed facilities) #30aiufl sw. anunsasnidnlsinngls
Foulvitnnaslidamiih (Conditionally revocable facilities) lawzduitgnandslailfidn
14 @4 ow. oudfAlviun on. Mduuidvud sadeddnaulajnsdann sw. dadseine
207 (14.2) #unusemdulungugsiania wiuihiansosnidnls (Committed facilities) ¥3023Fuil sw. awnsasnidnldnield
QREISY! Foulvitnnaslidamih (Conditionally revocable facilities) lawzduitgnéndslailfidn
14 @a ow. eysfElvun sw. Miduudsmdvlungussfiamanisiu Feldsudmildseanly
9o (14.1) FhvunvSEul e
208 (14.3) Ail¥un sw. By 2iuililansnsaenidnld (Committed facilities) 1301931 5w, asnsasnidnlanield
Foulvitnnaslidamiih (Conditionally revocable facilities) lawmzeuitgnéndslailfidn
14 Fa sw. oudfAlviun sw. Bu Fsldsamdmildmosilu 7o (14.1) Ahiunusvmus uay 7o
(14.2) AAunUsomduTungugshHann =i dadu
209 (15) 2eRuidalaildidnldaalsiaunsasnidnld (Committed facilities) lunsatunisdu ddlaisan sw. iiNeingussasddy (Credit

facilities)

193unldanusasndnta (Committed facilities) ¥3a3akun sn. ausasndnianiglateulainnasliarmtn (Conditionally

revocable facilities) lamzduitgndslallfifnld ds sw. eysiAlvunantunisiu Fssmdsusvlungugsfiomanisiuues sw. 1os
Uiy Uidmiashnlasdied uitmaunuszneussiamensiiu andumsiuameia elfluinguszasddu (Credit facilities)
[Usen e LCR tonansuuy wily 2/13 1o 1.1] Flsmafnsiudnfivienmaiuiiiinguszasdiioldlunislaneunsianswil (Liquidity
facilities) fizasurmuausddlifinnsdnasslisesiunslansunsasmila lngliuusmuussianadyan
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210 (15.1) AluruTeEnui 2afudlsianansasnidnlel (Committed facilities) #303siuil sw. anunsasnidnlsinnels
Foulviinnaslidamiih (Conditionally revocable facilities) lawmzduiignéndslailfidn
14 9 sw. oudAliunanunsGuiduuisnul
211 (15.2) Murussmdulungugsianie 2audlsianansasnidnlel (Committed facilities) #30aiuil sw. anunsasnianlsinngls
QREISY! Foulviinnaslidamiih (Conditionally revocable facilities) lawmzeuiignéndslailfion
14 9 sw. eydAliunantunsfuilduussmdulungugsiansnsiu dadismdmils
swawlly 9o (15.1) Al $reiu
212 (15.3) AldiudaatunsRudy 2aiuiiliiansnsasnidnlsl (Committed facilities) ¥3019udt sw. anssasnidnldnneld
Foulvitnnaslidamiih (Conditionally revocable facilities) lawzduitgnéndslailfidn
14 @4 ow. eysiElunantunsiudu Fdliswaunldsealu 9o (15.1) Thnvssmus
way 99 (15.2) Aliunusendulungugsionenatu dhadu
213 (16) 29Rudalaildidnlddalsiaunsasnidnld (Committed facilities) Alunsatunistu ddlaisan sw. iNedngussasdlunis
lanaunmanviliigndndudaaniiazasuimuaneluszeazioan 30 Fu (Liquidity facilities)
29dufildanunsasndnld (Committed facilities) wiokud sw. awnsaendnidneldieulaiinnadlfarmidn (Conditionally
revocable facilities) lamzdruitgndslallfifnld ds sw. eysiAlvunanitunisiu Fssudsuisvlungugsfiomanisiuues ow. 1os
UitmRuu visviasAnrlasdios UTEnAuUsEneUsIRaINITiu aofunsiuanzia Lﬁai’mqﬂizmﬂ%mﬂﬁaaumwmwﬁﬁqﬂﬁﬂ
Lﬁuﬁaaﬂﬁ%ﬂwﬁwmmma’tuawmm 30 u (Liquidity facilities) [Usen)a LCR wena)suuy w1 2/13 Y2 1.2] lngliudwnudssinvedaan
214 (16.1) AlFuAUIEMw 2iuililansnsaenidnld (Committed facilities) #30193ud 5w, annsasnidnlanield
Foulaiinnadliaremii (Conditionally revocable facilities) @mzdrudigndndslalléitn
14 @4 sw. eudiElvunanunstuiiduuismu
215 (16.2) AlFuAvEMdvlungugsians 2auiiliansnsasnidnlél (Committed facilities) M30295udt 5w, anusasnidnlanneld

59U

Weulvnnnaslialwmi (Conditionally revocable facilities) wwwizdunignadalallaiin
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ussIInly v o o o
el file Wde A183U"Y
14 9 sw. oydAliunantunsfuilduussmaulungugsianisnsiu dalismdamils
swewlu 9o (16.1) Al Fradu
216 (16.3) AilsiuAaatunnsRudy 2auiiliannsasnidnlél (Committed facilities) w3019iudl 5w, anunsasnidnlannelsd
Goulaiinnasliaranii (Conditionally revocable facilities) Lawwd’mﬁ@ﬂﬁ’]ﬁﬂﬂﬁ@ﬂ
14 @4 sw. eudiElviunantunsiudu Sdiswauildseanulu 9o (16.1) Thiunussus
way 79 (16.2) lunussndulungugsAonematu dhadu
217 (17) 29RuiisslailESn18dlismnsasnianld (Committed facilities) AlvundRyanadu wetnguszasilunisldaouasiansuii
andnlugeaniiazasuimunnigluszeziaa 30 Ju (Liquidity facilities) uazInguszasdau (Credit facilities)
2aduiildanunsaenidnle (Committed facilities) W3l sw. awnsasndnlanielditoulafinnasliarmin (Conditionally
revocable facilities) lawmzdruitgndslallfifnld ds sn. eyiEliundfynnadu Wy nesu dRyaraawzAaiiensudasdunsndidu
Ma”ﬂw%wée?famamqu Special Purpose Vehicles (SPVs) Securities Investment Vehicles (SIVs) ez Conduits L‘ﬁ@ijﬁlqﬂismﬂﬂluﬂﬁ
Idneunsansuiifignéugoeniiazasuimunnieluszeziaa 30 $u (Liquidity facilities) kol IngUszasddu (Credit facilities)
[UsgniA LCR wonansiuy vl 2/13 9o 1] Wnglviwiamuuseinnadayan
218 (17.1) AlFuAuIEmusl 2uililannsagnidnld (Committed facilities) 30193l sw. annsasnidnldniels
Foulvitnnaslidamiih (Conditionally revocable facilities) lawmzduitgnandslailfidn
14 9 sw. oufAliundAyanaduiiduuidnu
219 (17.2) lFuAvsEvdvlungugsianis 2auiilianansasnidnlél (Committed facilities) 3095wt 5w, anusasnidnlannels
QREISY! Foulvitnnaslidamiih (Conditionally revocable facilities) lawmzeruitgnandslailfidn
14 9 sw. oufAliundAyaraduiiduuTemdulungugsiomanisiu elsismauils
swewlu 9o (17.1) Abiunvisu Fradu
220 (17.3) MFundAyanadu 2auiiliansnsasnidnlél (Committed facilities) M30295udt 5w, anusasnidnlanneld

Weulvnnnaslialwmi (Conditionally revocable facilities) wwwizdunignadalallaiin
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U399 v o o =
. o ABsUIY
Excel file
14 g 5. aﬁgﬁmmm'ﬁﬁqﬂﬂaau Felaismdniileiseaniy 9o (17.1) Aliunuenu uas
9o (17.2) Aliunvivmdulungugsionensiu ey
222 U () MsTENWUAINEYIEe sw. Tianslunisvengangdygrduitaungnan
Tunssenunserniunsdayan@s sw. Wavslumsveneeredyadueungndn [Usenie LCR onasiuy i1 2/15] fvuali
s, SeeuUTinaRulaugen sw. navslunseeenedyanduveungnanieluszeziian 30 u Tu Column D lnglvikuamuusean
Adaya LﬁaﬁwmﬁwmmmdumﬁmﬁaLﬁEJUﬁ’uﬂ%mmmwmamqé’agap?{uﬁamﬂduuﬂizLLaﬁuaﬂiwaLéﬁw
224 (1) Adfyeyndu sw. wiosantumstudy | Usinauduliauded sw. Tianslunisvenserydyauneadyydu sw. wieaaidu
1153 Fesrmdaustlungussian1anisluwes on. 183 USEMRUNY USENATRaNeTes
UitmduiiUsznougianssiiu wazantunstuanzia
225 (2) AdfyeyndugnAnsnedes (Retail) Uinauiuliiduded sw. Wanslunsvensoedyaungdyanidugnisetes (Retail)
226 (3) Adfyeyndugsiavunadn (Small YSinauRulviduaed sw. Wdnslunsvevengdyaiwng fyniidugsiavuiaidn (Small
business customers) business customers)
227 @) adyeyndugsiaenvuinlailyaatu Usnaudubiduded sw. ianslunisvensenedyaungdyaridugsiaenyudlaly
13U (Non-financial corporates) an1UuN15-U (Non-financial corporates)
228 (5) Adaysyrdu uenmiaanda (1) - (4) | Guuduliduwven sw. Wavslunsveneenedyaunaduandu uenmileain 7e (1) - @)
235 wuan (R) AsEunWudY Nenfidyawazlilidyeyn
I‘IJﬂTiiWEJx‘ﬂuﬂﬁuNﬂWU@UVIWl%JﬁiUZU’]LLau‘lmJﬂEUEU'] fvusilst sn. enulinanszuaiuanvaseniosainsemsanszyniiy
UBNIVLARIZIULNN5U (Off balance sheet) mmaUﬂaummiuwﬂwumawm LLavmsumﬂwuﬂummm Tu Column D
237 (1) ensanszyniududyan

LY o

ensaserniuniidyan loun weRundaldlatnldas sw. ansesnidnlalaglidfieuly (Uncommitted facilities) n135e
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U399 v o o =

el file o ABsUIY
Useifu $uses 01¥a Wdamoseelasin mslagiuzvesa (Short position) wes sw. lagldwannsnduesgniithunndlfidundnysedu
fu 5w, uazanszynusudaygduitesiefuvdeidtuungdyan [Usen1a LCR onarsuuy wih 2/10 10 4.6 - 4.8, lona15uuy ni
2/11 99 4.9 - 4.10]

238 (1.1) 29RuitglaildionTddsanansoonidn | 203 ow. eydAliungndn uay sw. anunsasnidnsiudainanldlaglifideuly
18lnelifdeuly (Unconditionally (Unconditionally revocable uncommitted facilities) Lawwﬁauﬁgﬂﬁ’lﬁﬂlﬂﬁ@ﬂw
revocable uncommitted facilities) [UsenA LCR tonasuiy wil1 2/14 19 4.6]

239 (1.2) qsnssaﬁiL'f“imﬁ'uu'%msmqmsﬁu aammﬁwé’@ﬁgmg’]ﬂszﬁ'u Fuseq L.Lazaﬁanﬂﬂﬁzmwﬁ 5. L‘flu;iié"jwﬂizﬁ’u FuUs09 Ay
\lan13#1 (Trade finance-related 9134 Twiwennsianudnnoseeniasinil ow. Wugeen dududasiuuinig
obligations) VImMsduiien1sén [Usena LCR tenaiswuy wih 2/14 9 4.7]

240 (1.3) s1emsAUsziu uses 817a aammﬁwé’zyﬁmgwizﬁu FuUs9 LLasm"’J’anﬂUismmﬁ SN Lﬁ‘fluriihgmizﬁ’u FUs09 LAy
\Enmaseeniasin Mlifeadesiuuinis | 01ia nnfwwenasmemuidnineseeiasindl sw. 1ugfoen delifedesiuuins
N19N5RUABNNSA (Guarantees L/C N19N3RUeNISA [Usen e LCR tonarsuuy mi 2/15 9o 4.8]
unrelated to trade finance obligations)

241 (1.4) n51Uag1uLvasn (Short position) ;ﬂaﬁ’lwﬁﬂw%ﬂ/\léﬁ sw. 195UINgNANAINGINTTU Reverse repo Waw Securities borrowing
va3 5. Ingldudnnindvosgndnithun | wagldiluidagiurvedn (Short position) [Uszma LCR tonasuuy wih 2/13 9 4.9]
Nsl3idunandseiuiu sw.

242 (1.5) 578A1TNTTEHARUAY Foyayndu Usuaunseuaivanlviasendusmudaand sw. 9193zAvITenIB il guuAadyanegly
sseviaan 30 Yu [UseniA LCR tenansuwy mh 2/13 9o 4.10] #dlildgnsnanudy
nszuaiuanlvasonludosunuwuuTenul

243 (2) ansepnwuiilaisidyaansin udenadawalsl sw. Inssuatuanlvasen

[ Ag>]

a
FIUNTANTERNNUN LTS
HAn g vIaN1Tl i

v

gusienvnebiinnseuaiuanivaseniliesnn sw. Whlufdwswrsedudaltivayuniseenviouis
USNIT YN 59, 8199 99LM3IUANINARDUNDTDISUNANTENUADTDLALUDY 5. MUFIUNITUNUANINAADINS
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ussIInly v o o o
Wde A183U"Y
Excel file

ALTULSE Tl N13SuTeAunT1aIYil (Debt-buy back requests) uaggsnssududeu (Structured products) Ailengasufimungise
Aun3Y 30 Tu nstianudievdean negoinesu (Managed funds) NUIymstaeusEnlungussnaninIstiu wagnistiany
FrewdeanmaaewmnusEvlungugsnanensiusazianisdud sw. \Wugtieviudiutios (Minority investments in entities) [Usen e
LCR 1ona1suwy v 2/15 1o 5]

244 (2.1) M33uaAUnII1TMil (Debt-buy back requests) wazginssududou (Structured products)

asansuiluazgsnssududeuil sw. viouanadu wu SPV 71 o, \ludlinsatvayuminisdudugeen Jsfiengasuivuntise

AuN3 30 Ju uel 5. enadesdnedissRueeniuiiemslaneunsiasienaniiiesngfenanivhinainsesiu [Usenia LCR onars
uwy i 2/16 9o 5.1] leelvisernuamzasasninlildgniudutunewu o fuisenu wasbidansenuludaladanis daseluil

245 (2.1.1) n3ad sW. wsauTENlungugsna USnaunsnansnil waegsnssududounsined sw. vioynaadu wu SPV 71 sw. \Duglv
mansRuliildvinndnidudfesamil | msadvauunnisdududeen wazasasdinanengasuinuaiunii 30 Ju
(Dealer) visailugadreanmagadlunain
(Market maker)

] A aw ' a a & v v Y A 4 o ) =i [ 1%

246 (2.1.2) n3eMd 5. mauswﬂuﬂquqsnﬂma UINAUATIEITAU LaZTINTINYULDUAIANY SN. WIDUAARDU LU SPV 1 S LUUI}SIALM

nsRuvimiilugddnsansuil (Dealer) | msatvayuniansdudugosn uazasaisiinaniengasuivumiunii 30 Ju
o & Y Y J

vsatudaseannadadlunain (Market
maker)

247 (2.2) mslviaudemaanawu Wae NAV va3anaeudalssiannasusiunsasuiani (Fixed income fund) wag

(Managed funds) nusmslagusemlungy
§3nNaneN1siY

a

NBMUTINAAAEIU (Money market fund) fiegnelinisuimsvesuienlungugsna
S

VMINEUVEY 5. 8ndy nesuiaemedouiud1inau nam. Wunemulaudiidnuoe
Aaenauln [Usen1a LCR tonasuuy min 2/16 98 5.2]

el Tunmssenuludeild sw. farsandBnaiginidnluliinavdinudnsnsiva
2ONI¥NIN 1) 1ae NAV Uay 2) USunaunadu Committed facilities 91 sw. lvikAnasu
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UFSNA U
Excel file

%290 ANasUNe

(MaansinnauvanUseiu)
Tog v (1) > (2) Wsneaudiinasad NAV s Tudeil

0 (2) > (1) TsgauUTinagan NAV viun Tudei uaslfsemuliinaduiu
(il (2) > (1)) 1w §2uil 2.1 : Ussanainisnssuaiiuanvaoen (Expected cash outflows)
an (3) Mssmviuiiiagen 9o (17) 2ekuiidalulaionlsselsiamnsasmanls
(Committed facilities) Alsundfyaradu ileingussasdlunislaoounsimsuingni
hugpeniazasurmunnelussezaa 30 $u (Liquidity facilities) uayShguseanou
(Credit facilities)

248

(2.3) MsiANuBIRDENINATDILA Uszanunisnseiatuanlaseni sw. enafedbinnudismdounussntungussng
Joint venture uag Minority investment | ¥en1siuuazian1sduil sw. Wukteviudutesnelussezian 30 u [Usenia LCR
LONaITUNY 91 2/16 Yo 5.3]

256

A dAda v o w

w1 (%) nazuaiuanluasoneauntmuanaiiuiifdediy

Tumsnenunszuaiuanlvasenuisauanafuiiiiioddny fvueld sn. sienuliinunszuaiuaniasenlusuanafuum
LLazaqaﬁuﬁuﬁﬁﬁaﬁwﬁmﬁgﬂé’uﬁ 5. losrenulilu vaan (n) Susudnuazduggusieeed (Retail deposits and borrowings) 439 (%)
RusushnuazSugiuselnauuulaiinanyssau (Unsecured wholesale funding) msan (n) nszuaiiuanlvasenaniugiuid
WANUTE TSI gfmﬁyn75717&/97smﬁmﬁﬂyﬂﬁ’zyzy??'?wzdfaﬁu (Repo) g3nssumsliguvannswe (Securities lending) nslvignmIéa
ndnnsweliielUiling1uzae3n (Short position) Hazasurimuaneluszeziaal 30 5u uan (1) MszyaRuidaya man () Mszynii
msidtyads ow. Wiavslunsveneergdya audoungndn uas i () mssymiudu wilidyguas iy Wl sw. seyanaiu
flfoddylihdelu Column C wageauUinunssuatuanlvasenluuiazanafuieulusednsnisivasenly Column D uag
YSunaumaausumednsinisiuasentu Column |

259

(1) dnakuum USunanseuativanlvaseniegluglanatiuuim
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UFSNA U

el file Wde A183U"Y
260 (2) anaRuduiiitudiRey
analuiiided ey maneds aqaﬁuﬁwanmawﬁﬁﬂuaqaGuﬁ?uuasmiwgﬂﬁuuaﬂwLLamgmzmiﬁu (Off balance sheet)
Us8LAN Foreign exchange forward Way Cross currency swaps Viazv‘iﬂﬁlﬁmﬂssLLaL'Eu"l:waaaﬂiuaqaﬁumﬂﬂdm%awhﬁu%faaaz 5 989
maiamawﬁﬁuﬁﬁmmzmﬁzgnﬁ’uuamuLLamgmzmifiu (Off balance sheet) Uselnn Foreign exchange forward ey Cross
currency swaps
261-265 | (2.1) = (2.5)ccceerrrrrrrne. Uinaunszuaiuanivasenieglusuanaiuduniidudiy
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daud 2.2 : Ussananisnseudluanlvadn (Expected cash inflows)

usTiATly
Excel file

o Y

el ANa5UNY

269

wuan (n) nszuauanlvad1angsnssunisPenannindlaeldeyq1inazuiefu (Reverse repo) uazn1sfeunanning (Securities
borrowing) lagAsuNRuUAN8lUsTEZIIa1 30 U

TumsnenululigBunivinuseiu [Usenia LCR tonasuuy vl 2/16 9o 1] fivualyt sn. sneuliinaluliguaingsnssu

nsgendnninglaeldaya1inrsuediu (Reverse repo) kargsnIsuN1SNBuUnaNTING (Securities borrowing) MagaAsUMMUAnIElY
szz12a1 30 Ju Tu Column D wazsieausIiAnaInvesdunsngnanusziulu Column E Taglnusnuuszinmuanyseiu

Mail nMsnenuludeiilisiutagenssunisuanifsunanUseiunlineitesiutuananala 9 (Collateral swaps) alvisgalu
Fau] 3 : ganssumsuaniUaeunantseni (Collateral swaps) Hagasunmunneluszeziaad 30 Ju

272

(1) n3al sw. Hlddwmanusziunliannisifgutululdse (Non-rehypothecation) u Waguzvasn (Covered short position)
=} o = | o Y v o 1 a (4 M 1 a (¢
winilUlddadedinavinlvivanuseiudenandfnniserniuueliiiv 30 Ju
nstguninanUseiudaazasuimvuaniglussezia 30 T uay s, Wlddhdunsndvdndseiunlasuanluldne wu wedn
gruzgesmiseldlundnusyiulunisiiuduse wiethluldewninalivanuseiutiufanisenniuliiviu 30 Ju [Usenia LCR onas
uwy yin 2/16 9o 1.1]

273

(1.1) nsandnysziududunsng msligauga sw. lisundnuseiududunsndannaaostui 1
ANTNARDIVUN 1

274

(1.1.1) wwzdufivududuning nshiguds sw. lsundnuseiududunindanmaaesiuin 1 munleseauly 9o (1.1)
ANNAGDY nstanuseiuthuaunsndanimnaesiiui 1 wwzdiui sw. liseenuduning
vidnUsgiiudananalu gaud 1 : Funindaninaaes vaan (n) Funindaninnaoddui] 1

276

(1.2) n3givanUsziududuning nshiguds sw. lsundnuseududunsndaninaaestui 24
dnNARBITUN 2A
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ussvinily v o -
el file Wade A1B3U"Y

217 (1.2.1) awzduitududunind nslfBuds o, I8sundnussiududunindanmadestudl 24 muildseailu 7o

ANNATDY (1.2) nsdianyssiududunsnganmasestuil 24 amgdiuil sw. I¥sssuAunsng
wdnUsgAudsnavilu douid 1 : Funswdaninaans uuan () Sunsndanimagesiui 24

279 (1.3) n3ginanUsziududuning nslfBuds o, I8undnUssiuduaunindanwadestuii 28
AnmAsaItuil 28

280 (1.3.1) wwnzdruiitududuning nslifBuds on. IaundnUssiududunindanmadestuil 28 suildmeailu 7o
ANNATDY (1.3) nsdivanysedutudunsneaninaaosduil 28 wngdwi s Wnenuduning

udnUsetudandilu gauid 1 : unsndaninades uan () Funswdanmadestul 28

282 (1.4) nsdindnusefuduBunindduduiili | nslFiBuds s IsundnUssiududunsngduilidndeduiusndanmadesdud 1
rtinedudunindanmagasdudi 1 Aunsndanmadesiud 2A vio 28
Aundwdanmadestuil 2A wie 28

284 (2) n3ad sw. ﬁmé’nﬂszﬁ’uﬁlﬁmnmﬂﬁﬁ?mﬁulﬂi%’sia (Rehypothecation) Lu 1Uag1uzyasn (Covered short position) Fafina
ihlinanuseiuaenaidfnnissyniuiiundi 30 Ju

nsliBuindnusziudsazasuimunneluszezinan 30 Yu wag sw. thaunindvanuseAunldsuanluldie 1w ifieids

guzvemvidolfifundnussiilunsiBuiude SelinalsmdnuseAutufinnssyniudundt 30 Yu [Usen1a LCR enmsuuy i 2/17
9 1.2]

285 (2.1) nsdinanUseiududuning nslfBuds o, IasundnUssfududunindanmadestuii 1
anmadastud 1

286 (2.2) nsdinanuseiuluduning nslifBuds on. IasundnUssiuduiunindanwadestuil 2
AnmAgaITtuil 2A

287 (2.3) nsgivanUsziududuning nslifuds on. TaundnUsefuduaunindanwadestuii 28

ANTWARDITUN 2B




38
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Excel file

o/

%290 ANaSUNY

288

(2.4) nsgivanUsziududunsndvuduila | nslidduds on. lesunanUsziuludunsndduilidhieduvdunindanweaasduin 1
wWrdnhedudunindanmagesdui 1 Funindanineaosdun 2A w3e 28
Aunwdanmanoatui 2A wse 28

292

nuan (¥) nszuaRuaaluaidiainnisiudissAutulidureangnuilndauning (Fully performing loans) Mazasufiinuanielu
5381981 30 U
TunssenunssialuaalvadiannmsiudssiuRulrdudenngnuilnfinunninazeasuimuanelussesiaan 30 Ju [Usgnie

LCR tonasuuy i 2/17 99 2] fvusli ow. enuliinunszialuaanazlasudanngluszezina 30 u endygran Rulvdute
wazRurnfanTunstiudu RulAEUdun sun. MuuslilasusnsInsiuadn 100% wasnsansuin sw. deases Tu Column D

294

(1) ms¥uthszAuRulfauideuasRurnainddyaitiannm@ (Fully performing loans) Mazasufvuanieluszesiaan 30 Ju
Fulaudedesudafurniiaatunsiudu Alvungdyanaisinunnd [Ussna LCR enmsuuy wih 2/17 9 2.1] amzdiu
flagasuruuathszanelussesa 30 Yu [Uszna LCR tenarsuuy nih 2/18 1o (D) latlfutsmussnvgnuil
iail ladumudulviaudenulasenis Soft loan 1e3 sun. etewdedlésuammudsmennannds Fdlvisenulu 7o 2)
mesudrssAudubiauiedui sun. dmunlildsushsmsivaith 1009% liur Guliduide Soft loan gnuildesuiAnainnive
anNNSNETeng/sE 13195915590 $18m UGN TENINSIAAY UAEIIBNITEUA SUN. FIUANLIGY

295

(1.1) gnuils1uday (Retail) Usinauuliduienliungnuilsneges

296

(1.2) gnuiligsiavunnidn (Small business | Usunaudulidwdenliungnuilssiavwindn

customers)

297

£
S a

(1.3) gnuilgsnaenvuildldaartunisliu | Usnatuliduvenliungnvilssiaensuililyanidunistiu

(Non-financial corporates)

298

(1.4) gnuilsuIn1snans USunauRuniiswiansnans wasRuliduweilikngnuiisuiaisnans

791 TiusiuRuenisuiasnatswaztulidudedelasienunallu a7ui 1 : Funswe
ANINAADY MR (1) BUNTNEFNINAADITUT] 1 T8 (2) 1SUAINUAISUaI1Ta9I51UIAITNAN
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ussvindily v o -
el file W1 A1B3UNY
299 (1.5) gnwﬁ sW. uazan1unsitudu (Financial institutions)
GushnuagRuliaudenliun sw. wazantun1sfiudu Jsmudausdnlungugsnamanisiuves sw. 1os U3EmRuyu Uitv
\sRenestied UitmAuTUsznousIAan1INIiu wazantunsfuamzia Inglilvanuussamganssy
300 (1.5.1) Rurniilagsnssuduufians UnauGushniilegsnssusuu§iansd sw. dinli sw. uazanunis@udu Téun
(Operational deposits) fil 47 sw. Furhnildlunisgnseidu (Clearing) Maviusnuvmingau (Custody) wagn1suimsiu
wazantun1TRudY (Cash management)
301 (1.5.2) nsdidurnyenistiseniiouds USnaududnd s, wazan1tunsiudu uasiulvidudedlviun sw. uavaonfunsdudu
AsufmuAly 30 U venwienndilsseswlilu 9o (1.5.1) FushnilegsnssuduUfvings (Operational
deposits) k037 o, uasae1tunIsiIudY
ol Tunsdidl sw. fisensnszuaiuanivadiuaznszuaiuanlnaoonfiintuseming
U3tnlungugsiananisiiues sw. W sw. ansnsarinnaunseuaiuandenaniiiniu
meluszoziaan 30 Yuld [Wsema LCR i 7] Iglieauuiinadadugensauves
FushnuasSuliaudeiliiuduidmiteglundugsiamsnsiudentu sw. lu 9o (1.8)
g Tuusenlungussianiininduieadu (intra-group transaction)
302 (1.6) gnuiifidudifyanadu Uiinaiuliaudeiliudgnuiiifyanadu venwidenndléseslu 9o (1.1) - (1.5)
U199
303 (1.7) wwzdnfidududutsiutuld | Goasulidudewrnzdiuiidy call loan 7 sw. Tviwneg Soyaundildsnealu 99 (2.1) -
fudeiidu Call loan dsldseanlute | (1.6) drwiu
(1.1) 84 (1.6)
304 (1.8) gruiiiduuisvlungugsiams Usnautuliaudeliunuisvlungugsianisnisiiues sw.

N13{UABINU (Intra-group transaction)
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el file T IN! AB5UNY
306 (2) m3sudnszAuRulfaudodud sun. Usnauduliaudodud sun. uualildsusnslvadhdesas 100 [Usenia LCR a5
Auualilasusnsnisiuata 100% 18un | uwy mi 2717 9o 2.2] mwzdufingasutvuatiszaneluszezina 30 Yu [Usenia LCR
Ruliauida Soft loan gnutidsduiiin | tonarsuuy mi 2/18 90 (2]
mnmamwé’nw%’wé?qugjizwjﬂﬁamidq
DU 519NTRUAATENINNSTIANU waz
518N159UT 5UN. AruaisAy
307 (3) nszualduanlnadnanaavifier | USinansimsiansni ow. deases uay sw. Lildsesuasiansuisnanlu gaui 1 -
asunmuangluszeziaan 30 Ju Funsneanimeaad [Usenie LCR ienarsuuy mb 2/18 9o 2.3] amgduiinzasufivug
mudyanelussezan 30 Ju [Usena LCR onarsuuy wilh 2/18 98 (3)]
310 v (A) NszynUTSIE YN
’Lummmmmiw&ﬂﬁuﬁﬁé’mmw [Usen1e LCR wona1suuy mi 2/19 9o 3] favualdl sw. enudimnanseuaiuanivaddu
frzasuimuamudyanaislusseziian 30 Yu T Colurnn D
312 (1) anszpnunsidyayn
emIaszynuafidyen 1iun nszualuanlvaii1aingsnssuoywus (Derivatives cash inflow) [Uszn1A LCR lona15uuy
i 2/19 9o 3.1] LLaSﬂixLLﬂﬁuﬁ(ﬂlﬁaL“?JJW"\]’1ﬂﬁqiﬂiimguﬁf\]3ﬂiUﬁﬂMu&mﬁmﬁ@@ﬂﬂﬂﬂiuizﬂsL’Jﬁ? 30 Jupudl sUn. fvium [Usene LCR
naIsuuY w1 2/19 v 3.2]
313 (1.1) nszuaduanluaidnnIngsnssy Uhinanszuaduaniiniainaglvadiguinigluszezinat 30 Juangsnssueyius

a‘l.gﬁué (Derivatives cash inflow)

[Usen e LCR sonasuuy w7 2/19 98 3.1]

vy
v A v 6

ol mnuednsavsdunszuaduaninat Imesludet usimnwadnsandidu
nszuauanivasen Wsenlu dauil 2.1 : Ussanansnssuaiivanivasen (Expected
cash outflows) %139 (1) mssgnﬁuﬁﬁﬁzyzw 78 (1) nszuaivanlvaeenaingsnssu
aus (Derivatives cash outflow)
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314 (1.2) nsmaﬁuamlwaL%’ﬂaﬂnqiniiuﬁu Usinanszuaiivanlva dumudyaiiasldsudhunnnglussezian 30 Yu [Useng
LCR wonasuuy mi 2/19 99 3.2] dlaildgnassrmudunszuatuaninatiludeduniy
Ul
324 wm (3) nazuaduanlvadnsduutnuanaiuifiteddy
Tumsmenunszuaiuanlvadiudsmuanatuiiidod iy dmuali sw. nenuvinanszuatuanivadilugvanaiuum uas
anaduduiiifeddnyiaaudl sw. Wseawlilu muan (1) nssuaduanlvaithongsnssunsiondnnswelaeddnya 719 918fu (Reverse
repo) uazmsdumannsne (ecurities borrowing) iseasurimuanIelusyeziaa7 30 5u van (2) Aszuatuanvait19I1nnsuT5EAu
gﬁuiﬁ’ﬁmsﬁémngnwﬁ%mmwﬁ (Fully performing loans) fiasAsuimuanigluszeeiiar 30 34 waz wua (A) misgnﬁ’uﬁﬁﬁ’zyzw
Taglyi sw. szyanaduitifeddglifdelu Column C wagmenutiinunssuatuanivadlusazanatuneuyiufesasns
Inaily Column D wazUSunaumasUSumednsinistaidilu Column |
327 (1) dnalkuum USnaunszuaiuaninadhiieglusuanatuum
328 (2) snaRuduiiidesfey
analuifitod ey vuneis aqaL‘MﬁhﬁﬂM@Wﬁﬂ%@L‘Euﬁ?ul,t,asmswjﬂﬁuuamULLamgmzmiﬁu (Off balance sheet)
UszLayn Foreign exchange forward wag Cross currency swaps ﬁazﬁﬂﬁlﬁﬂﬂixLLaL'Eulwaaaﬂiuaqaﬁ?umm’jm%awhﬁu%faaaz 5 989
mai’;mawﬁauﬁqéuuazmsz@ﬂﬁuuamuL.Lamgmsmiﬁu (Off balance sheet) Usgtny Foreign exchange forward ey Cross
currency swaps
329-333 | (2.1) = (2.5)ccccucccrrccee. USnaunszuaiuanivadniieglusuanafudunidoddny
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dudl 3 : gsnssunsuaniUdsunanUseiu (Collateral swaps) Mazasuivuanieluszesiian 30 Ju

usTiATly
Excel file

o Y

el ANa5UNY

338

ganssunsuanABundnUseiu (Collateral swaps) flazasuimuanieluszezinan 30 Ju

Tumsseaugsnssunsuanasundnusziuiiagasuimunnigluszegiaan 30 Yu Amueli sw. MenuTAmRaIAvesdunINg
vénuUsziud sw. liadayaBalu Column D warmBauTIMAAIRYBIEUNINEnaNUsEAuT sw. Buslu Column E Tngliudsmadszian
wdnUsziud o, Bu warlvigunnedayan

v A = [ U [ = a U can 9 1a =% o o U Al 1§ 1a a =
MUY ﬁqﬁﬂiillfﬂiu,aﬂL‘IJaEJUMaﬂ‘Uizﬂ‘LJLU‘Nﬂ’ﬁLLaﬂLU@EJUﬁiJV]ﬁWEJVIIQJI%L\TUﬁﬂUiBLﬂ‘V]‘Vi‘lNﬂUﬂu%ﬁWﬂWiMIﬂNuﬁﬂ@ﬂUﬁ%Lﬂ‘Vl‘Vi‘L!\‘i

=

ﬁqwsfmmqimimmsmamﬂmsmfﬁmaﬁé’zgggwdwz%aﬁu (Repo) §3nsuNIsvigunanning (Securities lending) gsnssunislvignAng
wé’ﬂm%'wéLﬁalULﬂmgﬂuwa%m (Short position) &slsisneauly dauif 2.1 : Ussarnainisnseuaiiuanlnasen (Expected cash outflows)
39 (p) nssuauanlnaoenEuuATnan sy uFesInGs ginm/m?z/wmimﬁmﬁﬂaﬂﬁ’zyzyn'mséz?yaﬁu (Repo) §3n55m5197Eu
nannine (Securities lending) mslignadumanniweiie [Uidlagiuzwasa (Short position) fvsasuimuanelussesnat 30 3u uaz
lﬂsamﬁqqsﬂisuﬂﬁ%wé“ﬂm%“wﬂmaﬁﬁmmﬁwzmaﬁu (Reverse repo) MsNENMANNINE (Securities borrowing) wagmslijeulaed
wdnUseiu (Secured lending) dslsisnesulu a9uil 2.2 : Ussanamisnszuaiiuan luaid (Expected cash inflows) 9139 (7) n3euasii
ﬁ@meﬁwmgmsmmﬁawﬁnw?we/?@s/ﬂﬁ’zyzyw'mzwwﬁu (Reverse repo) uagnsgeumannsng (Securities borrowing) #9zA5Y

Amunneluszezi1a) 30 Tu

339

(1) nsalflddrdunindnlasurnanmsvingsnssululdsa (Non-rehypothecation) iy Wagiuzyasn (Covered short position)
A o RPN~ =] o g Y o v o A @ M a @
w1 drededinavinlvinanuseiudinantfanisenwuuedliiv 30 Ju
gInssunswandsundnyseiudasasuivuaniglussezina 30 Ju wag s, lulmhdunswdndnuseiunlasuunluldse wu
Wedagugresavselidundnuseiulunsiiutuse wisthlldseudiinalindnuseiutufinnissyniuladiiu 30 $u

340

(1.1) Wigugunindanwagestui 1 wan | gsnssumsuanildeunanyseiun sw. Ivgudunindanimadastun 1 uaniunisty
Aun1sBudunsndaninagayui 1 Aunsndaninadostuil 1

341

(1.1.1) wwizdaufiduluduning ganssuMswanidsunanyseiununlasieanulu 9o (1.1) uaunsndanmpaesdi 1
ANNATDY uaniunsduaunsndanimaaeetud 1 leglisenuanegsnssuniswaniiey
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nanUsziudsazasuimunaeluszezinat 30 Yu Milnuaus il
1) Aunindaninadesiud 1 Aduly wneduiimnduninddindnildgniiundy
wanUsziulunmsvigsnssuazansasrenuiudunsndaninagadls
2) dunsndanimagostuil 1 Aldfun wmnzawd on. Idnenuaunindninyssiy
sandnlu dowid 1 : Bunsndaninases uua (n) Funsndanimagesiui 1
343 (1.2) WiduAunindanwadesdudl 1 wan | genssunsuaniUdeuvdnuseiudl on. WifuAunindanmesasiuil 1 wanfun1sbu
fumsBudunindaniwasostuil 2A Aunsndannegasiui 24
344 (1.2.1) tawrzdauiiuiduduning ganssunTsuanivAsundnUssiunafildsenulu 9o (1.2) bigugunsndanmaaosdui 1
anmagasla uandunisBudunsndanmasesdui 24 lglmenuamessnssunisuaniuasy
nénUseAuTsazasuimunneluszesnat 30 Ju Alnuaudd fad
1) Auniwdanmedostud 1 Alduly wingdwiimnduninddindnildgninundy
wanUsziulunmsvigsnssuazansasenuiudunsndaninagadls
2) Aunindaninedastuil 24 AlFBuan wedd sw. Idnenudunindudnyseiu
sanavilu daudl 1 : Gunsndaninaaes vuan (2) Gunsndanmasasduil 24
346 (1.3) TiduAunindanwadestud 1 wan ganssunsLanUasundnusedud o, Tnudunsndanmagestud 1 uanfunsiy
funsBuAuniwdanwasostudi 28 Aunindaninedasdud 28
347 (1.3.1) tawrzdouiiiuiduguning ganssunsuaniUAsundnUssiunafildsenulu 9o (1.3) bigugunsndanmaaosdui 1

ANINAADY

uaniunIsuaUNINganImeaestud 28 Inglvsneuanisgnssunskaniuasu
wanUsyiugazasuimuanisluseesiinn 30 Tu Nlauauts fail

1) Aunsndaninaanatun 1 Aoyl Lawwzdauﬁmﬂﬁum%’wsj‘é’aﬂdnﬁléﬁ’gﬂﬁm%ﬂu

wanUsziulumsvigsnssuazanunsasenuiudunsndaninagadls
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2) Aunndanmegestuil 28 Aldfunn wmedil s, lEnsnuaunindudnysei
sanalu dawid 1: Bunsneaninades nuan () Funswdanmadesiui 28
349 (1.4) WBuBuniwdanmadasdud 1 uan gInsTUMTuaniUAsundnUsziud ow. IniBuAunsndanmadesiuil 1 uanfunistu
Aun1stuuniwdduitlaiidnednedy aunsndduitlidnaeduiunindaninedesiuil 1 Aunindanwadasiuil 24 vda 28
Aundwdanmadestuil 1 Aunind
dnmadastudl 2A i 28
350 (1.4.1) wnwrzdauiiuiduduning ganssunsuanivdsundnussiunadildsendu 9o (1.4) bidudunsndanmaaossui 1
ANNAEDY uaniumsudunsweB il e dudunswdan masestudl 1 unndanimaaetuil
24 %39 28 Taglsnuamzssnssunisuaniasundnusziudaaz asuimunniely
seevia 30 Tu AlnuaucR fel
1) Funiwdaninedestud 1 ABuly wngdwiimnduninddindnildgniiundy
wanussiulunisvhgsnssuazansanenuivdunindannaaadls
352 (1.5) TiduAunindanwadastud 2A uan ganssunsLanUasundnusedud o, Tniudunsndanmagosdui 24 uandunsily
fumsBudunindaniwasostuii 1 Aunsndanmagosiud 1
353 (1.5.1) tawrzdauiifuidudunine sanssunsuaniUAsundnUssiunudildsenulu do (1.5) bigugunsndanmaaosduil
ANNAFDY 2A wandumsduFunswdanmaassdudl 1 laglFeenuameganssanisuandeu
nénuseAutsazasuimunneluszesna 30 Tu Alnuaudd fad
1) Auniwdanimedostud 24 Aduly wingduiimnauninddananildgninundy
wanUsziulunmsvigsnssuazannsasenuiudunsndaninagadls
2) Aunswdaninedestuil 1 AldBuan winedd sw. Idnenudunindudnysedy
sanavilu daudl 1 : Gunsndaninaaes vuan (n) Sunsndaninasosdud 1
355 (1.6) WBuAuniwdanmadastudl 2A uan | gsnssunsuanivdsundnuseiudl on. WiduAunsndanmadosdud 24 wanfumsiy
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funsBiuAunindanmagostuil 2A Auvindanmadesiud 24
356 (1.6.1) tawrzdauiiuiduduning sanssunsuaniUAsundnussiunadildasnulu do (1.6) bigudunsndanmaaosduil
ANNAFDY 2A wandumsdudunswdanmaaatuil 2A laglfesnuamessnssiniskandeu
ndnUsziudsazasuimunaeluszezinat 30 Yu Milnuaus il
1) Funindaninedostud 24 ABuly wngduiimndunsnddananildgniundy
wanUsziulunmsvigsnssuazaunsasenuiudunsndaninagadls
2) Auniwdaninedastuil 24 AlFBuan wedd sw. Idnenuiunindudnyse iy
sandalu dawid 1: Bunindaninases i (1) Funswdanmadesiui 24
358 (1.7) WiduAunindanwadasdudl 2A uan | ganssunsuaniUdsundnUseiud ow. WifuAunindanmegesiui 24 wanfunisia
funsBuAuniwdanwagostudi 28 Aunindaninedosdud 28
359 (1.7.1) wwnzdauiiuidudunind ganssunsuaniUAsundnussiunadildasnulu do (1.7) bisudunsndanmaaosduil
ANNAFDY 27 wandunsBudunswdanmaaesdui 28 lglmenuamessnssunisuaniudey
nénuseAudsazasuiunneluszesna 30 Tu Alnuaudd fad
1) Funindaninedosiud 24 Asduly wngduiimndunsnddandnildgninundy
wanusziulunisvhgsnssuazansanenuiviunindannagadld
2) Aunsndaninadestuil 28 AldBuan lawzdd sw. Idnenudunindudnusety
sandlu dawid 1: Bunndaninades s () Funswdanmadestui 28
361 (1.8) WBuBuniwdanmadastudl 2A uan | gsnssunsuanivdsundnusedudl on. WiduAunsndanmagosdui 24 wanfumsiy
Aunistuuniwdduilaiiindnedy aunsndduitlidhanduiunindanmadestuil 1 Aunfndanwegasiui 24 vio 28
Aundwdanmadestuil 1 unind
dnmagastuil 2A vio 28
362 (1.8.1) awzdruiitiududuning sanssunsuaniUdsundnUssiunudildssnlu do (1.8) bidudunsndanmaaossuii
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ANNATDY 2A wanfumsdudumingduiilidmhethuauninganmaaesiuil 1 Gunswdanmades
uii 24 w3e 28 loel¥rsnuameganssunuandisundndseiuineasuimun
meluszezina 30 Ju Afnuaudd fad
1) Aunindaninedesiud 24 Aduly wneduiimnduninddinanildgninundy
wanuszAulunisvhgsnssuezansanenuludunindannaaadla
364 (1.9) IoiuAunindanwadasdudi 28 uan | sanssunsuaniUdsundndseiud ow. InBudunindanmadosdui 28 wanfunisdu
funsBuAuniwdanwagostud 1 Aunindaninagosdud 1
365 (1.9.1) tawnzaauiifuiduduning ganssunswaniUAsundnUssiunadildasnulu do (1.9) bigudunsndanmaaosduil
ANINAFDY 2B uanfumsBudunsndanmaaeetuil 1 lglimemuanzsinssumsuaniUdey
nénusAudsazasuimunneluszesna 30 Tu Alnuaudd fad
1) Aunindaninedosiud 28 AlHEuly lemzdwiivinduninddanandldgnisndy
wanUsziulunmsvigsnssuazansasrenuiudunsndanimagadls
2) Aunindaninedestuil 1 AldBuan wnedd sw. ldnenudunindudnysedy
sandlu dawid 1: Bunindaninages nuan (n) Funsndanimadestuil 1
367 (1.10) WiduGuniwdanmadestud 28 ganssunTkaniUABuvdnUseiud on. WduAunindanwadestuil 28 wantunisty
wanfumsBudunindanimadestudl 24 | Bunswdanmadesdud 24
368 (1.10.1) tawnzdauittiuiduduning ﬁiﬂiﬁmm'ﬁLLaﬂLﬂﬁauwﬁﬂﬂﬁvﬁumuﬁlé’swmﬂu 49 (1.10) Widudunsweanmaaostuil

ANINAADY

2B waniun1sBudunwdan maaeetui 24 I@Eﬂ,‘mﬂ‘EN’]uLQW’]”ﬁiﬂiiﬂJﬂ’]iLLaﬂL‘LJ@‘EJ‘L!
mdnUsEiuT ez mummmmﬂmua 2181 30 Yu Aidlnuuansh dil
1) Bunindanmedestud 28 Al Lawwmummﬂaumwamﬂénﬁlﬁgﬂﬁwmﬂu

wanUsziulunsvihgsnssuazansasenuiudunsndaninagaalsd

2) AUNSNIANNAADITUN 2A NATUL lWIzaIUN 5N, Tas1eudunsngnanuseiu
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sanalu dawid 1: Bunsngdaninaaas e (1) Funswdanmagesiu 24
370 (1.11) Widudundwdanmadestud 28 sanssunsuanUAsuvEnUseiui sw. Inudunindanmadestiuil 28 uanfunista
uanfumsBudunindaninadesdudl 28 | Aunindanmedastuil 28
371 (1.11.1) wwizduituiduduning ganssunswanivAsundnuseiunadildsenu 9o (1.11) idudunsndanmasetuii
ANINAFDY 2B uaniumsBudunsndanmagestuil 28 TglsimeruanzsnssumsuaniUdou
nénusAudsazasuimunneluszesna 30 Tu Alnuaudd fad
1) Aunindaninedosiud 28 Al9Euly lemzdmiivinduninddanandldgnisndy
wanuszAulunisvhgsnssuezansanenuudunindannagadla
2) Aunswdaninadestuil 28 AldBuan wwzdd sw. IdnesuAunindudnyse iy
sanavalu daudd 1 : Gunsndaninaaes vuan (a) Sunsndaninaaosdiil 28
373 (1.12) IBuAunindanwadastud 28 ganssunsuanUasundnusedud o, Tnudunsndanimadestuil 28 uanfunstly
wanfunstudunindduitlsidanedu dunsndduitlidhaneduiunindanwadestuil 1 Aunfndanwegasiui 24 vie 28
Funindaniwasostuil 1 Aunind
dnmadastudl 2A w3 28
374 (1.12.1) awizdruiitududuning ganssunsuanivdsundnussiunuildaesndlu do (1.12) idudunsweanimaaeatuil
ANINAGDY 2B wanfunmsdudunswgsuitlsidrietuiunsndannaaesuil 1 Guninganimaaes
Fuil 24 w3o 28 TavlFrsnuanzgsnsumakanisundnuss fulsazasuivun
aeluszezinm 30 Tu fifauaudd fad
1) Auniwdaninedostud 28 AlEul lemzdwiivinduninddanandldgnisndy
wanUsziulunsvihgsnssuazansasenuivdunsndaninagaalsd
376 (1.13) Widuguniwdduilaidtnedu ganssunsuanasundnUsziud on. Widundngdunlidiedudunindaninagdes
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Sunwdanmasestudl 1 duning Fuit 1 FunSndaninaaastudl 2A vise 28 uwanfumstudunsndanwaaastud 1
dnTWAGRTUR 2A vSe 2B uaniunsBy
Bunwdanmasestud 1
377 (1.13.1) lawzdauituiduduning ganssumMsuanivAsundnyUssiunailesealy 7o (1.13) lidudunsndduiliidine
ANINAGRDY iudunsndanimaaessuil 1 Gunsndanimaaastuil 24 wie 28 waniunIseudunswe
AN NAGITUT 1 Tnglingnuamesinssumauaniudsundnusziudsazasuivun
aeluszepina 30 Tu Afauaudd fad
1) Aundndanmadosud 1 Aldduan wwnzdwi sw. IEsnudunindudnlseiu
sananalu gaudt 1 - Funsndaninases wuaa (n) Sunsndaninaaessui 1
379 (1.14) Widuguninwdduilaidrinedu ganssumsuanasundnusziud on. Widunsngdunlidhiadudunindaninagdes
Sunindanmadastudl 1 Funswg Fudl 1 Funindaninadastudl 24 wia 28 uanfumstudunindaninaasstui 24
AnTWARBITUT 2A %58 2B uanfunisiu
Sunindanmagastudi 2A
380 (1.14.1) wwizguituiduduning ganssunsuanasundnussumuitldsoailu 7o (1.14) Widudunswdduiluidre
A4NINAGDY iU wean MRaeIUT 1 SunsweanmAaesTuii 2A wse 2B uansun EuEUNIHE
anmasessuil 24 nglmeruanggsnssnisuanivdsundnussfudaeasufmun
aeluszezinan 30 u ilnuaula il
1) Fundndanmadosiuil 2A Mddun wrnzdd sn l8senudundndvdnuseiu
sananalu gauit 1 - Funsndaninaase wuaa (v) Sunsndaninaaessui 24
382 (1.15) Wigudunindsuiilidnanedu s3nssunsuaniUdsundnuseiuil on. Titaunsndduiilivhaaduiunsndaninagas

Aunsndaninaasavrun 1 aunswe
ANTWARDITUN 2A %159 2B wannun1sey

3
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v A

YUN 1 FAUNSNTANINAADITUN 2A %38 2B BaniunISHUAUNSNIZN1NAADIYUN 2B
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Aunindaniwagastuil 28
383 (1.15.1) wwizduituiduduning ganssunsuaniasundnussdunuitldsesilu 7o (1.15) iguaunsneduiliithse
dnMAgD iudunswdanaaesduil 1 Gunsndanimasetuil 24 u3e 28 uandunsdudunsng
anmaaestuil 28 nglirenuameganssunsuanidsundnlsyfuiagasuimun
meluszezinm 30 Ju Afnuaudd fod
1) Aunndanmagosdud 28 AlFHuun wmgdind on. Fsenuiundngvdnyssiy
sanavilu daudd 1 : Gunsndaninaaes vuan (a) Sunsndaninadosduil 28
385 (1.16) Tiduguniwdduilaidrinedu ganssunsuanasundnUseiud on. WduAundngdunliidiadudunindaninagdes
Aundwdanmadestuil 1 Aunind fuil 1 Aunsndaninedasiuil 24 viie 28 wanfumsBudundndaunsngduiliidrane
anmadastudl 2A i 2B wanfunisty | WuAunndanwedestuil 1 dundndanmedastuil 24 wie 28
funiwdduilidineduduning
anmagestuil 1 Auniwdaniwasostud
2A vi30 2B
386 (2) nsdhidunsndildsuunarnnisingsnssaluldse (Rehypothecation) 1wy [Wng1usyasn (Covered short position) @aiina
ihlinanuseiuaenaidfnnissyniuiiundi 30 Ju
ganssunsuanasundnussiugaazasuimuanielusyeznan 30 Ju uaz sw. thauningndnusziunlasuunluldie wu
dodaguzveimdeliidundnussiulunisdBuiduse Seinalyivdnuseiudufinnissyniuiunt 30 fu
387 (2.1) WBuBuniwdanmadestudl 1 uan | ganssunsuanivsundnuseiud on. WiduAunsndanmagosiuil 1 uanfunisily
fumsBudunindaniwasostuii 1 Aunsndanmagosdud 1
388 (2.2) WBuBuniwdanmadestudl 1 uan | ganssunsuanivdsundnusedud on. WiduAunindanmagosiuil 1 wanfunistly
fumsBudunindaniwasastuil 2A Aunsndannegasiui 24
389 (2.3) WBuBuniwdanmadestudl 1 uan | ganssunsuaniUdsundnusedud on. WiduAunindanmagosiuil 1 wanfunistly
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funsBiuAunindanwagostudi 28 Aunindaninedesiud 28

390 (2.4) WBaBuniwdanmadestudl 1 uan | gsnssunsuanivsundnuseiud on. WiduAunswdanmagesiuil 1 uanfunisily
Aun1stuRuniwdduiliviinedu aunsndduitlidhanduiunindanwadestuil 1 Aunfndanwegasiui 24 vie 28
Funindaniwasostuil 1 Aunind
anmAgastuil 2A vide 28

391 (2.5) TiduAuninganwadasdudl 2A uan | ganssunsuaniUdsundnUseiud sw. WifuAunndanmegasiui 24 uanfunsia
fumsBudunindaniwasostuii 1 Aunsndanmagosdud 1

392 (2.6) ToiduAuninganwadasdudl 2A uan | ganssunsuaniUdsundnUseiud sw. WifuAunindanmegasiui 24 uanfunisia
fumsBudunindaniwasostuii 2A Aunsndannagastuil 24

393 2.7) WBuduniwdanmadestudl 2A uan | ganssunsuanivdsundnusedudl on. WduAunsndanimagosdui 24 wanfumsty
fumsBudunindaninasostuil 28 Aunsndanneaasiuil 28

394 (2.8) WBuBuniwdanmadastudl 2A uan | ganssunsuanivdsundnuseiudl on. WiduAunsndanimagosiui 24 wanfumsiy
Aun1stuuniwdduilaiidnnedy aunsndduitlidhaeduiunindanwadestuil 1 Aunsndanwegasiui 24 vie 28
Aundwdanmadestuil 1 Aunind
dnmadastudl 2A i 28

395 (2.9) ToiuAunindanwadasduil 28 uan gInssunsLanUasundnusedud o, Toiudunsndanimadestuil 28 uanfunstly
fumsBudunindaninasostud 1 Aunsndanmagosdud 1

396 (2.10) WduAuniwdanmadestud 28 ganssunTuaniUABuvdnUseiud on. WiduAunindanwadestuil 28 wantunisty
uwanfunmstiuduniwdanmeagestuil 24 | dunSndanmagesdud 2a

397 (2.11) Widudundwdanmadastud 28 ganssunTkaniUABuvdnUseiud on. WduAunindanwadestuil 28 wanfunisiy
wanfumsBudunindaninadesdudl 28 | Aunindanmedastuil 28

398 (2.12) BuAunindanwasestud 28 ganssunsuaniUAsundnUseiud on. WduAunindanwadasiuil 28 wanfunisi
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BunSndannadastud 2A
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PNATIUD 2

UUVS189IY Liquidity Coverage Ratio: LCR aﬁmﬁwﬁumnmiimamﬂ’fﬂya DS_LCR #1152U1 DMS sﬁmmmimmiaqnﬁuﬁﬁ HITAYYUINIENS .
-UUU NN UINNAN-
4 aafds (W.A)(YYYYMMDD) :
FOHFUIANT ¢
dwuhn2: ﬂsw1mminssum3uaﬂ"lmaanq*n% (Net cash outflows)
469037 Uszanamsnszuaidvanlvasen (Expected cash outflows)
469144 MIZHN il dyey
WS sn31mslviasen SinanszuaRuanlvasenlu 30 Tu
469145 nﬁsuﬁﬁuaﬂ"lﬂaaenmnginiimgﬁuﬁ (Derivatives cash outflow)
(D) anatiuum 1.00
7)) aqnﬁuguﬁﬁ oy
1.00
1.00
1.00
1.00
1.00
469153 nszuaﬁuaﬂ"lwaﬂanmnmsaﬂﬁlﬂuuﬂawaﬁwmgiﬂﬁuagﬁuﬁw%ginﬁuﬁ'umzﬂm:mnm 30 7
(D) anakiuumn 1.00
2 aqaﬁuéuﬁﬁ oy
1.00
1.00
1.00
1.00
1.00
469213 Uszanamsnszuaiivan lvatn (Expected cash inflows)
469258 Mmszgn Tuiidan
e sanm3lnadh Hnanszuatuaalvadhly 30 Yu
469259 nixuaﬁuﬁﬂ"lﬁm’immgsnﬁmgﬁuﬁ (Derivatives cash inflow)

(1) anaduumn 1.00
) aqaﬁuéuﬁﬁﬁﬂ ey
1.00
1.00
1.00
1.00




20

21

22

23

24

o 12 | o A > ) R 3
nuussnudanduiinmazli e smasduniinausiung (Net Stable Funding Ratio - NSFR) (380 5. ) 1enasIUY 3 - NSFR
@aul 1 : unaaduiiinaaniuna (Available Stable Funding) -twunenu-Usulye fle. 58
11309 (0) S1eMsHiau sazduvesdwesluaunanagiuznsiiu
. 2 \ |~ da >
UIMNTYNY AwmlasanIn (ASF Factor) WBmnawmasluninnuiuag
Paragraph nr in " "
P “ “ VA4 oA A A«
21YANAD <6 | DIYAUVAD > 6 | DIYAUKAD > 1 aIUN > 6 thou D3 aIUN > 6 1hdU B3 . v v
, g VoA 22
8M3 standards doc " . e - . >17 - aauii>17 naau
1hou euda<11 i <19 <1
- Y 4 o g d Cy P
(1) FUNINUTUA 1 tazRuneanusui 2 mulszma sun. Ndevaninasinaiiny
, o 22 - 2 2y,
quaduneaudmiusmsmdizd neusemsinnadusndunesu ail hisiuds 21(a) 1.00
- P 4 da o ) b .
QUADINUFUN 2 NT01WAUNT® (residual maturity) #1031 17
(2) Aunaanuduuenmilonnsomstraduiidengnamae (effective residual maturity)
5, oz 21(b) 1.00
aaud 1 Tl
@) BusurhauazAuddunns 19600 (retail) 1Az §5HIVUIAEN (small business customers) 7
- o e e s ) 21(c), 22 0.95 1.00
wWhneituduiudnuasudonniiaimuinuna (stable deposits)
o o o oy , . - < i o4
4) Nuimhmmmugﬂummw&aﬂ (retail) LS FINIVUIALAN (small business customers) 1
b w o e e s 21(c), 23 0.90 1.00
WneduduiudnuasRudouiiinnuiunesesasin (ess stable deposits)
(5) AuurhauazRudtuuuy lufivdnlsziunngsioenan (non-financial corporates) 21(c), 24(a)
P 4 Y iaem ) .
(5.1) muﬁ'mlmmagﬁﬂﬁumuﬂgummi (operational deposits) 114 LCR 0.50 1.00
(5.2) Ausudhni hilsiegsnssud i §iians (non-operational deposits) 13 LCR 0.50 1.00
P - o o ) ]
(5.3) Nugﬂmmu"luuwaﬂﬂﬁ:nu (non-deposit unsecured funding) 0.50 1.00
Check: sum of rows 11 to row 13 = row 10 for each column Pass Pass Pass
P o e 21(c), 24(b),
(6) RuSurhnuaziudduuuy hifivdmlszdunnsumsnans
24(d), 25(a)
(6.1) Ausurhniitegsnssudm§rians (operational deposits) M1 LCR 0.50 1.00
- o du 1q 1 A Y aam | K
(6.2) Numvhnw"lnimwa"qiﬂiinmuﬂgummi (non-operational deposits) @14 LCR 0.50 1.00
P - o o ) )
6.3) Nugﬂmmu"lnnwaﬂﬂimu (non-deposit unsecured funding) 0.50 1.00
Check: sum of row 16 to row 18 =row 15 for each column Pass Pass Pass
) fuurhanazRudtuuuy lifivdnilszdunniguna esdnsinasesdaustesiu
2IAMIVRLIFUaiPIa MM suIAsiiem ATz INlTEme (MDBs) Hiasuns 21(c), 24(c)
iemaWaveIAnzsZINA (NDBs)
(7.1 Rusurhniiegsnssudm§1iAns (operational deposits) M1 LCR 0.50 1.00
- o du 1q 1 4 Y aam | i
(7.2) Nuim]1nw"ln1mwa"qiniinmuﬂgmmﬁ (non-operational deposits) 113 LCR 0.50 1.00
P - o o ) )
(7.3) Nugﬂmmu"lunwanﬂigﬂu (non-deposit unsecured funding) 0.50 1.00
Check: sum of row 21 to row 23 = row 20 for each column Pass Pass Pass




25

26

27

28

29

35

36

3

2

38

39

40

41

42

43

44

45

46

47

(8) BusurhauazAudduuy hilvdndsziuanaaniums@u uaziidyanadu

21(c), 24(b),

24(d), 25(a)

8.1 ﬁui“mhmﬁagsﬂsiuﬁ'mﬂﬁﬁ“ﬁﬂﬁ (operational deposits) 113 LCR 0.50 0.50 1.00
82) Fufurhni hilsitegsnssud1ul§1ims (non-operational deposits) A1 LCR 0.00 0.50 1.00
(8.3) ﬁuﬁ'ﬁmmu"liiﬂwﬁnﬂi:ﬁu (non-deposit unsecured funding) 0.00 0.50 1.00
Check: sum of row 26 to row 28 = row 25 for each column Pass Pass Pass
©9) ﬁ51ﬂ1iﬁﬁﬁ1ﬂﬂﬁﬁﬂﬂizﬁu (unsecured debt issuance) 0.00 0.50 1.00
(10) Gudtinazniiauduiitndnsziu 21(c), 24, 25(a)
(0. gayanilusiedesuazgsirvinaiin 0.00 0.50 1.00
(102) gayaniilugsioenau 0.50 0.50 1.00
(103) gayandlusunisnans 0.00 0.50 1.00
(10.4) gdgapiihusgina eafnanasosdiuiosiu ssdmsvessguasigiamne
smmitomaannszniszmd (MDBs) Wiemunmstiemaianveunas 050 0.50 1.00
Uszmet (NDBs)
(105 gayaiiluaniiumsiu ungiiayaaaty 0.00 0.50 1.00
(1) 55Uy
(11.1) wfji’ruqw%mﬂginiinaqﬁuﬁdauﬁﬂ variation margin 1714 1 ifugdayan 19
(11.1.1) f;huﬂmwﬁaquﬁmmﬁnimﬂuﬁuﬁqu oy Tdsuendu msUia
autefmuamundnisziuves BCBS-10SCO
(11.1.L1) dauvesiiayanasui hildaniunsius ifianuddglud
3211 (non-financial entities that are not systemically important)
(11.1.1.2) dauvessguia sunmsnan smstitensiannsznialszme
(MDBs) Wiosuimstiensfissuszninizme BIS)
Check: row 38 = sum of rows 40 to 41 Pass

Vo Y 2

(11.1.2) Variation margin ﬁan"bfm@' ”mfgwm’?m (total variation margin posted)

v

ar.1.2.0) duiina Biugdyanildsvondunsifiidawdesmuadin

nanilsznuved BCBS-10SCO

(11.1.2.1.1) duvesiidyanadui lilsaaiumsiduda lifiaywddg u

134521 (non-financial entities that are not systemically important)

(11.1.2.12) @u9835511a 511A150a 1 5UIAsIDNTHALTZHIN

1l5zimet (MDBs) 13 511m3io M5 szidusennailszma (BIS)

Check: row 43 2 sum of rows 45 to 46

Pass




48

49

50

5

52

54

55

56

57

58

59

60

6

6!

b )

63

64

65

66

67

s

Py y
(11.2) wildugninngsnssueyiuiain NSFR (wiidugnioingsnssueyiiuind

o e e B2 A yge i )
Wnudnilsgiuisauine3iugdayguilu variation margin)

19,20, FN 6

0.00

P

{ ' 2
(11.3) Initial margin ﬁ"lﬁiumﬂ@ QYYINIAU (total initial margin received)

4 =

(11.3.1) dwi Idudutuan

(11.3.2) dwi IdFududuniwdanmadesrui i

(11.3.3) dwi IdFudhduniwdaui hilsduniwdanmadesrui 1

Check: sum of row 50 to row 52 = row 49

Pass

Pl
4 Y 2

(11.4) Initial margin 1 I85UNSAY (Tawndndszfunmlszian) nenmuengnamasues

o gd A 9
FINTINOYNWUT NIV

Check: sum of row 54 = row 49

Pass

(11.5) Initial margin 1 18351 (souwdnisziunnilszian) sngdyanilasvondums

UiRnmdedmuadumdnisziuves BCBS-10SCO

(11.5.1) druvesiidyanaoui lilsaaniumsQua hifinnuddy ludeszou

(non-financial entities that are not systemically important)

(11.5.2) @045 g11a FUIATNAN FUIANSHENMITNAITENIN)52MA (MDBs)

A A o a '
WIOFUIMSNEMITITzRUTZHINYsZMe (BIS)

Check: row 49 = sum of rows 57 to 58

Pass

& A . P A
(12) TUAUDULAZAIUUDINIVDIOU

7
(12.1) wiidumiitdu 1dsedatod

25(b)

0.00

0.50

1.00

(12.2) a1 &ideh Lifis1nanauny (minority interest)

25(b)

0.00

0.50

Ly
U

' A o o od ' .
(12.3) $ndidesennmsderdnnindiogsz nitesemsdane (rade date payables)

25(d)

0.00

(12.4) Interdependent liabilities

45

0.00

0.00

0.00

da 4 ' v, A a D
(12.5) HUAUDULAZTIUVDIUIVDIDUUDAMUDIINTIWNITUNAU

21(c), 24(d),
25(a), 25(b)

0.00

0.50

1.00

Total ASF




68

69

70

71

72

74

75

76

77

78

79

80

81

82

83

84

85

86

87

88

90

91

92

93

<

@i 2 : Anudesmsunaluiin21uiiing (Required Stable Funding)

waa (1) Nemsaunindlusuaasgiuemsty

. 3 ) Y e
Snuiineau muasanIn (RSF Factor) PBinannudesmsunasluniinau
Paragraph nr in T "
- P - P 4 a4 o
ognunde <6 | elgnunde>6 | ewgnumde > 1 o4 aufi > 6 1iou . @i > 6 1A Ba Y
standards doc " . - - AIUN < 6 100U . >19 a naa
ey euda<11 i <19 <1
(1) Quaa 36(a) 0.00
() RushnuazRudsesiisuasnan 36(b) 0.00 0.00
(1) - ) Fwveaiudseaiisuimsnaleii 51 Apadisaaungving See FN 17 1.00 1.00
(3) Fudei Iiunaniumsitu
4 A ' o a A o o a @ . 2 4
@.1) Awdredliunanniumsitu Alwdnlszudufunindanmaaesyui 1 uaz
. . 31,38, 40(0),
annsmimamlsziuildeinms it U 196e (rehypothecate) ldnasnnigues
o 4 43(a), 43(c)
Ao
UsAnnmszyny 0.10 1.00
g
AamsynWY ;
FTYTNMAUNTOVDINIANMITZHNITY < 6 DU 0.10 1.00
szEENANUNToVeINITANMIZYNIIL > 6 1B Ba <171 0.50 1.00
= N o
sETEznMAUNEoVeINsANMsZRNITL > 1) 1.00 1.00
(3.2) Auedliunadatiumsian Mludndsefudluduningdualuisuduning 31, 39(b), 40(c),
Y
anMNAaRIFUN 1 43(a), 43(c)
Unanmszpni 0.15 1.00
AamszyNWY :
TTUZNAAAUNTBVBINTAANTZHNWU < 6 1HY 0.15 1.00
TTUZNAAUNTOVYDIMIAANTZHNIY > 6 1ROU < 17 0.50 1.00
p - P
TTUZNAAUNTEVDIMIAANTZHNIY > 1) 1.00 1.00
oo d dayor e o duia o 31, 39(b), 40(c),
3.3) awyen liunaniiunsdu # lilvanseiu
43(a), 43(c)
UsAInmszyny 0.15 1.00
d
AaMIzRNL :
FYLIMAUNADVDINMIANNMTZHNITY < 6 HDY 0.15 1.00
TZETNANUNTOVBIMIANNIZRNIIL > 61U Ba< 1) 0.50 1.00
- - P
sEeTMAINEYRINMIANMSZRNTY > 1) 1.00 1.00




94

95

96

97

98

99

100

101

102

103

104

105

106

107

108

109

110

111

112

113

114

115

116

117

118

119

120

121

122

123

Ad v g oo v o ] Y 4
(4) anensniadnedudunindaninadoasui 1 au LCR

31,37, 40(b),

43(a)
Usaanmszpni 0.05 0.05 0.05
Aamseyni ;
STYZNMAUNTOVDINIANMITZHNITY < 6 HOU 0.05 0.05 0.05
STYZNMAUNTOVDINIANMITZHNIY > 6 10U Ba< 1) 0.50 0.50 0.50
sEEznMAUNGoVRINsANMIZRNITL > 1) 1.00 1.00 1.00
2w om e s 31,39(a), 40(b),
(5 anesniifdhiodudunindanmadosiui 24 am LCR
43(a)
Usrnnmszynniy 0.15 0.15 0.15
AamsEyNWY ;
TLYZIMAUNTOVOINIANMITZHNIU < 6 1AOU 0.15 0.15 0.15
TTUZNAAUNTOVYDIMIAANTZHNIY > 6 1ROU D < 1) 0.50 0.50 050
FLUZNMAUNTOVOINIANMIZRNIL > 17 1.00 1.00 1.00
T wom e s 31,40(a), 40(b),
(6) anasnindnsdudunindanmaaossui 2B A LCR
43(a)
Usirnnaseyniu 0.50 0.50 0.50
AAmsyNWY ;
FTYTNMAUNTOVDINIANMITZHNITY < 6 oY 0.50 0.50 0.50
sZEzNANUNTOVBIMITANMIZRNIIL > 6 1B Ba< 17 0.50 0.50 0.50
sTETMAUNEYRIMIANMsZRNITY > 1) 1.00 1.00 1.00
@) Rurhmiileganssudnl§17Ams (operational deposits) firhn I3 ianwiunaiiu 31, 40(d), 43(a)
Usmnmazgniiu 0.50 0.50 1.00
Aamazynvil
FTYTNMAUNTOVDINIANMTZHNITY < 6 HOU 0.50 0.50 1.00
sZEzNANUNTOVBIMITANMIZRNIIL > 6 1B Ba< 17 0.50 0.50 1.00
seTMAUNEYRIMIANMsZRNITY > 1) 1.00 1.00 1.00
®) ﬁuﬁ}aﬁ“lﬁ'uﬁqiﬁmaﬂw (non-financial corporates) cﬁﬁqﬁmqmmﬁﬂ (residual maturity)
. 31, 40(e), 43(a)
@1l
UsaanmszpnI 0.50 0.50
fAamssynny ;
FTUZNAAAUNDBVBINTAANTZHNWL < 6 1FY 0.50 0.50
TTUZNANUNTOVYDINMIAANITTHNIY > 6 1ROU D < 17] 0.50 0.50
FTUZNAAUNTEVYDINMITAANTZRNIY > 1] 1.00 1.00




124

125

126

127

128

129

132

133

134

135

136

137

138

139

140

141

142

143

144

145

146

147

148

149

150

151

152

153

(9 FuFoiliunsuiasnars Hiiorgnande (residual maturity) #1031 1)

31, 36(c), 40(c),

43(a)
Usaanmszpni 0.00 0.50
Aamseyni ;
STYZNMAUNTOVDINIANMITZHNITY < 6 HOU 0.00 0.50
STYZNMAUNTOVDINIANMITZHNIY > 6 10U Ba< 1) 0.50 0.50
sEEznMAUNGoVRINsANMIZRNITL > 1) 1.00 1.00
s A dq @ 1o I3 : v 2 3 % v _a a
(10) Auwoiliunsyua eadnsUnasesdruitosd esamsvesiguazigiamne suims
: ' 4 o oA 4 31, 40(e), 41,
e MsWAITEn 19U 52IMe (MDBs) 13 051U1A151 oM WAIIHIIA (NDBs) Faliony
. 43(a)
= . . 13 ' =y
AUNAO (residual maturity) #1031 17
Usrnnaseyniu 0.50 0.50
AamsynWY ;
FTYTNMAUNTOVDINIANMITZHNITY < 6 HOU 0.50 0.50
szEzNANUNTOVBINITANMIZYNIIL > 6 1B Ba <17 0.50 0.50
s - . -
sETEznMAUNEoVeINMsANMsZRNITY > 1) 1.00 1.00
A A A4 . g duve 3 o 4 A b 31,40(e), 41(a),
(1) Fuireieiiegendei asuihmina1nde 35% nSedn31 1w Basel I - SA
43(a)
Usennmszuniy 0.50 0.50 0.65
AamszyNWY :
TLYINMAUNTOVOINIANMITZHNIU < 6 1AOU 0.50 0.50 0.65
P - e« o =
FLYINMAUNTOVOINIANMITZHNY > 6 1A0U Ba < 1) 0.50 0.50 0.65
FTUZNAAUNTEVDIMIAANTZHNIY > 1) 1.00 1.00 1.00
P v = & day o o o A N
(12) Augodn @adudusoiliunaoniumsiiu) illergaunde (residual maturity) Aaus
o 2 yvy 3 o = PR 31,41(b), 43(a)
1 Juuly Fa 185 minminanuides 35% vsednd1a Basel 11 - SA
Usrnnaseyniy 0.65
Aamazynvil
FTYTIMAUNTOVDINIANMITZHNITY < 6 HOU 0.65
TZETNANUNTOVBIMIANNIZHNIIL > 6 1o Ba< 1) 0.65
= = P
sEYTMAINEYRIMIANMSZRNTY > 1) 1.00
(13) Auaon 1MuAT 10600 (retail) 1A FINIVUIAIAN (small business customers) (8T
s d dd . o dug v da 2 oo | 31,4000, 43()
FuiFeritefiegerds awiiIdsioamlude 11) ifiorgnunde (residual maturity) #1031 13
UsaanmszpnI 0.50 0.50
Aamssynn ;
FLYZNMAUNTOVDINIANMIZHNITY < 6 1HOU 0.50 0.50
TTUZNANUNTOVYDINMIAANITTHNIY > 6 1ROU D < 17] 0.50 0.50
FTUZNAAUNTBVYBINITAANITZ RN > 1] 1.00 1.00




154

155

156

157

158

159

16

S

161

162

164

165

166

167

168

169

170

171

172

173

174

175

176

177

178

179

180

181

182

183

184

— o —
(14) Ao i liungnuiliTigaunin (performing loans) (endudwi¥ed Iunaaniumsiu

4

&

31, 40(e), 42(b),

duy Y vo 2 o 4 .
At Idsreaulude 3) Felduihminandesgendn 35% a1 Basel 1T - SA 43(a), FN19
Usaanmszpni 0.50 0.50 0.85
Aamseyni ;
STYZNMAUNTOVDINIANMITZHNITY < 6 HOU 0.50 0.50 0.85
= - e« o =~
STYZNMAUNTOVDINIANMITZHNIY > 6 10U Ba< 1) 0.50 0.50 0.85
sEEznMAUNGoVRINsANMIZRNITL > 1) 1.00 1.00 1.00
a5) anasquinangdiouluamanannindud idhahodudunindanmados 31, 42(c), 43(a)
Usrnnaseyniu 0.85
Aamseyni ;
FTYTNMAUNTOVDINTANMIZHNITY < 6 HOU 0.85
P - e« o
FTYZNMAUNEOVDINIANMTZHNIT > 6 HoU Ba< 1) 0.85
s - . -
sEEznMAUNGoVeINMsANMsZRNTY > 1) 1.00
o o gy s o LA e s o o 31, 40(e), 42(c),
(16) widnniwdd hidudunindanmaaosda lufimsAniadse (not in default)
43(a)
Usennmszuniy 0.50 0.50 0.85
AamssynWY :
TLOZIMAUNTOVOINIANMITLHNIU < 6 1HOU 0.50 0.50 0.85
P - e 4 2
TLYZIMAUNTOVOINIAAMITZHNY > 6 1A0U Ba< 1) 0.50 0.50 0.85
FTUZNAAUNTEVDIMIAANTZHNIY > 1) 1.00 1.00 1.00
(17) FumTnasuainiimIsauo U3 (physical traded commodities) IAg3INAM0IM 31, 42(d), 43(a)
Usaanmszpn 0.85
AamssyNWY :
FLYINMAUNTOVOINIANMITZHNIU < 6 1HOU 0.85
P - e« o =
FLYINMAUNTOVOINIANMITZHNY > 6 1A0U Ba < 1) 0.85
P - . =
JTOZNMAUNTOVINIAAMIZHNIL = 1) 1.00
Y dye o o do PR i
(18) anmnsuazgsnssuszezdui lindnlszAuniiengaaunae (residual maturity) A0
a 31,40(c), 43()
17
Usmnmazgniiu 0.50 0.50
AAMsEHNWY ;
FZYLIMAUNADVDINMIANNMTZHNITY < 6 HDY 0.50 0.50
TZETNANUNTOVBIMIANNIZHNIIL > 6 1o Ba< 1) 0.50 0.50
= = P
sEYzMAINEYRIMIANMsZRNTY > 1) 1.00 1.00
(19) nannswdnimsaniadiszuasduen line liinase'ld 43(c), FN19 1.00 1.00 1.00




18.

<

186

187

188

189

190

191

192

193

194

195

196

197

198

199

200

201

202

203

(20) 305 IWOYIUT:

(20.1) FunSudgnFangsnssueyiiusnewsin variation margin 7 14509104

Ty

(variation margin received)

(20.1.1) Suveadunsndgninngsnssueyiutagayan ldsvendumsiljiia

adenuadumanlsefuved BCBS-108CO

(20.1.1.1) dawuvesiidyanadui ilsaoniumsdug ifinnwddy g

52UV (non-financial entities that are not systemically important)

(20.1.1.2) #9u¥93353118 FUIAITNAN FUIMSHENSWAILS T szime

(MDBs) #3a5u1n15teN159152Ruszneszma (BIS)

Check: Row 186 = sum of rows 188 to 189

Pass

Y 2

(20.2) Variation margin ﬁllﬁliullmﬂ@' Toynnaay

o 4 g

(20.2.1) Variation margin i 185 v01ngdyammzdmiiutuan

Y o )

0.2.1.1) i 8T unngdyanit ldsvendumalfiiaamdedmuadu

nanilsznuved BCBS-10SCO

(20.2.1.1.1) duvasiidyaaasui lilsaaiunmsiduga hifinymddg u

139521 (non-financial entities that are not systemically important)

(20.2.1.1.2) @MvB5 A FUIATNAN FUINFINONMTHAUITZHIN

1l52mA (MDBs) ¥3o5uIm5tiemMssziiuszniaszma (BIS)

Check: row 192 2 sum of rows 194 to 195

Pass

(20.2.2) Variation margin 1/sziandud 185uangdyan

Yo

(20.2.2.1) it I&suangdyyit 1A uendumsdfifamdesmuadu

nanlszAuues BCBS-10SCO

(202.2.1.1) duvesiiayaaadui lilsaaiumsiiuda hifinmddg o

1FI5LUY (non-financial entities that are not systemically imponant)

(20.2.2.1.2) thummi"gma FUINTNAN FUANTHOMIHAUITEN I

1/5%MA (MDBs) H305U1A15tNeM 552Uz nIe52mA (BIS)

Check: row 197 2 sum of rows 199 to 200

Pass

¢

(20.3) Aunindgnanganssueyiusaiu NSFR @unindaniangsnssueysius

v o o o 4 vo 1o < - X A A 35, FN 16 1.00
wawnwaﬂﬂiznumw"hnu@ nulrgnﬂu variation margin mwmmuwﬂulwﬁﬂ)
v VA Aa & A P o A a o &
(20.4) ﬂ'JHJﬂﬂ\1ﬂ'lill‘l’iﬁ\iNu‘Vlllﬂ’ﬂlllluﬂ\WllﬂH'J'UB\iﬂUWuﬁquﬁﬂWﬂ"@iﬂiiHﬁ]HWuﬁ
43(d) 1.00

(required stable funding associated with derivative liabilities)




204

205

206

207

208

209

210

211

212

213

214

215

216

217

218

219

220

22

222

223

224

225

226

o 1o 2 2

(20.5) Tnitial margin 1719 1ifugdgyanisau

(20.5.1) duinnelidmsy position YBI TN. 103 (initial margin posted on bank's own

positions)

42(a)

v

0.5.1.1) g Biduduaa

s '

(20.5.1.2) i HiuFunsndanmnadearui 1

oo

(20.5.1.3) druiina HiuFunsnddui lilydunindanmadoatuii 1

(20.5.2) A21v04 Initial margin ﬁ’m"l'ﬁ”luummmgﬂ% (initial margin posted on

behalf of a customer)

See FN 18

Check: sum of row 206 to row 209 = row 204

Pass

(20.5.3) Initial margin 1719 13Tuwves sw. 19 (saumdnisziumnszian) uen

sad v

AeIgAUNEeveIFINg TNy NgITes

Check: sum of row 211 = sum of rows 206 to 208

Pass

(20.5.4) Initial margin 1719 13Tuwnves s, 199 Gaumdnilsziumndszian fina
Biugdyani I8 vendumsUfidmudosmuadundnisziuves

BCBS-10SCO

(20.5.4.1) druvesiidyanaoui lilsaanfumstuss lifinnudidy lud

3¢UV (non-financial entities that are not systemically important)

(20.5.4.2) dIUYBITFVIA FUIAITNN FUIMTHEMIWAILITZN I sEme

(MDBs) ¥iasuimatiiemsisziuszninalszma (BIS)

Check: Sum of rows 206 to 208 = sum of rows 214 to 215

Pass

a a o gA 4 o a @ o {
(20.6) RuaanisdunindouiinnlfdmTuneauiaiashsgs1ai (default fund) i

dnininiiy@nane (CCP)

42(a)

(20.7) AnudeamMaunaslunianuuaInInanlseruTuduing1y naztuaa

WieAunindduineidmsunesmuiniathszs1nn (default fund) Adnininiiad

nan

42(a)

0.85

@1 ;wmainnniuneuamlszma sin. idiondninamiosnlsznouvos

QU0 UAIHIY SN

43(c)

1.00

1.00

1.00

dy
U

e o o g 1 ' '
(22) gnw ﬂ1§§uﬂ1ﬂﬂ1im1€]wﬁﬂﬂi‘wﬂﬁ@gi;‘iﬂ’ﬂiiﬂﬂﬁﬁﬂnﬁ]’ﬂ (Trade date receivables)

36(d)

0.00

(23) Interdependent assets

45

0.00

0.00

0.00

Check: interdependent assets in row 221 = interdependent liabilities above in row 64

Pass

Pass

Pass

(24) Funswiou uenmiloninsrenisdradu #1850 RSF 100 %

43(c)

1.00

1.00

1.00




22

2

228

229

23

S

231

232

23

@

234

23

by

236

237

238

239

240

241

242

243

HHIA (V) imm‘smi:gnﬁuuemmmmgm:miﬁu (off balance sheet)

Paragraph nr in

standards doc

Snnuineau

mudasamw

(RSF Factor)

) 23uidd i@l 1 ¥5 Wannsoon@nId Wldungnduite Sagiszasdlums lanou

0.05

Wunaanu

Aoamsuvaaidiu

0.05

0.00

0.00

0.005

0.01

0.10

0.05

1.00

ﬁﬁﬂ‘liﬁﬁﬁgﬂﬁ‘uﬂul’iﬂﬂﬂ (irrevocable or conditionally revocable liquidity facilities) u
@ iuiiga b 1&dn 195 Wiaunsaonian1d A ldudgnauilo Tagulseaedou
(irrevocable or conditionally revocable credit facilities) 7
) wiuiig b 1&dn1F5aannsaonidn 18 Tag liddow Iy fldungnduile Saquszaad
1umﬂdnaumwmwﬁﬁqnﬁuﬂuz’g’@aﬂ (unconditionally revocable liquidity facilities) u
@ 2iuiida Win 13T annsaonidn 18 Tas lidden lv AldungnduiieSagilszasd
él'u (unconditionally revocable credit facilities) 7
(5) tjiniizﬁ;L?;mﬁ”uu“imiwwmiﬁmﬁzﬂmiﬁw (trade finance-related obligations) 47
(6) M3z fuset 0150 uazdameeerinsani hiferde I msmenmsiiu
Lﬁﬂmiﬁ} 1 (guarantees and letters of credit unrelated to trade finance obligations) 7
@ anszgniiui Lifidoyangmia 47
(7.1) ﬂ1§§ﬂ%ﬂﬁuﬂﬂﬁ17ﬁﬁ (debt-buy back requests) 47
(7.2) ganssuFuFou (structured products) AfAemMAnTahiinainsesdy 47
(7.3) msWaugaumAenesu (managed funds) i3 ms TaouSinlungugsna
M3y u
(7.4) magynituit hifidayanou 47
(8) MemsuenIUIAAIgIUZMTRUANUB IR INTR (1) - (7) 47

Total RSF

Net stable funding ratio




LRNATTIUY 3 — NSFR

-A1D5UNYTIUANS-

ANB5UISIENTITAINSTULUUII891UaRs1duNaz iU e aduniin1usiune (Net Stable Funding Ratio — NSFR)

AMMSUU9519N157 5UN. T519a2198AN155189IULNULRY

daufl 1 : undedudidanusiung (Available Stable Funding)

UsSNAlUY v s . -
B el file RliG! AB5UY
i (n) Senailau uazdiuveadnvaslusuusnsgiusnIsdu
7 (2) Runawuduuenwiloan | 1wy Funewuiifinuayt@liasunamdninas Basel Il wazdomessantuufuneamu dedsdls
senstreduiifiengranie sonulude (1) Guneayudil 1 uasiGunaayuduil 2 mudssna sUn. IdemdmnasinIsiify
(Effective residual maturity) | guaiiunesyusimsusuimswide neusiensinyiaausin@uneeyu il lsaudaudunesuiuil 2
éll'al,wi 1 "fl‘ﬁu‘l‘d ﬁﬁmg/mmﬁa (Residual maturity) g7 17
8 (3) Rufurhnuazufduanse | GusurinuastuiBuansiegos (Retail) uazgshavunan (Small business customers) 39
g08 (Retail) wazgshavuwaidn | Wi¥udnsnislvasen 5% viesind aadsene sun. evdninasinisisdunindaninados
(Small business customers) fi Lﬁ@iad%’uamumszﬁé’mamwﬂdaaﬁﬁmmgmm (Liquidity Coverage Ratio: LCR)
wWreduRusudnuazRudos
fifiausiung (Stable
deposits)
9 (4) JuiurnuasRudduainse | Jusulnuastudduainsieges (Retail) wavgsnavuiaién (Small business customers) B9

goe (Retail) wazgsiavuiaian
(Small business customers) #

173 1 < a [ a =
UL UULUIURNNLAZ I UNEY
NUANNUAITDIAIU (Less
stable deposits)

losudnsimsivaeenginin 5% muusen1e sun. Imevdnnaeinsisdunsnganineaged

WasessuanIuNTalIUANINARRINIAIINTULSY (Liquidity Coverage Ratio: LCR)




UISNA Y v o o
etT) AN95U"Y
Excel file
30 (9) msransuunNhdnanUseny LENSIENIIASIEN SN TN ITNaNUsE N ueanNNIAUDULALEILVBL19899U iaUselevilung
(Unsecured debt issuance) aLﬂﬁﬂzﬁsﬁjauﬂa
60 (12) “HAUDULATAIUVDIINVIDU
64 (12.4) Interdependent Wi Rudguanlasansduiie Soft loan vessuiAsuialsemelng Rugsuitevimvifdawutu
. lere | A v \ a A A v 1 A A A v oA A o
liabilities sErdneusEnlungugsianIsiuientu vseginssudundideulunivue

daufl 2 : Anufesnsuraslundinuiuag (Required Stable Funding)

UssIalY v o o
RliG! AB5UY
Excel file
11 (1) 98MIAUNTNG TUIULAAIFIUENITRY
74 (1) - (2) lawzdiuvaadudrses | nsdlusemelng Wisgautudnnsswasedu muilanenulute (2) RudhnwasRudisesiisuinns
MI5UIANINANN SN, FBIATS naN Lag/vieluanAudluannad munltasenulude (1) Quan @nzdunfeswrnsnungig
AUNHVUEY dmsutndtagiu
a I A a v = a A &9 v A & aa A v 2
118 (8) uwanliungsialenwu It duenliungdyaniduliunnadunie

(Non-financial corporates) &9
imngaanae (Residual
maturity) #1n31 1 U

v
O A«

1 o ' a P o U3 = o w ' P a o C aw a o '
Uswlunqmqsmmmummﬂu Imammmummlmyuazmﬁumu VTN UTYNIIW LasUIBNgN Wﬂ%@Qluﬂi%LVIﬂlMﬂLLa%‘;ﬁl’NUi%mﬂ

2

fugdayeriidugsiaensu (Non-financial corporates)

o o I a aAa ) a o A va aa a v YY) Py ) a o w v P a aAa o a A d9 v 1aa - >
ANNIULNAIIUNTANUNUAS (ASF) LQ‘LlTUBJ’]ﬂLLa%N‘LJQEJlIQ'lHUGIUﬂﬂﬁEJu I‘WTWEJMUiUlIﬂ‘UQ ayzywmﬂuamuummu AUIUANUADINITLNAIIUNLAINULUAL (RSF) aulfuawiml,ﬂumqﬂﬂaau Tieausw




ussIinly v o _
el file Wade A1B3U"Y

221 (23) Interdependent assets W Ruliaudenulaseinsduids Soft loan vassuiasuisUszndlng Suliaudeiiorming

drufuszrinuidnlungugsianisfuiientu viegsnssuduidfeuludimus
U2 () 318N1TNITTHNWULBNIVLENIFIUENTSRY (Off balance sheet)

229 (1) 2akundalailFidnldalsi 2auiilianansasnidnld (mevocable facilities) w3093 sw. ansnsasnidnldnelditeulaiinnas
susaendnld Aliudgnéuite | 1iarevth (Conditionally revocable facilities) lamzaauiignAndslallaiOnld da sw. oysfRlsiungndn
Fnqusrasdlunisldoounsans | wietmgussaslunisldnounsianswil (Liquidity facilities) ignddudoeniingasufmunnsly
wilfignéndudaan szgznan 1 Y
(Irrevocable or conditionally
revocable liquidity facilities)

231 (3) 29undalailFidnlda 293uil ow. oysRlsuAgnAn way sw. anunsasnEnisiusenanldlaglifideuls (Unconditionally
awnsasnianldlaglififeuly | revocable uncommitted line) tvnzduignndlaildionld da sw. eyd@lvungniiileinguszasd
Mlsungnéiiofnquszasdly | Tunisldaounsiansvil (Liquidity facilities) ignédudosnlagasufmunmelussesing 1Y
nsldneunsansiiiigndniu
%iaaﬂ (Unconditionally
revocable liquidity facilities)

235 (7) anssanwuitlaisideyayansia

236 (7.1) msdudfaRuamanvil P31 o, ieuitnlundussiannenisdues sn. \ufeendefiongesutiuuathssiunia

(Debt-buy back requests)

1.7 udl 0. 919deednet1szRueenluiionislaneunsiaisdinaiiiosaingiion1anisininain

59950 w50 sw. 919gnAanistunisiluglienudismdesuanimaaesunuignlungugsianis
a d' [~ ¥ 3 dy v dyd' M Y o < a [ d'

nsRumdugeennsians Nell isiuanieasasuinlidladuduRuneamu a Junseau




usTiinlu v o . o
e GUGETRE!
Excel file
237 (7.2) gsnssududou gInssudutoun sw. wisustvlungugsiananmstures sw. udeonddimngasuimuatisziunii
(Structured products) e | 1.U usl sw. e1adsedetiszRusenluiiionisidneunsiansindiiliesnngtienaniainiinain
AN IaIlinainsasiu 58950 50 0. 919gnAanivtunsiluglienudismdesuanimaaeunuignlungugsianig
msduiugdesnnstans
238 (7.3) nsliiautlemae §198UUIMNNITNBNU MULUUTIBY LCR gl o, finrsandSunanginddaluubSnaumndigu

naeu (Managed funds) #1
UInmslagusenlungugsia
n13&U

ALUASANINTENIN
(1) 1aA1 NAV uae
(2) Umnanaiiu Committed facilities 7 5. sfuAnaayu (damsvinnaundnuseii)
Tng v (1) > (2) Waneaudianasgad NAV s Tudeil

N (2) > (1) Weaudanagaai NAV sanun ludei] warlisonuUSunaduiy
(@wdl (2) > (1) lu d9u7 2 : AarudoanIsunaaduiinaiusiiae (Required Stable Funding)
w39 (%) $98M5NIsEENTULeNIULaRNg UL (Off balance sheet) 9o (1) 2a3uiidalulainly
Falsimrsrsnemanls iungnAnitehgussasrlunisloneunsiasningnantugoen (revocable
or conditionally revocable liquidity facilities) #3o (2) 2aduigsluildidnlddelsiannsoendnld 7
"Z?Z/”Am'gné"uﬁao"’mgﬂwmﬁ’ﬁu (Irrevocable or conditionally revocable credit facilities) lagl
F189UMEUTUAEIUAUIMEATLUaIEANUBIT18A1T Committed facilities




LeNaNTLuY 4 Liquidity Gap

A B c o | E | F ) K L M
1 (319%0 5N. )
2 HUDSIBOUGIUZTAINAGDIGNS
3 DD/MM/YYYY 1 ENG
a4
5 gruzanaduum wiaE : S
6 i Funi2-7 |8 Tu-11@0u| > 1-31h0u | >3-61Aou [>61@ou-17| >1-57 | 03157 | Unallocated | Total
7 a3l 1 : Suaauazivamy
8 1.1 [uaa -
a [ w ¢
9 12 Ruasulundomine -
10 1.2.1 AT IHH: -
JEPH] A ¥ o o
1 12.1.1 anensniineenviennlsziulagsgurauazsuimanai -
oA Y o A A o
12.1.1 (1) g dINNgITeINUEINTSUFOAUMUTYRT Repo §INTIU -
A o A A Y
NeANAMTYYT Reverse repo H30F3NTINMITOUIAS IHON
@ v d
12 nann3wd (SBL)
T
13 12,12 ATIENINUDU =
oA Y o A A o
1212 (1) g dINNgITeINUEINTSuFOAUMUTYR Repo §INTIU -
A o A A Y
NeANAMTYYT Reverse repo H30F3NTINMITIUNNEAS IHON
@ o d
14 nanniwd (SBL)
15 1.22 AU AU -
- p
16 13 Ruaauou -
17 QuaauazRuaINUNIEH -
18
VoA ~ v
19| |aauii 2 nsznailuaalvadn
2.1 Ruehn Qulddwde nazlulddusemugsnssnyonu (Reverse -
20 repo)
21 2.1.1 MU ENluNguEshe: -
22 2.1.1.1 [urn s
23 2.1.12 Quldauie =
 a7n. 2 z
2 2.1.13 Rulidudomugsnssuaenu (Reverse repo) -
25 2.1.2 SIUMIITHIENMIHAZANIARY: -
2 2.12.1 [quehn -
27 2122 Aulddue -
s 2 z
2 2123 RuliAudomugsnssuaonu (Reverse repo) -
;A1 I~/ '
29 21.2.1-2.123 mmwedigayguiusumsunalszmaing -




LeNaNTLuY 4 Liquidity Gap

A B c L M
30 2.1.3 @:y uq,ngu: =
31 2.13.1 Auldawye -

a A =
32 2.13.1(1) Fudeuuunyuiou -
a A ' ~
33 2.1.3.1(2) ﬁuwmmu“lwyumu: -
! A & o Ya A o
34 213.1(2)/1 mwgduiniluddygr15duiiosn Tnensensrmnas -
| . ]
35 2.1.32 RuliAudomugsnssuaenu (Reverse repo) -
36 211-213 mwaungdyyuiudiouiiegueniszma: -
37 2.1.1-2.1.3(1) [urn -
38 2.0.1-2.13(2) Rulddude =
A ya A s
39 2.1.1-2.13@3) Nuiﬂﬁuﬁfﬂmﬂﬁjiﬂﬁmﬁﬂﬂu (Reverse repo) =
o dA
40 22 Funindou: -
I Aa o A a4
4 2.2.1 mwizaamiilugnnilanidu uasgnmiiow -
o
a2 2.3 FINTINOUWUS -
o dAa X '
43 2.3.1 FInsINeYWHETIRATUILMOU: -
' Aaa v Y a & A '
aa 2.3.1.1 mwgaauiiauningsnsuiluGuasiaedszme -
o ¢ a 2
a5 232 gInssneyusiio1ndatu: -
' Aaa v Y a & A '
a6 2.3.2.1 mwgaauiiauningsnsauiluGuasiaedszme -
{ [ g { v
23.1-232 mwzauiigayaniudiauiiogueniszmauasiiaunineg -

47 onduiluSuaninaszma

— —
a8 23.1-232 (1) FInTsueYRUS AR U LaU: -
49 23.1-232 (1)/1 a1 Forward 4 Futures =
50 23.1-232 (1)/2 a1 Swap -
51 23.1-232 (1)/3 dYay Cross currency swap -

o o a X
52 23.1-232 (2) FINTTUOYWUTNOINATU -




LeNaNTLuY 4 Liquidity Gap

A B C D F G H | K L M
a N v £ A =) = =) = ' =
53 g1Uzanalum (Ae) i 83u-11h0u| >1-3 10w | >3-61A0U | > 61A0U- 11l 1190215 | Unallocated | Total
54 24 29i3ungaladdinlg 5
2.4.1 29quiiinguszasdiiielflunsldeeunsianswil (Liquidity -
55 facilities)
56 242 293uiilAungnAuiie Tnguszaandu (Credit facilities): .
57 2.4.2.1 195ui llansasn@n 1d (Committed line) -
2.4.22 2nidunansaenanldlae liflideu'ly (Unconditionally -
58 revocable uncommitted line)
59 ATTUTRAUSUNIAH -
60
T ~
61 i 3 :pszuaidvanlviaoen
62 3.1 RuSusn Ruddn naziudanmugsnssudenu (Repo) -
63 3.1.1 semyszneudinlunguysie: =
6a 3111 [usuehn -
65 3112 Ruddu -
A ga N
c6 3.1.1.3 Rugduaugsnssuienu (Repo) -
67 312 FEMITTHNIBNMHazamatL: -
68 3121 [usuehn -
6o 3.122 Rugdoy -
A ga N
70 3.12.3 Rudduaugsnssuenu (Repo) -
7 3121-3123 mwzawngdyyuiumnmauiaszmaIne -
72 313 Afaou: 5
7 3.13.1 [usurhn -
= YA
- 3.132 Rugddw -
- ]
- 3133 Rugouamgsnssudean (Repo) -
76 3.1.1-3.13 mwizamigayyuihdiauiioguentszimea: -
77 3.1.1-3.1.3(1) [usurhn -
78 3.0.1-3.13(2) Ruddy -
A ya i
79 31.1-3.13(3) Rugdumuginisuyenu (Repo) -
o
80 3.2 AasriHNesn: :
I d’ J
81 321 mwzgiavevielumtssma -
T A
82 33 niauow: -
I o Aq ¥ oA A v a4
83 331 mwzaauiihudmiinidu uazd miiou =




LeNaNTLuY 4 Liquidity Gap

B c L M
v d
84 34 FINTINOUWUS -
o dAa X '
85 34.1 FInysNeUNUsTIRaTUIIOU: -
' Aaa v JY a & a '
86 3411 mwaniauniniswouiuSuasandsana -
o ¢ a X
87 342 gInssueyNusTio1wfatu: -
' Aaa o JY a & a '
a8 3421 mwaniauninisnoutuSuasnsans -
{ [ q’ { a o d
3.4.1-342 mwzaauigayyuihgdiiduiieguentszmauasigunsne -
89 snduiuSunsinaszma
PP
90 3.4.1-3.4.2(1) igiﬂﬁmuwuﬁ‘ﬁmmuuuuau; =
91 34.1-342(1D)/1 a1 Forward Uag Futures -
92 3.4.1-342(1)/2 a1 Swap -
93 34.1-342(1)/3 dYay Cross currency swap -
[ 93 | : 7
9 34.1-342Q) F3nTsueYRUSHofaiy -
95
9% 35 295unda a3l % 5
A Aaw ¢ 1
3.5.1 293uiiiTngisyasaiielFlumsldeeunsianswii (Liquidity -
97 facilities)
a Y 4 (v} J'
o8 352 293uilfungnAuie YngUszaandu (Credit facilities): .
a Ay a v . .
99 3.5.2.1 293ud lansoen@nld (Committed line) B
3522 2iduiaunsaendn 18 Tae litideu lv (Unconditionally -
100 revocable uncommitted line)
il 13.6 MITRINUDUY -
102 ATTUARUNBNITY 5
103
104 sanszuaiduiy @) gns (hisniduaanaztuasny 5
~ o 1 - ~ )
10| [swnszaiiuiy @e) azangns (biswiSuaaneziiuaany) fail
\J )
06| |gwzasmndesgnd -
07| |gmzamwasesazaugni fail
108




LeNaNTLuY 4 Liquidity Gap

B [ C D | E | F | G | H | | J | K | L | M
109 gruzTmnanaiunsmnalszima HiHIY : UUN
110 iuh ‘ Jun2-7 ‘sﬁ’u-lnﬁau‘ﬂ-snﬁau‘>3-6nﬁau‘>6nﬁau-1?]‘ >1-51 | N 59 |Unallocated| Total
111 daufl 1 : AuaauazRuaanu
112 11 Quan -
a [y v d
sl (1.2 Ruasulundomine =
114 1.2.1 A1 THH: -
A A 3 ) o
115 1.2.1.1 anasnilioanvsoalsyiulasfgunanagsuiminan -
| rEE] ]
1.2.1.1 (1) mwzdINNeITeINUEINTsuFOAUMUTYRT Repo §INTU -
A o A A ey
eAuR WYY Reverse repo 130535 5UMsdunaz 1oy
116 nanniwg (SBL)
-
17 12.12 ATIENTHHDU -
' A A Y o N o
1.2.1.2 (1) mwzauiinedestugInssudeAumuTya Repo §3nTsu -
A o A A Y
WeAUM WYY Reverse repo H3053n55uMsdunas 1oy
@ @ 4
118 HanNIWe (SBL)
119 122 ATINU 1Az -
- 2
10| (1.3 Ruaauou -
121 QuUaauazRUaINUNITH -
122
voa a Y]
123]  |@aud 2 : nszuaRuanlvain
2.1 Ruehn Qulddwde nazlulddusemugsnssnyonu (Reverse -
124 repo)
125 2.1.1 emysznheuinlungugse: -
126 2.1.1.1 [urhn -
a ya A
127 2.1.12 Julvaude -
s A z
128 2.1.13 Rulfdulomnugsnssuaonu (Reverse repo) -
129 2.1.2 FUMITEHINENMIHASANAERY: -
130 2.1.2.1 R[uehn -
131 2122 Aulddue -
s A z
132 2123 Rulidudomugsnssuaenu (Reverse repo) -
' { 1o & ]
133 21.2.1-2123 mwedigayguiusumsunalszmaing -




LeNaNTLuY 4 Liquidity Gap

A B c L M
134 2.1.3 Fq]:y utyﬁu: -
135 2.13.1 Auldaue -
a A =
136 2.1.3.1(1) Fudeuuunyuiou -
137 2.13.1(2) Audouuy hivyudou: -
! A & o Ya A o
138 2.13.12)/1 mwgduiniluddygr15duiiosn Tnensensrmnas -
A ya A N
139 2.1.3.2 Nuiﬂﬁuﬁfﬂmﬂﬁjiﬂﬁmﬁﬂﬂu (Reverse repo) -
140 21.1-213 mwzaaigayyuiudiauiioguentszimea: i
101 2.1.1-2.1.3(1) [urn -
142 2.0.1-2.13(2) Rulddude :
A ya A N
143 2.1.1-2.13@3) Nuiﬂﬁuﬁfﬂmﬂﬁjiﬂﬁmﬁﬂﬂu (Reverse repo) -
o dA
gl |22 Funindou: -
I Aa o A a4
145 2.2.1 mwizaamiilugnnilanidu uasgnmiiow =
o
1as| (2.3 FINTINOUWUS =
o dAa X '
147 2.3.1 FInsINeYWHETIRATUILMOU: -
' Aaa v Y a & A '
148 2.3.1.1 mwaiiauninisnoutuSuasinsans -
o ¢ a 2
149 2.3.2 gInssneyusiio1ndatu: -
' Aaa v Y a & A '
150 2.3.2.1 mwzaiiauninisnouiuSuasadsansy -
{ [ g { v
23.1-232 mwzauiigayaniudiauiiogueniszmauasiiaunineg -
151 onduiluSuaninaszma
— —
152 23.1-232 (1) FInTsueYRUS AR U LaU: -
153 23.1-232 (1)/1 a1 Forward 4 Futures -
154 23.1-232 (1)/2 a1 Swap :
155 2.3.1-232 (1)/3 ﬁiyq]n Cross currency swap -
o o a X
156 23.1-232 (2) FINTTUOYWUTNOINATU -




LeNaNTLuY 4 Liquidity Gap

A B [ C D E F G H | J K L M

157]  guuzanaduum (de) i Suit2-7 |8 5u-11dou|>1-31dou | >3-61dou | >6imou-17| >1-57 |ani157 | Unallocated |  Total
58| |24 PRI L RN -

2.4.1 aaﬁu"?;ﬁ%’mqﬂismﬂﬁﬁﬂ“ﬁﬂums"ldmummﬁmi (Liquidity -
| 159] facilities)
160) 242 2duilFungnduile nguszaadou (Credit facilities): -
161 2.4.2.1 29i3ui lawnsoonian 18 (Committed line) -

2.4.22 2iduiaunsoonan1dlae lfidon'ly (Unconditionally -

| 162] revocable uncommitted line)
163 asnaRuSuaay >
164]
165 #2ufi 3 :nszuaiuan’lviasen
16| |31 QuFuehn Quii nazufiumugsnssudionu (Repo) -
167] 3.1.1 semyszneudinlunguysie: -
168 3111 [usuehn -
169 3112 Ruddu -
170 3.1.1.3 ﬁuﬁ'ﬁmm“@iﬂsm%aﬁu (Repo) -
[171] 312 FEMITTHNIBNMHazamatL: -
172 3.12.1 [usvehn -
173 3.122 Rugdoy -
170 3.1.23 ﬁuﬁ'ﬁmm“@iﬂsm%aﬁu (Repo) -
175 3.1.2.1-3123 mwvsdqu‘ﬁgi Fyauiusnnmswialszmene -
176 3.1.3 @:'Efq;q,lwgu: -
177 3.13.1 [usurhn =
178 3.132 Rudoy -
179 3133 L3u5§Nﬂ1N§iﬂ§§M§ﬂﬁu (Repo) -
150 3.1.1-3.13 mzdndigayyuihudisuioguonszma: -
181 3.1.1-3.1.3(1) [usurhn =
182 3.0.1-3.13(2) Ruddy -
183 3.1.1-3.13(3) L3u5§Nﬂ1N§iﬂ§§M§ﬂﬁu (Repo) -
184 3.2 mmnﬂﬁﬁaan: -
185} 3.2.1 mmzduiauovislumaszma 2
186]| [33 Wi auaY: =
187 331 mzawiiihud minisu vandmiion -




LeNaNTLuY 4 Liquidity Gap

B c L M
v d
18] [3.4 FINTINOUWUS -
o dAa X '
189 34.1 FInysNeUNUsTIRaTUIIOU: -
' Aaa v JY a & a '
190 3411 mwaniauniniswouiuSuasandsana -
o ¢ a X
191 342 gInssueyNusTio1wfatu: -
' Aaa o JY a & a '
192 3421 mwaniauninisnoutuSuasnsans -
{ [ q’ { a o d
3.4.1-342 mwzaauigayyuihgdiiduiieguentszmauasigunsne -
193 snduiuSunsinaszma
PP
194 34.1-342() igiﬂﬁmuwuﬁ‘ﬁmmuuuuau; -
195 3.4.1-342(1)/1 a1 Forward 4 Futures =
196 3.4.1-342(1)/2 a1 Swap -
197 34.1-342(1)/3 ﬁiyigﬁ Cross currency swap -
197} : 7
108 34.1-342Q) F3nTsueYRUSHofaiy -
199
200 |35 295unda a3l % -
A Aaw ¢ 1
3.5.1 293uiiiTngisyasaiielFlumsldeeunsianswii (Liquidity -
201 facilities)
a Y 4 (v} d 4
202 352 293uilfungnAuie YngUszaandu (Credit facilities): -
a Ay a v . .
203 3.5.2.1 293ud lansoen@nld (Committed line) .
3522 2iduiaunsaendn 18 Tae litideu lv (Unconditionally -
204 revocable uncommitted line)
)
205 3.6 MITPNUDUY :
206 AszuERuNENITY -
207
a £ Al =) v a a
208 |Taunszueduiy @) qnd AuswRuaanazduaimnm) -
a £ Al a v a a 0
200  |Founszueduiy @1e) azangnt (usmwiduaanaziuamu) fail
\J )
210]  |gmzammndesgn’ .
211 gm:amvmdmmauqﬂ% fail




L@NETUY 4 - Gap

-A1D5UNYTIUANS-

A185U18518NSEMITULUUIIB9IUFIUEENINATDIENEAUERYY (Contractual liquidity gap)

UsINALUY v 5 o =
Velih! AN95U"Y
Excel file
7 duil 1 : QuaauazRuamu
8 1.1 Quan Ruanaluile laun sutng uaswissunwival suuvialduandes wazRuanszudnaseniiu laun
asasifesteAudionauiegluseninadeniu warnsansisdeuseniiumuszieunisin
v ! = a A 1 v o Y] | & ¢ I3 Aoy MYo Y]
Uyfiseninssuimsdsaziseninulangluiuvinisdaly wu ad v wazidasuiasndslilainlusn
UnydusilapsfndaydlignAuds wazidnsodau
ag A o = | a 2 | . €Y Ay
3511557897 : anuvinmualuaile Wy MenuRuantuleluyieian (Time bucket) “uil” waz
sneuluansyrinaseniiu ludisnaimudyginazlasutuan
9 1.2 RQuasulundnning RUamuNinINN1TAmuaNUleuIeNMsuIsRY vsensamulunsiasuiinidiuasuiinug

MuuoULAzATlILTIUNTALATUNMVUA BIATBUARURUANUNNUTEAY LU RUamuLiion
(Trading) RuawuiHaue (Available for sale) ns1ansuiiazhsauasuimun (Held to maturity)

v a

W3BRUAMUIILY (General investment) MuNNIATFIUNTTYTAMIUA

Tiuensenumulssinnnas lnewvaiude 1.2.1 asraisull uasde 1.2.2 As1a15Mu wazdue

et llsafeRuaamulugnuiindulousnmunannistad wavtuamulugsnssuRulinmssiuey
leyiusuie waztuamuluusendesuasuTensinans selamvualinenuly 4o 1.3 Ruamusu

[

351155718974 : TS89 UA I




USINAY v v . -
L) A1a5u"e
Excel file

yar1s1891Y

= o v ¢a a A & o v lgw 1y,
> Tunsaivesanninwdnaanzideulusaamdunieansu THseanusiesininain
v A o o o L v W o . . -

U189 (Mark to market) lnaailsfananidoAnssulsenousme (Dirty price) #5031897U
msAeann tngliartdsdemenienssu (Clean price) wazlnanssionisnenidesu Tude 2.2
Aunsngdu

> lunsalvewanningildldaanzibeulunaaiiluneeusu Tvssnumenszuatuan
mudyaltugisiaiiiedes munivualugile 1y s189usIAmt1Ra (Par)

2429L2877151897U

aa a

AMIFIEUNANNSTNS AT 9a17 5w, TanSiAsundnnsnaidutuan wu

(Y v  ea LY v [ 1 1 Ay = =2
> Tenunanningnumaanansegniy o Tunsreen Wudiuan Tugianm “vuil” Gasiuds
nannINgN sw. lATUIINGINTIU Reverse repo NUTIAIINATTEHNI 04 TUNITIBNUME

77
v =

a1l nsalvemannsnanlileaanzitoulunaaidunesusu Tiseumensewakuan
mudeysytutanaiiieItes Wy 51891usIAmTeT (Pan) ludsnamuegaunae

sala (%

> nsslvemdnvingninnseyniu Winenundnnindiaylasuiu vseasUasnniserniiu

Y

(AN Tugraimuegasvienudyy1venisinniseyniu il lunsainnisianiseyniulad

[y [

FUASUNNUA U AANNSNINEIVIUDI W, F19UTENANDIAITININLINGT 32 nannswetianusenu
I WWusu Turee “Unallocated”

looa 4 s o cde o . 4w oa v ¢ Cu o L Mo o o B X - o w e oA - \
Wiasanannsdudunsndiifinnning Janmadesgs wavanunsawdsuduRuanldedsindilaeyanliubsunlaeedidedifny vl lunsdiussnalne wnefia ndnniwayndfisanzdeueglu
aa1evannInduriaseinelng (SET) aanavannsng MAI uagaaanstansvil BEX viadl isiufansanswiiitunziloudeyansasvilivamaunsiatsnilne fy



UFSNA U

Excel file

ANasUY

dmsunannindianigdiunine1teaiugsnssudeAunudyyT Repo 33n5TUUEAUINE Y
Reverse repo v30gsnssumstuwaglvigunannsng (SBL) Wisenulude 1.2.1.1 (1) vise 1.2.1.2 (1)
Tngnmualn

> INUNANNINENIABIUBAUNNFYLY Reverse repo (Aau) luriaiainiuelenumie
ANdT Reverse repo

(%
4 A A

> SenuvEanningNvdes@erunudygy) Repo (Auan) Tugisiainuelensrdonudya,
Repo

(Fr9g19N13 98N URNamElunANINE §3InIINVIBAUANFYYT Reverse repo wavgsnIsuiony
MUFRYEYT Repo AuLONATITUUY 4.1)

10

1.2.1 A51@15%1

v
Y

Ruasuluiustng fug wazasiansuansdnsluni Mell sreauanstuamulunsaisyiliiesn
Wan1sseauyuily (Public offering)

el Wwensenuaudssnndesnviseimusziunsans nsudadude 1.2.1.1 asrdarsuiliiean
vseAUsEiulagsguIauLasuIAITNa uasde 1.2.1.2 asnansuilau

ﬁm%wé’nm%wémwwmauﬁL‘ﬁ'm%’aqﬁuqiﬂiimsﬁy@ﬁummé@m Repo §3nssungAunudya
Reverse repo ua3q3ﬂiiuﬂﬂiguuaziﬁgmwﬁhw§wﬁ(SecunﬁesBonowﬂngand Lendk@:SBL)IﬂﬂIﬁ
sauﬁwé’ﬂm%’wéﬁLﬁ'wﬁaqf“f‘UmiﬁﬁwszmﬁuLﬁaﬁqiﬂﬁmﬁmén waEN159UsEAUNUEYQY Credit
Support Annex (CSA) Tuansenulude 1.2.1.1 (1) vie 1.2.1.2 (1) “@wizduiiagidaiy
gsnssa/eﬁyaﬁumuﬁ’;ygn Repo §3n355UYI8AUAINAYAT Reverse repo N3955n35UNI5HNUAZ
Tigumannsng (sBL)” lagldfesnanundnnindmarilude 1.2.1.1 anasniifiesnniasusyiy

laesgunauassuIA1INge kagde 1.2.1.2 as1ansnilau




ussIinly o o _
Ecel file Velih A183U"Y
15 1.2.2 A5185U Lazdue Lauawﬂwaﬂmwamaﬂmuamﬂwuﬁum sl uazasianswanainslunil fisenulude 1.2.1
n91ETEl andoehaty Ruawmulunsans wagnowmu usy
16 1.3 Ruasmudy Ruasulugnuilfisulouniimumdnmsdn? LLaquuaqnuiuqiﬂiiuLﬁuNWﬂwgaﬁuﬁ@mﬁﬁauﬁuéum
wazRuawuluuIEmdasuasuTEnTINgs
3819598974 « adiiwualugile sl Tunsdidl sn. aneiiaglineunisasmu 1wy Buaspluuidn
goguaruIensmans nenuyamnudydluges “Unallocated”
19 dauil 2 : nszuauanlvaidn
20 2.1 Gurn Rulidude waz Tsenuiun Sulvidude LLazLEUIﬁ?IUL%@G]WNQiﬂﬁ&J%@ﬁU (Reverse repo) AuUssLANAdyan

a b4 - dy =
Nuiwauwamuqinﬁwaﬂu

(Reverse repo)

a

Tnauvadude 2.1.1 siemsszndnsusenlungussia 4o 2.1.2 578015581 I195U1ATHASANARY
wazde 2.1.3 Adyuyndy

RUAIN WY [udn 995RurIn? s, Hnliaantun1sRudY wanINT ANNSUANUIVRISUIAIS
widydansszina WiswiwentydRudhnynuszunniehnlindinaulvg wieavduidu

aa

TAyanaiRediu vieuTEnudl viseusungnuasdtinaulvg

]

5115578974 mmﬁﬁ’mumiuﬁﬁa WU $1891UBARUNINATELETIETY BaUNSY wagkusn
Uivmmwﬂumamqmm Tummm “hun” LLﬁuS’]ENWUEJaﬂLﬂumﬂU‘ium (Term deposit) Tutas
LIAANNBYAINED vietl Tildanenibesuiinzintuge Immﬂlma’]mmi’m’mmnL‘U&Jiu
sufuduehnlg Wuanssenisnenitesu Tude 2.2 Gunsnday

Rulvidue lnesiudaduamulunsiaisvil sun. (e-P/N) uasfidnygldRkuieaniaeg
NIENTNMIAN 1191 vianeTINienstensiansuil (MRukaiug) Neaniietauaigluidiia
(LU Private placement) usnantd dmsuav1vessUIAITHIATgRsU WA Trsmtsondulin




USINAY v v . -
L) A1a5u"e
Excel file

feududineulng visavduiduifyaeadeaiu vseustnuwl wisuidngnvesdinnulvg

35n15578974 : uifvualugile 1wy enunssiaiuandweduiouaznondesumudynylu
Prnamiiftos” lnsmnllaunsonenunendesunuiuduliadudeld Tuanmennenidesy
Tudo 2.2 Auniwddu ogalsin lifesiilais dauuiuyad s1eldsedatnyd uazAiloviadoazgny
fliinsgnusionszuaiuanidd

[
Y [

7198 NN951899UAULTDNT10aLLD AL NLLALAIL

° o a A a ° ° ) v v o a A | = & a Y a v &
> A USUAULBNASUANRUAY ST WA LA EI9ATUUNR 1 i5ananUuNLAY (9198901590 TU
ANUUTENIA SUN. INAEUANLNUNNITINTULAL AT URUAT99v99a010UN5RY) Trsreauluyaq
“ﬁuﬁ”

> A SUANYaLUUIMuAtIsEAUaneny (Call loan) Trsisauluses “Aun”

> dwmiudude NPL Insenuyarnudydludes “Unallocated”

'
= a S

> dwsvaurenyuiey nuneds Fuvenluliinvuassegiiauasinuiuiunglasutisyauly

a a 4

agauiuey W dudeluiiniiulnyd Suednsiasin Iisenuyarnudd ludes

“Unallocated”

Huusl nszualuanlvadiniinainyadumngnamnesinse 1wy geadissiumisesas 10

Y

YoFUURSIATHN YT Aulediuniasuivuatiszud) WewngnaAndnldiiundnnalunienaldy
nuneng IsenunsekatuaniiveasdudawazaenideSunudyyitudinaifingives

2

Wi o Funseau egmseenileAsiuyadn 150 v Judinlusuga Wisenunssuaulvaidinneendedmiudiuniasuimuatissualutes “iuil” wazdmiudwivdelimenunssuatulnad
mugsImiaglasu



UFSNA U
Excel file

ANasUY

o ¥
Y

Rulvidureniugsnssudedu (Reverse repo) Ruliidudionugsnssudefuviangdyanduonsy
wae 5Un. (Bilateral repo)

35n15598974 : i vualugie iy iWEN’]‘L!EJ’e)(ﬂLQUIMEIUL%E]G]’]&JﬁiﬂiS%J‘U@ﬂu (Reverse repo)
Tumqnmmmmammammamm yisil Wisndsfeuszananisnssuaiuanvesnenidesy
Usznaude Tnemnliausansnuaendeiunuiugsnssuld Wikanssensnenidesu Tufe 2.2
Fun3ngdy

el I o, enugsnssuduliuidonussnssudofiu (Reverse repo) fesennszuaiiuanlviaiin
fowinnavauil nanfe liansasenuiusengvsseminaiulidudonugnssutou

(Reverse repo) waglRudunugsnssudeiu (Repo) ¢ (31891us3880n Gross)

Qe

sl WeneanunszuaiuanlvadiaingsnssuRulidudenugsnssudefuwdd seauyaa
nnsndnaesuepuliunadyay Tude 1.2.1.1 (1) vl 1.2.1.2 (1) wzdmiieidesiugsnssy

e 5 S

HoAURNAYYT Repo §INTTUVILAUMNYET Reverse repo WsagInssunseuuasvidundnning
(SBL) tJugenau ( - ) me

21-24

2.1.1 S78N155LNIUSTEN 1Y
NRUFINI

<,

“zy,z:y%ﬂuu%ﬁﬂuﬂémﬁiﬁﬁ] Inelvsauds dinaulnguazaunou

vanilegvislutazinaUszine

Y

FIUNUNTZUARUAA NTEU @
3

VSTV UTENTIN WAz

Qe

i Tikensenumudseangsnssy Toonuadude 2.1.1.1 Wurin 99 2.1.1.2 Kulidude uas
9 2.1.1.3 wu‘lwaumammﬁiﬂiiwaﬂu (Reverse repo)

e =

25-29

2.1.2 S18N1T5LNINEUIRITHAL
AAALIU

Feunszualuan nsaadyandusuimsuiaUsznalve suiasndivd vTEnRuu usem
HANNSNE USENATAnNDITIes an1dunstuanisAanuisinisuasBaauusssinalne
(oniuussEmuseiuduidegramnssuvunges) annsaleeuming yuyuavnsaloouning annsal
wnsAngillou UismUsEuTin ﬂamuLﬁamiﬁuv\JLLazﬂ’wmszwamﬁumsﬁu %a&%aeﬂuﬂizmﬁ




UFSNA U

Excel file

ANasUY

¥
(%

an1funsiuszmiUsemanUssindlnaduaindnsuiasviseantunisiudunavsidoulassseg
TusinaUsewme 1Y 5SUIA1SNANN kagsuIAINIRYd (Commercial Bank and Investment Bank)

1 @ aa 1o [ Y a A i ! a b4 £ ' a o
RANEIN NIUNA aumunL‘UuamuumsLﬂuwaqiuﬂqmqim Tseaulude 2.1.1 51971958 WINNUTEN
lunqugsia

viell iwenseanumuusziangsnssy lnewvalude 2.1.2.1 Queln do 2.1.2.2 Qulkdude uay

18 2.1.2.3 Qulviduren1ugInTsudanu (Reverse repo)

a

wonand Tsienunseuatuanlude 2.1.2.1 - 2.1.2.3 T19iu ludwindyaindusuniasuisdsene

30-35

Y
e luussvin 29 “wrgduiigaygndusuinrsuisssmalng” e
enunsELaRuan nsslgdygilyusenlungussia arsuimsuaznainiu Negvisluuaz

AaUsTINA

el wensenumuuszsnngsnssy lnewvadude 2.1.3.1 Rulidude (Wuensieaumudszan
aude lnaudalude 2.1.3.1 (1) Audenvunyuiey 9o 2.1.3.1 (2) Audewuulinyuisw) uas
19 2.1.3.2 JulaUYaNINTINTTUTDAU (Reverse repo)

wenanil isenunszuaiuanvesdudenuulinyuiswlude 2.1.3.1 2) ludwidumsdsulugy

+
o o

36-39

2.1.1 - 2.1.3 |amsd mnigagysy
iugiiguneguantseine

7

vosmdygldtuioanlnensgnssminds luussiin 34 “awizdilidudidyal#Guisanlag
N3ENTNNTIIARY” 9138

eunszuaiuaniude 2.1.1 - 2.1.3 ludndiady
{Aufleguanuszima (Non-residents) snamsdsdieiiou sun. 1vhei3es vemnusuiieufoaau
wnsnstosdsunisiaiilsatuum

yduiiiduneguonyszmve visil Tid1adadey




UFSNA U

Excel file

ANasUY

v @

el wensenumudssnngsnssy lnewvadude 2.1.1 - 2.1.3 (1) Buehn 99 2.1.1 - 2.1.3 (2)
Rulvidude wagde 2.1.1 - 2.1.3 (3) Julvidwenugsnisuiionu (Reverse repo)

40

2.2 FUNSNEDU

Aunsnenenanslminnsehaduanluaidn Fedalilasieaudnaiuy

3511551819471 : MunAvualueile

41

2.2.1 lawzawiilugnuiu)sau
uazgnuilou

FBUNTTUARUERLUTD 2.2 Lawwdauﬁt,ﬂuqﬂwﬁms‘%uu LLaZQﬂMﬁgu FanuneAduds @Jﬂ%ﬁﬁlﬁﬂ
mﬂmﬁwssmﬁuumuqiﬂiim%jaﬁu (Repo) LAYFINTILEAL (Reverse repo) Fesauiagsnssuiu
5UM. (Bilateral repo) uaziiuand s, Nadulseiunudeyan Credit Support Annex (CSA) %50
Guandi 5. NudulsziunmugsnssunisiuuasliBundnning (Securities Borrowing and Lending:
SBL)

visll lunsalindnuseiudundnning Wisrsanugarmanningdnan Tude 1.2.1.1 (1) w3e
1.2.1.2 (1) amgdunineatoeiugsnssuaeAunudyan Repo §3n5suvnefunIudyan Reverse
repo MsegINITUNsELLaZlEunaNNINE (SBL) fe

aq A o 1y 1 & e a PN [ [y
35n1557897W  onuiiimuelueile Wy S1enugeagnuriliniIuLaziuani sw. Madudseiu
Tugr9a1m1us2 821981015 Re-margin Aty

42

2.3 §INTINBYNUS

3

gInssueynusInaliinnsswaRuanlvaiied miudyarfindusuus (Non-contingent) uae
dryeyrionainTu (Contingent)

3511557897 : anuinmualuale WU eNUNTELARUER LA YeIEINTINEYRUS UYL IANT
\gta adl

aa o

> nsmndygrnmualitiszsadutuan (Cash settlement) Tisienusennssiatuan

o

Inadgns senianseualiuanladuaznssuaduanlyaoenluianalfe ity (31e0umensvua




UFSNA U

Excel file

ANasUY

Ruan Net) visll vnluilsdne Wisenusennszualuanlnasongyd Tudiud 3 wide 3.4 g3nssu

s

UG

> nsndyInmualiin s unanynINg 1984 (Physical settlement) Tisiasusonnszia
KUaA aln NURNNIEWARLANLNaDaN (S189TUMENTELARUERN Gross) NA1IAB bla1u1sas1891U

Jugengndszninanszuaduanlvariuaznszuaiuanlvasenle

[
Y

el Tiwenseunulsziavgsnssy lnewvadude 2.3.1 §anssuaywusiiaduntuey uag 2.3.2
3INTTUIYNUSNDAAVU

43-44

2.3.1 §3NITUBYRUSTLANTY
Wiuou

FIBNUNTTUARIUANVRIFINTTUOYNUSTARYUMUUEY (Non-contingent) LU §3nTsunesiisn
(Forward) #taesa (Futures) @9y (Swap)

"4l N3elgInssu Prorata Forward eadysyranunsald@nslaaiamineunivun (Early taken up)
nenunszualivansulage19ds Forward rate s Tuduandaya lutisiaimusseziainumaei
Tuwsniiadyaranansaldansle

ug.’/ r-:qu 4 a [} Aaa (% & Y a . a ! 3
viell s unseualuanluduifiaunsngsnsds (Underlying assets) 1ukunsiansuseina Ty
USSR 44 “sawrea unidaunswea195 udusunsia8Usesma” e

45-46

2.3.2 §3n35U0YITUSTID1ARYY

FIBNUNTTUARIUANYBITINTTUOYNUSN1AAATY (Contingent) 1u 88UTu (Options) a@1aUdu
(Swaption)

viell snsaunselaluanludunfiaunsngsnsds (Underlying assets) 1udunsiansuseina Tu
USIVIR 46 “lawrzdrundauningsraduduSunsinrassma” fe

3 v saaa o Y a a ' ' Y
ﬁqsﬂsiuaﬁgwuémaumwéawm (Underlying assets) WutuesidaUsene wu Foreign exchange forward, Currency futures, Foreign exchange swap Wag Cross currency swap s
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ussvinlu o o S
el file Wada A1B3U"Y
4152 | 231 - 232 amzdiigaya | Nenunszuatuanlude 2.3.1 - 2.3.2 Tuduiigdyyndudiiduiioguonyszima (Non-residents)
hugTauieguentsamauazdl | waziAunindddadufunsmeUszma Ineglvsedeiomdiiduioguonysema (Non-residents)
Funsngo198uthuduns pamtiideriou sun. 1siFeswenuianieufifnunnasmsdosusnumaisilsatuum
AU ol TuenmesunaUssangsnass Tnsuvadu 4o 231 - 2.3.2 (1) ganssuouiusiintuuiiuon
(Wuensreanumudssinndayan lnsuwvadude 2.3.1 - 2.3.2 (1) / 1 &y Forward wag Futures
U9 2.3.1 - 2.3.2 (1) / 2 dyayn Swap uagds 2.3.1 - 2.3.2 (1) / 3 deyay1 Cross currency swap) Way
{9 2.3.1 - 2.3.2 (2) ganssueyRusiiorninty
54 2.4 29RuglailAGnTd iUl dnldRldTuanuisnul uaruisvlungugsianamsiu sadddoyanau el

wiuRliaunsoonidnld (Committed line) lunnnsdl wazrafuianunsoonidnlilaglifidouly
(Unconditionally revocable uncommitted line) ﬁ'&ﬁﬁL‘ﬁai’mqﬂizmﬂnlumﬂiiaaumm’ﬁwfﬁ 5.
WHugfesn (Liquidity facilities) waw Tnquszasdau (Credit facilities) viail lusaanafuiiioTngussasd
Tunnsvhganssueysitus (Derivatives) waznsionIseyNHLAULENIULARITULANTRY

o/

el Tiwensenunuusznnieiu lnsuvadude 2.4.1 wlduniidnguszasaineldlunsldaay
as1ansuil (Liquidity facilities) uavde 2.4.2 29dunliiungnAnednguseasAdu (Credit

facilities)

35115518974 : TUNSUNFYIVINRUAINAINMNUALIINITINNENUTEAUAIY 5. ©1931891UAIY
IugvisNaminuanUseiui suw. desnaiensuseiuieiu vienaglalumudyailie sw. (Onld
Tngazdondulumutoulyfmeludl

1) wanUseiudpaaudfdiniadutuamulundnnindfaansdeulunaniduneeusu
& & [ M v Y ¥ a [ v ¢ S
wrnzilunsianmil wasdildldgniulude 1.2 Suawuluvdnning (Lidutn)
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ussvinlu Y v _
el file Wiade GUGETRE!
2) gényaves s, SAvSmungrsenaziaumiorlumna iR Aeglindnussiudsnanly
NSMANNARDY
3) yarvanuseiudananlifianuduiuseselnagaiunisiinldluees on.
55 2.4.1 2Auiiiagusrasdidiold | eaueiuiiglilfonliiingussasdiionisidaounmansvildl sw. Hugeen
Tunsldnounsianswil (Liquidity | (Liquidity facilities)
facilities) 55371897y « Isenmaiulutsnamuengravdeutasnsianvil
56-58 | 2.4.2 2situiiliungnéniile 1091193uiSslilF N7 Tmqusasddy (Credit facilities) uonmilonnnisldneussiansvil

fngqUszasddu (Credit facilities)

71 ow. \Judeen il inufinslduduimdennutuniiingUssasdmeldlunisldnounsiansmil
azAsuAvue (Liquidity facilities) uagildinsdnasslisessunislansunsiasuils

350115518974 : IvseaugensInluTnaInIegAmARA L

el Tensumueulvreetu nsuladudes 2.4.2.1 2Ruitliaiuisagnianta
(Committed line) uay 2.4.2.2 29kuiianusasnidnlalaglifiiouly (Unconditionally
revocable uncommitted line) Tngo1999nuR8NN P95

> 2aduithianansaenidnls (Committed line) Ao 29iuii sn. anunsagnenidntdnnelditouls
finnashiaramin (Conditionally revocable facilities)

> sduiisansasndnlaiuiilaglifideuls (Unconditionally revocable uncommitted line)
fio idulraudeiludyndesdinsseydonuivils sw. ﬁ%m%gﬂaﬂLémaﬁuiéfﬁuﬁimlﬁﬁﬁauh
LLazmmeﬂaﬂLémaﬁuﬁaﬂa'nLﬁ@lﬂﬁiﬁ ol N155¢Y Event of default %38 Material adverse
change clause Lﬂumamaiumiaﬂ@ﬂé@mﬁu Foslidrinavslunisenidniaiuaniznsdif sn,
faummasinidonnesvdosnidnisiuangnsdlansdviaviniy ($r1edsdenumuisznia sun.
TehevdninaeinsiunAunnddsadnuesin dmsu sn. Iae Standardised Approach (33 SA))
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UsINAlu v o . -
Velih A183U"Y
Excel file
d7uil 3 : nszuauanlvasan
62 3.1 Ruiurn Rudau uaz Tissnuiuiurn Guidy wastuidunugsnssudediu (Repo) mudsznvgdna lnsnvadude

RuAdun1ugsnssuafu (Repo)

3.1.1 578N15IENINUTENTUNGUTIND o 3.1.2 T18N135ENTNNEUIAITUALAAINRY Lazde 3.1.3
Adayry1au

Rufushn leun Gudushnnnuszam 3 sw. fessrenenidevidelifesdnenenidountinn s
RusurnditayTlimdaulm wonnil dmsuavvessunmIndydsnUssmne TisutswenUayd
Fusurhnynuszan andriinanivg) veaunduiiiudfyaeaideadu vieudtmu vieudtngn
Yosdtinaulug)

35n15518971 : auiifvualudile Wu senueaRuiuknnszuaseu eeming uazRusurn
Ussmmwﬁmﬁamﬂmm Tugeaan “iui” dagseaugentusudinuszdn (Term deposit) Tugas
ANRINDIEALMRe mu  Wasnulnefliheendudnifutyfuinanduiudn waelisids
mam‘uamam Antu Ysenousne Tnemnlilaunsonesrunendedesuiudusuinld Tiuans
senaenidede Tute 3.3 wilaudy

Rufy sadwsansnil (MRukaziug) Neeniveiauaungluiedin (Wuu Private placement)
mungueivenannsnduazaaananning waznsuegnuiinilidninedunisuenuinimy
wann13Ud (True sale) wenani dmsuanvivessuimsnaisdsinalsema sauiwendulty

ndriinaulueg wieaudunduifuaeaiediu wisuenu wieusevgnuesdinaule uas
RuUnNUaVEiems@unsngnuung 32
35M1559897  onuiAmualueile Wy Tenunsewaluanlvasenvesdudtutaraendedneniy

ﬁgzgﬂuﬁuw,aa’ml,ﬂmeuaq I{ﬂEJM’]ﬂIlIﬁ']SJ']‘ﬁﬂi']EN’WﬂE]ﬂL‘UEJ?]’]EJ'ﬁ’JlIﬂ‘ULGUﬂEJlIVLﬂ Tuanesrons
ponleane Tute 3.3 vmauau
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UFSNA U
Excel file

ANasUY

vadl 1 o, $189uRunugvsivemssdunindnuninsy 32 seyarimudydlutes

“Unallocated”

a ya q o a v X a &aAdiw I .
Nuﬂf]uﬂ']ﬂﬁiﬂiimsﬁaﬂu (Repo) L\TUﬂSﬂmquﬁﬁﬂﬁiﬂ‘?j@ﬂuwfiﬂﬂamiUWLﬂuLaﬂGUULLaz 5UN. (Bilateral

A7)

repo) i’JlIﬂﬂﬁiﬂiiﬂJﬂ’]um&’]@ﬂ’]iL\‘iumEJ'Jﬂ‘Uﬂ’ﬁ“U’]EJG]’iWﬁ’]iVULWE]UiWWiﬂﬂ’]Wﬂﬁ'PNIWEJlIﬁfUiU'T‘i]w

“'UEJ?’TU (Uiﬂ?‘i‘U’]EJGﬁ'Wﬁ’ﬁ‘VI‘L!) LLauﬁiﬂiﬁll’eJu 9 ‘Vl sUN. Az vunneld

35n1559897y : anuidvualugile Wy MenugeaRudEumugINIINTeRY (Repo) Turaaamy
angAvRovasdyyn el iAdedsussananisnssualuanveneniledny Usenausie taemnly
ansasenunenledesuiuginssulalivanisenisnendedns Tude 3.3 niidudu

viall T o9, 518975 5n550RUNBNMLTINTINTRAYU (Repo) Mggannseialuanlvassn nauinnay
aunil nande liawnsesenudugengvdseninedudiunuginssudediu (Repo) waziulidue
PINTINTINTOAU (Reverse repo) b (518971UM8E0A Gross)

Mail WesenunsEkatuanlvaoenINgINTINRUATUMUTINTINToAULAY Tisenuyarmanning
dy & 5 1% = | P DY & o
VINDIYDAUINNAFEYEYN Tude 1.2.1.1 (1) w50 1.2.1.2 (1) RWITEIUVLNYIVBINUTINITULDAUAY

€

= U G = Y U U 3 [~4
e Repo §3nssuvnsfusudayay) Reverse repo w3agsnssunstuuazlvisunanning (SBL)
goauln (+ ) A3

o\t

63-66

3.1.1 $18M135EndnuTEnly
NGUFIND

(%

FIUNUNTLUARUAA NTEU

manitegvislunazseUseine

Y

1 [ a o | a 2/ =2 o w 1 =
Uadyaynduusenlungussia laglvisiuds drinnulngjuazaivdu
USEIL UTENIW ez Ul

(%
o

sl Tiwenseanumuusznngsnssu Tnewvadude 3.1.1.1 Rusudin 9o 3.1.1.2 Rufdu uas

1
19 3.1.1.3 Ruidunugsnssuaeniu (Repo)
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UFSNA U

Excel file

o Y

%3V

ANasUY

67-71

3.1.2 $78N1552KIN95UIATHAL
AAALIU

FeunszRatuan nsdladyylusuinsuiadsemelng suiasmdud USentuyu uitr

Y
a s

NANNING UTENATANDIZIes andunistuanizAanuisTiuissunmsBaanuursseinalne
(eniuussnUssiududegnavnssurunngdey) ansaloouning vuynannsaloaumsne aunsal
wnstnglou UEMUsERUTIn nesuiiionisitunuasimunssuvaaTTuN 93U Feisegluussine
amﬁ’umiﬁuﬁzijﬂizLwﬁﬁﬂizmﬂimL‘T;Iuam%ﬂﬁmmw‘%aamﬂ’uﬂﬁﬁu%uﬁwmlﬁEJuLLazﬁyqagj
TusneUseing Wy sUIANTNAN WagsUIAITNIaIYE (Commercial Bank and Investment Bank)

' < aa 1o [ o a a 1 1 a 1% ¥ ' a o
aealsnd nsaingdyaluanidunistuieglungussia seeulute 3.1.1 91gn1ssenineuiem
Tungquasia

[
Y

il Wwenaenuamulsznngsnssy lnewvadude 3.1.2.1 Ruiudin 4o 3.1.2.2 Ruftu way

I
U9 3.1.2.3 Rudunugsnssuaeniu (Repo)

a0

o [ |
A WUUSUIANTHIIUTENA

U A

e Tuussiin 71 “awrcaduigagyyntusuinisuissssmalng” e

YpNINNY IAT8UNTELARUAN LY 3.1.2.1 — 3.1.2.3 91994 U

72-75

a

enunsELaRuan nsilgdygdlyuTenlungussna wavsuimsuazaaiaty Negialuuay
AsUsEINA

(%
Y

el wensenuauusznngsnssy lnewvadude 3.1.3.1 Ruiudin de 3.1.3.2 Quftu way
U9 3.1.3.3 RuidunIugsnIsueenu (Repo)

76-79

¢y

(7

3.1.1 - 3.1.3 @z uina:
iugiiguneguantseine

Tenunszualuanlute 3.1.1 - 3.1.3 ludiuig
rafufeguenUseina (Non-residents) muvilad

[

ayndugdiauiieguanussine visil lidnedatieny
AU 5UN. 1191815849 YaAUTINTUURMY
wnsn1sUeaUsunsismlsatuum

el Tikensieunulszavgsnssy lnewuadude 3.1.1 - 3.1.3 (1) Rusudin 98 3.1.1 - 3.1.3 (2)

1%
a VA =)

RufBu uwagde 3.1.1 - 3.1.3 (3) RudunugInTsutenu (Reverse repo)
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USINAY v v . -
278 AN95UY
Excel file
80 3.2 as1ansuiiiiean n31ansnil (MRukaeiun) Neeniveiauaunglunsdinily WUy Public offering) mungmungingae
NANNSNIWATAAIANANNITNE
3511357897 : anunimualugile il
> nsdlvewmsanmiliilifiiununey wu Perpetual bond Tisngauyarnudailudes
“Unallocated”
> nsdiigamuiavslansunsuivun linenunssualuaniineiteadutisiainussesom
AawiRefieiulsngteaunsaldansla
> nsdliigeen (sw.) Javdlaneuneuimun isenunssualuaniingiteduyisniaini
segvaALEanIuLINTIdeanausaltansle
81 3.2.1 lawgduiiauarigly FNYIUNTELARUAALUTD 3.2 1S UAILNTNTLEUV18lUs19U TN
§NUENA
82 3.3 niaudu piauno1anelmiansewatuanlnasan F9gelilans1e9ut19nu
3510155189471 : MunAvualuaile
83 3.3.1 Wiz tua i T89UNTERARUENTUTD 3.3 Nz TWIMTNNSIY wazldnildu Nna1nAe WANLNANINNIT

Y59 AT INEDY

FUT5EANTIUNNTINTTUTRAU (Repo) UaggInIsuIeAU (Reverse repo) He5audagInssuiu su.
(Bilateral repo) hagkuand an. lasuiduusyiunudyg Credit Support Annex (CSA) #ioiuan
71 ow. isuiluusziunugsnssunisBusazlidundnning (Securities Borrowing and Lending: SBL)

el TunsdiinanUsziudundnmsng Wisenugaamannsndinan lude 1.2.1.1 (1) vi5e
1.2.1.2 (1) lamgdunineatoaiugsnTsuaepunudyan Repo §3nTsuvefunIudyan Reverse
repo ¥38g3NIIUNTTULALlREUNANNTNE (SBL) A
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UFSNA U

Excel file

ANasUY

381571897 - anuiidvualugie wu Mevugendmilusiusaziuani on. esududssiu
Tur9a19Ur 8287015 Re-margin ASIan LY

84

v

3.4 §INTTUBYUWUS

3

gInssueyiusinaliianssuaduanlrasenisdmsudyaniinvuuwiueu (Non-contingent) wae
dryeyionainTu (Contingent)

3511557897 : Ui mualuale WU 1ENUNTELARUANLYA0RNYDITINTINAYNUS Tutiaian

[
Y

MNLIVDY M98

> nsdifidgyanimunlidiszsiadutuan (Cash settlement) Tseausennszuatiuen
5 s¥nINansThaRUAnlanaNwALNSELARUAA AN UTIIANASINY (SIEUMIUNTLE

lyaeongn
Guan Net) il mniduileiu Wnessruseanseuaiuanivadnans ludd 2 wade 2.3 ganssu
AUNUG

> nsmfdyanivuslitinisdseundnningdnads (Physical settlement) Wisea1usennseua
Ruanlvaoen dewinnsvialuanltnaidn (189UmNsswatuan Gross) nandfe iausasenuy
Jugengndszninanszuaiuanlvassnuaznszuaduanlvaiile

e‘d'ag 1

el Tiwensenumuussnngsnssy lnewladude 3.4.1 gsnssusywusiinVuwiuey uay 3.4.2
3INTTUDYNWUSNDANYU

85-86

3.4.1 §3NITUBYRUSTLANTY
Wiuau

FIBNUNTTUARUANVRIFINTTUOYNUSNARYUMUUEY (Non-contingent) LU §3nTsunasiisn
(Forward) #hiaesa (Futures) @oU (Swap) 1usu

7191 N3igIN53U Prorata Forward &ddeysyranunsaldanslaaimtneudmun (Early taken up)
Wenunseualivanitelagenede Forward rate oy Judugadyayn Tudiaiainussesiainumae
fedunsniigdayananunsald@nsla
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ussIinly o o S
Ecel file Wt A183U"Y
Wil Isneaunszuatuanluaniiiaunsngdnads (Underlying assets) uiiunsiseUszime lu
usSYin 86 “lawrzdaundunswdsradaiiuiunsiseszna” i
87-88 | 3.4.2 gansaueuyiusiionnfnly | MenunszuaiuanvesgInTsueyiusiieainiu (Contingent) Loy paUdu (Options) areudu
(Swaption)
w19l Tsneeunszuatuanluduiiiaunsndansds (Underlying assets) Wuidunsisnsszmne Tu
U9V 88 “tawrzaundaun S 195 ututunsieeszma” oo
89-94 | 341 - 342 amedniigayg) | Menunszuaiuaniude 3.4.1 - 3.4.2 ludwigdygyndudiiduiioguenyussma (Non-residents) way
(ugiauiioguentsamauazd] | Taunsnddredadutunsesana Taglidrsdsdowiiituiieguenussmea sundsdedou sun.
Funsnego198utudun s TeheEesermusuiioufiRnunesnmstesdumafsilsaiiuum
AU ol Tuenmesunadssangsnass Insuvadu 4o 3.4.1 - 3.4.2 (1) ganssuouiusintuuiuon
(Winsnseanumudsziandgyan lnewdadude 3.4.1 - 3.4.2 (1) / 1 dyay1 Forward wag Futures
U9 3.4.1 - 3.4.2 (1) / 2 ey vaap uazle 3 4.1 - 3.4.2 (1) / 3 dgygy Cross currency swap) hag
U9 3.4.1 - 3.4.2 (2) ﬁsmimauwuﬁmwmmu
96 3.5 2eRuiidlailEind 23uASlA TR ow. puEluduTovu weruisvlundugsiavnensiu swdsgdynndu el

\Wusiuitlianunsasnidnls (Committed line) Tuynnsdl wazasfuiannsasnidnidlaglaifiteuly
(Unconditionally revocable uncommitted line) ﬁ'ﬂﬁﬁfmﬂizmﬁLﬁ@Iﬂumﬂﬁﬂaumﬂmwﬁ
fanéidugfenn (Liquidity facilities) uaz¥anUseasddu (Credit facilities) il lasaanaiuiite
fnquszasdlunsigsnsseyiius (Derivatives) wagnsneanszynfuduuenIULAnIgILN15TY

o

yatl Tiengne9umuUsenn9ty Inonuaduds 3.5.1 2:9Runiidnadsyasniialdlunislanaunsa

q
o

d15uil (Liquidity facilities) wavda 3.5.2 2RuiiliungnAninainguseasAau (Credit facilities)

9

35115518974 - TUNSUNFY1VOINRUAINANIAMNUALKINITINVENUTEAUAIY 3. ©1951891UAIY
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USINAY v v . -
L) A1a5u"e
Excel file

wugrisndsinuanyseiunlasuinangnanivenisuseiuielu vienaglasuinmudyayiile

q
andudnld Tneazdeululunuioulvdssalud

1) nanUsziulinauauifdiadutuamulundnnindaansideulupaiafiuneeusu wwizi
< & o M v LY ¥ a [y v € T o o
Juasansvil uazdalilagniulude 1.2 Ruawuluvdnning (lsdiugn)

2) 5w, Hanseunguinsuazianunienlunsujin negldndnyseiudinanlunism
ANNAGDY

3) yarvanusziudananlifianuduiusedilnadaiunisiinldluvesgnm

97 3.5.1 2RduniidngUszasadield | 9euedundsldlidnldndinguszasdienisldneunsansmiligndndudeeniivzasuimun
Tunslansunsiarsull (Liquidity | (Liquidity facilities)

facilities) 38mssreany : issnuaiuludisnaimueigasviewsaznsasni

98-100 | 3.5.2 WIUNlVUAgNALiNe enuNRundililmdnliniiingusyasiau (Credit facilities) uennileannnislaneu

) & . A P v & v | I a A v a a . . Y

TgUszaenau (Credit facilities) | asransniinananlugeen wu 1lwisRuielidulunumyuisu (Working capital) ¥8sgnan uag
a A A a adao ¢ A ! KA ° . L.

WRud e nRunlinguszasdiveldlunislaneunsansuiliiagasuimua (Liquidity

facilities) wiglifinsdnasslvsessunislanaunsiansnille

350195181974 : IvseaugensInluganaInueIgAmaanuEy Y

el Twensemuauteulrvenetu Inenvadudes 3.5.2.1 2eRuitkianunsasnianta
(Committed line) uag 3.5.2.2 29unianusaenianlalagligiiouly (Unconditionally
revocable uncommitted line) lnga1999nuR8N H91d

> 2aRkuildanunsasndnts (Committed line) A 298UR sw. aunsasnantenielakaului
anasliatamt (Conditionally revocable facilities)
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UFSNA U
Excel file

ANasUY

> duiianunsasndnlsiuilesldfiteuly (Unconditionally revocable uncommitted line)
Ao 2afulidudeiludyadesdinsszyternuiilisunmsndudiavslunsenidnatulsviud
Tngluifidevluuazaninsasnidnisiusenaniielafle wail 1338y Event of default %58 Material
adverse change clause Lﬂummmaiumismaﬂawmuu fosludnindnsusssuimsnaeglunis
YNANRULANE mmwaﬂuummmwmemLaamaamaaﬂmﬂ’mmmaww znsaflansainiavingy
($19Beflonumulsznid sU. IenendnnasinsAIwInEUNS LA uLATAR)

101

3.6 ATTUNNUDUS
Y

nildgunasiinlunieni 1w NM33Ue1Tafity warn1sAUseiunsNEutu A15enumRue

a v Y Ao 1 [ dyofl a d‘vdy aAa  al 1 dy 9 0
auanihndaliasuimun nsvegnuilnitiuig@edanslals (Commercial papers sold with
recourse) LAAMDITDONLATAR §INTTUTABINUVINITMNISRUTBNISANBY (Other trade finance)
D

3501155181974 : Ivseaugennseyniulugaaimuengauienudaan
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LONATTLUY 4.1

- AIBYNITINENU -
Al0819n1351891uRuamulundnning §3nssuvieAunudyyl Reverse repo LLﬁSQiﬂiiN%@ﬁUﬂﬂﬁJ deyey1 Repo
. . yaAn 218AINRDANH YA
BE195INITY .
(@v.) (o)

Al findnnindfaansdoulunaailiuiisensu (@1aunde 12 iWew) 100 -
p2  findnnsnddildlsannaidoulunaniifuiivensu (egaande 8 Liew) 10 -
B dmanning Al lﬂﬁwqiﬂﬁué??aﬁumu Aty Repo 5 5
C  [dsundnnsng Al anngsnssuvieAunudyay) Reverse repo 4 2
D [hudnwning Al 91ngsnssuvieAunudayay Reverse repo lﬂﬁﬂqiﬂﬁsu%aﬁumm Teyey Repo iy 3 1

NUBLAG : AMUAATILIURUNIATUIINGINTTUTRRUMUEYYN Repo / F1uiuRunlvifguaingsnssuvieauniudyay Reverse repo winfiugas

AANNTNE
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Al B

(57-5
+4
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dqui 2 : nszuakuanbuaLdn

Rurn RulRaude wasRulvaudany
X
§3n37UYDAU (Reverse repo)

a va A & A
L\‘iﬁﬂ’ﬂﬁuvﬂ@@qmﬁﬁﬂﬁiuﬁaﬂu (Reverse

repo)

daui 3 :nszuduanluasan

RuSuen Ruddy wasRuddunugsnssy
AU (Repo)

a Yy dy A
RUNBNAINTINTTUTDAU (Repo)

FIULANNARDIEND
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